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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS .....oovvriiieiecieieieceeeeeae st s 43,396,505 43,396,505 |......coovvrenn 0 e 43,396,505
1.02 All OthEr GOVEIMMENLS ..........vvvieeeeceiecieieieteeeieae et e 0 fereeennn 0000 [ O oo O o 0
1.03 U.S. states, territories and possessions, etc. guaranteed 384,888 384,888 384,888
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 2,798,118 |....c.co.c. 2.182 |......... 2,798,118 | 0 | 2,798,118
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 4,317,846 |.............. 3.367 |........ 4,317,846 | 0 | 4,317,846 |............. 3.367
1.06 Industrial and MISCEIANEOUS ..........c.cccceeieierereeeeeeeeeeeieereeeeee e e 44,207,645 |........... 34.468 |........ 44,207,645 |......oooeee 0 [ 44,207,645 |........... 34.468
1.07 HyDrid SECUMHES ....vcvivieiiiiicieieieee st [ 0.000 [.eeeeeeverriennee O fooeeeeieririeeen O o [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens O e O e (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccovevieiiieiiiinieiicce )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeeverevevererereeeeee e [V 0.000 [eeeeeeereeeeereenee O oo O o (0 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee 0 fremeneeieien O e [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne O oo O e (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeecccicnne. [V 0.000 [reeeecereeeeereenenes O oo O o (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee O fooeeeeieririeeen O o [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens O e O el (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cocooeoeernniieennnsees oo [V 0.000 [.eeeevverreennes 0 feeeneeeieeen O e [V 0.000
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes (VN RN | ISR (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes 0 feeeneeeieeen O e [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes (VN SRR | ISR (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes O fooeeeeieririeeen O o (O 0.000
3.09 Total COMMON STOCKS ........cocvevevieieiieicieietetetceee et es e e [V 0.000 [eeeeeeereeeeereenee (VN SRR | ISR (0 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 10aNS .........coveuerirriieeieinneersneeeeeensenese oo [V 0.000 [.eeeevverreennes 0 fremeneeieien O e [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo 0 oo O e [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes O oo O o (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 0 oo O e [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne (VN SRR | ISR (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccoviiieeiiininnnneeeeeneneseseseeeeeseene oo 49,993 |............. 0.039 [ 49,993 [ O e 49,993 |............. 0.039
6.02 Cash equivalents (Schedule E, Part 2) ..........cccceveveeeevereinieieeceereenisses [ 30,131,110 [ 23.493 |........ 30,131,110 [ O e 30,131,110 |........... 23.493
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveecceeeeeeeeeeeeee e 2,970,891 |....cocnc. 2.316 |......... 2,970,891 oo 0 | 2,970,891 |............ 2.316
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 33,151,993 |............ 25.848 |........ 33,151,993 ..o 0 o 33,151,993 |........... 25.848
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 128,256,994 100.000 128,256,995 128,256,995 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ...........ccocevviiniiininiieneiee

2.2 Additional investment made after acquisition (Part 2, Column 9) .........cccceoeiennene

Current year change in encumbrances:
3.1 Totals, Part 1, ColUmMN 13 ... e e e e eaeeees
3.2 Totals, Part 3, Column 11 ..o s

Total gain (loss) on disposals, Part 3, Column 18 ..........cccceeiiiiiiiiiieiie e

Deduct amounts received on disposals, Part 3, Column 15 ............cccoovveiieiieiienieieens

Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, Column 15 ..o
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

7.1 Totals, Part 1, ColUMN 12 ....oeeeeeee e e e e e e e eareees
7.2 Totals, Part 3, Column 10 .......ccoiiiiiiiiiiiii s
Deduct current year’s depreciation:

8.1 Totals, Part 1, Column 11 ..o
8.2 Totals, Part 3, ColUMN O .. ...eeeeiiieeee e e e e e e e e eaeeees

Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) .....

Deduct total nonadmitted @mOUNLS ...........ccoiiiiiiiiiiie e

Statement value at end of current period (Line 9 minus Line 10) ........cc.ccocvvvriiininienne.

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DeCember 31 Of PriOr YEAT .........cuiiiiiiiiiie et 2o eae e e e e e e e e e e e eeens

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, ColumMN 7) ........ccocovviniiininiiiiineseie

2.2 Additional investment made after acquisition (Part 2, Column 8) ..........cccceoeiiennne

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 12 ...
3.2 Totals, Part 3, COIUMN 11 ...

ACCTUAl OF ISCOUNL ...ttt bbbt et ene e

Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, ColUMN O .. ... e e e eaeeees
5.2 Totals, Part 3, COlUMN 8 .......cccociiiiiiiiiiiii s

Total gain (loss) on disposals, Part 3, Column 18 ..........cccceeiiiiiiiiiie e

Deduct amounts received on disposals, Part 3, Column 15 .........c..cccooveiievienienieieens

Deduct amortization of premium and mortgage interest points and commitment fees ...

Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, Column 13 .......ccoiiiiiiiiiiii s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, Column 11 ...
10.2 Totals, Part 3, ColUumMN 10 .......oeiieieieeeee et e e e e e earee e e e e enees

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ccuiiiiiiiiiiiiiiiiiiicieeeeies —eeeeeee e

Total valuation @llOWANCE ...........cceiiiiiiiieiieitee ettt sb e

Subtotal (LINE 11 PIUS 12) ...

Deduct total nonadmitted @mOUNLS ...........ccoiiiiiiiiiii e

Statement value of mortgages owned at end of current period (Line 13 minus Line 14)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIOT YEAI ..........uiuiiiiiitiiiii ettt bbb bbb b bbb bbb b E e E R bR e E bt b ARt e bt e bt eb et 2eeemeenee e e e eeeeeeeaeeens 0
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbb bbbttt b ettt aa e s reeresreeresbeeaesaeereeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ..ottt eas eesseearneareeareeareeareeareens 0 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0
3.2 TOtAlS, PArt 3, COIUMN T2 ....oiuiuiuiiiiiieietetetetet ettt sttt et ettt s e bbb s ese e se s e es b eb et e s es et e s s s e b e b e s e s e st e e e s a b e b e s e se st e e e s s bbb en s s escee s se e sesnenenesninanan 0 e 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

LTS e = T = IR 7107 Vo e T PO PO TR 0

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN T ... ..ottt sttt ettt a bt e ae e she e sheesh £ e be e bt e a bt ea bt ea et ehe e £R e e Ahe e b e e bt e b e em bt embeeaeeaaeesheess oemeeseeseesaeeseeenseennens 0
Deduct amounts received on diSPoSalS, Part 3, COIUMN 16 ........cciiiiiiiiiiiii ettt ettt ettt et esteesbeesheesbeesbe e beeaseeasesasesseesheeebeesbeenbeenbeenbeenseesseaseeas Seeeemseeaseaaesaaesaesaaeanaeas 0
Deduct amortization of premium @Nd AEPIECIALION ...........o.iiiiiiiei ettt ettt e et e ea e e eaeess e e st e et e as e easeea e e ea e e ea e e ee e e s e e st easeemseeaeeemeeeaeeeseeaseaaeas Sheeemseasseaseenaenseeseenaeas 0

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bt E b8t E e E b £ e ot E b e e et b bbbttt bbb e nsna et et s ennsna et en s 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-8+9-10) .......ccciiiriiiiiiiitiriene ettt bbbttt sttt sb et abe s Seeeeeese e eeeeeeeaeaens 0
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current period (LINE 11 MINUS LINE M12) .....c.iiiiiiiiiiiieiiee ettt bbbt bbb bbbt bbbt bt bt bt e bt bt e bt s bt b Smmemseeneenses e e e e e e e e enees 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueveeeeereeteteeeeeescaetetesesessssetetesesessssesesesesesssaesesesss s sssesesesesssssssesassssnsssesasesassnsesesasasans sestscsesesasanas 11,443,370
................. 84,126,960
...362,176

Cost of bonds and stocks acquired, Part 3, Column 7

JaXeTe (U= o) e =TotoTU o | USSP PSRRI

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T ot b bbbt b b e bbb e bR E R b e bbbt bR

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiueiiieieeceeteeeeeeeeceete et eeees e et teteeesssaeaetesesessssesesesesenssesaesesasenssessesesesensssssesesesassnsssesasasansssnsesesasnns febesessasscsstesananas (7,678)
Deduction consideration for bonds and stocks diSposed Of, Part 4, COIUMN 7 .........cc.cuiiiuiieieeieeeeieteeeeetee et ettt ettt e s st es et ese s ese s eseseesesseseseseseeseesesenseseneeaenane 757,641

DedUCt aMOTHZAtION OF PIEMIUM .........ieeceeeeeei e eececeete et ceacaete s e s caeaete s s s ssssaese s s s sssseeees s s ssssseeesesssssssssses s s sssssssesas s ssssseses s s ssssseses s s ssansnsesassasansesasas 2eettscseeesesassacaes 62,186

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiueieieiieiceeeeteie e eeeeeee e eseseseeeeaesesesesesee e esesesee e o2 e s e s eseeee e e aeseseseeee e seseseeee e s e e aesesesasnas SoissenE et ebss s s e e s s 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b £t b bR b€ eh e E £ oL E e E b £ e E b £ bbbttt b b eenemsna e et en et s s 0

9.2. Part 2, SECHON 1, COIUMN M7 ...t eee e e e e s s e ee e e eseseeesee a2 e s e s eeee e 222 s e s eeee a2 22 e e s eeeees e e sesee e e e e e s e s e s esesesesnas Soisnene et ebas s st s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-+10) ......ceeveeereruererereeeeeceeteeeseeesesetesesesesssaesesesessssaesssesesssetesesesananes setsesesesesanas 95,105,002
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccueuiieioececeeeeieeeececte et eseesctete et es s eaetetesesessssesesesesessssesesasesessssesesesessnsssssesesansnanan ceebesesessncnas 95,105,002
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ........ccceveveeeveeeeeeeee o 43,396,505 |.......ccoue. 43,305,635 |..ccoernnnn 43,179,616 |...ovvveenne 47,735,000
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 43,396,505 43,305,635 43,179,616 47,735,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 384,888 393,308 383,992 400,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 2,798,118 2,822,245 3,075,799 2,850,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 4,317,846 4,528,396 4,391,722 4,500,000
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeseee e 39,986,967 |................. 40,861,817 |.....coee. 39,847,486 |................. 42,937,247
Identified Funds, Unaffiliated Bank 9. CANAdA ..o e 295,906 |....coovvvreernenes 312,621 [ 295,517 [ 305,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 3,924,772 3,966,907 3,917,702 4,055,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 44,207,645 45,141,345 44,060,704 47,297,247
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 95,105,002 96,190,929 95,091,832 102,782,247
PREFERRED STOCKS 14.  United States .......ccceeeeeeeieeecieeeee oo 0 feeeeeeeeeeee 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . 0 ]
Industrial and Miscellaneous 21, CaANada ....oocceeeeeeeeeeeeeeeeeeeeee ] 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 95,105,002 96,190,929 95,091,832
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately

NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

GoIs

1. U.S. Governments
TANAIC T e 3,718,476 |............. 18,445,735 |............. 23,949,182
1.2NAIC 2 ..

T.3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC 6 ..o
1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

3. U.S. States, Territories and Possessions etc.,

Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

4. U.S. Political Subdivisions of States, Territories and

Possessions , Guaranteed
AANAICT (e o2, 209, 720 | 0088, 397 o O O e O D, 0. % CHURIIT R 2,798,118
42NAIC 2 ..
A3NAIC 3 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o

............... 7,956,675

.............. 1,001,588

384,888 384,888

............... 2,798,118 |

4.7 Totals 2,209,720 588,397 0 0 0 XXX 2,798,118 2.8 2,232,301 19.5 2,798,118 0
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

2,725,518 , 4,317,846 . 1,254,302 O [ 4,317,846

5.7 Totals 2,725,518 1,566,809 0 25,519 XXX 4,317,846 4:4 1,254,302 1 :0 4,317,846 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 8 9 12
Over 1 Year Over 5 Years Over 10 Years Col. 7as a % of | Total from Col. 7 Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Total Current Year Line 12.7 Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 1,418,437 |............. 17,785,741 |............... 7,989,340 | O e O | XK e e 27,198,517 e 275 [ 0 0.0 [ 24,200,594 2,992,923
6.2 NAIC 2 .. 6,567,065 |.... ..10,447,063 941,500

6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
T2ANAIC T L] [(c) I 7,346,632 |............ 39,930,279 |..ceennne 33,505,331 |..oeeenene 1,001,588 |.....coovveveeenne 19 | O 81,809,349 B e XK e XK [ 78,816,426 |.............. 2,992,923
122NAIC 2 ... N 6,567,065 |.... ..10,447,063 .. LV 17,014,129 |.. L2 . . . .16,072,628 |.. 941,500
123 NAIC 3 i () e O e O el O e O e O 0 O 000 XX e XXX e [V 0
124 NAIC 4 ..o () e O e O el O e O e O 0 O 000 XXX e XXX e [V 0
125 NAIC S i (D) e O e O e O O [ O e 0] () il O e 0L0 | XK e e XK i e [V 0
126 NAIC6 ... . . 0 0
12.7 Totals ..o ,346, 46,497,344 |............ 43,952,394 |........... 1,001,588 |.....coovveereenne O19 | 0 () e O e XXX o XK e [ 94,889,054 |.............. 3,934,423
12.8 Line 12.7 as a % of Col. 7 7.4 47.1 44.5 1.0 0.0 0.0 100.0 96.0 4.0

13. Total Bonds Prior Year
13.1 NAIC 1
13.2 NAIC 2
13.3NAIC3 ...
134 NAIC4 ...
13.5NAICS ...
13.6 NAIC6 ...

.............. 8,185,599

.............. 2,205,544

.............. 1,001,650

o

o O oo

...... 11,443,368 |.......cvcnne e 11,443,368 [

13.7 TOtAlS ..o 575 [ 8,185,599 |............. 2,205,544 |.............. 1,001,650

13.8 Line 13.7 as a % of Col. 9 0.4 71.5 19.3 8.8 100.0 XXX 100.0 0.0
14. Total Publicly Traded Bonds

T4 ANAIC T e 7,346,632 |............. 38,934,017 |.cveenne 31,508,670 |.............. 1,001,588 |.....coovveveeenne 25,519 [ (V) IO 78,816,426 |......coovoceeeenrn 79.8 | 11,443,368 ... 10000 oo 78,816,426

14.2NAIC 2 ... 6,152,110 |.... .. L0 .16,072,628 |.. .16,072,628 |..

143 NAIC 3 .o 0 L 0 Joeeeeeeerereneeeeen O e O o O e 0 e O i 000 et O i 020

14.4 NAIC 4 ... 0

T45NAIC S oo O 0 Joeeeereeerreneeeeen O e O o O e 0 e O i 000 et O e 000

14.6 NAIC 6 0

14.7 TOtalS ..o e 7,346,632 |............. 45,086,127 019 [ 0 [0.94,889,054 .. 96,0 .l 11,443,368 .l 10000 e

14.8 Line 14.7as@ % of COL 7 .o forecccccc [ P 47.5 . . . 0 e 10000 [ XK e e XK [ XXX e [

14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 7.4 45.6

15. Total Privately Placed Bonds

151 NAIC T o 996,262

15.2NAIC 2 ... 414,955 |....

15.3NAIC 3 ..o O Ll 0

154 NAIC 4 ..o O L 0

155 NAIC S et O 0

15.6 NAIC 6 ... 0

15.7 TotalS oo 1,411,218 |....

15.8 Line 15.7asa % of Col. 7 .....cccevvrvrenenne 0 35.9

15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12 0.0 1.4 2.6 0.0 0.0 0.0 4.0 XXX XXX XXX XXX 4.0

(@) Includes $  oorereeenene 3,934,423 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ 0 current year of bonds with Z designations and $  ........coeceeueurrinenecnnas 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes $ 0 currentyear, $ .o 0 prior year of bonds with 5G| designations and $ ........ccccceeerereirureenens 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ ............ 3,718,476 ; NAIC2 $ oovevvviceiee 0; NAIC3 $ .o 0; NAIC4 $.ovecccie 0; NAIC5 $ .o 0 ; NAICB $.oeeerereererenne 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........ccccoveeeieieeeeeeeeeeeeeens [ 3,718,476 |............. 18,445,735 |.............23,949,182 |............. 1,001,588 |.oooveeeeeceeieeeeen 0 o XX [ 47,114,980 [ ATT e 7,956,675

1.02 Residential Mortgage-Backed Securities ...

1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations ............c.c.......
2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations .....................
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 0 384,888 0 0 0 XXX 384,888 0 384,888 0
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............ccoeerrininenineieseenine 588,397 oo 0 [ 0 [ 0 XXX ovviviee oo 2,798,118 [ 2.8 | 2,232,301 [ooociiine 19.5 | 2,798,118 [ 0
4.02 Residential Mortgage-Backed Securities ... w0
4.03 Commercial Mortgage-Backed Securities .......... 0
4.04 Other Loan-Backed and Structured Securities ... 0 0 . .
4.05 Totals 2,209,720 588,397 0 0 0 XXX 2,798,118 2.8 2,232,301 19.5 2,798,118 0
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ............cccooeioiiiiiiiiiniiicciees e, [V 2,335,071 [ 1,566,809 [....cooveveeeciiene 0 [ 25,519 |........... D.9, 0, TN R 3,927,399 |.oeiiiiiie 4.0 Jooiine 1,254,392 oo 110 | 3,927,399 v 0
5.02 Residential Mortgage-Backed Securities ... 0 e O e O e O e O LXK e [ 0 |.
5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. 0 390,447

5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0

5.05 Totals 0 2,725,518 1,566,809 0 25,519 XXX 4,317,846
6. Industrial and Miscellaneous

6.01 Issuer Obligations ..........ccceeveverieereeeieeeeeeeeies [oeeeeeeeee e [V 14,539,496 |............. 16,439,742 | [V (V1 O D.0.0 SN 30,979,238

6.02 Residential Mortgage-Backed Securities ... F A (0 [V [V [V (V1 O XXX [, 0 . .

6.03 Commercial Mortgage-Backed Securities .......... [......c.cc......... 19,458 | 1,458,508 |..oveviieiieis [V [V (V1 O D,0, 0. CNNIN U 1,477,966 ..o 1.5 [, [V 0.0 [oreirieene 1,477,966 |oovoeeeeieies 0

6.04 Other Loan-Backed and Structured Securities ... 1,398,979 8,354,802 1,99, 661 0 0 XXX 11,750,441 11.9 0 0.0 8,757,518 2,992,923

6.05 Totals 1,418,437 24,352,806 18,436,403 0 0 XXX 44,207,645 44.7 0 0.0 40,273,222 3,934,423
7. Hybrid Securities

7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals 0

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations .....................
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 2 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

12. Total Bonds Current Year
12.01 Issuer Obligations

............ XXX
12.02 Residential Mortgage-Backed Securities .......... |ooocoiiciiiiicn0 i 0 [ XXX
12.03 Commercial Mortgage-Backed Securities ........ [ 19,458 s 1,848,955 [ooeeoiiiiiciiiiiinn0 o0 el 0 [ XX i e 1,868,413 [ooooeiiiiiciee 1.9 [ D,0. ¢ SRR D,0. % CHRURIN RN 1,868,413 |.oooviiiiieeeeee 0

12.04 Other Loan-Backed and Structured Securities . |-
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit
12.09 Totals
12.10 Line 12.09 as a % of Col. 7
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccvvririniniiinininins foeeeeieicieeee 575 [ 8,185,599
13.02 Residential Mortgage-Backed Securities .......... 0

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

8,354,802

. 11,750,441 |.

8,757,518 |..ocvvennee 2,902,923

.............. 46,497,344 |.............. 43,952,3% |................ 1,001,588 e XXX for XXX [, 94,889,054 ).l 8,934,423
47.1 44.5 1.0 0.0 0.0 100.0 XXX XXX XXX 9.0 4.0

................ 2,205,544 |................ 1,001,650

13.07 Unaffiliated Bank LO@NSs ..........cccccvevrvnvnnninnonns fooeveieicicicicieeeen 0 o0 s ...0. 0
13.08 Unaffiliated Certificates of Deposi . . 0
13.09 Totals JRR RPN 50,575 |..cvrveenee 8,185,599 |......coevenee 2,205,544 |......c.oco... 1,001,650 |-.coveenveieieicieieenne 0 [ [V D.9,0 SN D.9.0 SRS RV 11,443,368 |...oceeeceiienne 100.0 Joeoveienene 11,443,368
13.10 Line 13.09 as a % of Col. 9 0.4 71.5 19.3 8.8 0.0 0.0 XXX XXX 100.0 XXX 100.0

14. Total Publicly Traded Bonds
14.01 Issuer Obligations ..........ccccceveereeiiniicniienienens
14.02 Residential Mortgage-Backed Securities ..
14.03 Commercial Mortgage-Backed Securities ........ [.cccccoeneennen. 19,458 | 1,848,955
14.04 Other Loan-Backed and Structured Securities . |................ 1,398,979 | 7,358,539
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 TOLAlS ...t oo 7,346,632
14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo 7.7
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 7.4 45.6 41.9 1.0 0.0 0.0 9.0 XXX XXX XXX 9.0 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........
15.04 Other Loan-Backed and Structured Securities . |.
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12 0.0 1.4 2.6 0.0 0.0 0.0 4.0 XXX XXX XXX XXX 4.0

................ 1,001,588
.0

I 1868413 [ XXX
................ 8757518 | XXX

1888413 |
8757518
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI ........cc.iiiiiiiiie ettt e et b bbbt et e bbb e e e a et e nneeneenenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total NONadMItEEd @MOUNLS ..o e e e e e e e e e e e e e e e

Statement value at end of current period (Line 10 minus Line 11)

2,970,891

2,970,891

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 14,982,309 | [V 14,982,309 |.oovovceceeeeeeece
2. Cost of cash equivalents aCQUIFEd .............ccooeueueveeeecceeeeeeeeeeceeeeeeesesesseaeas [ 111,475,083 |.....cocvvvennee 6,969,800 |........cc...... 104,505,283 |...oooveveiiicicrcieie
3. ACCIUAI Of GISCOUNL ...ttt nasnaenas [oessessessesesn e 27,785 | 27,785 | (I
4. Unrealized valuation inCrease/(dECrease) ...........ceveveeeeueveueeeeeeeceeeeeeesesnens |oeseeeseneniniseenenns (2,944) [ (1 (2,944) [
5. Total gain (108S) ON AISPOSAIS ........c.cuevevieieiieieieriieeieseieiee et [eoceeaseseseesececasenees 7,509 | [V 7,509 |
6. Deduct consideration received on diSPOSAIS ..............cccoeuevevereeecuereieeeeeseceeiens [oreeeeeines 96,358,632 |.......ccvvvnene 6,250,000 |...ccvvenneee 90,108,632 |...ooveeeeeereiiiereieieian
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 30,131,110 [ 747,585 | 29,383,525 |.....cooverrererieieieiene
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ 0 [ [V RN
12. Statement value at end of current period (Line 10 minus Line 11) 30,131,110 747,585 29,383,525

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE

EO1, EO2, EQO3, EO4, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
6099999. Total - Unaffiliated 0 0 0 0 0 0 0 0 0 0] XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

6299999 - Totals

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A ...0 1B.. .$
1B .0 2B.. 8.
1C .0 3B.. 8.
1D .0 4B.. .$
1E .0 5B.. .$
1F .0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

6099999. Total - Unaffiliated

6199999. Total - Affiliated

6299999 - Totals 0 0 0 XXX

803
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- [ Valuation | ciation) or| Impair- | Deferred | Carrying | Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value | Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income

6099999. Total - Unaffiliated

0

0

0

0

0

o

0

0

0

6199999. Total - Affiliated

0

0

0

0

0

o

0

0

0

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-ET-1 ..... UNITED STATES TREASURY A 1,600,254 |. 103.5000 |.............. 1,604,250 |....coeeenenn 1,550,000 |..cevvvunnnnns 1,590,461 |..oovvveneennnn0 o (9,793) [ovvvvvvvvnnnnnnnd0 o0 7625 | 5.196 [FA ...... ....09/18/2023 ...|....02/15/2025 ...
912810-EV-6 ..... UNITED STATES TREASLRY .. A . 103.8950 |.......eennnn. 1,558,425 |.... .1,500,000 |.. .... 1,542,583 e (7,108) |0 [0 ] 6.875 | 5.029 [FA ...... ....09/15/2023 ...|....08/15/2025 ...
912810-EW-4 ..... UNITED STATES TREASLRY .. A . 103.5200 |.............. 1,562,800 |.... .1,500,000 |.. .... 1,534,042 e (4278) |0 [0 ].006.000 4.860 |FA ...... ....00/15/2023 ...|....02/15/2026 ...
912810-EX-2 ..... UNITED STATES TREASURY .. A . 106.5940 |... .1,460,000 |.. .... 1,530,342 PR (115 1 RN | B AU | I AU 3 11 I 4.772 [FA ...... ....09/15/2023 ...|....08/15/2026 ...
912810-SY-5 ..... UNITED STATES TREASLRY .. A .. 76.1680 |... .1,000,000 |.. 1,001,588 [oenniiiiienn0 i (62) [0 0000002250 . 2.239 |WN ...... ....06/21/2021 ...|....05/15/2041 ...
912828-U2-4 ... UNITED STATES TREASLRY .. A ...94.5390 |... 3,026,000 |.... .3,200,000 |.. .... 3,158,971 13,666 |oeeeeiiieeeeenn0 [0 ]00222.000 .. 2.465 [MN ...... ...02/02/2017 ...|....11/15/2026 ...
912828-79-4 ..... UNITED STATES TREASLRY .. A ...87.1210 |... 1,568,178 |.... .1,800,000 |.. .... 1,520,386 L1340 0 [0 ]l 10500 4.424 ....09/15/2023 ...|....02/15/2030 ...
912828-20-6 ..... UNITED STATES TREASURY .. A ...81.7190 |... 1,880,066 |.... .2,300,000 |.. 222,090,585 |.eiieeiiienn0 e 8,239 |oeeiiieeeennnn0 [0 00000625 .. 2.067 ...09/15/2023 ...|....05/15/2030 ...
912820-AE-1 ..... UNITED STATES TREASURY A ...81.1130 |. .1,975,000 1,551,046 |.. 15,715 |. . 4.397 ....00/15/2023 .. 08/15/2030
91282C-AH-4 . UNITED STATES TREASURY A ...88.3520 |. .1,800,000 .1,554,418 |.. . 4.591 ....09/15/2023 .. 08/31/2027
91282C-AL-5 . UNITED STATES TREASURY A .. 87.7070 |. ..450,000 .385,548 |.. ......4.581 ....00/15/2023 .. 09/30/2027 ...
91282C-AU-5 ... UNITED STATES TREASURY .. A ...87.9100 |... . .1,800,000 |.. e 1,545,095 |oeeeiieiiennnl0 e 17,486 o0 o0 0022202500 - 4.574 ....09/15/2023 ...|....10/31/2027 ...
91282C-AV-3 ..... UNITED STATES TREASLRY .. A ...82.1520 |... 1,868,958 |.... .2,275,000 |.. +..1,808,376 |.oeevieinnnnn0 e 15,775 [0 o0 0000002875 | 4.404 ....10/31/2023 ...|....11/15/2030 ...
91282C-AY-T7 ..... UNITED STATES TREASURY .. A ...88.1370 |... 1,586,466 |.... .1,800,000 |.. ....1,548,638 |......ccevveeenn0 |oeeennnn. 16,810 [0 o0 el 02625 |l 4.563 ...09/15/2023 ...|....11/30/2027 ...
912820-BL-4 ..... UNITED STATES TREASLRY .. A ...83.4730 |... 2,107,698 |.... .2,525,000 |.. 2,113,108 [0 e 1,380 [0 0 el 10125 3.757 ....12/21/2023 ...|....02/15/2031 ...
91282C-CB-5 ... UNITED STATES TREASURY .. A ...85.7770 |... 2,101,537 |.... .2,450,000 |.. e 2,107,928 o0 e 1115 0 0 ]l 10625 3.816 ....12/21/2023 ...|....05/15/2031 ...
912820-CS-8 ... UNITED STATES TREASLRY .. A ...82.7460 |... 1,572,174 |.... .1,900,000 |.. 1,521,009 [0 e 11,845 [0 0l 12250 . 4.353 |FA ...... ....09/18/2023 ...|....08/15/2031 ...
91282C-DJ-7 ..... UNITED STATES TREASURY .. A ...83.0230 |... 1,577,437 |.... .1,900,000 |.. .... 1,526,607 83T 0 [0 1375 4.351 ...09/15/2023 ...|....11/15/2031 ...
91282C-DK-4 UNITED STATES TREASLRY .. A ...92.4688 |... ..2,311,719 |.... .2,500,000 |.. ....2,507,865 e (2,838) |0 [0 ] 10200 1.140 ....12/20/2021 ...|....11/30/2026 ...
91282C-DI-8 . UNITED STATES TREASURY A ...90.1950 |. ..901,950 |. .1,000,000 .876,855 |.. . 6,152 |. . 4.487 ....09/15/2023 .. 01/31/2029
91282C-DY-4 . UNITED STATES TREASURY A ...85.9730 |. 1,289,595 ,500,000 . 1,247,705 |.. 7,393 | . 4.356 ....00/15/2023 .. 02/15/2032
91282C-EP-2 . UNITED STATES TREASURY A ...92.6640 |. ..509,652 ..550,000 511,480 |.. .109 | .3.862 ....12/21/2023 .. 05/15/2032
91282C-FC-0 . UNITED STATES TREASURY A ...93.6410 |. 1,591,897 |. .1,700,000 .1,546,297 |.. ..6,933 |. . 4.473 ....00/15/2023 .. 07/31/2029 ...
91282C-FJ-5 . UNITED STATES TREASURY A ...96.0430 |. .. 1,584,710 |. .1,650,000 .1,539,907 |.. ..4,892 |. ... 4.473 ....09/15/2023 .. 08/31/2029 ...
912820-GJ-4 ... UNITED STATES TREASLRY .. A 1,516,500 |...97.8010 |..........eee. 1,564,816 |.... .1,600,000 |.. 1,519,813 L0 3,313 |0 [0 1000232500 . 4.450 ....09/15/2023 ...}|....01/31/2030 ...
91282C-GZ-8 ..... UNITED STATES TREASURY .. A 1,763,508 |...97.7380 |...eeeeennnnn 1,759,284 |.... .1,800,000 |.. ....1,763,653 L1450 k0 )220 80500 - 3.862 ....12/21/2023 ...|....04/30/2030 ...
91282C-JB-8 ..... UNITED STATES TREASLRY .. A ...1,547,518 |. 101.0200 |.............. 1,565,810 |.... .1,550,000 |.. el UBATTT2 0 e 264 0 00000050000 . 5.086 ....10/20/2023 ...|....09/30/2025 ...
91282C-dJ-1 ... UNITED STATES TREASURY A 709,488 |. 104.9840 |........eeeeees 734,888 |.....ooeeeennnnn 700,000 [eeeernnnnaaaaees 709,431 [oooiiiiiiie 0 e (57 [0 0 )nll 040500 ). 4.331 ...11/30/2023 ...|....11/15/2033 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 43,179,616 [ XXX 43,305,635 47,735,000 43,396,505 0 145,218 XXX XXX 402,100 97,098 XXX XXX
0109999999. Total - U.S. Government Bonds 43,179,616 | XXX 43,305,635 47,735,000 43,396,505 0 145,218 XXX XXX 402,100 97,098 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
20772K-0L-6 ..... |CONNECTICUT E ] PPN | ...... | ....... |1 ......... | TDFE | 383,992 |...98.3270 |..eveuiieiennnn 393,308 [..cevvuuinnns 400,000 [eeeevnnnniaanees 384,888 [................. [V 896 |.oeiieeeeeennn0 fooiiiiiiiiiien0].....8.875 | 4.828 [ D .ooooes [ 689 [oeiiiiiiiinnnns 7,750 |....09/14/2023 ... |....06/15/2028 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 383,992 | XXX 393,308 400,000 384,888 0 7,750 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 383,992 [ XXX 393,308 400,000 384,888 0 7,750 XXX XXX
179090-KD-6 ..... CLACKAMAS CNTY ORE SCH DIST NO 007J LAKE . B .. 1.CFE ..|... 2,490,818 |. 100.9500 |... .2,200,000 |.. ....2,209,720 0 . 100,144 |....01/31/2007 ...|....06/01/2024 ...
649660-CE-8 ..... [NEW YORK N Y ... I Bl L1.CFE .. 584,981 |...92.5920 |. . 650,000 .588,397 |.. .0 .. .. . , ..0 [....09/14/2023 .. 08/01/2028 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 3,075,799 | XXX 2,850,000 2,798,118 0 (19, 164) 0 0| XXX XXX XXX 32,104 100, 144 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 3,075,799 | XXX 2,822,245 2,850,000 2,798,118 0 (19, 164) 0 0 XXX XXX XXX 32,104 100, 144 XXX XXX
130770-QF-2 ..... CALIFORNIA ST UNIV REV .. e [ 1D FE L .. 254,951 |...89.5150 |... ..264,069 |.... ....257,613 0 |eeennnn. 2,663 | ....09/11/2023 ...|....11/01/2027 ...
282659-AY-T7 ..... EL CAJON CALIF ... .1.CFE .. ...92.3460 |. .365,701 |.. .0 4,237 |. ....00/13/2023 .. 04/01/2026
575579-FJ-1 ..... MASSACHUSETTS BAY TRANSN AUTH MASS SALE . .. 1.CFE .. . 118.1030 |. 1,171,807 |.. .0 (6,031) | ...02/06/2007 .. 07/01/2030
64971W-TC-4 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ......coovuusfenn ot 1 .1.BFE .. ...96.3930 |. .790,054 |.. .0 4,035 |. ....09/11/2023 .. 02/01/2027 ...
71783D-CB-9 ..... PHILADELPHIA PA AUTH FOR INDL DEV CITY S ....oeovvvnefoes vunfinnnnns 1 s . 1.FFE ..|.. ...93.5520 |... . 500,000 |.. ....461,480 0 feennn... 4,790 | ...09/11/2023 ... |....04/15/2026 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
735000-TN-1 ..... PORT OAKLAND CALIF REV .....covvvniiiiinnnnnnnns LEFE L 455,480 |...93.0880 |.......cevvunnnns 465,440 |.....ovvvnnnnnns 500,000 |.eeeevunnniennns 460,222 |..ooennniinnnnnd (U 4,782 o0 [0 1UBIT 5184 [MN oot v 1,264 [ooeiiiiiiinnnns 3,793 |....00/13/2023 ...|....05/01/2026 ...
745291-DF-8 ..... PUERTO RICO PUB FIN CORP N2 e 1B FE L ... 30,081 |. 100.8170 |... ...25,204 |.... 0 o0 0 el 50125 0.000 ....07/30/2014 ...|....06/01/2024 ...
913366-KV-1 ..... UNIV CALIF REGTS MED CTR POOLED REV .........ccceeersfoun.ne T A .. 1.DFE ..|.. .. 394,115 ]...95.9440 |... ..407,762 |.... ..425, ....395,003 |...ooeineennnnn0 o887 0 L0 ] 40132 5.182 ...09/11/2023 ... |....05/15/2032 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 4,001,444 | XXX 4,127,827 4,105,000 3,927,399 XXX XXX XXX
3137HA-MS-2 ... |FHMS K-507 A2 = OMBS ...evveiiiiiiiiiiiiiiiiiiiieees | ...... | ....... |4 ............. TA i 390,279 [. 101.4100 [......ccevvnnnnns 400,570 |..evuuniiiinnnnn 395,000 f....oeiiinnnnnnns 390,447 |oeveeneeennnn i 168 0 el 0 ]L0.4.800 5.055 ...09/20/2023 ... |....09/25/2028 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 390,279 | XXX 400,570 395,000 390,447 0 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 4,391,722 [ XXX 4,528,396 4,500,000 4,317,846 0 XXX XXX
00287Y-AQ-2 ..... ABBVIE INC .ovvvviiiiiiiiiii e [een e 1 .1.GFE .. 309,734 |...98.1890 |. ..320,000 311,540 |.. .0 ...09/11/2023 .. 05/14/2025 ...
007589-AA-2 ..... ADVOCATE HEALTH AND HOSPITALS CORP . 1, .1.DFE .. 512,521 ...97.1840 |. . ..542,000 514,117 |.. .0 ....09/12/2023 .. 08/15/2028 ...
020002-BJ-9 ..... ALLSTATE CORP 1 .. 2.AFE ..|... .. 151,968 |...80.7790 |... 161,558 |.... . 200,000 |.. ....153,620 0. ....09/11/2023 ...|....12/15/2030 ...
025816-CS-6 ..... AMERICAN EXPRESS CO . .. 2.AFE ..|... .. 308,159 |...93.6820 |... 318,519 |.... ..340,000 |.. ... 310,706 0 . ....09/11/2023 ...|....03/04/2027 ...
026874-DS-3 ..... AMERICAN INTERNATIONAL GROUP INC ... 12 .. 2.BFE ..|... ..431,018 |. 101.4780 |... 431,282 |.... ..425,000 |.. ....431,012 0. ....12/21/2023 ...|....03/27/2033 ...
03027X-BC-3 ..... AMERICAN TOWER CORP 12 .. 2.CFE ..|... .. 110,821 |...83.8810 |... 117,433 |.... . 140,000 |.. ....111,904 0 . ...09/11/2023 ...|....06/15/2030 ...
030288-AC-8 ..... AMERICAN TRANSMISSION SYSTEMS INC .. 12 .. 2.BFE ..|... .. 425,020 |...84.6040 |... 423,020 |.... . 500,000 |.. ....425,143 0. ....12/21/2023 ...|....01/15/2032 ...
030400-AS-4 ..... AMERICAN WATER CAPITAL CORP . 12 .. 2.AFE ..|... .. 192,562 |...96.2210 |... 192,442 |.... . 200,000 |.. ....192,586 0 . ....12/21/2023 ...|....09/01/2028 ...
03076C-AK-2 ..... AMERIPRISE FINANCIAL INC 12 .. 1.G FE ..|... .. 307,181 ]...97.5390 |... 312,125 |.... ....309,601 0. ....09/11/2023 ...|....04/02/2025 ...
031162-CiI-8 ..... AMGEN INC .... 12 .. 2.AFE ..|... .. 170,784 |...85.5400 |... 171,080 |.... ... 170,840 0 . ....12/21/2023 ...|....02/25/2031 ...
031162-DD-9 . AMGEN INC .... 1,2 L2.AFE .. ...94.0570 |. ..244,548 |. .234,708 |.. .0 ....00/14/2023 ..
035240-AR-1 . ANHEUSER-BUSCH INBEV WORLDWIDE INC . 1,2 . 1.GFE .. . 104.0300 |. ..244 471 | .233,364 |.. .0 ....09/14/2023 ..
03740L-AA-0 ..... AON CORP ..evvveieiiiiiinns 1,2 .2.BFE .. .. 81.6870 |. ..408,435 |. .408,211 |.. .0 ... 12/21/2023 .. .
04316J-AD-1 ..... ARTHUR J. GALLAGHER & CO. . 12 .. 2.BFE ..|... . 101.6150 |... 203,230 |.... . 200,000 |.. ....203,9% 0 . ....12/21/2023 ...|....03/02/2033 ...
04352E-AA-3 ..... ASCENSION HEALTH 12 .. 1.CFE ..|... ...89.2670 |... 446,335 |.... . 500,000 |.. ....433,558 0. ....00/14/2023 ...|....11/15/2029 ...
04636N-AG-8 ..... ASTRAZENECA FINANCE LLC ... 12 .. 1.F FE ..|... . 102.9360 |... 288,221 |.... . 280,000 |.. ....276,740 0 . ....09/14/2023 ...|....03/03/2030 ...
05348E-BA-6 ..... AVALONBAY COMMUNITIES INC . 12 .. 1.G FE ..|... ...95.4870 |... 238,718 |.... ..250,000 |.. ....234,438 0. ...09/14/2023 ...|....05/15/2027 ...
06051G-GF-0 ..... BANK OF AMERICA CORP 12,5 | LEFE L ...96.0780 |... 326,665 |.... ..340,000 |.. ....318,730 0 . ....10/20/2023 ...|....01/20/2028 ...
06051G-GR-4 ..... BANK OF AMERICA CORP .... 12,5 | LEFE L ...94.8500 |... 237,125 |.... ..250,000 |.. ....237,242 0. ....12/21/2023 ...|....07/21/2028 ...
06051G-JB-6 ..... BANK OF AMERICA CORP .... 12,5 | LEFE L ...86.1790 |... 482,602 |.... . 560,000 |.. ....465,226 0 . ...09/11/2023 ...|....04/29/2031 ...
06406R-BN-6 ..... BANK OF NEW YORK MELLON CORP .. 12,5 L .. 1.EFE ..|... ...99.2310 |... 248,078 |.... ....234,710 0. ....10/20/2023 ...}|....02/01/2029 ...
075887-C0-0 ..... BECTON DICKINSON AND CO ...... 1, .2.BFE .. . 100.4260 |. ..281,193 |. 274,074 |.. .0 ....09/14/2023 .. 02/13/2028
084659-AN-3 ..... BERKSHIRE HATHAWAY ENERGY CO 1, .1.GFE .. ...94.9720 |. .0 ....09/11/2023 .. 04/15/2028
09247X-AP-6 ..... BLACKROCK INC .......... 1, .1.DFE .. ...96.0630 |. .0 ....09/14/2023 .. 04/30/2029
09857L-AR-9 ..... BOOKING HOLDINGS INC . 1 .1.GFE .. . 100.7480 |. .0 ...09/11/2023 .. 04/13/2030 ...
101137-AZ-0 ..... BOSTON SCIENTIFIC CORP 1 L2.AFE .. ...95.6810 |. .0 ....12/21/2023 .. 06/01/2025 ...
101137-BA-4 ..... BOSTON SCIENTIFIC CORP .. 1 .. 2.AFE ..|... ...89.2890 |... 0. ....09/11/2023 ...}|....06/01/2030 ...
126408-HD-8 ..... CSX CORP 12 .. 2.AFE ..|... ...97.3840 |... 0 . ...09/11/2023 ...|....11/01/2025 ...
14040H-CS-2 ..... CAPITAL ONE FINANCIAL CORP .. 12,5 L .. 2.BFE ..|... ...98.2790 |... 0. ....12/21/2023 ...|....05/10/2028 ...
14040H-CT-0 ..... CAPITAL ONE FINANCIAL CORP 12,5 el .. 2.BFE ..|... ...98.1230 |... . 0 . ...09/11/2023 ...|....05/10/2033 ...
15189Y-AH-9 ..... CENTERPOINT ENERGY RESOURCES CORP .. 12 .. 2.AFE ..|... . 104.3490 |... 229,568 |.... . .. ....216,982 0. ....09/14/2023 ...|....03/01/2033 ...
17136M-AC-6 ... CHURCH & DWIGHT CO INC .. 1 .. 2.AFE ..|... . 107.1550 |... 321,465 |.... . 300,000 |.. ... 307,101 0 . ....09/11/2023 ...|....11/15/2032 ...
172967-LS-8 ..... CITIGROUP INC .. 1,2, . 1.GFE .. ...94.5760 |. ..226,982 |. ..240,000 221,475 |.. .0 ....09/11/2023 .. 10/27/2028 ...
172967-NX-5 ..... CITIGROUP INC .. 1,2, L2.AFE .. . 100.7290 |. ..221,604 |. ..220,000 .218,754 |.. .0 ....09/11/2023 .. 09/29/2026
198280-AF-6 ..... COLUMBIA PIPELINE GROUP INC . 1, L2.AFE .. ...98.7150 |. ..394,860 |. . 400,000 .391,446 |.. .0 ....09/11/2023 .. 06/01/2025
20030N-DN-0 ..... COMCAST CORP ... 1, . 1.GFE .. ...84.4030 |. ..320,731 |. . 380,000 .306,559 |.. .0 ...09/11/2023 .. 01/15/2031 ...
209111-GF-4 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... 1 .. 1.GFE ..|.. . 104.8760 |... L 73,413 ... ...70,000 |.. 0. ...11/20/2023 ... |....03/15/2034 ...
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22822V-AI-1 ... CROWN CASTLE INC ..vvvnivviinninieeiinnieeeeceneneeeees oo ven e [1,2 s L 2.CFE ot 427,492 |...81.4460 |......ooeeennnn 827,592 [oiiiiiinnnnnns 525,000 [.eeeiivnnnnnnns 427,675 [coeeieiinnnnnnn (U N X RN | N AR | B RN 2.100 |...... 5.203 ....12/21/2023 ...|....04/01/2031 ...
25243Y-BB-4 ... DIAGEO CAPITAL PLC ..eeevveeeeeeeeeeneeeeemeneeeeeenen oo wen | Connn | 1,2 s .. 1.G FE ..|... .. 296,108 |...90.0300 |... ..345,000 |.. ....208,111 0 e 2,008 e o0 e 2.375 |...... 5.108 ...09/14/2023 ...|....10/24/2029 ...
256677-AP-0 ..... DOLLAR GENERAL CORP ........ecevvvnnvrrrrmnnnnnnnrnnnnnnns foon ven eeeeenn [1,2 il .. 2.BFE ..|... .. 306,774 |. 101.7820 |... ..320,000 |.. ....307,127 O 388 o0 [0 5.450 |...... 6.011 ....09/11/2023 ...|....07/05/2033 ...
263534-C0-0 ..... EIDP INC .eeeeeeieie e eeeeee e eeeeeee e eeemeneeeeeenes oo vee | [1,2 s .. 1.G FE ..|... ...99.6090 |... ..320,000 |.. ....313,816 JL N Y {7 A IR | B IEUPURPRRRIN | B FRU 4.500 |...... 5.380 ...09/11/2023 ...|....05/15/2026 ...
26884T-AP-7 ..... ERAC USA FINANCE LLC ...ovvvvvenniiiiiiiiinincvenieens foen e e 1,2 s .. 2.AFE ..|... ...97.5630 |... ..425,000 |.. ....414,955 LU SRR -/ MO | N RN | ) A 3.800 |...... 5.167 ....12/21/2023 ...|....11/01/2025 ...
285512-AE-9 ..... ELECTRONIC ARTS INC .eeeeeeeemneeeeeemneieeeeeemnnees oo wee e [1,2 s .. 2.AFE ..|... ...83.4490 |... . 500,000 |.. ...416,655 JLO N U [+11 I FORRRPRt | B IUUPRRPRRPIN | B AU 1.850 |...... 4.624 ....12/21/2023 ...|....02/15/2031 ...
29250N-BY-0 ..... ENBRIDGE INC ...covvvvvinieiiiiiieeeceiiieeeccvniieeees oo ven e [1,2 s .. 2.AFE ..|... . 107.0020 |... ...56,000 |.. O i o0 [0 6.200 |...... 6.230 ....11/06/2023 ...|....11/15/2030 ...
29379V-BH-5 ... ENTERPRISE PRODUCTS OPERATING LLC .. .. 2.AFE ..|... ...98.4690 |... ..320,000 |.. 0 [ 1,480 |0 o0 e 3.700 |...... 5.453 ....09/11/2023 ...|....02/15/2026 ...
204429-AT-2 ..... [EQUIFAX INC .......... .2.BFE .. ...82.99%0 |. ..340,000 .0 .2.350 |......5.877 ...09/11/2023 .. 09/15/2031
30040W-AP-3 ..... EVERSOURCE ENERGY .. .2.BFE .. ...88.4930 |. ..340,000 .0 .3.375 |......5.702 ....09/11/2023 .. 03/01/2032
316773-DG-2 ..... FIFTH THIRD BANCORP L2.AFE .. ...97.6630 |. . . ..320,000 .0 ......4.772 |......6.066 ....09/11/2023 .. 07/28/2030 ...
373334-KL-4 ..... GEORGIA POWER CO ... .. 2.AFE ..|... ...90.5440 |... 325,958 |.... . 360,000 |.. ....310,969 O 2,215 |0 [0 e 2.650 |...... 5.462 ...09/11/2023 ...|....09/15/2029 ...
375558-BF-9 ..... GILEAD SCIENCES INC .. 2.AFE ..|... ...97.9710 |... 313,507 |.... ..320,000 |.. ....308,724 O [ 1,482 |0 [0 3.650 |...... 5.307 ....09/11/2023 ...|....03/01/2026 ...
38141G-WL-4 ..... GOLDMAN SACHS GROUP INC . |- 1LFFE ... ...95.5440 |... 238,860 |.... ..250,000 |.. ....238,937 O e 49 |0 [0 e 3.691 [...... 4.816 ....12/21/2023 ...|....06/05/2028 ...
38141G-YB-4 ..... GOLDMAN SACHS GROUP INC ... .| 1LFFE ... ...83.9410 |... 302,188 |.... . 360,000 |.. ....290,297 O e 2,318 o0 [0 e 2.615 |...... 5.573 ....09/11/2023 ...|....04/22/2032 ...
38141G-ZR-8 ..... GOLDMAN SACHS GROUP INC ... |- 2.AFE ..., ...95.9140 |... 498,753 |.... ..520,000 |.. ... 486,787 O foeeen2,849 |0 [0 e 3.615 |...... 5.371 ....09/11/2023 ...|....03/15/2028 ...
404280-CL-1 ..... HSBC HOLDINGS PLC .. | 1.GFE ... ...89.0260 |... 284,883 |.... ....276,659 O 2,992 |0 [0 e 2.013 |...... 5.345 ...09/14/2023 ...|....09/22/2028 ...
437076-CF-7 ..... HOME DEPOT INC .. 1.F FE ..|... .. 81.7000 |... 306,375 |.... .. . ....293,323 O e 2,716 |0 o0 e 1.375 |...... 5.016 ....09/14/2023 ...|....03/15/2031 ...
446150-AS-3 ..... HUNTINGTON BANCSHARES INC .. 2.AFE ..|... ...85.5340 |... 325,029 |.... . 380,000 |.. ... 310,661 O e 2,804 |0 o0 e 2.550 |...... 6.191 ....09/11/2023 ...|....02/04/2030 ...
456873-AD-0 ..... TRANE TECHNOLOGIES FINANCING LTD L2.AFE .. ...96.7800 |. ..309,69 |. ..320,000 .297,916 |.. .0 .3.800 |......5.333 ....09/11/2023 .. 03/21/2029
45866F-AT-1 ..... INTERCONT INENTAL EXCHANGE INC . .1.GFE .. ...97.496 |. ..311,989 |. ..320,000 311,421 .. .0 .3.650 |......5.681 ...09/11/2023 .. 05/23/2025
46647P-BA-3 ..... JPMORGAN CHASE & CO ... . 1.GFE .. ...97.6830 |. ..317,470 |. ..325,000 317,334 |.. .0 .3.960 |......4.799 ....12/21/2023 .. 01/29/2027
46647P-BJ-4 ..... [ JPMORGAN CHASE & CO .1.GFE .. ...97.5000 |. 468,000 . 480,000 451,250 |.. .0 .4.493 |......5.511 ...09/11/2023 .. 03/24/2031 ...
46647P-BK-1 ..... [ JPMORGAN CHASE & CO . 1.GFE .. ...95.7850 |. ..229,884 ..240,000 .228,170 |.. .0 ......2.083 |......4.561 ...09/11/2023 .. 04/22/2026 ...
49446R-BA-6 ..... KIMCO REALTY OP LLC .. .. 2.AFE ..|... ...96.4630 |... 327,974 |.... ..340,000 |.. ....309,882 O e 765 o0 [0 e 4.600 |...... 5.872 ....09/11/2023 ...|....02/01/2033 ...
50077L-BC-9 ..... KRAFT HEINZ FOODS CO .... .. 2.BFE ..|... ...98.0820 |... 240,301 |.... ....234,044 0 e 865 |0 o0 e 3.875 |...... 5.343 ...09/14/2023 ...|....05/15/2027 ...
548661-DY-0 ..... LOWE'S COMPANIES INC ... .. 2.AFE ..|... ...83.0530 |... 415,265 |.... ....415,106 L R - N | RN | B AN 1.700 |...... 4.645 ....12/21/2023 ...|....10/15/2030 ...
55261F-AS-3 ..... M&T BANK CORP .. 2.AFE ..|... . 107.5630 |... 220,504 |.... ....205,502 O e (15) 0 o0 e 7413 |...... 7.365 ....10/27/2023 ...|....10/30/2029 ...
571748-BU-5 ..... MARSH & MCLENNAN COMPANIES INC ... .. 1.G FE ..|... . 105.2690 |... ....249,066 L D~ X N | RN | ) AN 5.400 |...... 5.450 ....09/06/2023 ...|....09/15/2033 ...
571903-BN-2 ..... MARRIOTT INTERNATIONAL INC .. .. 2.BFE ..|... . 103.1270 |... ...223,799 JLO I Y £ T APPSR | B IR | B FOP 5.550 |...... 5.678 ....09/13/2023 ...|....10/15/2028 ...
573874-AP-9 ..... [MARVELL TECHNOLOGY INC .. .2.CFE .. . 103.3200 |. .34,901 .0 .5.750 |......5.815 ....09/11/2023 .. 02/15/2029 ...
58013\-FB-5 ..... MCDONALD'S CORP L2.AFE .. ...97.3320 |. 304,595 .0 .3.500 |......5.169 ....09/11/2023 .. 03/01/2027 ...
581557-BQ-7 ..... MCKESSON CORP .. L2.AFE .. ...92.7130 |. 311,895 .0 .0.900 |......5.4% ...09/11/2023 .. 12/03/2025 ...
615369-Al-5 ..... MooDY'S CORP L2.AFE .. ...82.9800 |. .304,017 .0 .2.000 |......5.208 ....09/11/2023 .. 08/19/2031
617446-8P-7 ..... MORGAN STANLEY 1.EFE .. ...92.1230 |. .459,849 |.. .0 ......3.622 |......5.599 ...09/11/2023 .. 04/01/2031 ...
617446-80-5 ..... MORGAN STANLEY ... |- 1LEFE ..|... ...96.0660 |... . . ....264,004 O [ 138 |0 o0 e 2.188 |...... 4.019 ....12/21/2023 ...|....04/28/2026 ...
61747Y-EV-3 ..... MORGAN STANLEY ... .| LEFE ... . 104.7540 |... . 300,000 |.. ....305,431 LU R +15) N N | I RPN | ) AN 6.2%6 |...... 5.854 ....09/11/2023 ...|....10/18/2028 ...
637417-AK-2 ..... NNN REIT INC .. 2.AFE ..|... ...94.3660 |... . 400,000 |.. ....378,351 O e 87 o0 o0 e 3.500 |...... 5.088 ....12/21/2023 ...|....10/15/2027 ...
664675-AL-9 ..... NORTHEASTERN UNIVERSITY .. 1.EFE ..|... ...98.6560 |... . 700,000 |.. ... 684,667 O s 1,978 el [0 e 4.611 |...... 5.701 ....09/13/2023 ...|....03/01/2026 ...
718172-CX-5 ..... PHILIP MORRIS INTERNATIONAL INC .. .. 1.G FE ..|... . 104.9460 |... ....299,182 O i 49 |0 [0 e 5.750 |...... 5.790 ....09/11/2023 ...|....11/17/2032 ...
T4251V-AS-1 ..... PRINCIPAL FINANCIAL GROUP INC . .. 2.AFE ..|... ...84.4240 |... ....309,594 O o 27841 |0 [0 e 2125 |...... 5.584 ....09/11/2023 ...|....06/15/2030 ...
75884R-BA-0 ..... REGENCY CENTERS LP .. 2.AFE ..|... ...92.9780 |... 316,125 |.... ....303,506 O [ 1,429 |0 0 e 3.700 |...... 5.712 ....09/11/2023 ...|....06/15/2030 ...
760759-AS-9 ..... REPUBLIC SERVICES INC ... .. 2.AFE ..|... ...96.0470 |... 307,350 |.... ....208,122 O v 1,546 |0 [0 e 3.375 |...... 5.355 ....09/11/2023 ...|....11/15/2027 ...
760759-AX-8 ..... REPUBLIC SERVICES INC L2.AFE .. ...81.1200 |. ..121,680 |. 121,541 .. .0 .....1.450 |......4.605 ... 12/21/2023 .. 02/15/2031 ...
78081B-AN-3 ..... ROYALTY PHARMA PLC .... .. 2.CFE ..|... .. 81.6810 |... 326,724 |.... . 400,000 |. ...308,846 O 2,842 0 0 2.150 |...... 5.886 ...09/11/2023 ... |....09/02/2031 ...
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784710-AC-9 ..... SSM HEALTH CARE CORP .....uvivvirinniiiiiriiieeecnnnnans 2 s LEFE L 394,888 [. 100.0040 [.......ccvvnnnnns 400,016 [....ccvvvnnnnnns 400,000 |.oeevvunnnnnnens 395,196 |eevuenirinnnnnd (U RN 1 2 RN | N AU | B RN 4.894 |...... 5.202 (D coevves eviiniieeees 1,631 | 9,788 |....09/14/2023 ... |....06/01/2028 ...
785592-AU-0 ..... SABINE PASS LIQUEFACTION LLC ...eeeeeeeeeeeeeenieees oo wee e 1,2 s .. 2.BFE ..|... .. 301,613 |...97.8900 |... ....302,714 O e 1,101 |0 o0 e 4.200 |...... 5.663 ...09/11/2023 ...|....03/15/2028 ...
785592-AV-8 ..... SABINE PASS LIQUEFACTION LLC ...vvvvvvvvinieeiiininens foee e e 1,2 s .. 2.BFE ..|... .. 101,759 |. 101.8000 |... ... 101,751 JLUJ R €N AU | I RPN | ) RN 5.875 |...... 5.119 ....12/21/2023 ...|....06/30/2026 ...
808513-CG-8 ..... CHARLES SCHWAB CORP ....evveeeeeeemenneeeeemenneeeeenenn oo wen e [1,2 s .. 1.G FE ..|... .. 235,254 |. 102.5650 |... ....235,237 O e () 0 o0 e 5.875 |...... 5.833 ....09/14/2023 ...|....08/24/2026 ...
81762P-AE-2 ..... SERVICENOW INC ..eeveiiiiiiecceiiineeeccinneeeeeenns foee e e [1,2 s .. 1.G FE ..|... .. 311,256 |...82.2090 |... ....314,491 O 3,285 o0 [0 e 1.400 |...... 5.242 ....09/11/2023 ...|....09/01/2030 ...
842400-GN-7 ..... SOUTHERN CALIFORNIA EDISON €O ..eeeeeeeeeeeeeeeeeeees fooe wee e [1,2 s .. 1.G FE ..|... .. 308,867 |...97.9520 |... .. . ....310,571 O e 1,704 |0 o0 e 3.700 |...... 5.671 ....09/11/2023 ...|....08/01/2025 ...
855244-AZ-2 ... STARBUCKS CORP ....evvenieiiinnieeeceiiiineeeevvnineeeens foes e e [ 1,2 s .. 2.AFE ..|... .. 301,795 |...88.4420 |... . 360,000 |.. ....303,849 O 2,084 |0 [0 2.550 |...... 5.287 ....09/11/2023 ...|....11/15/2030 ...
863667-AY-7 ..... STRYKER CORP ....eeeeeeeeeeeeeeeee e e eeeme e e eeenns fo wen | [1,2 s .. 2.AFE ..|... .. 426,895 |...85.5060 |... . 500,000 |.. ...427,056 O [ 161 |0 0 e 1.950 |...... 4.587 ....12/21/2023 ...|....06/15/2030 ...
871829-BS-5 ..... SYSCO CORP ...... .2.BFE .. . 104.1680 |. . 110,000 109,771 |.. .0 .5.750 |......5.795 ....11/06/2023 .. 01/17/2029
87264A-DC-6 ..... T-MOBILE USA INC ... .2.BFE .. . 106.0640 |. 169,746 |.. .0 .5.750 |......5.770 ....09/11/2023 .. 01/15/2034
883556-CV-2 ..... THERMO FISHER SCIENTIFIC INC .1.GFE .. . 101.3470 |. . . .297,887 |.. .0 L. 4953 |......5.245 ....09/11/2023 .. 08/10/2026 ...
89115A-2-3 ..... TORONTO-DOMINION BANK . eeeeeeeeeeeee fo vee [ e [T s .. 1.EFE ..|... . 101.5080 |... 253,770 |.... ....240,998 O e 388 |0 0 e 5.156 |...... 6.180 ....10/20/2023 ...|....01/10/2028 ...
89236T-KU-8 ..... TOYOTA MOTOR CREDIT CORP ....evvenvvvvnnnnnnieeennnnnnns oo vee [ e [T .. 1.EFE ..|... . 100.6500 |... 322,080 |.... ....308,479 O 479 o0 [0 4.550 |...... 5.221 ....09/11/2023 ...|....05/17/2030 ...
893574-AH-6 ..... TRANSCONT INENTAL GAS PIPE LINE COMPANY L . .. 2.BFE ..|... . 104.7110 |... 335,075 |.... ...331,864 0 [ (1,567) |0 o0 e 7.850 |...... 5.931 ....09/11/2023 ...|....02/01/2026 ...
893574-AK-9 ..... TRANSCONT INENTAL GAS PIPE LINE COMPANY L . .. 2.BFE ..|... ...96.8710 |... ...9,871 |.... O e 11 0 [0 e 4.000 |...... 4.79%5 ....12/21/2023 ...|....03/15/2028 ...
902133-AZ-0 ..... TYCO ELECTRONICS GROUP SA .. 1.G FE ..|... ...99.6570 |... ..318,902 |.... . O e 729 |0 o0 e 4.500 |...... 5.355 ....09/11/2023 ...|....02/13/2026 ...
902674-20-3 ..... UBS AG (LONDON BRANCH) .. 1.EFE ..|... . . 103.7150 |... 259,288 |.... . . ....244,259 O 209 |0 [0 e 5.650 |...... 6.221 ....10/20/2023 ...|....09/11/2028 ...
911365-B0-6 ..... UNITED RENTALS (NORTH AMERICA) INC . .. 2.CFE ..|... .. 101,405 |. 101.5270 |... 101,527 |.... . 100,000 |.. ....101,402 O e (B) 0 o0 6.000 |...... 5.718 ....12/21/2023 ...|....12/15/2029 ...
92343V-GN-8 ... VERIZON COMMUNICATIONS INC .. 2.AFE ..|... .. 234,459 |...83.1770 |... 249,531 |.... . 300,000 |.. ....236,308 O e 1,849 |0 [0 2.35 |...... 5.622 ....09/11/2023 ...|....03/15/2032 ...
927804-FU-3 . VIRGINIA ELECTRIC AND POWER CO L2.AFE .. ...96.9210 |. ..320,000 .305,852 |.. .0 .3.150 |......5.472 ....09/11/2023 .. 01/15/2026
95000U-26-7 ..... WELLS FARGO & CO . .1EFE .. ...88.89%0 |. 50,000 . 44,3% .. .0 .2.879 |......4.827 ... 12/21/2028 .. 10/30/2030
95000U-2J-1 ..... WELLS FARGO & CO . . 1EFE .. ...86.4120 |. 100,000 ..86,457 |.. .0 .2.572 |......4.848 ....12/21/2023 .. 02/11/2031
95000U-2L-6 ..... WELLS FARGO & CO . .1EFE .. ...96.6050 |. 360,000 .334,620 |.. .0 .4.478 |......5.687 ....09/11/2023 .. 04/04/2031 ...
95000U-25-1 . WELLS FARGO & CO . . 1EFE .. ...91.5930 |. ..530,000 .470,950 |.. .0 \.ernn2.393 ......5.301 ...10/20/2023 .. 06/02/2028 ...
95000U-3A-9 ..... WELLS FARGO & CO ... .| LEFE ... ...99.2670 |... . 100,000 |.. O i o0 [0 4.808 |...... 5.023 ....12/21/2023 ...|....07/25/2028 ...
950400-AN-6 ..... WELLTOWER OP LLC ... .. 2.AFE ..|... ...87.2130 |... . 380,000 |.. . O 2,224 o0 0 e 2.800 |...... 5.801 ...09/11/2023 ...|....06/01/2031 ...
9838%B-BA-7 ..... XCEL ENERGY INC U .. 2.AFE ..|... . . 103.1270 |... 330,006 |.... ..320,000 |.. ... 310,707 LU RV N | I RPN | ) AN 5.450 |...... 5.849 ....09/11/2023 ...|....08/15/2033 ...
98978V-AV-5 ..... ZOETIS INC -.ieeiriiieieernniseeeeennnaeseernnnnaaseeenes , L 2BFE |t 234,062 [. 107.1900 [.....ccvvenennnns 246,537 |..ooiinniens 230,000 [...ooeeeennnnnnns 233,980 |eevuuiieeennnnn 0 fooeerieeeeeen (82) |0 o0 [ 5.600 |...... 5.352 ...09/14/2023 ...|....11/16/2032 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 30,865,477 | XXX 31,840,974 33,817,000 30,979,238 XXX XXX XXX XXX
054930-AB-1 ..... BBCMS 2023-5023 A3 = CMBS ....eevviiiviiiiiiiiiiinnnns LLAFE L 303,322 |. 106.6460 |................. 309,273 |..oovviiins 290,000 ...eeeevnnnnnnns RV (TG R | R RSP G [+1+) N AR | B RPN | ) RN 6.675 |...... 5.606 ....12/01/2023 ...|....12/15/20%6 ...
060352-AE-1 ..... BANK 2017-BNK6 A4 - CMBS .. |- TAFE L .. 386,909 |...94.5580 |... 397,144 |.... ..420,000 |.. 389,574 |0 e 2,665 0 [0 3.254 |...... 5.897 ....09/12/2023 ...|....07/16/2060 ...
06427D-AR-4 ..... BACM 2017-BNK3 A3 - CMBS .. | TAFE L .. 424,118 |...94.8380 |... 433,98 |.... ..457,578 |.. 426,990 a0 [ 2,871 0 0 3.311 ... 5.898 ....00/12/2023 ...|....02/17/2050 ...
065404-BA-2 ..... BANK 2018-BNK10 A4 - CMBS L LAFE s 356,301 [...94.0400 [......ccoennnnnns 365,614 |..oouunieennnn 388,785 [....ceeeennnnnnns 358,247 |eeveiiieeennn0 e 1,946 |0 0 [ 3.428 |...... 5.768 ...09/13/2023 ... |....02/17/2061 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 1,470,649 | XXX 1,505,989 1,556,364 1,477,966 0 XXX XXX XXX 5,125 10,536 XXX XXX
02008D-AC-3 ..... ALLYA 2022-3 A3 - ABS .. 1.AFE .. ...99.9630 |.....oounniinnns 399,852 |....cevunnnnnns 400,000 |.oeevvunnnennens 396,989 |...euuniiiiinnnd (O O - 7.1 AN | N AU | B RN 5.070 |...... A 110 R 901 [oeiiiiiiiinnns 5,070 [....09/15/2023 ... |....04/15/2027 ...
03764D-AJ-0 ..... APID XI1 BR - CDO .. 1.BFE ..|... ...99.1008 |... 495,504 |.... . 500,000 |.. ...497,009 O 9 0 [0 e 6.945 |...... 7.230 ....12/27/2023 ...|....04/15/2031 ...
04015W-BE-3 ..... ARES XXXIX BR2 - CDO . .1.CFE .. ...99.3511 ..496,756 |. . 500,000 .499,254 |.. .0 .7.257 |......7.368 ... 12/27/2023 .. 04/18/2031 ...
05592X-AD-2 . BMWOT 2023-A A3 - ABS 1AFE . . 101.0400 |. ..404,160 |. . 400,000 .404,831 |.. .0 .5.470 |......4.923 ....12/22/2023 .. 02/25/2028
12481K-AU-2 ..... |CBAM 2017-2 BR - CDO . .1.CFE .. ...99.1006 |. ..495,503 |. . 500,000 .497,040 |.. .0 .1.512 |......7.697 ... 12/27/2023 .. 07/17/2034
14044C-AD-4 . COPAR 2021-1 A4 - ABS 1AFE . ...93.8490 |. ..516,170 |. ..550,000 .515,639 |.. .0 .1.040 |......4.175 ....12/26/2023 .. 04/15/2027
14044E-AD-0 ..... COPAR 2023-2 A3 - ABS 1AFE .. . 102.3840 |. ..409,536 |. . 400,000 .409,479 |.. .0 ......5.820 |......4.916 ... 12/21/2023 .. 06/15/2028 ...
14319B-AC-6 ..... CARMX 2023-3 A3 - ABS ... .. 1.LAFE ..|... . . 101.0670 |... 404,268 |.... . 400,000 |.. ....403,820 O e (24) |0 o0 e 5.280 |...... 4.903 ....12/21/2023 ...|....05/15/2028 ...
26245X-A0-0 ..... DRSLF 86 BR — CDO ......cccvvniiiiinnnniiiiiininnniinnns LACFE i 499,685 [...99.4125 |..........uunnnns 497,063 |...ooviiiinnnnn 500,000 |..oevvvnnniinenns 499,685 |.....ooeiiiinnnd L o (R OO PPN | I FOUUUUUPTRN (I RN 7.364 |...... 7.441 ... 12/28/2028 ... |....07/17/2034 ...
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344940-AD-3 ..... FORDO 2023-C A3 = ABS ...evvviviiiiiinieiiiiiieeeeennns foee ven | s 4 s CAFE e 327,755 [. 102.0730 |.....cevvvnnnnn 328,675 |oevvennniinnnn 322,000 [.oeeieiinnnnnnns P 7 (U R ) 1 AU | N AU | B RN 5.530 |...... 4.832 ....12/22/2023 ...|....09/15/2028 ...
34520N-AD-2 ...... FORDL 2023-B A3 - ABS ... N .. 1.AFE ..|... .. 299,954 |. 101.1470 |... . 300,000 |.. ....299,962 O 8 0 [0 e 5.910 |...... 5.99% ....09/14/2023 ...|....10/15/2026 ...
34535A-AE-0 ..... FORDO 2022-C A4 - ABS ... I L .. 1.AFE ..|... .. 392,250 |...99.3990 |... . 400,000 |.. ....393,060 O 810 o0 [0 e 4.590 |...... 5.428 ....00/12/2023 ...|....12/15/2027 ...
362541-AF-1 ..... GMALT 2023-1 B - ABS .... N .. 1.BFE ..|... ...99.7870 |... ... 212,244 JL I O 11 - I APt | B ISP | ) AU 5.510 |...... 6.395 ....09/11/2023 ...|....01/20/2027 ...
362583-AD-8 ... GMCAR 2023-2 A3 - ABS ... I L .. 1.AFE ..|... ...99.3570 |... ....392,989 O 989 |0 [0 4.470 |...... 5.462 ....00/12/2023 ...|....02/16/2028 ...
380146-AC-4 ..... GMCAR 2022-1 A3 - ABS ... N .. 1.AFE ..|... ...97.0710 |... ....322,468 O e 1,579 |0 o0 e 1.230 |...... 5.816 ....09/15/2023 ...|....11/16/2026 ...
437927-AD-8 ..... HAROT 2023-2 A4 - ABS ... I L .. 1.AFE ..|... . 100.5000 |... ....396,827 O e 249 |0 [0 4.910 |...... 5.219 ....00/13/2023 ...|....09/17/2029 ...
43815P-AD-1 ..... HAROT 2022-2 A4 - ABS ... N .. 1.AFE ..|... ...97.7730 |... s ....317,334 O e 1,277 0 o0 e 3.760 |...... 5.316 ....09/13/2023 ...|....12/18/2028 ...
448977-AD-0 ..... [HART 2022-A A3 - ABS . 4 1AFE .. ...97.7250 |. 388,437 377,829 |.. .0 .2.220 |......5.891 ...09/16/2023 .. 10/15/2026
44934K-AD-6 . HART 2021-B A4 - ABS . 4 1AFE .. ...94.5870 |. 425,000 .399,498 |.. .0 .0.600 |......5.69% ...09/13/2023 .. 02/16/2027
44935F-AD-6 . HART 2021-C A3 - ABS . 4 1AFE .. ...97.2850 |. . ..310,731 .301,436 |.. .0 ......0.740 |......5.961 ....00/15/2023 .. 05/15/2026 ...
47787C-AC-7 ..... JDOT 2023-C A3 - ABS ... N .. 1.AFE ..|... .. 399,973 |. 101.5520 |... . 400,000 |.. ....399,975 JLU N Y FORPRRRY | B IOUPRRPRRRIN | B AT 5.480 |...... 5.546 ...09/12/2023 ...|....05/15/2028 ...
587720-AC-7 ..... MBART 2021-1 A3 - ABS ... 4. .. 1.AFE ..|... .. 323,459 |...97.0220 |... ..335,435 |.. ....325,030 O s 1571 o0 [0 0.460 |...... 5.451 ....00/15/2023 ...|....06/15/2026 ...
654790-AC-1 ..... NAROT 2022-A A3 - ABS ... N .. 1.AFE ..|... .. 365,947 |...97.2810 |... ..380,699 |.. ....368,825 O e 2,878 0 o0 e 1.860 |...... 5.773 ...09/15/2023 ...|....08/17/2026 ...
67110N-AP-0 ..... OAKC XI'T1 BR - CDO .... 145 .. 1.CFE ..|... .. 499,685 |. 100.1507 |... . 500,000 |.. ....499,685 I RN | AU | RPN | ) AN 7.374 |...... 7.445 ....12/28/2023 ...|....10/23/2034 ...
758465-BC-1 ..... RESPK 2011 BR - CDO ... 4,5 ...l .. 1.CFE ..|... .. 500,250 |...99.7419 |... . 500,000 |.. ....500,252 JLU N Y FORPRRRY | B IEUPRRPRRRRIN | B AU 7.195 |...... 7.156 ....12/27/2023 ...|....10/16/2034 ...
92348K-BZ-5 ..... VZMT 2023-5 A1A - RMBS . 4. .. 1.AFE ..|... .. 399,992 |. 100.3330 |... . 400,000 |.. ....399,993 L R N RN | B AN 5.610 |...... 5.677 ....00/12/2023 ...|....09/08/2028 ...
92867U-AD-4 ..... VWALT 2023-A A3 - ABS ... 4. .. 1.AFE ..|... .. 399,940 |. 101.2300 |... . 400,000 |.. ....399,950 O 9 0 [0 e 5.810 |...... 5.889 ....09/12/2023 ...|....10/20/2026 ...
92868K-AD-5 ..... VALET 2021-1 A4 - ABS ... I L .. 1.AFE ..|... .. 393,075 |...94.4920 |... ..425,000 |.. ....397,668 O 592 |0 [0 1.170 |...... 5.302 ....00/12/2023 ...|....10/20/2028 ...
981630-AE-9 ..... WOART 2022-B A4 - ABS ... v [4 o | LA FE L .. 533,887 |...97.1480 |... ..550,000 |.. ...533,946 O e 59 |0 0 3.440 |...... 4.635 ...12/26/2023 ...|....03/15/2028 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 11,724,578 | XXX 11,794,382 11,923,883 11,750,441 0 25,863 0 o[ XXX XXX XXX 58,705 60,538 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 44,080,704 [ XXX 45,141,345 47,297,247 44,207,645 0 146,941 0 0 [ XXX XXX XXX 390,245 335,216 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 81,506,326 | XXX 82,489,989 88,907,000 81,486, 148 0 256,035 0 0 XXX XXX XXX 826,640 521,357 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 1,860,928 [ XXX 1,906,558 1,951,364 1,868,413 0 7,485 0 0 [ XXX XXX XXX 6,705 15,276 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 11,724,578 | XXX 11,794,382 11,923,883 11,750,441 0 25,863 0 o[ XXX XXX XXX 58,705 60,538 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 95,091,833 | XXX 96,190,929 102,782,247 95,105,002 0 289,383 0 0 XXX XXX XXX 892,050 597,171 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 53,750,191 1B .$ .............. 1,584,826 1C..$............. 7,265,098 1D .$............ 1,785,392 1E.$............. 5,654,573 1F .$....c.c...... 1,560,776 1G.$ .............. 6,490,017
1B 2A.. .11,227,971 2B .4,801,430 2C..$.. ....984,727
1Cc 3A ... ....0 3B.. ...0 3C..$.. .0
1D 4A .. .0 4B.. .0 4C..%
1E 5A ... .0 5B.. 5C..$
1F 6. .0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 0 XXX 0 0 0 0 0 0 0 0 0 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 of XXX XXX

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A TALS

cooooo
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 - 14) Value Acquired | Symbol
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

5999999999 - Total Preferred and Common Stocks 0 XXX 0 0 0 0 0

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A ....0 1B ..
1B .0 2B..
1C .0 3B..
1D .0 4B..
1E .0 5B..
1F .0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued
CUSIP Date Number of Shares Interest and

Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912810-ET-1 ......... UNITED STATES TREASLRY ... . |-..00/18/2023 ... |Natliest Markets .... 1,600,254 |.. ... 1,550,000 |..

912810-EV-6 ......... UNITED STATES TREASLRY ... . |-..09/15/2023 ... | BARCLAYS CAPITAL INC ... 1,549,688 |.. ... 1,500,000 |..

912810-Eli-4 ........ UNITED STATES TREASLRY ... ...09/15/2023 ... | Natliest Markets ... 1,538,320 |.. ... 1,500,000 |..

912810-EX-2 ......... UNITED STATES TREASLRY ... .|RBC CAPITAL MARKETS, LLC ... .. 1,537,448 |.. ... 1,460,000 |..

912828-29-4 ........ UNITED STATES TREASLRY ... .| J-P. MORGAN SECURITIES LLC ... 1,509,047 |.. .... 1,800,000 |..

912828-20-6 .........|UNITED STATES TREASLRY . .| J.P. MORGAN SECURITIES LLC 783,125 .1,000,000

91282C-AE-1 .........| UNITED STATES TREASLRY . .| MORGAN STANLEY & C0. LLC ... . 1,535,331 . 1,975,000

91282C-AH-4 ......... | UNITED STATES TREASLRY . 09/15/2023 ... | NOMURA SECURITIES INTERNATIONAL . 1,536,680 . 1,800,000

91282C-AL-5 ......... UNITED STATES TREASLRY ... . |--..09/15/2023 ... | MORGAN STANLEY & CO. LLC 381,023 |.. 450,000 |..

91282C-AU-5 ......... UNITED STATES TREASLRY ... weer |-...00/15/2023 ... | CITADEL SECURITIES LLC .. 1,527,609 |.. .... 1,800,000 |..

91282C-AV-3 ......... UNITED STATES TREASLRY ... oo |-+..10/31/2023 ... | Various ... 1,787,602 |.. ... 2,275,000 |..

91282C-AY-7 ......... UNITED STATES TREASLRY ... . |-..09715/2023 ... | BARCLAYS CAPITAL INC. . 1,531,828 |.. .... 1,800,000 |..

91282C-BL4 ......... UNITED STATES TREASLRY ... o[ 1272172023 1L JGOLDMAN SACHS & CO. wevvvetiretisitenietee sttt ettt te e snene e [erseseneetenessesessenesnenesrenene [oerestereneeie e 2,111,729 |.. 1 2,525,000 |..

91282C-CB-5 ......... UNITED STATES TREASLRY ... |- 1272172023 ... | J.P. MORGAN SECURITIES LLC ... 2,106,809 |.. vt 2,450,000 |..

912820-CS-8 ......... UNITED STATES TREASLRY ... +|--..09/18/2023 ... |MORGAN STANLEY & CO. LLC ... 1,509,164 |.. ,900,000 |..

912826-DU-7 ......... UNITED STATES TREASLRY ... ...09/15/2023 ... | MORGAN STANLEY & CO. LLC ... 1,515,176 |.. ,900,000 |..

91282C-DW-8 .........|UNITED STATES TREASLRY . 09/15/2023 ... | J.P. MORGAN SECURITIES LLC .870,703 . 1,000,000

91282C-DY~4 ......... | UNITED STATES TREASLRY . 09/15/2023 .. | HSBC SECURITIES INC. . 1,240,313 . 1,500,000

91282C-EP-2 ......... |UNITED STATES TREASLRY . 12/21/2023 ... |HSBC SECURITIES INC. ..... .511,371 550,000

91282C-FC0 ......... UNITED STATES TREASLRY ... .+ |--..09/15/2023 ... | CITIGROUP GLOBAL MARKETS INC. .. .. 1,539,363 |.. ,700,000 |..

912820-FJ-5 ......... UNITED STATES TREASLRY ... . |--..09/15/2023 ... |BMO Capital Markets Corp (Chicago) . 1,535,016 |.. ,650,000 |..

912820-GJ4 ......... UNITED STATES TREASLRY ... .+ |-..09/15/2023 ... |MORGAN STANLEY & CO. LLC 1,516,500 |.. ,600,000 |..

912820-GZ-8 ......... UNITED STATES TREASLRY ... |- 1272172023 ... | GOLDMAN SACHS & CO. ..veoveveeeeee 1,763,508 |.. ,800,000 |..

91282C-JB-8 ......... UNITED STATES TREASLRY ... ....10/20/2023 ... [ DEUTSCHE BANK SECURITIES, INC. . . .. 1,547,518 |.. ... 1,550,000 |..

912820-dJ-1 .vvvens UNITED STATES TREASURY .usuvestusestsenessenetesessesessaseneenensanenesnenesnenesnenennenensasensasenssnenssnsnssnene |eessenesnssennane |oos .11/30/2023 ... [BOFA SECURITIES, INC .euveuesesesestsesesesessesens et esstensstenessenesbesesnenesnesennenennenennesensesensasensanenes |ooensesensanensasensssenensensnnene foorenssensssensnsnneneans 709,488 [veviieiiiiiiieiins 700,000

0109999999. Subtotal - Bonds - U.S. Governments 35,294,612 39,735,000 122,390
20772(-0L6 ......... [OONNECTIOUT ST . sns s sne e sne e ensess e sneenesneneeas | |....09/1472023 ... [BNY CAPITAL MARKETS, INC. vvovoveooeooseisesssosssnsesssssssssenssnesnssnessnssnesenssnsssnssnessnsenessnesnesneeas | O 383,992 |..eiiiiiiiiiiiiine 400,000 [.eveeveeiiiiiiaiiiecens 4,004
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 383,992 400,000 4,004
649660-CE8 ........ R —— [, R I [T | O EYE 650,000

0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 584,981 650,000

130770-QF-2 ......... CALIFORNIA ST UNIV REV . .+ |-..09/11/2023 ... | PERSHING LLC .... 1 254,951 ). ....295,000 |..

282659-AY-7 ......... EL CAJON CALIF .+ |--..09/13/2023 ... | FUNB-FUNDS 11 ... ....361,464 |.. ....400,000 |..

313THA-MS-2 ... FHIS K-507 A2 - CMBS . |-..09/720/2023 ... | BOFA SECURITIES, INC ....390,279 |.. ....395,000 |..

6497 N-TC4 ......... NEN YORK N Y CITY TRANSITIONAL FIN AUTH .. veer |-...00/11/2023 ... | BOFA SECURITIES, INC ....786,019 |.. ....835,000 |..

717830-CB9 ......... PHILADELPHIA PA AUTH FOR INDL DEV CITY S .... «.|--..00/11/2023 ... |RBC CAPITAL MARKETS, LLC ... ....456,690 |.. ....500,000 |..

735000-TNA1 ... PORT OAKLAND CALIF REV o ....00/13/2023 ... |Barclays Capital, Inc. ..... .. ....455,480 |.. ....500,000 |..

913366-KV-1 ......... UNIV CALIF REGTS MED CTR POOLED REV ....tvertsesesesensssessnensssensssensssensssansssesessanenssnenssnensssensanens |eneenennesennane |oos .00/11/2023 ... [BARCLAYS CAPITAL INC. t.tiutuseutsestsestsesesatessatenestenestenestenessenessenessenesnenenenensssensenanessenensene |onensesensanensasensssenessenssnene fooensssenssrenssnnnensans 394,115 |oveieiiiiiieeine, 425,000

0909999999. Subtotal - Bonds - U.S. Special Revenues 3,008,998 3,350,000

00287Y-AQ-2 ......... ABBVIE INC +|---.09/11/2023 ... | GOLDMAN SACHS & CO. ............ ... 309,734 |.. ....320,000 |..

007589-AA-2 ......... ADVOCATE HEALTH AND HOSPITALS CORP ... o |--..09/12/2023 ... | J.P. MORGAN SECURITIES LLC ... ....512,521 |.. ....542,000 |..

020002-BJ-9 ......... ALLSTATE CORP +|--.09/11/2023 ... |MORGAN STANLEY & CO. LLC ... ....151,968 |.. ....200,000 |..

02008D-AC-3 ......... ALLYA 2022-3 A3 - ABS .. weer |-..00/15/2023 ... | BOFA SECURITIES, INC ... 396,344 |.. ....400,000 |..

025816-CS-6 AVERICAN EXPRESS CO < |----09/11/2023 ... | PERSHING LLC ....308,159 |.. ....340,000 |..

026874-DS-3 ......... | AVERICAN INTERNATIONAL GROUP INC 12/21/2023 ... | DEUTSCHE BANK SECURITIES, INC. . .431,018 425,000

03027X-BC-3 ......... | AVERICAN TONER CORP ... 09/11/2023 ... |CITADEL SECURITIES INSTITUTIONAL LL .110,821 140,000

030288-AC-8 .........| AVERICAN TRANSMISSION SYSTENS INC .. 12/21/2023 ... | DEUTSCHE BANK SECURITIES, INC. ... 425,020 500,000

03040W-AS4 .........| AVERICAN WATER CAPITAL CORP ... 12/21/2023 ... | BROADCORT CAPITAL CORP FIXED | . . 192,562 200,000

03076C-AK~2 .........| AVERIPRISE FINANCIAL INC . 09/11/2023 ... |CITADEL SECURITIES INSTITUTIONAL LL .307,181 .320,000

031162-CI-8 ......... AVGEN INC < |- 1272172023 ... | BNP PARIBAS SECURITIES BOND ....170,784 |.. ....200,000 |..

031162-00-9 ......... AMGEN INC . |-..09/14/2023 ... | DEUTSCHE BANK SECURITIES, INC. . ... 233,477 |.. ....260,000 |..

035240-AR-1 ......... ANHEUSER-BUSCH INBEV WORLDWIDE INC ... +|--.09/14/2023 ... |HSBC SECURITIES INC. ..ceevvneeee 10 233,296 |.. ....235,000 |..

03740L-AA-0 AON CORP |- 1272172023 ... | WELLS FARGO SECURITIES, LLC ....408,050 |.. ....500,000 |..

03764D-AJ-0 . .| APID XI1 BR - CDO .. ....12/27/2023 ... [MITSUBISHI UFJ SECURITIES (USA), INC 497,000 .500,000

0401501-BE-3 ARES XXXIX BR2 - CDO . . ....12/27/2023 ... |BOFA SECURITIES, INC .. ... 499,250 |.. ....500,000 |..

04316J-AD-1 ......... ARTHUR J. GALLAGHER & C0. .vtteuisesiisssisssessseestenestenssuentsuenesnenesnasessanenssnessnenssnensssennsssnene | eenseensneneane |oos .12/21/2023 ... [MORGAN STANLEY & 0. LLC .teutveuiseseiuentsesestesessesesseneneasensssenessenestasessenessanessenesnssensesensanenes |ooensesensasensasensssensssensnnene |oorensasensssensssenennans 204,000 [oveiiieiiiiiiieeians 200,000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
04352E-AA-3 ......... ASCENSION HEALTH . |-...09/14/2023 ... [ GOLDMAN SACHS & CO. .... ....430,760 |.. ....500,000 |..
04636N-AG-8 ......... ASTRAZENECA FINANCE LLC ... . |----09/14/2023 ... [HSBC SECURITIES INC. .. ....276,606 |.. ....280,000 |..
05348E-BA-6 ......... AVALONBAY COMMUNITIES INC ... .|-...09/14/2023 ... MORGAN STANLEY & CO. LLC ....233,218 |.. ....250,000 |..
054930-AB-1 ......... BBCMS 2023-5C23 A3 - CMBS ... ...12/01/2023 ... |BARCLAYS CAPITAL INC. .... ....308,322 |.. ....290,000 |..
05592X-AD-2 ......... BMWOT 2023-A A3 - ABS ...12/22/2023 ... [MITSUBISHI UFJ SECURITIES (USA), INC. .... 404,859 |.. ....400,000 |..
060352-AE-1 . ..| BANK 2017-BNK6 A4 - CMBS . 09/12/2023 ... [BOFA SECURITIES, INC .. . 386,909 .420,000
06051G-GF-0 . ..|BANK OF AMERICA CORP . 10/20/2023 ... |Various .. .317,066 340,000
06051G-GR-4 . ..| BANK OF AMERICA CORP . 12/21/2023 ... [DAIWA CAPITAL MARKETS AMERICA .237,188 . 250,000
06051G-JB-6 ......... BANK OF AMERICA CORP .... .|-...09/11/2023 ... [BOFA SECURITIES, INC ... 461,457 |.. ....560,000 |..
06406R-BN-6 ......... BANK OF NEW YORK MELLON CORP .. veer|-...10/20/2023 ... [ GOLDMAN SACHS & CO. ............ .... 234,085 |.. ....250,000 |..
06427D-AR-4 ......... BACM 2017-BNK3 A3 - CMBS ..|....09/12/2023 ... [WELLS FARGO SECURITIES, LLC .. L 424118 .. ... 457,578 |..
065404-BA-2 ......... BANK 2018-BNK10 A4 - CMBS ... . |--.-09/13/2023 ... [WELLS FARGO SECURITIES, LLC .... 356,301 |.. .... 388,785 |..
075887-C0-0 ......... BECTON DICKINSON AND CO . |-...09/14/2023 ... |BARCLAYS CAPITAL INC. ....... ... 213,697 |.. ....280,000 |..
084659-AN-3 ......... BERKSHIRE HATHAWAY ENERGY CO .. . |----09/11/2023 ... | JANE STREET EXECUTION SERVICES LLC .... ... 274,512 |.. ....300,000 |..
09247X-AP-6 ......... BLACKROCK INC . |-...09/14/2023 ... | JANE STREET EXECUTION SERVICES LLC .... ... 282,799 |.. ...255,000 |..
09857L-AR-9 ......... BOOKING HOLDINGS INC ... ...09/11/2023 ... [CITADEL SECURITIES INSTITUTIONAL LL ... .... 309,216 |..
101137-AZ-0 . ..|BOSTON SCIENTIFIC CORP . 12/21/2023 ... [MORGAN STANLEY & CO. LLC .. 47,838
101137-BA-4 . ..|BOSTON SCIENTIFIC CORP . 09/11/2023 ... | GOLDMAN SACHS & CO. . .306,007
12481K-AU-2 . .| CBAM 2017-2 BR - CDO . ....12/27/2023 ...|J.P. MORGAN SECURITIE . 497,035 .
126408-HD-8 CSX CORP . |--.-09/11/2023 ... |CITADEL SECURITIES INSTITUTIONAL LL ... ...307,098 |.. ....320,000 |..
14040H-CS-2 ......... CAPITAL ONE FINANCIAL CORP .. . |....12/21/2023 ... | PERSHING LLC ...100,000 |..
14040H-CT-0 ......... CAPITAL ONE FINANCIAL CORP .. ...09/11/2023 ... [CITADEL SECURITIES INSTITUTIONAL LL ...
14044C-AD-4 ......... COPAR 2021-1 A4 - ABS .. ...12/26/2023 ... |WELLS FARGO SECURITIES, LLC .. .
14044E-AD-0 . ..| COPAR 2023-2 A3 - ABS 12/21/2023 ... |BOFA SECURITIES, INC .. . 409,531
14319B-AC-6 . ..| CARMX 2023-3 A3 - ABS .. 12/21/2023 ... |BOFA SECURITIES, INC . 403,844
15189Y-AH-9 . ..| CENTERPOINT ENERGY RESOURCES CORP 09/14/2023 ... [Various ..............cc... . 216,904
17136M-AC-6 ......... CHURCH & DWIGHT CO INC .|-...09/11/2023 ... | JANE STREET EXECUTION SERVICES LLC . .... 307,266 |..
172967-LS-8 ......... CITIGROUP INC ... . |--..09/11/2023 ... | GOLDMAN SACHS & CO. . .... 220,154 |..
172967-NX-5 ......... CITIGROUP INC ... .|-...09/11/2023 ... [ GOLDMAN SACHS & CO. . ....218,541 |.. . ..
198280-AF-6 ......... COLUMBIA PIPELINE GROUP INC . . |----09/11/2023 ... | JANE STREET EXECUTION SERVICES LLC .... .... 389,676 |.. ....400,000 |..
20030N-DM-0 ......... COMCAST CORP .|-...09/11/2023 ... |CITADEL SECURITIES INSTITUTIONAL LL ... ... 303,970 |.. ....380,000 |..
209111-GF-4 ......... CONSOL IDATED EDISON COMPANY OF NEW YORK ... ...11/20/2023 ... |BOFA SECURITIES, INC ..70,000 |..
22822V-Al-1 . .| CROWN CASTLE INC ... 12/21/2023 ... |CITIGROUP GLOBAL MARKETS INC. .. . 427,492 .525,000
25243Y-BB-4 DIAGEO CAPITAL PLC . ....09/14/2023 ... |CITADEL SECURITIES INSTITUTIONAL LL ... ....296,103 |.. .... 345,000 |..
256677-AP-0 DOLLAR GENERAL CORP .. ...09/11/2023 ... [MORGAN STANLEY & CO. LLC ... .... 306,774 |.. .... 320,000 |..
26245X-A0-0 . .. |DRSLF 86 BR - CDO 12/28/2023 ... |J.P. MORGAN SECURITIES LLC . 499,685 .
263534-CQ-0 .. ..|EIDP INC ..... 09/11/2023 ... |Millennium Advisors ... . 313,059
26884T-AP-7 . ..| ERAC USA FINANCE LLC . 12/21/2023 ... | BROADCORT CAPITAL CORP FIXED | . 414,868
285512-AE-9 . .. |ELECTRONIC ARTS INC .. 12/21/2023 ... |BARCLAYS CAPITAL INC. . . 416,49
29250N-BY-0 . .|ENBRIDGE INC ........... 11/06/2023 ... | MORGAN STANLEY & CO. LLC .. 54,907
29379V-BH-5 ENTERPRISE PRODUCTS OPERATING LLC .|-...09/11/2023 ... |CITADEL SECURITIES INSTITUTIONAL LL ... ... 307,421 |..
204429-AT-2 ......... [EQUIFAX INC . |--.-09/11/2023 ... |BOFA SECURITIES, INC ... 264,282 |..
30040W-AP-3 .........|EVERSOURCE ENERGY .. .|-...09/11/2023 ... |CITADEL SECURITIES INSTITUTIONAL LL ... ... 287,443 |.. . ..
316773-DG-2 .........|FIFTH THIRD BANCORP ....09/11/2023 ... | BARCLAYS CAPITAL INC. . ... 297,014 |.. ....320,000 |..
344940-AD-3 ......... |FORDO 2023-C A3 - ABS ... . |...12/22/2023 ... |Various ... 327,755 |.. ....322,000 |..
34520N-AD-2 .. .. | FORDL 2023-B A3 - ABS .. ...09/14/2023 ... |BARCLAYS CAPITAL INC. ....... .... 299,954 |.. ...300,000 |..
34535A-AE-0 . .. |FORDO 2022-C A4 - ABS 09/12/2023 ... [WELLS FARGO SECURITIES, LLC . 392,250
362541-AF-1 . ..| GMALT 2023-1 B - ABS . 09/11/2023 ... |J.P. MORGAN SECURITIES LLC .271,638
362583-AD-8 . .. | GMCAR 2023-2 A3 - ABS 09/12/2023 ... [BOFA SECURITIES, INC ..... . 392,000
373334-KL-4 . ..| GEORGIA POWER CO ... 09/11/2023 ... | TRUIST SECURITIES, INC. . . 308,754
375558-BF-9 . .| GILEAD SCIENCES INC 09/11/2023 ... | MORGAN STANLEY & CO. LLC . 307,242

380146-AC4 .........
381416-WL-4 .........
38141G-YB-4 .........

381416-2R-8 .........
404280-CL-1 .........

GMCAR 2022-1 A3 - ABS ..
GOLDMAN SACHS GROUP INC ...
GOLDMAN SACHS GROUP INC ...

GOLDMAN SACHS GROUP INC ...
HSBC HOLDINGS PLC

wor|-...00/15/2023 ... [BOFA SECLRITIES, INC
- |--..12/2172023 ... MORGAN STANLEY & C0. LLC
.|----09/11/2023 ...|CITADEL SECURITIES INSTITUTIONAL LL ...
-|----09/1172023 ... | CITADEL SECURITIES INSTITUTIONAL LL ...
...09/14/2023 ... [SG AMERICAS SECURITIES, LLC

....381,265 |..
....238,888 |..
...287,978 |..

.... 483,938 |..
... 273,667 |..

....360,000 |..
....520,000 |..
...320,000 |..
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
437076-CF-7 ......... HOME DEPOT INC . |-...09/14/2023 ... |DEUTSCHE BANK SECURITIES, INC. . ....290,606 |.. .... 375,000 |..
437927-AD-8 ......... HAROT 2023-2 A4 - ABS . |--..09/13/2023 ... |U.S. Bank ....396,578 |.. ....400,000 |..
43815P-AD-1 ......... HAROT 2022-2 A4 - ABS ...09/13/2023 ... [Various .... 316,057 |.. ... 328,000 |..
446150-AS-3 ......... HUNT INGTON BANCSHARES INC .| CITIGROUP GLOBAL MARKETS INC. .... 307,857 |..
448977-AD-0 ......... HART 2022-A A3 - ABS .... . .| WELLS FARGO SECURITIES, LLC .. .... 385,969 |..
44934K-AD-6 . .. |HART 2021-B A4 - ABS . 09/13/2023 ... [BOFA SECURITIES, INC .. . 393,706
44935F-AD-6 . .. |HART 2021-C A3 - ABS .... 09/15/2023 ... |BARCLAYS CAPITAL INC. . .371,914
456873-AD-0 . .| TRANE TECHNOLOGIES FINAN( ....09/11/2023 ... [MIZUHO SECURITIES USA INC. . 296,803
45866F-AT-1 INTERCONT INENTAL EXCHANGE INC .... . |-...09/11/2023 ... [CITIGROUP GLOBAL MARKETS INC. .. .... 309,622 |..
46647P-BA-3 JPMORGAN CHASE & CO ...12/21/2023 ... [Millennium Advisors ... 317,275 |..
46647P-BJ-4 . .. | JPMORGAN CHASE & CO .. 09/11/2023 ... | CITADEL SECURITIES INSTITUTIONAL LL . 450,259
46647P-BK-1 . ..| JPMORGAN CHASE & CO .. 09/11/2023 ... |BOFA SECURITIES, INC .. . 225,535
A7787C-AC-7 . ..| JDOT 2023-C A3 - ABS . 09/12/2023 ... [RBC CAPITAL MARKETS, LLC . 399,973
49446R-BA-6 . .. |KIMCO REALTY OP LLC .. 09/11/2023 ... | TRUIST SECURITIES, INC. . .309,118
50077L-BC-9 . ..| KRAFT HEINZ FOODS CO . 09/14/2023 ... [BOFA SECURITIES, INC .. . 233,179
548661-DY-0 ......... LOWE'S COMPANIES INC ... o |----12/2172023 ... [Millennium Advisors ... ... 414,930 |.. . ..
55261F-AS-3 ......... M&T BANK CORP .|....10/27/2023 ... | Various .... 205,517 |.. ...205,000 |..
571748-BU-5 ......... MARSH & MCLENNAN COMPANIES INC . |----09/06/2023 ... [BOFA SECURITIES, INC .. .... 249,043 |..
571903-BN-2 ......... MARRIOTT INTERNATIONAL INC .. .|-...09/13/2023 ... [BOFA SECURITIES, INC ... 223,727 |..
573874-AP-9 ......... MARVELL TECHNOLOGY INC . |----09/11/2023 ... |J.P. MORGAN SECURITIES LLC ...
58013W-FB-5 ......... MCDONALD'S CORP .. ...09/11/2023 ... | JANE STREET EXECUTION SERVICES LLC ....
581557-B0-7 ......... MCKESSON CORP .... .| CITADEL SECURITIES INSTITUTIONAL LL ... . ..
587720-AC-7 ......... MBART 2021-1 A3 - ABS .. . .| BOFA SECURITIES, INC ... 402,327 |..
615369-All-5 . ..|MOODY'S CORP ...... 09/11/2023 ... | MORGAN STANLEY & CO. LLC ... .301,587
617446-8P-7 . .| MORGAN STANLEY 09/11/2023 ... | CITADEL SECURITIES INSTITUTIONAL LL . 457,434
617446-80-5 . ..| MORGAN STANLEY 12/21/2023 ... |J.P. MORGAN SECURITIES LLC ... .263,871
61747Y-EV-3 ......... MORGAN STANLEY ... . |-...09/11/2023 ... | PERSHING LLC .... 305,79 |..
637417-AK-2 ......... NNN REIT INC .|--..12/21/2023 ... |BOFA SECURITIES, INC ... 378,264 |.. . ..
654790-AC-1 ......... NAROT 2022-A A3 - ABS .. .|-...09/15/2023 ... [BOFA SECURITIES, INC .... 384,500 |.. ....400,000 |..
664675-AL-9 ......... NORTHEASTERN UNIVERSITY ... . |--.-09/13/2023 ... |J.P. MORGAN SECURITIES LLC ... ....682,689 |.. ....700,000 |..
67110N-AP-0 ......... OAKC X111 BR - CDO .|-...12/28/2023 ... |J.P. MORGAN SECURITIES LLC ... ....499,685 |.. ....500,000 |..
718172-CX-5 ......... PHILIP MORRIS INTERNATIONAL INC . ...09/11/2023 ... [CITADEL SECURITIES INSTITUTIONAL LL ... ....299,133 |.. ....300,000 |..
74251V-AS-1 . .| PRINCIPAL FINANCIAL GROUP INC . 09/11/2023 ... | CITADEL SECURITIES INSTITUTIONAL LL . 306,854 .380,000

758465-BC-1 .........
75884R-BA-0 .........
760759-AS-9 .........
760759-AX-8 .........
78081B-AN-3 .........
784710-AC-9 .........
785592-AU-0 .........
785592-AV-8 .........
808513-CG-8 .
81762P-AE-2 .
842400-GN-7 . .
855244-AZ-2 .........
863667-AY-7 .........
871829-BS-5 .........
87264A-DC-6 .........
883556-CV-2 .........
89115A-21-3 .........
89236T-KU-8 .........
893574-AH-6 .........
893574-AK-9 .
902133-AZ-0 .
902674-201-3 .
911365-B0-6

..| CHARLES SCHWAB CORP ..
.| SERVICENOW INC ...
.| SOUTHERN CALIFORNIA EDISON CO .

RESPK 2011 BR - CDO
REGENCY CENTERS LP ....
REPUBLIC SERVICES INC
REPUBLIC SERVICES INC
ROYALTY PHARMA PLC ...
SSM HEALTH CARE CORP
SABINE PASS LIQUEFACTION LLC ..
SABINE PASS LIQUEFACTION LLC ..

STARBUCKS CORP
STRYKER CORP
SYSCO CORP ...
T-MOBILE USA INC
THERMO FISHER SCIENTIFIC INC ..
TORONTO-DOMINION BANK ...
TOYOTA MOTOR CREDIT CORP

TRANSCONT INENTAL GAS PIPE LINE COMPANY L ...
.. | TRANSCONT INENTAL GAS PIPE LINE COMPANY L .
..| TYCO ELECTRONICS GROUP SA ...
.| UBS AG (LONDON BRANCH) ...
UNITED RENTALS (NORTH AMERICA) INC

... 12/27/2023 ...
.|....09/11/2023 ...
.|-...09/11/2023 ...
o|.... 1272172023 ...
coee|-...09/11/2023 ...
..|....00/14/2023 ...
...09/11/2023 ...

.. 12/2172028 ...
.| BOFA SECURITIES, INC ..
.| GOLDMAN SACHS & CO. .
. [Millennium Advisors
.|....09/11/2023 ...
o 1272172028 ..
.|....11/06/2023 ...
.|-...09/11/2023 ...
.|....09/11/2023 ...
.|-...10/20/2023 ...
.|....09/11/2023 ...
...09/11/2023 ...
12/21/2023 ...
....09/11/2023 ...
....10/20/2023 ...
... 12/21/2023 ...

BOFA SECURITIES, INC
GOLDMAN SACHS & CO. .
GOLDMAN SACHS & CO. .
Millennium Advisors
US BANCORP INVESTMENTS INC. ..
Citigroup
DEUTSCHE BANK SECURITIES, INC. .
DEUTSCHE BANK SECURITIES, INC. .

JANE STREET EXECUTION SERVICES LLC .
BROADCORT CAPITAL CORP FIXED I ....
J.P. MORGAN SECLRITIES LLC
CITIGROUP GLOBAL MARKETS INC. ..
BOFA SECLRITIES, INC
TORONTO DOMINION SECURITIES
CITIGROUP GLOBAL MARKETS INC. ..
PERSHING LLC
J.P. MORGAN SECLRITIES LLC
Sumridge Partners ...
GOLDMAN SACHS & CO
GOLDMAN SACHS & CO. .

. 235,264
.311,256
.308,867

.. 96,988
.313,859
. 244,050

....500,250 |..
....302,076 |..
....296,576 |..
... 121,487 |..
....306,004 |..
....394,888 |..
....301,613 |..
..101,759 |..

....301,795 |..
....426,8% |..
.... 109,762 |..
.... 169,754 |..
....297,651 |..
....240,610 |..
....308,000 |..
... 333,430 |..

.. 101,405 |..

.235,000
.400,000
.320,000

....500,000 |..
....340,000 |..
....320,000 |..
.... 150,000 |..
....400,000 |..
....400,000 |..
....320,000 |..
...100,000 |..

....360,000 |..
....500,000 |..
....110,000 |..
....170,000 |..
....300,000 |..
....250,000 |..
....320,000 |..
...320,000 |..

...100,000 |..
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
92343V-GN-8 ......... VERIZON COMMUNICATIONS INC .. .|-...09/11/2023 ... | JANE STREET EXECUTION SERVICES LLC . ... 234,459 |.. ....300,000 |.. ..3,493
92348K-BZ-5 ......... VZMT 2023-5 A1A - RMBS ...09/12/2023 ... |CITIGROUP GLOBAL MARKETS INC. ........ ..399,992 |.. ...400,000 |..

927804-FU-3 ......... VIRGINIA ELECTRIC AND POWER CO ..

...09/11/2023 ... [DEUTSCHE BANK SECURITIES, INC. . ...303,878 |.. ...320,000 |..

...00/12/2023 ... |BARCLAYS CAPITAL INC. ............

92867U-AD-4 ......... VWALT 2023-A A3 - ABS .... 399,940 |.. ....400,000 |..

92868K-AD-5 ......... VALET 2021-1 A4 - ABS .. . . .... 393,075 |.. .425,000 |..

95000U-26-7 . .| WELLS FARGO & CO ... 12/21/2023 ... [CITIGROUP GLOBAL MARKETS INC. .. 44,381 .. 50,000

95000U-2J-1 . .. | WELLS FARGO & CO 12/21/2023 ... [RBC CAPITAL MARKETS, LLC .. 86,426 100,000

95000U-2L-6 . ..| WELLS FARGO & CO 09/11/2023 ... |PERSHING LLC . . 333,5% .360,000

95000U-28-1 ......... WELLS FARGO & CO ... ....10/20/2023 ... |Various ...466,811 |.. ....530,000 |..

95000U-3A-9 ......... WELLS FARGO & CO ... veer|-..12/21/2023 ... [PERSHING LLC ....100,000 |..

950400-AN-6 ......... WELLTOWER OP LLC ... ..|....09/11/2023 ... [CITADEL SECURITIES INSTITUTIONAL LL ... ....380,000 |..

981630-AE-9 ......... WOART 2022-B A4 - ABS .. .|--..12/26/2023 ... [WELLS FARGO SECURITIES, LLC . .. ....550,000 |..

9838%B-BA-7 ......... XCEL ENERGY INC TP I weer]....09/11/2023 ... [ JANE STREET EXECUTION SERVICES LLC . ...310,470 |.. .... 320,000 |..

98978V-AV-5 ......... ZOET IS INC -.ieeiirui s eeennneseeeeenseeseeeensmeseeerenseseeernnsasseenns e seernnn e seennnnnasseennnnnnsseernnnnns | nnseseeennnnnees ....09/14/2023 ... | JANE STREET EXECUTION SERVICES LLC 234,062 |..eevvniiieieiiiaees 230,000

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 44,301,862 47,547,522 351,321
2509999997. Total - Bonds - Part 3 83,664,444 91,682,522 500,384
2509999998. Total - Bonds - Part 5 462,517 500,000 2,015
2509999999. Total - Bonds 84,126,960 92,182,522 502,399
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0

6009999999 - Totals 84,126,960 XXX 502,399
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
745291-DF-8 .. |PUERTO RICO PUB FIN CORP ......ovvvvvvvvnniiiins | onenns ..06/01/2023 .| Call @ 100.00 ....cooveeefivriinnnnnniniiinnnns Jouunnnnnnns 50,000 [...ccvvvnnnnns 50,000 |...cuvnnnnnns 60,161 |...covunnnnns 51,037 |oveiiiiiinnnnns [ [ O ooy 0 (1,087)]..... (1,087)].ceeeevnnnnnns 1,281..06/01/2024 .
0909999999. Subtotal - Bonds - U.S. Special Revenues (1,037) 1,281 XXX
380146-AC-4 .. | GMCAR 2022-1 A3 = ABS ....evivvviiiiniiiiiinnnns [ eeeens ..12/16/2023 . | Paydown ... .0 ..11/16/2026 .
448977-AD-0 .. | HART 2022-A A3 - ABS .. . [--12/15/2023 . [ Paydown . 0. ..10/15/2026 .
44935F-AD-6 ...|HART 2021-C A3 - ABS .. ..12/15/2023 . | Paydown . 0. ..06/156/2026 .
587720-AC-7 .. |MBART 2021-1 A3 - ABS . ..12/15/2023 . | Paydown . 0. ..06/15/2026 .
654790-AC-1 .. | NAROT 2022-A A3 - ABS .. ..12/15/2023 . | Paydown .. . . ...0 .. ..08/17/2026 .
1109999999. Subtotal - Bonds Industrlal and Mlscellaneous (Unaffllated) 250,274 250,274 241,158 0 250,274 0 0 0 XXX
2509999997. Total - Bonds - Part 4 300,274 300,274 301,319 0 301,312 0 (1,037) (1,037), 1,719 XXX
2509999998. Total - Bonds - Part 5 457,366 500,000 462,517 0 464,008 0 (6,641) (6,641), 4,379 XXX
2509999999. Total - Bonds 757,641 800,274 763,836 0 765,319 0 (7,678) (7.678) 6,098 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 XXX

6009999999 Totals

757,641

763,836

765, 319

(7,678)

6,008
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
CITADEL SECURITIES MORGAN STANLEY & CO. LLC
03040W-AL-9 .. [ AMERICAN WATER CAPITAL CORP ....cevvveneee | evvnnnn ..09/11/2023 .| INSTITUTIONAL LL ..oeerieiinennns L 1/07/2023 | eeeeeiiiiiieciieneen e 320,000 [eeunnnnns 310,085 |..ceennn 310,141 |t 311,070 [ooeeeeeeennnnnnns (U PP 1,085 |oeeeeeeceee (U PP 1,085 |oeeeeeieeeenne [V PO (U R [(5728)] (7)) AP 2,055 [.ceeeeeeiennnns 363
WELLS FARGO SECURITIES,
037389-BE-2 .. [AON CORP ......eeeeevvmunreermnennnaeeernnnnnas [ eennnns ..09/11/2023 .| BOFA SECURITIES, INC ............ .. 10/27/2023 JLLC ..eeiiiiiiiiiieieiiies foeeeeniees 180,000 |.......... 152,482 |.......... 147,226 |.oovvnnnnees 152,938 |.oevviiieeennn [U PP 456 [t [U PP 456 [.ooeeeniees [ PP (U I (5,712))-ceveennnes [CAYS] T, 2,324 [ 1,652
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 500,000 462,517 457,366 464,008 0 1,491 0 1,491 0 0 (6,641) (6,641) 4,379 2,015
2509999998. Total - Bonds 500,000 462,517 457,366 464,008 0 1,491 0 1,491 0 0 (6,641), (6,641) 4,379 2,015
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals

462,517

457,366

464,008

(6,641)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

Name of Company Listed in Section 1 Which Controls Lower-Tier Company

4
Total
Amount of Goodwill
Included in Amount
Shown in
Column 8, Section 1

Stock in Lower-Tier Company Owned
Indirectly by Insurer on
Statement Date

5

Number of Shares

6
% of
Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
UNITED STATES TREASURY ....voveveveeeecececveveierenes | eenenanas .. |- 1072072023 .| SG AMERICAS SECURITIES, LLC 06/30/2024 . |........... 1,037,484 |.... 0 e 8752 | O e O 1,050,000 [....vveveve 1,032,782 [oeevvreen 15,837 [ 0 010 3,000 [ 5.463 [....dD . .... 16,875
UNITED STATES TREASURY [T T . 10/20/2023 . | BNP PARIBAS SECURITIES BOND 09/30/2024 . |........... 1,933,407 |.... 0 4,200 e O O 1,950,000 |........... 1,929,205 058 |eeieieiiiiee 0] 4250 |oneeelllls 5.429 | ... MS o | 0 e 5,208
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 2,970,891 0 3,000,000 2,961,938 36,89 0] XXX XXX XXX 0 22,083
0109999999. Total - U.S. Government Bonds 2,970,891 0 3,000,000 2,961,938 36,895 0of XXX XXX XXX 0 22,083
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0] XXX XXX XXX 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0 0 0 0] XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0] XXX XXX XXX 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0| XXX XXX XXX 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0] XXX XXX XXX 0 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0of XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 o] XXX XXX XXX 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0] XXX XXX XXX 0 0
2419999999. Total - Issuer Obligations 2,970,891 0 3,000,000 2,961,938 36,89 0] XXX XXX XXX 0 22,083
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0of XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0] XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0] XXX XXX XXX 0 0
2509999999. Total Bonds 2,970,891 0 3,000,000 2,961,938 36,895 0of XXX XXX XXX 0 22,083
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 XXX 0 0 o] XXX XXX XXX 0 0
7709999999 - Totals 2,970,891 0 XXX 2,961,938 36,895 0of XXX XXX XXX 0 22,083
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A S D e 0 TE.S . i, 0 TF .8 e 0 1.8 i, 0
1B .3
1C S
1D S
1E .8




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance

Regions Bank ........ccccceeeeieeeeiiieeiieeeiee e
St. Louis Federal Reserve

US Bank

Wells Fargo ...

0199998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories XXX XXX 0 0 1,250
0199999. Totals - Open Depositories XXX XXX 0 0 49,993
0299998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX 0 0 0
0299999. Totals - Suspended Depositories XXX XXX 0 0 0
0399999. Total Cash on Deposit XXX XXX 0 0 49,993
0499999. Cash in Company's Office XXX XXX XXX XXX 0

0599999 Total - Cash XXX XXX 0 0

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....o.. 59,123,864 4, 7. 10. October
2. February...|.cooiiiinis 59,123,864 5. 8. , 11.  November...
3.  March 0 6. 9. September 61,243 12.  December

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

2

Description

3 4

Code Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

UNITED STATES TREASURY ....eeeeieiitteee ettt et e e ettt e e e e ettt e e e e e ettt e e e e eeiieeeees

...................... 12/29/2023 ..........

.......................... 0.000

............ 01/23/2024 .......

................................. 747,585

0019999999.

Subtotal - Bonds - U.S. Governments - Issuer Obligations

747,585

0109999999.

Total - U.S. Government Bonds

747,585

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

olo|lo|lo|o|o|o|e

2419999999.

Total - Issuer Obligations

747,585

329

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

olo|lo|o|o|o

2509999999.

Total Bonds

747,585

31846V-62-5 .......

|F|RST L S PP PP PP PP PPPPPPN

.............................. 29,383,525

Subtotal - All Other Money Market Mutual Funds

29,383,525

8309999999

8609999999 - Total Cash Equivalents

30,131,110

161,282

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

... 147,585 1B ..

coooo
~
w




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Pie Insurance Company

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

Georgia

-
-

Hawaii .....cccooviiiiiiiiiiiiceee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

Oklahoma ...
OregoN ....ccovviiiiiniiienie s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ..........cccocevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada

Aggregate Alien and Other

.0
2,632,786

.0
2,541,720

Subtotal

6,411,142 5,974,513

DETAILS OF WRITE-INS

5803.

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

Rsd acc and sick

Rsd acc and sick

271,938
106,783
........... 2,254,066

260,719
119,932
........... 2,161,069

2,632,786 2,541,720
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