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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. BONAS (SCHEAUIE D) ...ttt e 1,154,676,752 |...cocvveeccieee 0 | 1,154,676,752 |............ 1,128,784, 182
2. Stocks (Schedule D):
2.1 Preferred STOCKS .....c.oiiiiiecieieececeieee ettt et [0 [0 [0 0
2.2 COMMON SLOCKS ...ttt sttt sesseenens foeseseneanenees 64,722,631 .o (U1 SO 64,722,631 | 168,027,072
3. Mortgage loans on real estate (Schedule B):
B FIISEHENS .ottt e [OOSR [OOSR [OOSR 0
3.2 Other than first IENS...........coovveveieicececice e et [0 [0 [0 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o 0
ENCUMDIANCES) ...veiieieiiee ettt esens [eoeieseneeenenenas 4,184,233 |...cooiee [ 4,184,233 | 3,561,663
4.2 Properties held for the production of income (less
S 0 encuMDIanCes) ........cccviueeiieiniieieieieeis [ 0 [ 0 [ [OOSR 0
4.3 Properties held for sale (less $  ...oooiviiciiiiiiccs 0
ENCUMDIANCES) .....vvvvieieceeee ettt ettt et s s s s s sess [oeseeeeeeeeeeeeeseeeeaeeneeas [0 [0 [0 0
5. Cash($ .orerrnenn (13,893,251) , Schedule E - Part 1), cash equivalents
($ o 91,133,260 , Schedule E - Part 2) and short-term
investments ($ ..o 4,142,081 , Schedule DA) .......c.coocueueeeeeeeees e 81,382,000 | (V1N SO 81,382,090 |.cooceeeenne 36,209,817
6. Contract loans (including $  .c.oeovvvrirvrieecciiene 0 premium notes) ... foeeeeceeereciene [OOSR 0 freeeeeeeeeee 0 freeeeeeeeeee 0
7. Derivatives (SChedUIE DB) ........c.coiuiiieeeeeeeeeeceeeeie e e [0 [0 [0 0
8. Other invested assets (SChedule BA) ........c.cccouveueueieiiieeeeiereiseseseeeeeessssssens oo 84,968,631 |......coovoeeee (U1 IO 84,968,631 |.......c........ 78,171,086
9. ReCEIVADIE fOr SECUNLIES .....cveeeeeeeeeeee et ee e e 135,996 ..o 0 [ 135,996 [ 148,043
10. Securities lending reinvested collateral assets (Schedule DL) ..........ccccovves foeerevereneceeeeceeens [OOSR [OOSR 0 freeeeeeeeee 0
11.  Aggregate write-ins for iNVESLEd @SSELS ...........c.ccovivevevirieiieeeeieieieieseeie e oo [0 [0 [0 0
12.  Subtotals, cash and invested assets (LINES 110 11) ...cvcvvvviveivevereiieseeiieienens fveeieenene 1,390,070,333 | 0 e 1,390,070,333 |........... 1,414,901,863
13. Title plants less $ ..coovveeieiciiiiicie 0 charged off (for Title insurers
ONIY) ottt bttt sttt bbb s et et s b bebenene [eeree ettt [OOSR [OOSR 0 freeeeeeeeee 0
14. Investmentincome due and ACCTUET ...........ccwooweoeeeeeeeeeeeeeeeeeeeeeeeeeeeeees oo 7,661,586 |...cooeoveeeeecees [0 1 O 7,661,586 |....cocoveneee. 7,511,890
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|...................... 741,849 | 268,991 .o 472,858 ..o 951,765
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $
earned but unbilled Premiums) ........ccccoiiiiiiiii e
15.3 Accrued retrospective premiums ($
contracts subject to redetermination ($
16. Reinsurance:
16.1 Amounts recoverable from reiNSUIErs ............c.coviueerieenieenieenieenneesene frocecces 53,327,679 oo (U1 PO 53,327,679 | 50,912,744
16.2 Funds held by or deposited with reinsured COMPANIES ................cccceeer. |oererereeeeeeeeereneseeeeea [0 [0 [0 0
16.3 Other amounts receivable under reinsurance CONracts ............oeeers foeeeeinsiiciciccniecenn [OOSR [OOSR [OOSR 0
17.  Amounts receivable relating to UniNSUred PIanSs ...............ccocovevveveveveucueeeees oo [0 [0 [0 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |.......cccoccccerinnnnnnnne [OOSR O RN 0 freeeeeeeeeee 0
18.2 Net deferred taX @SSEL ........c.cveveveueuiiiiieieeeececcee e |eeeeeeeeeeeaeaens 25,014,967 |.oeeeeeeeeeeeeeeee (V1N SO 25,014,967 |.ccoovveveeee 9,897,301
19.  Guaranty funds receivable or 0N dePOSIL ..........ccccoviiririeieieieeeereeeeees oo 5,650 |- [ TR 5,650 [oovoeeiiiiiiine 8,809
20. Electronic data processing equipment and SOftWAre ..............cceveveveueeeeevenas foeveeeeenenene 42,331,015 | 42,331,015 | [0 0
21.  Furniture and equipment, including health care delivery assets
(B o [0 PRI RUUUPRRTTR 96,375 | 96,375 |.eeeeeeeeieeieeeeeieeene [0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ [oooeeecicniinniiccne [OOSR O RN 0 freeeeeeeeeee 0
23. Receivables from parent, subsidiaries and affiliates ..............cccccoevevevevieeres forveecicienenes 21,337,614 | 0 [ 21,337,614 | 34,199,505
24. Healthcare ($ ooooevvvvercccceene 0 ) and other amounts receivable ...... [...cocoeereniriccinnnne [OOSR O RN 0 freeeeeeeeeee 0
25. Aggregate write-ins for other than invested assets ..............cccccceeevevevevevevecss [ 78,901,440 | 138,540 |..cooeeieneee 78,762,900 |................ 244,182,083
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucveveereceeeeeeeeeceeeeeeseeeseeae e oo 1,869,832,052 |.......cc.c... 42,834,921 |............ 1,826,997,131 |............ 2,014,088,473
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNS .ttt [rosesni e [0 [0 0 [ 0
28. Total (Lines 26 and 27) 1,869,832,052 42,834,921 1,826,997, 131 2,014,088,473
DETAILS OF WRITE-INS
1 TPV HUUOSEST TR [0 [0 [0 0
0 O R PSP POTR PPN
B L0 T T RO RO SO TR OO U RO SRR ST TP UPTRSORTRROURROY
1198. Summary of remaining write-ins for Line 11 from overflow page .............ccco.|oeeeeeerereeececcrennene [OOSR O RN 0 freeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Miscellaneous Accounts Receivable .........coooiciicicicicscscsnccie [ 78,901,440 |.ooovne. 138,540 |..ocveene. 78,762,900 |....oooeeee. 64,920,963
2502. Michigan Catastrophic Claims Association Refund Receivable .......coooni oo 0 freeeeeeeeee 0 [ 0 [ 179,261,120
25003, e et e e et e e et e e et e e ae e e e et e e eaneeeneeeeneeeaaneeeanneean [seeeennee ettt eenneeeneeennneeenn [ereeeiuneeene e e e e e et e s teeeean [oreeenee et e et e e s e e e e ene [reeenr e e e e e e
2598. Summary of remaining write-ins for Line 25 from overflow page ..........c.ccooov.fooveeccciiiie [OOSR O RN 0 freeeeeeeeeee 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 78,901,440 138,540 78,762,900 244,182,083




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year PriorzYear
1. L0SSES (Part 2A, LiNE 35, COIUMN 8) .......ouiuiviieieiieeeieiiiee ettt sttt se sttt s s s s s s s ssseses et s ssnsssesesssssssnsesesas [eoceesssesarees 495,002,477 |..ccveeneee. 461,436,879
2. Reinsurance payable on paid losses and loss adjustment expenses (Schedule F, Part 1, Column 6) .........ccccoeeeveenennennces i, (O RN 0
3. Loss adjustment expenses (Part 2A, Line 35, COIUMN Q) ........cceueiiiiieiieieieiieeeie et se s s s |ocec e e senees 80,060,714 |....coovvvenvne 75,491,264
4. Commissions payable, contingent commissions and other SimMilar ChArges ..............coeueueureiieieieeeieceee e e 33,975,415 | 39,548,820
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........ccueviiiiieiiiueiiiiiiscieie ettt bbb snsesesnas ....685,738 |.. ...1,183,937
6. Taxes, licenses and fees (excluding federal and foreign INCOME tAXES) ...........ccocueveveveeeereeueeeeeeeseceeeeeeeeeesseae e .. 23,621,529 |. . 20,776,931
7.1 Current federal and foreign income taxes (including $ ............cccccccceeveeeeee..0 0N realized capital gains (10SS€S)) ......cvvee. |oeececerinenenene 1,113,603 |.oeerree 4,140,198
7.2 Net deferred taX HADIILY ............cccuiiiiieiicietetet ettt ettt ettt ettt et s e s s et et st et esesess et es s sesesesessas et ssasesesesessssssasssesesesesesssns|eenessebebebeett et seererenis (L RN 0
8. Borrowed money $ .o 0 andinterestthereon $ ..occovevevevevevececennaen. 0 e 0 [ 0
9. Unearned premiums (Part 1A, Line 38, Column 5) (after deducting unearned premiums for ceded reinsurance of
$ e 282,830,746 and including warranty reserves of $  ......cocoovririiriiciiciennns 0 and accrued accident and
health experience rating refunds including $ .......ccccocooviiiiiiice 0 for medical loss ratio rebate per the Public Health
SEIVICE ACE) .ottt ettt ettt ettt a et s et a et b a st s st et b s s et s s st s s nsnansenaeres et 489,267,322 |.....cccne.... 477,882,491
10, AQVAINCE PIEMIUM ....eeceeeeeeececececteeetetsseaesesesesssssssesesesessssssesesesessssssssssesessssssssssesssssssssssesassssssssssessamssassnsasasnassnsssesassasasansesas [ereseentseneeranas 9,342,259 |....ooviene 7,354,805
11. Dividends declared and unpaid:
11,1 SEOCKNOIABTS ...ttt ettt ettt e e s s e e e e e e s e s eeee e 2 eaesee e e a2 22 s e s eeee a2 e s e seseeee o2 s e aeseees e s e e seseseses s snseaesesesasnnnseseeefosne st st st s e (L RN 0
11,2 POICYNOIAETS ...tttk ettt ettt sttt et e e e s bbb sese e s e s s e b b e s e se s et ee s s s s e b et esese e s s asesesesenenennsessnnns|eosnenencnsinn e s sees 15,000 oo 15,000
12. Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........c.curiiiiiiiiireteiesieie et e ettt es st sesess s s sse s et reneees (1,902,681)[...cccovvnnne (1,305,337)
13.  Funds held by company under reinsurance treaties (Schedule F, Part 3, Column 20) ...........ccooeiiiiiininininiienesesesese e [0 0
14.  Amounts withheld or retained by company for aCCOUNt Of OtETS ..........c.ccuiviieieceeeeieeeeeececee ettt es s st 13,225
15.  Remittances and teMS NOt @IIOCALED ...........c.cuiuiiriieiiereiin ettt b ettt ettt bbbt es et enas [rensemenennnaeaeaas 3,638,783
16. Provision for reinsurance (including $ .......ccoooovviiiiiiiicnns 0 certified) (Schedule F, Part 3, ColumN 78) ........cccceuevevececs [ 0
17. Net adjustments in assets and liabilities due to foreign eXChange rates ..o 0
18, DIafts OULSEANAING .....o.iuivivviiieiecte ittt sttt a bt s et s st bt s s b s s e s bbb s s bbb sb s b b es bbbt et s s s 0 |.
19. Payable to parent, subsidiaries and affiliates 0 |.
20, DEIVALIVES ..oveuiiiiiieteteteiei ettt bttt et sttt bt s sese e st s s s e s e b et e s ese e s e s a4 e b e s e s e s ese e e s R R e b e R e s e Rt s e SRRk bR eR et e s s bt ebesesene s st besete s et 0
21, PAYDIE fOF SECUNHIES .......cveveveveececeeteeeeeeeectete et eeeeecaete et eseesssetetesesessssetetesesessssssesesesensssssesesasessssssesesasensssssesesasssansssesesssssnsssnanss|oeberessenentanieranas 867,121
22, Payable fOr SECUMIES IENTING .......uiiuiiiiiiiti i bbb bbbt bbb bbbt bbbt bbbt bbbt ettt et fere st e et e et e et e ettt [V 0
23. Liability for amounts held under UNINSUIEA PIANS ...........ooiiiiiiiiee ettt ettt et e et e st e saeenseese e b e e e e anseenneenns [ersereesnnesbaesre s sbeeebe e b (L RN 0
24. Capital Notes $  oveerereerieeeereea 0 andinterestthereon $ ..oooceeceeererenccicicnenens 0 e e [V 0
25.  Aggregate Write-ins fOr NADIIES ...........cc.c.cvoverueueiee ettt ettt ee ettt ee s sttt s e sa et s s s en s s saetesesensssetetesesensssesesesesennnensesn] 2,688,435 182,496,278
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25) .........cccooiviiiiieieieiiiiiirisseieieeee s |reseenenees 1,138,388,940 |............ 1,285,418,134
27, Protected Cell HADIMIES ..........o.ouiueeieeiieei ettt s e s s s s s et s s s s eesanee 0 0
28.  Total liabilities (LINES 26 @NG 27) ........ceueueieririiriiieieieietesesee sttt st s sese et st se st sesese e ss s esebesesesesessssssesesesesasesesssssesesesesenenssssns|oessesenens 1,138,388,940 |............ 1,285,418,134
29. Aggregate write-ins for Special SUMPIUS FUNAS .......oc.iiitiiiiiii ittt bbb e bttt et e sseesseesaeesbeesbeenaerseneeaneesreeare s abeesbeereens (L RN 0
30.  COMMON CAPIAI STOCK ......uveveeeeeeeeceee ettt ettt et e e s s e e s et et eeeeeesasesasaseseseseasasssesasasasesessasssansssnsesssasnsnsnasasad|eesseseneseseeeas 3,400,000 |.cceveririenne 3,400,000
31, Preferred CAPItAl STOCK ..........c.ciiiiieieieteeceeecce ettt ettt e s s s s as st e s et e s ese s as st et et et esessasas s st esesesessssasassesesesesessasasses et nt sttt ettt (L RN 0
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiiii e e (01 O 0
33, SUIPIUS NOLES ...ttt et a ettt e s e s e s e s s e st es e s e s e s e aese s s s e s et es e s s s s s s s st esesesessa s s st seseseseanasa s s st esesesesee et ne sttt (L RN 0
34.  Gross paid in @nd CONHDULEA SUPIUS .........c.ooeiieeeeeeeeeeeec et te et et eee e s st seseseseasasssesesesssessenasasesasssssssnanasnsso|ereseseseeeas 150,844,600 |............... 150,844,600
35, UN@SSIGNEA fUNAS (SUMPIUS) .....v.vvieececeeeeieseeeeceete e eeeeecaeteteseesssaetesesesssssaesesesenssssaesesesessnsssesesesensssssesesesansssssesasssansssstesesasansnsnansadorerestenienena 534,363,591 |...coccvvenne 574,425,739
36. Less treasury stock, at cost:
36.1 e 0 shares common (value included inLine 30§ .ooooevviciniciicinicae 0 ) e 0 [ 0
36.2 e 0 shares preferred (value included inLine 31$  ooveeeervnncicicninenes 0 ) e e (O RN 0
37. Surplus as regards policyholders (Lines 29 to 35, less 36) (Page 4, LiNE 39) .........cccovuevevevreeieieeeeeeeeeseeeeessessesseesessssensnias 688,608, 191 728,670,339
38. TOTALS (Page 2, Line 28, Col. 3) 1,826,997, 131 2,014,088,473
DETAILS OF WRITE-INS
2501. Miscellaneous Liabilities 2,688,435 |.. ...3,235,158
2502. Michigan Catastrophic Claims Association Payable to Policyholder .. 0. 179,261,120
2501 O RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from OVerflowW PAgE ...........couiiiiiiiiiiieeee e e [V 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 2,688,435 182,496,278
P22 L0 TSRO TP OPTOTS! ERP TP PP TPPPPRPPPRPPI [V 0
2P RPN RPN
P2 01 T TSN R TSP UP RPN ST PSP OTPP PPN
2998. Summary of remaining write-ins for Line 29 from OVErflOW PAGE .........coouiiiiiiiiieeieee et [ere s (O RN 0
2999. Totals (Lines 2901 thru 2903 plus 2998)(Line 29 above) 0 0
£ 720 P RPN RPN
17220 7T T TN RO TSP UT RPN PSP P TRPPTPP PPN
£ 7201 O RO OP RN RPN
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuoiiiiiiiiiiieeee e [ [V 0
3299. Totals (Lines 3201 thru 3203 plus 3298)(Line 32 above) 0 0
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STATEMENT OF INCOME

1
Current Year

2
Prior Year

UNDERWRITING INCOME

1. Premiums earned (Part 1, LiNe 35, COIUMN 4).........cciiiiiiieiiiniietieietsene ettt b ettt s ebenes e sesetenessfosssesesennas 970,983,563 |................ 918,411,993
DEDUCTIONS:
2. Losses incurred (Part 2, Lin€ 35, COIUMN 7) .....c.cuiiiiiriiiieteiiittt sttt ettt sttt ettt s 643,561,372 587,574,202
3. Loss adjustment expenses incurred (Part 3, Line 25, COIUMN 1) ....ouiiiiiiiieiinieieieieisee ettt st seseese s s ..69,720,063 |.. .66,402,692
4. Other underwriting expenses incurred (Part 3, Line 25, COIUMN 2) ........ccoiiiiriririiieriiiiiinnneie et [ 238,731,381 244,996,351
5. Aggregate write-ins for underwriting deAUCHIONS ... oo e oo et et e e e e e e e e e e e enenee 0
6. Total underwriting deductions (Lines 2 through 5) ...........cccouiiiiiiiiiiii e 952,012,816
7. Netincome of protected cells ...0
8. Net underwriting gain (loss) (Line 1 minus Lin€ 6 pluS LiNE 7)) ........cccciiiiiiiiiiiiiiiiiiiccee e 18,970,747
INVESTMENT INCOME
9. Netinvestment income earned (Exhibit of Net Investment INCOME, LiNE 17) .......ccouiuiueirirniiceininineeeiseeneseeeieeeeseseeseees o 49,151,922 |...ccveneee. 61,398,020
10. Net realized capital gains (losses) less capital gains tax of $§  ................... 9,507,834 (Exhibit of Capital
GAINS (LOSSES) ) ..ttt ettt ettt ettt ettt ettt et ettt et h b bttt ettt a ettt n e 16,192,792 7,252,433
11.  Netinvestment gain (1088) (LINES O + 10) .......c.coovurueuiieeeeeeceeteteeeeeeecaete e e eesssetetesesesssaesesesesensssesesesssensssesesesesensssssesasssensssssssssssadossesesesesens 65,344,714 | 68,650,453
OTHER INCOME
12.  Net gain (loss) from agents’ or premium balances charged off (amount recovered
$ 482,454 amount charged off $  ................... 2,457,538 ) oo e (1,975,084)|.......ccue.. (1,701,119)
13.  Finance and service charges not inClUAEd iN PrEMILUMS .........cc.ceiiieirieirieiereetee et stese et seesesseseestesessessssesessesessesessesesssses [oosesseseseseenens 4,791,770 | 2,609,445
14.  Aggregate write-ins for MisCellan@ous INCOME ...........c.cciiiiiiiiiiiiiiiiii e 547,363 218,881
15. Total other income (Lines 12 through 14) 3,364,049 1,127,207
16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(LINES 8+ 11 F 15) ..ttt bbbttt bbbttt e bkt b bbbttt e bbbttt bbbt e o 87,679,509 |...cccceuenne 89,216,408
17, Dividends t0 POIICYNOIAETS .........cc.cuiiiiiiiiiiie ettt ] 0 13,062
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and foreign income taxes
(LiINE 16 MINUS LINE 17) oottt sttt 87,679,509 |................. 89,203,346
19.  Federal and foreign inCome taxes INCUITE .............ccciiiiiiiiiiiii e 13,926,216 17,706,011
20. Netincome (Line 18 Minus LiN€ 19)(10 LINE 22) .........cvoveuiuiuieiiiieieteeeeeeeeeeeee ettt s st s et s s as s s s s seseseseaeas 73,753,293 71,497,335
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year (Page 4, Line 39, COIUMN 2) ......cccoiriririreceereenineseseeeeeeeeseneneees o 728,670,339 |......c.c.... 733,224,474
22, NetinCOME (frOM LINE 20) ......cueviirieieeueiiriietietetreretseee et es et bbb s bbbt te bbb et ts bbb ettt bt e b sttt benesnesesetetesonnsese e sennas 73,753,293 |..ooveveee 71,497,335
23.  Net transfers (t0) from ProteCted Cell BCCOUNES ...........cuiueueuiiiiiriririeieteieeeee sttt ettt see st ese e e e e seseses e sessssenesesenes |oaeaeansesese et esess s sanas [0 0
24. Change in net unrealized capital gains or (losses) less capital gains taxof $§ .............. (12,096,811) oo e (45,507,049).....coocvennne 15,911,703
25. Change in net unrealized foreign exchange capital gain (I0SS) ...........ccooiiiiiiiiiii i [0 0
26.  Change in Net defErmed INCOME tAX ........c.iueriiriieiieieriiri ittt b bbbttt b st fon et sesns 2,942,970 ..o 576,464
27. Change in nonadmitted assets (Exhibit of Nonadmitted Assets, Line 28, Col. 3) .......cccceiirieiieieieieeeieieseee e 1,041,635 |..ocooee. (1,204,688)
28. Change in provision for reinsurance (Page 3, Line 16, Column 2 minus ColumN 1) ........cccoiiiiiiiiiiiiiiiiiiiceceeeeeeeeees [ 0 feeeeeeeeeee 0
P4 B O - 1a T T T T U]y o) [ g o] (= USRS PPUPRORPPRRI
30. Surplus (contributed to) withdrawn from protected cells .
31. Cumulative effect of changes in accounting PriNCIPIES .......c.eiiuiiiiiiei et e e ae
32. Capital changes:
12 I = 1o T OSSOSO
32.2 Transferred from surplus (Stock Dividend) ..
32.3 TranSTEITEA 10 SUMPIUS ......oueiieiiitieitiete ettt ettt ettt ae e e a e e sh e e s bt e e b e e bt e bt e m bt e mb e eab e eheeeaeesheeabeenbeenbeebeenteanneanne
33.  Surplus adjustments:
12 TRt I = 1o T OSSPSR RRRURONS KT SRR SRRSO [0 0
33.2 Transferred to capital (StOCK DIVIAENA) .......cviiriiiiiiiiieieiiiirir ettt bbbttt ettt 0 feeeeeeeeeee 0
33.3 TranSferred fromM CAPIAL ..........c.eueueieieieiiee ettt s e e e e s e s e s et e s s esesesesenes e s s et et eseseneseneeesens eeteseseses s st s et e [0 0
34.  Net remittances from or (10) HOME OffICE ........coiuiiiuiiiiiiiirieccct ettt et 0 feeeeeeeeeee 0
35.  DivIdENdS t0 STOCKNOIAEIS ........o.e oottt e et e e e e et et e e e e e s eeeeeeeneeseneenneeneneeeneneeeneenenensnnnnens |oeeeeeseeseeeens (72,000,000)]|................ (90,000,000)
36. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Column 2 minus Column 1) ........cccooiiiiiiiiiiiiiiiiiincieeeeeeeeeeees e 0 feeeeeeeeeee 0
37. Aggregate write-ins for gains and I0SSES IN SUIPIUS ..........cuioiiuiiiieiiieiieii ettt sttt (292,997) (1,334,949)
38. Change in surplus as regards policyholders for the year (Lines 22 through 37) ............ceeueureiiiniririnineieieeeeese s (40,062, 148) (4,554,135)
39. Surplus as regards policyholders, December 31 current year (Line 21 plus Line 38) (Page 3, Line 37) 688,608, 191 728,670,339
DETAILS OF WRITE-INS
050, bbb E £ e E R b E e £ £ e e R R R bR R £ e e R R b EeE e £ e e e h bk e ettt ne bbbkt ee et et ne st bbb ebnee e et ettt ettt ettt nenes |oeeeee ettt ettt
0502, bbb E £ e E R b E o€ £ e R R R bR £ e E R bk h £t e e E bbb h ettt e et bbbt ee et et e et b et snee et et ettt [ee ettt
L0102 ST
0598. Summary of remaining write-ins for Line 5 from overflow page .0 .
0599. Totals (Lines 0501 thru 0503 plus 0598)(Line 5 above) 0 0
1401, MISCEIIANEOUS TNCOME ...vieiiieieceeteiririet ettt ts ettt st es ettt es et eee e s e e es et e e e se e s ee et e e e eese s e s e e e e e essesn s et esesessensesesesessesnsesesesssnsanneseessnsnnnsnseansnan 547,363 | 218,881
TA02. b bk £ e E R E e E e £ e E R bk eh e £ £ e e R Rk E e £ £ e e R R R b H LR £ £ e e E bbb ettt e bbbkt e et et et ettt ettt e [ee ettt
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page
1499. Totals (Lines 1401 thru 1403 plus 1498)(Line 14 above)
3701, PeNSTONS, NET OF TAX vttt bbbt b bbbttt bt enenae
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow Page ........ ..o [ [0 0
3799. Totals (Lines 3701 thru 3703 plus 3798)(Line 37 above) (292,997) (1,334,949)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums Collected Net Of TEINSUIANGCE ........c...cuiiuiiiiieieieie ettt ettt [ers s 983,971,513 | 957,239,633
2. NEtINVESIMENT INCOME .....c.uiiiiiiiiieeiei ittt |en s 48,802,337 |......ccvvnnne 62,367,506
BT Yo=Y T o TS 1 o T =SSOSR 3,108,932 1,615,604
4. Total (LINES 1 tATOUGN 3) ....ovvieieiie ittt ettt ettt ettt a s s e e s et et et e s e s e sess s ss et e s et e s essaess s sseses et esesesesn s ssasesesesesesnnnanan 1,035,882,782 1,021,222,743
5. Benefit and 10SS related PAYMENTS ............c.ccuiuiiiieiiieieietetetceee ettt ettt et s s e s s s s st e s b eses s s s st e s e sesebesesssn s ssssasesesesesnnns [oresnnesssesans 612,410,709 |............... 566,192,651
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS ..........cceiiieiiiieiiiiiieeiieeie e foe s (O 0
7. Commissions, expenses paid and aggregate Write-ins for dedUCHIONS ..............cccoiiieieueueiceccceeieee et [eee e 307,109,000 |.......ccee.... 317,425,981
8.  Dividends Paid t0 POICYNOIAETS .........c.cooviviviveeetieieeeee ettt et eee et e ettt s e e s et et ese b et esess s s esesesesesessss s ssssesesesesessssasesssesesesesesesns oo eneaenesesbebenenen et e seneen [V 13,062
9. Federal and foreign income taxes paid (recovered) net of $ ..........c.c...... 9,507,834 tax on capital gains (I0SS€S) ................ 26,460,645 13,942,237
10, TOtal (LINES 5 TNMOUGN ) ....oviuieiiieeictceceee ettt ettt e ettt a s s s s s s et et et et e ss et s st et e s ebeseseas s sseses et et esesess s ssanesesesess 945,980, 354 897,573,931
11.  Net cash from operations (Line 4 MINUS LiNE 10) .........cceioieiiiiiiieretetieceeeee ettt teteseess st tessse s st sesssesssssesesesesesnenan ] 89,902,428 123,648,812
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb bbb bbb bbbttt [ere e 143,085,288 |............... 229,860,681
12.2 STOCKS ... ettt h bbbttt 92,293,235 |.....ccvenne 20,840,453
12.3 MOMGAGE I0BNS ........vvvieieiiee et tetet ettt et ettt et s et e e et e s et et e s es e ee s e s e s es e s e b et essss s s s et e s e s et essssasesssesesebesesessssasssesesesesesssnssasssas|oeserenenentsesese et tener e (O T 0
12,4 REEI ESEAE ... ceceeetieie ettt ettt sttt e et es et e e e se s e esee et e e ee e esee e e e e S e £ eR S e e e e 1S £ e A eE SR e A S e £ eeA A e R e e s e e A eE e A et s esannnteaes et s ann [reeeenese et (U 0
12.5 OhEr iNVESIEA @SSELS ......vieiiieiiiiieciie ettt bbbttt bttt 10,175,748 |...ooerne. 17,207,296
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS .............c.ccccooiieieieveueeeceeiee et oo (A4) [ 0
12.7 MISCEIIANEOUS PIOCEEAS ..........cececvvieeeeececeeteteeeeeceeae et s eessaeaetesesenssaetesesesenssaesesesesensssssesasassssssesesesensnsnsesesesessssnsetasasannnsesasas 0 10,830,561
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......cvcvcuiueuieieeeeieeeeeteteteeee ettt s ettt es s sesesess s essssseseseseses [oesesesessnnan 245,554 227 ..o 278,738,991
13. Cost of investments acquired (long-term only):
131 BONGS .ottt bbb E b E bbb bbbttt [ere e 255,368,160 |................ 293,212,312
1312 SEOCKS ...veoteie bbbttt 4,179,854 |.....c.ooec. 13,034,549
13.3 MOIGAGE I0BMNS .........vvvieieiiee et tetet ettt ettt et et e s et et et et s s et e s es e s et e b et e s ss st es s et et e s et essssss et sses et et et esnssssesssesesesesesssnssesssas|eberen et st st ettt (O 0
1314 REAI ESEALE ...ttt [ree s 1,287,943 | 0
13.5 Oher iNVESIEA @SSELS ......vuieiieiieeiieciec ittt bbbttt 17,088,279 |.ooveene. 14,644,254
13.6 MiSCEllAaNEOUS @PPIICALIONS ...........cecvvieeieeeeceete e eecae et ee s et e s ee e ae et esen s asae e s esensssese s et esenssasaetesesenssassesesesensnaetesasannenen 10,213,146 0
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cveueururureiiieieieeeeeeeeeee ettt sttt s s s e seseananas 288,137,381 320,891,115
14. Netincrease (decrease) in contract loans and PremiUum NOTES ..........cc.iiiiiiiiiiiieii ettt 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiiirieieieiierereeceeeee et (42,583,154) (42,152,124)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUPIUS NOLES, CAPILAI MOES ........eevveeeeeecececeiietet ettt ettt ettt et sea e s s st e s et esesess s s st et et esessanasssassesesesessasasanas [sesesesenenesesesseaeseneseneeas (O 0
16.2 Capital and paid in SUrplus, [€SS trEASUNY STOCK ............iiiiiiiiieitiiie ettt sttt ettt sie e b e sbeesbeebeeneesnesmnesanens [ereennsae s s s (O T 0
16.3 BOITOWET fUNGS ...ttt bbbttt [t (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cocoiiiiiiiiiiiiieeeeeeneeeeeeeeeeee e, 0 foreeeee e 0
16.5 DIVIAENAS t0 STOCKNOIABTS ........c..ouiiiiiiiiiciiiciiecicee bbbttt o 1,341,582 | 2,438,373
16.6 Other cash Provided (PPHEA) ............ccuiuiiiiieiiereiiiiiiee ettt ettt st b b se st se bt se et b bbb s e bbb s s nsnsesanas (805,418) (27,478,936)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............cccoceerrrenne (2,147,000) (29,917,309)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) .......cccceevvvvvererererrisnnnnn. 45,172,274 51,579,378
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNMING OF YEAT .....vovecviiecvice ettt ettt a et e st a e st a et s et s st en s na et s s ena s ns et s s na e s s s st enses s s e sensesens et etes 36,209,817 |...cvvvenneee (15,369,562)
19.2 End of period (Line 18 plus Line 19.1) 81,382,090 36,209,817
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001.Bonds sold in settlement of intercompany dividend .............cooooiiiiooiioiieeeeee e[ (70,177,000)].....ccueeee.. (87,037,902)
20.0002. Accrued interest on bonds sold in settlement of intercompany dividend ... o (481,418) ..o (523,725)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1 - PREMIUMS EARNED

1

Net Premiums

2
Unearned Premiums
Dec. 31 Prior Year -

3
Unearned Premiums
Dec. 31 Current

4

Premiums Earned

Written per per Col. 3, Year - per Col. 5 During Year
Line of Business Column 6, Part 1B Last Year's Part 1 Part 1A (Cols.1+2-3)
S S 1,007,699 | 831,210 [ 1,355,790 |ovooiiiccne 483,119
................... 4,333,246 |...ccooooeeen. 1,770,721 | 2,559,936 ... 3,544,031
2.2 MUIIPIE Pl CTOP ...t eneanas oeeeeeeseseeeeeneeeaeneeeeeas [0 [0 (01 0
2.3 Federal flood ...
R e 1V | (Yo (o o PSR PPPPRR
2.5 Private flood ........ ..o
3. Farmowners multiple peril
4. Homeowners MUItIPIE PETIl ........c.cvoveveeeeeeeeeeeceeeeeeee e es s [eeeseienenens 315,483,950 |..ccoreneee 159,138,689 |......cconv. 166,448,131 |................ 308,174,508
5.1 Commercial multiple peril (non-liability POrtion) ............ccccoeririrninnirnns froricinicnns 15,817,631 | 9,034,168 |......ccevvvuneee 8,731,420 |................ 16,120,379
5.2 Commercial multiple peril (liability POrtion) .............ccoceurueveveeeceeeeeeeeeceeeens feeeeeeeeeneenas 12,990,424 |...ccooveee 5,168,587 |.....ccvvvueeeee. 5,529,316 |....ccoee.... 12,629,695
6. MOFGAGE QUANANLY ......coveeeivviiiceeieteiei ettt esses e nss b [eoceeeesensiciseseesenacacaeees [0 [0 [0 0
8. Ocean marine
9. Inland marine
10, FiNANCIAl QUATANTY .....ovieieieiiieeeeeeece ettt [eeeeeieseete et eeas O RN [OOSR 0 feeeeeeeeeee 0
11.1 Medical professional liability - OCCUITENCE ...........couiiiiiiiiiiieiceceeees feeeeeee 0
11.2 Medical professional liability - claims-made ............ccccoooeerieiiininiineeeeens foeeiei 0
12. Earthquake
13.1 Comprehensive (hospital and medical) individual ............cccoocoiiininninnnnis oo 0
13.2 Comprehensive (hospital and Medical) group ..........covweeueeernerieeeeinrnines [oeseremeeieieiesenceaeeeenas 0 [ 0 [ [0 0
14. Credit accident and health (group and individual) ..............cccceieieieiiriiererciens [eeeeeeeeeeeene O RN [OOSR 0 feeeeeeeeeee 0
151 VISION ONIY .ovviviiiicectetete ettt ettt b bbb nsnns [oesenscacecesesnensicicaeeennas [0 [0 [0 0
15.2 DENLAI ONIY ..ottt eaennans|eeeeeieneeet et eees O RN [OOSR 0 feeeeeeeeeee 0
15.3  DiSADIlity INCOME .....eoveveieieecieiiceeie ettt [oeeessciciceseseenniciceeeennas 0 [ [0 [0 0
15.4 MediCare SUPPIEMENL ..........ccoiievieeeeeeeeceeieieteteieaeass st sesens [eeeeeieneeesen et eeaes O RN [OOSR 0 feeeeeeeeeee 0
15.5 Medicaid Title XIX ......oiiiiiiiiieiie e nne [reesse e [0 [0 [0 0
15.6 Medicare Title XVIII ...
15.7 LONG-EIM CATE ...
15.8 Federal employees health benefits plan
15.9 Otherhealth ...........ccocoiiiiiiii e
16.  Workers' COMPENSAtION .........coiuiiiiiiiiieiie sttt
17.1 Other liability = OCCUITENCE .........civiiiiiiiiiiiiiiieie e
17.2 Other liability - Claims-mMade ..........cccceeiiiiiiiii e
17.3 EXCess WOrKers' COMPENSAtION .........c.cooveuieeueieiiieeeieieeeieeeeeeete e [eeeeeese e [0 [0 (01 0
18.1 Products liability = OCCUITENCE ...........cecvevevieiieieieieieietceeeee et [eoeereeeeeeeeeeieene 627,685 |...coovviiiciie 123,679 | 136,243 .o 615,121
18.2 Products liability - ClAIMS-MAAE ...........oooviieieirriiiiireeeeeeeese e [eoeeeeeee s [0 [0 [0 0
19.1 Private passenger auto no-fault (personal injury protection) ..............cccccevev foeeeeeerennnee 141,848,035 |................. 71,457,591 | 67,537,274 ... 145,768,352
19.2 Other private passenger auto Iability...............ccccoeueveiririiereieiniieeeeeseseeis [eeeeeecicecees 142,888,694 |................. 70,457,406 |.....occeuenee 67,833,692 |.............. 145,512,408
19.3 Commercial auto no-fault (personal injury ProteCtion) ...........cceeueveveeevceuenes oeeeerereeieienennnns 105,849 | 357,329 125,990
19.4 Other commercial auto liability............... 374,677 |.. ...30,856 |.. 406,403
21.1 Private passenger auto physical damage ..........cccccoceueuevevecceeeeeeeeeeeeeeeeens [eeeeeereeeeees 303,748,199 |............... 140,240,662 |............... 147,495,799 |............... 296,493,062
21.2 Commercial auto physical damage ............cccceurieeiuereriiriiieiieeeiseeesseee e feoeeeeeeescceseseenas 377,048 | 203,483 |.cooeeene 140,780 oo 439,751
22, AIFCraft (Al PEIIS) ....cvveveeieeeiieieteeeeceee ettt eaessnns oeseeee et O RN [OOSR 0 feeeeeeeeeee 0
23, FIAEIRY e [ser e [0 [0 [0 0
24, SUIELY ooeeeeieeeeeeeeee ettt ettt nnenenes oottt O RN [OOSR 0 feeeeeeeeeee 0
26.  BUrglary @nd theft ...........cccoueiiucueieiiieicie et [eeseeeescicese e 1,429 | T24 | (07 1,446
27.  BOiler and MACKINETY .........ccococveveveveeeeeeeeieieteeeeeeee et eseaeas [oeseeeesee e O RN [OOSR 0 feeeeeeeeeee 0
28, CTEAI «.vueeceiieeee ettt e 0 [ [0 0 [ 0
29, INEEMNALONGL ......cvcvivieiiicececteececce ettt en s enans oottt O RN [OOSR 0 feeeeeeeeeee 0
30, WAAITANTY .o
31. Reinsurance - nonproportional assumed property ...
32. Reinsurance - nonproportional assumed liability ...........ccccccooveiiiiiiiiinnnn,
33. Reinsurance - nonproportional assumed financial liNEs .............cccoveveveeiees foevereeeeenereeeerereeeeens O RN [OOSR 0 feeeeeeeeeee 0
34. Aggregate write-ins for other lines of business ...........ccccccciiiiiiiicicicee 0 0 0 0
35. TOTALS 982,368,394 477,882,491 489,267,322 970,983,563
DETAILS OF WRITE-INS
3401.
B0, et b et s e e et e s nee e s reesenneesereeesrneenreenarne |oesuneeeneeesneeenaneesneeesnees [oeneeeaneeeeneeeeneeeareesnnees [eeueeesneeesaneeenneenaneeennneees [erreeenn e e e e e e e e e e nneeeas
L0 P KPP RO RTPP PR RO ORI
3498. Summary of remaining write-ins for Line 34 from overflow page ............cocoe. |oeeeoeeieieieciciccicieieeca 0 [ 0 [ [0 0
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above) 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1A - RECAPITULATION OF ALL PREMIUMS

1

Amount Unearned
(Running One Year
or Less from Date

2

Amount Unearned
(Running More Than
One Year from

3

Earned But Unbilled

4
Reserve for Rate
Credits and
Retrospective
Adjustments Based

Total Reserve for
Unearned Premiums

Line of Business of Policy) (a) Date of Policy) (a) Premium on Experience Cols.1+2+3+4
1o FME o[ 1,355,790 | O RN [OOSR [V 1,355,790
2.1 AllIEd INES ..o oo 2,559,936 |- [0 [0 (V1 2,559,936
2.2 MUIIPIE PETII CrOP «..vveveeeeeeeeeeeie e [t 0 freeeeeeeeeee 0 freeeeeeeeeee [0 O [0 U 0
2.3 Federal flood
2.4 Private crop ..
2.5 Private flood ........cccooiiiiiii e
3. Farmowners multiple Peril ..........cccooveveievevevreciieiees [oreeeieeeseeseeseees 0 freeeeeeeeeee 0 freeeeeeeeeee [0 O [0 U 0
4.  Homeowners multiple peril ...........cccooveveverereceeieienes oo 166,448,131 [...ooooeeee (01 0 s [ 166,448, 131
5.1 Commercial multiple peril (non-liability portion) ....... |-.cceeeeueune 8,731,420 | 0 freeeeeeeeeee [0 O [0 OO 8,731,420
5.2 Commercial multiple peril (liability portion) .............. |-oeeeeeeeens 5,529,316 |.o.ooiececeeeeeee [0 [0 (V1 5,529,316
6. Mortgage guaranty ...........ccccceeeiiiiniiinienienese
8. OCEAN MANNE ...ooiiiiiiiieeee e
9. Inland Marine ...........ccccooiiiiiiice s
10. Financial guaranty ...
11.1 Medical professional liability - occurrence ...............
11.2 Medical professional liability - claims-made ............
12.  Earthquake .........ccocoviiiiiiiiic s
13.1 Comprehensive (hospital and medical) individual ...
13.2 Comprehensive (hospital and medical) group .........
14. Credit accident and health (group and individual) ...
15.1 ViSion ONIY ....ooiiiiiiiiiciicice e
15.2 Dental OnlY .......ooeiiiiieieeeeeeeee s
15.3 Disability income ...........ccceiiiiiiiiiiiie
15.4 Medicare supplement ............cceeiiiiiiniiicceee
15.5 Medicaid Title XIX ....
15.6 Medicare Title XVIIl .....cccooiiiiiiiieeeeeeees
15.7 LONG-EIMN CAIE ... [ O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
15.8 Federal employees health benefits plan .................. oo [0 [0 [0 [0 0
15.9 Other NEaIth .....c.coiiiieieeeee s [ O RN O RN [OOSR [OOSR 0
16.  Workers' compensation ..............c.cceeeeevevrveverereuenens foeeeeeeenenens 1,831,339 | (01 0 s (110 T 1,831,339
17.1 Other liability - OCCUITENCE ......cvcvevviieiecreieirieiiieiens feoeieinieieens 12,969,743 | O RN [0 U (1N 12,969,743
17.2 Other liability - ClaimS-Made .............ccceueeveveveverieens [ 64,215 | (01 0 s [ T 64,215
17.3 Excess workers' Compensation .............ccccceveceveiees foeeeereeeneeeneneeseennenes 0 freeeeeeeeeee 0 freeeeeeeeeee [0 OO [0 U 0
18.1 Products liability - 0CCUITENCE ..........ooveveveverieeieeeieis e 136,243 oo (01 0 s [ T 136,243
18.2 Products liability - claims-made ............c.ccceeeivrvrinines fooveniiiiics O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
19.1 Private passenger auto no-fault (personal injury
PrOLECHON) ....evvviicecicte e [oeeeeencicieees 67,537,274 ..o (01 0 [ 0 [, 67,537,274
19.2 Other private passenger auto liability................cccee. feoeerrnncnee 67,833,692 ... O RN [0 U (1N 67,833,692
19.3 Commercial auto no-fault (personal injury
PrOLECHON) ....vvveiicceeiete et [eeeseicese s 337,188 | [0 [0 0
19.4 Other commercial auto liability.............cocoveveeeierenes foovenicciciiie (870) [ O RN 0 freeeeeeeeeee 0
21.1 Private passenger auto physical damage ..........ccoco. [eeeeeeeeeeel 147,490, 799 |0 0
21.2 Commercial auto physical damage
22.  Aircraft (all Perils) .......cooiiieeieeeeeeeee s
23, FIdElIY .o [ O RN O RN [OOSR [OOSR 0
24, SUELY oo nenes|eeeeene et [0 [0 [0 [0 0
26.  Burglary and theft ..........cooeeeeiieirireeeeeeees oo (L P O RN 0 freeeeeeeeeee [0 707
27.  Boiler and Machinery ............cccocueueueerieieeeeeieeees |eeeeeseeneseeeseseeeeeeeeenes [0 [0 [0 [0 0
28, CIEAIL ..ot [eeeeeie s O RN O RN [OOSR [OOSR 0
29, INtErNAtONEL ......cocveeieiieicieieiceceeeee e eieies [eeeeeseee e [0 [0 [0 [0 0
30, WAITANLY .o [eeeeeieiee e O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
31. Reinsurance - nonproportional assumed propernty .. |-.......cccoocecccurrneecnas 0 [ 0 [ [0 [0 0
32. Reinsurance - nonproportional assumed liability ... |-..ccccccovrrnrrcccene. 0 freeeeeeeeeee 0 freeeeeeeeeee [0 OO 0 [ 0
33. Reinsurance - nonproportional assumed financial
TNES oottt [oeeeeen e [0 [0 [0 [0 0
34. Aggregate write-ins for other lines of business ........ 0 0 0 0 0
35. TOTALS
36. Accrued retrospective premiums based on experience
37. Earned but unbilled premiums ..........ccooiiiiiiiiiie e
38. Balance (Sum of Line 35 through 37)
DETAILS OF WRITE-INS
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from
OVEITIOW PAJE ....evviiricetieieiree et seenensenes [ooesesses e 0 [ 0 [ [0 [0 0
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34
above) 0 0 0 0 0

(a) State here basis of computation used in each case



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1B - PREMIUMS WRITTEN

1 Reinsurance Assumed Reinsurance Ceded 6
2 3 4 5 Net Premiums
Written
Line of Business Direct Business (a) From Affiliates From Non-Affiliates To Affiliates To Non-Affiliates Cols. 1+2+3-4-5
T FIre e [ 5,982,413 | 1,840,722 |eoeiiiicnne 16,953 |[.oooerinne 5,275,217 | 1,557,172 | 1,007,699
2.1 AllIEd lINES ..o [ 6,676,794 |............... 3,585,286 |..cevrreiciinns 6,331 | 5,574,458 |.....cccoevnen. 360,707 |ovovereenne 4,333,246
2.2 MUItple PETIl CrOP ....oveveeiieeiieeceeeeeeeies [ 0
2.3 Federal flood ..ot foreseeeeeeseeeiceee 0
2.4 Private CrOP .....cccoveveiviiieiiierecie e e [oeeeeee s 0
2.5 Private flood ..........cccc..... ..269,706 |..
3. Farmowners multiple peril .........ccccocevvevies [, 0
4. Homeowners multiple peril 136,497,398 |............245,703,810 |.......ccceeveeveerenn 0 |ooeen...61,533,429 ... 5,183,829 |........... 315,483,950
5.1 Commercial multiple peril (non-liability
POTHON) ..ot e 204,705,124 |....ccoeireren 383,273 [ 0 |, 185,002,807 ... 4,177,959 | 15,817,631
5.2 Commercial multiple peril (liability portion) |............ 166,533,187 | 210,047 [ 0 [ 163,681,476 ... 71,334 | 12,990,424
6. Mortgage QUaranty .............ccccceeeeveeeveeeuens foeeerereneneneenereeenenens 0|.
8. 0OCEaN MAMNE ....oouiiieiiiiieeeeeeeeee e oo,
9. Inland marine .......
10. Financial guaranty
11.1 Medical professional liability - occurrence . [..........ccccoeeveirinenene 0 oo 0 o 0 e 0 i 0 0
11.2 Medical professional liability - claims-
MATE ..ot [eeeeenseaeae e (U [V (U [V [V 0
12.  Earthquake ..o o 2,872,438 |..coooee 346,145 .o [V 2,641,126 |oooeoericnns 3,882 | 573,575
13.1 Comprehensive (hospital and medical)
INAIVIAUAL ..o et (U R (U R (U R (1 (1 0
13.2 Comprehensive (hospital and medical)
GPOUD ettt sseseas [oesnsesesesen s (U RN (U RN (U RN [V [V 0
14. Credit accident and health (group and
individual)
15.1 Vision only
15.2 Dental only RN L0 L0
15.3 Disability iNCOME ......c.cooveueeriiieieieiceeces [ (U R (1 0
15.4 Medicare supplement ..............ccceveveveueees fererrnecccienn (U R (1 0
15.5 Medicaid Title XIX ......ccoiiniriiircnincines oo (U R (U R 0
15.6 Medicare Title XV .......c.cooeueuiieriereieeens oo (U R (1 0
15.7 Long-term care O L0 L0
15.8 Federal employees health benefits plan ... [......cccooceeeieinnenne. (U R (1 0
15.9 Other health .........ococooveveveveeciiieeeeee [ (U R (1 0
16.  Workers' compensation ............ccccoeevreeens froveieinnnns 62,766,031 |............... 1,587,968 |......covevvnnnn 910,315 [ 59,889,474 |............ (1,863,011)]....c..ccc... 7,237,851
17.1 Other liability - OCCUITENGE ......cecvvverrrecns [ 21,090,960 |............. 14,587,134 oo [V 7,030,158 |.............. 5,655,114 |............ 22,992,822
17.2 Other liability - claims-made ... 620,179 |.. 477,348 |.
17.3 Excess workers' compensation ............cc... foeeeeiiiiiiiiiininn, 0
18.1 Products liability - occurrence ............c.cc.e. forrveeneene 3,296,171
18.2 Products liability - claims-made ...........cc.c. [oeoeiiiiiiiiiiiiinnns 0
19.1 Private passenger auto no-fault (personal
injury protection) ..........ccccoevvviiiiiicicenns froennien 2,900,670 |............ 171,962,086 |.....covveeeerrecicicenns [V 2,900,670 |.ececvnenene 30,114,051 |.......... 141,848,035
19.2 Other private passenger auto liability......... |-....c.c...... 48,474,585 |............ 142,839,175 | (1 48,425,066 |......ooeeveereeeeann (VN 142,888,694
19.3 Commercial auto no-fault (personal injury
ProteCtion) .......ccoeveveeiireinieinee e [ 247,893 | O 3,475 | 111,864 105,849
19.4 Other commercial auto liability. .5,881,415 |. .. .5,672,635 |. , 374,677
21.1 Private passenger auto physical damage . |-...c......... 50,543,958 |............ 304,278,472 |....ooeviiriirienns (U 50,492,415 |.....cocovveenee 581,816 |........... 303,748,199
21.2 Commercial auto physical damage ........... |-eeereeeeee. 2,254,713 [t 1577 e 77,690 |.oovieenee 1,962,028 |....ccoovvviverernnnn 10 377,048
22.  Aircraft (all perils) .......cccooeeieiieiieieiees
23, Fidelity «.oooeeeeiieccee e
24. Surety ......ccees
26. Burglary and theft .
27. Boiler and machinery ..
28, Credit ..o
29.  INterNational ..........cccccvoveveueuevceeieieeeieieieieies [oeeeereieeee e (U R (U R (U R (1 (1 0
30, WAITANLY .o [ (U R (U R (U R (1 (1 0
31. Reinsurance - nonproportional assumed
PrOPEIY ..o |oeeeeeeeenaes XXX [ (1 (1 [0 [0 0
32. Reinsurance - nonproportional assumed
lH@bIlity ....c.ovvevireeiieeeeee e [ XXX oo, (U R (U R (U R (U R 0
33. Reinsurance - nonproportional assumed
financial liNes .........coovveeeernnencccnnnns e XXX [ [V [V [V (U 0
34. Aggregate write-ins for other lines of
DUSINESS ....cvoeeeeee 0 0 0 0 0 0
35. TOTALS 726,761,067 896,848,434 1,158,444 596,248,285 46,151,266 982,368,394
DETAILS OF WRITE-INS
3401, e [rrerrere e e e [ [
3402, e [rrerrer e e e [ fe
3403, e [rrerere e e e [ f
3498. Summary of remaining write-ins for Line
34 from overflow Page .........coveeeeeernererin frrereeecieeeeeeccci (U RN (U RN (U RN [V (U 0
3499. Totals (Lines 3401 thru 3403 plus
3498)(Line 34 above) 0 0 0 0 0 0
(a) Does the company's direct premiums written include premiums recorded on an installment basis? Yes[ 1 No[X]
If yes: 1. The amount of such installment premiums $ ..o 0
2. Amount at which such installment premiums would have been reported had they been reported on an annualized basis $§ ..o 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2 - LOSSES PAID AND INCURRED

Line of Business

Losses Paid Less Salvage

Direct Business

Reinsurance
Assumed

2 3

Reinsurance
Recovered

Net Payments
(Cols. 1+2-3)

Net Losses Unpaid
Current Year

Net Losses Unpaid
Prior Year

7 8
Percentage of
Losses Incurred
(Col. 7, Part 2) to
Premiums Earned
(Col. 4, Part 1)

Losses Incurred
Current Year
(Cols. 4 +5-6)

21
2.2
23
2.4
25

5.1
5.2

10.
111
11.2
12.
131
13.2
14.
151
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
181
18.2
191
19.2
19.3
19.4
211
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Multiple peril crop .
Federal flood ..
Private crop .
Private flood ...
Farmowners multiple peril .
Homeowners multiple peril ...
Commercial multiple peril (non-liability portion) ...
Commercial multiple peril (liability portion) .
Mortgage guaranty
Ocean marine .
Inland marine ...
Financial guaranty ...
Medical professional liability - OCCUITENCE ............eiiiiiiiiiiit e
Medical professional liability - claims-made ..
Earthquake ...........oeeeeiiiiiiiiiiiiiie
Comprehensive (hospital and medical) individual
Comprehensive (hospital and medical) group ...
Credit accident and health (group and individual)
Vision only
Dental only
Disability income
Medicare supplement .
Medicaid Title XIX
Medicare Title XVIII
Long-term care .
Federal employees health benefits p
Other health ......
Workers' compensation .
Other liability - occurrence
Other liability - claims-made .
Excess workers' compensation ...
Products liability - occurrence ..
Products liability - claims-made ..
Private passenger auto no-fault (personal injury protection)
Other private passenger auto liability.............cc.cceenneene
Commercial auto no-fault (personal injury protection)
Other commercial QU0 IADIlItY..........eiuiiiiiie et
Private passenger auto physical damage ..............ccooiiiiiiiiiii
Commercial auto physical damage ......

Aircraft (all perils) .......ccccoueenenen.
Fidelity ..
Surety ............
Burglary and theft ....
Boiler and MacChinery ... e
Credit
International
Warranty
Reinsurance - nonproportional assumed property ...
Reinsurance - nonproportional assumed liability ..
Reinsurance - nonproportional assumed financial lines .
Aggregate write-ins for other lines of business ....
TOTALS

lan ..

99,335, 434
136,127,475

25,880,716

... (38,250)

0l

................. 172,619 |...
56,795,154 |.

0
9,670,294 |.
0|

50,340,502 |
45.844.761 |.

............... 2,257,159 |...

0|
140,425,283 | .

3,500

.0
.. 73,928,612
..58,851,703

226,302,377 |...
60,676

19,660,768

.. 127,100,305
53,105,754 |.

24,300,231

0
53,644,880 |.
37,066,077 |.

0l

0
....................... 2,241,788 |...
6,927,682 |.
... (19,500)

162,576

.3,692,900

.3,821,276

.0
.. 70,624,234
..67,630,387
..(143,843)

... 234,695
.0

...2,707,074 |..

0|
220,099,949 |...
....................... 9199789 | ..

(Part 2A , Col. 8)
. ..2,550,773

113,238, 846
14,276,468

17 584 511

470,693 |...
226,327,989 |...

0
..................... 92,982,519 |...
....................... 4,412,396 |...
21,983,300 |.

0
..................... 16,545,808 |...
23,144,064 |.

117,349,882 |.
142.295.166 |.

.. 22,441,064

.. 19,994,014

.135,294,825
. 140,687,984
.1,415,809

..4,899,245 ... 1,014.1

0
240,356,276
19,063,861

... (10,310)
(589,000)
. 490,531 |.
52,679,291 |.
69,237,569 |.
(1,010,460)|.
... 185,877
242,148,735
. 265,205 |.

363,286,321

495,002,477

643,561,372

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

UNDERWRITING AND INVESTMENT EXHIBIT
PART 2A - UNPAID LOSSES AND LOSS ADJUSTMENT EXPENSES

Reported Losses

Line of Business

4

Net Losses Excl.
Incurred But Not
Reported

Deduct
Reinsurance
Recoverable

Reinsurance
Assumed

Incurred But Not Reported
6

Reinsurance
Assumed

Reinsurance
Ceded

Net Losses Unpaid
(Cols.4+5+6-7)

Net Unpaid
Loss Adjustment
Expenses

22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Fire oo

Allied lines
Multiple peril crop
Federal flood ..
Private crop .
Private flood ...
Farmowners multiple peril .

Homeowners multiple peril ...
Commercial multiple peril (non-liability portion)
Commercial multiple peril (liability portion)

Mortgage guaranty
Ocean marine ....
Inland marine ...

Financial guaranty ...............
Medical professional liability - occurrence ..
Medical professional liability - claims-made

Earthquake ..
Comprehensive (

)
Comprehensive (hospital and medical) group ......
Credit accident and health (group and individual) ...
Vision only .....ccevveeeeiiiinienns

Dental only .....
Disability income ..
Medicare supplement .
Medicaid Title XIX ...
Medicare Title XVIII .
Long-term care

Federal employees health benefits plan ...

Other health ..................
Workers' compensation .
Other liability - occurrence

Other liability - claims-made .
Excess workers' compensation
Products liability - occurrence
Products liability - ClaimsS-made ..ot
Private passenger auto no-fault (personal injury protection)
Other private passenger auto liability.
Commercial auto no-fault (personal injury protection) ............ccccceeiiiiiiiiiiiiiiiieeeeeene R
Other commercial auto liability
Private passenger auto physical damage
Commercial auto physical damage ......

Aircraft (all perils) ................

Fidelity
Surety

Burglary and theft ................

Boiler and machinery ..
Credit .............

International
Warranty

Reinsurance - nonproportional assumed property
Reinsurance - nonproportional assumed liability
Reinsurance - nonproportional assumed financial lines ...
Aggregate write-ins for other lines of business

TOTALS

.. 76,340,346
.. 16,498,825
... 381,033
.2,595,538
....................... 3,806,944 |...

(Cols. 1+2-3)

.0
.9,411,085
K .. 66,259,522
.................... 156,916,062 |...

.0

.. 75,206,656
.. 14,751,796
... 376,000
K .1,287,387
....................... 3,417,944 |...

; ...

73,874,025 |.
71,123,058 |.
. (79,408) ).
. 257,102 |
13,371,130 |.

119,022,284 |.
71,071,109 |.
.3,426 |.
. 572,399 |.
13,331,479 |.

794,702 |eoeeenne

911,618 |...
785,385

.. 44,597,732
..28,079,832
... 151,543
.. 14,216,721
....................... 4,432,513 |...
.358,344,720

.7,624,788
... 655,861
.3,293,758
... 570,365

;

335,462,062 |.
71,209,938 |.

.1,432,808

.0
.9,800,240
..55,216,077

.................. 136,757,782 |...

0

.. 19,714,161
... 136,940
.. 12,229,963

o 3,849,880 |..

650,330,925 | .

.7,662,618
... 114,137
.3,465,691
... 580,673

(805,520)]..

139,135,310 |...

..2,550,773

... 21,983,300
.0

.... 971,801

(575,189)|.

,238,846 |.
14,276,468 |.

w0
17,584,511 |.
23,144,064 |.
...19,636 |.
3,204,909 |.

117,349,882 |.
142,295,166 |.

..40,876,718
.. 19,128,423

249,456,276 250,786,487

478,632,723

495,002,477

3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

éummary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Including $

...... 0 for present value of life indemnity claims reported in Lines 13 and 15.



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

UNDERWRITING AND INVESTMENT EXHIBIT

PART 3 - EXPENSES

1 2 3 1
Loss Adjustment Other Underwriting Investment
Expenses Expenses Expenses Total
1. Claim adjustment services:
1T DIFBCE oottt e 53,160,579 |....covveiiciiieiieiie 0 [ (1 53,160,579
1.2 REINSUIANCE @SSUMEM ........ocvriieiieieieieiisee et oo 19,298,098 ..o [OOSR [V 19,298,098
1.3 REINSUIANCE CEART ......uviiieiriiieieieie ittt 46,361,959 0 0 46,361,959
1.4 Net claim adjustment service (1.1 + 1.2 = 1.3) ..c.cooeoieueiereeeeceeeeeeeeeeeee o 26,096,719 oo [0 U (V1N 26,096,719
2. Commission and brokerage:
2.1 Direct excluding CONtINGENL .........c.cueuriiiieieeeeeeeecec et e (1 103,623,001 [ (V1 103,623,001
2.2 Reinsurance assumed, excluding contingent .............cccooeveeeieveeeeeneseefeoeieccciciccce (0] O 103,033,347 |.ooveeeeeeeeee [ 103,033,347
2.3 Reinsurance ceded, excluding CONtINGENT .........c.crueueveveeeeececeeee e (U1 IO 89,654,961 ..o (V1N 89,654,961
2.4 CONtNGENE = QIFECL .....cvvvveiicececeeteeetete e s (01 16,280,990 |..oovoveeeeeeeeeee 0 [, 16,280,990
2.5 Contingent - reiNSUrance @SSUMEU ............ccocueueuevececueeeseieeescaseesesesessses e (U1 IO 20,922,437 | (V1N 20,922,437
2.6 Contingent - reinSUranCe CEAEM .............ovovrueueurueeeiieieieeeeeeeeee s oo (01 16,596,444 |...coovoeeee (1 16,596,444
2.7 Policy and membership fEES .........cccurrririririeirrineeeeeerse e seenes 0 0 0 0
2.8 Net commission and brokerage (2.1 +2.2-23+24+25-26+2.7) [ (0] O 137,608,370 |..oooeeeeeeeeee [ 137,608,370
3. Allowances to managers and @geNtS .............ccceuewececueueeerereeereeeeeseseseseesseeses e eseeeseeeeeseeenns 95,854 | 428,696 |....cooovveeeieiiiine [ 524,557
4. AQVEISING ..ottt e nsse e nenniees 20 118 |oriciciririencciees 132,447 o (B36) e 157,084
5. Boards, bureaus and associations . ..2,967,689 |.. .0 . ..2,967,689
6. Surveys and UNAerwriting rEPOMS ............ccvueveveiiiieerierereinissseieseessseese s ensfeceeensnercceseseeeeeees 0 o 3,771,132 [ (01 3,771,132
7. AUdit Of @SSUrEAS’ FECOIAS .......cviuieieiiiveteteeceeee ettt s sttt (1 R 513 [ [0 513
8. Salary and related items:
8.1 SAIAMES .....ecvoieececece ettt ee e 24,259,199 | 41,259,948 |...coooiin 796,179 | 66,315,327
8.2 PAYION tAXES .....eveveeieieeieieieteieeeee ettt e 2,053,338 .o 3,492,309 | 67,390 | 5,613,037
9. Employee relations and Welfare ............ccccooeeeecueueueeeeeeceeeeeeeeeceese e s esesaeans e 3,410,291 | 5,433,010 |ooovoveiicciine 95,626 |...ooocvcrernnnne 8,938,926
10, INSUFANCE ..ot s 260,566 |.......ccocevrunee 545,702 oo (O S 806,268
11, DIFECIOIS’ TEES .....vvveceieieceee ettt essns et O RN [OOSR 0 feeeeeeeeeee 0
12, Travel and travel IBMS ........ccoevriieiiieiieieircee et 1,222,739 | 699,174 .o 8,673 | 1,930,586
13, ReNtand reNt iBMS ......o.oiiuiieiceeieee ettt s 1,365,164 | 1,791,277 | 178,841 | 3,335,282
14, EQUIPMENE ..ottt ettt s sttt ee s st es s s s enneee ..2,821,216 |. .. 7,566,873 |. ... 10,546,058
15. Cost or depreciation of EDP equipment and SOftWAre .............c.ccoeeveveveveveveuens oeeeenienennnns 1,572,314 | 9,274,965 |....coovevviiieenn 2,957 | 10,850,236
16.  Printing @nd STALONEY ...........cooiueueieiiieieieieeie ettt 132,822 oo 499,066 4365 o 633,253
17. Postage, telephone and telegraph, exchange and express .............coceueeeers [oeerereeeeeeneenecnns 593,239 .o 2,602,646 |.....cooviriiiine 3,011 o 3,198,896
18.  Legal @nd AUAItiNG ......c.cvevveieiveieiiieieie ettt 277,3% 552,946 17,732 848,071
19, Totals (LINES 310 18) ..ouiuiiiiiieiieciieie et 38,089,310 |...cooeenee 81,018,393 | 1,329,213 | 120,436,915
20. Taxes, licenses and fees:
20.1 State and local insurance taxes deducting guaranty association
credits of $ vovvveeeerererereeieeeernes 0 s s (1N SO 12,876,876 | 0 oo 12,876,876
20.2 Insurance department liceNSES aNd fEES .........coovcueueuevevereceeeeeeieeeeeeee e [ R 284,908 | [V 284,908
20.3 Gross guaranty association asSESSMENLS .............cceveuevererererirereresereeresoeesecicciccee (0] O (800,000) |- [ T (800,000)
20.4 All other (excluding federal and foreign income and real estate) ........... 0 35,936 0 35,936
20.5 Total taxes, licenses and fees (20.1 + 20.2 + 20.3 + 20.4) ....
21. Real estate EXPENSES ......cc.ooiiiiiiiieieie e
22. Realestate taxes ..o
23.  Reimbursements by UNINSUIEd PIANS ...........cocooveveveueeciiiieieieeeeeeeeeee e oo O RN [OOSR 0 feeeeeeeeeee 0
24.  Aggregate write-ins for miscellaneous EXPENSES .............ccuevieeereverevvssesens|reeeeeccieseeas 5,534,035 |...cooiiene 7,706,898 |......ocoeeeenne 462,606 |................. 13,703,539
25.  Total eXPenSESs iNCUITEM ..........cceveveveeereceeieeeeeeceeeeee e eesaeae s s enaeae e enenenseaena e ...69,720,063 |.. ..238,731,381 |.. 2,313,170 |(@) ........ 310,764,614
26. Less unpaid EXPEenSES - CUITENE YEAT .........cccvevveeverereirieeeseseseissessesesesessssssssefroceceseenencaas 80,060,714 |................. 58,282,681 |..ceoeeeeeeeeeeee [\ 138,343,395
27.  Add unpaid eXPENSES = PHIOT YEAT .........cccueueeereeeeeceeeeseeeseseeaeaeaesesesessasasssseseseereeeseseessenes 75,491,264 |................. 61,509,688 |.....cooovieiiiee (V1 137,000,952
28.  Amounts receivable relating to uninsured plans, prior year ..............ccocooviei Joennnnnnnns 0 [ 0 [ [0 0
29. Amounts receivable relating to uninsured plans, current year ............c.ccc..c... 0 0 0 0
30. TOTAL EXPENSES PAID (Lines 25 - 26 + 27 - 28 + 29) 65,150,613 241,958,388 2,313,170 309,422,171
DETAILS OF WRITE-INS
2401. Outside ConsUlting FEES ..o e 1,508,037 |...ovoirannn 2,142,105 | 7,041 [ 3,667,284
2402. SOP 98-1 Capitalization Software ... focc (1,358,856)|................ (7,957,610 |- [V (9,316,465)
2403. Temporary NelP oot s 1,763,390 |..ooovoiinne 1,178,343 | 8,926 .o 2,950,659
2498. Summary of remaining write-ins for Line 24 from overflow page .............coooo.foeeeccccne. 3,621,464 |................. 12,344,059 .o 436,539 |..oooceeine 16,402,062
2499. Totals (Lines 2401 thru 2403 plus 2498)(Line 24 above) 5,534,035 7,706,898 462,606 13,703,539
(a) Includes management fees of §  ....ooeiiienne 1,620,121 to affiliates and $  ...oooeevveveviricccicine 0 to non-affiliates.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year

1. U.S. GOVEIMMENE DONAS ...ttt e s bbb (@) woereeeeennn. 583,684 [ 668,580

1.1 Bonds exempt from U.S. tax .. 1 (@)

1.2 Other bonds (UNAFfIALEA) ......oviiiiiii ettt h e bt s bt e b e e bt e bt et e e e bt saeesaeesbeesbeenbe e beenbeennennne

1.3 BONAS OF @ffilIAES ...

2.1  Preferred stocks (unaffiliated)

2.11 Preferred stocks Of @ffilIates ...

2.2 Common stocks (unaffiliated)

2.21 Common stocks of affiliates ..

3. Mortgage loans .

4. Real estate .......

5 Contract loans

6 Cash, cash equivalents and short-term iNVESTMENTES ..ot

7 Derivative instruments

8. Other invested assets

9. Aggregate write-ins for INVESTMENT INCOME ........oouiiiiii ettt b ettt et e ae e se e s bt e sbeesbeenbeebeenneen [oeeiesie i
10. Total gross investment income
11. INVESTMENT EXPENSES ... .ttt t e bttt ettt e ea et s he e e beesbe et e e bt ea bt ea et ea et eh e e Sh e e 4h e e b £ e bt ea b e 2a et ea et eae e 4R e e AE £ e b e e b e e b e em b e eabeeaeeeheeeheenbeenbeanbeenbeannennne
12. Investment taxes, licenses and fees, excluding federal INCOME tAXES ........ciiiiiiiiiiii ettt ettt ettt et e st e saeesbeesbeenbeens
13. INtEreSt EXPENSE ....ooiuiiiiiiiieitiee e
14. Depreciation on real estate and other invested assets ...
15. Aggregate write-ins for deductions from investment income ..
16. Total deductions (LINES 11 thrOUGN 15) ...ttt a e et e et e e s e e e st e ea e e es e e ea e e st easeeaseeaseea e e ea e e eaeees e e st enseenseenseeneeeneeeneeeneenneennen
17. Net investment income (Line 10 minus Line 16)

DETAILS OF WRITE-INS

0901. Miscellaneous INVESTMENT INCOME ....ooviiiiieieeeee ettt te e teeeeteeeete s etenstessaenssaenssensnsennnan |oeeseeeesseneneeenas 115,967 [ 115,967
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from oVErflOW PAgE ..........ooiiiiiiiiiieieee et [eeee e [0 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9, above) 115,967 115,967
1501.
1502.
1503,
1598. Summary of remaining write-ins for Line 15 from OVEIIOW PAGE .........oouiiiiiiieeee ettt ettt e et e e e e e e e e e eneeeneeeseeeneesseesneennees [eeaeseeste st e s 0
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above) 0

(@) Includes $
(b) Includes $
(c) Includes $
(d) Includes $
(e) Includes $
(f) Includes $

(9) Includes $

segregated and Separate Accounts.

(h) Includes $
(i) Includes $

0 interest on surplus notes and $ interest on capital notes.

665,372 depreciation on real estateand $ ... 0 depreciation on other invested assets.

0 paid for accrued dividends on purchases.

0 paid for accrued interest on purchases.

............ 1,713,426 accrual of discount less $ -...........1,329,584 amortization of premium and less $ -..............741,084  paid for accrued interest on purchases.
......................... 0 accrual of discountless $ -.........c............. 0 amortization of premium and less $ .........cccceueeurrcnne

......................... 0 accrual of discountless $ -.........c....c......... 0 amortization of premium and less $ .........cccceveeurrcnns

............ 2,133,717 for company’s occupancy of its own buildings; and excludes $ ......................... 0 interest on encumbrances.

................. 54,168 accrual of discount less $ ......................934 amortization of premium and less $ -................ 14,613 paid for accrued interest on purchases.
......................... 0 accrual of discount less $ -......ccceevnene.e.. 0 @mortization of premium.

......................... 0 investmentexpensesand $ ............0 investmenttaxes, licenses and fees, excluding federal income taxes, attributable to

EXHIBIT OF CAPITAL GAINS (LOSSES)

Total Realized Capital Change in

Change in Unrealized

above) 0 0 0 0

Realized Gain (Loss) Other Realized Gain (Loss) Unrealized Capital Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Gain (Loss) Capital Gain (Loss)

1. U.S. Government bonds ..........cccceueueveeeeccueeeeenns froeeeeseeeneneeees (90,288)
1.1 Bonds exempt from U.S. tax . .. (1,320)]..
1.2 Other bonds (unaffiliated) .. 0,281,180)|..
1.3 Bonds of affiliates ..........ccccocerireeiieiieieee e .0 .
21 Preferred stocks (unaffiliated) .........ccccceveiennnene .0 .
2.11 Preferred stocks of affiliates ..... .0 .
2.2 Common stocks (unaffiliated) ............ccoveerereiienes foeveeeeinieene 39,411,448
2.21  Common stocks of affiliates ..........cceveeneiieiniiiiis o 0
3. Mortgage loans
4. Real estate ........ccooviiiiiiii e,
5. Contract loans
6. Cash, cash equivalents and short-term investments |.
7. Derivative instruments ..........cccccooiiiininnieneenes
8. Other invested assets ........cccoceveieiiienieieeeees
9. Aggregate write-ins for capital gains (losses) ..........

10. Total capital gains (losses)

DETAILS OF WRITE-INS

0901.

0902.

0903.

0998. Summary of remaining write-ins for Line 9 from

overflow page
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

3
Change in Total
Nonadmitted Assets
(Col. 2 - Col. 1)

1. BONAS (SCREAUIE D) ..ottt n st s s eseseasnnans [reeeeeeeeeieieee e [OOSR 0 freeeeeeeeeee 0
2. Stocks (Schedule D):
2.1 PrEfErred STOCKS .........voveieveececeiececeeeee ettt e s ss s s s s s s s eaessannans | [reeeeeseaeieieee e [OOSR [OOSR 0
2.2 COMIMON SEOCKS ...ttt [ooeine s [0 0 [ 0
3. Mortgage loans on real estate (Schedule B):
B FIISEIEINS oottt nne[eeiee s [0 0 [ 0
3.2 Other than ISt ENS........cucvevieieieeic ettt ettt s s et sesess s s s s sesesessanns |eeeseseseenee e ee e eeas [OOSR [OOSR 0
4. Real estate (Schedule A):
4.1 Properties occupied Dy the COMPANY ..........c.ccoviviuereuieiiieeeeeieietetesees et teseses s sesnsnns |oeeeeeeesee e [OOSR 0 freeeeeeeeeee 0
4.2 Properties held for the production Of INCOME............c.coiiiiiiiiiiicieceee e [ [0 (01 0
4.3 Properties NEIA fOr SAIE ..........ccocvoviviieiceeeceieieeee ettt s s s s s sesssnanas [eeeeeeeeeieee e [OOSR 0 Jreeeeeeeeee 0
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(SCNEAUIE DA) ...ttt ettt b sttt s bt s s bbb s s bbb s st et e b s s s nsnsens | [eoeeeeennacicaeeseee s aceeeaes [0 [0 0
6. CONFACEIOBNS ......ovveieieiiie ettt ettt ettt e ettt bt ae e s et e st e bt eaes s st et et e s et et et ess s s st et esesesesssnsnns |eeesesesenean st eeee e eeas [OOSR [OOSR 0
7. Derivatives (SCNEAUIE DB) ........c.c.ouiuiueueiiiiiesiieteteiseseseae et sssae st ssessss e sssases s st sssnsesebesesssnsesesas [eocssessnacacaseseesenacacaeenes [0 [0 0
8. Otherinvested assets (SCNEAUIE BA) .........c.c.cucueuriiiieeeieeeeeeeeeeiete ettt s e s e anans [eeeseseseeeses et ee e eeaes [OOSR 0 freeeeeeeeeee 0
9. Receivables fOor SECUMHIES ...........ccciiiiiiiiiiiii s [ree e [0 [0 0
10. Securities lending reinvested collateral assets (SChedule DL) ...........cccccciiiieveveieeeeeeeeie e [ [OOSR 0 freeeeeeeeeee 0
11, Aggregate Write-ins fOr iNVESEA @SSELS ..........cocueveviieiieieieiieeie ettt [oeeessicicesessensiceceseennas [0 [0 0
12. Subtotals, cash and invested assets (Lines 1 to 11) ..
13.  Title plants (for Title insurers only) ...
14.  Investmentincome due and @CCIUEM ..o [eee
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection .............ccocceeceeiiencennen.
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due .. |....
15.3 Accrued retrospective premiums and contracts subject to redetermination ...............cccceeeeiiies e [OOSR 0 freeeeeeeeeee 0
16. Reinsurance:
16.1 Amounts recoverable frOM FBINSUIETS .............ccceieieviveicieteseeeeieeee e et ettt es s sesssses s sseseaas [eeeeeeeeeieee e [OOSR [OOSR 0
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccoeeiiiiiiiiiiiiiiiieiceeeeeeeeeeeies [ [0 [0 0
16.3 Other amounts receivable under reiNSUranCe CONTACES ..............occoveveveveeeueuceeieie e [reeeeeeeieeeeeee e [OOSR [OOSR 0
17.  Amounts receivable relating to UNINSUred PIANS ...........cciiiiiiiiiiii e [ [0 [0 0
18.1 Current federal and foreign income tax recoverable and interest thereon ..............cccooeiininniiiien fvenieniniiincce [OOSR 0 freeeeeeeeeee 0
18.2 Net AEFEITEA tAX @SSEE ....vuvuivieiiieitietriei ittt [eonoessene s [0 0 [ 0
19.  Guaranty funds receivable OF ON AEPOSIL .............c.cueveurriieieiiieieietetesee ettt sesee s es et ns s snens [eeeeeeeieieee e [OOSR 0 freeeeeeeeeee 0
20. Electronic data processing equipment and SOfWAIE .............ccccuevieiueveuiiiiieeeeieieieeeeseee e oeeeeescacecees 42,331,015 [ 43,137,793 | 806,778
21.  Furniture and equipment, including health care delivery @SSets ...........ccooveeccueueeeeeccceeeeeeeeeeeeeeens e 96,375 | 89,686 |....ccooevrririne (6,689)
22. Net adjustment in assets and liabilities due to foreign exchange rates ...............ccccccoiiiiiiiiiiiiiins frrinne 0 [ [0 0
23. Receivables from parent, subsidiaries and @ffiliates ..............ccocooveieiereveueecciieieie e [ 0 [ [0 O 0
24. Health care and other amounts receivable ... [ [0 [0 0
25. Aggregate write-ins for other than iINVEStEd @SSEtS .............ccoveveeiiiiiciciceiieeeeee et [ 138,540 |.ooiriiiine 172,216 [ 33,676
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt ettt ettt ettt nnes [eeneae e 42,834,921 | 43,876,556 |.......cccovvvenne 1,041,635
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccueririniniines [seemmemsmieieeecee [0 [0 0
28. Total (Lines 26 and 27) 42,834,921 43,876,556 1,041,635
DETAILS OF WRITE-INS
TA070, ettt ettt ekttt et h e e e s £t e s £t e s £ et ek e e et et e h et b e a e eb et et e st et e st et e st et et e et es e et esetes [etetete e et et et ettt et et neea [eeeteteeteie et et e st ae e eaeees [seee ettt ettt eaes
I 7 R PR PPN
1103, ettt et h et h et eea et eh e £t £ et e R £t e s £t e ket h et e he e e b et eae st et e st et es et e st et et e et es et etetes [etetete e et ettt et ete et [eeetete et eie et e et e st ae e eaeees [sbee ettt ettt eaen
1198. Summary of remaining write-ins for Line 11 from overflow PAge ............cccvoveveueueeeeeiieeeeeieceeeee oo [OOSR 0 freeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0
2501. Miscellaneous Accounts RECEiVADIEe .......cooooiiiiiiiiicc et oo 138,540 .o 172,216 [ 33,676
225107 PP P TN
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page .........c.ccccceveeneennen.
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 138,540 172,216 33,676
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

The financial statements of Citizens Insurance Company of America (“the Company”) are presented on the basis of accounting practices prescribed or permitted by the
State of Michigan Department of Insurance and Financial Services.

The Michigan Department of Insurance and Financial Services recognizes only statutory accounting practices prescribed or permitted by the State of Michigan for

determining and reporting the financial condition and results of operations of an insurance company, for determining its solvency under the Michigan Insurance Law.
The National Association of Insurance Commissioners (“NAIC”) “Accounting Practices and Procedures Manual” (“NAIC SAP”) has been adopted as a component of
prescribed or permitted practices by the State of Michigan. The State has not adopted any prescribed accounting practices that differ from those found in NAIC SAP.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Michigan is shown

below:
F/S F/S
SSAP # Page Line # 2022 2021

NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 2) XXX XXX XXX $ 73,753,293 $ 71,497,335
(2) State Prescribed Practices that are an increase/ - -

(decrease) from NAIC SAP:
(3) State Permitted Practices that are an increase/(decrease) - -

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 73,753,293 $ 71,497,335
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 688,608,191 $ 728,670,339
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP: - -
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP: - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 688,608,191 $ 728,670,339

B. Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with Statutory Accounting Principles requires management to make estimates and assumptions that affect the
reported amounts of assets and liabilities. It also requires disclosure of contingent assets and liabilities at the date of the financial statements and the reported
amounts of revenue and expenses during the period. Actual results could differ from those estimates.

C.  Accounting Policy
(1) Short-term investments are stated at amortized cost.

(2) Bonds not backed by loans are stated at either amortized cost or fair value, using the scientific interest method, in accordance with the NAIC Purposes and
Procedures of the Securities Valuation Office ("SVO").

(3,4) Common stocks are carried at fair value. The Company does not own any preferred stock.
(5) The Company does not own any mortgage loans.
(6) Loan-backed securities are stated at either amortized cost or fair value, in accordance with the NAIC Purposes and Procedures of the SVO.

(7) The Company does not own any stocks of, or have any interest in, any subsidiaries.

(8) Other invested assets, including investments in trusts, are recorded using the equity method in accordance with the Statement of Statutory Accounting
Principles ("SSAP") No. 48, "Joint Ventures, Partnerships and Limited Liability Companies".

(9) The Company has not entered into derivative contracts.
(10) The Company does utilize anticipated investment income as a factor in the premium deficiency calculation.

(11) Unpaid losses and loss adjustment expenses include an amount determined from individual case estimates and loss reports and an amount, based on past
experience, for losses incurred but not reported (IBNR”). Such liabilities are necessarily based on assumptions and estimates and while management
believes the amount is adequate, the ultimate liability may be in excess of or less than the amount provided. The methods for making such estimates and for
establishing the resulting liabilities are continually reviewed and any adjustments are reflected in the period determined.

(12) The Company has not modified its capitalization policy from the prior year.

(13) The Company does not write major medical insurance with prescription drug coverage.

D. Going Concern
Not applicable

NOTE 2 Accounting Changes and Corrections of Errors
Not applicable

NOTE 3 Business Combinations and Goodwill

Not applicable
NOTE 4 Discontinued Operations

Not applicable
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments
A.  Mortgage Loans, including Mezzanine Real Estate Loans

The Company does not own any mortgage loans.
B.  Debt Restructuring

The Company did not have any restructured debt as of the end of the reporting period.
C. Reverse Mortgages

The Company did not have any reverse mortgages as of the end of the reporting period.
D. Loan-Backed Securities

(1) Prepayment assumptions for loan-backed and structured securities were obtained from prepayment models that are sensitive to refinancing, turnover, equity
take-out and other relevant factors. These assumptions are consistent with the current interest rate and economic environment.

(2

-

Not applicable

(3) The Company had no securities with a recognized other-than-temporary impairment.

(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains):

a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 14,041,088
2. 12 Months or Longer $ 22,810,054
b) The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 205,171,177
2. 12 Months or Longer $ 94,397,569
(5) The Company employs a systematic methodology to determine if a decline in market value below book/adjusted carrying value is other-than-temporary. In

determining whether a decline in fair value below book/adjusted carrying value is other-than-temporary, the Company evaluates several factors and
circumstances, including the issuer’s overall financial condition; the issuer’s credit and financial strength ratings; the issuer’s financial performance, including
earnings trends, dividend payments, and asset quality; any specific events which may influence the operations of the issuer including governmental actions;
a weakening of the general market conditions in the industry or geographic region in which the issuer operates; the length of time and degree to which the
fair value of an issuer’s securities remains below cost; the Company’s intent and ability to hold the security until such time to allow for the expected recovery
in value; and with respect to fixed maturity investments, any factors that might raise doubt about the issuer’s ability to pay all amounts due according to the
contractual terms. These factors are applied to all securities.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
(1-7) Not applicable

F.,G,H, L, J, K
Not applicable

L.  Restricted Assets

1. Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted
Current Year 6 7
1 2 3 4 5
G/A Protected
Supporting Total Cell Account
Protected Protected Assets
Total General | Cell Account | Cell Account | Supporting Total Increase/
Account Activity Restricted G/A Activity Total From Prior | (Decrease) (5
Restricted Asset Category (G/A) (a) Assets (b) (1 plus 3) Year minus 6)

a. Subject to contractual obligation for which
liability is not shown $ - 1s - 1s - 1s - 1s - 1s - 1s -
b. Collateral held under security lending
agreements $ K K K K K K -
c. Subject to repurchase agreements $ -1 -1 -1 -1 -1 -1 -
d. Subject to reverse repurchase agreements $ -1 -1 -1 -1 -1 -1 -
e. Subject to dollar repurchase agreements $ - 13 - 13 - 13 - 13 - 13 - 13 -
agreements $ K K - 1S K K K -
g. Placed under option contracts $ -1 -1 -1 -1 -1 -1 -
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $ - 1s - 1s - 1s - 1s - 1s - 1s -
i. FHLB capital stock $ 1,007,100 | $ - 18 - 18 -|$ 1,007,100 | $ 479,200 | $ 527,900
j- On deposit with states $ 5,040,388 | $ -1s - 1s - |$ 5040388 | $ 4995333 |$ 45,055
k. On deposit with other regulatory bodies $ -1 -1 -1 -1 -1 -1 -
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ 30,542,561 | $ - |s - |s - |'$ 30542561 | $ 20,683,958 | $ 9,858,603
m. Pledged as collateral not captured in other
categories $ - 1s - 1s -1s - 1s - 1s - 1s -
n. Other restricted assets $ -1s -1s - 1s - 1s - |s - |s -
o. Total Restricted Assets (Sum of athroughn) [$ 36500049 | ¢ -1s - 1s - 13 36500049 |3 26158491 | § 10,431,558

(a) Subset of Column 1
(b) Subset of Column 3
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

Current Year
8 9 Percentage
10 11
Gross Admitted
(Admitted & | Restricted to
Total Nonadmitted) Total
Total Admitted Restricted to Admitted
Nonadmitted | Restricted Total Assets Assets
Restricted Asset Category Restricted | (5 minus 8) () (d)
a. Subject to contractual obligation for which
liability is not shown $ -1$ - 0.000%) 0.000%)
b. Collateral held under security lending
agreements $ -1$ - 0.000%) 0.000%)
c. Subject to repurchase agreements $ -1 - 0.000%) 0.000%)
d. Subject to reverse repurchase agreements $ -1$ - 0.000%) 0.000%)
e. Subject to dollar repurchase agreements $ -1$ - 0.000%) 0.000%)
agreements $ -1$ - 0.000%) 0.000%)
g. Placed under option contracts $ -1$ - 0.000%) 0.000%)
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $ - 13 - 0.000%) 0.000%)|
i. FHLB capital stock $ - |$ 1,007,100 0.054%) 0.055%)
j. On deposit with states $ - |$ 5,040,388 0.270%) 0.276%)
k. On deposit with other regulatory bodies $ -1$ - 0.000%) 0.000%)
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ - |$ 30,542,561 1.633%) 1.672%)
m. Pledged as collateral not captured in other
categories $ - 13 - 0.000%) 0.000%)
n. Other restricted assets $ - 193 - 0.000%) 0.000%|
0. Total Restricted Assets (Sum of a throughn) | $ - 1$ 36,590,049 1.957%) 2.003%)

(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

2. Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts That Share Similar Characteristics, Such as Reinsurance and
Derivatives, Are Reported in the Aggregate)

Not applicable
3. Detail of Other Restricted Assets (Contracts That Share Similar Characteristics, Such as Reinsurance and Derivatives, Are Reported in the Aggregate)
Not applicable

4. Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements

Not applicable

Not applicable

O. 5GlI Securities

Investment Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 0 of $ - |8 - |8 - |8 -
(2) Bonds - FV 2 0 $ 380,500 | $ - 198 380,500 | $ -
(3) LB&SS - AC 0 of $ - |8 - |8 - |8 -
(4) LB&SS - FV 0 of $ - |8 - |8 - |8 -
(5) Preferred Stock - AC 0 of $ - |8 - |8 - |8 -
(6) Preferred Stock - FV 0 os -19$ - 13 - 193 -
(7) Total (1+2+3+4+5+6) 2 0$ 380,500 1§ - 19 380,500 1§ -
AC - Amortized Cost FV - Fair Value
P.  Short Sales
Not applicable
Q. Prepayment Penalty and Acceleration Fees
General Account Protected Cell

1. Number of CUSIPs 8 $ -
2. Aggregate Amount of Investment Income $ 61,077 $ -

R.  Reporting Entity’s Share of Cash Pool by Asset Type
Not applicable
NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies

Not applicable
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

NOTE 7

Investment Income

Not applicable

NOTE 8

Derivative Instruments

Not applicable

NOTE 9

A.

Income Taxes

1.

The components of the net deferred tax asset/(liability) at the end of current period are as follows:

B.

As of End of Current Period 12/31/2021 Change
(1) () @) ) (5) (6) (7) (8) 9)
(Col. 1+2) (Col.4+5) | (Col.1-4) (Col.2-5) | (Col.7+8)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
(a) Gross Deferred Tax Assets $ 38460868 | $ -19 38460868 | $ 37,837,866 | $ -19 37,837,866 | $ 62300219 -193 623,002
(b) Statutory Valuation Allowance Adjustment $ -13 -1% -1$ -193 -193 -1$ -1$ -1$ -
(c) Adjusted Gross Deferred Tax Assets (1a - 1b) | $ 38,460,868 | $ -|$ 38460868 | $ 37,837,866 | $ -|$ 37837866 | $ 623002 |% -|$ 623002
(d) Deferred Tax Assets Nonadmitted $ -13 -1% -13 -13 -13 -13 -13 -13 -
(e) Subtotal Net Admitted Deferred Tax Asset (1c -
$ 38.460.868 | $ -1% 38460868 | $ 37.837.866 | $ -1% 37.837.866 | $ 62300213 -13 623.002
f) Deferred Tax Liabilities $ 7499497 1% 5946404 ]19% 13445901 1% 9912169 ] $ 18028396 | $ 27940565 |3 (2.412,672)] $ (12,081,992)] $ (14.494.664)
(9) Net Admitted Deferred Tax Asset/(Net
Deferred Tax Liability)
(le-1f) $ 30961371 1% (5.946.404) $ 25014967 | $ 27.925697 | $(18.028396)] $ 9.897.301 | $ 3.035674 | $ 12.081992 |3 15,117,666
2.
As of End of Current Period 12/31/2021 Change
(1) () @) ) () (6) (7) (8) 9)
(Col. 1+2) (Col.4+5) | (Col.1-4) (Col.2-5) | (Col.7+8)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
Admission Calculation Components
SSAP No. 101
(a) Federal Income Taxes Paid In Prior
Years Recoverable Through Loss
Carrybacks $ 28.380.303 | $ -] s 28380303 |$ 27.796.259 | § |8 2779625913 5840448 -18 584044
(b) Adjusted Gross Deferred Tax
Assets Expected To Be Realized
(Excluding The Amount Of Deferred
Tax Assets From 2(a) above) After
Application of the Threshold Limitation.
(The Lesser of 2(b)1 and 2(b)2 Below) $ 281703519 -1% 2817.035]% 2.825991]8% -1$ 2825991193 (8.956)| $ -3 (8,956)
1. Adjusted Gross Deferred Tax
Assets Expected to be Realized
Following the Balance Sheet Date. $ 281703519 -1$ 2817035]|$ 2825991193 1% 282599113 (8,956) $ -193 (8,956)
2. Adjusted Gross Deferred Tax
Assets Allowed per Limitation
Threshold. XXX XXX $ 99,538,984 XXX XXX $107.815,956 XXX XXX $ (8.276,972)
(c) Adjusted Gross Deferred Tax Assets
(Excluding The Amount Of Deferred Tax
Assets From 2(a) and 2(b) above)
Offset by Gross Deferred Tax Liabilities. $ 7.263.530 | $ -1$ 7263530]9$ 721561619 -1% 7215616193 4791419 -13 47914
(d) Deferred Tax Assets Admitted as the result of
application of SSAP No. 101. Total (2(a) + 2(b) +
2(c)) $ 38460868 | $ -19$ 38460868 |$ 37,837,866 | $ -18378378661$ 62300218 -1 623002
3.
2022 2021
a. Ratio Percentage Used To Determine Recovery Period And Threshold Limitation Amount. 1344% 1359%
b. Amount Of Adjusted Capital And Surplus Used To Determine Recovery Period And
Threshold Limitation In 2(b)2 Above. $ 663,593,224 $ 718,773,038
4.
As of End of Current Period 12/31/2021 Change
(M () @) 4) (5) (6)
(Col. 1-3) (Col. 2-4)
Ordinary Capital Ordinary Capital Ordinary Capital
Impact of Tax Planning Strategies:
(a) Determination of adjusted gross deferred tax
assets and net admitted deferred tax assets, by tax
character as a percentage.
1. Adjusted Gross DTAs amount from
Note 9A1(c) $ 38,460,868 | $ -|$ 37,837,866 | $ - 18 623,002 | $ -
2. Percentage of adjusted gross DTAs by tax
character attributable to the impact of tax
planning strategies 0.000% 0.000% 0.000% 0.000% 0.000% 0.000%
3. Net Admitted Adjusted Gross DTAs amount
from Note 9A1(e) $ 38,460,868 | $ -|$ 37,837,866 | $ - 1% 623,002 | $ -
4. Percentage of net admitted adjusted
gross DTAs by tax character admitted
because of the impact of tax planning
strategies 0.000%l| 0.000%l| 0.000%l| 0.000%l| 0.000%l| 0.000%]|

b. Do the Company's tax-planning strategies include the use of reinsurance?

Yes []No [X]

The Company does not have any deferred tax liabilities that are not recognized for amounts described in Accounting Standards Codification 740, Income Tax.
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C.

Current income taxes incurred consist of the following major components:

) @) @)
As of End of (Col. 1-2)
1. Current Income Tax Current Period 12/31/2021 Change
(a) Federal $ 13924571 [$ 17,701,774 |$  (3,777,203)
(b) Foreign $ 1645 |3 4237 |8 (2,592)
(c) Subtotal (1a+1b) $ 13926216 |$ 17706011 |$  (3.779.795)
(d) Federal income tax on net capital gains $ 9,507,834 | $ 1,265,487 | $ 8,242,347
(e) Utilization of capital loss carry-forwards $ - 13 - 13 -
(f) Other $ - 19 - 13 -
(g) Federal and foreign income taxes incurred (1c+1d+1e+1f) $ 23434050 |$ 18971498 |$ 4,462,552
2. Deferred Tax Assets:
(a) Ordinary:
(1) Discounting of unpaid losses $ 6,363,420 | $ 6,258,210 | $ 105,210
(2) Unearned premium reserve $ 20941603 |$ 20,379,967 |$ 561,636
(3) Policyholder reserves $ - 13 - 13 -
(4) Investments $ - 13 - 13 -
(5) Deferred acquisition costs $ - 13 - 13 -
(6) Policyholder dividends accrual $ - 13 - 13 -
(7) Fixed assets $ 9355103 [$ 9,507,517 |$ (152,414)
(8) Compensation and benefits accrual $ 1,215,474 | $ 970,288 | $ 245,186
(9) Pension accrual $ 3,658 | $ 83,672 | $ (80,014)
(10) Receivables - nonadmitted $ 113,454 | $ 180,068 | $ (66,614)
(11) Net operating loss carry-forward $ - 13 - 13 -
(12) Tax credit carry-forward $ - 13 - 13 -
(13) Other $ 468,156 | $ 458144 |3 10,012
(99) Subtotal (sum of 2a1 through 2a13) $ 38460868 |$ 37837866 |$ 623,002
(b) Statutory valuation allowance adjustment $ - 13 - 13 -
(c) Nonadmitted $ - 13 - 13 -
(d) Admitted ordinary deferred tax assets (2a99 - 2b - 2c) $ 38460868 |$ 37837866 |$ 623,002
(e) Capital:
(1) Investments $ - 13 - 13 -
(2) Net capital loss carry-forward $ - 13 - 13 -
(3) Real estate $ - 13 - 13 -
(4) Other $ - 1s - |s _
(99) Subtotal (2e1+2e2+2e3+2e4) $ - 13 - 13 -
(f) Statutory valuation allowance adjustment $ - 13 - 13 -
(g) Nonadmitted $ - 13 - 13 -
(h) Admitted capital deferred tax assets (2e99 - 2f - 2g) $ - 13 - 13 -
(i) Admitted deferred tax assets (2d + 2h) $ 38460868 |$ 37837866 |$ 623,002
3. Deferred Tax Liabilities:
(a) Ordinary:
(1) Investments $ 59,642 | $ 372,332 | $ (312,690)
(2) Fixed assets $ 7079285 [$ 9058937 |$ (1,979,652
(3) Deferred and uncollected premium $ - 13 - 13 -
(4) Policyholder reserves $ 360,570 | $ 480,900 |$ (120,330)
(5) Other $ - 19 - 13 -
(99) Subtotal (3a1+3a2+3a3+3a4+3a5) $ 7499497 1% 9,912,169 | $ (2,412,672)
(b) Capital:
(1) Investments $ 50946404 |$ 18028396 |$ (12,081,992)
(2) Real estate $ - 13 - 13 -
(3) Other $ - 1s - |s _
(99) Subtotal (3b1+3b2+3b3) $ 5946404 |$ 18028396 |$ (12,081,992)
(c) Deferred tax liabilities (3299 + 3b99) $ 13445901 [$ 27940565 |$  (14,494,664)
4. Net deferred tax assets/liabilities (2i - 3c) $ 25014967 |$ 9,897,301 |$ 15,117,666
The change in net deferred income taxes is comprised of the following, exclusive of non-admitted assets:
(1) 2 (3)
As of End of (Col. 1-2)
Current Period 12/31/2021 Change
Adjusted gross deferred tax assets $ 38460,868 $ 37,837,866 $ 623,002
Total deferred tax liabilities $ 134450901 $ 27,940,565 $ (14,494,664)
Net deferred tax assets (liabilities) $ 25014967 $ 9897301 _$ 15,117,666
Tax effect of the change in unrealized gains (losses) $  (12,096,811)
Tax effect of the change in pension liability $ (77,885)
Change in net deferred income tax $ 2942970

On August 16, 2022, the Inflation Reduction Act (“Act”) was enacted and included a new corporate alternative minimum tax (“CAMT”). The Act and the
CAMT go into effect for tax years beginning after 2022. The CAMT is 15 percent of the corporation’s “adjusted financial statement income” for the tax
year, reduced by corporate alternative minimum foreign tax credit, and will only apply to corporations (determined on an affiliated group basis) with
average adjusted financial statement income in excess of $1 billion for the three prior tax years. This threshold is reduced to $100 million in the case

of certain foreign-parented corporations. The Company do not expect to be subject to the CAMT in 2023.
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D.

E.

F.

G.

Reconciliation of Federal Income Tax Rate to Actual Effective Rate

The significant items causing a difference between the statutory federal income tax rate and the Company's effective income tax rate are as follows:

As of End of Current Period

Tax Rate
Tax provision at statutory rate $ 20,409,342 21.0%
Dividend received deductions and tax exempt interest income $ (263,952) -0.3%
Non-deductible expenses $ 40,969 0.0%
Non-admitted assets $ 218,743 0.2%
Return to provision and other $ 85,978 0.1%
Total $ 20,491,080 21.0%

As of End of Current Period

Tax Rate
Federal income taxes incurred $ 13,926,216 14.3%
Realized capital gains tax $ 9,507,834 9.8%
Change in net deferred income taxes $ (2,942,970) -3.1%
Total statutory income taxes $ 20,491,080 21.0%

Operating Loss and Tax Credit Carryforwards

1.

At the end of the current reporting period, the Company has no net operating loss carryforwards and no capital loss carryforwards.

The Company has the following federal income taxes which are available for recoupment in the event of future losses:

For the tax year 2021: $ 15,712,394
For the tax year 2022: $ 20,489,007

At the end of the current reporting period, the Company has no deposits under section 6603 of the Internal Revenue Service Code.

Consolidated Federal Income Tax Return

The Company's Federal Income Tax Return is consolidated with the following affiliated companies:

440 Lincoln Street Holding Company LLC
AIX, Inc.
AIX Insurance Services of California, Inc.

NOVA Casualty Company
Opus Investment Management, Inc.
Professionals Direct, Inc.

AIX Specialty Insurance Company

Allmerica Financial Alliance Insurance Company
Allmerica Financial Benefit Insurance Company
Allmerica Plus Insurance Agency, Inc.
Campania Holding Company, Inc.

Campmed Casualty & Indemnity Company, Inc.
Citizens Insurance Company of lllinois

Citizens Insurance Company of Ohio

Citizens Insurance Company of the Midwest
Educators Insurance Agency, Inc.

Hanover Specialty Insurance Brokers, Inc.
Massachusetts Bay Insurance Company

The Hanover American Insurance Company
The Hanover Atlantic Insurance Company Ltd.
The Hanover Casualty Company

The Hanover Insurance Company

The Hanover Insurance Group, Inc.

The Hanover National Insurance Company
The Hanover New Jersey Insurance Company
VeraVest Investments, Inc.

Verlan Fire Insurance Company

Verlan Holdings, Inc.

The Board of Directors has delegated to Company Management, the development and maintenance of appropriate Federal Income Tax allocation policies
and procedures, which are subject to written agreement between the companies. The Federal Income tax for all subsidiaries in the consolidated return of
The Hanover Insurance Group, Inc. (“THG”) is calculated on a separate return basis. Any current tax liability is paid to THG. Tax benefits resulting from
taxable operating losses or credits of THG’s subsidiaries are reimbursed to the subsidiary when such losses or credits can be utilized on a consolidated

return basis.

months of the reporting date.

Not applicable

The Company has no federal or foreign income tax loss contingencies, for which it is reasonably possible that the total liability will significantly increase within 12

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A.

Nature of Relationships

Detail of Transactions Greater than 1/2% of Admitted Assets

The Company is a wholly-owned subsidiary of the Hanover Insurance Company ("Hanover") which, in turn, is a wholly-owned subsidiary of Opus Investment
Management, Inc. ("Opus"), which, in turn, is a wholly-owned non-insurance subsidiary of THG, a publicly traded company incorporated in Delaware.

The Company declared a dividend of $72,000,000 to Hanover on November 3, 2022, which was settled on November 18, 2022 by transferring bonds at fair value of
$70,177,000, accrued interest of $481,418, and cash in the amount of $1,341,582. There were net realized losses in the amount of $6,634,401 as a result of this
transaction.
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The Company has an intercompany line of credit agreement between itself, THG, and Hanover. Interest is calculated at the 3-month LIBOR rate and principal and
interest are due within 90 days of the date of the loan. The following transactions occured in 2022:

Origination Date Affiliate Cash Received/(Paid) Origination Cash Received/(Paid) Repayment O/S Balance
January 5, 2022 Hanover $ (4,200,000) $ 4,200,000 $ -
January 6, 2022 Hanover $ (6,200,000) $ 6,200,000 $ -
January 10, 2022 Hanover $ (1,000,000) $ 1,000,000 $ -
January 13, 2022 Hanover $ (5,800,000) $ 5,800,000 $ -
January 31, 2022 Hanover $ (23,600,000) $ 23,600,000 $ -
February 3, 2022 Hanover $ (10,000,000) $ 10,000,000 $ -
February 16, 2022 Hanover $ (6,700,000) $ 6,700,000 $ -
March 10, 2022 Hanover $ (11,200,000) $ 11,200,000 $ -
April 28, 2022 Hanover $ (10,500,000) $ 10,500,000 $ -
April 29, 2022 Hanover $ (10,000,000) $ 2,000,000 $ -
May 5, 2022 Hanover $ (8,000,000) $ 8,000,000 $ -
May 27, 2022 Hanover $ (5,000,000) $ 5,000,000 $ -
June 25, 2022 Hanover $ (8,000,000) $ 8,000,000 $ -
June 25, 2022 Hanover $ (10,500,000) $ 10,500,000 $ -
July 1, 2022 Hanover $ (12,000,000) $ 12,000,000 $ -
July 29, 2022 Hanover $ (16,000,000) $ 16,000,000 $ -
August 4, 2022 Hanover $ (14,000,000) $ 14,000,000 $ -
August 8, 2022 Hanover $ (4,500,000) $ 4,500,000 $ -
August 11, 2022 Hanover $ (20,000,000) $ 20,000,000 $ -
August 25, 2022 Hanover $ (10,000,000) $ 10,000,000 $ -
September 8, 2022 Hanover $ (17,600,000) $ 17,600,000 $ -
September 29, 2022 Hanover $ (2,500,000) $ 2,500,000 $ -
October 3, 2022 Hanover $ 15,000,000 $ (15,000,000) $ -
October 5, 2022 Hanover $ 4,000,000 $ (4,000,000) $ -
December 5, 2022 Hanover $ (32,000,000) $ 32,000,000 $ -

C. Transactions with related party who are not reported on Schedule Y
Not applicable
D.  Amounts Due to or from Related Parties

At the end of the reporting period, the Company reported $0 due to affiliated companies and $21,337,614 due from affiliated companies. Intercompany servicing
arrangements require that intercompany balances be settled within 30 days.

E. Management, Service Contracts, Cost Sharing Arrangements

Companies affiliated with Hanover have entered into an intercompany Consolidated Service Agreement. Under the agreement, legal entities will be charged the cost of
the service provided or expenses paid by the entity providing the service or paying the expense. In addition, these entities will be charged a portion of the costs
associated with activities that are performed for the good of THG legal entities.

Investment related services are provided by Opus pursuant to an intercompany Advisory Agreement.

F.  Guarantees or Contingencies for Related Parties

Not applicable

G. Nature of Relationships that Could Affect Operations

All outstanding shares of the Company are owned by Hanover.

T

LJdu K, L, M, N, O.
Not applicable

NOTE 11 Debt

A.  See disclosure below related to Federal Home Loan Bank of Boston (FHLBB) Agreements.

B. FHLB (Federal Home Loan Bank) Agreements

(1) In 2016, the Company acquired FHLBB membership stock to enable short-term advances through its membership in FHLBB.

As collateral to FHLBB, the Company has pledged government agency securities with a fair value of $26,689,141 as of the end of the reporting period. The
fair value of the collateral pledged must be maintained at certain specified levels (equal to 100% ro 112% of loan) of the borrowed amount, which can vary
depending on the type of assets plegded. If the fair value of this collateral declines below these specified level, the Company would be required to pledge
additional collateral or repay outstanding borrowings. As a requirement of membership in the FHLBB, the Company maintains a certain level of investment in
FHLBB stock. Total holdings of FHLBB stock were $1,007,100 at the end of the reporting period.

The Company calculates the maximum borrowing capacity amount based on the 4.0% requirement rate on short-term advances, maturing within 90 days.

There are no reserves related to the FHLBB funding agreements at the end of the reporting period.
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(2) FHLB Capital Stock

a. Aggregate Totals

1 2 3
General Protected Cell
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 1,007,100 $ 1,007,100 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 1,007,100 $ 1,007,100 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ - XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 479,200 $ 479,200 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 479,200 $ 479,200 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 477,500 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
2 3 4 5 6
1 6 Months to
Current Year Total Not Eligible for Less Than Less Than 1to Less Than
(2+3+4+5+6) Redemption 6 Months 1 Year 3 Years 3 to 5 Years
Membership Stock
1. Class A $ - $ - $ - $ - -
2.Class B $ 1,007,100 $ 1,007,100 $ - $ - -
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Protected Cell Account Total Collateral
Pledged (Lines 2+3) $ 26,689,141 $ 30,542,561 $ -
2. Current Year General Account Total Collateral Pledged $ 26,689,141 $ 30,542,561 $ -
3. Current Year Protected Cell Account Total Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Protected Cell Account Total
Collateral Pledged $ 21,308,416 $ 20,683,958 $ -
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Protected Cell Account Maximum
Collateral Pledged (Lines 2+3) $ 26,689,141 $ 30,542,561 $ -
2. Current Year General Account Maximum Collateral Pledged $ 26,689,141 $ 30,542,561 $ -
3. Current Year Protected Cell Account Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Protected Cell Account Maximum
Collateral Pledged $ 29,512,955 $ 28,377,525 $ -

(4) Borrowing from FHLB
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a. Amount as of Reporting Date

1 2 3 4
Funding
Agreements
General Protected Cell Reserves
Total 2+3 Account Account Established
1. Current Year
(a) Debt $ - $ - $ _ XXX
(b) Funding Agreements $ - $ - $ - $ -
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ - $ - $ - $ -
2. Prior Year end
(a) Debt $ - $ - $ _ XXX
(b) Funding Agreements $ - $ - $ - $ -
(c) Other $ - $ - $ _ XXX
(d) Aggregate Total (a+b+c) $ - $ - $ - $ -
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Protected Cell
Total 2+3 Account Account

1. Debt $ - $ - $ -
2. Funding Agreements $ - $ - $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ - $ - $ -

11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)

c. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under
the following arrangements

(YES/NO)?
1. Debt No
2. Funding Agreements No
3. Other No

NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other

Postretirement Benefit Plans

The labor for the Company is provided and paid for by Hanover. As such, the Company is included in the benefit plans in force for Hanover. The Company is charged
for actual salary and benefit costs for services provided to the Company by Hanover employees.

A,B.,C,D,E,F.

Not applicable

Consolidated/Holding Company Plans
The Company has legal obligation for benefits under these plans. Employees of subsidiary companies participate in the plans sponsored by Hanover.

During 2022, the Company recorded a decrease in surplus in the amount of $1,608,139 related to its allocation of the minimum pension liability. This is reflected
as an adjustment to surplus, net of tax, in accordance with SSAP No. 102, “Accounting for Pensions, A Replacement of SSAP No. 89.” The increase in the
additional minimum pension liability is primarily a result of an increase in the discount rate and lower returns on plan assets.

In addition to pension benefits, the Company participates in other benefit plans sponsored by Hanover for Hanover retired employees and other dependents.
The expenses of these plans are charged to affiliates in accordance with a cost allocation policy. In 2022, the Company's share of these expenses was
approximately $147,653.

Not applicable

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A.

C-F.

Outstanding Shares

The Company has 2,000,000 shares of $2 par value common stock authorized, and 1,700,000 shares issued and outstanding. The Company has 1,000,000 shares
of $1.25 par value preferred stock authorized and 0 shares issued and outstanding.

Dividend Rate of Preferred Stock
Not applicable
Dividend Restrictions

Pursuant to Michigan’s statute, the maximum dividend and other distributions that an insurer may pay in any twelve month period, without prior approval of the
Michigan Insurance Commissioner, is limited to the greater of 10% of such insurer’s statutory policyholder surplus as of December 31, of the immediately
preceding year or the statutory net income less realized gains, for the immediately preceding calendar year. The Company declared dividend to Hanover totaling
$72,000,000 on November 3, 2022. The Company cannot declare a futher dividend to it's parent without prior approval until November 3, 2023 , at which time the
maximum dividend payable without prior approval is $68,860,819.
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J.

K-M.

Not applicable
The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains and losses is $ 27,945,007

This unrealized gain is not net of the applicable deferred tax liability of $5,868,452

Not applicable

NOTE 14 Liabilities, Contingencies and Assessments

A.  Contingent Commitments
(1) At the end of the reporting period, there were contractual investment commitments of up to $43,265,797. The Company has no commitments
related to state tax credit investments at the end of the reporting period.
Total contingent liabilities: $ 43,265,797
(2-3)
Not applicable
B.,C.,D,E,F.
Not applicable
G. All Other Contingencies

The Company routinely engages in various legal proceedings in the normal course of business, including claims for punitive damages. In the opinion of management,
none of such contingencies are expected to have a material effect on the Company’s financial position, although it is possible that the results of operations in a
particular quarter or annual period would be materially affected by an adverse development or unfavorable outcome.

NOTE 15 Leases

A.

B.

Lessee Operating Lease:

(1) The Company has lease agreements for office space, automobiles, furniture and equipment with varying expiration dates and options. Rental expense for
2022 and 2021 was approximately $742,496 and $680,512 respectively. At the end of the reporting period, future minimum rental payments are as follows:

(2) a. At December 31, 2022, the minimum aggregate rental commitments are as follows:

Operating
Leases
1.2023 $ 733,126
2.2024 $ 337,504
3.2025 $ 258,027
4.2026 $ 247,728
5.2027 $ 111,355
6. Thereafter $ -
7. Total (sum of 1 through 6) $ 1,687,740

(3) Not applicable

Lessor Leases

Not applicable

NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of

Credit Risk

Not applicable

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A.

Transfers of Receivables Reported as Sales
Not applicable

Transfer and Servicing of Financial Assets
1-7. Not applicable

Wash Sales

The Company generally does not sell and reacquire securities within 30 days of the sale date. There were no wash sale transactions with a NAIC designation of 3 or
below in the current year.

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

Not applicable
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NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable

NOTE 20 Fair Value Measurements

A

(1) Fair Value Measurements at Reporting Date

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value

$ - 18 - 18 - 18 - 18 -
Bonds: Industrial and Miscellaneous $ -1s 26,010,830 | $ -1s - 13 26,010,830
Bank Loans $ - |s 29,149,545 | § - |s - |s 29,149,545
Cash and Short-Term: Industrial and Misce| $ -1s 10,141 | $ -1s - 13 10,141
Common stocks: Industrial and
Miscellaneous (a) $ 63,715,531 | $ - 13 - 13 - 193 63,715,531
Total assets at fair value/NAV $ 63,715,531 | $ 55,170,516 | $ - 19 -1 118,886,047

(a) Excludes equities carried at cost of $1,007,100 at the end of the reporting period which consists of FHLB common stock.

b. The Company does not have any liabilities measured at fair value at the end of the current reporting period.

(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy

a. Not applicable

b. Not applicable

(3) The reporting entity's policy is to recognize transfers in and transfers out as of the actual date of the event or change in circumstances that caused the

transfer.

(4) For fair value measurements categorized within Level 2 of the fair value hierarchy, fair values of bonds are obtained by a quoted market price if available,

otherwise, fair values are estimated using independent pricing sources or internally developed pricing models using discounted cash flow analyses.

The Company utilizes a third party pricing service for the valuation of the majority of its fixed maturity securities and receives one quote per security. When
quoted market prices in an active market are available, they are provided by the pricing service as the fair value and such values are classified as Level 1.
Since fixed maturities other than U.S. Treasury securities generally do not trade on a daily basis, the pricing service prepares estimates of fair value for those
securities using pricing applications based on a market approach. Inputs into the fair value pricing applications which are common to all asset classes include
benchmark U.S. Treasury security yield curves, reported trades of identical or similar fixed maturity securities, broker/dealer quotes of identical or similar
fixed maturity securities and structural characteristics of the security, such as maturity date, coupon, mandatory principal payment dates, frequency of interest
and principal payments and optional principal redemption features. Inputs into the fair value applications that are unique by asset class include, but are not
limited to:

» U.S. government — determination of direct versus indirect government support and whether any contingencies exist with respect to the timely payment of
principal and interest.

All other governments — estimates of appropriate market spread versus underlying related sovereign treasury curves dependent on liquidity and direct or
contingent support.

Corporate bonds, which are included in Industrial and miscellaneous bonds - overall credit quality, including assessments of the level and variability of:
economic sensitivity; liquidity; corporate financial policies; management quality; regulatory environment; competitive position; ownership; restrictive
covenants; and security or collateral.

Municipal bonds, which are included in States, territories and possessions; Political subdivisions of states, territories and possessions; and Special revenue
and special assessment obligations - overall credit quality, including assessments of the level and variability of: sources of payment such as income, sales
or property taxes, levies or user fees; credit support such as insurance; state or local economic and political base; natural resource availability; and
susceptibility to natural or man-made catastrophic events such as hurricanes, earthquakes or acts of terrorism.

Residential mortgage-backed securities, U.S. agency pass-thrus and collateralized mortgage obligations (“CMOs”) which are included in U.S. governments
and Special revenue and special assessment obligations - estimates of prepayment speeds based upon: historical prepayment rate trends; underlying
collateral interest rates; geographic concentration; vintage year; borrower credit quality characteristics; interest rate and yield curve forecasts; government
or monetary authority support programs; tax policies; and delinquency/default trends.

Residential mortgage-backed securities, non-agency CMOs, which are included in Industrial and miscellaneous bonds - estimates of prepayment speeds
based upon: historical prepayment rate trends; underlying collateral interest rates; geographic concentration; vintage year; borrower credit quality
characteristics; interest rate and yield curve forecasts; government or monetary authority support programs; tax policies; delinquency/default trends; and
severity of loss upon default and length of time to recover proceeds following default.

Commercial mortgage-backed securities, which are included in Industrial and miscellaneous bonds - overall credit quality, including assessments of the
value and supply/demand characteristics of: collateral type such as office, retail, residential, lodging, or other; geographic concentration by region, state,
metropolitan statistical area and locale; vintage year; historical collateral performance including defeasance, delinquency, default and special servicer
trends; and capital structure support features.

Asset-backed securities, which are included in Industrial and miscellaneous bonds — overall credit quality, including assessments of the underlying
collateral type such as credit card receivables, auto loan receivables and equipment lease receivables; geographic diversification; vintage year; historical
collateral performance including delinquency, default and casualty trends; economic conditions influencing use rates and resale values; and contract
structural support features.

Generally, all prices provided by the pricing service, except actively traded securities with quoted market prices, are reported as Level 2.

The Company holds privately placed corporate bonds and certain other bonds that do not have an active market and for which the pricing service cannot
provide fair values. The Company determines fair values for these securities using either matrix pricing or broker quotes. The Company will use observable
market data to the extent it is available, but is also required to use a certain amount of unobservable judgment due to the illiquid nature of the securities
involved. Additionally, the Company may obtain nonbinding broker quotes which are reported as Level 3.

Fair values of common and preferred stocks are based on SVO valuation, if available. If SVO valuations are not available, quoted market prices are used. If
neither SVO prices nor quoted market prices are available, fair values are estimated using independent pricing sources or internally developed pricing
models using discounted cash flow analyses.

Level 2 includes securities that are valued using pricing for similar securities and pricing models that incorporate observable inputs. Level 3 consists of
common stock of private companies for which observable inputs are not available. The Company uses a third party pricing service for the valuation of the
majority of its equity securities. When quoted market prices in an active market are available, they are provided by the pricing service as the fair value and
such values are classified as Level 1. Generally, all prices provided by the pricing service except quoted market prices, are reported as Level 2.
Occasionally, the Company may obtain nonbinding broker quotes which are reported as Level 3.
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NOTES TO FINANCIAL STATEMENTS

B.

C.

(5) Not applicable

Not applicable

Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.

Type of Financial Aggregate Net Asset Value Not Practicable

Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

Bonds $ 1,042,309,195 | $ 1,154,676,752 | $ 22,976,505 | $ 1,016,656,345 | $ 2,676,345 | $ - 1% -

Common Stock $ 64,722,631 | $ 64,722,631 | $ 63,715,531 | $ 1,007,100 | $ -1 - 1% -
Cash and Short-Term

Investments $ 81381505 | $ 81.381,000 | $ 43921737 | $ 37459768 | § -1s -1s -

Not applicable

NOTE 21 Other Items

A.

Unusual or Infrequent ltems

On November 3, 2021, the Michigan Catastrophic Claims Association (“MCCA") Board voted unanimously to return approximately $3.0 billion of its estimated surplus
to policyholders through its member insurance companies. The action occurred because the association’s surplus was deemed to have increased beyond a level
necessary to cover its expected losses and expenses. Because policyholders are the ultimate payers of the MCCA premium, this return of MCCA surplus passed
through to policyholders. The refund was paid to policyholders and fully resolved by Q2 2022. The refund due policyholders was recorded as an aggregate write-in
liability and the refund receivable was recorded as an aggregate write-in asset in the Company’s financial statements. There is no effect on surplus or the income
statement

Troubled Debt Restructuring: Debtors
Not applicable

Other Disclosures

IBNR loss and loss adjustment expense reserves are allocated to the Company based on the proportion of the Company’s earned premiums and case loss reserves
relative to other affiliates in The Hanover Insurance Group. Fluctuations by affiliate and state may occur as a result of this re-estimation process.

The Company elected to use rounding to the nearest dollar in reporting amounts in the Statement, except as otherwise directed by instructions.
Business Interruption Insurance Recoveries

Not applicable

State Transferable and Non-transferable Tax Credits

Not applicable

Subprime Mortgage Related Risk Exposure

The Company has reviewed its investments in mortgage-backed securities and has determined that these investments are not subprime.

Insurance-Linked Securities (ILS) Contracts

Contracts Proceeds
Management of Risk Related To:
(1) Directly-Written Insurance Risks
ILS Contracts as Ceding Insurer 11 $ 150,000,000

Effective July 1, 2022, the Company has catastrophe protection through a per occurrence excess of loss reinsurance agreement with Commonwealth Re Ltd.
("Commonwealth Re"), an independent company, licensed as a Special Purpose Insurer in Bermuda. The reinsurance agreement meets the requirements to be
accounted for as reinsurance in accordance with the guidance for reinsurance contracts. In connection with the reinsurance agreement, Commonwealth Re issued
notes (generally referred to as “catastrophe bonds”) to investors in amounts totaling $150.0 million, consistent with the amount of coverage provided under the
reinsurance agreement as described below. The proceeds were deposited in a reinsurance trust account.

The reinsurance agreement provides coverage of up to $150.0 million to the Company through June 30, 2025, for catastrophe losses from named tropical storms or
hurricanes, including all events or perils directly resulting from such storm or storm system, which may include, by way of example and not limitation, hurricane, wind,
gusts, typhoon, hail, rain, tornadoes, cyclones, ensuing flood, storm surge, water damage, fire following, sprinkler leakage, riots, vandalism, and collapse. For events
up to and including June 30, 2025, the Company is entitled to begin recovering amounts under this reinsurance agreement if the covered losses in the covered area
for a single occurrence reach an initial attachment amount of $1.3 billion. The full $150.0 million coverage amount is available until such covered losses reach a
maximum $1.45 billion. The attachment level and the maximum level (or exhaustion level) under this agreement may be reset annually to adjust the expected loss of
the layer within a predetermined range. The coverage under the reinsurance agreement is limited to specified personal and commercial property coverage written in
the following geographies in the United States: Connecticut, Delaware, District of Columbia, Maine, Maryland, Massachusetts, New Hampshire, New Jersey, New
York, Pennsylvania, Rhode Island, Vermont and Virginia.

The Company has not incurred any losses that have resulted or expected to result in recovery under this agreement since its inception.

The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control

Not applicable

NOTE 22 Events Subsequent

Not applicable
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NOTE 23 Reinsurance
A.  Unsecured Reinsurance Recoverables
Individual Reinsurers with Unsecured Reinsurance Recoverables Exceeding 3% of Policyholder Surplus

Individual Reinsurers Who Are Not Members of a Group

Unsecured
FEIN Reinsurer Name Amount
AA-9991159 MICHIGAN CATASTROPHIC CLAIMS $ 881,328,000
Individual Reinsurers Who Are Members of a Group
Group Unsecured
Code FEIN Reinsurer Name Amount
88 13-5129825 THE HANOVER INSURANCE COMPANY $1,027,270,000

B. Reinsurance Recoverable in Dispute

The Company had no reinsurance recoverable on paid and unpaid losses in dispute which exceeds 5% of the Company's policyholder surplus. The aggregate of the
Company's disputed items did not exceed 10% of policyholder surplus.

C. Reinsurance Assumed and Ceded

(1) The following table summarizes ceded and assumed unearned premiums and the related commission equity at the end of the current reporting period:

Assumed Reinsurance Ceded Reinsurance Net

Premium Commission Premium Commission Premium Commission

Reserve Equity Reserve Equity Reserve Equity
a. Affiliates $ 445,023,969 $ - $ 267,184,523 $ - $ 177,839,446 $ -
b. All Other $ 408,925 $ 81,975 $ 15,646,224 $ 603,212 $ (15,237,299) $ (521,237)
c. Total (a+b) $ 445.432.894 3 81.975 $ 282,830,747 3 603212 $ 162,602,147 3 (521.237)
d. Direct Unearned Premium Reserve $ 326,665,177

(2) The additional or return commission, predicated on loss experience or any other form of profit sharing arrangements in this annual statement as a result

of existing contractual arrangements are accrued as follows:

Direct Assumed Ceded Net
a. Contingent Commission $ 25,323,834 $ - $ - $ 25,323,834
b. Sliding Scale Adjustments $ - $ - $ - $ -
c. Other Profit Commission Arrangements $ - $ - $ - $ -
d. TOTAL (a+b+c) $ 25323834 $ - $ - $ 25323834

(3) Not applicable
D..E.F.,G.H.,lJ. K.
Not applicable
NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
Not applicable

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses

A.  The estimated cost of loss and loss adjustment expenses (“LAE”) attributable to insured events of prior year’s decreased by $13,579,000 during 2022. The redundancy
of $13,579,000 is 2.5% of unpaid losses and LAE of $536,928,000 as of December 31, 2021. The favorable loss and LAE reserve development during 2022 is
primarily due to lower than expected personal auto losses in accident years 2019 - 2021, and partially offset by higher than expected losses in accident year 2021 for
homeowners. Increases or decreases of this nature occur as a result of claim settlements during the current year, and as additional information is received regarding
individual claims, causing changes from the original estimates of the cost of these claims. Recent loss development trends are also taken into account evaluating the
overall adequacy of unpaid losses and LAE.

B.  There were no significant changes in methodologies and assumptions used in calculating the liability for unpaid property and casualty losses and loss adjustment
expenses.

NOTE 26 Intercompany Pooling Arrangements
Not applicable

NOTE 27 Structured Settlements

A. Reserves Released due to Purchase of Annuities

The company has purchased annuities from life insurers under which the claimants are payees as follows:

Loss Unrecorded
Reserves Loss
Eliminated by Contin-
Annuities gencies

$ 7,237,906 $ 7,237,906
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B.  Annuity Insurers with Balances due Greater than 1% of Policyholders' Surplus
Not applicable

NOTE 28 Health Care Receivables
Not applicable

NOTE 29 Participating Policies
Not applicable

NOTE 30 Premium Deficiency Reserves

1. Liability carried for premium deficiency reserves $ -
2. Date of the most recent evaluation of this liability 12/31/2022
3. Was anticipated investment income utilized in the calculation? Yes [X]No[]

NOTE 31 High Deductibles

Not applicable
NOTE 32 Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
A.  Tabular Discount

Total liabilities for unpaid property and casualty losses and loss adjustment expenses are not discounted. However, case unpaid losses for pension-type workers’
compensation reserves are discounted on a tabular basis using the National Council on Compensation Insurance (“NCCI”) published tables at a rate of 3.5%. This
discount is completely offset in the Company’s IBNR reserves.

B.  Nontabular Discount
Not applicable
C. Charges in Discount Assumptions
Not applicable
NOTE 33 Asbestos/Environmental Reserves
A.  Does the Company have on the books, or has it ever written an insured for which you have identified a potential for existence of, a liability due to asbestos losses?
Yes[X] No[ 1]
The Company’s exposure to asbestos claims arises from the sale of commercial multiple peril and general liability policies.

The Company tries to estimate the full impact of the asbestos exposure by establishing full case basis reserves on all known losses and computing IBNR losses
based on previous experience.

The Company’s asbestos-related losses (including coverage dispute costs) for each of the five most recent calendar years were as follows:

Asbestos
(1) Direct
2018 2019 2020 2021 2022
a. Beginning reserves: $ 1,867,000 $ 1,856,000 $ 1,833,000 $ 1,647,000 $ 1,592,000
b. Incurred losses and loss adjustment
expense: $ 1,000 $ - $ (180,000) $ (51,000) $ 2,000
c. Calendar year payments for losses and loss
adjustment expenses: $ 12,000 $ 23,000 3 6,000 3 4,000 3 3,000
d. Ending reserves (a+b-c): $ 1,856,000 $ 1,833,000 $ 1,647,000 $ 1,592,000 $ 1,591,000
(2) Assumed Reinsurance
2018 2019 2020 2021 2022
a. Beginning reserves: $ - $ - $ - $ - $ -
b. Incurred losses and loss adjustment
expense: $ - $ - $ - $ - $ -
c. Calendar year payments for losses and loss
adjustment expenses: $ - $ - $ - $ - $ -
d. Ending reserves (a+b-c): $ - $ - $ - $ - $ -
(3) Net of Ceded Reinsurance
2018 2019 2020 2021 2022
a. Beginning reserves: $ 316,000 $ 305,000 $ 221,000 $ 207,000 $ 163,000
b. Incurred losses and loss adjustment
expense: $ - $ 1,000 $ (8,000) $ (40,000) $ 2,000
c. Calendar year payments for losses and loss
adjustment expenses: $ 11,000 3 85,000 3 6,000 3 4,000 3 3,000
d. Ending reserves (a+b-c): 3 305,000 3 221,000 3 207,000 3 163,000 3 162,000

B. Ending Reserves for Asbestos Claims for Bulk and IBNR Losses and LAE Included in A above:

(1) Direct Basis: $ 1,563,000
(2) Assumed Reinsurance Basis: $ -
(3) Net of Ceded Reinsurance Basis: $ 157,000
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E.

F.

Ending Reserves for Asbestos Claims for Loss Adjustment Expenses Included in A above (Case, Bulk and IBNR):

(1) Direct Basis:
(2) Assumed Reinsurance Basis:
(3) Net of Ceded Reinsurance Basis:

$
$
$

768,000

108,000

Does the Company have on the books, or has it ever written an insured for which you have identified a potential for existence of, a liability due to environmental

losses?

Yes[X] No[ 1]

The Company’s exposure to environmental claims arises from the sale of commercial multiple peril and general liability policies.

The Company tries to estimate the full impact of the environmental exposure by establishing full case basis reserves on all known losses and computing IBNR
losses based on previous experience.

The Company’s environmental-related losses (including coverage dispute costs) for each of the five most recent calendar years were as follows:

Environmental

(1) Direct

a. Beginning reserves:

b. Incurred losses and loss adjustment
expense:

c. Calendar year payments for losses and loss
adjustment expenses:

d. Ending reserves (a+b-c):

(2) Assumed Reinsurance

a. Beginning reserves:

b. Incurred losses and loss adjustment
expense:

c. Calendar year payments for losses and loss
adjustment expenses:

d. Ending reserves (a+b-c):

(3) Net of Ceded Reinsurance

Ending Reserves for Environmental Claims for Bulk and IBNR Losses and LAE Included in D above:

a. Beginning reserves:

b. Incurred losses and loss adjustment
expense:

c. Calendar year payments for losses and loss
adjustment expenses:

d. Ending reserves (a+b-c):

(1) Direct Basis:
(2) Assumed Reinsurance Basis:
(3) Net of Ceded Reinsurance Basis:

Ending Reserves for Environmental Claims for Loss Adjustment Expenses Included in D above (Case, Bulk and IBNR):

(1) Direct Basis:
(2) Assumed Reinsurance Basis:
(3) Net of Ceded Reinsurance Basis:

NOTE 34 Subscriber Savings Accounts

Not applicable

NOTE 35 Multiple Peril Crop Insurance

Not applicable

NOTE 36 Financial Guaranty Insurance

Not applicable

2018 2019 2020 2021 2022
173,000 $ 172,000 170,000 $ 152,000 $ 147,000
- $ - (17,000) $ (5,000) $ -
1,000 3 2,000 1,000 3 - $ -
172,000 3 170,000 152,000 3 147,000 3 147,000
2018 2019 2020 2021 2022
- s - - s - s -
- s - - s - s -
- - - - -
- $ - - $ - $ -
2018 2019 2020 2021 2022
34,000 $ 32,000 23,000 $ 22,000 $ 17,000
(1,000) § - -3 (5,000) § -
1,000 3 9,000 1,000 3 - $ -
32,000 3 23,000 22,000 3 17,000 3 17,000
$ 145,000
$ -
$ 17,000
$ 71,000
$ -
$ 11,000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which

LTI ST TSP TSSOSO Yes [ X1 No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.
If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity
subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................cc........ Yes [ X] No[ ] NAT[ ]
SHALE REGUIGTINGT ...ttt a e s e s e e s e st e st e st e s e e st e st e et et e e e e Rt e Rt e a e e et e a e e a et e a e ettt et ettt e e e MI
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......covovviiiiieieeeriieirisisis ettt ss e besenas Yes [ X] No[ ]
If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiicicicnenn. 0000944695
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING @NELY? «....eveeeeeececeeee et ceeeeteteee e caeseeeses s ssssesesesesssssssesesssssssssesessssssasseses s s ssssssses s s sssnsesess s s sssnsesesas s nsssnsessnsssssnsesessssssansassansssnsnsesra Yes[ 1 No[X]
I V@S, AAEE OF CRANGE! ...ttt bbb b bbbt E b b E e E b £ E e E e E £ E e E bR bRt b b e bR Rt bbbt bbb e
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiciciciee 12/31/2019
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting
entity. This date should be the date of the examined balance sheet and not the date the report was completed or released. ................... 12/31/2019
State as of what date the latest financial examination report became available to other states or the public from either the state of
domicile or the reporting entity. This is the release date or completion date of the examination report and not the date of the
examination (balance sheet date). ... 04/02/2021
By what department or departments?
LSOO TSP PPPOPOTR PR PPRONE
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovoveecceeeeeeeeeceeeeteeeteeeeeaeaeee s e s saeae s et e s s s ssseseseses s sssssesesasssassssssasenssssssseses s s sssnsesesasansssnsseasasanananenen Yes[ 1 N[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? .............cccooiiiiiiiiiicicceee Yes[ ] N[ 1 NA[X]
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity), receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
4.11 sales of NeW DUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ..o, . Yes[ ] No[X]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......coiiiiiiiiiiii s Yes[ 1 No[ X]
.22 FENEWAIST ...ttt bbb bbb bbb Yes[ 1 No[ X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting period? .......... Yes[ 1 No[X]
If yes, give full information:
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? .............cc.ccocooiiie Yes[ 1 No[ X]
If yes,
7.21 State the percentage Of FOrQIGN CONTIOL; ....... .. i ittt b bttt ettt e et sa e e she e sheeehe e b e e b e e bt ea bt em bt emeeeaeesaeesbeesbeenbeenbeans 0.0 %

7.22 State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

1 2
Nationality Type of Entity
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

GENERAL INTERROGATORIES

Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
If the response to 8.1 is yes, please identify the name of the DIHC.

Is the company affiliated with one or more banks, thrifts or securities firms? ... Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 6
Affiliate Name Location (City, State) SEC
Opus Investment Management, Inc Worcester, MA ... ... YES....

Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of

Federal Reserve System or a subsidiary of the depository institution holding COMPANY? ............ccccoeueieiiieeececeeeeeeeeee et Yes[ 1 No[X]
If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOard’s CAPItAl TUIE? ............cccc.ovevecucueeeeeeeeeceeeeeeeeeeesaeaesesesessaeseaesesesssasseseses s s asssteses s sssssssesesssasassssesasasassnsesesanasanansasaras Yes[ 1 No[X] NAI

What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?

PricewaterhouseCoopers, LLP, 101 Seaport Boulevard, Suite 500, BOSton, MA 022710 ......cccccuiiiiiieiieiiiesieesieese et sreestaesbeesbeereeneenns

Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant

requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state

JAW OF FEGUIBHIONT .....veveviiiceceetet ettt ettt bt e sttt e e s bbb s e e s s e b s s e s b e bbb e s s e b b s s e s s e b b s b e s bbbt e s bbb s e s bbb s s nsetebanas Yes [ ] No[X]
If the response to 10.1 is yes, provide information related to this exemption:

Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as

allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? ...
If the response to 10.3 is yes, provide information related to this exemption:

Yes[ ] No[X]

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ........................ccc..c. Yes [ X1 No[ ] NAI
If the response to 10.5 is no or n/a, please explain

What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?
Julie Frechette, Assitant Vice President and Actuary, FCAS, MAAA, 440 Lincoln Street, Worcester, MA 01653 ..............ccooiiiiiiiiiiiiccee
Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? ............cccocoiiiiiiiinienes Yes[ ] No[X]
12.11 Name of real estate holding company ...
12.12 Number of Parcels INVOIVE ...........cccuiiuiiiiiiiiieiieie ettt nes 0
12.13 Total book/adjusted Carrying ValUe .............ccocouiiiiiiiiiieeeeeeee e S s
If, yes provide explanation:
FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? ....
Have there been any changes made to any of the trust indentures during the year? ....

Yes[ ] No[ ]
Yes[ ] No[ ]

If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? ... ] No[ 1 NAIL
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ...............ccoceveveriereveresisieeeeeenns Yes [ X] No[ ]
a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
b. Full, fair, agcurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
c. Compliance with applicable governmental laws, rules and regulations;
d. The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
e. Accountability for adherence to the code.
If the response to 14.1 is No, please explain:
Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]

If the response to 14.2 is yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? .........
If the response to 14.3 is yes, provide the nature of any waiver(s).

Yes[ ] No[X]
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GENERAL INTERROGATORIES

15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVIO BaANK LISE? ...ttt ettt et e b b e b E £ R R E k£ R E £ ek E R e R £ R AR e £ R R e e b e E e e E et b e Rt bt na ettt ettt aes Yes[ 1 No[X]
15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming

bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American
Bankers
Association
(ABA) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount

BOARD OF DIRECTORS

16. Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

A= I0= o LI OO Yes [ X] No [ ]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= o L1 OO Yes [ X] No [ ]

18. Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the
part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such
FoT= Yo 12RO Yes [ X] No[ ]

FINANCIAL

19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
FaXeTeo T a1 (1o I oy T ot o1 L= PP UP PSPPSR

20.1 Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):  20.11 To directors or other officers
20.12 To stockholders not officers..................

20.13 Trustees, supreme or grand

(Fraternal Only) ......ccccoveiiiiiiiiineen,

20.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers
20.22 To stockholders not officers
20.23 Trustees, supreme or grand
(Fraternal Only) .......ccccevveveveveieierennn F e 0

21.1 Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported in the STAtEMENT? ........ .o ettt et e s et e b e a e e e e e b e e e e eabeeseeeseesaeesseeseeneeneean

21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others
21.22 Borrowed from others............ccccccoeeeeene F o 0
21.23 Leased from others
21.24 Other
22.1 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
QUAraNtY ASSOCIALION ASSESSIMENTS? ..........covcucueveteecececseteteeesaeaesesesessassesesesesssasssseseses s sssstesasessssssss et s s ssassssesasssssnsssesasssanansssesessssssnsnsesnsanansnsanas Yes[ 1 No[X]
222 If answer is yes: 22.21 Amount paid as losses or risk adjustment $ ...
22.22 Amount paid as exXpenses ...........ccccceeeenne $ ..

22.23 Other amounts paid
23.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ................ .
23.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cc.couiiiiiiiiiiii e $

Yes [ X] No[ ]

................. 21,307,809

24.1 Does the insurer utilize third parties to pay agent commissions in which the amounts advanced by the third parties are not settled in full within

90 AYS? ...eoveeeeeeeceeee et ettt et e et et et et e e e e et e aet et e e e s e e aet et et eneneeae et et eeseseee st et enanseAete s et ensnsnee st et ensneeee st et ensseeAe st et enanseeetes et ensnenae st esenensntetetesansneeaesesannn Yes[ 1 No[X]
24.2 If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.

Is the
Third-Party Agent
a Related Party
Name of Third-Party (Yes/No)
INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in

the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)...........ccccccevevevececuerennnan. Yes [ X] No[ ]
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If no, give full and complete information relating thereto

For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)
None- SEC lending program has been diSCONTINUET ...........cciiiiiiiii bbb bbbt bbb bbbt b et nrenne s

For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
LAY (UL 7o Y-V TTT T § s 0

For the reporting entity’s securities lending program, report amount of collateral for other programs. .............ccoccciiiiiiiiiiiiii e . Z 0

Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OULSEE OF tNE COMIFACE? .....eeeecececeee ettt ettt s et et s e ae s e e et s s e asase e s s s s asseees s s ssssseses s s s snasses s s snansesesassansnsnsessmassnsnsnsanas Yes[ 1 N[ ] NA[X]

Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? .........ccccoveviiiiiiicnciccee Yes[ ] N[ 1 NA[X]

Does the reporting entity or the reporting entity ’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMIHIES IBNTING? ....e.vveveeececeeee ettt aea ettt e e ae e et e s e s s s e s et et es s s seeeses s s ssseseses s s ssssseses s s sssnsesess s assnsesessansnansesesasanananenen Yes[ 1 N[ ] NA[X]

For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:

25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccooeiieiieiienienceeeeeee $
25.092 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability Page. .........cccoiiiiiiiiiie e $

Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiiiieiuereiiiieieeeiese e sees ettt sss s s sssesss bbbt sssssebe b ssssssssebesessssnsnsesasas Yes [ X] No[ ]

If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements
26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ..........c.ccccceeeennens
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock ..........cccoceevreerninnnne $ e 0
26.27 FHLB Capital Stock
26.28 On deposit with states

26.29 On deposit with other regulatory bodies ..................... B s 0
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB ..o $ e 0

26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other

For category (26.26) provide the following:

1 2 3
Nature of Restriction Description Amount

Does the reporting entity have any hedging transactions reported on Schedule DB? ... Yes [ ] No[X]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ...........cccccoeiviiienenens Yes[ ] No[ 1 NAT[X]
If no, attach a description with this statement.

LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:

27.3

27.4

27.5

28.2

29.

29.01

Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? . Yes[ 1 No[ ]

If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108 ...........ccccooiiiiiiiiiciciee Yes[ 1 No[ ]

27.42 Permitted accounting practice .. Yes [ 1 No[ ]
27.43 Other accounting guidance Yes[ 1 No[ ]

By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the

FOIOWING: v.veeetevtiieetetete ettt ettt sttt s s s e s s e s s s sese st e st se s et e s s s ae s e s et s e e s et et ae s s e s b s st s et s e s et s st s et s et n e Yes[ 1 No[ ]
. The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.

. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.

. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.

Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? .....eeeeeveeeeecececee et ceceeeet et eacaeae e et e s saeaete s s s sasseses s s sssesesesessssssssssesas s sssssssesesssssssssesesssssssansesessssnsssneesassanananensanas Yes[ 1 No[X]

If yes, state the amount thereof at December 31 0f the CUreNnt Year. ... e S e, 0

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?...................... Yes [ X] No[ ]

For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian's Address
Bank of New York Mellon .......ccccooviiviiiiiiieiieeeee 225 Liberty Street, New York, NY 10286 ...........occoooioiiiiiiiiciceeeeeeeee s
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29.02 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name, location
and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)

29.03 Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............cccoccevevieneenens Yes[ ] No[X]
29.04 If yes, give full and complete information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

29.05 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

Opus Investment Management, Inc

29.0597 For those firms/individuals listed in the table for Question 29.05, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........ccoviriirrieeeeirrrsee e Yes[ 1 No[ ]

29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........ccovvereceieneninnseceene Yes[ 1 No[ ]

29.06 For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Securities Exchange
107569 ... Commission ...

30.1 Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? «vvevrrueueeereeeeeeeeeeeeeeeeeeeseeesesesessesese s s esseassesesessaeaees Yes [ X] No[ ]

30.2 If yes, complete the following schedule:

1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
922908-76-9 ............. VANGUARD. TSM IDX ETF .ttt ettt sttt enensnnneiens | [orssnesnssensanns 3,560, 149
30.2999 - Total 3,560, 149

30.3 For each mutual fund listed in the table above, complete the following schedule:

1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Carrying Value

Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
VANGUARD TSM IDX ETF ... APPLE INC. ........ .. 12/31/2022 ..
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31. Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..o [ 1,192,137,104 |........... 1,079,768,963 |.............. (112,368, 141)
31.2 Preferred SIOCKS ..........ovovcueveieeiieee ettt ettt [V RN [V T 0
31.3 Totals 1,192,137, 104 1,079,768,963 (112,368, 141)

31.4 Describe the sources or methods utilized in determining the fair values:
Fair values are obtained by a quoted market price if available, otherwise, fair values are estimated using independent pricing sources or
internally developed pricing models using discounted cash flOW @NalYSIS. ..........coiiiiiiiiiiii e

32.1  Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ...........cccoociiiiiiiicnene Yes[ ] No[X]

32.2 Ifthe answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PrICING SOUICE? ........c.cueuvuiurueuereiisiesesesessssesesesessssssesese s ssssssesese s ssssssesesessssssssesesessssssssesesessssssnsesesessssnsnsnsns Yes [ ] No[ ]

32.3 If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:

33.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .................... Yes [ X] No[ ]
33.2 If no, list exceptions:

34. By self-designating 5GI securities, the reporting entity is certifying the following elements of each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUNLIES? ............o. i Yes [ X] No[ ]

35. By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities? ............ Yes[ 1 No[X]

36. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:

a. The shares were purchased prior to January 1, 2019.

b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.

d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ..............ccccccooeii. Yes[ ] No[X]

37. By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.
Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ............c.c.cc.o...... Yes [ X] No[ 1 NA[ ]
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Does the reporting entity directly hold CryptOCUITENGIES? ..........coiuiiiiiiiii e Yes[ 1 No[X]

If the response to 38.1 is yes, on what schedule are they reported?

Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? .........ccccuvviirininiiniencnenenenenes Yes[ 1 No[X]
If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?
39.21 Held dir€CHlY .......cueveiiiciiieitcee s Yes[ 1 No[ ]
39.22 Immediately converted to U.S. dollars .........ccccooeiiiiiiiiiieiieneeseeeeiee Yes[ 1 No[ ]

If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.

1 2 3
Immediately Accepted for
Converted to USD, Payment of
Name of Cryptocurrency Directly Held, or Both Premiums

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? ..........cccoccoiieiiiiiii e R 16,649
List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,
service organizations and statistical or rating bureaus during the period covered by this statement.
1 2
Name Amount Paid
... 16,649
Amount of payments for 18gal @XPENSES, Iif BNY? .........iiiiiiiii bbb bbb bbbt bR b bR R R bbb bbbt L R 256,749

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.

1 2
Name Amount Paid

Gallagher & Associates, P.C .. 183,350

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers, or departments of government during the period covered by this statement.

1 2
Name Amount Paid
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PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

Does the reporting entity have any direct Medicare Supplement INSUranCe i fOrCE? ........ciiiiiiiiiiiiii e Yes[ ] No[X]
If yes, indicate premium earned on U. S. business only. ............. 0
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience EXhibit? ... $ 0
1.31 Reason for excluding
Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) @above. ........cccccoeiieiiiiiiniieeeeeeee $ 0
Indicate total incurred claims on all Medicare SUpplEMENT INSUFANCE. ..........oiiiiuiiiiii ettt et e et e st e saeenaeebeeneenseeneeeneens $ 0
Individual policies: Most current three years:
1.61 Total premium earned .
1.62 Total incurred claims
1.63 Number of covered lives ............cccoccoiiiies wrenmiiniiiniieis 0
All years prior to most current three years
1.64 Total premium earned ..........cccccveeeieennne B s 0
1.65 Total incurred claims
1.66 Number of covered lives
Group policies: Most current three years:
1.71 Total premium earned ..........ccccveeeieeenne B e 0
1.72 Total incurred claims
1.73 Number of covered lives
All years prior to most current three years
1.74 Total premium earned
1.75 Total incurred claims
1.76 Number of covered lives ............ccoccciiiies wreneniniiiinies 0
Health Test:
1 2
Current Year Prior Year
2.1 Premium NUMETAIOT ........oiieiietiiriceteeieteese sttt b sttt ettt tiebes oansesesananananansesesananaeaees 0 0
2.2 Premium Denominator ....918,411,993
2.3 Premium Ratio (2.1/2.2)
24 Reserve Numerator
2.5 Reserve Denominator .... ...1,064,330,513 ............ 1,014,810,634
2.6 RESEIVE RAHO (2.4/2.5) ...oiueieieiieiiei ettt beaes eeeeee e 0.000 oo 0.000
Did the reporting entity issue participating policies during the Calendar YEar? ... Yes [ X] No[ ]
If yes, provide the amount of premium written for participating and/or non-participating policies
during the calendar year:
3.21 Participating poliCIes ............ccceeveveernnne $ e 9,229,411
3.22 Non-participating policies ...........c.cccce.... $ e 717,531,657
For mutual reporting Entities and Reciprocal Exchanges Only:
Does the reporting entity issue assessable policies? ........... ] N[ ]
Does the reporting entity issue non-assessable policies? .... ] N[ 1]
If assessable policies are issued, what is the extent of the contingent liability of the policyholders? ............cccccooiiiiniininnene 0.0
Total amount of assessments paid or ordered to be paid during the year on deposit notes or contingent premiums. .............. 0
For Reciprocal Exchanges Only:
Does the Exchange appoint [0Cal @QENTST ............. et e e e e e e e e e e e e e e e e e e e e e e e e e e s Yes[ ] No[ ]
If yes, is the commission paid:
5.21 Out of Attorney's-in-fact compensation................ccccooiiiiiiiiiiiiicccs Yes[ 1 No[ 1 NAI
5.22 As a direct expense of the exchange.............cccooiiiiiiiic i Yes[ 1 No[ 1 NAI
What expenses of the Exchange are not paid out of the compensation of the Attorney-in-fact?

Has any Attorney-in-fact compensation, contingent on fulfillment of certain conditions, been deferred? ..............

If yes, give full information
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What provision has this reporting entity made to protect itself from an excessive loss in the event of a catastrophe under a workers’
compensation contract issued without limit of loss?
The Company maintains workers’ compensation coverage under its casualty excess of loss reinsurance agreement. ...........cccccoooeeierieniennenne

Describe the method used to estimate this reporting entity’s probable maximum insurance loss, and identify the type of insured exposures
comprising that probable maximum loss, the locations of concentrations of those exposures and the external resources (such as consulting
firms or computer software models), if any, used in the estimation process.

The Company uses multiple models including RMS v18.1 and AIR Touchstone v8 Catastrophe Modeling software packages to estimate the
Company's probable maximum loss. These exposures are a combination of personal and commercial property risks. The major
concentration Of 10SSES iS 1N the IMIAWESE. ...........ciiiiiiiiiii bbb b et

What provision has this reporting entity made (such as a catastrophic reinsurance program) to protect itself from an excessive loss arising
from the types and concentrations of insured exposures comprising its probable maximum property insurance loss?

Effective July 1, 2022, we have catastrophe protection through a per occurrence excess of loss reinsurance agreement with Commonwealth
Re Ltd. ("Commonwealth Re"), an independent company, licensed as a Special Purpose Insurer in Bermuda. The reinsurance agreement
meets the requirements to be accounted for as reinsurance in accordance with the guidance for reinsurance contracts. In connection with the
reinsurance agreement, Commonwealth Re issued notes (generally referred to as “catastrophe bonds”) to investors in amounts totaling $150
million, consistent with the amount of coverage provided under the reinsurance agreement as described below. The proceeds were deposited
in a reinsurance trust account. The reinsurance agreement provides us with coverage of up to $150 million through June 30, 2025, for
catastrophe losses from named tropical storms or hurricanes, including all events or perils directly resulting from such storm or storm system,
which may include, by way of example and not limitation, hurricane, wind, gusts, typhoon, hail, rain, tornadoes, cyclones, ensuing flood, storm
surge, water damage, fire following, sprinkler leakage, riots, vandalism, and collapse. For events up to and including June 30, 2025, we are
entitled to begin recovering amounts under this reinsurance agreement if the covered losses in the covered area for a single occurrence reach
an initial attachment amount of $1.3 billion. The full $150 million coverage amount is available until such covered losses reach a maximum
$1.45 billion. The attachment level and the maximum level (or exhaustion level) under this agreement may be reset annually to adjust the
expected loss of the layer within a predetermined range. The coverage under the reinsurance agreement is limited to specified personal and
commercial property coverage written in the following geographies in the United States: Connecticut, Delaware, District of Columbia, Maine,
Maryland, Massachusetts, New Hampshire, New Jersey, New York, Pennsylvania, Rhode Island, Vermont and Virginia.

Additionally, The Hanover has traditional reinsurance coverage which provides $1.1 billion of occurrence reinsurance limit excess of $200
million, placed at 100%. Plus, there is an additional $150 million of traditional occurrence reinsurance limit at the top of the reinsurance
structure, placed at 33.34%.

Lastly, The Hanover opted not to renew the former top-and-agg structure at 07/01/2022 which provided aggregate reinsurance coverage for
$75 million excess of $250 million (agg) and/or occurrence coverage for $75 million excess of $1.1 billion (OP). ......cveveveervririrrieeccierenes

Does the reporting entity carry catastrophe reinsurance protection for at least one reinstatement, in an amount sufficient to cover its estimated
probable maximum loss attributable to @ single 10SS EVENt OF OCCUITENCE? ...........iiiiiiiiiiiii it

If no, describe any arrangements or mechanisms employed by the reporting entity to supplement its catastrophe reinsurance program or to
hedge its exposure to unreinsured catastrophic loss.

Has this reporting entity reinsured any risk with any other entity under a quota share reinsurance contract that includes a provision that would
limit the reinsurer's losses below the stated quota share percentage (e.g., a deductible, a loss ratio corridor, a loss cap, an aggregate limit or
LN A a1 Tl o (o) S o] o ) PSPPSR

If yes, indicate the number of reinsurance contracts containing SUCH PrOVISIONS: .........cuiiiiiiiiiiiiei e

If yes, does the amount of reinsurance credit taken reflect the reduction in quota share coverage caused by any applicable limiting
1o 1Y) T OSSPSR PR PPN

Has this reporting entity reinsured any risk with any other entity and agreed to release such entity from liability, in whole or in part, from any
loss that may occur on this risk, or portion thereof, FEINSUMEA? ...........oiiiiii e bbbt ettt ettt st e saeesbeesbeenbeenaeens

If yes, give full information

Has the reporting entity ceded any risk under any reinsurance contract (or under multiple contracts with the same reinsurer or its affiliates) for

which during the period covered by the statement: (i) it recorded a positive or negative underwriting result greater than 5% of prior year-end

surplus as regards policyholders or it reported calendar year written premium ceded or year-end loss and loss expense reserves ceded

greater than 5% of prior year-end surplus as regards policyholders; (ii) it accounted for that contract as reinsurance and not as a deposit; and

(i) the contract(s) contain one or more of the following features or other features that would have similar results:

(a) A contract term longer than two years and the contract is noncancellable by the reporting entity during the contract term;

(b) A limited or conditional cancellation provision under which cancellation triggers an obligation by the reporting entity, or an affiliate of the
reporting entity, to enter into a new reinsurance contract with the reinsurer, or an affiliate of the reinsurer;

(c) Aggregate stop loss reinsurance coverage;

(d) A unilateral right by either party (or both parties) to commute the reinsurance contract, whether conditional or not, except for such
provisions which are only triggered by a decline in the credit status of the other party;

(e) A provision permitting reporting of losses, or payment of losses, less frequently than on a quarterly basis (unless there is no activity during
the period); or

(f) Payment schedule, accumulating retentions from multiple years or any features inherently designed to delay timing of the reimbursement to
TN COAING ENTILY. ...ttt bbbt bttt a et e e st e b et £ b e oo b e e b e e b e e b e e e st ee et e he e fhe e e b e e b e e bt e bt et e an et e nbe e b e b

Has the reporting entity during the period covered by the statement ceded any risk under any reinsurance contract (or under multiple contracts

with the same reinsurer or its affiliates), for which, during the period covered by the statement, it recorded a positive or negative underwriting

result greater than 5% of prior year-end surplus as regards policyholders or it reported calendar year written premium ceded or year-end loss

and loss expense reserves ceded greater than 5% of prior year-end surplus as regards policyholders; excluding cessions to approved pooling

arrangements or to captive insurance companies that are directly or indirectly controlling, controlled by, or under common control with (i) one

or more unaffiliated policyholders of the reporting entity, or (ii) an association of which one or more unaffiliated policyholders of the reporting

entity is a member where:

(a) The written premium ceded to the reinsurer by the reporting entity or its affiliates represents fifty percent (50%) or more of the entire direct
and assumed premium written by the reinsurer based on its most recently available financial statement; or

(b) Twenty-five percent (25%) or more of the written premium ceded to the reinsurer has been retroceded back to the reporting entity or its
affiliates in @ separate reiNSUrANCE CONTIACE. ........oo. ittt e st e ea e e e a e e s e e et e s e e s s e eaeeem e e eaeeeaeeeaeenseeseenneenneenseenseaneens

If yes to 9.1 or 9.2, please provide the following information in the Reinsurance Summary Supplemental Filing for General Interrogatory 9:
(a) The aggregate financial statement impact gross of all such ceded reinsurance contracts on the balance sheet and statement of income;
(b) A summary of the reinsurance contract terms and indicate whether it applies to the contracts meeting the criteria in 9.1 or 9.2; and

(c) A brief discussion of management’s principle objectives in entering into the reinsurance contract including the economic purpose to be
achieved.

Except for transactions meeting the requirements of paragraph 36 of SSAP No. 62R - Property and Casualty Reinsurance, has the reporting

entity ceded any risk under any reinsurance contract (or multiple contracts with the same reinsurer or its affiliates) during the period covered

by the financial statement, and either:

(a) Accounted for that contract as reinsurance (either prospective or retroactive) under statutory accounting principles (“SAP”) and as a
deposit under generally accepted accounting principles (‘GAAP”); or

(b) Accounted for that contract as reinsurance under GAAP and as a deposit UNAer SAP? ........cociiiiiiiiiiiieiie et

If yes to 9.4, explain in the Reinsurance Summary Supplemental Filing for General Interrogatory 9 (Section D) why the contract(s) is treated
differently for GAAP and SAP.

16.1

Yes [ X ]

Yes [

Yes [

Yes [

]

]

]

No [ X]

No [ X ]

No [ X]

No [ X ]



9.6

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

The reporting entity is exempt from the Reinsurance Attestation Supplement under one or more of the following criteria:
(a) The entity does not utilize reinsurance; or,

(b) The entity only engages in a 100% quota share contract with an affiliate and the affiliated or lead company has filed an attestation
supplement; or

(c) The entity has no external cessions and only participates in an intercompany pool and the affiliated or lead company has filed an

L T e Y iTo g IETU o] o] (=10 T o | SO PR PPPPRRN

If the reporting entity has assumed risks from another entity, there should be charged on account of such reinsurances a reserve equal
to that which the original entity would have been required to charge had it retained the risks. Has this been done? ..............ccccoovvinin.

16.2

Yes [ X ]

Yes [
Yes [
Yes [

No [

]

]

]
]

No [ X ]
No [ X ]
No [ X ]
N/A [

]



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES
11.1  Has the reporting entity guaranteed policies issued by any other entity and NOW in fOrCe? ...........ooiiiiiiiiiiiiee e Yes[ ] No[X]

11.2  If yes, give full information

12.1 If the reporting entity recorded accrued retrospective premiums on insurance contracts on Line 15.3 of the asset schedule, Page 2, state the
amount of corresponding liabilities recorded for:

12,11 UNPAIA IOSSES .....ooveeveeieeeieeeeetee ettt F s 0
12.12 Unpaid underwriting expenses (including loss adjustment expenses) .....$ ..ooooeeecccins 0
12.2 Of the amount on Line 15.3, Page 2, state the amount which is secured by letters of credit, collateral and other funds .............ccccceeiiiiiiiiniiiens $ 0

12.3  If the reporting entity underwrites commercial insurance risks, such as workers’ compensation, are premium notes or promissory notes
accepted from its insureds covering unpaid premiums and/or UNPAIA [OSSES? ............ccoccueueueverceeeeeeeeeeeeeeeeeeseseseseaeeesesesesssasaeseseseseaseesenas Yes[ 1 N[ X] NAT[ ]

12.4 If yes, provide the range of interest rates charged under such notes during the period covered by this statement:

12870 FTOM .ottt a et s et e s e e e s s s s e s esessanananas feseseseaeeanenenenas 0.0 %
L2 o SO 0.0 %
12.5 Are letters of credit or collateral and other funds received from insureds being utilized by the reporting entity to secure premium notes or
promissory notes taken by a reporting entity, or to secure any of the reporting entity’s reported direct unpaid loss reserves , including unpaid
losses under loss deductible features of COMMEICIAl POICIES? .........c.cvoviviveuererieieeeeeeteeeteteeeeeses et eee ettt eee s es et sssses et eseessesassesteseseseesesassssessesesesnananan Yes[ ] No[X]
12.6 If yes, state the amount thereof at December 31 of the current year:
12,61 LEHErS OF CrEdit ......eeuceeieieicciie e T 0
12.62 Collateral and other funds............c.cccoiiiiiiiiiiiiiicic e LR 0
13.1 Largest net aggregate amount insured in any one risk (excluding workers’ COmMPENSAtION): ..........coiuiiiiiiiiiaiiiaieeie e $ 0
13.2 Does any reinsurance contract considered in the calculation of this amount include an aggregate limit of recovery without also including a
FEINSTALEIMENT PIOVISION? .......vcvivieieieieeeseet ettt te et et et e et e et eeees et et et et et et et eee s et eses et et et et eeese s eses e s et et eseeess s esesaee s et eeesean s asss st et et et eenen s seasaseseteseensn s esnsnsatetenen Yes[ ] No[X]
13.3 State the number of reinsurance contracts (excluding individual facultative risk certificates, but including facultative programs, automatic
facilities or facultative obligatory contracts) considered in the calculation Of the @MOUNL. ... e ere e ere e 2
14.1 Is the company a cedant in a multiple cedant reinSUraNCe CONTFACE? ... ... i Yes[ ] No[ X]
14.2 If yes, please describe the method of allocating and recording reinsurance among the cedants:
14.3 If the answer to 14.1 is yes, are the methods described in item 14.2 entirely contained in the respective multiple cedant reinsurance
COMBFACES? ..ottt st s s s e a2 s 2 a4 2 s E 2 s e 2 s E a2 s E 2 s E S s E 2 s E S s E 42 a2 s o2 s E s e a2 s E e b A E e E S h s st b s h s bbbt Yes [ ] No[ ]
14.4 If the answer to 14.3 is no, are all the methods described in 14.2 entirely contained in written agreements? ............c..ccooiiiiiiii i Yes[ ] No[ ]
14.5 If the answer to 14.4 is no, please explain:
15.1 Has the reporting entity guaranteed any financed premium accounts? ..... Yes[ ] No[X]
15.2 If yes, give full information
16.1  Does the reporting entity write any Warranty DUSINESS? ......c..eiuiiiiiie ettt ettt e et e e ae e e st e st e b e e s e e s e enseeneeeneeeseenseenseenneenneennean Yes[ ] No[X]
If yes, disclose the following information for each of the following types of warranty coverage:
1 2 3 4 5
Direct Losses Direct Losses Direct Written Direct Premium Direct Premium
Incurred Unpaid Premium Unearned Earned
16.11
16.12

16.13 Automobile
16.14 Other*

* Disclose type of coverage:

16.3
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18.1

18.2

18.3

18.4

19.

19.1

GENERAL INTERROGATORIES

PART 2 - PROPERTY AND CASUALTY INTERROGATORIES

Does the reporting entity include amounts recoverable on unauthorized reinsurance in Schedule F - Part 3 that is exempt from the statutory
Provision for UNAUINOMZEA FEINSUMANCET ........ciuiiiiiiiiiee ittt ettt ettt et e st e e s be e be e te e bt e abeeaseeseesheeebeesbeesbeesbeenbeenbeaabeesbeeseesheesbaesbeenbeebeenbeensesnsennns

Incurred but not reported losses on contracts in force prior to July 1, 1984, and not subsequently renewed are exempt from
the statutory provision for unauthorized reinsurance. Provide the following information for this exemption:

17.11 Gross amount of unauthorized reinsurance in Schedule F - Part 3 exempt
from the statutory provision for unauthorized reinsurance .

17.12 Unfunded portion of Interrogatory 17.11
17.13 Paid losses and loss adjustment expenses portion of Interrogatory
17.14 Case reserves portion of Interrogatory 17.11 .......ccccovvivinnniniiiiiens
17.15 Incurred but not reported portion of Interrogatory 17.11
17.16 Unearned premium portion of Interrogatory 17.11
17.17 Contingent commission portion of Interrogatory 17.11 ........ccccoovvniiininnns

Do you act as a custodian for health SAVINGS @CCOUNES? .........ciuiiiiiiiiiiei ettt ettt h e ae e s bt e sbe e be e beebe e bt emeesaeesaeesbeesbeesbeenbeans

If yes, please provide the amount of custodial funds held as of the reporting date. ...........ccoiiiiiiiiii e $
Do you act as an administrator for health SAVINGS @CCOUNTS? ..........co ittt ettt e et b e e b e e e e e e e enteeneeeneeeneenaeenen

If yes, please provide the balance of funds administered as of the reporting date. ..............ooii i $
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............ccccooiviiiiinnnn,

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of

LTI =T o oTa (laTe J=T o 11|V PRSPPI

16.4

Yes [

]

Yes [ ]
Yes [ ]
Yes [ X ]
Yes [ ]

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

No [ X ]

No [ ]



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.

1 2 3 4 5
2022 2021 2020 2019 2018
Gross Premiums Written (Page 8, Part 1B Cols.
1,2&3)
1. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccooeevvcciforvrieinienns 477,342,743 ... 484,855,359 |........c....... 496,833,415 |................ 547,308,549 |................ 523,088,785
2. Property lines (Lines 1,2, 9, 12,21 & 26) ....ccccoeeeeforrininnnnns 392,471,553 | 382,498,586 |................ 362,822,147 |...ccvevne 377,576,418 |................ 372,164,479
3. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 2T) oo e 754,877,652 |...concnvee. 737,700,513 |.oooeeee 712,258,343 |...oocvcene 695,096,222 |................ 652,251,439
4. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o e 75,997 | 142,520 ..o 221,909 oo 368,499 ..o 468,136
5. Nonproportional reinsurance lines (Lines 31, 32 &
33) 0 0 0 0 0
6. Total (Line 35) .....ccoovvuiiiiiiiiiiiecicciececeeee e 1,624,767,945 |............ 1,605,196,978 |............ 1,5672,135,814 |........... 1,620,349,688 |............ 1,547,972,839
Net Premiums Written (Page 8, Part 1B, Col. 6)
7. Liability lines (Lines 11, 16, 17, 18 & 19) ....cccccvvveeiisfrrenninnins 316,218,444 |............... 318,225,300 |..cooeeenene 298,369,557 |.oceeeeeenne 301,262,796 |....cevnnve 276,852,905
8. Property lines (Lines 1,2, 9, 12,21 &26) ......cccccceeforrnnninnnnns 321,857,945 |....ccccocoe 305,776,754 |................ 280,677,113 | 284,524,122 | 270,765,191
9. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 27) et 344,292,005 |.....coocnve. 327,154,018 |..covveenee 313,583,556 |.......c.cecc.. 307,290,069 |................ 294,515,768
10. Al other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o e [0 [0 [0 [0 0
11.  Nonproportional reinsurance lines (Lines 31, 32 &
B3) it 0 0 0 0 0
12, Total (LINE 35) ...eoviiiiiiiieeeeeeceee e e 982,368,394 |.......c..c... 951,156,072 |...coovnenvee. 892,630,226 |................ 893,076,987 |........cco... 842,133,864
Statement of Income (Page 4)
13 Net underwriting gain (10ss) (LiN€ 8) .......cooveueueveveec e 18,970,747 |.oooovevee. 19,438,748 |.....coennve. 91,348,737 [ 51,112,588 |.....ccc...... 76,393,759
14. Net investment gain (loss) (Line 11) .. ...065,344,714 |.. ... 68,650,453 |.. ... 45,367,100 |.. ... 54,297,317 |.. ...51,050,640
15.  Total other income (Line 15) ......cvuevevevercceeeeeeeecee e 3,364,049 | 1,127,207 o 1,477,403 ..o 1,231,998 | 924,938
16. Dividends to policyholders (Line 17) ......cccoceueveeececucfooerenencccnnnneeieienens 0 [ 13,002 e 29,823 .o (19,919) o 0
17. Federal and foreign income taxes incurred (Line 19) 13,926,216 17,706,011 29,493,407 20,685,073 18,014,563
18.  Netincome (Line 20) .......ccoovreirieinieinieeieceenee e 73,753,293 |.oiiiiiene 71,497,335 [ 108,670,011 |.....coeevveeee 85,976,749 |......ccenve 110,354,774
Balance Sheet Lines (Pages 2 and 3)
19. Total admitted assets excluding protected cell
business (Page 2, Line 26, Col. 3) ........cccccvvvvccifrreiennns 1,826,997,131 |........... 2,014,088,473 |............ 1,754,190,896 |............ 1,688,250,431 |............ 1,622,184,027
20. Premiums and considerations (Page 2, Col. 3)
20.1 In course of collection (LiNe 15.1) ......coeueverevrefociceriniiicccn 472,858 |...ooveen 951,765 |t 2,408,520 |......cocvevve 7,826,525 |.ooveeean. 12,745,339
20.2 Deferred and not yet due (Line 15.2) ........cccooow.freeeeerccucene 250,343,544 |................ 251,522,513 |.cocveene. 248,851,652 |................ 258,670,633 |................ 237,379,472
20.3 Accrued retrospective premiums (Line 15.3) ....|coeoveeeicccciciiinne [0 [0 [0 [0 0
21. Total liabilities excluding protected cell business
(Page 3, LiNe 26) ......ccooeueuirreieieieieceeeeeeseeeeeee s feiee 1,138,388,940 |........... 1,285,418,134 |............ 1,020,966,422 |................ 981,130,375 | 918,923,942
22. Losses (Page 3,Line 1) ...cconienccincnnnns ..495,002,477 |.. ..461,436,879 |.. ..426,078,481 |.. ..403,911,430 |.. ..380, 179,680
23. Loss adjustment expenses (Page 3, Line 3) . ...80,060,714 |.. ... 75,491,264 |.. ... 12,907,701 |.. ...66,745,790 |. ... 54,773,574
24. Unearned premiums (Page 3, Line 9) ....... ..489,267,322 |.. 477,882,491 |.. ..445,138,412 |.. ..430,982,303 |.. ..400,837,399
25. Capital paid up (Page 3, Lines 30 & 31) ....cocccvveern e 3,400,000 |.....ccovrcveeeene 3,400,000 |.....coovvcvneene 3,400,000 |.....coovrcvneeene 3,400,000 |.....coovveveenene 3,400,000
26. Surplus as regards policyholders (Page 3, Line 37)..]cccceeueuee 688,608,191 |................ 728,670,339 |........cc.cc.. 733,224,474 |................ 707,120,056 |............... 703,260,085
Cash Flow (Page 5)
27.  Net cash from operations (Line 11) ......ccccocoeuevereeec e 89,902,428 |............... 123,648,812 |..........c.c.. 159,789,951 ..o 127,936,375 |.cooveeeee. 146,829,744
Risk-Based Capital Analysis
28. Total adjusted capital ...........cccoeeueerieenireineeee e 688,608,191 |................ 728,670,339 |........cc..c. 733,224,474 |................ 707,120,056 |.....cccevevnee 703,260,085
29. Authorized control level risk-based capital ...............}ccoceenene 49,369,926 |................. 52,886,602 |........co.c.. 48,530,768 |......ccccvvvnne 48,043,875 |.oovennee 46,983,109
Percentage Distribution of Cash, Cash
Equivalents and Invested Assets (Page 2, Col.
3) (Line divided by Page 2, Line 12, Col. 3)
x100.0
30, BONAS (LINE 1) coreiieieicieieieiereieineeeseienesessse e o 831 | 79.8 | 841 | 82.6 | o 84.5
31, Stocks (LINES 2.1 & 2.2) .ueiueieeiieieeenieeeeeiseeee e BT | 11.9 [ 10,7 | 1.8 [ 10.4
32. Mortgage loans on real estate (Lines 3.1 and 3.2)  |ceevevoccciciciencnes 0.0 oo 0.0 oo 0.0 |oeeereeereeeees 0.0 |oeerieeeeeeeeees 0.0
33. Real estate (Lines 4.1, 4.2 & 4.3) ....oooonirnirnienens e 0.3 o 0.3 o 0.3 o 0.4 | 0.4
34. Cash, cash equivalents and short-term investments
(LINE 5) ettt
35. Contract loans (Line 6)
36. Derivatives (LIN€ 7) .....ccooviiiiiiiiiieee e . . . . .
37. Other invested assets (LINE 8) ............c.ceveveveveereeeees o 6.1 | 5.5 | 6.0 | 5.9 | 5.3
38. Receivables for securities (LiNE 9) ........cceeeveveveres e 0.0 | 0.0 | 0.0 oo 0.0 oo 0.0
39. Securities lending reinvested collateral assets (Line
T0) o 0.0 |oeeeeeeeeeeees 0.0 |oeeeeeeeeeeees 0.0 |oeeereeereeeees 0.0 |oereeeeeeeens 0.1
40. Aggregate write-ins for invested assets (Line 11) ..... 0.0 0.0 0.0 0.0 0.0
41. Cash, cash equivalents and invested assets (Line
T2) e 1000, o 1000, o 1000, o 1000, o 100.0.............
Investments in Parent, Subsidiaries and
Affiliates
42. Affiliated bonds (Schedule D, Summary, Line 12,
€0l 1)t e O RN O RN [OOSR [OOSR 0
43. Affiliated preferred stocks (Schedule D, Summary,
LiNe 18, COL 1) vt 0 [ 0 [ [0 [0 0
44.  Affiliated common stocks (Schedule D, Summary,
Line 24, COol. 1) .ot e O RN O RN [OOSR [OOSR 0
45.  Affiliated short-term investments (subtotals included
in Schedule DA Verification, Col. 5, Line 10) ..........foecccociciciiiiiiicccns (01 (01 0 s 0 s 0
46. Affiliated mortgage loans on real estate ............cocoeeoforueeeicicccc 0 [ 0 [ [0 [0 0
47. Al other affiliated ...
48. Total of above Lines 42 to 47 .
49. Total Investment in Parent included in Lines 42 to
A7 @DOVE ...ttt [ee s O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
50. Percentage of investments in parent, subsidiaries
and affiliates to surplus as regards policyholders
(Line 48 above divided by Page 3, Col. 1, Line 37
x 100.0) 0.0 0.0 0.0 0.0 0.0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2022 2021 2020 2019 2018
Capital and Surplus Accounts (Page 4)
51. Net unrealized capital gains (losses) (Line 24) ........|.ccccceoeenne. (45,507,049)(................. 15,911,703 |..cooee. 1,848,508 |................. 24,288,172 |.coooeee. (10,615,312)
52. Dividends to stockholders (Line 35) .........ccccoeeeveecefrnininninns (72,000,000) [....cocvevenne (90,000,000) ....cecvevenvne (82,000,000) ....ccvuenvne (106,000,000)]........oenv.. (87,900,000)
53. Change in surplus as regards policyholders for the
year (Line 38) ...t e (40,062,148)......cocoenve (4,554,135) .o 26,104,418 |...cocoeveneee 3,859,971 | 3,803,535
Gross Losses Paid (Page 9, Part 2, Cols. 1 & 2)
54. Liability lines (Lines 11, 16, 17, 18 & 19) ....cccevveevnsforvreiinnens 272,129,224 |....cceeeee 281,053,793 | 313,954,331 | 309,420,700 |..ccceeenene 319,452,348
55. Property lines (Lines 1,2, 9, 12,21 & 26) .....cccooeeeefrrnniinnnne 268,291,811 |...coonee. 194,246,164 |............... 160,028,846 |............... 212,950,845 |................ 197,166,422
56. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 2T) e e 432,884,580 |................ 423,644,500 |............... 337,885,473 |...coee 307,972,237 |.ooenee 273,926,922
57. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) (23,521) |- (5,760) | +eveeeeeeene (271,374) | (9,860) .. 596,824
58. Nonproportional reinsurance lines (Lines 31, 32 &
33) i 0 0 0 0 0
59.  Total (LINE 35) ..o 973,282,094 |......cccocoee 898,938,706 |....ccccvvnvne 811,597,276 |..coceveeenee 830,333,922 |...oooeneeee 791,142,516
Net Losses Paid (Page 9, Part 2, Col. 4)
60. Liability lines (Lines 11, 16, 17, 18 & 19) ....ccoevvvevnsforneiincnns 144,673,009 |......ccccoeev 146,247,427 ... 162,359,782 |..ovcveene 159,488,752 |............... 156,083,391
61. Property lines (Lines 1,2, 9, 12,21 & 26) ....cccooeeeefrrniinnnnns 232,330,126 |..coovennnee 163,351,796 |...cocveeenene 134,420,071 [ 166,678,853 |................ 145,302,285
62. Property and liability combined lines (Lines 3, 4, 5,
8,22 & 2T) o e 232,992,638 |....ccconc.. 242,616,581 |...cococeeenee 173,117,459 |............... 166,550,280 |............... 128,249,292
63. All other lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29,30 & 34) .o e [0 [0 [0 [0 0
64. Nonproportional reinsurance lines (Lines 31, 32 &
33) i 0 0 0 0 0
65.  Total (LINE 35) ..o e 609,995,773 |.coreeenne 552,215,804 |.......cc.co.c 469,897,312 |..oeeee 492,717,885 |......coceev 429,634,968
Operating Percentages (Page 4) (Line divided by
Page 4, Line 1) x 100.0
66. Premiums earned (LiNe 1) ........ccceveueereeeerereeeceea | 100.0..cee o 100.0..cece o 100.0..cee o 100.0...ceeeeen [ 100.0.............
67. Losses incurred (LN 2) ........cceereeveievereeeeeceeeeee e 66.3 [ 64.0 [ 56.0 |ooveeeeieieieieieiee 59.8 | 55.2
68. Loss expenses incurred (LiNe 3) ........ccccoveveveveveveveenoereneneeeeeeeseeen 7.2 | T2 | 7.3 [ 7.9 e 6.9
69. Other underwriting expenses incurred (LiNe 4) .........|coccrricicicnnnnns 24.6 | 26.7 | 26.3 [ 26.3 [ 28.3
70. Net underwriting gain (108S) (LIN€ 8) ......vveveveveueecss oo 2.0 | 2.1 [ 104 [ 5.9 | 9.5
Other Percentages
71.  Other underwriting expenses to net premiums
written (Page 4, Lines 4 + 5 - 15 divided by Page
8, Part 1B, Col. 6, Line 35 x 100.0) ......c.cccovrevumenencformniniii 24.0 [ 25.6 [ 257 [, 25.3 [ 26.9
72. Losses and loss expenses incurred to premiums
earned (Page 4, Lines 2 + 3 divided by Page 4,
Line 1 X 100.0) ...ccoviiiiiiiiiiiiicieeeccesceceeese e 735 [ T1.2 [ 63.3 | L A 62.1
73. Net premiums written to policyholders’ surplus
(Page 8, Part 1B, Col. 6, Line 35 divided by Page
3, Line 37, Col. 1 X 100.0) ..c.coveuinvriinenriinieenreenieens oo 142.7 | 130.5 | 121.7 e 126.3 oo 119.7
One Year Loss Development ($000 omitted)
74. Development in estimated losses and loss
expenses incurred prior to current year (Schedule
P - Part2 - Summary, Line 12, Col. 1) | (QERTZ0 ] S (26,659) [..vcveeeeeceeene (9,576) | ceeeeeeecirieieiens 1,287 | 4,167
75. Percent of development of losses and loss
expenses incurred to policyholders’ surplus of prior
year end (Line 74 above divided by Page 4, Line
21, Col. 1 X 100.0)...cccuviiiiiiiiiriiinieieicieceeeeeeee e (1.9) oo (7<) ] [ | 0.2 | 0.6
Two Year Loss Development ($000 omitted)
76. Development in estimated losses and loss
expenses incurred two years before the current
year and prior year (Schedule P, Part 2 -
Summary, Line 12, Col. 12) .....cccciviiiiiiiiccicess forei (G720 | (19,107) |- (<10 ] 5,616 |oeoeeiceeene (9,189)
77. Percent of development of losses and loss
expenses incurred to reported policyholders’
surplus of second prior year end (Line 76 above
divided by Page 4, Line 21, Col. 2 x 100.0) (9.0) (2.7) (1.0) 0.8 (1.3)
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and COrrection Of EFTOIS? ...........ccoeueueiiiiueueiiiriissesesessssissssese s ssssse e sssss st ssnsns Yes [ ] No [ |

If no, please explain:

18
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF Alabama DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12

Policy and Membership Fees,
Less Return Premiums and

NAIC Group Code 0088

Direct Defense

Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire 28,543 [ 025,880 e O | T1LBBT [ O 1,837 |... .3,302 .0n 2,367

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....

86,374 [ 4,887 e O 020,316 [ O L 1,457 |... .4,302 ....3,846

0
65,314 |..
.2,022,114 |..

0
0.

26,950 |..
(14.564)|..

21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)

23.  Fidelity ...

24.  Surety ....

26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines . .
34.  Aggregate Write-Ins for Other Lines of Business . K 0. L0 ... .. .. K L0 ...
35. Total (a) 2,015,245 184,950 536,324

DETAILS OF WRITE-INS

181,816

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

3 1 5 3 4 2 0 2 2 4 3 0 0 2 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Alaska DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

MV'6L

1. Fire .0
2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...

10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne

11.1  Medical Professional Liability - Occurrence

11.2 Medical Professional Liability - Claims-Made

12.  Earthquake

13.1  Comprehensive (hospital and medical) ind (b)

13.2 Comprehensive (hospital and medical) group (b)

14.  Credit A&H (Group and Individual)

15.1  Vision Only (b)

15.2 Dental Only (b)

15.3 Disability Income (b) ..

15.4 Medicare Supplement (b) .

15.5 Medicaid Title XIX (b) ...

15.6 Medicare Title XVIII (b)..

15.7 Long-Term Care (b) ......

15.8 Federal Employees Health Benefits Plan (b) .

15.9 Other Health (b) ..

16.  Workers' Compensation

17.1  Other Liability - Occurrence .

17.2 Other Liability - Claims-Made .

17.3 Excess Workers' Compensation

18.1  Products Liability - Occurrence ..

18.2 Products Liability - Claims-Made ...

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...

19.2 Other Private Passenger Auto Liability .......................

19.3 Commercial Auto No-Fault (Personal Injury Protection) .

19.4 Other Commercial Auto Liability ..................

21.1 Private Passenger Auto Physical Damage ....

21.2 Commercial Auto Physical Damage .

22.  Aircraft (all perils)

23.  Fidelity ...

24.  Surety ....

26. Burglary and Theft

27. Boiler and Machinery .

28. Credit........

29. International ..

30. Warranty ......

31.  Reins nonproportional assumed property

32.  Reins nonproportional assumed liability ....

33.  Reins nonproportional assumed financial lines .

34.  Aggregate Write-Ins for Other Lines of Business .

35. Total (a)

DETAILS OF WRITE-INS

H HE HE ' HE HE HE I
o - - R R R R R - R R AR R R R R R R - - R R R - E-E-R-R-RC o)

o - - - R R R R - R B R I R R R R R R - RN R R - R RN RN

o - - - R R R R R e - R R R R R R R R R R - - R R RN R N RN R

o - - - R R R R R - R - - R I R R R R R R e - - - R R R R R - E-R-R-R-)

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included inLines 1t035$ ......cccccoeviiiiiiinniiniinns 0
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Arizona DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire L. 12,730 ...5,370 |... 0. ...2,029 |... 232
2.1 Allied Lines L ATTT5

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..

2.4. Private Crop . .0

2.5 Private Flood ... .0

3. Farmowners Multiple Peri .0

4. Homeowners Multiple Peril .. .0
5.1 Commercial Multiple Peril (Non-Liability Portion) . .3,360,060 ..2,89,636

.2,586, 156 .. 1,556,633

.0

5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

6,275,441 6,539,684 5,211,312 3,558,593 9,949,872 1,473,643

114,458

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 24,207

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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3 1 5 3 4 2 0 2 2 4 3 0 0 4 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF  Arkansas DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12

Policy and Membership Fees,
Less Return Premiums and

NAIC Group Code 0088

Direct Defense

Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire ...2,002 |.. ...400 |... 122 ). ...386 |... ....380

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

o =R R R R R R R - - R R R R R R R R - R - R R - E-R-R-R- -

o - - - R R R R R e - R - R - R I R R R R R R e - - - R R R R e R - E-R-R-R-)

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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3 1 5 3 4 2 0 2 2 4 3 0 0 5 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  California DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....999,042 |.. .. 638,722 |... .... 283,090 |[.. .. 119,258 |... 173,080 ....29,187 |. . ... 106,760 |... ... 1,718
2.1 Allied Lines ....242,039 |.. .. 106,583 |... 08,589 [ 4,269 |. ... 4,037

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri

ol of -0

4. Homeowners Multiple Peril .. .0 .0 . . .0
5.1 Commercial Multiple Peril (Non-Liability Portion) . 17,044,948 |. .11,633,272 ..13,930,556 .8,878,735 |.. . 407,568 |. .3,086,385 . 418,483
5.2 Commercial Multiple Peril (Liability Portion) .. .17,002,590 |. ..7,839,295 8,446,451 23,638,665 |.. .10,634,993 |. .3,145,562 . 417,640

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)

0
.(2,868)].

23.  Fidelity ...

24.  Surety .... ..
26. Burglary and Theft ....(6,79)].... (3,398)]..
27. Boiler and Machinery . .45,302 |. ..45,167

28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

DETAILS OF WRITE-INS

o - - R R R R R R - - R R R R R R R N - R e - E-R-R-R-N- -

8,246,268

46,264,035 46,647,037 2.52.12 2.479.5% |

1,109,532

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 99,181

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Colorado DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire 83470 [ 44,851 |l 0 | 0020,005 [ 2,750 [ 7,448 |... .4, a0 ...139
2.1 Allied Lines .. 174,865 |....

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

Lol
137,988 |
852,23 |.

ol
3,480,119 |.
5497197 |.

-0
4,460,019
2,972,561

1,168,205
1,206,735
.0

.0
723
103,029
..36,304

S
$orofororororonororororororolrororroem:ororllfllrrlrlrrorrror
0O 00O OO OO OO0 ROOOOOOOOODOOOOO OO OO

8,546,245 2,562, 387 4,319,341

169,958

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 25,229

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

3 1 5 3 4 2 0 2 2 4 3 0 0 7 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Connecticut DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire 80,179 [ 51,149 | 0 28,103 [ O 5,307 |... ..15,291
2.1 Allied Lines ...152,227 |....

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...

19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability ...................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .

.9,005,036
.7,280,019

2172309 |

401,82
5,807,479
2,812,205

10,412,905 |

.. (10,220)|...

.0
.(3,310)
...0

(2,8 .
12,500

641,238 |.
3,161,747 |
16,742,444 |

1,782,148 |

.(92,952) ..

1,904,283

. (529))..

0.

820 |

5.110.58 |

. 1,624,926
.1,390,026

352,335

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



a6l

3 1 5 3 4 2 0 2 2 4 3 0 0 8 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Delaware DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire 1 .2, LT3 0. ..209 |... ..
2.1 Allied Lines .5, T, 3,128 |...
2.2 Multiple Peril Crop .. .0 ..

2.3 Federal Flood ..

2.4. Private Crop . .0
2.5 Private Flood ... .0
3. Farmowners Multiple Peri .0
4. Homeowners Multiple Peril .. .0
5.1 Commercial Multiple Peril (Non-Liability Portion) . 163,402
5.2 Commercial Multiple Peril (Liability Portion) .. 130,476

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines . .
34.  Aggregate Write-Ins for Other Lines of Business . K 0. L0 ... .. .0 ... .. K L0 ...
35. Total (a) 1,179,426 101,019 3,095,526 364,269
DETAILS OF WRITE-INS

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccoeeviiiiinnnn. 2,738

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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3 1 5 3 4 2 0 2 2 4 3 0 0 9 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  District of Columbia DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire ... (3,22)... (3,467) ...3,910 |... ....806

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

.. (549)

@l
®
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17550 |

1,008,645 |

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....cccccoeeiiiniiennnnns 1,126

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

3 1 5 3 4 2 0 2 2 4 3 0 1 1 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Georgia DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire ....16,998 |... .3,687 ... (416) .. 2,645

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

a0 |
78047 [

20.840.341 |

-0
9,412,446
6,892, 114

20,997,455 |

5,188,549
1621842

8.213.807 |

. (3,252) ...

572,997
. (161,760)
342

(2,63

8)
0

24.243.660 |

.ee (285)

1,778,953

ol
110,26 |
4102651 |

..0

....8,673

. .0
.1,570,129 ..490,330
122117 ..359,388

1,124,133

DETAILS OF WRITE-INS
3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .

3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .......ccccooeeuene
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

3 1 5 3 4 2 0 2 2 4 3 0 1 2 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Hawaii DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

IH'6L

1. Fire 0. .0
2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...

10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne

11.1  Medical Professional Liability - Occurrence

11.2 Medical Professional Liability - Claims-Made

12.  Earthquake

13.1  Comprehensive (hospital and medical) ind (b)

13.2 Comprehensive (hospital and medical) group (b)

14.  Credit A&H (Group and Individual)

15.1  Vision Only (b)

15.2 Dental Only (b)

15.3 Disability Income (b) ..

15.4 Medicare Supplement (b) .

15.5 Medicaid Title XIX (b) ...

15.6 Medicare Title XVIII (b)..

15.7 Long-Term Care (b) ......

15.8 Federal Employees Health Benefits Plan (b) .

15.9 Other Health (b) ..

16.  Workers' Compensation

17.1  Other Liability - Occurrence .

17.2 Other Liability - Claims-Made .

17.3 Excess Workers' Compensation

18.1  Products Liability - Occurrence ..

18.2 Products Liability - Claims-Made ...

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...

19.2 Other Private Passenger Auto Liability .......................

19.3 Commercial Auto No-Fault (Personal Injury Protection) .

19.4 Other Commercial Auto Liability ..................

21.1 Private Passenger Auto Physical Damage ....

o - - - R R R R R - R - R =R I R R R R R R e - R - R R R R R R - -

o - - R R R R R - R - R - R R R R R i R R - - - R R R R N N R - R-N-]
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o - - - R R R R R e - R R R R R I R R R R R e - - - R R R R R R R - -

21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)

23.  Fidelity ...

24.  Surety ....

26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included inLines 1t035$ ......cccccoeviiiiiiinniiniinns 0
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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3 1 5 3 4 2 0 2 2 4 3 0 1 3 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF Idaho DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12

Policy and Membership Fees,
Less Return Premiums and

NAIC Group Code 0088

Direct Defense

Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire A8 i 0 3,383 |... ... 67 228

.

o - - - R R R R R e - R - - R R R R R R R R e - - - R R R R N N R -5

.1,
2.1 4,
22
23

AllIEd LINES . s sneesssnee s forneesneeenneeenn 4,658 [ 16,103 | 0 e 1,981 4975 | 3,815 |...
Multiple Peril Crop ..
Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

651.780 |

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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3 1 5 3 4 2 0 2 2 4 3 0 1 4 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF lllinois DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ... 160,780 |.. . ....16,428 |... .. 25,437 a0 . . . . ... 2,096
2.1 Allied Lines ..0311,427 | ....4,015

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...

3. Farmowners Multiple Peri .0 ...0 .0 . 0. ...0
4. Homeowners Multiple Peril .. .. (10,151)|. 76,000 .315,321 |.. ..39,462 |.. 413
5.1 Commercial Multiple Peril (Non-Liability Portion) . .24,831,404 |. .14,988 462 ..21,149,043 13,353,324 |.. 211,246 |.. . 466,739 |. .4,365,099 . 318,938
5.2 Commercial Multiple Peril (Liability Portion) .. 11,591,756 | ..5,892,804 7,325,937 25,003,538 |.. .2,669,441 |.. ..7,560,107 |. .2,165,816 . 148,799

.0

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..

.0
.(1,644)
.0

3 |.

16.  Workers' Compensation ,894,891 | .334,967 |.. . 467,

17.1  Other Liability - Occurrence . .. 195,677 |. 128,253 |.. . 206,034 |.

17.2 Other Liability - Claims-Made . .36,908 | ..(2,462)].. 20,773 |.
.0 0.

17.3 Excess Workers' Compensation . K
18.1  Products Liability - Occurrence .. .. 128,403 |.
18.2 Products Liability - Claims-Made ... .

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ... K
19.2 Other Private Passenger Auto Liability ....................... ..1,388 |.

19.3 Commercial Auto No-Fault (Personal Injury Protection) . .0
19.4 Other Commercial Auto Liability .................. .. 115,168 |.
21.1 Private Passenger Auto Physical Damage ................eeuveemeiiiemmimmneiimiieeieees [ 1,340 |....

21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines . .
34.  Aggregate Write-Ins for Other Lines of Business . K 0. L0 ... .. 0. .. .0
35. Total (a) 42,360,201 23,156,624 30,785,236 44,070,876 2,746,347

DETAILS OF WRITE-INS

8,812,542

3,567,804

533,772

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccccoeviiniinnns 112,043

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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3 1 5 3 4 2 0 2 2 4 3 0 1 5 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Indiana DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ... 217,720 |.. .. 107,605 |... ..348,436 |.. ... (200) .... 3,655
2.1 Allied Lines ... 420,151 [.. .. 189,854 |... ....6,162

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri (U 0
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .

0.
..(1,400)|..
..50,457 |..
.519,526 |..

.0
..152,238
..2,843,373
..1,661,106

L2302 |.
50242 |.
786,676 |.

6,458,713 |
12,122,206 |.

.5,143,637
.3,004,292

..0

15.9 Other Health (b) .. . .. ..
16.  Workers' Compensation . 1,238,491 ,440 |.. ..38,283 |..
17.1  Other Liability - Occurrence . . 2,535,632 .6,801,155 |.. 199,321 |..

101,480 13,966 |..

.526,556 |..

17.2 Other Liability - Claims-Made . ..(8,312)]..
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability ....................... .0
19.3 Commercial Auto No-Fault (Personal Injury Protection) . T .0 UV FO ..
19.4 Other Commercial Auto Liability .................. 117,464 |..
21.1 Private Passenger Auto Physical Damage .... ... 4,49
21.2 Commercial Auto Physical Damage . .3,161
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

DETAILS OF WRITE-INS

13,558,528 13.817.088 |

5.618.991 |

201,534

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 14,442

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




vI6l

3 1 5 3 4 2 0 2 2 4 3 0 1 6 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF lowa DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12

Policy and Membership Fees,
Less Return Premiums and

NAIC Group Code 0088

Direct Defense

Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

....133

1. Fire ...3,5% |.. 0. ...1,363 |...
2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...

10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne

11.1  Medical Professional Liability - Occurrence

11.2 Medical Professional Liability - Claims-Made

12.  Earthquake

13.1  Comprehensive (hospital and medical) ind (b)

13.2 Comprehensive (hospital and medical) group (b)

14.  Credit A&H (Group and Individual)

15.1  Vision Only (b)

15.2 Dental Only (b)

15.3 Disability Income (b) ..

15.4 Medicare Supplement (b) .

15.5 Medicaid Title XIX (b) ...

15.6 Medicare Title XVIII (b)..

15.7 Long-Term Care (b) ......

15.8 Federal Employees Health Benefits Plan (b) .

15.9 Other Health (b) ..

16.  Workers' Compensation

17.1  Other Liability - Occurrence .

17.2 Other Liability - Claims-Made .

17.3 Excess Workers' Compensation

18.1  Products Liability - Occurrence ..

18.2 Products Liability - Claims-Made ...

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...

19.2 Other Private Passenger Auto Liability .......................

19.3 Commercial Auto No-Fault (Personal Injury Protection) .

19.4 Other Commercial Auto Liability ..................

21.1 Private Passenger Auto Physical Damage ....

21.2 Commercial Auto Physical Damage .

22.  Aircraft (all perils)

23.  Fidelity ...

24.  Surety ....

26. Burglary and Theft

27. Boiler and Machinery .

28. Credit........

29. International ..

30. Warranty ......

31.  Reins nonproportional assumed property

32.  Reins nonproportional assumed liability ....

33.  Reins nonproportional assumed financial lines .

34.  Aggregate Write-Ins for Other Lines of Business .

35. Total (a)

DETAILS OF WRITE-INS

2,950,653 2,234,719 e85 |

To25.731 |

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



SM'61

3 1 5 3 4 2 0 2 2 4 3 0 1 7 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF Kansas DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire LT37 L3713 ). 21 . ...1,080 |... ... 243
2.1 Allied Lines .24

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines . .
34.  Aggregate Write-Ins for Other Lines of Business . K 0. .. .. K L0 ...
35. Total (a) 1,025,747 (89,224) 1,091,821 193,374
DETAILS OF WRITE-INS

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccoevviiiinennnn. 1,953

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




JN6L

3 1 5 3 4 2 0 2 2 4 3 0 2 0 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Maine DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ... 611,423 |. .. 288,307 |... 0 [ ... 114,868 |... ... 13,532
2.1 Allied Lines ....629,053 |.. .. 178,881 |...

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri P L
4. Homeowners Multiple Peril .. .1,859,081
5.1 Commercial Multiple Peril (Non-Liability Portion) . .9,262,250
5.2 Commercial Multiple Peril (Liability Portion) .. .6,134,193
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

0 .0 f 0. P
.698,223 |..
.2,642,110 |..
.9,970,408 |..

.0
. 378,990
..2,801,897
..2,084,523

. 1,929,942
. 1,332,554

. 207,669
. 136,778

.0
.232,072

158,272
..24,311

.. 206,975
- (574.100)
32,466

(8,893,
R
178

..(1,500,957)
...9,822,932 |...
...138,243 |...

47,304,823 26,851,695 23,505,945 23,420,258 |

1,119,661

5,633,855

1,080,134

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccccoeviiniinnns 311,749

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




dan-el

3 1 5 3 4 2 0 2 2 4 3 0 2 1 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Maryland DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....15,068 |.... ..584 |... A, L0 .15 ...2,538 |... ... 304
2.1 Allied Lines ....24,897 |....

2.2 Multiple Peril Crop ..

2.3 Federal Flood ..

2.4. Private Crop .

2.5 Private Flood ...

3. Farmowners Multiple Peri

4. Homeowners Multiple Peril ..

5.1 Commercial Multiple Peril (Non-Liability Portion) .

5.2 Commercial Multiple Peril (Liability Portion) ..

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business . K 0. L0 ... .
35. Total (a) 2,501,712
DETAILS OF WRITE-INS

Lol
(3,800
136,056 |

137,70 |

457,357 |

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccoevviiiiinnnnn. 4,405

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




VIN'6L

NAIC Group Code 0088

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)
DURING THE YEAR 2022

BUSINESS IN THE STATE OF  Massachusetts

3 1 5 3 4 2 0 2 2 4 3 0 2 2 1 0 0

NAIC Com

any Code

31534

Line of Business

Gross Premiums, Including 3
Policy and Membership Fees,
Less Return Premiums and
Premiums on Policies not Taken
1 2
Direct Premiums Direct Premiums Policyholders
Written Earned on Direct Business

Dividends Paid
or Credited to

4

Direct Unearned
Premium Reserves

5

Direct Losses Paid
(deducting salvage)

Direct Losses
Incurred

7

Direct

Losses Unpaid

8

Direct Defense
and Cost
Containment
Expense Paid

9

Direct Defense
and Cost
Containment
Expense Incurred

10

Direct Defense
and Cost
Containment
Expense
Unpaid

11

Commissions
and Brokerage
Expenses

Taxes, Licenses
and Fees

1.

2.1
22
23

25
3.
4.
5.1
52
6.
8.
9.
10.
111
11.2
12.
131
13.2
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
21.1
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

2.4.

Fire
Allied Lines
Multiple Peril Crop ..
Federal Flood ..
Private Crop .
Private Flood ...
Farmowners Multiple Peri
Homeowners Multiple Peril ..

Commercial Multiple Peril (Non-Liability Portion) .

Commercial Multiple Peril (Liability Portion) ..
Mortgage Guaranty .
Ocean Marine ..
Inland Marine ...
Financial Guaranty ...........cccccceeiiiiiinnnnnne
Medical Professional Liability - Occurrence
Medical Professional Liability - Claims-Made
Earthquake

Comprehensive (hospital and medical) ind (b)

Comprehensive (hospital and medical) group
Credit A&H (Group and Individual)
Vision Only (b)
Dental Only (b)
Disability Income (b) ..
Medicare Supplement (b) .
Medicaid Title XIX (b) ...
Medicare Title XVIII (b)..
Long-Term Care (b) ......
Federal Employees Health Benefits Plan (b) .
Other Health (b) ..
Workers' Compensation
Other Liability - Occurrence .
Other Liability - Claims-Made .
Excess Workers' Compensation
Products Liability - Occurrence ..
Products Liability - Claims-Made ...

Private Passenger Auto No-Fault (Personal Injury Protection) ...

Other Private Passenger Auto Liability .........

Commercial Auto No-Fault (Personal Injury Protection) .

Other Commercial Auto Liability ..................
Private Passenger Auto Physical Damage ....
Commercial Auto Physical Damage .
Aircraft (all perils)
Fidelity ...
Surety ....
Burglary and Theft
Boiler and Machinery .
Credit ........
International ..
Warranty ......
Reins nonproportional assumed property
Reins nonproportional assumed liability ...
Reins nonproportional assumed financial line

Aggregate Write-Ins for Other Lines of Business . K .

Total (a)

1,141,136 |.... ....1,107,663 |..
1,156,170 |.... ....1,088,152 |..

.51,620,043 |.
.21,193,580 |.
.15,556,017 |.

15,801,720
.0

(b)

-0
3,953,261
1,062,869

.34,827,751 |.
.13,583 |
.. 869,088 |.
.35,640,866 |....

S .

181,885,700 |

.. 606,976 |...
.. 608,138 |...

.0
.15,805,530
11,002,838
..4,696,586

.. 1,389,005
.28,560,210
... 1,627
..1,220,829

.0

... 478,185 |..
232,283 |..

16,221,267

.21,193,500 |..
.... 210,834 |..

90,460,728 |

0
“(.227)
0

4,638,509

.420,729
123,109

083,455 |
2,676,942 |
2,401 |.

0
.931,842 |..
16,768,075 |..
(19,960)|..

... 34,625 |.
....32,062 |.

4,620,992 |

3,609,416

32,257 |..
14993 |

...56,823 |....
...12,607 |....

.3,703,299
.2,942,047

13,872,915 |

... 155,028 |...
... 175,920 ...

.0
.. 1,244,961
. 509,683
. 377,521

..844,902
....330
21,118
.... 864,628
11,435

4,188,898

3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page .

Totals (Lines 3401 thru 3403 plus 3498)(Line

34 above)

(a) Finance and service charges not included in Lines 1t035$ ..........cccooeeine 1,387,953

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products




IN6L

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

3 1 5 3 4 2 0 2 2 4 3 0 2 3 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Michigan DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....333,074 |.. ..98,106 |... ...59,858 |.. ....75,674 |... ....3,679
2.1 Allied Lines ... 430,618 |.. 126,112 |... ... 94,523 |.. ....61,997 |... ....4,686
2.2 Multiple Peril Crop .. .0 ...

2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1
19.2
19.3
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

Private Passenger Auto No-Fault (Personal Injury Protection) ...
Other Private Passenger Auto Liability ....................
Commercial Auto No-Fault (Personal Injury Protection) .

62,798,354 |.
13,525,132 |.

0
.(1,235)].
.. 147,023 |.
.. 247,069 |.

100,497,248 |

. 101,236,201
13,514,222
.8,530,530

.0

.0
.2,415,336
.9,371,102
.. 42,932

.0
..(1,239)
189,410

140,190,741 |

.0
70,046, 160
11,770,335
..1,328,732

.0
.48,909,235
..8,784,101
. 636,035
..455,213
e (19,431
.... 289,690 |[..
.0

148267002 |

64,301,934
11,672,305

4,004,955
..... 4,693
C(1.012,865)

(6,257, 476)
8,067,538
N

0
(&)
.0

632)

.44,330
0

775,717)

. 480,642,859 |..
.205,276 |..
.2,735,669 |..
1,211,362 |..

4,386,979 |

...8,936
...540

... (18,834)
. (110)

3,702,235

42,066 |..
96,371 |
S|

.1,689,759 |..
..42,693 |..
.. 14,150 |..
..19,208 |..

0.
5,034 |..

0.

0
..1,571,768 |.
. 267,980 |.
..4,838,510 |.

.1,261,591
.1,516,882

.0
. ,029)
.1,218,281
..27,656

535,008

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products

.......................... 345,186



NIN'61L

3 1 5 3 4 2 0 2 2 4 3 0 2 4 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Minnesota DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ... 165,065 |.. L 177,201 | ....3,700
2.1 Allied Lines ....379,247 |.. ..1,509,704 |.. ... 8,777

2.2 Multiple Peril Crop .. 0.
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...

3. Farmowners Multiple Peri

..0

4. Homeowners Multiple Peril .. .0 .0 .0 .0 . . .0
5.1 Commercial Multiple Peril (Non-Liability Portion) . 11,319,801 |. 11,963,767 ..7,826,703 ..18,027,558 14,107,075 |.. .2,050,829 ..229,791
5.2 Commercial Multiple Peril (Liability Portion) .. 7,933,037 | .8,268,523 ..2,724,955 2,933,101 .9,812,087 |.. .1,466,516 . 161,065

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccoccviiiieiiiinnnn. .0 0
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines . .
34.  Aggregate Write-Ins for Other Lines of Business . K 0. L0 ... .. .0 ... .. K . L0 ...
35. Total (a) 24,673,681 13,517,217 24,959,274 30,335,896 2,173,765 6,029,948
DETAILS OF WRITE-INS

622 [
156,836 |.
787 |

13,762,985 |.
4451908 |
32,20 |

979,002 |.
501 |.

o - - R R R R R - - R R SR R R R R R - R - R R - E-R-R- RN

482,792

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 32,961

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




3 1 5 3 4 2 0 2 2 4 3 0 2 5 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF  Mississippi DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12

Policy and Membership Fees,
Less Return Premiums and

NAIC Group Code 0088

Direct Defense

Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

SW'6L

1. Fire 0. .0
2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...

10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne

11.1  Medical Professional Liability - Occurrence

11.2 Medical Professional Liability - Claims-Made

12.  Earthquake

13.1  Comprehensive (hospital and medical) ind (b)

13.2 Comprehensive (hospital and medical) group (b)

14.  Credit A&H (Group and Individual)

15.1  Vision Only (b)

15.2 Dental Only (b)

15.3 Disability Income (b) ..

15.4 Medicare Supplement (b) .

15.5 Medicaid Title XIX (b) ...

15.6 Medicare Title XVIII (b)..

15.7 Long-Term Care (b) ......

15.8 Federal Employees Health Benefits Plan (b) .

15.9 Other Health (b) ..

16.  Workers' Compensation

17.1  Other Liability - Occurrence .

17.2 Other Liability - Claims-Made .

17.3 Excess Workers' Compensation

18.1  Products Liability - Occurrence ..

18.2 Products Liability - Claims-Made ...

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...

19.2 Other Private Passenger Auto Liability .......................

19.3 Commercial Auto No-Fault (Personal Injury Protection) .

19.4 Other Commercial Auto Liability ..................

21.1 Private Passenger Auto Physical Damage ....

21.2 Commercial Auto Physical Damage .

22.  Aircraft (all perils)

23.  Fidelity ...

24.  Surety ....

26. Burglary and Theft

27. Boiler and Machinery .

28. Credit........

29. International ..

30. Warranty ......

31.  Reins nonproportional assumed property

32.  Reins nonproportional assumed liability ....

33.  Reins nonproportional assumed financial lines .

34.  Aggregate Write-Ins for Other Lines of Business .

35. Total (a)

DETAILS OF WRITE-INS

k]
porofororororonororororonororororororopmgrorororolororororolororofrorororororororororororororroro
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3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



OW'6lL

3 1 5 3 4 2 0 2 2 4 3 0 2 6 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Missouri DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire Ll 12,045 0. ....326 . 287
2.1 Allied Lines L..41,367 ...

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines . .
34.  Aggregate Write-Ins for Other Lines of Business . K 0. L0 ... .. .0 ... .. K L0 ...
35. Total (a) 3,281,629 1,575,816 5,545,409 6,223,882 868,363
DETAILS OF WRITE-INS

.3,545,818 |..
.1,766,242 |..

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccoeviiiiinnnnnn. 5,587

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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3 1 5 3 4 2 0 2 2 4 3 0 2 7 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF  Montana DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12

Policy and Membership Fees,
Less Return Premiums and

NAIC Group Code 0088

Direct Defense

Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ..832 |... ....832 ...288 |... ... 248
2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...

3. Farmowners Multiple Peri

... 4,339 |...
5,899 ...

..0

4. Homeowners Multiple Peril .. .
5.1 Commercial Multiple Peril (Non-Liability Portion) . ..20,722
5.2 Commercial Multiple Peril (Liability Portion) .. 104,556

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .

15.9 Other Health (b) .. .
16.  Workers' Compensation .(2,185)
17.1  Other Liability - Occurrence . . (121,326)

17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

DETAILS OF WRITE-INS

o - R R R R R e R - - R R R R R R R - - R N R E-R- R RN o)
o - - - R R R R R - R - - R I R R R R R R e - - - R R R R R - E-R-R-R-)

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



aN6L

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

3 1 5 3 4 2 0 2 2 4 3 0 2 8 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Nebraska DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire
2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

7
6
0
.0
.0
0
0
0

155,906

...330 |...

R R R R - R - R R R - - R RN R R R - R R R e )

19.721 |

221 |

o - - - R R R R R - R - - R I R R R R R R e - - - R R R R R - E-R-R-R-)

A I O

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products




AN'6L

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

3 1 5 3 4 2 0 2 2 4 3 0 2 9 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF Nevada DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire 31,028 [ A58 e O | 24,889 [ O 9,508 |... 1,118
2.1 Allied Lines ....60,364 |.... 2,1

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...

19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability ...................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .

2.893.232 |

-0
1,070,601
1,270,319

2,742,660 |

233,50 |

13637 |

ol
126.7% |
931,566 |.

101,479

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



HN'6L

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

3 1 5 3 4 2 0 2 2 4 3 0 3 0 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  New Hampshire DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire ....95,200 |.... ... 13,811 [ ...676 . 1,251

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...

19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability ...................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .

.. 143,608 |....

.6,825,441
.5,044,942

15.046.818 |

.0
87,320
..2,795,250
..2,515,323

5.974.497 |

0
.2,200,230 |..
.6,605,878 |..
.9,336,208 |..

1,878,602 |
2,001,869 |
|

L2194 |
25,981 |.
430879 |.

Lol
(.6t
(111870 .

RIS
107,032 |.

0
10,839 |.
(9,757)).
..2,761,667 |.

3.206.602 |

.1,250,670
.1,001,789

....1,896

190,582

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



rN'6lL

3 1 5 3 4 2 0 2 2 4 3 0 3 1 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  New Jersey DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire .. 100,540 |.... ... 100,380 |.. ...25,790 |.. ....32,966 ... e (114) ... 2,191
2.1 Allied Lines ...139,231 |.... ....135,443 |.. .. (3,741)[.. ....(1,687)|... . (120) ....3,035
2.2 Multiple Peril Crop .. .0 . .0 .. .0

2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

0|
960,823 |.
5,745,920 |.

.0
..644,442
..4,613,210
..4,598,000

62131 |
120,653 |
2,877,100 |

.13,530,860 |.
16,180,527 |.

.2,431,677
.2,736,432

21 |.

070 | ,
1,004,217 |.

12,675,353 |
a7 |

35,448,832 35,256,317 11,134,805 46,827,360 2,560,452 '

3,599,543

.88 |

773,061

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 61,156

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




ANN'61

3 1 5 3 4 2 0 2 2 4 3 0 3 2 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF New Mexico DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12

Policy and Membership Fees,
Less Return Premiums and

NAIC Group Code 0088

Direct Defense

Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire L4401 .76 .. R 78

.225

2.1 Allied Lines
2.2 Multiple Peril Crop ..

2.3 Federal Flood .. 0
2.4. Private Crop . .0
2.5 Private Flood ... .0
3. Farmowners Multiple Peri 0
4. Homeowners Multiple Peril .. .0
5.1 Commercial Multiple Peril (Non-Liability Portion) . 116,733

5.2 Commercial Multiple Peril (Liability Portion) .. ..72,626
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...

10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne

11.1  Medical Professional Liability - Occurrence

11.2 Medical Professional Liability - Claims-Made

12.  Earthquake

13.1  Comprehensive (hospital and medical) ind (b)

13.2 Comprehensive (hospital and medical) group (b)

14.  Credit A&H (Group and Individual)

15.1  Vision Only (b)

15.2 Dental Only (b)

15.3 Disability Income (b) ..

15.4 Medicare Supplement (b) .

15.5 Medicaid Title XIX (b) ...

15.6 Medicare Title XVIII (b)..

15.7 Long-Term Care (b) ......

15.8 Federal Employees Health Benefits Plan (b) .

15.9 Other Health (b) ..

16.  Workers' Compensation

17.1  Other Liability - Occurrence .

17.2 Other Liability - Claims-Made .

17.3 Excess Workers' Compensation

18.1  Products Liability - Occurrence ..

18.2 Products Liability - Claims-Made ...

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...

19.2 Other Private Passenger Auto Liability .......................

19.3 Commercial Auto No-Fault (Personal Injury Protection) .

19.4 Other Commercial Auto Liability ..................

21.1 Private Passenger Auto Physical Damage ....

21.2 Commercial Auto Physical Damage .

22.  Aircraft (all perils)

23.  Fidelity ...

24.  Surety ....

26. Burglary and Theft

27. Boiler and Machinery .

28. Credit........

29. International ..

30. Warranty ......

31.  Reins nonproportional assumed property

32.  Reins nonproportional assumed liability ....

33.  Reins nonproportional assumed financial lines .

34.  Aggregate Write-Ins for Other Lines of Business .

35. Total (a)

DETAILS OF WRITE-INS

oo

o - - - R R R R R e - R - E- R R I R R R R R e - - - R R R N - R

196,218 |

24,674 |

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



AN'Gl

3 1 5 3 4 2 0 2 2 4 3 0 3 3 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  New York DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....328,546 |.. .. 157,509 |... ... 129,704 |.. 141,361 |... ....18,156 |. ....6,346
2.1 Allied Lines L. 441,731 | .. 178,19 |... .... 378,561 |[.. ....16,677 |. ....8,377

... (358,826)...

2.2 Multiple Peril Crop .. .0 ...
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peril ... o 0
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .

.0 P T 0.
. 331,508 .1,312,934 |..
.16,306,975 20,254,595 |..
..5,915,910 60,350,849 |..

7,220,740 |.
25,072,089 |.

.393,046 |..
.6,525,000 [..

.3,217,620
. 4,544,602

..0

15.9 Other Health (b) .. . ..
16.  Workers' Compensation .3,330,656 .9,424,375 |..
17.1  Other Liability - Occurrence . .1,648,924 .8,684,680 |..

17.2 Other Liability - Claims-Made . ..73,322 .2,656 |..
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence .. . K
18.2 Products Liability - Claims-Made ... T
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....

21.2 Commercial Auto Physical Damage .

0
25,051 |..
882,582 |..
95,719 |..
.3,305,001 [..

.0
42,172
..1,040,309
...13,804
. 666,738
.... 165,236 |..

..223,863 |..

(1.6
122,160 |.
282 |

167,391
.. 22,259

22.  Aircraft (all perils) .0
23.  Fidelity ... .0 a0
24.  Surety .... .. (61,208)].. ....(6,810)].

26. Burglary and Theft 0.
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines . .
34.  Aggregate Write-Ins for Other Lines of Business . K 0. L0 ... .. 0. .. .0
35. Total (a) 53,945,209 28,583,883 38,485,926 105,883,763 5,321,584

DETAILS OF WRITE-INS

8,496,088

noman |

1,186,357

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......ccccccoeviiniinnns 144,818

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




ON'6l

NAIC Group Code

0088

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF  North Carolina

3 1 5 3 4 2 0 2 2 4 3 0 3 4 1 0 0

DURING THE YEAR 2022

NAIC Com

any Code

31534

Line of Business

Gross Premiums, Including
Policy and Membership Fees,
Less Return Premiums and
Premiums on Policies not Taken

1
Direct Premiums
Written

Direct Premiums

Earned

Dividends Paid

2 or Credited to
Policyholders

on Direct Business

3 4 5 6

Direct Unearned Direct Losses Paid
Premium Reserves | (deducting salvage)

Direct Losses
Incurred

7

Direct

Losses Unpaid

8

Direct Defense
and Cost
Containment
Expense Paid

9

Direct Defense
and Cost
Containment
Expense Incurred

10

Direct Defense
and Cost
Containment
Expense
Unpaid

11

Commissions
and Brokerage
Expenses

Taxes, Licenses
and Fees

1.

2.1
22
23

25
3.
4.
5.1
52
6.
8.
9.
10.
111
11.2
12.
131
13.2
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
21.1
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

2.4.

Fire
Allied Lines
Multiple Peril Crop ..
Federal Flood ..
Private Crop .
Private Flood ...

Farmowners Multiple Peri
Homeowners Multiple Peril ..
Commercial Multiple Peril (Non-Liability Portion) .
Commercial Multiple Peril (Liability Portion) ..

Mortgage Guaranty .
Ocean Marine ..
Inland Marine ...

Financial Guaranty ............
Medical Professional Liability - Occurrence
Medical Professional Liability - Claims-Made

Earthquake

Comprehensive (hospital and medical) ind (b)
Comprehensive (hospital and medical) group (b)
Credit A&H (Group and Individual)

Vision Only (b)
Dental Only (b)
Disability Income (b) ..

Medicare Supplement (b) .

Medicaid Title XIX (b) ...
Medicare Title XVIII (b)..
Long-Term Care (b) ......

Federal Employees Health Benefits Plan (b) .

Other Health (b) ..
Workers' Compensation

Other Liability - Occurrence .
Other Liability - Claims-Made .
Excess Workers' Compensation
Products Liability - Occurrence ..
Products Liability - Claims-Made ...
Private Passenger Auto No-Fault (Personal Injury Protection) ...
Other Private Passenger Auto Liability ..............cceeeee.

Commercial Auto No-Fault (Personal Injury Protection) .

Other Commercial Auto Liability ..................
Private Passenger Auto Physical Damage ....
Commercial Auto Physical Damage .

Aircraft (all perils)
Fidelity ...
Surety ....
Burglary and Theft
Boiler and Machinery .
Credit ........
International ..
Warranty ......

Reins nonproportional assumed property
Reins nonproportional assumed liability ...
Reins nonproportional assumed financial lines .
Aggregate Write-Ins for Other Lines of Business .

Total (a)

517,679 |.
220070 |.

4,000,584 |

-0
1204516
507,240

3.615.200 |

103,403 |...
..82,144 |...

407,156 |

. (1,879)f...

(2,168)

1.039.07 |

...549

Lol
s
158,006 |

ol 1,207
....8,541

157,535

3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page .

Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ......cccccoevviiiinnnnnnn. 7,421

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



aN'el

3 1 5 3 4 2 0 2 2 4 3 0 3 5 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF  North Dakota DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12

Policy and Membership Fees,
Less Return Premiums and

NAIC Group Code 0088

Direct Defense

Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ...1,863 |...
2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...

10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne

11.1  Medical Professional Liability - Occurrence

11.2 Medical Professional Liability - Claims-Made

12.  Earthquake

13.1  Comprehensive (hospital and medical) ind (b)

13.2 Comprehensive (hospital and medical) group (b)

14.  Credit A&H (Group and Individual)

15.1  Vision Only (b)

15.2 Dental Only (b)

15.3 Disability Income (b) ..

15.4 Medicare Supplement (b) .

15.5 Medicaid Title XIX (b) ...

15.6 Medicare Title XVIII (b)..

15.7 Long-Term Care (b) ......

15.8 Federal Employees Health Benefits Plan (b) .

15.9 Other Health (b) ..

16.  Workers' Compensation

17.1  Other Liability - Occurrence .

17.2 Other Liability - Claims-Made .

17.3 Excess Workers' Compensation

18.1  Products Liability - Occurrence ..

18.2 Products Liability - Claims-Made ...

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...

19.2 Other Private Passenger Auto Liability .......................

19.3 Commercial Auto No-Fault (Personal Injury Protection) .

19.4 Other Commercial Auto Liability ..................

21.1 Private Passenger Auto Physical Damage ....

21.2 Commercial Auto Physical Damage .

22.  Aircraft (all perils)

23.  Fidelity ...

24.  Surety ....

26. Burglary and Theft

27. Boiler and Machinery .

28. Credit........

29. International ..

30. Warranty ......

31.  Reins nonproportional assumed property

32.  Reins nonproportional assumed liability ....

33.  Reins nonproportional assumed financial lines .

34.  Aggregate Write-Ins for Other Lines of Business .

35. Total (a)

DETAILS OF WRITE-INS

.3,
.8,

n

o - - - R R R R R e - R - - R I R R R R R R e - R - R R R R N R - -

oo

364

T9.405 |

879.619 |

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



HO'61

3 1 5 3 4 2 0 2 2 4 3 0 3 6 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

BUSINESS IN THE STATE OF  Ohio DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12

Policy and Membership Fees,
Less Return Premiums and

NAIC Group Code 0088

Direct Defense

Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire ... 148,589 [.. .. 154,840 |... ....82,469 |... ..15,578 ....4,376
2.1 Allied Lines ... 271,006 |.. ...249,764 |... .on 7,409

....(3,546)...
2.2 Multiple Peril Crop .. .0 ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...

ol

3. Farmowners Multiple Peril ...........cccooiiiiiiiiiiiiiiiiiiiiiiiieeeeees frnnnnnnnnnnnnnnnnnnnn 0l .0
4. Homeowners Multiple Peril .. .12,158,991 |. 10,165,726 .5,037,286 |.. ..215,919
5.1 Commercial Multiple Peril (Non-Liability Portion) . 2,615,211 |. .2,722,400 . 805,172 .3,133,138 |.. 57,853
5.2 Commercial Multiple Peril (Liability Portion) .. .2,083,793 . 889,121 .2,647,040 |.. 48,959

6. Mortgage Guaranty . .0
8. Ocean Marine ..
9. Inland Marine ...

10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne

11.1  Medical Professional Liability - Occurrence

11.2 Medical Professional Liability - Claims-Made

12.  Earthquake

13.1  Comprehensive (hospital and medical) ind (b)

13.2 Comprehensive (hospital and medical) group (b)

14.  Credit A&H (Group and Individual)

15.1  Vision Only (b)

15.2 Dental Only (b)

15.3 Disability Income (b) ..

15.4 Medicare Supplement (b) .

15.5 Medicaid Title XIX (b) ...

15.6 Medicare Title XVIII (b)..

~
kl
=
=

15.7 Long-Term Care (b) ...... .0

15.8 Federal Employees Health Benefits Plan (b) . .0

15.9 Other Health (b) .. .0 .
16.  Workers' Compensation .0 .0
17.1  Other Liability - Occurrence . .1,939,791 ..1,525,00 759)

(1,726,
17.2 Other Liability - Claims-Made . ..261
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....

L0l
C(516)]..
~(1,3%)].

0 0000000000000 O OO

21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)

23.  Fidelity ...

24.  Surety ....

26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

DETAILS OF WRITE-INS

17.448.418 13,520,663 15.204.427 |

12.728.800 |

387,393

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products



MO'6l

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

3 1 5 3 4 2 0 2 2 4 3 0 3 7 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Oklahoma DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire ...2,875 |. ...2,63 |... ....125 35 ....1,238

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1
19.2
19.3
194

Other Private Passenger Auto Liability ..............cceeeee.
Commercial Auto No-Fault (Personal Injury Protection) .
Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

Private Passenger Auto No-Fault (Personal Injury Protection) ...

o - - - R R R R R R - R - - R I R R R R R R e - - - R R R R N N R - -

....2,146

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 11035 % .....
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products




d0'61

3 1 5 3 4 2 0 2 2 4 3 0 3 8 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Oregon DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire .0

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

o - - - R R R R e - R - R - R I R R R R R R e - - - R R R I N =R R

o - - R R R R R - R R R R R R R R - - R R RN R N N N - =N
o - - - R R R R R e - R R R =R I R R R R R R R - R - R R R R - -

103,106 |

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ....ccccooevviiiiiiinnninnnns 574

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Pennsylvania DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire .. 102,731 |.... ... 112,255 .. ....13,876 |... ..23,865 ... (505) .rn 2,551

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...

19.2
19.3
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
Other Private Passenger Auto Liability ....................
Commercial Auto No-Fault (Personal Injury Protection) .

....65,191 [....

-0
4,932,828
6,150,303

14,059,055 |

10,384,916
1,427,079

12,819,070 |

....(5,346) (...

0.

.0
.(1,566)
.0

5.726.25 |
13,649,834 |

ol

..ee (959)

1,822,948

0.
..64,100 |..
.1,541,013 |..

0.

ol
167,946 |.
4,199,904 |

....1,828

.0
. 123,804
. 157,039

356,494

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Rhode Island DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire . . . 1,476 ... (284)).... 1 ....169
2.1 Allied Lines R

e (2,455) ...

2.2 Multiple Peril Crop .. 0.

2.3 Federal Flood ..

2.4. Private Crop . .0
2.5 Private Flood ... .0
3. Farmowners Multiple Peri .0 ..
4. Homeowners Multiple Peril .. .0 0
5.1 Commercial Multiple Peril (Non-Liability Portion) . .1,870,317 .2,242,612 |..

5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

1,471,632

.4,630,724 |..

.0
.525,346
..71,073
..(1,83%)

.0
..53,900
11,202
.(1,212)

..10,225 |..
(27,825))..
(19,603)]..

0.

3,758,895 4,079.409 |

5,206,447 | 7.575.578 |

2,403,165 |

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....cccccoeeiiiniiennnnns 8,486

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  South Carolina DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ... 166,468 |.. ..98,384 |... ...49,375 |.. e (7,357) ... (17,092) K ..(1,028) . e 1,194
2.1 Allied Lines ....212,653 |.. 122,513 |... ....5,152 |. ....8,927

..(5,287)
2.2 Multiple Peril Crop .. 0.
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...

3. Farmowners Multiple Peri

-0 ol

4. Homeowners Multiple Peril .. . .0 .0
5.1 Commercial Multiple Peril (Non-Liability Portion) . .3,227,625 ..1,188,186 1,895,208 1,329,314 |.. . 128,636
5.2 Commercial Multiple Peril (Liability Portion) .. .2,617,322 .. 1,535,355 .3,008,375 |.. . 110,072

.(6,324)
6. Mortgage Guaranty . .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

64852 |
206,844 | .
.(2538)|.

1,366,426 |
3632572 |
o |

010,466
- (234.011)
256

852,798 |.
. 468,979 |.

9,114,956 8.62.316 3,660,147 3,000,994 2,628.054 |

363,002

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 17,828

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  South Dakota DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire 28,420 [ 22,928 e O |l 2817 [ 0 2,380 |...
2.1 Allied Lines 91,278 [o089,225 e O 13,088 [ 208 [ 5,317 |...

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

0
(1 184.776)
7,903

w ~
ENLN]
e

o - - - R R R R e - R - R R R I R R R R R e - - R R R N e - E-R-R- RN

(1,046, 492)

910.43% |

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ....ccccooevviiiiiiinnninnnns 225

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF Tennessee DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire 0. .0 .

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

H H 1=
porofororog@rorororororororororororrogerorororolororororolororofrorororororororororororororror
o =R R R R R R R R R SR R R - R R =R - RN IR P
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~
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=
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691,376 |

109,208 |

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....cccccoeeiiiiiinnnnn. 2,909

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF Texas DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire 0. .0

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business . K 0.
35. Total (a) 1,142,513 1,145,116
DETAILS OF WRITE-INS

3¢
~

o - R R I R R R - R - R - R R R R R R = = R R R - K- E-R-R-RC o)
o - - - R R R R R - R R R R I R R R R R R e - R R RN R R N - E-R-]

397,963 533,39 471,463

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....cccccoeeiiiniiennnnns 4,681

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Utah DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees
1. Fire ...2,487 |.. ...1,081 |... ...(25) ..

2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

-0
202,02
1,004,875

..505.,964
2,176,379
.0

2,725,213 2,642,404 2,746.464 3,101,550 1,959,631 s34 |

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....cccccoeeviiiinnnnnn. 8,953

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




1N6L

3 1 5 3 4 2 0 2 2 4 3 0 4 6 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Vermont DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....86,589 [.... ....3,937 |.. ... 11,936 |... ..23,632 .0n 2,499
2.1 Allied Lines ....63,529 [.... ...16,865 |.. ....1,834

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...

ol

3. Farmowners Multiple Peri 0

4. Homeowners Multiple Peril .. 15 L4514 .. K
5.1 Commercial Multiple Peril (Non-Liability Portion) . .. 963,736 |. .1,086,636 870,788 |.. (496)|.
5.2 Commercial Multiple Peril (Liability Portion) .. 1,073,769 |. .1,284,074 .2,073,312 |.. . 677,225 |.

o

0O 00D 0O OO0 OO OROCODOOOODOOCOOOOODO OO OO

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

2,894,346 3.28.499 |

3.254.677 |

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....cccccoeeiiiniiennnnns 6,069

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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3 1 5 3 4 2 0 2 2 4 3 0 4 7 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Virginia DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ...31,017 [, ... (17,248)].. ....942 . ... 4,62 |...
2.1 Allied Lines ....48,785 |.... ...8,468 |...

2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...

3. Farmowners Multiple Peri ...0 .0 .0
4. Homeowners Multiple Peril .. 1,179,043 . 664,961 . ..6,969 |. . 2,446
5.1 Commercial Multiple Peril (Non-Liability Portion) . .5,287,865 ..2,204,142 .1,861,289 |.. .40,662 |. . 131,619
5.2 Commercial Multiple Peril (Liability Portion) .. .3,346,743 . 391,610 .5,158,763 |.. .. 205,109 |. 83,822

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccoccviiiieiiiinnnn. .0 0
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

... 176,399 |..
.. 206,251 |..

o - - R R R R R R - - R R R R R R R N - R e - E-R-R-R-N- -

13.27.622 |

4.99.430 | 10,765.805 | 307527

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 43,648

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.
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3 1 5 3 4 2 0 2 2 4 3 0 4 8 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF Washington DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....80,711 [.... ... 22,585 |... ... 1,654
2.1 Allied Lines .. 103,89 |.... 2,129

(1L 114)
2.2 Multiple Peril Crop .. .0 ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)
DETAILS OF WRITE-INS

ol
2,832,336 |.
3,643,082 |.

-0
4,183,401
2,518,537

..4,030,942
. 728,960
.0

©
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7,060,231 7,040,299 4,785,002 §.827 662 149053 |

144,724

3401.
3402.
3403.
3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ .....ccccoeoviiiiinnnnnn. 23,662

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products ..............eeevevevevevinennnns 0 and number of persons insured under indemnity only products — ........ccccceiiiiiiiiiiinnnnn. 0.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

3 1 5 3 4 2 0 2 2 4 3 0 4 9 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  West Virginia DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

AM61

1. Fire .0
2.1 Allied Lines
2.2 Multiple Peril Crop ..
2.3 Federal Flood ..
2.4. Private Crop .
2.5 Private Flood ...
3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...

10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne

11.1  Medical Professional Liability - Occurrence

11.2 Medical Professional Liability - Claims-Made

12.  Earthquake

13.1  Comprehensive (hospital and medical) ind (b)

13.2 Comprehensive (hospital and medical) group (b)

14.  Credit A&H (Group and Individual)

15.1  Vision Only (b)

15.2 Dental Only (b)

15.3 Disability Income (b) ..

15.4 Medicare Supplement (b) .

15.5 Medicaid Title XIX (b) ...

15.6 Medicare Title XVIII (b)..

15.7 Long-Term Care (b) ......

15.8 Federal Employees Health Benefits Plan (b) .

15.9 Other Health (b) ..

16.  Workers' Compensation

17.1  Other Liability - Occurrence .

17.2 Other Liability - Claims-Made .

17.3 Excess Workers' Compensation

18.1  Products Liability - Occurrence ..

18.2 Products Liability - Claims-Made ...

19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...

19.2 Other Private Passenger Auto Liability .......................

19.3 Commercial Auto No-Fault (Personal Injury Protection) .

19.4 Other Commercial Auto Liability ..................

21.1 Private Passenger Auto Physical Damage ....

H HE HE w© HE HE HE I
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21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)

23.  Fidelity ...

24.  Surety ....

26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

DETAILS OF WRITE-INS

o - - - R R R R R - R - - R I R R R R R R e - - - R R R R R - E-R-R-R-)

0

(1.534) 2.807 |

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included inLines 1t035$ ......cccccoeviiiiiiinniiniinns 0
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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3 1 5 3 4 2 0 2 2 4 3 0 5 0 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Wisconsin DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ....409,921 |.. ...226,793 |... ....46,614 |... AT ....6,295
2.1 Allied Lines ....562,144 |.. .. 304,048 |... ... 8,462

22
23

Multiple Peril Crop ..
Federal Flood ..

2.4. Private Crop .

2.5 Private Flood ...

3. Farmowners Multiple Peri

4. Homeowners Multiple Peril ..

5.1 Commercial Multiple Peril (Non-Liability Portion) .

5.2 Commercial Multiple Peril (Liability Portion) ..

6. Mortgage Guaranty .

8. Ocean Marine ..

9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1
19.2
19.3
194

Other Private Passenger Auto Liability ..............cceeeee.
Commercial Auto No-Fault (Personal Injury Protection) .
Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

Private Passenger Auto No-Fault (Personal Injury Protection) ...

.6,856,618
.4,583,740

21.832.543 |

.0
. 580,633
..7,614,610
..1,701,182

1ar2.0 | 13,630,144 |

4,099,108 |
5,624,505 |

. 10,867,598
2,103,885
.0

L2870 |
.o

0O 000000 N OO NROCODOOOODOOCODOOOODO OO OO

0.
.. (2,5%9)]..
126,243 |..
287,677 |..

.0
1,285 |.
145,998 |.
..2,208,353 |.

3,108,046 |

.8
. 100,602
66,366

316,270

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

3 1 5 3 4 2 0 2 2 4 3 0 0 0 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Other Alien DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1.

2.1
22
23

25
3.
4.
5.1
52
6.
8.
9.
10.
111
11.2
12.
131
13.2
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
21.1
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

2.4.

Fire
Allied Lines

Multiple Peril Crop ..

Federal Flood ..
Private Crop .
Private Flood ...

Farmowners Multiple Peri
Homeowners Multiple Peril ..
Commercial Multiple Peril (Non-Liability Portion) .
Commercial Multiple Peril (Liability Portion) ..
Mortgage Guaranty .

Ocean Marine ..
Inland Marine ...

Financial Guaranty
Medical Professional Liability - Occurrence
Medical Professional Liability - Claims-Made

Earthquake

Comprehensive (hospital and medical) ind (b)
Comprehensive (hospital and medical) group (b)
Credit A&H (Group and Individual)

Vision Only (b)
Dental Only (b)

Disability Income (b) ..
Medicare Supplement (b) .
Medicaid Title XIX (b) ...
Medicare Title XVIII (b)..
Long-Term Care (b)
Federal Employees Health Benefits Plan (b) .
Other Health (b) ..
Workers' Compensation
Other Liability - Occurrence .
Other Liability - Claims-Made .
Excess Workers' Compensation
Products Liability - Occurrence ..
Products Liability - Claims-Made ...
Private Passenger Auto No-Fault (Personal Injury Protection) ...
Other Private Passenger Auto Liability
Commercial Auto No-Fault (Personal Injury Protection) .
Other Commercial Auto Liability ..................
Private Passenger Auto Physical Damage ....
Commercial Auto Physical Damage .
Aircraft (all perils)

Fidelity ...
Surety ....

Burglary and Theft
Boiler and Machinery .

Credit ........
International ..
Warranty ......

Reins nonproportional assumed property
Reins nonproportional assumed liability ...
Reins nonproportional assumed financial lines .
Aggregate Write-Ins for Other Lines of Business .

Total (a)

o - - - R R R R - R - - R R R i R R - - - R R R R N N =R R-N-

o - - - R R R R R - R - - R I R R R R R R e - - - R R R R R - E-R-R-R-)

.0
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3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page .
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

3 1 5 3 4 2 0 2 2 4 3 0 5 8 1 0 0

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Other Aliens DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1.

2.1
22
23

25
3.
4.
5.1
52
6.
8.
9.
10.
111
11.2
12.
131
13.2
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
21.1
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

2.4.

Fire
Allied Lines

Multiple Peril Crop ..

Federal Flood ..
Private Crop .
Private Flood ...

Farmowners Multiple Peri
Homeowners Multiple Peril ..
Commercial Multiple Peril (Non-Liability Portion) .
Commercial Multiple Peril (Liability Portion) ..
Mortgage Guaranty .

Ocean Marine ..
Inland Marine ...

Financial Guaranty
Medical Professional Liability - Occurrence
Medical Professional Liability - Claims-Made

Earthquake

Comprehensive (hospital and medical) ind (b)
Comprehensive (hospital and medical) group (b)
Credit A&H (Group and Individual)

Vision Only (b)
Dental Only (b)

Disability Income (b) ..
Medicare Supplement (b) .
Medicaid Title XIX (b) ...
Medicare Title XVIII (b)..
Long-Term Care (b)
Federal Employees Health Benefits Plan (b) .
Other Health (b) ..
Workers' Compensation
Other Liability - Occurrence .
Other Liability - Claims-Made .
Excess Workers' Compensation
Products Liability - Occurrence ..
Products Liability - Claims-Made ...
Private Passenger Auto No-Fault (Personal Injury Protection) ...
Other Private Passenger Auto Liability
Commercial Auto No-Fault (Personal Injury Protection) .
Other Commercial Auto Liability ..................
Private Passenger Auto Physical Damage ....
Commercial Auto Physical Damage .
Aircraft (all perils)

Fidelity ...
Surety ....

Burglary and Theft
Boiler and Machinery .

Credit ........
International ..
Warranty ......

Reins nonproportional assumed property
Reins nonproportional assumed liability ...
Reins nonproportional assumed financial lines .
Aggregate Write-Ins for Other Lines of Business .

Total (a)

o - - - R R R R - R - - R R R i R R - - - R R R R N N =R R-N-

o - - - R R R R R - R - - R I R R R R R R e - - - R R R R R - E-R-R-R-)

.0

o - - - R R R R R - R - - R I R R R R R - R R RN R R R R -

o - - - R R R R R e - R - - R I R R R R R R e - - - R R R R N - E-R-R-R-)

3401.
3402.
3403.
3498.

3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page .
Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1to 35 $
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

3 1 5 3 4 2 0 2 2 4 3 0 5 9 1 0 0

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)

NAIC Group Code 0088 BUSINESS IN THE STATE OF  Grand Total DURING THE YEAR 2022 NAIC Company Code 31534
Gross Premiums, Including 3 4 5 6 7 8 9 10 11 12
Policy and Membership Fees,
Less Return Premiums and Direct Defense
Premiums on Policies not Taken Dividends Paid Direct Defense Direct Defense and Cost
1 2 or Credited to and Cost and Cost Containment Commissions
Direct Premiums Direct Premiums Policyholders Direct Unearned Direct Losses Paid Direct Losses Direct Containment Containment Expense and Brokerage Taxes, Licenses
Line of Business Written Earned on Direct Business | Premium Reserves [ (deducting salvage) Incurred Losses Unpaid Expense Paid Expense Incurred Unpaid Expenses and Fees

1. Fire ..5,982,413 |.... ....5,581,448 |.. 2,926,151 |... ...2,164,587 |... .... 1,584,820 ...86,283 [.... ... 811,906 |... ... 108,252
2.1 Allied Lines 6,676,794 |.... ....6,572,088 |.. 2,976,497 |... ....2,510,809 ..70,272 |.... ... 151,672
2.2 Multiple Peril Crop .. RV ...0
2.3 Federal Flood .. .0 . 0.
2.4. Private Crop . .0 .0
2.5 Private Flood ... .. 269,706 |. 122,606

3. Farmowners Multiple Peri
4. Homeowners Multiple Peril ..
5.1 Commercial Multiple Peril (Non-Liability Portion) .
5.2 Commercial Multiple Peril (Liability Portion) ..
6. Mortgage Guaranty .
8. Ocean Marine ..
9. Inland Marine ...
10.  Financial Guaranty ...........ccccceeeeiinnnnnnnne
11.1  Medical Professional Liability - Occurrence
11.2 Medical Professional Liability - Claims-Made
12.  Earthquake
13.1  Comprehensive (hospital and medical) ind (b)
13.2 Comprehensive (hospital and medical) group (b)
14.  Credit A&H (Group and Individual)
15.1  Vision Only (b)
15.2 Dental Only (b)
15.3 Disability Income (b) ..
15.4 Medicare Supplement (b) .
15.5 Medicaid Title XIX (b) ...
15.6 Medicare Title XVIII (b)..
15.7 Long-Term Care (b) ......
15.8 Federal Employees Health Benefits Plan (b) .
15.9 Other Health (b) ..
16.  Workers' Compensation
17.1  Other Liability - Occurrence .
17.2 Other Liability - Claims-Made .
17.3 Excess Workers' Compensation
18.1  Products Liability - Occurrence ..
18.2 Products Liability - Claims-Made ...
19.1 Private Passenger Auto No-Fault (Personal Injury Protection) ...
19.2 Other Private Passenger Auto Liability .......................
19.3 Commercial Auto No-Fault (Personal Injury Protection) .
19.4 Other Commercial Auto Liability ..................
21.1 Private Passenger Auto Physical Damage ....
21.2 Commercial Auto Physical Damage .
22.  Aircraft (all perils)
23.  Fidelity ...
24.  Surety ....
26. Burglary and Theft
27. Boiler and Machinery .
28. Credit........
29. International ..
30. Warranty ......
31.  Reins nonproportional assumed property
32.  Reins nonproportional assumed liability ....
33.  Reins nonproportional assumed financial lines .
34.  Aggregate Write-Ins for Other Lines of Business .
35. Total (a)

204,705,124 |.
166,533,187 |.

766,031 |.
21,090,960 |.
620,179 |.

. 173,317,268
. 206,854,307
. 166,742,187

.0

-0
315,609
20,900,616

.3,335,156
53,171,942
....205,519
.6,125,470
...54,140,360 |..
... 2,437,994 |..

74,872,407 |

o - - R R R R R e - - R = R R R R R - - R N - R - E-R-R- RN

,880,716
..9,670,204
. (38,250)|..

.50, 340,502
.45,844,761

105,643 . 651,466
2,429,815 ..4,828,075
..23,013,579 |... .30,346,960 |..

466.928.838 |

98,835,527
173,750,118
86,742,047

11,441,203
- (1,012,865)

..(5,381,970)
..19,543,889

0

21

.. (16,808)

. (736,196)
. (730,681)

135,378,308 |.
315,079,817 |.

. 481,601,212 |..
32,486,030 |..
.2,827,740 |..
.7,720,822 |..
....3,073,774
.227 ,457

1.239.585.317 |

.0 .

0.
.1,919,861 |..
.2,086,275 |..
35,161,844 |..
0.

0
..2,693,428 |.
..3,703,396 |.
106,453,769 |.

.10,466,893 |.
..9,508,559 |.
. 278,017 |.
..1,196,160 |.
..2,789,753 |.
0
85,223 |.
..2,581,536 |.
...57,462 |.
..1,131,314 .

11,2060 |

.0
.6,701,415
.3,029,814
117,383

462,430
.7,186,738

..1,966,661
.. 4,424,344
..3,707,798

..1,156:768
....3,700
. 145,163

15,086,902

DETAILS OF WRITE-INS

3401.

3402.

3403.

3498.  Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)

(a) Finance and service charges not included in Lines 1t035$ ..........cccooeeine 2,959,411
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 1

Assumed Reinsurance as of December 31, Current Year ($000 Omitted)

1 2 3 4 5 Reinsurance On 8 9 10 11 12 13 14 15
6 7 Amount of Assets
Pledged or
NAIC Funds Held By or Compensating Amount of
Com- Paid Losses and Contingent Assumed Deposited With Balances to Assets Pledged
ID pany Domiciliary Assumed Loss Adjustment [ Known Case Commissions Premiums Unearned Reinsured Letters of Credit | Secure Letters of |  or Collateral
Number | Code Name of Reinsured Jurisdiction Premium Expenses Losses and LAE Cols.6+7 Payable Receivable Premium Companies Posted Credit Held in Trust
38-3167100 .|. 10176 . [CITIZENS INS CO OF OH .....coovevvieiiiciiiiiiccieevieesiecseeesieeneeene | O o 6,575 o0 3,828 | 3,828 [0 0 e 3,108 ....0
35-1958418 .|. 10395 . [CITIZENS INS CO OF MIDWEST N, ...890,273 ....0
0399999. Affiliates - U.S. Non-Pool - Other 896,848 0
0499999. Total - U.S. Non-Pool 896,848 0
0799999. Total - Other (Non-U.S.) 0 0
0899999. Total - Affiliates 896,848 0
AA-9991161 |.00000 . [ COMVONWEALTH AUTOMOBILE REINSURERS (1)
AA-9992114 |.00000 . [MICHIGAN WC PLACEVENT FACILITY .... 0
AA-9992118 |.00000 . [NATIONAL WORKERS COMP REINS POOL . 0
AA-9991218 |.00000 . [NEW JERSEY FAIR PLAN .......cccevuee 0
AA-9990033 |.00000 . [ TENNESSEE REINSURANCE MECHANISM 0 .
1099999. Total Pools, Associations or Other Similar Facilities - Mandatory Pools 1,158 (1)
1299999. Total - Pools and Associations 1,158 1)

9999999

Totals

898,006

0 256,193 256,193

445,43




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE F - PART 2

Premium Portfolio Reinsurance Effected or (Canceled) during Current Year

1 2 3 4 5 6
NAIC
Com
ID pany Date of Original Reinsurance
Number Code Name of Company Contract Premium Premium

21
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

1 2 3 4 5 6 Reinsurance Recoverable On 16 Reinsurance Payable 19 20
7 8 9 10 11 12 13 14 15 17 18 Net Amount | Funds Held
Recoverable by
NAIC Amount in Other From Company
Com- Reinsurance Known Known IBNR IBNR Contingent Columns Dispute Ceded Amounts Reinsurers Under
ID pany Domiciliary Special Premiums Paid Paid Case Loss | Case LAE Loss LAE Unearned Commis- 7 through included in Balances Due to Cols. 15 - |Reinsurance
Number Code Name of Reinsurer Jurisdiction Code Ceded Losses LAE Reserves Reserves Reserves Reserves Premiums sions 14 Totals Column 15 Payable Reinsurers [17 + 18] Treaties
13-5120825 ..|.22292 . | THE HANOVER INSURANCE COMPANY .........ccocoe. 0 [...... 1,027,270 |ooooiienee (O (O 0 [...... 1,027,270 |ooooieenee 0
0399999. Total Authorized - Affiliates - U.S. Non-Pool - Other 0 1,027,270 0 0 0 1,027,270 0
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0 1,027,270 0 0 0 1,027,270 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0
0899999. Total Authorized - Affiliates 0 1,027,270 0 0 1,027,270 0

38-3207001 .. . 10166 . ACCIDENT FUND INS CO OF AMERICA
06-0237820 .. . 20699 . [ACE PROPERTY & CASUALTY
95-3187355 .. [. 35300 . [ALLIANZ GLOBAL RISK US INS CO
06-1182357 .. |.22730 . [ALLIED WORLD INS CO ...........
36-2661954 .. |. 10103 . [AMERICAN AGRICULTURAL INS
06-1430254 .. |. 10348 . [ARCH REINSURANCE CO
13-5358230 .. |.24678 . | ARROWOOD IND CO .......
75-2344200 .. |.43460 . [ASPEN AMERICAN INS CO .....
13-3362309 .. |.27154 . | ATLANTIC SPECIALTY INSURANCE .
51-0434766 .. |.20370 . [AXIS REINSURANCE CO .
47-0574325 .. |.32603 . [BERKLEY INSURANCE .......
31-0542366 .. |. 10677 . [CINCINATTI INS CO (THE) ..
23-2745904 .. |. 10019 . [CLEARWATER SELECT INS CO
36-2994662 .. |. 36552 . [ COLISEUM REINSURANCE CO ..
36-2114545 .. |.20443 . CONTINENTAL CASUALTY CO ..
42-0234980 .. |.21415 . [EMPLOYERS MUTUAL CASUALTY
22-2005057 .. |.26921 . |EVEREST REINS CO .........
23-2153760 .. |. 39675 . [EXCALIBUR REINSURANCE .
13-2673100 .. |.22039 . |GENERAL REINSURANCE CORP
13-3029255 .. |.39322 . |GENERAL SECURITY NATIONAL ..
13-5000848 .. |.21032 . |GLOBAL REINS CORP OF AMER ..
06-0383750 .. |. 19682 . [HARTFORD FIRE INSURANCE
06-0384680 .. |. 11452 . [HARTFORD STEAM BOIL INSPEC & INS CO ..........
74-2195939 .. |(.42374 . |HOUSTON CASUALTY CO .....ccceoveueneee
95-2769232 .. |. 27847 . [ INSURANCE CO OF THE WEST
04-1543470 .. {.23043 . |LIBERTY MUTUAL INSURANCE
54-1398877 .. |.28932 . |MARKEL AMERICA INS CO
06-1481194 .. [. 10829 . | MARKEL GLOBAL REINSURANCE
13-2915260 .. |.34339 . |VETROPOLITAN GRP PROP & ..
04-2482364 .. |. 16187 . [MOSIAC INSURANCE CO
13-4924125 ... 10227 . |MUNICH REINS AMER INC
47-0355979 .. [.20087 . |NATIONAL INDEMNITY CO .....
31-4177100 .. {.23787 . |NATIONWIDE MUTUAL INS CO
06-1053492 .. . 41629 . NEW ENGLAND RE INSURANCE
47-0698507 .. |. 23680 . [ODYSSEY REINSURANCE COMPANY
13-3031176 ..|.38636 . |PARTNER REINS CO OF THE US .
23-1642962 .. |. 12262 . [PENNSYLVANIA MFRS' ASSN .....
52-1952955 .. |. 10357 . [PLATINUM UNDERWRITERS RE
23-1641984 .. |. 10219 .|QBE REINSURANCE CO ..
23-1740414 .. {.22705 . |R&Q REINSURANCE CO ......
30-0703280 .. |. 15529 . (RENAISSANCERE EUROPE AG ..
43-0727872 .. |. 15105 . [SAFETY NATIONAL CASUALTY
75-1444207 .. |.30058 . |SCOR REINSURANCE CO ...
13-2007499 ..|.38776 . |SIRIUS AMERICA INSURANC
35-2293075 .. |. 11551 . [SOMPQ INTERNATIONAL
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

1 2 3 4 5 6 Reinsurance Recoverable On 16 Reinsurance Payable 19 20
7 8 9 10 11 12 13 14 15 17 18 Net Amount | Funds Held
Recoverable by
NAIC Amount in Other From Company
Com- Reinsurance Known Known IBNR IBNR Contingent Columns Dispute Ceded Amounts Reinsurers Under
ID pany Domiciliary Special Premiums Paid Paid Case Loss | Case LAE Loss LAE Unearned Commis- 7 through included in Balances Due to Cols. 15 - |Reinsurance
Number Code Name of Reinsurer Jurisdiction Code Ceded Losses LAE Reserves Reserves Reserves Reserves Premiums sions 14 Totals Column 15 Payable Reinsurers [17 + 18] Treaties
41-0406690 .. |.24767 . [ST. PAUL FIRE & MARINE INS CO .....cceevuenneene
13-1675535 .. |.25364 . |SWISS REINSURANCE AMERICA ............
13-3440360 .. |.29700 . |SWISS RE CORP SOLUTIONS ELITE INS CO
13-2918573 .. [.42439 . [TOA RE INS CO OF AMER .
13-5616275 .. [. 19453 . | TRANSATLANTIC REINS CO
06-0566050 .. [.25658 . [ TRAVELERS INDEMNITY CO ...
20-4929941 .. [. 19518 . [XL CATLIN INSURANCE CO ...
13-1290712 .. |. 20583 . [XL REINSURANCE AMERICA ... TR
0999999. Total Authorized - Other U.S. Unaffiliated Insul
AA-9991500 .. |.00000 . | ILLINOIS MINE SUBS INSUR
AA-9991159 ..|.00000 . |MICHIGAN CATASTROPHIC CLAIMS ....oooovoveeeene Moo Joviiiii i e 30,148 | 0.50,698 | 0 | 166,394 [....oooooeeeenn 0 o 650,338
1099999. Total Authorized - Pools - Mandatory Pools 166,394 650,338
AA-1120337 .. [.00000 . [ASPEN INS UK LTD .94
AA-3194168 ..|.00000 . |ASPEN INSURANCE LIMITED ..
AA-3194139 ..|.00000 . |AXIS SPECIALTY LTD ......
AA-3194122 ..|.00000 . |DAVINCI REINSURANCE LTD .....
AA-1340125 .. [.00000 . |HANNOVER RUCKVERSICHERUNGS AG
AA-3190871 ..|. 00000 . |LANCASHIRE INSURANCE CO .....
AA-1126609 .. |.00000 . [LLOYD'S SYNDICATE 0609
AA-1126623 .. |.00000 . |LLOYD'S SYNDICATE 0623
AA-1126727 .. |.00000 . [LLOYD'S SYNDICATE 0727 ...
AA-1127084 ..|.00000 . |LLOYD'S SYNDICATE 1084 ...
AA-1127183 .. [.00000 . [LLOYD'S SYNDICATE 1183
AA-1120085 .. |.00000 . |LLOYD'S SYNDICATE 1274
AA-1127301 .. [.00000 . [LLOYD'S SYNDICATE 1301 ...
AA-1127414 ..].00000 . |LLOYD'S SYNDICATE 1414 ...
AA-1120102 .. |. 00000 . [LLOYD'S SYNDICATE 1458
AA-1120198 ..|.00000 . |LLOYD'S SYNDICATE 1618
AA-1120156 ..|. 00000 . [LLOYD'S SYNDICATE 1686 ...
AA-1120157 ..|.00000 . |LLOYD'S SYNDICATE 1729 ...
AA-1120171 .. {.00000 . [LLOYD'S SYNDICATE 1856
AA-1120084 .. |.00000 . |LLOYD'S SYNDICATE 1955 ......cceveereerrenreneenes [GBRuceiiiiiiis o forriinn 30
AA-1127141 ... 00000 . |LLOYD'S SYNDICATE 2001 ... .0 |. 0. .0 |.
AA-1128003 .. |.00000 . |LLOYD'S SYNDICATE 2003 ... 0. 0. .0 .
AA-1128010 .. |.00000 . |LLOYD'S SYNDICATE 2010 ... .0 . 0. .0 .
AA-1120158 .. |.00000 . |LLOYD'S SYNDICATE 2014 ... 0. 0. .0 .
AA-1128623 .. |.00000 . |LLOYD'S SYNDICATE 2623 ... .0 |. 0. 9.
AA-1120182 .. |.00000 . |LLOYD'S SYNDICATE 2689 ... 0. 0. .0 .
AA-1128791 ..|.00000 . |LLOYD'S SYNDICATE 2791 ... 54 |.. 16 |.. .0 .
AA-1128987 ..|.00000 . |LLOYD'S SYNDICATE 2987 ... 0. 0. .0 .
AA-1129000 .. |.00000 . |LLOYD'S SYNDICATE 3000 ... .0 |. 0. .0 |.
AA-1126005 .. |.00000 . |LLOYD'S SYNDICATE 4000 ... 0. 0. .0 .
AA-1120075 .. |.00000 . |LLOYD'S SYNDICATE 4020 ... .0 . 0. .0 .
AA-1120067 .. |.00000 . |LLOYD'S SYNDICATE 4242 ... 0. 0. .0 .
AA-1126004 .. |.00000 . |LLOYD'S SYNDICATE 4444 ... 14 . 0. .0 .
AA-1126190 ..|.00000 . |LLOYD'S SYNDICATE 4472 ... 0. 0. .0 .
AA-1840617 .. [.00000 . [MAPFRE XL, COMPANIA DE RE .0 . R .0
AA-1121425 ... 00000 . |MARKEL INTERNATIONAL INS ...coovviveeveninenen | GBRcciiiiiis Joeeieee e foeriiieceen 27 o
AA-3190686 .. |.00000 . [PARTNERRE LTD ......ceveeveerieenieeneeneeneenieenee B o foeeeen 48
AA-3190339 ..].00000 . |RENAISSANCE REINS LTD ....ccoovvevnevnennennonnennee [BWiiiiiiiis i i 1 s
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

1 2 3 4 5 6 Reinsurance Recoverable On 16 Reinsurance Payable 19 20
7 8 9 10 11 12 13 14 15 17 18 Net Amount | Funds Held
Recoverable by
NAIC Amount in Other From Company
Com- Reinsurance Known Known IBNR IBNR Contingent Columns Dispute Ceded Amounts Reinsurers Under
ID pany Domiciliary Special Premiums Paid Paid Case Loss | Case LAE Loss LAE Unearned Commis- 7 through included in Balances Due to Cols. 15 - |Reinsurance
Number Code Name of Reinsurer Jurisdiction Code Ceded Losses LAE Reserves Reserves Reserves Reserves Premiums sions 14 Totals Column 15 Payable Reinsurers [17 + 18] Treaties
AA-3190870 ... 00000 . | VALIDUS REINS LTD ...ooeereeiieieeiieniniinnicnieeans B, oo oo 86 [ O O O (O (O (O O (O (O (O A ()] T (O K 0
1299999. Total Authorized - Other Non-U.S. Insurers 4,007 113 0 2,580 4 4,185 316 291 0 7,489 0 (737) 0 8,226 0

1499999. Total Authorized Excluding Protected Cells (Sum of 0899999, 0999999,
1099999, 1199999 and 1299999)

1899999. Total Unauthorized - Affiliates - U.S. Non-Pool

2199999. Total Unauthorized - Affiliates - Other (Non-U.S.)

2299999. Total Unauthorized - Affiliates

AA-3190770 .. |.00000 . |ACE TEMPEST REINSURANCE

AA-1460019 .. {.00000 . |AVLIN AG

AA-9240020 .. . 00000 . [CHINA REINS GRP CORP

AA-3191400 .. |. 00000 . | CONVEX RE LTD

AA-3191289 .. [.00000 . |FIDELIS INS BERMUDA LTD ..
AA-3191437 ..|.00000 . |GROUP ARK INS LTD ..............
AA-3191190 .. {.00000 . |HAMILTON REINSURANCE BERMUDA ...
AA-3190060 .. [.00000 . [HANNOVER RE .........ocoviviieeniniiiciciienccines
AA-1460080 .. . 00000 . [HELVETIA SCHWEIZERISCHE VERSICHERUNG
AA-8310008 .. |. 00000 . HUMBOLT RE LTD

AA-8310006 .. [. 00000 . (KELVIN RE LTD

AA-3191239 ..|.00000 . |LUVEN RE LTD

AA-3191298 .. |.00000 . | QATAR REINSURANCE CO LTD

AA-1320158 .. [.00000 . [SCOR SE ........cocvvvrvrncnnne
AA-3191321 .. {.00000 . | SIRIUS BERMUDA INS CO LTD
AA-1440076 .. |.00000 . |SIRIUS INTERNATIONAL INS

AA-3191432 .. [.00000 . | VANTAGE RISK LTD .........

AA-3191388 .. |.00000 . | VERMEER REINS LTD

AA-3191315 .. [.00000 . [XL BERMUDA LTD ......covvvevrncnnene.

2699999. Total Unauthorized - Other Non-U.S. Insurers

Olwww o ~Nrn o

2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999, 2399999,

2499999, 2599999 and 2699999) 1,812 1 0
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 0
3699999. Total Certified - Affiliates 0
CR-3194128 .. [.00000 . |ALLIED WORLD ASSURANCE CO LTD ...ceeevveevvenee [BMULcoiiiiiiis [ e Joeeneeneeneend 17 e O e 0 s 0 e 0 e 0 e 0 o 0 e 0 e 0 e 0 e 0 e 0 [t 0 e 0
CR-3194126 ... 00000 . | ARCH REINS LTD ....eovveermnnnnnenennnenenenne | BWiiiiiis o e 17 i 0 i 0 i 0 i 0 i 0 i 0 i 0 i 0 i 0 i 0 e 0 i 0 i 0 s 0
CR-3194130 .. [.00000 . [ENDURANCE SPECIALTY INS LTD ...eevvevrenenene [BMUeiiiiiiiiis | foeeneenene 107 o 0 i 0 i 0 i 0 o 0 i 0 i 0 o 0 e 0 i 0 i 0 [ 0 e 0 e 0
4099999. Total Certified - Other Non-U.S. Insurers 0
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999,

3899999, 3999999 and 4099999) 241 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of 5099999,

5199999, 5299999, 5399999 and 5499999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified Excluding

Protected Cells (Sum of 1499999, 2899999, 4299999 and 5699999) 642,399 53,328 0 532,636 34,353 940,036 106,204 282,831 0 1,949,478 0 (1,903) 0 1,951,381 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and 5599999) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
9999999 Totals 642,399 53,328 0 532,636 34,353 940,036 106,294 282,831 0 1,949,478 0 (1,903) 0 1,951,381 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3 (Continued)

(Credit Risk)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

Collateral 25 26 27 Ceded Reinsurance Credit Risk
21 22 23 24 28 29 30 31 32 33 34 35 36
Credit Risk
Credit Risk on on Un-
Collateralized | collateralized
Reinsurance Recoverables|Recoverables
Payable & (Col. 32 * (Col. 33 *
Single Total Amount Funds Held Total Stressed Net Factor Factor
Issuing or Beneficiary Net Recoverable (Cols. Collateral | Recoverable Applicable to | Applicable to
ID Confirming Trusts & Total Funds | Recoverable | Applicable from Stressed 17+18+20; (Cols. 21+22 Net of Reinsurer Reinsurer
Number Multiple Bank Other Held, Net of Funds Sch. F Reinsurers | Recoverable | butnotin |Stressed Net| + 24, notin Collateral Reinsurer | Designation | Designation
From Name of Reinsurer Beneficiary Letters of Reference Allowable Payables & Held & Penalty Less Penalty | (Col. 28 * excess of | Recoverable [ Excess of Offsets Designation | Equivalent in | Equivalent in
Col. 1 From Col. 3 Trusts Credit Number Collateral Collateral Collateral (Col. 78) | (Cols. 15-27) 120%) Col. 29) (Cols. 29-30) | Col. 31) (Cols. 31-32) | Equivalent Col. 34) Col. 34)
13-5129825 .. | THE HANOVER INSURANCE COMPANY ....eiviiiiiiniiniiiiiiiiinne forsensnninnnninas [ P 0 [ v 0 fiiiin 0 o, 1,027,270 | 0 et XXX e XXX i e e XXX o KKK i [ XXX o XXX [ e XXX o XXX
0399999. Total Authorized - Affiliates - U.S. Non-Pool - Other 0 0 1,027,270 XXX
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0 0 1,027,270 XXX
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0
0899999. Total Authorized - Affiliates 0 0 1,027,270 0 0 0
38-3207001 .. [ ACCIDENT FUND INS CO OF AMERICA ....cceovveeiieierieiienienienns ferieniniiniinicne 0 0 0 3 0
06-0237820 .. | ACE PROPERTY & CASUALTY ........ 0. .0 . .0 | 1. 0.
95-3187355 .. | ALLIANZ GLOBAL RISK US INS C! 0. .0 . .0 | 2... 0.
06-1182357 .. |ALLIED WORLD INS CO ........... 0. .0 . .0 | 3. 0.
36-2661954 .. | AVERICAN AGRICULTURAL INS 0. .0 . .0 | 3. 0.
06-1430254 .. | ARCH REINSURANCE €0 .....coveiueeereeniiniiniesieniesieeiesiesiesiesens feriesienienieniens 0 0 0 2 0
13-5358230 .. | ARROWOOD IND CO ...t [oeeeeniesienienieas 0 0 0 6 0
75-2344200 .. | ASPEN AVERICAN INS CO ..... 0. .0 . .0 | 3. 0.
13-3362309 .. [ATLANTIC SPECIALTY INSURANCE . 0. .0 . .0 | 2... 0.
51-0434766 .. |AXIS REINSURANCE CO ........ 0. .0 . .0 | 3. 0.
47-0574325 .. |BERKLEY INSURANCE .... 0. .0 . .0 | 2... 0.
31-0542366 .. |CINCINATTI INS CO (THE) .. .0 . .0 | .0 | 2... 0.
23-2745904 .. | CLEARWATER SELECT INS CO 0. .0 . .0 | 3. 0.
36-2994662 .. | COLISEUM REINSURANCE CO .. 0. .0 . .0 | 6... 0.
36-2114545 .. | CONTINENTAL CASUALTY €O ..ovveuvireieieeesiesieseeseesee e niens feviesiisienieniees 0 0 0 3 0
42-0234980 .. |EMPLOYERS MUTUAL CASUALTY ..oviiiiiiiiesieiesiesieseesiesie e feeieniesiesieniens 0 0 0 3 0
22-2005057 .. [EVEREST REINS CO ............ 0. .0 . .0 | 2... 0.
23-2153760 .. |EXCALIBUR REINSURANCE . 0. .0 . .0 | 6... 0.
13-2673100 .. | GENERAL REINSURANCE CORP 0. .0 . .0 | 1. 0.
13-3029255 .. | GENERAL SECURITY NATIONAL .. 0. .0 . .0 | 2... 0.
13-5009848 .. | GLOBAL REINS CORP OF AMER .. 0. .0 . .0 | 6... 0.
06-0383750 .. |HARTFORD FIRE INSURANCE ........ 0. .0 . .0 | 2... 0.
06-0384680 .. |HARTFORD STEAM BOIL INSPEC & INS CO . 0. .0 . .0 | 1. 0.
74-2195939 .. |HOUSTON CASUALTY €O ...vvuvneeeeieieniesee st [eeeeenienienieniens 0 0 0 1 0
95-2769232 .. | INSURANCE CO OF THE WEST .... 0 0 0 3 0
04-1543470 .. |LIBERTY MUTUAL INSURANCE 0. .0 . .0 | 3. 0.
54-1398877 .. |MARKEL AMERICA INS CO ..... 0. .0 . .0 | 3. 0.
06-1481194 .. |MARKEL GLOBAL REINSURANCE 0. .0 . .0 | 3. 0.
13-2915260 .. |METROPOLITAN GRP PROP & .. 0. .0 . .0 | 3. 0.
04-2482364 .. |MOSIAC INSURANCE CO ..... 0. .0 . .0 | 6... 0.
13-4924125 .. [MUNICH REINS AMER INC . 0. .0 . .0 | 2... 0.
47-0355979 .. |NATIONAL INDEMNITY CO ..... 0. .0 . .0 | 1. 0.
31-4177100 .. |NATIONWIDE MUTUAL INS CO .... 0 0 0 2 0
06-1053492 .. |NEW ENGLAND RE INSURANCE 0 0 0 6 0
47-0698507 .. | ODYSSEY REINSURANCE COMPANY 0. .0 . .0 | 3. 0.
13-3031176 .. [PARTNER REINS CO OF THE US . 0. .0 . .0 | 2... 0.
23-1642962 .. | PENNSYLVANIA NFRS' ASSN .. 0. .0 . .0 | 2... 0.
52-1952955 .. [ PLATINUM UNDERIIRITERS RE .0 . .0 . .0 | 2... 0.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3 (Continued)

(Credit Risk)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

Collateral 25 26 27 Ceded Reinsurance Credit Risk
21 22 23 24 28 29 30 31 32 33 34 35 36
Credit Risk
Credit Risk on on Un-
Collateralized | collateralized
Reinsurance Recoverables|Recoverables
Payable & (Col. 32 * (Col. 33 *
Single Total Amount Funds Held Total Stressed Net Factor Factor
Issuing or Beneficiary Net Recoverable (Cols. Collateral | Recoverable Applicable to | Applicable to
ID Confirming Trusts & Total Funds | Recoverable | Applicable from Stressed 17+18+20; (Cols. 21+22 Net of Reinsurer Reinsurer
Number Multiple Bank Other Held, Net of Funds Sch. F Reinsurers | Recoverable | butnotin |Stressed Net| + 24, notin Collateral Reinsurer | Designation | Designation
From Name of Reinsurer Beneficiary Letters of Reference Allowable Payables & Held & Penalty Less Penalty | (Col. 28 * excess of | Recoverable [ Excess of Offsets Designation | Equivalent in | Equivalent in
Col. 1 From Col. 3 Trusts Credit Number Collateral Collateral Collateral (Col. 78) | (Cols. 15-27) 120%) Col. 29) (Cols. 29-30) | Col. 31) (Cols. 31-32) | Equivalent Col. 34) Col. 34)
23-1641984 .. |QBE REINSURANCE CO 3
23-1740414 .. |R&Q REINSURANCE CO ...... 6...
30-0703280 .. | RENAISSANCERE EUROPE AG .. 2...
43-0727872 .. | SAFETY NATIONAL CASUALTY 1.
75-1444207 .. |SCOR REINSURANCE (O .... 2...
13-2997499 .. |SIRIUS AMERICA INSURANCI 4.
35-2293075 .. | SOMPO INTERNATIONAL ........... 2...
41-0406690 .. |ST. PAUL FIRE & MARINE INS CO 1.
13-1675535 .. [ SWISS REINSURANCE AVERICA 2
13-3440360 .. |SWISS RE CORP SOLUTIONS ELITE INS CO ... 1
13-2918573 .. | TOA RE INS CO OF AMER .......coevenes 3.
13-5616275 .. [ TRANSATLANTIC REINS CO 2...
06-0566050 .. | TRAVELERS INDEMNITY CO ... 1.
20-4929941 .. [XL CATLIN INSURANCE CO ... 2...
13-1290712 .. | XL REINSURANCE AVERICA ... 2
0999999. Total Authorized - Other U.S. Unaffiliated Insurers
AA-9991500 .. [ ILLINOIS MINE SUBS INSUR .......eeoeereeeniennieenieeniennienienienne foreenrenieeninenen 0 i O s o 0 i 0 e 0 el 0 o b XK o XXX [ b XXX e b XXX e b XK [ b XXX [
AA-9991159 .. |MICHIGAN CATASTROPHIC CLAIMS ....oovivivinnnninninnnninninninne forrernennennenene 0 i 0 oo o 0 o (850) | 882,178 [ 0 | XXX e e XXX o e XXX i e e XK o e XXX i e XXX e
1099999. Total Authorized - Pools - Mandatory Pools
AA-1120337 .. [ASPEN INS UK LTD 3
AA-3194168 .. [ASPEN INSURANCE LIMITED .. 3. 0 |.
AA-3194139 ..[AXIS SPECIALTY LTD ...... 3. 0 |.
AA-3194122 .. [DAVINCI REINSURANCE LTD ..... 3. 0 |.
AA-1340125 .. [HANNOVER RUCKVERSICHERUNGS AG 2... 0 |.
AA-3190871 .. |LANCASHIRE INSURANCE CO 3 0
AA-1126609 .. |LLOYD'S SYNDICATE 0609 3 0
AA-1126623 .. |LLOYD'S SYNDICATE 0623 ... 3. 0 |.
AA-1126727 .. [LLOYD'S SYNDICATE 0727 ... 3. 0 |.
AA-1127084 .. [LLOYD'S SYNDICATE 1084 ... 3. 0 |.
AA-1127183 .. [LLOYD'S SYNDICATE 1183 ... 3. 0 |.
AA-1120085 .. |LLOYD'S SYNDICATE 1274 ... 3. 0 |.
AA-1127301 .. [LLOYD'S SYNDICATE 1301 ... 3. 0 |.
AA-1127414 .. [LLOYD'S SYNDICATE 1414 ... 3. 0 |.
AA-1120102 .. |LLOYD'S SYNDICATE 1458 3 0
AA-1120198 .. [LLOYD'S SYNDICATE 1618 3 0
AA-1120156 .. |LLOYD'S SYNDICATE 1686 ... 3. 0 |.
AA-1120157 .. [LLOYD'S SYNDICATE 1729 ... 3. 0 |.
AA-1120171 .. [LLOYD'S SYNDICATE 1856 ... 3. 0 |.
AA-1120084 .. |LLOYD'S SYNDICATE 1955 ... 3. 0 |.
AA-1127141 .. [LLOYD'S SYNDICATE 2001 ... 3. 0 |.
AA-1128003 .. |LLOYD'S SYNDICATE 2003 ... 3. 0 |.
AA-1128010 .. |LLOYD'S SYNDICATE 2010 ... 3. 0 |.
AA-1120158 .. |LLOYD'S SYNDICATE 2014 B [, 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Credit Risk)

Collateral 25 26 27 Ceded Reinsurance Credit Risk
21 22 23 24 28 29 30 31 32 33 34 35 36
Credit Risk
Credit Risk on on Un-
Collateralized | collateralized
Reinsurance Recoverables|Recoverables
Payable & (Col. 32 * (Col. 33 *
Single Total Amount Funds Held Total Stressed Net Factor Factor
Issuing or Beneficiary Net Recoverable (Cols. Collateral | Recoverable Applicable to | Applicable to
ID Confirming Trusts & Total Funds | Recoverable | Applicable from Stressed 17+18+20; (Cols. 21+22 Net of Reinsurer Reinsurer
Number Multiple Bank Other Held, Net of Funds Sch. F Reinsurers | Recoverable | butnotin |Stressed Net| + 24, notin Collateral Reinsurer | Designation | Designation
From Name of Reinsurer Beneficiary Letters of Reference Allowable Payables & Held & Penalty Less Penalty | (Col. 28 * excess of | Recoverable [ Excess of Offsets Designation | Equivalent in | Equivalent in
Col. 1 From Col. 3 Trusts Credit Number Collateral Collateral Collateral (Col. 78) | (Cols. 15-27) 120%) Col. 29) (Cols. 29-30) | Col. 31) (Cols. 31-32) | Equivalent Col. 34) Col. 34)
AA-1128623 .. |LLOYD'S SYNDICATE 2623 0 3 0
AA-1120182 .. |LLOYD'S SYNDICATE 2689 ... .0 . 3. 0 |.
AA-1128791 .. [LLOYD'S SYNDICATE 2791 ... .0 . 3. 0 |.
AA-1128987 .. [LLOYD'S SYNDICATE 2987 ... .0 . 3. 0 |.
AA-1129000 .. |LLOYD'S SYNDICATE 3000 ... .0 . 3. 0 |.
AA-1126005 .. |LLOYD'S SYNDICATE 4000 ... .0 . 3. 0 |.
AA-1120075 .. |LLOYD'S SYNDICATE 4020 ... .0 . 3. 0 |.
AA-1120067 .. |LLOYD'S SYNDICATE 4242 ... .0 . 3. 0 |.
AA-1126004 .. |LLOYD'S SYNDICATE 4444 0 3 0
AA-1126190 .. [LLOYD'S SYNDICATE 4472 0 3 0
AA-1840617 .. [MAPFRE XL, COMPANIA DE RE .0 . 3. 0 |.
AA-1121425 .. [MARKEL INTERNATIONAL INS .0 . 3. 0 |.
AA-3190686 .. |PARTNERRE LTD ............. .0 . 2... 0 |.
AA-3190339 .. |RENAISSANCE REINS LTD . .0 . 2... 0 |.
AA-3190870 .. [VALIDUS REINS LTD 0 3 0
1299999. Total Authorized - Other Non-U.S. Insurers 0 0
1499999. Total Authorized Excluding Protected Cells (Sum of
0899999, 0999999, 1099999, 1199999 and 1299999) 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0
2299999. Total Unauthorized - Affiliates 0
AA-3190770 .. |ACE TEMPEST RE INSURANCE 0 1
AA-1460019 .. [AMLIN AG ..oeeveeiciene AT | 3...
AA-9240020 .. |CHINA REINS GRP CORP .0 . 3.
AA-3191400 .. [CONVEX RE LTD .......... .0 . 6...
AA-3191289 .. [FIDELIS INS BERMUDA LTD .. .0 . 3.
AA-3191437 ..[GROUP ARK INS LTD ........... 0] 3.
AA-3191190 .. [HAMILTON REINSURANCE BERMUDA . .37 | 4.
AA-3190060 .. [HANNOVER RE 0 2
AA-1460080 .. |HELVETIA SCHWEIZERISCHE VERSICHERUNG .........cceeieerieirenns 0 6
AA-8310008 .. |HUMBOLT RE LTD .0 . 6...
AA-8310006 .. |KELVIN RE LTD ... .0 . 6...
AA-3191239 .. [LUMEN RE LTD .......cceee.. .0 . 6...
AA-3191298 .. [QATAR REINSURANCE CO LTD AT 4.
AA-1320158 .. |SCOR SE .....ceooeeveeeeeieanene .0 . 2...
AA-3191321 .. [SIRIUS BERMUDA INS CO LTD .0 . 4.
AA-1440076 .. [SIRIUS INTERNATIONAL INS 0 |. 4.
AA-3191432 .. [ VANTAGE RISK LTD 0 6
AA-3191388 .. | VERMEER REINS LTD 0 3
AA-3191315 .. [XL BERMUDA LTD 0 2
2699999. Total Unauthorized - Other Non-U.S. Insurers 191
2899999. Total Unauthorized Excluding Protected Cells (Sum of

2299999, 2399999, 2499999, 2599999 and 2699999)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Credit Risk)

Collateral 25 26 27 Ceded Reinsurance Credit Risk
21 22 23 24 28 29 30 31 32 33 34 35 36
Credit Risk
Credit Risk on on Un-
Collateralized | collateralized
Reinsurance Recoverables|Recoverables
Payable & (Col. 32 * (Col. 33 *
Single Total Amount Funds Held Total Stressed Net Factor Factor
Issuing or Beneficiary Net Recoverable (Cols. Collateral | Recoverable Applicable to | Applicable to
ID Confirming Trusts & Total Funds | Recoverable | Applicable from Stressed 17+18+20; (Cols. 21+22 Net of Reinsurer Reinsurer
Number Multiple Bank Other Held, Net of Funds Sch. F Reinsurers | Recoverable | butnotin |Stressed Net| + 24, notin Collateral Reinsurer | Designation | Designation
From Name of Reinsurer Beneficiary Letters of Reference Allowable Payables & Held & Penalty Less Penalty | (Col. 28 * excess of | Recoverable [ Excess of Offsets Designation | Equivalent in | Equivalent in
Col. 1 From Col. 3 Trusts Credit Number Collateral Collateral Collateral (Col. 78) | (Cols. 15-27) 120%) Col. 29) (Cols. 29-30)| Col. 31) (Cols. 31-32) | Equivalent Col. 34) Col. 34)
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 XXX
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 XXX
3699999. Total Certified - Affiliates 0 0

CR-3194128 .. [ALLIED WORLD ASSURANCE CO LTD
CR-3194126 .. [ARCH REINS LTD ......cccvvennns
CR-3194130 .. [ENDURANCE SPECIALTY INS LTD ..

4099999. Total Certified - Other Non-U.S. Insurers

4299999. Total Certified Excluding Protected Cells (Sum of

3699999, 3799999, 3899999, 3999999 and 4099999) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-

uU.s.) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells

(Sum of 5099999, 5199999, 5299999, 5399999 and

5499999) 0 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX 0 0
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction

and Certified Excluding Protected Cells (Sum of

1499999, 2899999, 4299999 and 5699999) 0 191 XXX 0 (1,875) 1,951,353 0 40,880 49,056 (1,211) 50,267 191 50,076 XXX 6 1,117
5899999. Total Protected Cells (Sum of 1399999, 2799999,

4199999 and 5599999) 0 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX XXX XXX XXX XXX
9999999 Totals 0 191 XXX 0 (1,875) 1,951,353 0 40,880 49,056 (1,211) 50,267 191 50,076 XXX 6 1,117




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Aging of Ceded Reinsurance)

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses 44 45 46 47 48 49 50 51 52 53
37 Overdue 43
38 39 40 41 42 Recoverable
Total Recoverable on Paid Percentage
Recoverable| on Paid Total Losses & of Amounts
on Paid Losses & |Recoverable |LAE Over 90 More Than Amounts in
Losses & |LAE Over 90| on Paid Days Past 90 Days Percentage Col. 47 for
Total Due LAE Days Past Losses & [Due Amounts Overdue Not| More Than Is the Reinsurers
ID Total Cols. 37+42 | Amounts in [Due Amounts LAE Not in Amounts in Dispute 120 Days Amount in | with Values
Number Overdue (In total Dispute in Dispute [Amounts Not| Dispute Received | Percentage (Col. Overdue |Col. 50 Less| Less Than
From Name of Reinsurer 1-29 30-90 91-120 Over 120 | Cols. 38+39 [should equal| Included in | Includedin | in Dispute | (Cols. 40 + Prior Overdue Col.| 47/[Cols. (Col. 41/ | Than 20%? 20% in
Col. 1 From Col. 3 Current Days Days Days Days +40+41 Cols. 7+8) Col.43 [Cols. 40 & 41| (Cols 43-44)[ 41-45) 90 Days 42/Col. 43 46+48]) Col. 43) (Yes or No) Col. 50
13-5129825 .. [ THE HANOVER INSURANCE COMPANY ........ccoeevcovicivinins fooveiiiiiiiiiins 0 oo 0 fooeeieenen0 o0 0 0 0 i 0 0 o, 0 [ 0 oo 0

0399999. Total Authorized - Affiliates - U.S. Non-Pool -

Other 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
0499999. Total Authorized - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
0799999. Total Authorized - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
0899999. Total Authorized - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0

ve

38-3207001 .. | ACCIDENT FUND INS CO OF AMERICA
06-0237820 .. | ACE PROPERTY & CASUALTY .....
95-3187355 .. | ALLIANZ GLOBAL RISK US INS Cf
06-1182357 .. |ALLIED WORLD INS CO ...........
36-2661954 .. | AMERICAN AGRICULTURAL INS
06-1430254 .. | ARCH REINSURANCE CO
13-5358230 .. | ARROWOOD IND CO
75-2344200 .. | ASPEN AVERICAN INS CO .....
13-3362309 .. [ATLANTIC SPECIALTY INSURANCE
51-0434766 .. |AXIS REINSURANCE CO ........
47-0574325 .. |BERKLEY INSURANCE ....
31-0542366 .. | CINCINATTI INS CO (THE) ..
23-2745904 .. | CLEARWATER SELECT INS CO
36-2094662 .. | COLISEUM REINSURANCE CO ..
36-2114545 .. | CONTINENTAL CASUALTY CO
42-0234980 .. | EMPLOYERS MUTUAL CASUALTY
22-2005057 .. [EVEREST REINS CO ............
23-2153760 .. |EXCALIBUR REINSURANCE .
13-2673100 .. | GENERAL REINSURANCE CORP
13-3020255 .. | GENERAL SECURITY NATIONAL ..
13-5009848 .. | GLOBAL REINS CORP OF AMER ..
06-0383750 .. |HARTFORD FIRE INSURANCE ........
06-0384680 .. |HARTFORD STEAM BOIL INSPEC & INS CO
74-2195939 .. |HOUSTON CASUALTY CO
95-2769232 .. | INSURANCE CO OF THE WEST ....
04-1543470 .. |LIBERTY MUTUAL INSURANCE
54-1398877 .. |MARKEL AMERICA INS CO .....
06-1481194 .. |MARKEL GLOBAL REINSURANCE
13-2915260 .. |METROPOLITAN GRP PROP &
04-2482364 .. |MOSIAC INSURANCE CO .....
13-4924125 .. [MUNICH REINS AMER INC
47-0355979 .. |NATIONAL INDEMNITY CO .....
31-4177100 .. |NATIONWIDE MUTUAL INS CO ....
06-1053492 .. |NEW ENGLAND RE INSURANCE
47-0698507 .. | ODYSSEY REINSURANCE COMPANY
13-3031176 .. [PARTNER REINS CO OF THE US
23-1642962 .. | PENNSYLVANIA MFRS' ASSN ..
52-1952955 .. [PLATINUM UNDERIRITERS RE ........cocoviiiiiiiiiiicene

o

cooo

oo

cooocoocoo

oo

cooocoocoo

o

o

cooocoocoo

o

o

cooo
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

(Aging of Ceded Reinsurance)

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses 44 45 46 47 48 49 50 51 52 53
37 Overdue 43
38 39 40 41 42 Recoverable
Total Recoverable on Paid Percentage
Recoverable| on Paid Total Losses & of Amounts
on Paid Losses & |Recoverable |LAE Over 90 More Than Amounts in
Losses & |LAE Over 90| on Paid Days Past 90 Days Percentage Col. 47 for
Total Due LAE Days Past Losses & [Due Amounts Overdue Not| More Than Is the Reinsurers
ID Total Cols. 37+42 | Amounts in [Due Amounts LAE Not in Amounts in Dispute 120 Days Amount in | with Values
Number Overdue (In total Dispute in Dispute [Amounts Not| Dispute Received | Percentage (Col. Overdue |Col. 50 Less| Less Than
From Name of Reinsurer 30-90 91-120 Over 120 | Cols. 38+39 [should equal| Included in | Includedin | in Dispute | (Cols. 40 + Prior Overdue Col.| 47/[Cols. (Col. 41/ | Than 20%? 20% in
Col. 1 From Col. 3 Current Days Days Days +40+41 Cols. 7+8) Col. 43 |Cols. 40 & 41| (Cols 43-44) | 41 -45) 90 Days 42/Col. 43 46+48]) Col. 43) (Yes or No) Col. 50
23-1641984 .. | GBE REINSURANCE CO ... 0. . . . .0. 0.
23-1740414 .. |R&Q REINSURANCE CO ...... .0. 0.
30-0703280 .. [RENAISSANCERE EUROPE AG .. .0. 0.
43-0727872 .. SAFETY NATIONAL CASUALTY 0 0.
75-1444207 .. | SCOR REINSURANCE CO ......oovviuiiiiiiieiiiiciciiciciiiiiies oo
13-2097499 .. |SIRIUS AMERICA INSURANCE
35-2293075 .. [SOMPO INTERNATIONAL ...........
41-0406690 .. [ST. PAUL FIRE & MARINE INS CO
13-1675535 .. | SWISS REINSURANCE AVERICA ............
13-3440360 .. | SWISS RE CORP SOLUTIONS ELITE INS CO
13-2918573 .. | TOA RE INS CO OF AMER ..................
13-5616275 .. | TRANSATLANTIC REINS CO
06-0566050 .. | TRAVELERS INDEMNITY CO ...
20-4929941 .. [XL CATLIN INSURANCE CO
13-1290712 .. | XL REINSURANCE AMERICA
0999999. Total Authorized - Other U.S. Unaffiliated
Insurers
AA-9991500 .. [ ILLINOIS MINE SUBS INSIR ..............
AA-9991159 .. [MICHIGAN CATASTROPHIC CLAINS
1099999. Total Authorized - Pools - Mandatory Pools
AA-1120337 .. [ASPEN INS UK LTD
AA-3194168 .. [ASPEN INSURANCE LIMITED ..
AA-3194139 ..[AXIS SPECIALTY LTD ......
AA-3194122 .. [DAVINCI REINSURANCE LTD .....
AA-1340125 .. [HANNOVER RUCKVERSICHERUNGS AG
AA-3190871 .. |LANCASHIRE INSURANCE CO
AA-1126609 .. |LLOYD'S SYNDICATE 0609
AA-1126623 .. |LLOYD'S SYNDICATE 0623 ...
AA-1126727 .. [LLOYD'S SYNDICATE 0727 ...
AA-1127084 .. [LLOYD'S SYNDICATE 1084 ...
AA-1127183 .. [LLOYD'S SYNDICATE 1183 ...
AA-1120085 .. |LLOYD'S SYNDICATE 1274 ...
AA-1127301 .. [LLOYD'S SYNDICATE 1301 ...
AA-1127414 .. [LLOYD'S SYNDICATE 1414 ...
AA-1120102 .. |LLOYD'S SYNDICATE 1458
AA-1120198 .. [LLOYD'S SYNDICATE 1618
AA-1120156 .. |LLOYD'S SYNDICATE 1686 ...
AA-1120157 .. [LLOYD'S SYNDICATE 1729 ...
AA-1120171 .. [LLOYD'S SYNDICATE 1856 ...
AA-1120084 .. |LLOYD'S SYNDICATE 1955 ...
AA-1127141 .. [LLOYD'S SYNDICATE 2001 ...
AA-1128003 .. |LLOYD'S SYNDICATE 2003 ...
AA-1128010 .. |LLOYD'S SYNDICATE 2010 ...
AA-1120158 .. |LLOYD'S SYNDICATE 2014




cve

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)

(Aging of Ceded Reinsurance)

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses 44 45 46 47 48 49 50 51 52 53
37 Overdue 43
38 39 40 41 42 Recoverable
Total Recoverable on Paid Percentage
Recoverable| on Paid Total Losses & of Amounts
on Paid Losses & |Recoverable |LAE Over 90 More Than Amounts in
Losses & |LAE Over 90| on Paid Days Past 90 Days Percentage Col. 47 for
Total Due LAE Days Past Losses & [Due Amounts Overdue Not| More Than Is the Reinsurers
ID Total Cols. 37+42 | Amounts in [Due Amounts LAE Not in Amounts in Dispute 120 Days Amount in | with Values
Number Overdue (In total Dispute in Dispute [Amounts Not| Dispute Received | Percentage (Col. Overdue |Col. 50 Less| Less Than
From Name of Reinsurer 1-29 30-90 91-120 Over 120 | Cols. 38+39 [should equal| Included in | Includedin | in Dispute | (Cols. 40 + Prior Overdue Col.| 47/[Cols. (Col. 41/ | Than 20%? 20% in
Col. 1 From Col. 3 Current Days Days Days Days +40+41 Cols. 7+8) Col.43 [Cols. 40 & 41| (Cols 43-44)[ 41-45) 90 Days 42/Col. 43 46+48]) Col. 43) (Yes or No) Col. 50

AA-1128623 .. [LLOYD'S SYNDICATE 2623 ... . . .0 .0. 0. .0
AA-1120182 .. [LLOYD'S SYNDICATE 2689 ... .0. 0. .0
AA-1128791 .. [LLOYD'S SYNDICATE 2791 ... .0. 0. .0
AA-1128987 .. [LLOYD'S SYNDICATE 2987 ... 0 0. .0
AA-1129000 .. [LLOYD'S SYNDICATE 3000 0
AA-1126005 .. [LLOYD'S SYNDICATE 4000 0
AA-1120075 .. [LLOYD'S SYNDICATE 4020 ... .0
AA-1120067 .. [LLOYD'S SYNDICATE 4242 ... .0
AA-1126004 .. [LLOYD'S SYNDICATE 4444 ... .0
AA-1126190 .. [LLOYD'S SYNDICATE 4472 ... .0
AA-1840617 .. [MAPFRE XL, COMPANIA DE RE .0
AA-1121425 .. |MARKEL INTERNATIONAL INS .0
AA-3190686 .. [PARTNERRE LTD ............. .0
AA-3190339 .. | RENAISSANCE REINS LTD 0
AA-3190870 .. [VALIDUS REINS LTD .....ccovovevvenienncinicinncinicinnies fooveeeneenenenn0 fooviiiiinn0 L0 0 0 e 0 o, 0
1299999. Total Authorized - Other Non-U.S. Insurers 0

1499999. Total Authorized Excluding Protected Cells (Sum

of 0899999, 0999999, 1099999, 1199999 and
1299999) 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0
2299999. Total Unauthorized - Affiliates 0
AA-3190770 .. |ACE TEMPEST RE INSURANCE

AA-1460019 .. |AMLIN AG .0
AA-9240020 .. [CHINA REINS GRP CORP 0
AA-3191400 .. [ CONVEX RE LTD 0
AA-3191289 .. [FIDELIS INS BERMUDA LTD .. .0
AA-3191437 ..[GROUP ARK INS LTD ........... .0
AA-3191190 .. [HAMILTON REINSURANCE BERMUDA . .0
AA-3190060 .. |HANNOVER RE .0
AA-1460080 .. |HELVETIA SCHWEIZ .0
AA-8310008 .. |HUMBOLT RE LTD .0
AA-8310006 .. |KELVIN RE LTD ... .0
AA-3191239 .. [LUMEN RE LTD 0
AA-3191298 .. [QATAR REINSURANCE CO LTD .... 0
AA-1320158 .. [SCOR SE .....coevevrverricinnns .0
AA-3191321 .. [SIRIUS BERMUDA INS CO LTD .0
AA-1440076 .. [SIRIUS INTERNATIONAL INS .0
AA-3191432 .. [ VANTAGE RISK LTD .. .0
AA-3191388 .. | VERMEER REINS LTD .0
AA-3191315 .. [XL BERMUDA LTD 0
2699999. Total Unauthorized - Other Non-U.S. Insurers 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Aging of Ceded Reinsurance)

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses 44 45 46 47 48 49 50 51 52 53
37 Overdue 43
38 39 40 41 42 Recoverable
Total Recoverable on Paid Percentage
Recoverable| on Paid Total Losses & of Amounts
on Paid Losses & |Recoverable |LAE Over 90 More Than Amounts in
Losses & |LAE Over 90| on Paid Days Past 90 Days Percentage Col. 47 for
Total Due LAE Days Past Losses & [Due Amounts Overdue Not| More Than Is the Reinsurers
ID Total Cols. 37+42 | Amounts in [Due Amounts LAE Not in Amounts in Dispute 120 Days Amount in | with Values
Number Overdue (In total Dispute in Dispute [Amounts Not| Dispute Received | Percentage (Col. Overdue |Col. 50 Less| Less Than
From Name of Reinsurer 1-29 30-90 91-120 Over 120 | Cols. 38+39 [should equal| Included in | Includedin | in Dispute | (Cols. 40 + Prior Overdue Col.| 47/[Cols. (Col. 41/ | Than 20%? 20% in
Col. 1 From Col. 3 Current Days Days Days Days +40+41 Cols. 7+8) Col. 43  [Cols. 40 & 41| (Cols 43-44) [ 41 -45) 90 Days 42/Col. 43 46+48]) Col. 43) (Yes or No) Col. 50
2899999. Total Unauthorized Excluding Protected Cells
(Sum of 2299999, 2399999, 2499999, 2599999
and 2699999) 0 10 1 0 0 1 0 0 90.9 0.0 0.0 XXX 0
3299999. Total Certified - Affiliates - U.S. Non-Pool 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
3699999. Total Certified - Affiliates 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0

CR-3194128 .. [ALLIED WORLD ASSURANCE CO LTD
CR-3194126 .. [ARCH REINS LTD ............
CR-3194130 .. [ENDURANCE SPECIALTY INS

4099999. Total Certified - Other Non-U.S. Insurers

4299999. Total Certified Excluding Protected Cells (Sum of]|
3699999, 3799999, 3899999, 3999999 and

4099999) 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S.

Non-Pool 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
4999999. Total Reciprocal Jurisdiction - Affiliates - Other

(Non-U.S.) 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5699999. Total Reciprocal Jurisdiction Excluding Protected

Cells (Sum of 5099999, 5199999, 5299999,

5399999 and 5499999) 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
5799999. Total Authorized, Unauthorized, Reciprocal

Jurisdiction and Certified Excluding Protected

Cells (Sum of 1499999, 2899999, 4299999 and

5699999) 53,668 (360) 20 0 (340) 53,328 0 0 53,328 0 0 (0.6) 0.0 0.0 XXX 0
5899999. Total Protected Cells (Sum of 1399999,

2799999, 4199999 and 5599999) 0 0 0 0 0 0 0 0 0 0 0 0.0 0.0 0.0 XXX 0
9999999 Totals 53,668 (360) 20 0 (340) 53,328 0 0 53,328 0 0 (0.6) 0.0 0.0 XXX 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Provision for Reinsurance for Certified Reinsurers)

Provision for Certified Reinsurance

54 55 56 57 58 59 60 61 62 63 64 65 Complete if Col. 52 = "No"; Otherwise 69
Percent of Enter 0
Collateral 66 67 68 Provision for
Provided for |Percent Credit| 20% of Overdue
Net Allowed on 20% of Provision for | Recoverable Reinsurance
Net Recoverables Net Recoverable Reinsurance on Paid Total Ceded to
Recoverables Subjectto |Recoverables| on Paid Amount of | with Certified |Losses & LAE| Collateral Net Certified
Percent Subject to Collateral Subjectto [Losses & LAE|Credit Allowed| Reinsurers |Over 90 Days [Provided (Col.| Unsecured Reinsurers
Certified | Effective Collateral | Catastrophe | Collateral |Dollar Amount|Requirements| Collateral |Over 90 Days for Net Due to Past Due (20 + Col. 21 +| Recoverable (Greater of
ID Reinsurer | Date of Required for |Recoverables |Requirements| of Collateral | ([Col. 20 + [Requirements| PastDue |Recoverables| Collateral |Amounts Not| Col. 22 + for Which [Col. 62 + Col.
Number Rating Certified Full Credit | Qualifying for | for Full Credit| Required |Col. 21 + Col. [(Col. 60/ Col.| Amountsin | (Col. 57 + Deficiency in Dispute | Col. 24, not Credit is 20% of  |65] or Col.68;
From Name of Reinsurer (1 through| Reinsurer | (0% through | Collateral (Col. 19 - (Col. 56 * |22 + Col. 24]/| 56, notto | Dispute (Col. [ [Col.58* (Col. 19 - (Col. 47 * to Exceed |[Allowed (Col.| Amountin [notto Exceed
Col. 1 From Col. 3 6) Rating 100%) Deferral Col. 57) Col. 58) Col. 58) [exceed 100%)[ 45 *20%) Col. 61]) Col. 63) 20%) Col. 63) 63 - Col. 66) Col. 67 Col. 63)
13-5129825 .. [ THE HANOVER INSURANCE COMPANY .....ceeiiiiiiueiiiiiiisiianiianinans
0399999. Total Authorized - Affiliates - U.S. Non-Pool - Other
0499999. Total Authorized - Affiliates - U.S. Non-Pool
0799999. Total Authorized - Affiliates - Other (Non-U.S.)
0899999. Total Authorized - Affiliates
38-3207001 .. [ACCIDENT FUND INS CO OF AVERICA
06-0237820 .. | ACE PROPERTY & CASUALTY ............
95-3187355 .. [ALLIANZ GLOBAL RISK US INS CO
06-1182357 .. | ALLIED WORLD INS CO ...........
36-2661954 .. [ AMERICAN AGRICULTURAL INS
06-1430254 .. | ARCH RE INSURANCE CO ....
13-5358230 .. | ARROWOOD IND CO .......
75-2344200 .. | ASPEN AMERICAN INS CO .....
13-3362309 .. | ATLANTIC SPECIALTY INSURANCE .
51-0434766 .. | AXIS REINSURANCE CO ........
47-0574325 .. [BERKLEY INSURANCE .......
31-0542366 .. |CINCINATTI INS CO (THE) ..
23-2745904 .. |CLEARWATER SELECT INS CO
36-2994662 .. | COLISEUM REINSURANCE CO ..
36-2114545 .. [CONTINENTAL CASUALTY CO ..
42-0234980 .. | EMPLOYERS MUTUAL CASUALTY
22-2005057 .. |EVEREST REINS CO
23-2153760 .. |EXCALIBUR REINSURANCE
13-2673100 .. | GENERAL REINSURANCE CORP
13-3029255 .. | GENERAL SECURITY NATIONAL ..
13-5009848 .. [GLOBAL REINS CORP OF AMER
06-0383750 .. [HARTFORD FIRE INSURANCE
06-0384680 .. [HARTFORD STEAM BOIL INSPEC & INS CO .
74-2195939 .. [HOUSTON CASUALTY CO ...........
95-2769232 .. | INSURANCE CO OF THE WEST ...
04-1543470 .. [LIBERTY MUTUAL INSURANCE
54-1398877 .. MARKEL AVERICA INS CO .....
06-1481194 .. [MARKEL GLOBAL RE INSURANCE
13-2915260 .. METROPOLITAN GRP PROP & ..
04-2482364 .. |MOSIAC INSURANCE CO
13-4924125 .. |MUNICH REINS AMER INC .
47-0355979 .. [NATIONAL INDEMNITY CO .....
31-4177100 .. [NATIONWIDE MUTUAL INS CO
06-1053492 .. |NEW ENGLAND REINSURANCE .....
47-0698507 .. [ODYSSEY REINSURANCE COMPANY
13-3031176 .. |PARTNER REINS CO OF THE US

23-1642962 ..

PENNSYLVANIA MFRS' ASSN
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Provision for Reinsurance for Certified Reinsurers)

Provision for Certified Reinsurance

54 55 56 57 58 59 60 61 62 63 64 65 Complete if Col. 52 = "No"; Otherwise 69
Percent of Enter 0
Collateral 66 67 68 Provision for
Provided for |Percent Credit| 20% of Overdue
Net Allowed on 20% of Provision for | Recoverable Reinsurance
Net Recoverables Net Recoverable Reinsurance on Paid Total Ceded to
Recoverables Subjectto |Recoverables| on Paid Amount of | with Certified |Losses & LAE| Collateral Net Certified
Percent Subject to Collateral Subjectto [Losses & LAE|Credit Allowed| Reinsurers |Over 90 Days [Provided (Col.| Unsecured Reinsurers
Certified | Effective Collateral | Catastrophe | Collateral |Dollar Amount|Requirements| Collateral |Over 90 Days for Net Due to Past Due (20 + Col. 21 +| Recoverable (Greater of
ID Reinsurer | Date of Required for |Recoverables |Requirements| of Collateral | ([Col. 20 + [Requirements| PastDue |Recoverables| Collateral |Amounts Not| Col. 22 + for Which [Col. 62 + Col.
Number Rating Certified Full Credit | Qualifying for | for Full Credit| Required |Col. 21 + Col. [(Col. 60/ Col.| Amountsin | (Col. 57 + Deficiency in Dispute | Col. 24, not Credit is 20% of  |65] or Col.68;
From Name of Reinsurer (1 through| Reinsurer | (0% through | Collateral (Col. 56 * |22 + Col. 24]/| 56, notto | Dispute (Col. [ [Col.58* (Col. 19 - (Col. 47 * to Exceed |[Allowed (Col.| Amountin [notto Exceed
Col. 1 From Col. 3 100%) Deferral Col. 58) Col. 58) [exceed 100%)[ 45 *20%) Col. 61]) . 20%) Col. 63) 63 - Col. 66) Col. 67 Col. 63)
52-1952955 .. | PLATINUM UNDERWRITERS RE ....
23-1641984 .. [ GBE REINSURANCE CO ......
23-1740414 .. |R&Q REINSURANCE (O ...
30-0703280 .. [RENAISSANCERE EUROPE AG ..
43-0727872 .. | SAFETY NATIONAL CASUALTY
75-1444207 .. [SCOR REINSURANCE CO ........
13-2997499 .. |SIRIUS AMERICA INSURANCE
35-2293075 .. [SOMPO INTERNAT [ONAL
41-0406690 .. |ST. PAUL FIRE & MARINE INS CO
13-1675535 .. | SWISS REINSURANCE AVERICA ............
13-3440360 .. |SWISS RE CORP SOLUTIONS ELITE INS CO
13-2918573 .. | TOA RE INS CO OF AMER
13-5616275 .. [ TRANSATLANTIC REINS CO
06-0566050 .. | TRAVELERS INDEMNITY CO ...
20-4929941 .. [XL CATLIN INSURANCE CO
13-1290712 .. | XL REINSURANCE AMERICA
0999999. Total Authorized - Other U.S. Unaffiliated Insurers
AA-9991500 .. | ILLINOIS MINE SUBS INSUR
AA-9991159 .. [MICHIGAN CATASTROPHIC CLAINS .
1099999. Total Authorized - Pools - Mandatory Pools
AA-1120337 .. [ASPEN INS UK LTD
AA-3194168 .. | ASPEN INSURANCE LIMITED
AA-3194139 .. [AXIS SPECIALTY LTD
AA-3194122 .. | DAVINCI REINSURANCE LTD .....
AA-1340125 .. [HANNOVER RUCKVERSICHERUNGS AG
AA-3190871 .. | LANCASHIRE INSURANCE CO .....
AA-1126609 .. |LLOYD'S SYNDICATE 0609 ...
AA-1126623 .. [LLOYD'S SYNDICATE 0623 ...
AA-1126727 .. [LLOYD'S SYNDICATE 0727 ...
AA-1127084 .. [LLOYD'S SYNDICATE 1084 ...
AA-1127183 .. [LLOYD'S SYNDICATE 1183 ...
AA-1120085 .. [LLOYD'S SYNDICATE 1274 ...
AA-1127301 .. [LLOYD'S SYNDICATE 1301 ...
AA-1127414 .. [LLOYD'S SYNDICATE 1414 ...
AA-1120102 .. |LLOYD'S SYNDICATE 1458 ...
AA-1120198 .. [LLOYD'S SYNDICATE 1618 ...
AA-1120156 .. |LLOYD'S SYNDICATE 1686 ...
AA-1120157 .. [LLOYD'S SYNDICATE 1729 ...
AA-1120171 .. [LLOYD'S SYNDICATE 1856
AA-1120084 .. [LLOYD'S SYNDICATE 1955
AA-1127141 .. [LLOYD'S SYNDICATE 2001 ...
AA-1128003 .. |LLOYD'S SYNDICATE 2003
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Provision for Reinsurance for Certified Reinsurers)

Provision for Certified Reinsurance

54 55 56 57 58 59 60 61 62 63 64 65 Complete if Col. 52 = "No"; Otherwise 69
Percent of Enter 0
Collateral 66 67 68 Provision for
Provided for |Percent Credit| 20% of Overdue
Net Allowed on 20% of Provision for | Recoverable Reinsurance
Net Recoverables Net Recoverable Reinsurance on Paid Total Ceded to
Recoverables Subjectto |Recoverables| on Paid Amount of | with Certified |Losses & LAE| Collateral Net Certified
Percent Subject to Collateral Subjectto [Losses & LAE|Credit Allowed| Reinsurers |Over 90 Days [Provided (Col.| Unsecured Reinsurers
Certified | Effective Collateral | Catastrophe | Collateral |Dollar Amount|Requirements| Collateral |Over 90 Days for Net Due to Past Due (20 + Col. 21 +| Recoverable (Greater of
ID Reinsurer | Date of Required for |Recoverables |Requirements| of Collateral | ([Col. 20 + [Requirements| PastDue |Recoverables| Collateral |Amounts Not| Col. 22 + for Which [Col. 62 + Col.
Number Rating Certified Full Credit | Qualifying for | for Full Credit| Required |Col. 21 + Col. [(Col. 60/ Col.| Amountsin | (Col. 57 + Deficiency in Dispute | Col. 24, not Credit is 20% of  |65] or Col.68;
From Name of Reinsurer (1 through| Reinsurer | (0% through | Collateral (Col. 56 * |22 + Col. 24]/| 56, notto | Dispute (Col. [ [Col.58* (Col. 19 - (Col. 47 * to Exceed |[Allowed (Col.| Amountin [notto Exceed
Col. 1 From Col. 3 100%) Deferral Col. 58) Col. 58) [exceed 100%)[ 45 *20%) Col. 61]) . 20%) Col. 63) 63 - Col. 66) Col. 67 Col. 63)
AA-1128010 .. |LLOYD'S SYNDICATE 2010 .
AA-1120158 .. [LLOYD'S SYNDICATE 2014 ...
AA-1128623 .. |LLOYD'S SYNDICATE 2623 ...
AA-1120182 .. [LLOYD'S SYNDICATE 2689 ...
AA-1128791 .. [LLOYD'S SYNDICATE 2791 ...
AA-1128987 .. [LLOYD'S SYNDICATE 2987 ...
AA-1129000 .. |LLOYD'S SYNDICATE 3000
AA-1126005 .. [LLOYD'S SYNDICATE 4000
AA-1120075 .. |LLOYD'S SYNDICATE 4020 ...
AA-1120067 .. [LLOYD'S SYNDICATE 4242 ...
AA-1126004 .. |LLOYD'S SYNDICATE 4444
AA-1126190 .. [LLOYD'S SYNDICATE 4472
AA-1840617 .. [MAPFRE XL, COMPANIA DE RE
AA-1121425 .. |MARKEL INTERNATIONAL INS
AA-3190686 .. | PARTNERRE LTD
AA-3190339 .. | RENAISSANCE REINS LTD
AA-3190870 .. [VALIDUS REINS LTD
1299999. Total Authorized - Other Non-U.S. Insurers
1499999. Total Authorized Excluding Protected Cells (Sum of 0899999, 0999999,
1099999, 1199999 and 1299999)
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.)
2299999. Total Unauthorized - Affiliates
AA-3190770 .. | ACE TEMPEST REINSURANCE
AA-1460019 .. [AMLIN AG ..ooeveeeieiene
AA-9240020 .. [CHINA REINS GRP CORP
AA-3191400 .. [CONVEX RE LTD .............
AA-3191289 .. [FIDELIS INS BERMUDA LTD ..
AA-3191437 ..[GROUP ARK INS LTD ...........
AA-3191190 .. [HAMILTON REINSURANCE BERMUDA
AA-3190060 .. [HANNOVER RE
AA-1460080 .. [HELVETIA SCHWEIZERISCHE VERSICHERUNG
AA-8310008 .. |HUMBOLT RE LTD
AA-8310006 .. [KELVIN RE LTD
AA-3191239 .. [LUMEN RE LTD
AA-3191298 .. | QATAR REINSURANCE CO LTD
AA-1320158 .. |SCOR SE ......oovereieiieiene
AA-3191321 .. [SIRIUS BERMUDA INS CO LTD
AA-1440076 .. [SIRIUS INTERNATIONAL INS
AA-3191432 .. [ VANTAGE RISK LTD

AA-3191388 ..

VERMEER REINS LTD
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Provision for Reinsurance for Certified Reinsurers)

Provision for Certified Reinsurance

54 55 56 57 58 59 60 61 62 63 64 65 Complete if Col. 52 = "No"; Otherwise 69
Percent of Enter 0
Collateral 66 67 68 Provision for
Provided for |Percent Credit| 20% of Overdue
Net Allowed on 20% of Provision for | Recoverable Reinsurance
Net Recoverables Net Recoverable Reinsurance on Paid Total Ceded to
Recoverables Subjectto |Recoverables| on Paid Amount of | with Certified |Losses & LAE| Collateral Net Certified
Percent Subject to Collateral Subjectto [Losses & LAE|Credit Allowed| Reinsurers |Over 90 Days [Provided (Col.| Unsecured Reinsurers
Certified | Effective Collateral | Catastrophe | Collateral |Dollar Amount|Requirements| Collateral |Over 90 Days for Net Due to Past Due (20 + Col. 21 +| Recoverable (Greater of
ID Reinsurer | Date of Required for |Recoverables |Requirements| of Collateral | ([Col. 20 + [Requirements| PastDue |Recoverables| Collateral |Amounts Not| Col. 22 + for Which [Col. 62 + Col.
Number Rating Certified Full Credit | Qualifying for | for Full Credit| Required |Col. 21 + Col. [(Col. 60/ Col.| Amountsin | (Col. 57 + Deficiency in Dispute | Col. 24, not Credit is 20% of  |65] or Col.68;
From Name of Reinsurer (1 through| Reinsurer | (0% through | Collateral (Col. 19 - (Col. 56 * |22 + Col. 24]/| 56, notto | Dispute (Col. [ [Col.58* (Col. 19 - (Col. 47 * to Exceed |[Allowed (Col.| Amountin [notto Exceed
Col. 1 From Col. 3 6) Rating 100%) Deferral Col. 57) Col. 58) Col. 58) [exceed 100%)[ 45 *20%) Col. 61]) Col. 63) 20%) Col. 63) 63 - Col. 66) Col. 67 Col. 63)
AA-3191315 .. [ XL BERMUDA LTD ....ceoviieiuiiiiiiiieisieiisiciisicicsisissnsissnsienens |oeens XXX [ XXXeoiow oo XXXoiieeafeeins XXX viwidorrens XXX v XXX viwidorrens XXX v XXX e XXXeoieiaforenns DS, S, STV T XXXeoieiaforenns XXX e XXXeooieiaforenns DS, S, STV T XXXeoieiaferenns XXX........
2699999. Total Unauthorized - Other Non-U.S. Insurers XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999, 2399999,
2499999, 2599999 and 2699999)
3299999. Total Certified - Affiliates - U.S. Non-Pool
3599999. Total Certified - Affiliates - Other (Non-U.S.)
3699999. Total Certified - Affiliates
CR-3194128 .. [ALLIED WORLD ASSURANCE CO LTD .07/01/2014 ..
CR-3194126 .. [ARCH REINS LTD ....ccvvveeeienenn .07/01/2014 ..
CR-3194130 .. [ENDURANCE SPECIALTY INS LTD .10/27/2015 ..
4099999. Total Certified - Other Non-U.S. Insurers
4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999, 3899999,
3999999 and 4099999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5099999. Total Reciprocal Jurisdiction - Affiliates XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of 5099999,
5199999, 5299999, 5399999 and 5499999) XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified Excluding
Protected Cells (Sum of 1499999, 2899999, 4299999 and 5699999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and 5599999) XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
9999999 Totals XXX 0 0 0 XXX XXX 0 0 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Total Provision for Reinsurance)

70

20% of
Recoverable on Paid

Provision for Unauthorized Reinsurance

Provision for Overdue Authorized and
Reciprocal Jurisdiction Reinsurance

Total Provision for Reinsurance

7

Provision for

72

Provision for Overdue
Reinsurance from

73
Complete if
Col. 52 = "Yes";
Otherwise Enter 0

20% of Recoverable
on Paid Losses &
LAE Over 90 Days
Past Due Amounts

74
Complete if
Col. 52 = "No";
Otherwise Enter 0

Greater of 20% of Net
Recoverable Net of
Funds Held &
Collateral, or 20% of
Recoverable on Paid

75

Provision for Amounts

76

7

78

Losses & LAE Over Reinsurance with Unauthorized Not in Dispute + 20% |Losses & LAE Over 90| Ceded to Authorized | Provision for Amounts
ID 90 Days past Due Unauthorized Reinsurers and of Amounts in Days Past Due and Reciprocal Ceded to Unauthorized | Provision for Amounts
Number Amounts Not in Reinsurers Due to Amounts in Dispute Dispute (Greater of Col. 26 * Jurisdiction Reinsurers Ceded to Certified Total Provision for
From Name of Reinsurer Dispute Collateral Deficiency | (Col. 70 + 20% of the ([Col. 47 * 20%] + 20% or Reinsurers (Cols. 71 + 72 Not in Reinsurers Reinsurance
Col. 1 From Col. 3 (Col. 47 * 20%) (Col. 26) Amount in Col. 16) [Col. 45 * 20%]) Cols. [40 + 41] * 20%) (Cols. 73 + 74) Excess of Col. 15) (Cols. 64 + 69) (Cols. 75 + 76 + 77)
13-5129825 .. | THE HANOVER INSURANCE COMPANY ....iiviiviiriniinnninnnsnnnnnnnsnsnsnsnnennenne foorenenenenenesesesenenees O foonrnininins XXX oot XX 0 s
0399999. Total Authorized - Affiliates - U.S. Non-Pool - Other
0499999. Total Authorized - Affiliates - U.S. Non-Pool
0799999. Total Authorized - Affiliates - Other (Non-U.S.)
0899999. Total Authorized - Affiliates
38-3207001 .. | ACCIDENT FUND INS CO OF AMERICA
06-0237820 .. | ACE PROPERTY & CASUALTY ........
95-3187355 .. | ALLIANZ GLOBAL RISK US INS C
06-1182357 .. |ALLIED WORLD INS CO ...........
36-2661954 .. | AMERICAN AGRICULTURAL INS
06-1430254 .. | ARCH REINSURANCE CO
13-5358230 .. [ ARROWOOD IND CO
75-2344200 .. | ASPEN AVERICAN INS CO .....
13-3362309 .. [ATLANTIC SPECIALTY INSURANCE .
51-0434766 .. |AXIS REINSURANCE CO
47-0574325 .. |BERKLEY INSURANCE
31-0542366 .. |CINCINATTI INS CO (THE) ..
23-2745904 .. | CLEARWATER SELECT INS CO
36-2994662 .. | COL1SEUM REINSURANCE CO 0 0
36-2114545 .. | CONTINENTAL CASUALTY CO
42-0234980 .. | EMPLOYERS MUTUAL CASUALTY .0 0
22-2005057 .. [EVEREST REINS CO ............ .0 0
23-2153760 .. |EXCALIBUR REINSURANCE . .0 0
13-2673100 .. | GENERAL RE INSURANCE CORP .... .0 0
13-3029255 .. | GENERAL SECURITY NATIONAL .. .0 0
13-5009848 .. GLOBAL REINS CORP OF AMER .. .0 0
06-0383750 .. |HARTFORD FIRE INSURANCE ........ .0 0
06-0384680 .. |HARTFORD STEAM BOIL INSPEC & INS CO . .0 0
74-2195939 .. |HOUSTON CASUALTY CO ........... .0 0
95-2769232 .. | INSURANCE CO OF THE WEST .0 0
04-1543470 .. |LIBERTY MUTUAL INSURANCE .0 0
54-1398877 .. |MARKEL AMERICA INS CO ..... .0 0
06-1481194 .. |MARKEL GLOBAL REINSURANCE .0 0
13-2915260 .. [METROPOLITAN GRP PROP & .. .0 0
04-2482364 .. |MOSIAC INSURANCE CO ..... .0 0
13-4924125 .. [MUNICH REINS AMER INC 0 0
47-0355979 .. |NATIONAL INDEMNITY CO 0 0
31-4177100 .. |NATIONWIDE MUTUAL INS CO .0 0
06-1053492 .. |NEW ENGLAND RE INSURANCE .0 0
47-0698507 .. | ODYSSEY REINSURANCE COMPANY
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Total Provision for Reinsurance)

ID
Number
From
Col. 1

Name of Reinsurer
From Col. 3

70

20% of
Recoverable on Paid
Losses & LAE Over
90 Days past Due
Amounts Not in
Dispute
(Col. 47 * 20%)

Provision for Unauthorized Reinsurance

Provision for Overdue Authorized and
Reciprocal Jurisdiction Reinsurance

Total Provision for Reinsurance

7 72

Provision for Overdue
Reinsurance from
Unauthorized
Reinsurers and
Amounts in Dispute
(Col. 70 + 20% of the
Amount in Col. 16)

Provision for
Reinsurance with
Unauthorized
Reinsurers Due to
Collateral Deficiency
(Col. 26)

73 74
Complete if Complete if
Col. 52 = "Yes"; Col. 52 = "No";

Otherwise Enter 0 Otherwise Enter 0
Greater of 20% of Net
Recoverable Net of
Funds Held &
Collateral, or 20% of
Recoverable on Paid
Losses & LAE Over 90
Days Past Due
(Greater of Col. 26 *
20% or
Cols. [40 + 41] * 20%)

20% of Recoverable
on Paid Losses &
LAE Over 90 Days
Past Due Amounts

Not in Dispute + 20%

of Amounts in
Dispute
([Col. 47 * 20%] +
[Col. 45 * 20%])

75

Provision for Amounts
Ceded to Authorized
and Reciprocal
Jurisdiction
Reinsurers
(Cols. 73 + 74)

76

Provision for Amounts
Ceded to Unauthorized
Reinsurers
(Cols. 71 + 72 Not in
Excess of Col. 15)

7

Provision for Amounts
Ceded to Certified
Reinsurers

78

Total Provision for
Reinsurance
(Cols. 75 + 76 + 77)

13-3031176 ..
23-1642962 ..
52-1952955 ..
23-1641984 ..
23-1740414 ..
30-0703280 ..
43-0727872 ..
75-1444207 ..
13-2007499 ..
35-2293075 ..
41-0406690 ..
13-1675535 ..
13-3440360 ..
13-2918573 ..
13-5616275 ..
06-0566050 ..
20-4929941 ..
13-1290712 ..

PARTNER REINS CO OF THE US ...
PENNSYLVANIA MFRS' ASSN ..
PLATINUM UNDERIRITERS RE
QBE RE INSURANCE CO
R&Q REINSURANCE CO
RENAISSANCERE EUROPE AG ..
SAFETY NATIONAL CASUALTY
SCOR REINSURANCE CO
SIRIUS AMERICA INSURANCE
SOMPO  INTERNATIONAL ...........

ST. PAUL FIRE & MARINE INS CO
SWISS REINSURANCE AVERICA ............

SWISS RE CORP SOLUTIONS ELITE INS CO
TOA RE INS CO OF AMER .........cocvve

TRANSATLANTIC REINS CO
TRAVELERS INDEMNITY CO ...
XL CATLIN INSURANCE CO ...
XL REINSURANCE AVERICA ... we

(Cols. 64 + 69)

0999999.

Total Authorized - Other U.S. Unaffiliated Insurers

AA-9991500 ..
AA-9991159 ..

ILLINOIS MINE SUBS INSUR .......ocvemiieieinieenieesisesec e
MICHIGAN CATASTROPHIC CLAIMS ...vovviveeiieiiiiiiiieiiisicsce

1099999.

Total Authorized - Pools - Mandatory Pools

AA-1120337 ..
AA-3194168 ..
AA-3194139 ..
AA-3194122 ..
AA-1340125 ..
AA-3100871 ..
AA-1126609 ..
AA-1126623 ..
AA-1126727 ..
AA-1127084 ..
AA-1127183 ..
AA-1120085 ..
AA-1127301 ..
AA-1127414 ..
AA-1120102 ..
AA-1120198 ..
AA-1120156 ..
AA-1120157 ..

ASPEN INS UK LTD
ASPEN INSURANCE LIMITED ..
AXIS SPECIALTY LTD ......
DAVINCI REINSURANCE LTD .....

HANNOVER RUCKVERSICHERUNGS AG
LANCASHIRE INSURANCE CO
LLOYD'S SYNDICATE 0609

LLOYD'S SYNDICATE 0623 ...
LLOYD'S SYNDICATE 0727 ...
LLOYD'S SYNDICATE 1084
LLOYD'S SYNDICATE 1183
LLOYD'S SYNDICATE 1274 ...
LLOYD'S SYNDICATE 1301 ...
LLOYD'S SYNDICATE 1414
LLOYD'S SYNDICATE 1458
LLOYD'S SYNDICATE 1618 ...
LLOYD'S SYNDICATE 1686 ...
LLOYD'S SYNDICATE 1729
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Total Provision for Reinsurance)

70

20% of
Recoverable on Paid

Provision for Unauthorized Reinsurance

Provision for Overdue Authorized and
Reciprocal Jurisdiction Reinsurance

Total Provision for Reinsurance

7

Provision for

72

Provision for Overdue
Reinsurance from

73 74
Complete if Complete if
Col. 52 = "Yes"; Col. 52 = "No";

Otherwise Enter 0

20% of Recoverable
on Paid Losses &
LAE Over 90 Days
Past Due Amounts

Otherwise Enter 0

Greater of 20% of Net
Recoverable Net of
Funds Held &
Collateral, or 20% of
Recoverable on Paid

75

Provision for Amounts

76

7

78

Losses & LAE Over Reinsurance with Unauthorized Not in Dispute + 20% |Losses & LAE Over 90| Ceded to Authorized | Provision for Amounts
ID 90 Days past Due Unauthorized Reinsurers and of Amounts in Days Past Due and Reciprocal Ceded to Unauthorized | Provision for Amounts
Number Amounts Not in Reinsurers Due to Amounts in Dispute Dispute (Greater of Col. 26 * Jurisdiction Reinsurers Ceded to Certified Total Provision for
From Name of Reinsurer Dispute Collateral Deficiency | (Col. 70 + 20% of the ([Col. 47 * 20%] + 20% or Reinsurers (Cols. 71 + 72 Not in Reinsurers Reinsurance
Col. 1 From Col. 3 (Col. 47 * 20%) (Col. 26) Amount in Col. 16) [Col. 45 * 20%]) Cols. [40 + 41] * 20%) (Cols. 73 + 74) Excess of Col. 15) (Cols. 64 + 69) (Cols. 75 + 76 + 77)

AA-1120171 .. |LLOYD'S SYNDICATE 1856
AA-1120084 .. |LLOYD'S SYNDICATE 1955 ...
AA-1127141 .. |LLOYD'S SYNDICATE 2001 ...
AA-1128003 .. |LLOYD'S SYNDICATE 2003
AA-1128010 .. |LLOYD'S SYNDICATE 2010
AA-1120158 .. |LLOYD'S SYNDICATE 2014 ...
AA-1128623 .. |LLOYD'S SYNDICATE 2623 ...
AA-1120182 .. |LLOYD'S SYNDICATE 2689
AA-1128791 .. |LLOYD'S SYNDICATE 2791
AA-1128987 .. [LLOYD'S SYNDICATE 2987 ... .0 0
AA-1129000 .. [LLOYD'S SYNDICATE 3000 ... .0 0
AA-1126005 .. |LLOYD'S SYNDICATE 4000 ... .0 0
AA-1120075 .. |LLOYD'S SYNDICATE 4020 ... .0 0
AA-1120067 .. |LLOYD'S SYNDICATE 4242 ... .0 0
AA-1126004 .. |LLOYD'S SYNDICATE 4444 ... .0 0
AA-1126190 .. [LLOYD'S SYNDICATE 4472 ... .0 0
AA-1840617 .. |MAPFRE XL, COMPANIA DE RE .. .0 0
AA-1121425 .. [MARKEL INTERNATIONAL INS .0 0
AA-3190686 .. |PARTNERRE LTD ............. .0 0
AA-3190339 .. |RENAISSANCE REINS LTD . .0 0
AA-3190870 .. | VALIDUS REINS LTD ... .0 0
1299999. Total Authorized - Other Non-U.S. Insurers 0 0
1499999. Total Authorized Excluding Protected Cells (Sum of 0899999,

0999999, 1099999, 1199999 and 1299999) 0 XXX 0
1899999. Total Unauthorized - Affiliates - U.S. Non-Pool 0 0 0
2199999. Total Unauthorized - Affiliates - Other (Non-U.S.) 0 0 0
2299999. Total Unauthorized - Affiliates 0 0 0
AA-3190770 .. |ACE TEMPEST RE INSURANCE | 0
AA-1460019 .. |AMLIN AG ..ovoveviieins 0f. 0
AA-9240020 .. [CHINA REINS GRP CORP 0. 0
AA-3191400 .. | CONVEX RE LTD ............. 2. 0
AA-3191289 .. [FIDELIS INS BERMUDA LTD .. 0. 0
AA-3191437 ..|GROUP ARK INS LTD ........... 2. 0
AA-3191190 .. [HAMILTON REINSURANCE BERMUDA . 0. 0
AA-3190060 .. [HANNOVER RE ........cevverververrcienns 4. 0
AA-1460080 .. |HELVETIA SCHWEIZERISCHE VERSICHERUNG 9. 0
AA-8310008 .. |HUMBOLT RE LTD 0f. 0
AA-8310006 .. |KELVIN RE LTD ... 0. 0
AA-3191239 .. |LUMEN RE LTD .....ccevvenes 5. 0
AA-3191298 .. [QATAR REINSURANCE CO LTD 0].. 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 3 (Continued)

Ceded Reinsurance as of December 31, Current Year ($000 Omitted)
(Total Provision for Reinsurance)

70 Provision for Overdue Authorized and

Provision for Unauthorized Reinsurance Reciprocal Jurisdiction Reinsurance Total Provision for Reinsurance

71 72 73 74 75 76 77 78
Complete if Complete if
Col. 52 = "Yes"; Col. 52 = "No";

Otherwise Enter 0 Otherwise Enter 0
Greater of 20% of Net
Recoverable Net of
Funds Held &
Collateral, or 20% of

20% of Recoverable
on Paid Losses &
LAE Over 90 Days

20% of Provision for Overdue

Recoverable on Paid

Provision for

Reinsurance from

Past Due Amounts

Recoverable on Paid

Provision for Amounts

€9¢

Losses & LAE Over Reinsurance with Unauthorized Not in Dispute + 20% |Losses & LAE Over 90| Ceded to Authorized | Provision for Amounts
ID 90 Days past Due Unauthorized Reinsurers and of Amounts in Days Past Due and Reciprocal Ceded to Unauthorized | Provision for Amounts
Number Amounts Not in Reinsurers Due to Amounts in Dispute Dispute (Greater of Col. 26 * Jurisdiction Reinsurers Ceded to Certified Total Provision for
From Name of Reinsurer Dispute Collateral Deficiency | (Col. 70 + 20% of the ([Col. 47 * 20%] + 20% or Reinsurers (Cols. 71 + 72 Not in Reinsurers Reinsurance
Col. 1 From Col. 3 (Col. 47 * 20%) (Col. 26) Amount in Col. 16) [Col. 45 * 20%]) Cols. [40 + 41] * 20%) (Cols. 73 + 74) Excess of Col. 15) (Cols. 64 + 69) (Cols. 75 + 76 + 77)

AA-1320158 .. |SCOR SE
AA-3191321 .. [SIRIUS BERMUDA INS CO LTD
AA-1440076 .. |SIRIUS INTERNATIONAL INS
AA-3191432 .. [ VANTAGE RISK LTD
AA-3191388 .. | VERMEER REINS LTD
AA-3191315 .. [XL BERMUDA LTD
2699999. Total Unauthorized - Other Non-U.S. Insurers 0 42 0 XXX XXX XXX 0 XXX
2899999. Total Unauthorized Excluding Protected Cells (Sum of 2299999,

2399999, 2499999, 2599999 and 2699999) 0 42 0 XXX XXX XXX 0 XXX 0
3299999. Total Certified - Affiliates - U.S. Non-Pool XXX XXX XXX XXX XXX XXX XXX 0 0
3599999. Total Certified - Affiliates - Other (Non-U.S.) XXX XXX XXX XXX XXX XXX XXX 0 0
3699999. Total Certified - Affiliates 0 0
CR-3194128 .. | ALLIED WORLD ASSURANCE CO LTD 0
CR-3194126 .. [ARCH REINS LTD ....ccvvveeeienene 0
CR-3194130 .. | ENDURANCE SPECIALTY INS LTD 0
4099999. Total Certified - Other Non-U.S. Insurers 0

4299999. Total Certified Excluding Protected Cells (Sum of 3699999, 3799999,

3899999, 3999999 and 4099999) XXX XXX XXX XXX XXX XXX XXX 0 0
4699999. Total Reciprocal Jurisdiction - Affiliates - U.S. Non-Pool 0 XXX XXX 0 0 0 XXX XXX 0
4999999. Total Reciprocal Jurisdiction - Affiliates - Other (Non-U.S.) 0 XXX XXX 0 0 0 XXX XXX 0
5099999. Total Reciprocal Jurisdiction - Affiliates 0 XXX XXX 0 0 0 XXX XXX 0
5699999. Total Reciprocal Jurisdiction Excluding Protected Cells (Sum of

5099999, 5199999, 5299999, 5399999 and 5499999) 0 XXX XXX 0 0 0 XXX XXX 0
5799999. Total Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

Excluding Protected Cells (Sum of 1499999, 2899999, 4299999 and

5699999) 0 42 0 0 0 0 0 0 0
5899999. Total Protected Cells (Sum of 1399999, 2799999, 4199999 and

5599999) 0 0 0 0 0 0 0 0 0

9999999 Totals 0 42 0 0 0 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 4

1 2
Issuing or Confirming
Bank Reference
Number Used
in Col. 23 of
Sch F Part 3

Letters of
Credit Code

American Bankers Association

(ABA) Routing Number

Issuing or Confirming Banks for Letters of Credit from Schedule F, Part 3 ($000 Omitted)
4

Issuing or Confirming Bank Name

Letters of Credit Amount

026002574
071004899
021000021

. (026010786 .

BARCLAYS BANK PLC
BANK OF MONTREAL
JP MORGAN CHASE
. |NORDEA BANK APB NY BRANCH

1c
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 5

Interrogatories for Schedule F, Part 3 (000 Omitted)

A. Report the five largest provisional commission rates included in the cedant's reinsurance treaties. The commission rate to be reported is by contract with ceded premium in excess of $50,000:

1 2 3
Name of Reinsurer Commission Rate Ceded Premium

HANNOVER RUCKVERS ICHERUNGS AG
TRANSATLANTIC RE €0 ..ottt 8888820282808 0828080 s 2012828080808 080 s 0o E e s s Ciesineane e
PARTNER REINS CO OF THE US
HANNOVER RUCKVERS ICHERUNGS AG
TRANSATLANTIC RE €0 ...ttt e 28 s 2 ee2seeoeeeEE e s 282828 2o 2o 2 ee e oL e e e e e e e ee e e s es e e e s s s e e e s e e e e s e e s ce e nis caeeseaseaeeseeseeseeseeneensenaenan

A e

B. Report the five largest reinsurance recoverables reported in Schedule F, Part 3, Column 15, due from any one reinsurer (based on the total recoverables, Schedule F, Part 3,Line 9999999, Column 15), the amount of ceded premium, and indicate whether the recoverables are due from an
affiliated insurer.

Name of Leinsurer Total Reczoverables Ceded P3remiums Affiliated
6. THE HANOVER INSURANCE COMPANY ... eieietititieteetetet sttt ettt e oo h 002 o e E e b4 e £ £ s e b e E a8 e £ e £ eoLEeEebee s e Lo LEeEeb e e e e eeeEeh b e e e eseE e b e b e e teLE e b e b e e e e eeeheheb e eete e b e b e b et et atsehebeb et atas ebebttstsebetesesnseaeeetenanas 1,027,270 oo 596,248 Yes [ X] No[ ]
8 0 LT O S F 0 R O oS TTTTT 881,328 . 30,148 Yes[ ] No[X]
8. SAFETY NATIONAL CASUALTY oo itietteteteisi ettt sttt ettt es b2t e b £ 2o e b e b4 £ e oo e b e b e e e £ 2o LE e b e b a0 e eeLEeE e b eEeeeeeEehebeEeeeseEeE et e e e eeLEeheEeEeE Lo LEeE e e e e eEeseEebeb e e e e eeeE e b e b et et teeheb et ee et ehehebetns oesesebetetes st esebet et et e eseeetenna 9,392 s 0 Yes [ ] No[X]
9. HANNOVER RUCKVERSICHERUNGS AG  ......eecueueueteeeeesceeuetseseseeeesueesesesesceeeeeeeseseseseseseeaeseseeseeeeeaeaeseeeseeee a2 aeseeesee a2 a2 aeAeeeeeSeE a2 s eE S e eeee a2 aes LA SeeEeEeE a2 A eESEe e e S a2 e AL e e EeseEeEes L e e A e e eEeEaesLEeeeeeeeeaeseEeeeseEaenseAeeeseeaeansnsetesesass  1eaesnsesesessssnsesesesassansnsesanas 6,487 e 1,784 Yes[ ] No[X]
10.  SWISS REINSURANCE AMERICA ...ttt ettt h 422t o e h 84422 2o b b £ £ 2o e e E b 404 £ e oL e e b e EeE e e £ oL e e b e b e e e e eeLE e b e b e eEeseEeEebeE e e Lo LEeEebeE e esLh e b e b e e e e eseh e b e b e e e e es e b eb e b et et techebebne | Shebebetttseheb et ettt aes et et es e eaas A,140 o 805 Yes [ ] No[X]

NOTE: Disclosure of the five largest provisional commission rates should exclude mandatory pools and joint underwriting associations.



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE F - PART 6

Restatement of Balance Sheet to Identify Net Cred

it for Reinsurance

As Re1ported Restatzement Res:tsated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)

1. Cash and invested @ssets (LINE 12) .........cccocueuriiiiiereiiiiiieeeieieseiseeeseie s ssssse s sssse s sn e 1,390,070,333 | 0 e 1,390,070,333

2. Premiums and considerations (LINE 15) ........cccciriirieirieieeeieieeisisie et e 250,816,402 |........covevericicieiine [ R 250,816,402

3. Reinsurance recoverable on loss and loss adjustment expense payments (Line 16.1) ........cccoceveevreforrrccccnnes 53,327,679 |.cooin (2,635,000)]..c.cocverrnne 50,692,679

4. Funds held by or deposited with reinsured companies (LINE 16.2) .........ccccceiriririririeiererereinesesesieeee e [OOSR 0 feeeeeeeeeee 0

5. ONEI @SSELS ..ouuvuieiuieiiciciei ettt e 132,782,717 | 0 [ 132,782,717

6. Net amount recoverable from FEINSUMETS .............ccriiiiiiiiiiriiiieiieieeeie et s 0 foeee 1,069,203,000 |............ 1,069,203, 000

7. Protected Cell @SSets (LINE 27) .......ccoiueveiiieiieieiiiiieietete ettt sese bbbt sse b snssaebanas 0 0 0

8. TOLAIS (LINE 28) ..ottt 1,826,997, 131 1,066,568,000 2,893,565, 131

LIABILITIES (Page 3)

9. Losses and loss adjustment expenses (Lines 1 through 3) ..........ccocoeeeueviiiiriiiieeiiseeieeesesseee s e 575,063,191 |.cccovnnvee. 796,587,000 |............ 1,371,650, 191
10. Taxes, expenses, and other obligations (LINES 4 through 8) ............ccccueveueueveiriiereeiereieisieeeese s e 59,396,285 |......coooveieeiene (U1 IO 59,396,285
11, Unearned premiums (LINE 9) .........c.ceueiiiueieieiiieieiete ettt s st s s s [ee s esennnenes 489,267,322 |...cooveenee 268,928,000 |................ 758,195,322
12, Advance premiums (LINE 10) .......oovieueueueiiieeieeeteiiessesesese sttt s ses s sese s s sssssesesesessssssseo|eesscsesesesennas 9,342,259 | [V 9,342,259
13. Dividends declared and unpaid (Lin€ 11.1 @Nnd 11.2) ...ocooiiiiioieieiieeeiseeieeee e oo 15,000 [ooceceeeeeeieceieieine [0 R 15,000
14. Ceded reinsurance premiums payable (net of ceding commissions (LiN€ 12) .........ccovueueeirenerereras|oeereeniricene (1,902,681 1,053,000 [.vvevceeiiene (849,681)
15.  Funds held by company under reinsurance treaties (LINE 13) ......ccoeiiriirieieieieieeeeseeeeee e [OOSR 0 feeeeeeeeeee 0
16.  Amounts withheld or retained by company for account of others (LiNe 14) ..........ccoceeeeererinieieieeees oo 13,225 | [0 R 13,225
17.  Provision for reiNSUrANCE (LINE 16) ........c.eruriiiiieieieieieeesesieiete ettt ettt [OOSR 0 feeeeeeeeeee 0
18, OtNEr lIADIHIES ..ot [ 7,194,339 [ 0 [ 7,194,339
19. Total liabilities excluding protected cell buSINESs (LINE 26) ...........ccueveiieeeeiereiieeeieieieeeeeie e 1,138,388,940 1,066,568,000 2,204,956,940
20. Protected cell iabilities (LINE 27) ....c.cvivririririeieieieeiie sttt sesesenan 0 0 0
21. Surplus as regards policyholders (Line 37) 688,608, 191 XXX 688,608, 191
22. Totals (Line 38) 1,826,997, 131 1,066,568,000 2,893,565, 131

NOTE: Is the restatement of this exhibit the result of grossing up balances ceded to affiliates under 100 percent reinsurance or pooling
BITANGEIMENTS? ..o eee e eee e e eeee e e e e e e e e s s e e e eeee e e e s e e e e e ee e e e s e e e s e e eeeeeeeeeeeeee e e e s e e s s es s s enene e eeneennens Yes [ ] No[ X ]

If yes, give full explanation:

29




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

Schedule H - Part 1 - Analysis of Underwriting Operations

NONE

Schedule H - Part 2 - Reserves and Liabilities

NONE

Schedule H - Part 3 - Test of Prior Year's Claim Reserves and Liabilities

NONE

Schedule H - Part 4 - Reinsurance

NONE

Schedule H - Part 5 - Health Claims

NONE

30, 31, 32



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - ANALYSIS OF LOSSES AND LOSS EXPENSES
SCHEDULE P - PART 1 - SUMMARY

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation|(4 -5 + 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Assumed Ceded Received +8-9) Assumed
1. e 44,193 [ 39,784 |......... 1,979 |. 5,812 ... XXX......
2. 2013...... ... 1,284,203 |...... 590,623 |....... 693,579 |....... 621,089 |....... 241,223 |........ 30,281 |........ 18,052 |.........89,573 |........ 40,311 |........ 10,579 |....... 441,357 |...... XXX......
3. 2014...... ...1,251,662 |...... 584,501 |...... 667,161 |....... 709,563 |....... 260,682 |......... 35,243 |........ 20,940 |........ 86,066 |....... 43,452 |.........13,834 |...... 505,798 |....... XXX......
4. 2015...... ... 1,270,096 |....... 595,895 |...... 674,201 |....... 654,417 |...... 294,108 |........ 36,630 |........ 20,162 |.........79,043 |........47,707 |........ 10,803 |....... 408,117 |....... XXX......
5. 2016...... ... 1,304,100 |...... 616,645 |...... 687,455 |....... 606,657 |....... 242,314 |......... 37,523 |........ 20,875 |........77,406 |....... 45,649 |........ 10,558 |....... 412,747 |....... XXX......
6. 2017...... ... 1,391,275 |....... 644,046 |....... 747,229 |....... 715,524 |...... 295,912 |........ 46,856 |.........28,770 |........ 82,054 |.......45,753 |........ 11,200 |....... 473,999 |...... XXX......
7. 2018...... ... 1,489,537 |...... 687,142 |...... 802,395 |....... 730,540 |....... 300,321 |........ 45,970 |........ 28,364 |........ 78,148 |........ 44,883 |.........13,683 |....... 481,090 |....... XXX......
8. 2019...... ... 1,579,890 |...... 716,958 |....... 862,932 |....... 765,329 |...... 269,900 |........ 36,011 |........ 20,553 |........ 82,209 |........ 43,592 |.........13,977 |....... 549,504 |...... XXX......
9. 2020...... ... 1,586,140 |...... 707,666 |....... 878,474 |....... 663,857 |....... 241,942 |........ 22,098 |........ 11,550 |.........75,847 |........ 38,520 |........ 16,420 |....... 469,785 |...... XXX......
10. 2021...... ... 1,586,236 |....... 667,824 |...... 918,412 |....... 755,681 |...... 224,015 |........ 15,541 |......... 7,579 |......77,745 |........35,075 |........ 24,362 |....... 582,298 |...... XXX......
11. 2022 1,625,360 654,376 970,984 513,644 129,978 5,078 426,331 XXX
12.  Totals XXX XXX XXX 6,780,495 | 2,540,174 313,207 179,986 794,542 411,246 138,362 [ 4,756,837 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded |Anticipated| Unpaid Assumed
1. Prior.....}.... 171,818 |.... 149,812 |.....273,872 |.....259,907 |........ 1,696 |....... 1,283 |........ 8,851 ,835 |........ 1,671 | 271 o4 ]42,798 XXX.....
2. 2013 9,711 |....... 7,772 |......32,552 |.....31,954 |.......715 |.......635 |......2,136 |...... 1,310 |........... 12 [ 62 [ 2 [ 3,494 [ XXX.....
3. 2014... | 8,105 |........ 7,362 |.....28,228 |.....27,541 |.........487 |.........364 |.......2,680 |....... 1,839 |........ 19 [ 79 o8 [ 2,435 [ XXX.....
4. 2015.... ... 11,084 |....... 10,053 |.......40,833 |.......39,857 |............860 |..........847 |........ 3,734 |........ 2,364 |........... 142 [ 89 [ 9 [0 3,444 [ XXX.....
5. 2016.....[...... 18,123 |....... 15,873 |.......46,527 |.......45,582 |........ 1,803 |........ 1,643 |........ 3,639 |........ 1,863 |........... 233 | 158 | 18 ). 5,206 |....... XXX.....
6. 2017....[...... 28,198 |....... 24,428 |......51,135 |......49,848 |........ 3,872 |........ 3,647 |........6,066 |........4,061 |........... 440 |..........307 |..ccccc..... 40 |........ 7,420 |...... XXX.....
7. 2018....|...... 40,997 |....... 35,292 |......59,685 |......58,292 |........4,971 |........ 4,359 |........6,690 |....... 4,317 |......... 782 |...........567 |............152 |.......10,297 |...... XXX.....
8. 2019....[..... 75,066 |....... 60,913 |.......77,652 |.......72,471 |........ 7,636 |........6,275 |.......11,586 |......8,121 [...... 1,652 |...... 1,058 |...........492 |......24,759 |...... XXX.....
9. 2020......[...... 69,870 |....... 43,091 |.......88,065 |......74,690 |........ 7,381 |........5,613 |.......19,709 |.....14,124 [....... 2,112 |........ 1,251 |........ 1,076 |.......48,369 |..... XXX.....
10.  2021..... ... 133,922 |...... 73,542 |..... 145,713 |..... 100,469 |........9,037 |........5,560 |.......35,484 |.......22,534 |....... 4,509 |........ 2,231 |....... 2,887 |..... 124,328 |...... XXX.....
11. 2022 216,529 104,500 339,989 179,424 13,603 5,789 12,512 302,514 XXX
12. Totals 783,423 532,636 | 1,184,252 940,036 43,751 34,353 151,582 94,438 25,375 11,855 17,201 575,063 XXX

Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior.....]....... XXX | XXX | D, 9.0. CHPI R XXX | XXX | DL, GO O (V1 0. D0, G U 35,970 |eeeeneee 6,828
2. 2013 786,171 |......... 341,320 |......... 444 851 | 61.2 [ 57.8 [ 64.1 [ (V1 [V IO 0.0 foorerene 2,537 | 956
3. 2014 870,491 |......... 362,258 |......... 508,232 |.cceeeenne 69.5 [ 62.0 [ 76.2 [ (V1 [V IO 0.0 foorerene 1,430 | 1,004
4. 2015... | 826,742 |........ 415,182 |......... 411,560 |.....cc...c 65.1 [ 69.7 [ 61.0 [ (V1 [V IO 0.0 foorerene 2,008 |............ 1,436
5. 2016...... s 791,911 |....... 373,958 |......... 417,953 | 60.7 [ 60.6 [coernne 60.8 [ (V1 [V IO [0 3,195 | 2,011
6. 2017.... et 934,146 |......... 452,727 |......... 481,419 | 67.1 [ 70.3 | 64.4 [ (V1 [V IO [0 5,058 |............ 2,362
7. 2018 | 967,783 |......... 476,395 |......... 491,387 |.cooeneee. 65.0 [ 69.3 [ 61.2 [ (V1 [V IO 0.0 foorerene 7,008 |............ 3,199
8. 2019..... ... 1,057,140 |......... 482,878 |......... 574,262 |............ 66.9 [ 67.4 [ 66.5 [ (V1 [V IO 0.0 [eeenne 19,333 | 5,425
9. 2020...... et 948,934 |........ 430,780 |......... 518,154 | 59.8 [ 60.9 [ 59.0 [ (V1 [V IO 0.0 [eeenne 40,154 |........... 8,215
10. 2021....|.... 1,177,632 |........ 471,006 |......... 706,626 |.............. T4.2 | 70.5 [ 76.9 [ (V1 [V IO 0.0 |........ 105,624 |.......... 18,704
11. 2022 1,211,372 482,528 728,844 74.5 73.7 75.1 0 0 0.0 272,594 29,920
12.  Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 495,002 80,061

Note: Parts 2 and 4 are gross of all discounting, including tabular discounting. Part 1 is gross of only nontabular discounting, which is reported in Columns 32 and 33 of Part 1. The
tabular discount, if any, is reported in the Notes to Financial Statements which will reconcile Part 1 with Parts 2 and 4.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P - PART 2 - SUMMARY

Years in INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
Which Losses 1 2 3 4 5 6 7 8 9 10 11 12
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 One Year [ Two Year

1. Prior.....]o..... 279,883 |....... 277,551 |..... 264,883 |....... 257,216 |....... 253,115 |....... 251,076 |....... 240,424 |....... 238,178 |...... 234,456 |...... 235,196 |......ccocc. 740 |......... (2,983)
2. 2013.... | 418,368 |....... 413,672 |....... 400,377 |....... 398,849 |...... 397,258 |...... 396,913 |....... 396,084 |....... 395,182 |...... 394,864 |...... 395,539 [ 675 | 357
3. 2014....f|..... XXX foene 474,767 |....... 468,808 |....... 467,974 |....... 468,114 |....... 469,289 |....... 468,386 |....... 466,871 |....... 466,255 |....... 465,579 |........... (676)|........ (1,291)
4. 2015.... | D0, S N XXX [ronene 392,910 |....... 391,293 |..... 384,611 |....... 384,347 |....... 383,554 |....... 381,169 |....... 380,746 |....... 380,172 |........... (574)|.cccovnene (998)
5. 2016.....|...... D0, S N XXX [ovvne XXX oo 379,225 |..... 378,052 |...... 383,744 |....... 388,117 |....... 387,480 |....... 386,703 |....... 386,121 |............ (582)|......... (1,389)
6. 2017....|..... XXX foeee XXX foeee XXX [ XXX oo forvnen 437,497 |....... 437,445 |....... 447,698 |....... 448,395 |....... 447,047 |....... 444,985 |........ (2,061)|......... (3,410)
7. 2018...f|...... XXX foeee XXX foeee XXX [ XXX oo foevne XXX oo oo 460,668 |....... 460,506 |....... 458,826 |....... 459,534 |....... 457,908 |........ (1,626)f............ (918)
8. 2019....|..... XXX foeee XXX foeee XXX [ XXX ooven foevne XXX oo [ XXX foene 545,582 |....... 544,674 |....... 541,641 |....... 535,047 |........ (6,594)|......... (9,627)
9. 2020......|..... XXX foeee XXX foee XXX [ XXX o XXX oo [ D0, S B XXX [ 525,361 |...... 508,233 |...... 479,966 |....... (28,267)f....... (45,395)
10.  2021....|.... XXX [ XXX [ XXX [ D,0, %, CUU RO XXX e | XXX [ XXX s D,9, 9, GOV RN 636,289 |...... 661,678 |....... 25,389 |...... XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 681,032 XXX XXX
12. Totals (13,577)f  (65,625)
CUMULATIVE PAID Ng SSI;!EEEZ)[D{E!EEE gD COEQ)?F;II:\II\/ENT EgEll\{SM IMP&'&EXT YEAR END 11 12
(3000 OMITTED) Number of | Number of
Years in 1 2 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Payment Payment
1. Prior.....]o...... 000.......|reeen 87,639 |....... 131,033 |....... 152,456 |....... 164,362 |....... 170,999 |....... 176,875 |....... 183,607 |....... 188,136 |....... 193,797 |....... D0 & S XXX......
2. 2013...f.e. 249,637 |....... 325,847 |...... 362,474 |...... 379,701 |....... 387,123 |....... 388,927 |....... 390,453 |...... 390,945 |...... 391,169 |...... 392,095 |...... D 0. & S XXX......
3. 2014....|..... XXX foeee 319,066 |....... 392,983 |...... 424,623 |....... 449,036 |....... 460,774 |....... 462,811 |....... 463,243 |....... 463,691 |...... 463,185 |....... DL0. & S XXX......
4. 2015... | XXX foenenee XXX foene 233,867 |....... 310,579 |...... 345,067 |....... 368,297 |....... 374,154 |....... 375,8% |....... 376,111 |....... 376,781 |....... D0 & S XXX......
5. 2016......}...... D0, S N DL0, S N XXX v 224,456 |....... 301,592 |...... 347,629 |....... 368,208 |....... 376,502 |....... 379,522 |...... 380,990 |....... D0 & S XXX......
6. 2017...|..... D0, S N XXX [ovvne XXX [ XXX ove foevnen 264,451 |...... 356,211 |...... 401,597 |....... 424,222 |...... 434,435 |....... 437,698 |....... D0 & S XXX......
7. 2018...f|...... XXX foeee XXX foeee XXX oo [ XXX ooven foevne XXX oo oo 267,320 |....... 371,318 |....... 412,474 |....... 435,828 |...... 447,825 |....... D0 & S XXX......
8. 2019....|..... XXX foeee XXX foee XXX [ XXX oo foevne XXX oo [ D.0, S B 326,617 |....... 441,418 |....... 488,108 |....... 510,887 |....... D0 & S XXX......
9. 2020......|..... XXX foeee XXX foeee XXX [ XXX e XXX [ D0, S B XXX oo 291,562 |...... 397,450 |...... 432,458 |....... XXX [ XXX......
10.  2021....|.... XXX [ XXX [ XXX [ D,9, %, CU RV XXX e | XXX [ XXX s D,9, 9, GOV RN 377,250 |....... 539,628 |...... XXX | XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 386,332 XXX XXX
SCHEDULE P - PART 4 -
BULK AND IBNR RESERVES ON NET LOSlSJES AND DEFENSE AND COST CONTA?I\ENMEM@EBIIPORTED AT YEAR END ($000 OMITTED)

Years in 1 2 3 4 5 6 7 8 9 10

Which

Losses

Were

Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022

1. Prior.. o 98,947 |....ovouve 77,578 | 62,107 |............ 51,836 |............ 43,047 |...coenv 42,184 |............ 31,756 |.ocone 28,942 |........... 21,089 |............ 18,980
2. 2013 87,333 | 31,983 | 10,201 |.............. 5,341 | 4,327 | 4,142 | 2,795 [ 2,13 | 1,514 [ 1,424
3. 2014 fone XXX v [ 79,582 |...coouene 22,389 |...oooeee 9,335 | 6,095 |....ccceeue. 3,665 |.............. 3,285 | 2,070 | 1,407 | 1,529
4. 2015.... e XXX oo [ XXX oo [ 76,374 |............ 22,307 |oeinee 10,249 |.ocooeee 4,745 |.............. 4,904 |.......... 2,938 ..o 3,094 ..o 2,347
5. 2016..... ........ XXXovven [ XXX [ XXX oo [ 72,165 |........... 18,415 | 7,645 |.............. 5,950 [.coorinenee 4,070 | 2,990 [ 2,721
6. 2017... ... XXX oo XXXovvee [ XXX [ XXX oo [ 91,798 |.......... 25,818 |............ 12,900 | 9,102 .o 5,509 |....ccceeee 3,292
7. 2018....|.c XXX [ XXX [ XXX oo [ XXX [ XXX oo 106,816 |............. 31,432 | 14,660 |.............. 7,559 [ 3,766
8. 2019... ... XXX.ovvee oo XXXvven [ XXXvvee [ XXX [ XXX [ XXX v 127,568 |............ 42,244 |............. 20,027 |coceine 8,646
9. 2020..... ........ XXX.ovvee oo XXXovven oo XXXvvee [ XXX [ XXX oo [ XXX [ XXX v 155,315 |........... 61,922 |...cooouee 18,961
10.  2021..... ..o D.0, 0, TR I D.0, O, TR I D.0, O, TR I D.0, O, TR I D.0,, TR I D.0, O, TR I D.0,, TR I D,0, O, TN BT 162,064 |............. 58,193
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 181,501
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 1A - HOMEOWNERS/FARMOWNERS

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....Jo..... XXX v v XXX v v D.9,0, TN TR (ST 56 [ 87 | L7 L/ 2 | 14 [ 13 ... XXX......
2. 2013....|...... 330,426 |......... 90,633 |....... 239,793 |....... 162,541 |........ 31,562 |......... 2,284 ..o 660 |....... 14,054 |......... 3,683 |.......... 1,59 |...... 132,975 |........ 28,622
3. 2014...[|.... 301,608 |......... 73,479 |...... 228,124 |....... 211,627 |....... 26,999 |.......... 3,490 | 695 |........ 23,3% |......... 3,456 |.......... 3,291 |....... 207,361 |........ 36, 158
4. 2015..... ... 293,29 |....... 66,935 |...... 226,360 |....... 156,240 |....... 46,497 |......... 2,621 | 661 |......... 17,874 |.......... 6,044 |......... 2,056 |....... 123,533 |........ 22,485
5. 2016.....[...... 294,690 |........ 65,985 |...... 228,705 |....... 117,391 |........ 23,620 |.......... 2,460 |.............. 664 |........ 15,491 |.......... 3,405 |.......... 1,903 |....... 107,653 |....... 19,208
6. 2017...[.... 306,392 |........ 66,645 |....... 239,746 |...... 154,478 |........ 25,047 |.......... 2,515 | 600 |....... 19,249 |.......... 2,477 |.......... 1,716 |....... 148,118 |........ 25,980
7. 2018....[|..... 322,300 |........ 67,400 |....... 254,900 |....... 162,888 |....... 26,366 |.......... 2,455 |............. 667 |....... 16,656 |.......... 3,072 |.......... 2,767 |....... 141,894 |....... 22,849
8. 2019....[..... 340,258 |......... 70,087 |...... 270,171 |....... 178,710 |........ 23,847 |.......... 2,458 |.............. 641 |........ 18,810 |......... 2,500 |.......... 2,042 |....... 172,990 |........ 25,888
9. 2020......|...... 349,639 |........ 69,001 |...... 280,548 |....... 211,017 |......... 27,817 | 2,616 |..covenee 461 |........ 19,169 |.......... 2,470 |.......... 1,871 |....... 202,053 |......... 23,753
10.  2021....|...... 358,048 |....... 68,913 |...... 289,135 |....... 254,241 |........ 18,268 |......... 2,981 | 397 | 23,366 |.......... 2,323 |.......... 2,489 |...... 259,599 |........ 30,929
11. 2022 375,481 67,306 308,175 143,685 9,821 1,915 143 23,181 1,623 222 157,194 20,541
12. Totals XXX XXX XXX 1,732,885 259,900 25,882 5,677 191,247 31,054 19,967 [ 1,653,383 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior... o 161 [ 122 [ 2 | 2 | 31 | (S I [ 30 SO 3 [ [ 30 IO 2 | (V1 67 | 4
2. 2013 191 [ L I PO 3 [ K [V [V K 2 | KN [V O (V1N I 194 [ 3
3. 2014 | 2 | L I PO [SJ P [SJ P [ 30 SO [V K L ) PO 2 | [V S KN [ S 2
4. 2015.... | 3 [ K A 27 e 27 | [V [V [SJ P 2 | [V O [V O KN KN 0
5. 2016.....|ccomuenne 262 oo 262 oo 48 | 38 | 2 | (V1 L VA 14 | K 2 | 5 | LG 3
6. 2017.....|eceeenne 89 | {0 I 166 |............. LS10 I [ [V 55 | 27 e 2 | L I PO 8 | 221 [ 2
7. 2018....|eccene 197 [ 89 | 313 [ 103 ..o 68 oo 4 s 59 | 36 | L 2 | 74 | 44 |............ 10
8. 2019....|.ce 3,272 |........ 2,210 | 59 | 168 |............ 229 oo 14 | 121 [ 47 | 42 | 19 [ 230 oo 1,699 | 38
9. 2020.....|.ccnn 5,270 |...ccone 605 |........ 1,040 |........... 305 [ 106 [..oooveee 42 s 652 |.oceeenene 148 [ VKT S 8 | 602 |....... 6,033 |............ 64
10.  2021.... ... 11,239 |........ 1,464 |...... 10,561 |............ 995 oo 381 | 29 | 1,118 | 266 |..coeonn. 256 [ 24 |........ 1,639 |....... 20,777 |ooeeneee 223
11. 2022 42,378 4,636 56,630 8,105 120 35 2,218 318 1,547 156 3,107 89,641 1,348
12.  Totals 63,062 9,412 69,389 9,800 948 232 4,255 866 1,945 215 5,668 119,074 1,697
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior...Jo...... XXX....... XXX o XXX [ XXX e o XK e O el 0 e XXX e 39 [ 28
2. 2013, 169,079 133,169 [ 51.2 [ 3906 |on55.5 O 0 000 [ 190 | 4
3. 2014 s 238,527 207,370 oo 1921 fd2.4 09009 [0 i O o000 [ T [ 8
4. 2015.... | 176,770 123,536 [.ooioeeen60.3 [ 795 o546 |t O it O 000 [ 0 e 3
5. 2016..... [cccceen 135,674 107,669 |..............46.0 [ 8224 | A7 O 0 000 [ 10 | 6
6. 2017.... s 176,561 148,339 [ 576 [ 8223 | 8109 0 0 000 | 185 36
7. 2018.... s 172,647 142,308 |0 836|850 o858 |l 0 it O 000 319 95
8. 2019... s 204,235 174,688
9. 2020......|........239,943 ..208,086 |..
10.  2021....|.co 304,143 280,376
11. 2022 271,674 246,835 3,375
12. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 113,239 5,835
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 1B - PRIVATE PASSENGER AUTO LIABILITY/MEDICAL

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....]...... XXX e XXX v v XXX i fooeenns 40,014 |........ 36,874 |.......... 1,017 | 31 | AT e 1o 2 | 4,171 ... XXX......
2. 2013....|...... 365,424 |....... 157,041 |....... 208,383 |....... 187,890 |........ 69,342 |......... 9,876 |......... 1,739 |.....ee. 22,637 |....... 11,238 oo 620 |...... 138,084 |........ 34,636
3. 2014...[|.... 363,220 |....... 153,609 |....... 199,611 |....... 163,530 |....... 62,616 |......... 9,662 |.......... 1,564 |....... 19,578 |....... 11,667 |.............. 962 |....... 116,924 |........ 33,439
4. 2015..... ... 363,822 |....... 149,999 |....... 203,823 |....... 196,121 |........ 75,801 |........ 12,941 |......... 1,365 |........ 19,953 |....... 11,575 [ 432 |....... 140,274 |......... 33,931
5. 2016.....[...... 351,560 |....... 144,097 |....... 207,463 |....... 204,932 |....... 69,448 |........ 14,642 |......... 1,804 |....... 20,198 |....... 11,984 | 638 |...... 156,537 |......... 33,448
6. 2017...[.... 378,329 |...... 154,129 |....... 224,200 |....... 216,129 |......... 73,997 |........ 15,766 |.......... 2,639 |....... 22,958 |....... 12,906 |.......... 1,054 |...... 165,310 |......... 32,301
7. 2018....[|..... 413,360 |....... 168,188 |...... 245172 |....... 216,164 |........ 69,018 |........ 15,718 |.......... 2,086 |........ 22,502 |....... 12,187 [ 828 |...... 171,002 |......... 31,837
8. 2019....[..... 439,904 |...... 171,401 |....... 268,503 |...... 220,597 |........ 62,562 |........ 13,488 |......... 1,146 |...... 22,175 |........ 10,869 |...ooveve. 267 |....... 181,652 |........ 28,657
9. 2020......|...... 429,391 |....... 158,349 |...... 271,042 |....... 121,983 |......... 28,303 |.......... 7,776 [ 553 |........ 16,129 |.......... 7,019 [ 383 |....... 110,012 |........ 15,284
10.  2021....|...... 389,145 |...... 104,413 |....... 284,732 |....... 120,333 |........ 27,488 |.......... 5,192 | 269 |....... 15,356 |......... 6,327 |ceenne 181 ... 106,797 |....... 16,711
11. 2022 378,721 87,441 291,281 54,030 11,513 742 78 9,402 3,809 212 48,774 13,134
12. Totals XXX XXX XXX 1,741,723 586,963 106,790 13,275 190,934 99,582 5,578 | 1,339,628 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior......|.... 140,147 |..... 128,762 |..... 249,931 |..... 242,008 |........... 190 [ 16 |....... 2,942 | K 1,224 | L I PO [ 23,555 |............ 753
2. 2013 e 4,327 |........ 3,514 |..... 27,911 |...... 27,912 | L[ (V1N I 675 |oeeenee 2 | 39 | [V O 1] 1,541 | 24
3. 2014... | 2,69 |........ 2,024 |....... 24,445 |...... 24,302 | 2 | (V1N I 6 2 | 35 | L I PO 1] 1,607 | 22
4. 2015.... ... 5,399 |....... 4,493 |....... 36,207 |...... 35,789 | 21 | 8 |...... 1,222 | 2 | 54 | 2 | K 2,608 |.............. 35
5. 2016.....|cccoee 6,345 |........ 4,387 |....... 40,602 |....... 40,363 |........... 142 | 106 |........ 1,623 | K S 76 | 8 | 6 |..... 3,922 | 54
6. 2017....|eccee 8,856 |........ 6,046 |....... 43,096 |....... 42,539 |............ 237 |oeeeene 143 |..... 1,715 | 4] 146 .o 32 | L VA 5,286 | 117
7. 2018....|...... 11,249 |....... 6,204 |....... 47,610 |....... 47,238 |............ 535 |ieirene 151 |....... 2,084 | 56 |eerine 228 [ L3 I 49 |....... 8,016 |............ 176
8. 2019....[..... 20,138 |....... 10,463 |....... 58,124 |....... 55,456 |........ 1,192 | 319 |...... 3,041 | 143 [ 586 [.eoeeeeenne YA 198 |....... 16,623 |........... 427
9. 2020......[...... 24,769 |........ 5,972 |....... 53,859 |....... 45,055 |........ 1,366 |........... 191 [....... 4,183 |........... 209 [ 821 [ [ I 260 |....... 33,480 |............ 584
10.  2021.... ... 54,399 |...... 10,814 |....... 78,239 |....... 52,191 |........ 2,940 |............ 265 |....... 10,654 |........... I — 2,113 | 237 |ooeeeene 549 |....... 84,508 |........ 1,504
11. 2022 59,889 10,535 112,619 45,052 1,078 202 16,834 428 5,296 994 624 138,504 4,120
12.  Totals 338,211 193,214 772,642 657,994 7,718 1,401 45,734 1,182 10,619 1,483 1,706 319,650 7,816

Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior.....|...... D,9, & CHPIINE ROV D,9, & CHUNINE ROV XXX e XX e e XXX o XXX e O 0 XX e
2. 2013, 253,372 | 13,747 |......... 139,625 . . . O i 813
3. 2014 ] 220,706 |......... 102,175 |........ 118,531 . . . O i 813
4. 2015... | 271,918 |........ 129,036 |......... 142,882
5. 2016...... [cccc.en 288,561 |......... 128,103 |......... 160,458
6. 2017.... s 308,902 |......... 138,306 |......... 170,596
7. 2018....fcn 316,089 |........ 136,981 |........ 179,108
8. 2019... s 339,311 |.........141,035 |......... 198,275
9. 2020...... .......230, 886 .143,492 |..

10. 2021..... | 289,226 191,305
11. 2022 259,889 187,278 116,921 21,583

12.  Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 259,645 60,005
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 1C - COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....]...... XXX e XXX v v D.9,9, TN TN 641 | 606 |.....cocn.... 70 | [CIC7) A 2 e 1 [ [ ])] U 39 ... XXX......
2. 2013 21,884 |......... 18,763 |......... 3,120 |........ 14,495 |....... 13,094 |........... 961 | 902 |.......... 1,211 | 935 | 1 1,736 |......... 1,637
3. 2014.... | 19,060 |........ 16,393 |.......... 2,668 |........ 15,181 |......... 9,590 |......... 1,127 o 523 [oieunne 1,241 | 798 | 2 | 6,638 |.......... 1,362
4. 2015....[....... 16,408 |....... 14,028 |......... 2,380 | 9,691 |......... 8,420 | 726 | 660 |.............. 993 | 693 | 51 1,636 |.......... 1,160
5. 2016.....|.cc... 14,708 |......... 13,231 | 1,477 | 5,129 |........ 4,039 | 481 [ 435 | 861 [ 570 [ 51 1,427 | 867
6. 2017....|.cce 12,664 |....... 11,354 |......... 1,310 | 3,692 |......... 3,407 | 538 | 533 [ 641 [ 516 [ [ IO 416 [ 712
7. 2018....|.cce. 11,182 |........ 10,108 |.......... 1,079 |.oeee. 5,578 |.......... 4,702 |....oonee 791 | 561 [ 526 |.ciricene 424 .o [ P 1,208 |.coooeenne 570
8. 2019....|.cce 9,518 |......... 8,492 |........ 1,026 |......... 2,825 |......... 2,479 | 142 [ 104 | 397 [ 336 [ L 445 |............. 441
9. 2020...... cccmun. 8,395 |......... 7,192 | 1,203 | 398 | 915 | 92 | 82 [ 200 e 71 | [ P (Y431 Ao— 150
10.  2021....|.eee 7,734 |.......... 6,890 |.coonnnee. 843 |......... 1,858 |......... 1,637 | 18 [ 14 [ 216 oo 199 [ ()] 243 | 194
11. 2022 6,636 6,104 532 623 435 0 0 167 148 1 208 165
12. Totals XXX XXX XXX 60,112 49,325 4,946 3,878 6,454 4,791 13 13,518 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior.....f... 2,810 |........ 2,868 |............ 142 | 108 [ 43 | 43 | 25 | 25 | 14 | KN (V1N S ()] — 30
2. 2013 650 [.oceeenne 650 [.ooeeeenns 43 | 43 | [V [V (S P [CI I L I PO L I PO [V SO [V O 1
3. 2014 | 529 [ 529 [ (S 4 | [V [V 21 | 21 | K KN [V 20 |ooeeienne 3
4. 2015.... s 32 | K7 46 | 46 | [ 30 SO 4 s 18 [ 7 [ [ 30 IO [ 30 IO [V L I PO 3
5. 2016.....|ccomuenne 675 |oirenne (TE T 59 | [SLC T 28 | 28 | 30 | 29 | [ 30 IO [ 30 IO [V [ 30 SO 3
6. 2017.....|wcoeene Y072 Y072 184 | 93 e 35 | 35 | 29 | 27 e [ 30 IO [ 30 IO (1 S 92 | 3
7. 2018....|eccene 134 [ 134 [ 137 [ 132 [ [V [V 40 | KT I KN KN [V [ 2
8. 2019....|.ceene 298 [ 148 |............ 339 [ 249 |............ 12 [ 10 [ 128 [ 16 [ [SJ P [ 30 IO L) P 254 o 4
9. 2020.....|coeennee V£ YA 701 [ 578 |ceeeeeenee [V (V1N I 143 [ 131 [ L I PO L I PO (V1N S 135 [ 1
10.  2021...foceeeens 983 oo 919 |....... 1,001 | 848 .o 2 | 2 | 265 | 246 |............. 22 | 21 | L) P 237 e 19
11. 2022 285 263 1,474 1,383 0 0 365 310 59 58 0 170 46
12.  Totals 7,175 6,997 4,189 3,580 123 122 1,070 968 121 106 2 907 115
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P - PART 1D - WORKERS' COMPENSATION
(EXCLUDING EXCESS WORKERS’ COMPENSATION)

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5 + 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....]...... XXX e XXX v v XXX v oo 1,808 |......... 1,457 | 92 | 90 | 46 | 16 [ ((5))] e— 382 |...... XXX......
2. 2013 43,956 |........ 32,284 |........ 11,672 |....... 18,526 |........ 12,900 |.......... 1,680 | 1,369 |.......... 3,143 |.......... 2,238 | 46 |......... 6,812 |......... 3,808
3. 2014.... | 47,219 |......... 37,995 |......... 9,224 |....... 19,628 |....... 15,084 |.......... 2,145 |......... 1,887 | 4,165 |......... 2,832 | 4. 6,136 |.......... 3,836
4. 2015....[....... 49,471 |...... 40,693 |......... 8,778 |........ 15,018 |....... 11,754 |.......... 1,600 |......... 1,418 |.......... 3,696 |......... 2,811 | [ 4,330 |.......... 3,526
5. 2016.....|.cccc.. 53,608 |........ 45,954 |......... 7,654 |........ 18,452 |....... 13,841 |.......... 1,525 |......... 1,313 | 4,383 |.......... 3,604 | K A 5,601 |.......... 3,979
6. 2017....|.cce 56,817 |........ 49,453 |........ 7,364 |........ 19,623 |....... 17,259 |.......... 1,721 |.......... 1,543 |.......... 4,067 |......... 3,533 [ [ P 3,076 |.......... 4,010
7. 2018.... | 57,893 |....... 50,568 |.......... 7,325 |........ 23,291 |........ 20,820 |......... 2,004 |.......... 1,883 ... 3,655 |......... 3,150 | 163 |.......... 3,096 |......... 3,966
8. 2019...|.cc. 57,160 |........ 50,527 |.coovnne 6,633 |........ 19,810 |....... 17,808 |......... 1,786 |.......... 1,700 |.......... 3,936 |........ 3,347 | K I 2,668 |.......... 3,957
9. 2020.....|.cco.. 55,009 |........ 48,442 |.......... 6,566 |......... 18,833 |......... 17,399 |.......... 1,441 |........ 1,364 |.......... 3,554 |.......... 2,993 [ [ P 2,072 |.......... 3,227
10.  2021.....feeene 57,398 |........ 51,840 |......... 5,557 |....... 20,108 |....... 18,481 |.......... 1,190 |.......... 1,09 |.......... 3,958 | 3,380 | [ P 2,299 |.......... 3,820
11. 2022 64,800 57,428 7,313 7,387 6,708 376 342 3,143 2,697 0 1,160 3,261
12. Totals XXX XXX XXX 182,484 153,512 15,530 14,015 37,747 30,600 220 37,632 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded |Anticipated| Unpaid Assumed
1. Prior......}.......19,399 |...... 14,426 |........ 7,751 |....... 3,835 [ 67 | 67 | oeeenne 878 oo 500 [oooeeenne 202 [ 148 [ [ 9,320 |.....o.c.. 245
2. 2013|660 257 [ 1,749 |........ 1,298 | L (G 10 [ 247 | 213 | 13 [ [ (V1N S 898 [ 16
3. 2014.....|......2,210 |......2,147 |...... 2,053 |........ 1,604 |..ccoec 24 | L 248 |............ 221 [ 21 | 21 | (V1N I 539 | 21
4. 2015.... ... 1,103 |0 1,027 ... 2,204 |........ 1,812 [ 44 | 44 | 278 oo 252 [ {1 19 [ L) P 544 |............ 21
5. 2016......|....... 3,579 |........ 3,490 |....... 2,389 |........ 1,991 | (S (G 328 | 303 | 25 | 24 | ) 513 | 26
6. 2017...|......2,992 |......2,854 [..... 3,010 |........ 2,845 | [0 I 90 |ooereene 456 |........... 433 | 46 | 46 | 5 | 284 o 46
7. 2018....|......6,700 |.......6,958 |........ 3,074 |........ 2,825 | 228 [ 228 [ 563 [ 529 [ 83 [ 83 [ T 425 83
8. 2019.... ......9,196 |......9,119 |...... 3,488 |........ 3,258 196
9. 2020..... ...... 7,293 |........6,998 |....... 5,298 |........ 4,905 ....309 |...
10. 2021.....|.....14,353 |......13,646 [...... 5,652 |........ 4,883 546
11. 11,780 9,878 545 525
12. 48,447 39,135 2,153 2,101
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior....f....... XXX o XXX o XXX o XXX o XXX vvi o D.9,0, CTNY I [V 0. D90, CHN ORI 8,888 |...ccvirnn 432
2. 2013 | 26,005 |.......... 18,295 |............ 7,710 [ 59.2 | 56.7 [ 66.1 [ [V [ P 0.0 [ooiiinne 854 [ 44
3. 2014 30,49 |......... 23,821 | 6,675 |..cveennne 64.6 [ .o 62.7 [ T2.4 | [V [ PO 0.0 [ooiiinne 512 [ 27
4. 2015... . 24,012 |.......... 19,138 [ 4,874 |.............. 48.5 | 47.0 [ 55.5 [ [V [ P 0.0 [oeiene 517 [ 26
5. 2016.....[.ccceune 30,741 |.......... 24,627 |........... 6,114 | 57.3 | 53.6 [ 79.9 |, [V [ P 0.0 [oeiene 487 | 26
6. 2017....|ccee 31,964 |......... 28,604 |............ 3,360 [.ccovnnene 56.3 [ 57.8 [ 45.6 [ [V [ P 0.0 [ooiiinne 262 [ 22
7. 2018....|.ceene 39,598 |......... 36,076 |............ 3,622 | 68.4 [ 71.3 | 481 [ [V [ P 0.0 [oiene 391 34
8. 2019....|.cce 39,251 |......... 36,239 | 3,012 | 68.7 [ 7T | 45.4 | [V [ P 0.0 [oeiene 307 [ooeeeinne 38
9. 2020.....[ oo 37,807 |.......... 35,009 |.coceenee 2,798 | 68.7 [ 72.3 | 42.6 [ [V [ P 0.0 [ooiiinne 688 ..o 38
10.  2021.....feeccee 47,580 |.......... 43,702 |............ 3,878 [ 82.9 | 84.3 [ 69.8 | [V [ P 0.0 fooeerirne 1,479 [ 100
11. 2022 42,719 38,176 4,544 65.9 66.5 61.6 0 0 0.0 3,199 185
12. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 17,585 973
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 1E - COMMERCIAL MULTIPLE PERIL

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....Jo..... XXX v v XXX v v XXX v fooevennns 1,468 |..cccoonn 785 [ 688 |..covennne 443 | 85 | M L 1,002 |...... XXX......
2. 2013....|...... 218,442 |...... 186,517 |........ 31,926 |....... 90,900 |........ 70,456 |........ 14,122 |........ 11,992 |....... 10,349 |.......... 8,522 |..coovun. 838 |....... 24,400 |.......... 9,346
3. 2014...[|.... 231,227 |....... 200,99 |........ 30,233 |....... 130,122 |........ 96,330 |........ 16,608 |........ 14,361 |....... 11,258 |......... 8,688 |......c...... 208 |........ 38,610 |......... 9,692
4. 2015....[...... 248,120 |....... 218,456 |....... 29,664 |...... 116,371 |........ 99,919 |....... 16,905 |........ 14,317 |....... 12,153 |........ 10,005 |......ccoee 635 |....... 21,188 |.......... 9,341
5. 2016.....[...... 262,99 |....... 238,708 |........ 24,287 |........ 93,595 |........ 83,035 |....... 16,413 |........ 15,120 |........ 13,024 |....... 10,878 |...ccvneee 352 | 13,999 |.......... 9,459
6. 2017...[.... 283,787 |....... 253,298 |........ 30,489 |...... 142,330 |....... 128,602 |....... 24,679 |....... 22,040 |........ 14,265 |....... 11,905 | 178 |......... 18,727 |....... 10,059
7. 2018....[|..... 304,928 |...... 274,864 |....... 30,064 |....... 135,252 |...... 126,322 |........ 23,338 |........ 21,746 |....... 15,103 |........ 12,978 | 15 ... 12,647 |........ 10,713
8. 2019....[..... 333,654 |....... 303,636 |........ 30,018 |....... 123,106 |...... 113,056 |........ 17,099 |....... 15,981 |........ 16,787 |......... 14,713 [ 231 | 13,243 |......... 10,776
9. 2020......|...... 354,038 |....... 324,500 |........ 29,538 |...... 150,545 |...... 135,502 |.......... 9,323 | 8,361 |........ 18,586 |........ 16,682 |........c... M7 |........ 17,909 |........ 11,731
10.  2021....|...... 367,104 |....... 339,718 |........ 27,386 |....... 137,491 |....... 124,623 |.......... 5,722 |.......... 5,437 |......... 16,772 |........ 15,153 [ 174 ......... 14,773 |.......... 8,587
11. 2022 374,220 345,470 28,750 76,229 68,676 1,833 1,704 13,039 11,775 4 8,947 6,158
12.  Totals XXX XXX XXX 1,197,410 | 1,047,277 146,730 131,501 141,423 121,339 3,162 185,446 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior.....f... 5,433 |....... 1,928 |....... 3,324 |....... 2,867 |........ 1,258 |....... 1,110 |....... 3,507 |........ 2,946 |............ 182 [ M3 [ 4 ... 4,739 | 106
2. 2013 e 3,355 |....... 2,823 | P LT Y - 683 oo 625 |...ccoe. 946 |........... 889 [ 27 e T I 2 | 698 |..ccocn.e.. 15
3. 2014... | 2,529 |........ 2,519 |...... 1,350 |........ 1,275 | 443 |........... 326 |....... 1,328 |........ 1,273 | 54 | 51 | 5 | 260 |[..ocoone.. 29
4. 2015.... ... 4,397 |........ 4,397 |........ 1,994 |...... 1,834 |........... VT 6T — 2,047 |........ 1,926 |.ccoeneee [C10 [ [C10 I 2 | 281 [ 32
5. 2016.....|cccoee 5,817 |....... 5,692 |........ 2,848 |........ 2,592 |........ 1,346 |........ 1,235 |....... 1,338 |........ 1,212 | 98 o 96 oo ) 620 |............. 52
6. 2017....[...... 13,660 |....... 12,886 |........ 3,723 |........ 3,432 |........ 3,360 |........ 3,236 |........ 3,356 |........ 3,122 | 207 |oeeereene 191 [ [ 1,440 |........... 112
7. 2018....|...... 18,776 |....... 18,368 |........ 7,093 |........ 6,761 |........ 3,627 |........ 3,462 |........ 3,162 |........ 2,918 | 385 | 367 o 10 [ 1,172 e 206
8. 2019....[..... 38,168 |....... 36,139 |....... 11,486 |....... 11,065 |........ 5,680 |........ 5,384 |...... 6,589 |........ 6,249 |............ 864 |........... 805 [ 25 | 3,144 |......... 465
9. 2020......[...... 28,982 |....... 26,325 |....... 21,218 |....... 20,519 |........ 5,047 |........ 4,543 |....... 12,068 |...... 11,259 | 930 [oeerenene 868 |........... 150 |........ 4,732 | 501
10.  2021.....|..... 46,929 |....... 43,455 |...... 39,017 |....... 35,703 |........ 4,749 |........ 4,324 |....... 19,739 |....... 18,457 |........ 1,573 |....... 1,467 |........... 233 | 8,602 |............ 847
11. 2022 75,861 68,643 114,664 105, 185 3,274 3,096 25,995 24,225 3,297 3,057 448 18,885 1,778
12.  Totals 243,906 223,176 207,503 191,974 30,254 28,128 80,077 74,470 7,678 7,098 890 44 574 4,143
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior..... ... XXX oo o XXX e XK e XK e XX [ XX s e O e 0 o XK K o 3,961 [ 779
2. 2013, 121,168 |.......... 96,069 |........ 25,099 |............55.5 | 515 786 |t O o 0 000 579 oo 119
3. 2014 s 163,693 |........ 124,823 |.......... 38,870 |......c0c0... 708 o621 | 12806 |t 0 [ 0 [ 000 85 [ 175
4. 2015.... | 154,715 |......... 133,246 |......... 21,469 |.....cc0e.62.4 | 61.0 | 72,4 |l O el 0 000 160 ..o 121
5. 2016..... [cccceen 134,480 |......... 119,862 |.......... 14,619 | 511 5002 o802 O 0 000 [ 380 [ 239
6. 2017.... s 205,581 |........ 185,414
7. 2018.... s 206,736 |......... 192,917
8. 2019... s 219,780 |........ 203,392
9. 2020...... ...246,700 |......... 224,058 |...
10.  2021....|.co 271,992 |........ 248,618
11. 2022 314,192 286,360
12. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

Schedule P - Part 1F - Section 1 - Medical Professional Liability - Occurrence

NONE

Schedule P - Part 1F - Section 2 - Medical Professional Liability - Claims-Made

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P - PART 1G - SPECIAL LIABILITY (OCEAN MARINE, AIRCRAFT (ALL PERILS),
BOILER AND MACHINERY)

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation|(4 -5 + 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....)....... XXX.ovv. | XXXovv. [ DL0.0 S [V [V U (V1N SO (V1) I (1 [V [ 0. XXX......
2. 2013 431 | 431 | (V) 20 | 20 [ (V1N SO (V) I 12 [ L [ O (V1) PO 0. XXX......
3. 2014 | 499 | 499 o (V) I 4 B P 4 ) (V1N SO (V) I 10 [ 10 oo (V1) PO 0. XXX......
4. 2015.... s 516 [ 516 [ [ )G 169 | (V1N SO (V) I 14 [ 10 [ (V1) PO 4. XXX......
5. 2016....|cceenee 553 |oreiene 553 |orereeiens (V) I 55 | 55 [ (V1N SO (V1) I [ [ I (V1) PO 0. XXX......
6. 2017.....|eceene 621 [ 621 [ (V) I LT T3 | (1N SO (V) I L I 12 o (V1) IO 1. XXX......
7. 2018....|ccie T4 — (ST - [V 193 [ 193 | (V1N SO (V) I 12 [ [ I (V1) PO 3. XXX......
8. 2019....|.ccene 795 | 795 | (V) I 95 | 95 [ (1N SO (V) I A7 | 13 [ (V1) PO 5. XXX......
9. 2020.....|coeennee 877 |oeene 877 | [V LT 187 | (V1N SO (V) I A7 | 16 | (V1) PO 1. XXX......
10.  2021...foeciine 871 | 7 I (V) I 64 | 64 [ (V1N SO (V) I L P 10 oo (V1) PO 1. XXX......
11. 2022 837 837 0 20 20 0 0 6 6 0 0 XXX
12.  Totals XXX XXX XXX 947 947 0 0 120 106 0 15 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior...fo. [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
2. 2013 [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
3. 2014 [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
4. 2015.... e [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
5. 2016.....| oo [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
6. 2017....|eccicene [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
7. 2018...|ciiine [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
8. 2019....|.ciin [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
9. 2020.....| oo [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
10. 20271 fccee, [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R [ R 0
11. 2022 13 13 0 0 0 0 0 0 1 1 0 0 1
12.  Totals 13 13 0 0 0 0 0 0 1 1 0 0 1
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P - PART 1H - SECTION 1 - OTHER LIABILITY - OCCURRENCE
($000 OMITTED)

Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....Jo..... XXX v v XXX v v D.9,9, TN TR 221 [ 38 [ L[V A LS 29 | 1o [ IO 216 |....... XXX......
2. 2013, 26,787 |........ 19,567 |.......... 7,221 | 4,174 |.......... 3,248 | 658 |.coeienne 766 |....ccvennne 951 | 460 |........coce. [ P 1,308 | 627
3. 2014.... | 22,151 | 14,968 |......... 7,183 |........ 13,011 |.......... 7,956 |......... 1,561 |.......... 1,460 |.......... 1,818 |.......... 1,487 | [ P 5,487 |.......... 1,204
4. 2015....[....... 21,008 |........ 15,012 |.......... 5,997 |...c.... 6,262 |.......... 4,519 |......... 1,388 |.......... 1,353 | 1,063 |oerinee 804 [ [ P 2,038 |...cooenen 611
5. 2016.....|.cc... 20,618 |........ 16,217 | 5,401 |.......... 6,611 |.......... 4,899 |......... 1,399 | 1,269 | 800 e 574 | [ P 2,070 | 360
6. 2017....|.cce 19,351 |....... 11,346 |......... 8,005 |.......... 3,579 | 2,270 |.......... 1,079 | 1,034 | 860 ..o T4 | [ P 1,474 ... 420
7. 2018....|.cce. 19,003 |....... 11,269 |.......... 7,824 ... 2,780 |.......... 2,777 | 1,138 |......... 1,009 | 898 | 701 [ [ IO 240 |....cconeee 375
8. 2019...|.cc. 20,925 |....... 11,351 | 9,573 |eunee 7,122 |.......... 4,480 |.....oc... 783 | 753 [ 758 oo 700 [ [ P 2,730 [ 346
9. 2020.....|.cco.. 24,076 |........ 10,829 |........ 13,247 |.......... 1,951 ... 1,942 | 397 | 389 | 469 ..o 399 | [V IO 89 | 158
10.  2021.... ....... 28,935 |....... 11,909 |....... 17,026 |.......... 1,433 | 366 |....ccovvnne 126 [ 7 o 506 .o 478 [ [ P 1,106 [ 206
11. 2022 33,553 12,752 20,800 80 42 13 13 396 385 0 48 162
12. Totals XXX XXX XXX 47,224 32,535 8,554 8,258 8,549 6,731 0 16,803 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior.....f... 3,835 |....... 1,692 |...... 12,598 |....... 10,872 |.ooeeneee L3 I 4 ... 1,397 | 262 oo 43 | KN [ 5,045 | 31
2. 2013 528 [ Yy — 1,986 |....... 1,885 | [V (V1N I 210 [ 149 [ [V O [V O (V1N I 162 [ 0
3. 2014 | 140 |............ 142 ..o 228 [ 226 [ 14 | 14 [ 248 |............ 248 | K KN [V [V S 1
4. 2015.... 100 |..coocoee. 100 |..coocoee. 4 L1 [ 30 SO 4] 131 [ 131 [ KN KN [V [ S 1
5. 2016.....|cccoee 1,327 |........ 1,297 | 448 |.......... 404 |............ 201 [ 191 [ 244 |.......... 284 | P T 21 | [V 86 oo 8
6. 2017....|eccee 1,929 |...... 1,909 | Y10 690 [.oceenne 144 |........... 144 |........... 362 oo 355 | 33 | 33 | (1 S 98 oo 11
7. 2018....|.ccee 3,427 |........ 3,427 |........ 1,163 |oeeeee 926 |.ooeenne 514 . 514 . 597 |oeeiene YA P—— (ST 66 oo (V1N S 257 e 22
8. 2019....|.ce 3,473 |........ 2,316 |........ 3,235 |....... 1,913 | K77/ - 251 [ LT 663 |..coeenee 49 | 42 | [V 2,637 [ 18
9. 2020.....|.ccnn 1,372 |........ 1,362 |........ 5,292 |....... 2,876 ... P I 230 o 1,353 |........ 1,191 | T4 | 72 | 1] 2,589 | 25
10.  2021....|....... 5,372 |........ 2,756 |........ 9,560 |........ 4,901 ... 263 oo 265 |........ 1,731 |....... 1,448 |......... 140 |............ 12 [ 1] 7,584 | 51
11. 2022 2,731 512 14,641 6,983 97 97 2,176 1,770 211 193 2 10,300 7
12.  Totals 24,233 16,039 50,189 31,944 1,834 1,750 9,188 7,038 645 550 4 28,769 245
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior... o XXX e e XXX [ XXX e XXX i e XXX [ e XXX e O el O O e 3,870 |............ 1,175
2. 2013... 8,006 | 7,036 | 1,470 318 360 2004 0 0 0.0 102 | 60
3. 2014 17,028 o 11,036 0,487 769 T 7604 0 0 000 [ IO 0
4. 20150 9,228 T8 [ 2,047 [ 43L9 |78 3T 0 0 0.0 9 0
5. 2016..... ccce... 11,003 | 8,897 2,106 0806 0800 3909 0 0 0.0 Th i 12
6. 2017....fecceen 8,747 o D0 1072 802 0302 1906 0 O 0.0 91 | 7
7. 2018.... ......... 10,084 |......... 10,087 | 897 0004 8900 0.3 0 0 000 AT 20
8.
9.
10.
11.
12.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P - PART 1H - SECTION 2 - OTHER LIABILITY - CLAIMS-MADE
($000 OMITTED)

Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....Jo..... XXX v v XXX v v D.9,9 CTNTN [V (U OO (U1 P [ P [V (U OO (1) IO 0. XXX......
2. 2013 97 [ 75 | 23 | [V (U OO (U1 P [ P [V (U OO (1) IO (1) IO 0
3. 2014 136 [ 120 [ 15 [ [V (U8 IO 22 | [/ 3 e (U OO [V IO 24 e 6
4, 2015.... s 128 [ 94 | 35 | 14 | 102 | 8 | 8 | 14 [ 9 o [V IO A7 [ 6
5. 2016.....|ccccennn. 170 [ 122 [ 48 [ [V 0 | 295 | 20 [ooveirienee 19 | 12 o [ IO 282 [ 10
6. 2017....|eccinn 184 [ 18 [ 66 [..oovernne 135 [ 60 [ (G170 L2 I A 22 | 15 | [ IO 207 [ooeeeeinee 16
7. 2018 301 | 182 [ M9 [ [ B 28 [ 201 [ 36 | 24 | 9 [ IO 222 [ 13
8. 2019....|.cein 365 | 222 oo 144 | (3 (U OO 3 [ (V) P 28 | 12 o [V IO 24 | 10
9. 2020.....|ccceinnne 358 | 212 [ 146 | L 25 [ 104 [ T P 33 | 16 [ [V IO 99 | 10
10, 20271...focciie 405 |...coconnne 265 .o 140 | 48 | 48 | 67 | (G 39 | [ ) A (1) IO 8 | 14
11. 2022 519 376 143 0 0 0 0 13 7 0 6 4
12. Totals XXX XXX XXX 449 263 865 246 195 112 0 888 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior...fo [V [V [V [V (V1 [V [V [V [V S [V S [V [V S 0
2. 2013 | [V [V [V [V (V1 [V [V [V O [V O [V O [V SO [V O 0
3. 2014 | [V [V [V O [V (V1 [V [V [V [V S [V S [V [V S 0
4. 2015.... | [V [V [V [V (V1 [V [V [V O [V O [V O [V [V S 0
5. 2016.....| e [V [V L ) PO L I PO (V1 [V [V [V [V S [V S [V [V S 0
6. 2017.....|eeciene [V [V [V [V (V1 [V [V [V O [V S [V S [V [V S 0
7. 2018....|eeine [V [V 3 [ K (V1 [V L I PO L ) PO [V S [V S [V [V S 0
8. 2019....|.cciien [V [V [ [ (V1 [V [ 30 SO [ 30 SO [V S [V S [V [V S 0
9. 2020.....|comenne 300 [ooerenne 300 oo 15 [ 15 [ 126 [oooooeeee. 126 [ [ [ 2 | 2 | [V [V S 1
10.  2021...foecene. [C] [ 61 | 33 | KT 44 | 44 L VA 7 [ [SJ P [SJ P [V [V S 3
11. 2022 20 15 92 7 20 15 59 34 2 2 0 50 3
12.  Totals 381 376 152 137 189 184 89 63 9 8 0 50 7
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.

44




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P - PART 11 - SPECIAL PROPERTY (FIRE, ALLIED LINES, INLAND MARINE,

EARTHQUAKE, BURGLARY AND THEFT)
(000 OMITTED)

Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation|(4 -5 + 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior....}...... DL, G R DL, G R DL, G TR 264 | 201 [ 46 | 46 [ A 2 | ) 67 |....... XXX......
2. 2021 31,737 |........ 17,229 |...... 14,508 |.......... 7,681 |.......... 2,730 oo 142 [ 109 | 582 |ioiriee 124 | (SIS 5,442 |....... XXX......
3. 2022 33,610 17,227 16,383 7,562 2,640 107 68 606 123 15 5,443 XXX
4. Totals XXX XXX XXX 15,507 5,572 294 222 1,194 249 83 10,953 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior ..fos 110 [ M [ 25 | L[ A [ R [ R LT A e [ P L3N IR 2 | 25 | 3
2. 2021 303 [ 215 [ 424 |............ 210 [ [ R [ S (SIS 42 | L P 2 | 42 e 334 e 8
3. 2022 2,842 1,982 1,916 607 0 0 156 63 73 30 118 2,305 44
4. Totals 3,255 2,307 2,365 833 0 0 278 146 89 37 163 2,664 55
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior .....f.c.c. XXX | XXX | D, 9.0. CHPI R D, G R D, G R DL, GO IO (V1 0. D00 CHUI RO 8 | 17
2. 2021 9,209 |............ 3,433 [ 5,776 [ 29.0 [ 19.9 | 39.8 [ (V1 [V IO (U0 302 [ 2
3. 2022 13,261 5,512 7,748 39.5 32.0 47.3 0 0 0.0 2,169 136
4. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 2,479 184
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 1J - AUTO PHYSICAL DAMAGE

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....]...... XXX e XXX e D.9,0, GV TR (100)]............ [QELS)] O 38 | 22 [ 32 | 15 e LY 120 |....... XXX
2. 2021....|..... 341,816 |........ 63,304 |....... 278,512 |....... 212,366 |........ 30,252 | 35 | [ 16,819 |......... 6,933 |....... 21,455 |...... 192,027 |....... 107,767
3. 2022 353,680 56,747 296,933 223,990 30,082 40 13 16, 166 5,554 12,450 204,546 112,365
4. Totals XXX XXX XXX 436,256 60,148 112 42 33,017 12,502 34,152 396,693 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Assumed Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior ..o 0 (79)
2. 2027 D e 5
3. 2,551 0
4. Totals 15,901 2,478 720 10
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior.....|....... XXX o XXX o XXX o XXX o XXX ovve o D.9.9, CTNY I [V 0. D,9,0, CUNN IR 151 | 1
2. 2021 229,555 |......... 37,186 |......... 192,369 ..o 67.2 [ 58.7 [ 69.1 | [V [ P 0.0 [oeiene 330 [ooorieienee 12
3. 2022 282,713 39,285 243,429 79.9 69.2 82.0 0 0 0.0 37,097 1,785
4. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 37,578 1,799
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 1K - FIDELITY/SURETY

($000 OMITTED)
Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....]...... XXX e XXX e D.9,0, TN T ({1 D] ({1 )] S ((5)] P (S]] LI 13 [ (1) IO 0. XXX
2. 2021, 188 [ 188 [ (U P [V (U OO (U1 P (V) P 14 [ 14 | (1) IO 0. XXX......
3. 2022 119 119 0 38 38 0 0 5 5 0 0 XXX
4. Totals XXX XXX XXX (24) (24) (6) (6) 32 32 0 0 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior ... foee [V (V1N S 38 | 38 | [ 30 SO 4 34 | K7 I [SLS T 55 | [V SO [V S 4
2. 2021 [V [V 18 [ LI [V [V [ 30 SO [ 30 SO [V S [V S [V [V S 0
3. 2022 0 0 13 13 0 0 2 2 14 14 0 0 1
4. Totals 0 0 69 69 4 4 39 39 69 69 0 0 5
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior ....f....... XXX o XXX o XXX o XXX o XXX ovve o D.9.9, CTNY I [V 0. D90 CHN I [ IO 0
2. 2021 35 | 35 | 0 oo 18.6 e 18.6 | 0.0 |oveiieiine [V [ P 0.0 [ [ IO 0
3. 2022 2 2 0 60.6 60.6 0.0 0 0 0.0 0 0
4. Totals XXX XXX XXX XXX XXX XXX 0 0 XXX 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

Schedule P - Part 1L - Other (Including Credit, Accident and Health)

NONE

Schedule P - Part 1M - International

NONE

Schedule P - Part 1N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 10 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 1P - Reinsurance - Nonproportional Assumed Financial Lines

NONE

48, 49, 50, 51, 52



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P - PART 1R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE
($000 OMITTED)

Premiums Earned Loss and Loss Expense Payments 12
Years in 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Containment Payments Payments Number of
Premiums Were 4 5 6 7 8 9 Total Net Claims
Earned and Salvage and| Paid Cols | Reported
Losses Were | Direct and Direct and Direct and Direct and Subrogation [(4 -5+ 6 - 7| Direct and
Incurred Assumed Ceded Net (1-2) [ Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior.....Jo..... XXX v v XXX v v D.9,9 CTNTN [V (U OO [T P [ 8 | 8 | (1) IO 0. XXX......
2. 2013 | 1,631 |......... 1,477 e 154 | 137 [ 132 | 70 | 39 | [ B P 29 | [V IO 78 | 73
3. 2014 | 1,711 | 1,424 |.............. 286 |.......... 1,001 |......... 1,001 [ 40 | 38 | FL: T P 52 [ oo [V IO 29 | 90
4. 2015... . 1,613 |eeee 1,350 |ovcvieiee LK 2 388 o 388 [ 228 [ 2 75 | 43 [ [V IO KT I 50
5. 2016.....[.ccceune 1,692 |......... 1,434 | 258 | 159 [ 159 [ 78 | J: T 33 | 23 [ [V IO 10 [ 18
6. 2017....|ccee 1,637 |......... 1,474 ..o 163 | 182 | 182 | 136 [ 136 | 33 | 27 [ (1) IO 5 | 17
7. 2018.... . 2,124 |......... 1,950 [ 174 | 100 [ 100 | 27 e 27 | L1 I I 13 I I (1) IO [V IO 24
8. 2019....|.cce 2,868 |......... 2,373 [ 495 | 21 | 21 [ 21 | 19 | 57 | 52 [ oo (1) IO [ 29
9. 2020.....[.ccoeune 2,663 |.......... 2,089 | 574 oo 33 | 33 | 19 | 91 | 80 | ] [V IO KT IR 42
10.  2021.....feeceee 2,855 |......... 2,283 | 572 [ 58 | 58 [ 68 | 68 [ 105 [ 102 | (1) IO K 36
11. 2022 3,184 2,569 615 1 1 52 52 103 97 0 6 30
12. Totals XXX XXX XXX 2,081 2,076 844 779 684 548 0 206 XXX
23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and
Case Basis Bulk + IBNR Case Basis Bulk + IBNR Other Unpaid
13 14 15 16 17 18 19 20 21 22 Number
Salvage | Total Net | of Claims
and Losses | Outstand-
Direct Direct Direct Direct Direct Subrog- and ing
and and and and and ation Expenses | Direct and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated| Unpaid Assumed
1. Prior....fo. [S10 I 10 19 [ 19 [ 64 | [V [0 I 90 o L I PO [V S [V 66 oo 1
2. 2013 | [V [V [C1: 1 68 oo [V (V1 S A7 o A7 | [V O [V O [V SO [V O 0
3. 2014 | [V [V 82 | 82 | [V [V [C1: T 68 oo [V S [V S [V [V S 0
4. 2015.... | [V (V1 I, 79 | 79 | [V (V1N S 30 e 30 | [V O [V O [V [V S 0
5. 2016.....|ccomuenne M3 [ M3 [ 122 [ 122 [ 23 | AT [SLC T 56 o [ 30 IO 2 | [V L I PO 2
6. 2017.....|eeciene [V (V1N S 198 [ 198 [ [V [V 86 oo 86 oo [V S [V S [V [V S 0
7. 2018....|eccene 500 [ooeeenene 500 [oooeeeenene 306 oo 306 oo [V (V1N I 172 [ 157 [ 2 | 2 | (1 S 15 [ 1
8. 2019....|.ceene 500 [oooeeeenene 500 [oooeeeenene 364 | 354 | [V (V1N I 198 [ VAT 2 | 2 | (V1 I 3 | 1
9. 2020.....|.ccnn 1,734 |........ 1,384 | 555 [ 439 | 183 [ 158 [ ST/ - 281 [ 30 | 29 | (V1N S 569 [ 15
10.  2021...foceeeens 207 oo 207 |oeereene 970 oo P4 1 N 85 | 85 | 498 |........... 391 | 7 [ 7 [ (V1N S 367 oo 8
11. 2022 704 665 1,570 1,373 161 155 673 527 24 21 0 391 12
12.  Totals 3,807 3,418 4,433 3,850 517 422 2,273 1,904 80 2 0 1,443 40
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred /Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 Inter- 35 36
Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. Prior.. o XXX e XXX e XXX e XXX i e XXX [ XXX e O e O O el O 66
2. 2013392 314 78 2400 218 0003 O O 000 0 0
3. 2014 1,268 1,239 29 A 870 1000 O O 00 0 0
4. 2015.... e 800 | 707 |33 896 068 1206 O O e 0L0 O 0
5. 2016...... 08/ o300 e 12 3 800 06 0 O 000 O 1
6. 2017....feieieenen030 o030 oD 388 207 302 O O 000 0 0
7. 2018 ) 1,148 138 1O 0T 08T 86 O O 000 O 15
8.
9.
10.
11. 155
12. 47
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

Schedule P - Part 1R - Section 2 - Products Liability - Claims-Made

NONE

Schedule P - Part 1S - Financial Guaranty/Mortgage Guaranty

NONE

Schedule P - Part 1T - Warranty

NONE

54, 55, 56



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 2A - HOMEOWNERS/FARMOWNERS

Years in INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
Which Losses 1 2 3 4 5 6 7 8 9 10 11 12
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 One Year | Two Year

1. Prior....Jos 9,390 |.......... 9,737 |.......... 8,571 |......... 7,507 |.......... 6,881 |......... 7,402 |......... 7,292 |......... 7,35 |......... 7,333 | 7,251 [ (£-73] T— (105)

2. 2013.... ... 127,546 |...... 124,537 |....... 123,549 |....... 122,868 |....... 122,730 |...... 122,738 |...... 122,723 |....... 122,583 |....... 122,636 |...... 122,79 |.............. 158 | 211
3. 2014.... ...... XXX v o 181,323 |....... 187,531 |....... 187,428 |....... 187,957 |...... 188,910 |....... 188,656 |....... 188,364 |....... 188,227 |....... 187,431 |............ (796)|............ (933)
4. 2015... ... XXX [eeenen DL, G RV 112,576 |....... 112,235 |....... 11,114 |....... 111,453 |...... 111,237 |....... 111,483 |....... 111,531 |....... 111,705 |.............. 174 ..o 222
5. 2016......|...... XXX v v XXX v v XXX i fooeenn 98,079 |........ 94,943 |........ 95,456 |........ 95,790 |........ 95,686 |........ 95,719 |........ 95,581 |........... (K] — (105)
6. 2017.... ...... DL, G R XXX [eeenen D0, G XXX oo fooeen 128,777 |...... 132,081 |....... 131,335 |....... 130,733 |....... 131,333 |....... 131,566 |.............. 233 | 832
7. 2018.... ...... XXX v v XXX v v XXX v oo D,9, . U RV D, % S 129,084 |....... 131,379 |....... 129,689 |...... 128,466 |...... 128,715 | 248 ..o (975)
8. 2019.... ...... XXX [ XXX [ D0, G XXX o foeenen XXX e |eeenen D&%, N 161,464 |....... 162,958 |....... 159,299 |....... 158,355 |........... (944)........ (4,602)
9. 2020......|...... XXX v v XXX v v XXX v oo XXX v Joveen XXX i | XXX v v XXXKevoows | 182,979 |....... 191,248 |....... 191,322 |............... 74 ... 8,343
10. 2021....|..... XXX [ DL, G RN D0, G XXX o foeenen XXX e |eeenen XXX [ D0, & G XXX o fooeen 237,596 |....... 259,101 |........ 21,508 |....... XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 223,886 XXX XXX
12. Totals 20,434 2,890
SCHEDULE P - PART 2B - PRIVATE PASSENGER AUTO LIABILITY/MEDICAL
1. Prior.....}oco. 190,268 |....... 183,256 |....... 180,714 |....... 180,150 |...... 178,750 |....... 177,013 |....... 165,707 |....... 163,604 |....... 160,564 |...... 161,047 |.............. 482 |......... (2,557)
2. 2013.... ... 146,842 |....... 142,517 |....... 130,741 |....... 129,771 |....... 129,723 |....... 129,513 |....... 128,800 |....... 128,184 |....... 127,970 |....... 128,187 |.............. 297 oo 3
3. 2014.... ...... XXX v oo 130,188 |....... 115,747 |....... 113,198 |....... 111,520 |....... 111,725 |....... 112,188 |....... 111,046 |....... 110,650 |....... 110,586 |............. (64)]......e.... (460)
4. 2015.... ... XXX [ XXX [ 140,141 |....... 140,343 |....... 136,724 |...... 137,318 |....... 137,820 |....... 135,794 |...... 135,208 |....... 134,452 |............ (756)|......... (1,342)
5. 2016......|...... XXX v v XXX v v D.9,9, TN 139,468 |....... 142,840 |....... 149,416 |....... 153,287 |....... 152,951 |....... 152,459 |....... 152,176 |............ (2] — (775)
6. 2017.... ...... XXX [ DL, G RN D0, G XXX o fooeen 155,696 |....... 151,296 |...... 161,786 |....... 164,044 |....... 161,565 |...... 160,431 |......... (1,134)]......... (3,613)
7. 2018.... ...... XXX v v XXX v v D.9,9, TN U XXX o Joveen D, % S 162,110 |....... 164,167 |....... 167,347 |...... 169,545 |....... 168,606 |............ (939)|.......... 1,260
8. 2019.... ...... XXX [ DL, G R D0, G XXX o foeeen XXX oo |eeenen D&%, N 188,451 |....... 192,521 |....... 192,283 |....... 186,460 |......... (5,823)|........ (6,061)
9. 2020......|...... XXX v v XXX v v D.9,9, TN U D,9, 0, U RV D,9, 0, ORI R XXX v v XXXKevoown | 174,330 |...... 156,907 |....... 133,653 |....... (23,255)....... (40,677)
10. 2021....|..... XXX [ DL, G R D0, G XXX o foeeen XXX oo |eeenen XXX [ D0, G XXX oo oo 187,851 |....... 180,400 |......... (7,452)|....... XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 177,382 XXX XXX
12. Totals (39,006) (54,224)
SCHEDULE P - PART 2C - COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL
1. Prior....Jon 1,739 |t 3,059 |.......... 4,315 |.......... 4,737 |.......... 4,652 |........4,315 |....... 4,557 |.......... 4,485 |.......... 4,540 |.......... 4,504
2. 2013.... ... 1,106 .o 1,789 |........ 1,578 |.......... 1,698 |.......... 1,642 |.........1,695 |......... 1,441 |......... 1,460 |.......... 1,460 |...
3. 2014 XXX e 3,5% |..........3,912 [......5,413 |......... 6,050 |..........6,314 |.......... 6,19 |.......... 6,201 |.......... 6,194 |...
4. XXX feeeeenn 3,089 | 2,227 |, 1,470 |....
5. XXXevooon oo XX o 1,697 [ 1,449 ...
6. XXX...... ...812
7. XXX i foveeeee XX i Jeee e XXX i o XXX......
8. XXX [ XXX e e XXX [ XXX......
9. XXX v foreeeee XX i Joee e XXX i o XXX
10. XXX [ XXX e XXX [ XXX......
11. XXX XXX
12. Totals
SCHEDULE P - PART 2D - WORKERS' COMPENSATION
(EXCLUDING EXCESS WORKERS’ COMPENSATION)
1. Prior......J........ 26,821 |[........27,817 |........ 24,464 |........ 22,260 |........ 21,326 |.........21,703 |........ 20,879 |........ 21,714 |........ 20,982 |......... 21,723 |.............. TAT e 9
2. 2013.... 8,195 |...8,241 7,373 . 6,062 ... 5,882 |.......... 6,202 |..........6,603 |..........6,628 |.........6,015 |.......... 6,802 |.............. 287 | 173
3. 2014 | XXX | 8,008 e 7,460 09,433 9,391 | 0,444 9137 9,33 0T 5,342 [ 167 | 1
4. 2015..... e XXX e XXX . 6,034 09,227 3773 .l 3,704 ) 3,987 3,900 .l 3,914 3,987 | L3 87
5. 2016......]eeee. XXX i oot XXX e XXX foveeenn. 6,007 4,909 |00, 139 )l 9,009) |.Ll00,460 |.lll0,339 [, 5,33 ..o [(5))] (125)
6. 2017 | XXX | XXX el XXX e XXX [ 4,141 3,967 3,336 .l 3,004 Ll 2,970 2,826 |........... (149)|............ (178)
7. 2018t XXX e XXX e XK foee e XXX i o XXX | 0,003 ).l 4182 .00 3,388 .l 3,002 e, 3,017 [ (45)]............ (321)
8. 2019..... [ XXX | XXX e XXX e XXX [ XX e XXX e 4,016 3,291 | 2,424 ) 2,422 |.............. (73] — (869)
9. 2020...... e e XXX i e XKX i e XK foee XXX i ot XXX i e XXX e XXX e 3,740 | 2,489 [, 2,237 | (252)|........ (1,508)
10, 2021 |t XXX ot XXX [ O e XK e XXX e XXX e e XK [ XXX o 4,668 3,283 |........ (1,385)|....... XXX......
11. 4,033 XXX XXX
12. Totals (568) (2,721)
SCHEDULE P - PART 2E - COMMERCIAL MULTIPLE PERIL
1. Prior.....}oc.... 24,785 |........ 25,763 |........ 24,168 |........ 22,968 |........ 22,863 |........ 22,595 |........ 23,649 |....... 23,151 |....... 23,69 |........ 24,035 |.cooneen 340 ... 884
2. 2013, e 22,934 |........ 22,375 |........ 22,874 |........ 23,720 |........ 23,625 |......... 23,613 |........ 23,452 |........ 23,297 |........ 23,254 |......... 23,267 |............... 13 s (30)
3. 2014....[|..... XXX oo v 35,940 |......... 37,358 |........ 36,911 |......... 36,936 |........ 36,519 |........ 36,300 |........ 36,202 |........ 36,269 |......... 36,297 | 28 | 95
4. 2015.... ... DL, G R XXX | 20,330 |........ 19,822 |........ 20,339 |........ 21,024 |........ 19,634 |........ 19,327 |........ 19,383 |........ 19,321 | (73] I—— (6)
5. 2016......|...... XXX v v XXX v v XXX v feoeivens 14,331 |....... 14,487 |......... 13,775 |........ 12,424 |......... 12,779 |........ 12,561 |........ 12,471 | (1% — (308)
6. 2017.... ...... DL, G R DL, G R D0, G XXX o fooeine 15,978 |........ 14,280 |........ 16,462 |....... 17,682 |........ 18,330 |......... 17,790 |............ (0] — 108
7. 2018.... ...... XXX v v XXX v v D.9,9, TN U D,9, . R RV D&, % ST R 15,481 |........ 13,345 |........ 12,082 |....... 12,306 |........ 11,675 | (630)|............ (406)
8. 2019.... ...... XXX [ DL, G R D0, G XXX o foeenen XXX |eeenen XXX [ 17,197 |........ 14,592 |....... 14,619 |....... 14,255 |............ (364)............ (337)
9. 2020......|...... XXX v v XXX v v XXX v oo D,9, 0, U RV D,9, 0, ORI R XXX v o XXXevvws | 22,641 |....... 20,565 |....... 20,675 |.cceneee 110 |........ (1,966)
10. 2021....|..... DL, G R DL, G R D0, G XXX o foeenen XXX oo |eeenen XXX [eeenen D0, G XXX e fooeine 21,987 |....... 21,649 |............ (338)|....... XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 26,327 XXX XXX
12. Totals (1,533) (1,967)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 2F - SECTION 1 - MEDICAL PROFESSIONAL LIABILITY - OCCURRENCE

Years in INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
Which Losses 1 2 3 4 5 6 7 8 9 10 11 12
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 One Year | Two Year

1 Prior....fo e e e e
2. 2013 e e e e e ]
3. 2014....[|..... XXX evvin oo foee e fe e
4. 2015...... ... XXXt [ XXX......
5. 2016.....[..... D,9, &, SR RAV XXX
6. 2017....[..... XXXt [ XXX......
7. 2018....[..... D,9, & ST ROV XXX
8. 2019.....[..... D&, ¢, T XXX......
9. 2020......[...... D,9, & ST ROV XXX

10. 2021.....[|...... D&, ¢, T XXX......

11. 2022 XXX XXX

12. Totals

SCHEDULE P - PART 2F - SECTION 2 - MEDICAL PROFESSIONAL LIABILITY - CLAIMS-MADE

© © N DO RN =

N
=

-
-

12. Totals

SCHEDULE P - PART 2G - SPECIAL LIABILITY (OCEAN MARINE, AIRCRAFT (ALL PERILS),
BOILER AND MACHINERY)

1. Prior... o, [0 [0 [ A (V1 [V [0 [ A [V [V (V1) (V1) 0
2. 2013 (V1N [(X) ] - [(GX)] T L2 P (0[] 4 [V A (V1 [V O (V1 (V1) 0
3. 2014.... ... XXX ovv | 66 |..covveee 66 | (V1 [(G15)] IO— [0 [ A [V [V (V1) I (V1) 0
4. 2015...|...... DO S D O ¢ N S [V A (V1 [V [ [V A [V [V O (V1 (V1) 0
5. 2016.....|...... XKoo o DL O S N DO & S (V1 [V [0 [ A (1 [V (V1) I (V1) 0
6. 2017....[...... XXX | XXX | D, ¢, G D, 0,9, CHU [V 0 [ [0 [0 P [V 0 fiin 0 fiin 0
7. 2018.....[...... XXXevoon [ XXX [ D0, G D, 0.0 G XXX oo [ 0 [ [0 ] [0 [ 0 foiiine. 0 foiine. 0
8. 2019...[...... XXX | XXX | D, 0.0, G D, 0.0, G XXX oo feeenne D,0, 9, U R [0 [0 P [V 0 fiin 0 fiin 0
9. 2020......|...... XXXevoon [ XXXevoon [ D0, ¢ G D, 0.0 G XXX ferenne XXX [ D0, G TR [0 P [ 0 foiiine. 0 foiine. 0
10.  2021......|...... XXX | XXX | D, ¢, U D, 0,0, G XXX o feeenne XXX | )., ¢, G D, 0,0, UV FETRPRRTN | I EN [ 0. XXX......

11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX 0 XXX XXX
12. Totals 0 0

SCHEDULE P - PART 2H - SECTION 1 - OTHER LIABILITY - OCCURRENCE

1. Prior....]o..... 26,962 |......... 27,439 |....... 22,304 |........ 19,164 |........ 18,219 |........ 17,605 |........ 17,912 |........ 17,326 |........ 16,893 |........ 16,206 |............ (687)|........ (1,120)
2. 2013, e 2,206 |......... 2,706 |......... 2,230 |.......... 2,232 | 1,601 |.......... 1,193 |[......... 1,003 |.............. 979 | 979 oo 980 | 0 fiin 0
3. 2014.....[.... D, N R 2,744 |......... 2,161 |......... 5,028 |......... 5,605 |.......... 5,592 |....... 5,265 |.......... 5,159 |........ 5174 |.......... 5,157 [ [R5 — (3)
4. 2015..... ...... XXX o XXXovvs o 2,556 |.......... 4,090 |.......... 3,570 |......... 2,219 |........ 1,919 |...... 1,780 |......... 1,793 |.......... 1,787 | ((C)] IS 8
5. 2016......|...... XXX oo XXX oo D, G 3,302 |......... 2,362 |.......... 1,127 |.......... 2,433 |.......... 1,947 |.......... 1,970 |.......... 1,928 |.............. (X)) R— (19)
6. 2017.... ...... XXX o XXX v XXX o XXX foeenenine 3,893 |.......... 4,553 |......... 3,781 |.......... 1,940 |.......... 1,898 |.......... 1,453 |........... (445)|............ (488)
7. 2018....|...... XXX | XXX oo XXXt foorne XXX.oovot o XXXoowos | 2,830 |......... 1,629 |............. 958 |..coveeeee. 687 [ 300 |............ (388)|............ (658)
8. 2019....|...... XXX.ovoo o XXX v XXX o XXX o XXX.oovoi oo XXXovvs o 4,052 |.......... 2,937 |.......... 4,736 |......... 5,302 [.cvnnnes 567 |.......... 2,365
9. 2020......|...... XXX | D, 0. ¢ G R XXXt feorne XXX.oovot o XXX.oooot oo XXX | XXX [ 5,436 |......... 5,201 |......... 2,606 |....... (2,685)|......... (2,830)
10.  2021....|...... XXXK.ovvo o XXXKovvo oo XXX [ XXX feveen XXX oo o XXX foveae XXX [ XXX oo frrveionn 8,411 | 8,633 |..ccconn..n. 222 |...... XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 10,320 XXX XXX
12. Totals (3,482) (2,744)

SCHEDULE P - PART 2H - SECTION 2 - OTHER LIABILITY - CLAIMS-MADE

1. Prior... o 0 [ 0 [ [0 ] [0 [ A 0 [ [0 ] [0 P [ 0 foiiine. 0 foiine. 0
2. 2013 .. e, 0 [ 0 [ [0 [0 0 foiiine 0 [ [0 [0 P [V 0 fiin 0 fiin 0
3. 2014.....[.... D, 0.& G [ 106 |.............. 26 | 21 | 20 | 20 |oovoirnnns (VN 20 | 20 | 0 foiine. 0
4. 2015..... |...... XXX o D 0.0 S LT 21 [ 27 | 12 | 12 [ 12 |, 12 [, 12 | 0 fiin 0
5. 2016......|...... XXX oo XXX oo D& N 45 [ 65 [ 360 |.ooooeenee 275 | 275 | PIEY - PLE - 0 foiine. 0
6. 2017....|..... XXX o XXX v XXX o D.0.0 S U 70 [ 188 | 199 | 199 | 199 [ 199 | 0 fiin 0
7. 2018....|...... XXX oo XXX o XXXt foorne XXX.oovot o D.0.0 G R 79 | 219 |, 208 |............. 208 |..ocoonen 208 ..o 0 foiine. 0
8. 2019...[..... XXXK.ovvo o XXX foveae XXX [ XXX fevoen XXX oo o Do o S 12 |, 3 31 [ (O 0
9. 2020......|...... D, 0¢GN R XXX | XXX feorne XXX.oovot o XXX.oooot oo XXX |oeee XXX [ 119 [ 101 | 82 | (1)) F— (36)
10.  2021....|...... XXXK.ovvo o XXXK.ovoo oo XXX [ XXX fevoen XXX oo o XXX fovean XXX [ XKoo [, L X (O (53)]....... XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 50 XXX XXX
12. Totals (71) (36)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P - PART 2l - SPECIAL PROPERTY (FIRE, ALLIED LINES, INLAND MARINE,

EARTHQUAKE, BURGLARY, AND THEFT)

Years in INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
\\;valrzhlrl;:usrsr:(sj 20214 20921 One1 1Year Twc;%ear
1. Priof...f XXX o XK e e XK e KKK s [ XK e KKK [ XK o 975 [ 998 |......cc.....B43 |.ccccce. (385)|............ (332)
2. 2021 XXX o XXX o oo XK e [ XXX [ XK e XXX i o XK o XXX o 4,865 |.........5,309 |............. 444 ... XXX......
3. 2022 XXX XXX XXX XXX
89 (332)
SCHEDULE P - PART 2J - AUTO PHYSICAL DAMAGE
1. Priof...f XXX o XRKK v oo XK e KKK [ XK e KKK [ XK e 14,604 [ 10,727 |.........9,358 |......... (1,368)]........ (5,246)
2. 2021 XXX e XXX...... 169,713 |....... 182,475 |......... 12,763 |....... XXX......
3. 2022 XXX XXX XXX XXX
11,395 (5,246)
SCHEDULE P - PART 2K - FIDELITY/SURETY
1. Prior.... ... . XXX, | XXX v e XXX AKX . M ORI ... B D (..o
2. 2021 XXX e XXX v o XXX X . K. | ORI NG X iy . [ XXX
3. 2022 XXX XXX XXX XXX
SCHEDULE P - PART 2L - OTHER (INCLUDING CREDIT, ACCIDENT AND HEALTH)
1. Prior.... ... . XXX, | XXX...... ... . |............oooonnfee
2. 2021 XXX e XXX v o XXX X . K. | ORI NG B .. iy . [ XXX......
3. 2022 XXX XXX XXX
SCHEDULE P - PART 2M - INTERNATIONAL
1. Prior. e e [ L e
2. 2013 o e
3. 2014 XXX [ oo e
4. 2015 XXX s XXX evvowe e fe e e e
5. 2016.... ... XXX oo XXX......
6. 2017.... ... XXX o XXX......
7. 2018, XXX e XXX......
8. 2019.... ... XXX ..o oo XXX......
9. 2020.... ... XXX foeeeene XXX......
10.  2021....f..... XXX...... | XXX......
11. 2022 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

Schedule P - Part 2N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 20 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 2P - Reinsurance - Nonproportional Assumed Financial Lines

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 2R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

Years in INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
Which Losses 1 2 3 4 5 6 7 8 9 10 11 12
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 One Year [ Two Year

1. Prior....fo 469 | 623 | 646 |............. 654 |...oovnne 641 | 612 | 599 [ 718 | 640 |...coceneee. 634 | ()] Ao (83)

2. 2013 | 95 | 45 | 28 | 88 | 105 [ 61 oo 48 | 36 | 36 | 36 [ 0 oo 0
3. 2014....f|..... DL0.C S T 185 | 93 | 70 | 9 s 44 | 12 [ 3 [ 3 3 [ 0 oo 0
4. 2015.... | D0, S N XXX v froeieiieinnns 123 [ 119 [ 51 | 54 | 25 | L IO L IR L [ SR 0 oo 0
5. 2016......}...... D0, S N XXX oo [ovvne XXX o 104 | 67 | 81 | 25 | 30 [ 12 [ 0 oo (12)]ceenee (30)
6. 2017...|..... D0, S N XXX oo [ovvne XXX oo [ XXX [oeveinininnns 92 | 14 | 36 | 32 | 37 | 0 oo (0] Ao— (32)
7. 2018...f|...... XXX foeee D0, S N XXX oo [ XXX ooven foevne XXX o 125 | 40 | 45 | 30 oo 15 | [ 157)] e (30)
8. 2019....|..... XXX foeee XXX foeee XXX oo [ XXX ooven foevne XXX oo [ XXX v froeiniininnns 13 [ 115 [ 51 | 37 | (14)]cene (79)
9. 2020......|..... XXX foene XXX foeee XXX [ XXX oo foevne XXX oo [ XXX [oevne XXX [ 487 | 272 | 596 | 324 | 109
10.  2021....|.... XXX [ XXX [ XXX [ D,9, %, COU RV XXX e | XXX [ XXX [ D,9, 0, OV RN 397 [ LY/ (31)|....... XXX......
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 388 XXX XXX
12. Totals 208 (145)
SCHEDULE P - PART 2R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12. Totals
SCHEDULE P - PART 2S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior...J..... D,9,, G R XXX e XXX [ERAOCK. ... A )OOR ... B I |- .ooovoeereesfoonnneneeneene e
2. 2021....)...... XXX [ XXX [ XXX N . XX ... [ JEROCEEENE . B ey . (... XXX......
3. 2022 XXX XXX XXX XXX
4. Totals
SCHEDULE P - PART 2T - WARRANTY
1. Prior....L...... XXX s XXX v e XXX AKX . . OCRE ... B D .. |..............oovcfoon
2. 2021.... ...... D,0, O, T XXX v o XXX N I KK | ORI NG B ... i . ... XXX......
3. 2022 XXX XXX XXX XXX XXX
4. Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 3A - HOMEOWNERS/FARMOWNERS

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
(3000 OMITTED) Number of | Number of
Years in 1 2 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Payment Payment
1. Prior.....}o..... 000....... e 5,307 ..o 6,792 |......... 6,963 |.......... 7,178 |.......... 7,039 |......... 7,042 |.......... 7,198 |.......... 7475 ... 7,187
2. 2013, 92,657 |....... 118,197 122,405 |....... 122,415 |....... 122,411 |....... 122,422 |....... 122,431 |....... 122,603
3. 2014.... ...... XXX v oo 150,643 186,799 |....... 188,139 |....... 188,060 |....... 188,105 |....... 188,216 |....... 187,424
4. 108,695 |....... 110,703 |....... 110,877 |....... 111,269 |....... 111,289 |....... 111,703
5. 2016..... .. XXX oo oo XXX oo XXX foeeeen 70,541 90,135 |....... 93,629 |........ 95,162 |........ 95,261 |....... 95,254 |....... 95,566
6. 2017 e XXX e e XXX e XXX o XXX e o 97,876 |....... 123,413 |...... 127,658 |....... 129,242 |....... 130,915 |....... 131,346
7. D&, ¢ G R 87,510 |....... 123,121 |....... 126,018 |....... 126,403 |....... 128,310
8. XXX oo |eeenen XXX [ 115,504 |....... 150,217 |....... 155,410 |....... 156,680
9. 2020...... et XXX i e XKX s e XK foe e XXX i ot XXX i [ XXX i e XXX [ 121,668 |...... 175,795 |....... 185,355
10. D, 0. & S 163,809 |....... 238,557
11. XXX XXX 135,636
3B - PRIVATE PASSENGER AUTO LIABILITY/MEDICAL
1. Prior......}....... 000.......|-.......67,731 |........ 96,106 |....... 111,891 124,892 |....... 127,681 |....... 131,383 |....... 134,589 |....... 138,715 |.......... 5,685 [...ccveennnn 0
2. 2013......|....... 42,030 |....... 74,554 |......103,263 |....... 116,491 124,097 |...... 125,448 |....... 125,837 |....... 126,003 |....... 126,685 |........ 25,333 |.......... 9,279
3. 2014 | XXX e 37,474 062,199 | 85,078 106,175 |....... 108,217 |....... 108,478 |...... 108,821 |....... 109,013 |......... 23,239 |........ 10,178
4. 2015.... . XXX e XXX e 41,838 78,564 126,350 |....... 130,691 |....... 131,544 |....... 131,719 |....... 131,897 |......... 23,318 |........ 10,578
5. 2016t XXX o XXX o XXX o 41,954 120,376 |...... 138,496 |....... 144,751 |....... 147,616 |....... 148,322 |........ 23,384 |........ 10,010
6. 2017t XXX et XKX i e XK o XXXovvoe foveen. 44,010 | 89,796 |....... 128,335 |....... 146,353 |...... 152,821 |....... 155,259 |......... 23,798 |.......... 8,386
7. 2018 e XXX e e XXX e XXX i o XXX......
8. XXX
9. 2020...... et XXX e e XXX e XXX o XXX......
10, 20271, fo . XXX e XXX e XXX [ XXX
11. XXX
SCHEDULE P - PART 3C - COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL
1. Prior......}....... 000....... | cceovenene 699 |......... 2,455 |.......... 3,704 |......... 3,925 |.......... 4,106 |......... 4,329 |.......... 4,413 |......... 4,489 (... 4,528 | 339 [ 0
2. 2013.... 888 1114 01,283 ) 1,330 1,407 |.......... 1,410 |......... 1,416 |......... 1,460 |.......... 1,460 |.......... 1,460 |.......... 1,211 | 425
3. 2014 XXX o 1,061 02,629l 2,992 5,264 |......... 6,179 |.......... 6,190 |.......... 6,192 |......... 6,194 |......... 6,195 | 894 | 465
4. 2015, XXX | XXX 0T [ 679 [ 1477 ... 1,270 |.......... 1,273 |.......... 1,276 |.......... 1,283 |.......... 1,337 [ 803 |......... 354
5. 2016......]eeee. XXX i oo e XXX e e XXX foeienn 908 00906 |l 1,088 | 1,134 [ 1,134 [ 1,130 [ 1,136 [ 626 [
6.
7.
8.
9.
10.
11.
SCHEDULE P - PART 3D - WORKERS' COMPENSATION
(EXCLUDING EXCESS WORKERS’ COMPENSATION)
1. Prior....}....... 000.......|cecoeenn 3,565 |.......... 6,113 |.......... 7,836 |......... 9,0% |........ 9,827
2. 2013.... . 1,660 ).......... 3,699 ... 4,985 |.......... 5,242 |.......... 5,672 |.......... 5,701
3. 2014 XXX e 1,712 003,400 4,430 |......... 4,642 |....... 4,727
4. 2015, XXX e XXX | 1,224 |00 2,228 | 2,986 |......... 3,280
5. 2016.....feee e XXX s e e XXX e XXX o 2,087 4,066 | 4,613
6. 2017..co e XXX o XK [ XK o XXX s [ 768 [ 1,899
7.
8.
9.
10.
11.
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 3F - SECTION 1 - MEDICAL PROFESSIONAL LIABILITY - OCCURRENCE

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
(3000 OMITTED) Number of | Number of
Years in 1 2 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Payment Payment

Prior...
2013..

© ©® N DO RN =
N
=]
=2
o

- A
= O
NN
o O
NN
N =

Prior.
2. 2013 oo e
3. 2014.....[|..... XXX [eeeeeeeeienieee e foereeeee e e e ]
4. 2015... .. XXX v v XXX
5. 2016.....|...... DL, G R XXX......
6. 2017.... ...... XXX v v XXX
7. 2018.... ...... XXX [ XXX......
8. 2019... ..... XXX v v XXX
9. 2020......|...... XXX [ XXX......
10.  2021.....[..... XXX v v XXX
11. 2022 XXX XXX

SCHEDULE P - PART 3G - SPECIAL LIABILITY (OCEAN MARINE, AIRCRAFT (ALL PERILS),
BOILER AND MACHINERY)

1. Prior.. s 000 ... | fore e e e e e XXX XXX......
2. 2013 o o e e O [ XXX......
3. 2014 e XXX e e e e e e O XXX......
4. 2015 ] XXX |t XK XK oo fo e e fe e XXX XXX......
5. 2016 [ XK e o XXX [ e XXX o e e |l e XK e XXX......
6. 2017..foeec. XXX e o XXX [ XXX [EEEROCK. ... A "N ... D ... ... 0o XXX [ XXX......
7. 2018......feee . XXX e o XXX [ XXX (N .. DX ... | .. DN ... By .| e XXX e XXX......
8. 2019..... [ XXX e o XXX [ XXX [ O .. K. [ EEOCOREE. . N ... B ..................| o XXX [ XXX......
9. 2020...... ... XXX e foree e XXX [ XXX [ XXREEE .. Nt )OCOR. . |... N ... ey ... ... XXX e XXX......
10, 2027 feeeece e XXX i e XXX e e XXX o XXX | XXX o XXX o e RRK e o KX e XXX [ XXX......
11. XXX
SCHEDULE P - PART 3H - SECTION 1 - OTHER LIABILITY - OCCURRENCE
1. Priofe. ... 000..oso | 5,422 [ ... 7,910 ... 8,718 |....... 9,614 ... 9,745 ... 10,399 | ... 10,710 |..... 11,013 [...... 11,201 [ 101 | 0
2. 2013 12 [ 80 | 996 |........ 1,007 |........ 1,005 [ 806 [.ooo.. 816 | .o 816 | 816 | oo 817 [ 20 [ 417
3. 2014 ). o S B ) T 270 ... 1,614 |...... 4,453 | ... 5,156 [....... 5,156 |........ 5,156 |....... 5,156 |...... 5,156 | ..o 300 [ oo 894
4. 2015...)..... XK | e S o [ 1,322 | 1,578 ..o 1,778 | 1,778 | 1,778 [ 1,778 | 1,778 | 174 | 436
5. 2016...).... XXX XXX S A — 16 [ 205 | oo 174 o 180 | 1,807 |........ 1,826 [ 1,843 | oo M7 | 235
6. 2017...|.... XK o XK o XKoo XKoo | () — 10 [ 344 [ 1,276 | ... 1,316 [ 1,355 | LUST — 268
7. 2018...|.... XK [ XK [ XKoo XKoo XK | Ll 20 [ 23 | 28 [ 43 | M2 | 241
8. 2019...[.... XK o XK [ XK | XKoo | XKoo XK e Iy ol 84 [ 2,672 | LR 215
9. 2020......[...... XXX | XXX | D, ¢, G D, 0,0, G XXX o feeenne XXX | D, 0.9, U | I A Tl 18 | 40 |, 93
10. 2021.....[|...... D&, ¢, T XXX [ XXX [ D, 0.0 GO XXX feeenne XXX [ D 0,0 G D, 0.0 CHU U 18 ... 1,077 | 58 | 97
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 37 21 64
SCHEDULE P - PART 3H - SECTION 2 - OTHER LIABILITY - CLAIMS-MADE
1. Priof ... [T [ 0 [ 0 o ) [ 0 [ 0 o 0 [ ) 0 [ 0
2. 2013 0 | 0 | [ 1 I 0 [ 0 | | 0 | 0 [ 0 [ 0 [ 0
3. 2014 ). XK e 15 [ 20 [ 20 | 20 [ Pl 20 [ 20 | 20 [ 20 [ L 5
4. 2015 |... XK [ oo S £ — 12 [ 12| 12 o 12 12 [ 12| 12 ) 2
5. 2016....)... XK | XK | XKoo 3 I 3 135 o 275 [ 75 | 275 | 275 [ () — 10
6. 2017...|.... XK [ XK [ XKoo | S S [\ 11— 199 | oo 199 [ 199 | 199 |0 2 | 14
7. 2018....|.... XK o XK [ XK | XKoo | S S 7 206 | 208 oo 208 | oo 208 | Y 10
8. 2019....[..... XXX | XXX | D, ¢, U D, 0,0, G XXX o feeenne D,0, &, U R 8 [ 8 | 8 [ 8l ) O 9
9. 2020......[...... XXXevoon [ XXX [ XXX [ D, 0.0 GO XXX feeenne XXX [ D0, G TR 28 [ 101 [ 82 |, K — 6
10.  2021.....[|...... D,9, % SR ROV XXX | D, ¢, G D, S0, G XXX oo feeenne XXX | )., ¢, G D, 0,9, CHU I [V [ K7 R 8
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 0 0 1
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P - PART 3l - SPECIAL PROPERTY (FIRE, ALLIED LINES, INLAND MARINE,
EARTHQUAKE, BURGLARY, AND THEFT)

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
($000 OMITTED) Number of | Number of
Years in 1 2 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Payment Payment
1. Prior....J...... D9, COU RO D,9, 9, CUN RO XXX e | XXX [ XXX [ D9, CU RO XXX e | 000....... e 557 | 619 |...... D, 9., GOV RV XXX......
2. 2021.... ...... D9, CUU U D,9, %, CU RV XXX e | XXX [ XXX [ D9, CU RO XXX e | D9, &, GOV RO 4,191 |......... 4,984 |....... D, 9,0, GOV RV XXX......
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 4,960 XXX XXX
SCHEDULE P - PART 3J - AUTO PHYSICAL DAMAGE
1. Prior....J...... D9, CUU U D,9, %, CU RV XXX e | XXX [ XXX [ D9, CU RO XXX e | 000....... oo 9,105 |......... 9,207 | eeveeerieins (VN 0
2. 2021.... ... XXX o XXX e XXX [ XXX foeee XXX [ XXX ooven foevne XXX oo [ XXX fooeeen 149,556 |....... 182,142 |........ 99,429 |.......... 8,305
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 193,934 95,876 8,374
1. Prior....{...... D, 9,0, G R XXX feoreene XXX [SCK. S AKX ... | NEROCREEE .. X ... 000....... [l XXX XXX......
2. 2021.... ...... D9, U RO OO W, ¥ R OO 00 M N G o, S DRI BRI NUID, 0,0, TN RU XXX......
3. 2022 XXX XXX XXX
SCHEDULE P - PART 3L - OTHER (INCLUDING CREDIT, ACCIDENT AND HEALTH)
1. Prior....{...... D, 9,0, G R XXX feorene XXX (O S AKX .. | ORI ... 000...... [l XXX XXX......
2. 2021.... ...... D9, U RO OGN W, V¥ R GO ¢ M ¥ W S DRI SIIIN RED,0,0, SN NI XXX......
3. 2022 XXX XXX XXX
SCHEDULE P - PART 3M - INTERNATIONAL
1. Prior.....]...... 000....... [ fe e e D, %, G R XXX......
2. 2013 e e fe e e D, ¢, G R XXX......
3. 2014...[..... D0, %, GOV FURUUY RN (SUROURURRRRPRI RSERERORRTRRI RUIUUIPUURIUY WIS ISURUSRRSRRRURITN KOOSR RUUSITRRSTRI D, %, G R XXX......
4. 2015.... ...... D9, ¢, G R XXX e v fo e e e D, ¢, U R XXX......
5. 2016.....|...... D9, CU RO XXX......
6. 2017...[..... D9, CU U XXX......
7. 2018....[..... D9, CU RO XXX......
8. 2019....[..... D9, CU RO XXX......
9. 2020......|....... D9, CU U XXX......
10.  2021......[|...... D9, CU RO XXX......
11. 2022 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

Schedule P - Part 3N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 30 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 3P - Reinsurance - Nonproportional Assumed Financial Lines

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 3R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END 11 12
($000 OMITTED) Number of | Number of
Years in 1 3 4 5 6 7 8 9 10 Claims Claims
Which Closed Closed
Losses With Without
Were Loss Loss
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Payment Payment
1. Prior.....|..... 000.......[oeeececirirene 69 | 562 |..ecvcinne 570 | YV O 570 i 570 | Y[V YV O (V1 O A7 | 0
2. 2013 0
3. 2014....|..... XXX......
4. 2015.... ...... XXX......
5. 2016....|...... D %, %, S N D %, %, S N XXX | 0 o 0 oo 0 foeeienns 0 oo 0 oo 0 e (U 3] 11
6. 2017.... | D %, %, S N D %, %, S N D %, &, SR D 0.0 N EO 0 oo 0 foeeienns 0 oo 0 oo (VN O (U 3] 12
7. 2018...|..... D, 0., G R D, 0., G R D, 0,0, GO XXX v v D.9,9 CTNTN R, 0 foeeienns 0 oo (V1N SO (V1) P (VN [ S 14
8. 2019...|.... D %, %, S N D %, &, SR N XXX fevn XXX o XXX [reene D%, SO O 2 [ 2 2 | 2 [ K 25
9. 2020......|...... D %, %, S N D %, &, SR N XXX fevn XXX o XXX.ovvefoo XXXKeovee v D3, SO R 18 [ 24 | 29 | L 23
10.  2021.....[|..... D, 0., G U D,9, %, G U D, 0,0, GO D,0,, T DA0, . CTT D, 0, %, G R D,0, 0, GO D.9,9, CTN FUR, [V I (VN [ 21
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 0 1 17
SCHEDULE P - PART 3R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE
1. Prior....J...... 000....... [ [ L e
2. 2013 e e f e
3. 2014...[..... D, ¢, GOV RS USRI [SUROURURERRPER ROSURUSTRIPRRI RO USRI SURRSRSRRRURITN ROURSURERITUR! RSOSSN PRSI R
4. 2015....|..... D9, CU RO XXX......
5. 2016.....|...... D9, CU U XXX......
6. 2017...[..... D9, CU RO XXX......
7. 2018....[..... D9, CU RO XXX......
8. 2019....[..... D9, CUU U XXX......
9. 2020......|....... D9, CU RO XXX......
10.  2021.....[|...... D9, CU RO XXX......
11. 2022 XXX XXX
SCHEDULE P - PART 3S - FINANCIAL GUARANTY/MORTGAGE GUARANTY
1. Prior....{...... D, 9,0, G R XXX......
2. 2021.... ...... XXX foreen XXX
3. 2022 XXX
SCHEDULE P - PART 3T - WARRANTY
1. Prior.....|...... XXX oo oo XXX v Joeree XXX XXX .. M. ORI (... B DN .. (..o o
2. 2021.....f|...... XXX e Jroeaee XXX s e XXX (R . XX ... [ DEROOREENGE . B ... Dy .. [
3. 2022 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P - PART 4A - HOMEOWNERS/FARMOWNERS

Years in
Which
Losses
Were
Incurred

BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)

2

10

Prior.
2013
2014..
2015..
2016..
2017..
2018..
2019..
2020..
2021
2022

© ® NGO RN

- o
- o

© © N DO RN =

- A
- o

© ® NGO RN

- o
- o

SCHEDULE P - PART 4D - WORKERS' COMPENSATION
EXCLUDING EXCESS WORKERS’ COMPENSATION)

Prior.
2013..
2014..
2015..
2016..
2017..
2018..
2019..
2020..
2021
2022

© © N DO RN

- A
- O

.............. 5292 |...ccc..... 3,805 |.............. 3,076 |............. 3,494 [.......3,344 |......4261

.............. 3,595

SCHEDULE P - PART 4E - COMMERCIAL MULTIPLE PERIL

© ©® NGO RN

-
=

-
-

.............. 7,523 | 5,156 | 2,888 [ 2,719 | 2,151 | 1,089
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 4F - SECTION 1 - MEDICAL PROFESSIONAL LIABILITY - OCCURRENCE

BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)
Years in 1 2 3 4 5 6 7 8 9 10
Which
Losses
Were

Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022

© ® NGO RN

- o
- O

© ©® N DO RN =

N
=

-
-

SCHEDULE P - PART 4G - SPECIAL LIABILITY (OCEAN MARINE, AIRCRAFT (ALL PERILS),
BOILER AND MACHINERY)

© © N DO RN =

N
=

-
-

SCHEDULE P - PART 4H - SECTION 1 - OTHER LIABILITY -

Prior..... e 15,756 |.oocoevee. 13,963 |.......c..c. 10,217 | 6,905 |............5,638 [............ 5,115 |, 4,79
2013, 2,017 oo 1,634 |...co.ccooo 1,210 | 1,154

© ©® NGO RN

N
=4

-
-

© © N DO RN =

N
=

-
-
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 4l - SPECIAL PROPERTY (FIRE, ALLIED LINES, INLAND MARINE,
EARTHQUAKE, BURGLARY, AND THEFT)

BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)

Years in 1 2 3 4 5 6 7 8 9 10
Which
Losses
Were
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....f........ D¢, U R D, ¢, U ), 0.0, CUN RUR )., CUN RUN ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0% S R 538 | 284 | 25
2. 2021 D, ¢, G D, ¢, U ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CUN RUN D, % S R 352 | 237
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 1,402
SCHEDULE P - PART 4J - AUTO PHYSICAL DAMAGE
1. Prior....|........ D, %, G R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, ORI VR D, % SR TR 10,405 |............. 1,483 | 72
2. 2021 D, %, CTR R D, %, CTR R ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, GO RURI D.9, 0, RN RURI D.9, 0, TN ORI D,9, 0, RN R, 10,482 |.covvnnn 264
3. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 23,857
SCHEDULE P - PART 4K - FIDELITY/SURETY
1. Prior....f........ D, %, G XXX
2. 2021 | ).0.0, CUN RUN XXX........
3. 2022 XXX XXX

SCHEDULE P - PART 4L - OTHER (INCLUDING CREDIT, ACCIDENT AND HEALTH)

SCHEDULE P - PART 4M - INTERNATIONAL

1. Prior....J..... D, 0,0, G RUR XXX
2. 2021 e XXXcovoiae forvinns XXX........
3. 2022 XXX XXX
1. Prior.. o e
2. 2013 e
3. 2014 ). DL0.0 SN T
4. 2015....[........ XXX forennnn XXX...o...
5. 2016..... e D,9,0, CHU RV XXX...one.
6. 2017.... | XXX fovennnn XXX...one.
7. 2018.....|ecccn. XXX fovennnn XXX...one.
8. 2019.... e XXX fovennnn XXX...o...
9. 2020......| o XXX forennnn XXX...o...
10.  2021.....|.ceee XXX fovennnn XXX...one.
11. 2022 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

Schedule P - Part 4N - Reinsurance - Nonproportional Assumed Property

NONE

Schedule P - Part 40 - Reinsurance - Nonproportional Assumed Liability

NONE

Schedule P - Part 4P - Reinsurance - Nonproportional Assumed Financial Lines

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 4R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)

Years in 2 3 4 5 6 7 8 9 10
Which
Losses
Were
Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo 107 | TT | (672 S 84 [ 69 | 40 [ 29 | V£ T T (1 R 0
2. 2013 f, 1< A [T O 29 |, L2 IS K72 S 25 [ 13 [ (1 R (1 R 0
3. 2014.... .. D, & G TR 137 | 10 A (61 A 46 [ 7 [ (1 R (1 R 0
4. 2015.... e D,9, 0, RN RURI D, &, G RN 98 | 103 | 51 [ 53 [ 24 o (11 R (1 R 0
5. 2016......[.c.... D,9, 0, RN RURI D,9, 0, RN RURI D,9, 0, ORI R 104 | (YA A 81 [ 25 [ 30 [ 12 | 0
6. 2017.....|.ccen ),9, 0, GO RURI D,9, 0, TN RURI D,9, 0, RN RURI D,9, ¢, ORI R (YA A 89 | 36 [ K72 IS K7 A 0
7. 2018.....|.ccen D0, %, G R D,9, 0, TN RURI D,9, 0, RN RURI D.9, 0, GO RURI D, & G TR 125 [ 40 [ 45 [ 30 [ 15
8. 2019.....|.ces D, %, G R ),9, 0, RN RURI D,9, . RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D, & ST TR 104 | LR KT 49 | 34
9. 2020......[.counun D, %, G R D, %, G R ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D,9, 0, RN RURI D, & G IR M9 e 198 | 193
10.  2021.....[ .o D, %, G R D, %, G R ),9, . RN RURI D,9, 0, RN RURI D,9, 0, RN RURI D.9, 0, RN RURI D.9, 0, TN RURI D, & G TR 397 | 367
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 342

SCHEDULE P - PART 4R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE

1o Prior o o fe e e e e e e
2. 2013 e e e e e e e e e,
3. 2014....|s XXX eeeeie [ i i e e e e e
4. 2015, s D, 0,0, GRS VR XXX e [ i i e e e e e,
5. 2016.....[........ D, 0,0, GRS VR XXX

6. 2017....|....... D, 0,0, GRS VR XXX

7. 2018.....|........ D, 0,0, GRS VR XXX

8. 2019....|........ D,0, 0, GRS ORI XXX

9. 2020......|........ D,0, 0, GRS ORI XXX
10.  2021.....|....c. D, 0,0, GRS VR XXX
11. 2022 XXX XXX

SCHEDULE P - PART 4S - FINANCIAL GUARANTY/MORTGAGE GUARANTY

1. Prior....{..... XXX o XXX........

2. 2021 | D, 0,0, GRS VR XXX

3. 2022 XXX XXX

SCHEDULE P - PART 4T - WARRANTY

1. Prior..fo XXX XXX...o....

2. 2021 XXX [ XXX

3. 2022 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 5A - HOMEOWNERS/FARMOWNERS

SECTION 1
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... Jo 3,702 [ 312 | 86 [ 30 [ 7 [ (3 (3 T/ KT 5
2. 2013 | 17,958 |............ 20,963 |............. 21,129 | 21,169 |............ 21,181 |, 21,187 |............. 21,188 |............ 21,189 | 21,191 | 21,192
3. 2014....|....... D, 0. ¢ S R 25,538 |............. 27,727 | 27,912 |............. 27,955 |............. 27,966 |............ 27,968 |............ 27,972 |............. 27,974 |............. 27,975
4. 2015.... e )., CUN RUN D,0.0, RN RURI 15,152 | 17,181 |, 17,300 |............. 17,342 |............. 17,349 |............. 17,353 |............. 17,359 |............ 17,363
5. 2016......[........ )., CUN RUN )., CUN RUR D,0. 0, NN RURI 12,564 |............ 14,145 |........... 14,242 |............ 14,273 |............ 14,283 |............ 14,284 |........... 14,292
6. 2017......|ceeen )., CRNN RUN ), 0.0, CUN RUR ), 0.0, CRN RUN D,0.0, NN RURI 17,127 | 18,955 | 19,081 | 19,117 |, 19,135 |, 19,144
7. 2018......|eceeene D, %, G )., CRN RUR ), 0.0, CRN RUN ), 0.0, CRN RUN D, © S R 14,815 | 16,535 |.coeeee. 16,646 |............ 16,672 |............ 16,692
8. 2019......|uceeen D, %, G )., CRN RUR ), 0.0, CUN RUR ), 0.0, CRN RUN ), 0.0, CUN RUN D, © ST R 16,092 |............ 18,939 | 19,110 | 19, 161
9. 2020......[counun D¢, U R D, ¢, G R ), 0.0, CUN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUN D, 0. © ST R 14,597 | 17,268 |............ 17,485
10.  2021......|.coeee D¢, U R D, ¢, G I )., CRN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUR ), 0.0, CUNN RUN D,0.0, NN RURI 18,334 |............. 22,964
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 13,810
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo 328 | 118 [ 49 | 25 [ 16 o LI L I [ LT 4
2. 2013..fiin, 1,310 | 166 [ovoeiiinee 10 A L [ P LS PR L KT KT8 3
3. 2014.... .. D% ST RN 1,005 |ooviiiiene 190 | Tl [ K72 | I R [ P KT8 Tl 2
4. 2015.... e ),9, 0, RN RURI D, & ST TR 983 [ 146 | 57 [ {0 A 13 [ (I LS P 0
5. 2016......[.c.... ),9, 0, RN RURI D,9, 0, TN RURI D,9, 0, ORI R 891 [ 106 oo A7 [ (G R LT LT 3
6. 2017....|.ccen D.9, 0, RN RURI ),9, 0, RN RURI ),9, 0, RN RURI D,9, 0, ORI R 871 | 166 oo 53 [ 24 o YA P 2
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D, & ST TR [ST4 N 124 | 46 [ 29 |, 10
8. 2019.....|.ces D, %, CHTI R D,9, 0, TN RURI D,9, 0, RN RURI D.9, 0, GO RURI D.9, 0, GO RURI D, .0 S RN 1,024 | 181 [ 66 [.ooerereriennne 38
9. 2020......[.cconun D, %, G R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D, .0 ST R 1,121 | 206 | 64
10.  2021.....| .o D, %, CTR R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, ORI VR D.9, 0, TN ORI D,9, 0, ORI TR 1,353 [ 223
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 1,348
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... Jo 3,236 [ 243 | YT O KT A | T 8 | | I (30 KT 3
2. 2013 | 25,595 | 28,440 |............ 28,557 | 28,595 | 28,606 |............ 28,614 |............ 28,617 |............. 28,619 |..coc...... 28,621 |............ 28,622
3. 2014....|........ D, 0. ¢ G R 33,922 |............. 35,962 |............. 36,117 |............. 36,141 |............. 36,146 |............. 36,150 |............. 36,154 |............. 36,155 |............. 36,158
4. 2015.... e ).0.0, CUN RUN )., RN RUR 20,469 |............ 22,341 |............. 22,432 |............. 22,466 |............ 22,475 |............. 22,478 |............. 22,485 |............ 22,485
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR )., NN RURR 17,772 |............. 19,077 | 19,161 |............ 19,179 |, 19,195 |, 19,201 |............ 19,208
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D,0.0, NN RURI 24,188 |............ 25,867 |............. 25,933 |............. 25,961 |...c.c...... 25,972 |............. 25,980
7. 2018......|eceeens D, ¢, G )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, © S R 21,260 |...co....... 22,729 |............. 22,811 | 22,836 |............. 22,849
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR )., CUNN RUR ), 0.0, CRN RUR D, © ST R 22,927 |............. 25,735 | 25,841 |............ 25,888
9. 2020......[counn D, ¢, G D, ¢, TR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0. O S IR 21,060 |.coco...... 23,631 | 23,753
10.  2021......|.ccnee D, ¢, G R D, ¢, TR )., CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR )., CUNN RUR ), 0.0, CUN RUN )., RN RURR 26,245 |............ 30,929
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 20,541
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 5B - PRIVATE PASSENGER AUTO LIABILITY/MEDICAL

SECTION 1
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior.... fo. 10,224 |............. 2,828 ..o 1,273 [ 501 | 287 | 190 [ 126 oo 94 [ 284 | 102
2. 2013 | 14,642 |............ 22,880 |.ccveee. 24,318 |............. 24,920 |............. 25,121 | 25,234 |............. 25,295 | 25,314 |............. 25,327 | 25,333
3. 2014....|....... D, 0.0 S R 14,510 |oeveeenne. 21,09 |............ 22,322 ... 22,907 |............. 23,095 |............. 23,173 .o 23,206 |............. 23,229 |............. 23,239
4. 2015.... e )., CUN RUN D,0.0, RN RURI 14,345 |............ 21,147 ... 22,359 |............. 22,975 |............. 23,185 |............. 23,256 |............. 23,292 |............. 23,318
5. 2016......[........ )., CUN RUN )., CUN RUR D,0. 0, NN RURI 13,977 | 21,09 |............ 22,452 |............ 23,037 |............ 23,235 | 23,322 | 23,384
6. 2017......|ceeen )., CRNN RUN ), 0.0, CUN RUR ), 0.0, CRN RUN D,0.0, NN RURI 13,745 |............ 21,282 | 22,721 | 23,419 |............ 23,654 |............. 23,798
7. 2018......|eceeene D, %, G )., CRN RUR ), 0.0, CRN RUN ), 0.0, CRN RUN D, © S R 13,868 |............ 21,223 |............. 22,655 | 23,325 | 23,645
8. 2019......|uceeen D, %, G )., CRN RUR ), 0.0, CUN RUR ), 0.0, CRN RUN ), 0.0, CUN RUN D, © ST R 12,218 | 18,867 |.cocveeee. 20,221 | 20,985
9. 2020......[counun D¢, U R D, ¢, G R ), 0.0, CUN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUN D, 0% S R 6,922 |............. 10,092 |............ 10,852
10.  2021......|.coeee D¢, U R D, ¢, G I )., CRN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUR ), 0.0, CUNN RUN )., NN RURRN 6,310 [........... 10,760
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 5,946
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior.... fo 5,180 |..covrnee 2,873 | 1,808 |..cvennne 1,396 | 1,222 | 1,056 | (7 857 | 801 | 753
2. 2013..fiin, 8,245 |.............. 2,200 [ooooiiiinnne 908 oo 344 | | Y/ 83 [ LY O KT 29 |, 24
3. 2014....fe. D% ST RN 7,656 |............. 1,964 | 836 | 294 | 105 [ L2 S 37 | 25 [ 22
4. 2015.... e ),9, 0, RN RURI D,9, 0, RN TR 7,689 |............. 1,988 | 835 | 306 | 124 | 75 [ 510 A 35
5. 2016......[.c.... ),9, 0, RN RURI D,9, 0, TN RURI D,9, 0, RN TR 7,659 |..ooooee. 2,001 | 841 | 333 [ 160 [ooviiiiins 98 | 54
6. 2017....|.ccen D.9, 0, RN RURI ),9, 0, RN RURI ),9, 0, RN RURI D,9, 0, RN TR 7,384 | 2,016 [ 93 [ KT 198 | 117
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D% ST RN 7,344 |............. 2,172 [ [ST4 N 422 | 176
8. 2019.....|.ces D, %, CHTI R D,9, 0, TN RURI D,9, 0, RN RURI D.9, 0, GO RURI D.9, 0, GO RURI D, .0 S RN 6,952 |.cernne 2,162 |.oeeeennne 1,006 |ooovvveeene 427
9. 2020......[.cconun D, %, G R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D, .0 ST R 3,558 [ 1,225 | 584
10.  2021.....| .o D, %, CTR R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, ORI VR D.9, 0, TN ORI D,9, 0, ORI TR 4,433 |............. 1,504
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 4,120
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... Jo 5,907 | 1,116 | AT | 169 oo 126 oo 36 [ (V2] 29 [ 231 | 54
2. 2013 | 28,808 |............ 33,755 | 34,290 |............. 34,485 |............. 34,537 | 34,585 |............. 34,614 |............ 34,624 |............ 34,633 |............ 34,636
3. 2014....|........ D, 0. ¢ ST R 28,576 |............. 32,649 |............. 33,129 |............. 33,318 |............ 33,363 |............ 33,398 |............ 33,417 |............ 33,431 |............ 33,439
4. 2015.... e ).0.0, CUN RUN )., RN RUR 28,852 |.c.coee.. 33,069 |............ 33,548 |............. 33,792 |............ 33,860 |............ 33,902 |............. 33,918 |............. 33,931
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR )., NN RURR 28,058 |............ 32,565 |............. 33,077 | 33,323 ..o 33,392 |............ 33,427 |............. 33,448
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D,0.0, NN RURI 25,989 |..cco..... 31,105 |............ 31,816 |............. 32,118 |............ 32,222 |............. 32,301
7. 2018......|eceeens D, ¢, G )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, © S R 25,908 |............ 30,829 |............. 31,467 |............. 31,727 | 31,837
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR )., CUNN RUR ), 0.0, CRN RUR D, © ST R 23,474 |............. 27,757 | 28,351 | 28,657
9. 2020......[counn D, ¢, G D, ¢, TR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0. & S R 12,875 | 14,983 |............ 15,284
10.  2021......|.ccnee D, ¢, G R D, ¢, TR )., CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR )., CUNN RUR ), 0.0, CUN RUN )., RN RURR 13,462 |............ 16,711
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 13,134
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P - PART 5C - COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL
SECTION 1

CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END

Years in Which 1 2 3 5 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... fo 511 | 160 [ooveiiine 81 [ Mo, 21 [ 13 [ (<1 P28 8 | 4
2. 2013, LT T— 1,066 |.............. 1,144 |............. 1,182 | 1,193 | 1,200 |...oooeeee. 1,205 | 1,209 ..o 1,210 oo 1,211
3. 2014.....|........ D, % ST IR 616 | T9 | 834 | [T 889 | 891 | 892 | 893 | 894
4. 2015.... e )., CUN RUN XXX e Jooeeeeeeeees 556 | 728 | T o 785 | 789 | 792 | 800 |.coovrere 803
5. 2016......[........ )., CUN RUN )., CUN RUR D,9.0, NN RURTRTRR 460 ..o 579 | 604 |..coovre 612 | 620 |..covevree 624 |....cocvve 626
6. 2017......|ceeen )., CRNN RUN ), 0.0, CUN RUR ), 0.0, CRN RUN D,0.0, NN RURRTRTR 322 | 451 | 474 ..o 482 | 486 |.....ococveee 488
7. 2018......|eceeene D, %, G )., CRN RUR ), 0.0, CRN RUN ), 0.0, CRN RUN D, % S R 275 oo 350 | 369 | 391 | 400
8. 2019......|uceeen D, %, G )., CRN RUR ), 0.0, CUN RUR ), 0.0, CRN RUN ), 0.0, CUN RUN D, % S R 201 o 268 | 281 | 286
9. 2020......[counun D¢, U R D, ¢, G R ), 0.0, CUN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUN D, 0.0 G R T8 [ 97 [ 105
10.  2021......|.coeee D¢, U R D, ¢, G I )., CRN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUR ), 0.0, CUNN RUN D, 0. © ST R 89 [ 135
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 84
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 5 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo 333 [ 195 | 121 [ 72 I T 54 [ 42 [ 38 [ 33 | 30
2. 2013..foii, 299 i 130 | (G A 28 [ | T [ LS P P2 P P2 P 1
3. 2014.... .. D, & G TR 202 | 79 | 53 [ | T [ P LS P LS P L/ 3
4. 2015.... e ),9, 0, RN RURI D,9, 0, ORI R 212 | 69 | K72 IS 7 [ 15 o 12 | (7 3
5. 2016......[.c.... ),9, 0, RN RURI D,9, 0, TN RURI D,9, 0, ORI R 142 i 39 | 7 [ L L YA P (7 3
6. 2017....|.ccen D.9, 0, RN RURI ),9, 0, RN RURI ),9, 0, RN RURI D,9, 0, ORI R 136 | 34 [ L LT LS P 3
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D, % ST RN 86 [ A3 [ 28 [ 14 e 2
8. 2019.....|.ces D, %, CHTI R D,9, 0, TN RURI D,9, 0, RN RURI D.9, 0, GO RURI D.9, 0, GO RURI D, & ST RN 82 [ 72 [ 4
9. 2020......[.cconun D, %, G R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D, %, T RN 21 [ (7 1
10.  2021.....| .o D, %, CTR R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, ORI VR D.9, 0, TN ORI D, % ST RN 42 [ 19
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 46
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 5 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... fo 361 | 65 [ KT <1 13 [ ()] [V (V23] S KT 1
2. 2013..fn, 1,293 | 1,573 [ 1,608 |.............. 1,626 |.............. 1,631 | 1,633 [ 1,635 | 1,636 |...coeeeee. 1,637 | 1,637
3. 2014....|........ D, 0. % S R 1,138 | 1,308 |.ooeeeee 1,338 | 1,352 | 1,360 |.....c....... 1,361 | 1,362 | 1,362 | 1,362
4. 2015.... e ).0.0, CUN RUN )., NN RURRN 1,018 ... 1,128 | 1,149 |............. 1,153 | 1,157 | 1,157 | 1,160 |.....c....... 1,160
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR D.0.0, NN RURRTRR 753 [ 840 |..coovevree 850 | 857 | 861 | 866 |.......ccvuvee 867
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D,0.0, NN ORI 592 | 693 | 707 [ T T2 | 712
7. 2018......|eceeens D, ¢, G )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, © S R 481 | BAT oo 559 | 570 oo 570
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR )., CUNN RUR ), 0.0, CRN RUR D, % S R 378 [ 430 | 438 | 441
9. 2020......[counn D, ¢, G D, ¢, TR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0% S R 131 | 146 | 150
10.  2021......|.ccnee D, ¢, G R D, ¢, TR )., CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR )., CUNN RUR ), 0.0, CUN RUN D.0.0, NN RURRTRR 154 | 194
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 165
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P - PART 5D - WORKERS' COMPENSATION
(EXCLUDING EXCESS WORKERS’ COMPENSATION)

SECTION 1
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior...Jo 1,012 | 375 [ 182 | L A 83 [ 64 [ A3 [ 31 [ K72 S 38
2. 2013...fn, 1,041 | 1,603 |............ 1,788 ..o 1,857 | 1,904 |.............. 1,922 | 1,936 |...ooeeeeeee 1,941 | 1,951 | 1,957
3. 2014....|........ D, 0% S R 1,010 | 1,59 |...coo... 1,746 |.............. 1,823 |............ 1,887 | 1,919 | 1,945 |............. 1,959 | 1,967
4. 2015.... e ).0.0, CUN RUN D.0.0, NN RURRTR 869 |............. 1,456 |.............. 1,617 | 1,69 |............. 1,725 | 1,747 |.............. 1,758 | 1,774
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR )., NN RURRN 1,658 | 2,513 [ 2,659 ..o 2,712 | 2,755 | 2,783 | 2,800
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D.0.0 NN RURRN 1,574 |.............. 2,395 | 2,607 |............. 2,692 |............. 2,734 | 2,771
7. 2018......|eceeen D, ¢, G R )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, 0.0 S R 1,527 | 2,326 | 2,511 |, 2,613 [ 2,677
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CUN RUN )., CUNN RUR ), 0.0, CRN RUR D, 0. % S R 1,408 |.............. 2,316 oo 2,544 |............ 2,676
9. 2020......[counn D, ¢, G D, ¢, TR ), 0.0, CRN RUN )., CUN RUN )., CUN RUN )., CUN RUN D, 0% S R 1,102 | 1,843 |............ 2,069
10.  2021......|.cceee D, %, G D, ¢, TR ), 0.0, CRN RUN ), 0.0, CRN RUN )., CUN RUN )., CUN RUN XXX v Joereiene )., NN RURRN 1,129 | 2,157
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 1,243
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo 797 | 535 | A7 o 304 | 218 | 238 | 227 | 206 | L[ 245
2. 2013, 693 [ 273 | 134 | Y[ T 35 [ P4/ P 23 [ 14 | 16
3. 2014.... .. D, & G TR 698 ..o 293 [ 74 | 127 | 78 [ 58 [ 37 | 26 [ 21
4. 2015.... e D,9, 0, RN RURI D,9,0, ORI T 638 | 251 | 128 oo 69 | 49 |, 1 [ 30 [ 21
5. 2016......[.c.... D,9, 0, RN RURI D,9, 0, RN RURI D,9, 0, ORI R 800 | 234 | 122 | 85 [ 10 A 30 [ 26
6. 2017.....|.ccen D.9, 0, RN RURI D,9, 0, TN RURI D,9, 0, RN RURI D,9, 0, ORI R 900 oo 302 | 167 | 103 | 69 | 46
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D, & G TR 815 | 343 [ 188 | 112 | 83
8. 2019.....|.ces D, %, CTR R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, GO RURI D, & G TR LT 345 | L VLN 90
9. 2020......[.cconun D, %, CTR R D, %, CTR R ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, GO RURI D.9, 0, RN RURI D, & G IR [ 325 | 162
10. 2021.....[ .o D, %, CTR R D, %, CHTR R ),9, 0, RN RURI ).9, 0, RN RURI D.9, 0, GO RURI D.9, 0, RN RURI D.9, 0, TN ORI D,9, 0, ORI TR 1,142 | 376
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 1,079
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... fo 618 | 179 | 100 [ooveiinee 25 [ Th i 35 [ 39 [ {0 A K72 95
2. 2013...fin, 3,154 |............. 3,653 [ 3,730 | 3,753 | 3,766 |............. 3,780 [ 3,792 | 3,797 | 3,800 |............. 3,808
3. 2014....|........ D, 0% S R 3,472 | 3,660 |............. 3,732 | 3,774 ... 3,800 |.............. 3,818 | 3,826 |............. 3,833 | 3,836
4. 2015.... e )., CUN RUN D.0.0 NN RURRN 2,986 |............. 3,381 [ 3,449 |............ 3,479 | 3,500 |.............. 3,516 .o 3,518 [ 3,526
5. 2016......[........ )., CUN RUN )., CUN RUN D.0.0 NN RURRN 3,270 | 3,843 | 3,905 |............. 3,933 | 3,952 | 3,966 |............. 3,979
6. 2017......|ceeens )., CUN RUN )., CUN RUN )., CRN RUR )., GRS RURRN 3,284 |............. 3,830 [ 3,940 | 3,978 | 3,992 | 4,010
7. 2018......|eceeens D, ¢, G )., CUN RUN ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0.0 S R 3,238 | 3,816 |............. 3,887 | 3,922 (.o 3,966
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0. % S R 3,211 | 3,814 ... 3,904 |............. 3,957
9. 2020......[.ccunnn D¢, U R D, ¢, U ), 0.0, CUN RUR )., CUN RUN ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0% S R 2,692 |.............. 3,128 |............. 3,227
10.  2021......|.cceee D, ¢, G D, ¢, TR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CUN RUN D,0.0 NN RURRN 3,084 |............. 3,820
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 3,261
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 5E - COMMERCIAL MULTIPLE PERIL

SECTION 1
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... Jo 2,000 [..coovierrnnne YA 331 [ 182 | 93 [ 54 [ 21 [ 10 o 24 o 9
2. 2013...fin, 2,572 | 3,698 |............. 3,992 | 4,174 |.............. 4,268 |............. 4,309 |............. 4,326 |............. 4,336 |............. 4,339 |............. 4,342
3. 2014....|....... D, 0. % S R 2,974 ... 4,086 |............. 4,455 |.............. 4,674 |............. 4,809 |............. 4,853 |............. 4,864 |........... 4,871 | 4,881
4. 2015.... e )., CUN RUN D.0.0 NN RURRN 2,827 | 3,976 |.............. 4,305 |............. 4,501 | 4614 |............. 4,661 |............. 4,686 |............. 4,707
5. 2016......[........ )., CUN RUN )., CUN RUR D.0.0 NN RURRN 2,688 |............. 3,808 [ 4,178 | 4,367 |............. 4,466 |............. 4,532 | 4,567
6. 2017......|ceeen )., CRNN RUN ), 0.0, CUN RUR ), 0.0, CRN RUN )., NN RURRN 2,818 | 4,015 |............. 4,428 |............. 4,624 |............. 4,740 |............. 4,805
7. 2018......|eceeene D, %, G )., CRN RUR ), 0.0, CRN RUN ), 0.0, CRN RUN D, 0. % S R 3,290 [ 4,610 |............. 5,001 | 5,191 | 5,322
8. 2019......|uceeen D, %, G )., CRN RUR ), 0.0, CUN RUR ), 0.0, CRN RUN ), 0.0, CUN RUN D, 0. % S R 3,060 |.............. 4,550 |.............. 4,917 | 5,170
9. 2020......[counun D¢, U R D, ¢, G R ), 0.0, CUN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUN D, 0% S R 2,890 |..coone. 4,102 |..ocoee. 4,402
10.  2021......|.coeee D¢, U R D, ¢, G I )., CRN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUR ), 0.0, CUNN RUN )., NN RURRN 2,689 |............. 4,047
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 2,386
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior.... fo 1,383 [ 823 | L57.2 365 | 261 | 77 | 168 |oviiinnee 215 | 151 [ 106
2. 2013..fiin, 1,679 | T2 | 411 | 215 | 108 | Y2 S 29 |, 20 [ 21 [ 15
3. 2014.... .. D% ST RN 1,909 | 900 oo 559 [ 288 | 129 | 66 [ 54 [ 42 [ 29
4. 2015.... e ),9, 0, RN RURI D,9, 0, RN TR 1,826 | 831 | 537 [ 299 oo 134 | 83 [ 510 A 32
5. 2016......[.c.... ),9, 0, RN RURI D,9, 0, TN RURI D,9, 0, RN TR 1,875 | 891 [ 528 | 309 [ 166 [oveiiinen 89 | 52
6. 2017....|.ccen D.9, 0, RN RURI ),9, 0, RN RURI ),9, 0, RN RURI D,9, 0, RN TR 2,013 [ 945 | 548 | 322 | 195 | 112
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D% ST RN 2,116 [ 950 [ovevieriee 558 | 354 | 206
8. 2019.....|.ces D, %, CHTI R D,9, 0, TN RURI D,9, 0, RN RURI D.9, 0, GO RURI D.9, 0, GO RURI D, .0 S RN 2,430 oo 1,091 | T4 465
9. 2020......[.cconun D, %, G R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D, .0 ST R 1,709 | 757 [ 501
10.  2021.....| .o D, %, CTR R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, ORI VR D.9, 0, TN ORI D,9, 0, ORI TR 1,857 | 847
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 1,778
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... Jo 2,035 [ 562 |ooverererni 294 | 158 | 121 [ .72 223 | 151 [ 180 [ 28
2. 2013..fn, 7,390 [ 8,834 |............ 9,109 |...connee. 9,239 | 9,295 |..cocoee. 9,324 |............. 9,332 [ 9,339 [ 9,346 |............. 9,346
3. 2014....|........ D, 0. % S R 7,678 | 8,995 |............. 9,39 |............. 9,553 [ 9,624 |............. 9,653 [ 9,668 |............. 9,682 |............. 9,692
4. 2015.... e ).0.0, CUN RUN )., NN RURRN 7,346 |............. 8,718 | 9,070 | 9,237 | 9,287 ... 9,309 |............. 9,324 |............. 9,341
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR )., NN RURRN 7471 | 8,840 |............. 9,178 | 9,345 |............. 9,401 | 9,436 |............. 9,459
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D.0.0 NN RURRN 7,94 (... 9,439 |............ 9,817 |.oeven. 9,970 |..cco..... 10,033 |............. 10,059
7. 2018......|eceeens D, ¢, G )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, 0.0 S R 8,576 |............ 10,080 |.cocveee. 10,480 |............ 10,622 |............ 10,713
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR )., CUNN RUR ), 0.0, CRN RUR D, 0. % S R 8,476 |............ 10,202 |............ 10,573 |............ 10,776
9. 2020......[counn D, ¢, G D, ¢, TR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0. & S R 10,012 | 11,383 |............ 11,731
10.  2021......|.ccnee D, ¢, G R D, ¢, TR )., CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR )., CUNN RUR ), 0.0, CUN RUN D.0.0 NN RURRN 6,956 |............. 8,587
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 6,158
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 1A

NONE

Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 2A

NONE

Schedule P - Part 5F - Medical Professional Liability - Occurrence - Section 3A

NONE

Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 1B

NONE

Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 2B

NONE

Schedule P - Part 5F - Medical Professional Liability - Claims-Made - Section 3B

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P - PART 5H - OTHER LIABILITY - OCCURRENCE
SECTION 1A

Years in CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 5 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior... fo M3 | 45 [ P 19 | [ P28 (V1 (V1 KT 0
2. 2013 |, 69 [ 142 | 166 |.ooveeeee 195 [ {0 209 | 210 oo 210 oo 210 oo 210
3. 2014.....|........ D, © S TR 1 I 182 | 247 | 289 | 302 | 306 | 308 | 309 | 309
4. 2015.... e )., CUN RUN XXX e oo 72 O 106 |.ooeeeee 134 | 151 [ 165 [ 171 | 174 | 174
5. 2016......[........ )., CUN RUN )., CUN RUR XXX e Jooeeeeeeeeeens B4 o Th i 91 [ 102 [ 110 [ 115 [ 117
6. 2017......|ceeen )., CRNN RUN ), 0.0, CUN RUR ), 0.0, CRN RUN D, 0.0, NN VRN 34 [ 72 108 | 124 | 136 | 141
7. 2018......|eceeene D, %, G )., CRN RUR ), 0.0, CRN RUN ), 0.0, CRN RUN D, 0.0 G RRRR 30 [ 67 [ 89 [ 102 [ 112
8. 2019......|uceeen D, %, G )., CRN RUR ), 0.0, CUN RUR ), 0.0, CRN RUN ), 0.0, CUN RUN D, 0.0 G RN K72 S ¥ T 89 [ 113
9. 2020......[counun D¢, U R D, ¢, G R ), 0.0, CUN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUN D, 0.0 ST IR (3 25 [ 40
10.  2021......|.coeee D¢, U R D, ¢, G I )., CRN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUR ), 0.0, CUNN RUN D, 0.0 ST SR 23 [ 58
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 21
SECTION 2A
Years in NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 5 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo 327 [ 265 | 197 [ 190 | 143 | 125 [ 115 [ 106 |ovvvvnnee 103 | 31
2. 2013..foii, 215 | 87 [ 55 [ 3 [ | T 8 | KT KT P2 P 0
3. 2014.... .. D, & G TR 367 [ 131 | Th o 3 e 16 | [ P KT8 Tl 1
4. 2015.... e ),9, 0, RN RURI D,9, 0, ORI R 201 o 121 [ 88 [ 54 [ 21 [ YA P KT 1
5. 2016......[.c.... ),9, 0, RN RURI D,9, 0, TN RURI D,9, 0, ORI R 211 | [T O 50 [ P4/ 20 [ 12 | 8
6. 2017....|.ccen D.9, 0, RN RURI ),9, 0, RN RURI ),9, 0, RN RURI D,9, 0, ORI R 211 | 86 [ (672 IS K A 72 S 11
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D, & ST TR 297 | 9 |, 54 [ 40 [ 22
8. 2019.....|.ces D, %, CHTI R D,9, 0, TN RURI D,9, 0, RN RURI D.9, 0, GO RURI D.9, 0, GO RURI D, & G TR 182 [ (G A B4 (o 18
9. 2020......[.cconun D, %, G R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D, & G TR 125 [ B4 (o 25
10.  2021.....| .o D, %, CTR R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, ORI VR D.9, 0, TN ORI D,9, 0, ORI R 166 oo 51
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 7
SECTION 3A
Years in CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 5 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior.... o, 87 [ 18 | [P220)] IS 20 [ (157 SO—— [ R0 ] [£:1] S ()] ) I P (1)
2. 2013 |, 523 | 593 | 610 | 631 | 635 | 633 [ 630 | 630 | 629 | 627
3. 2014....|........ D, 0. % S R 1,035 | 1,137 [ 1,183 | 1,200 |...oooeeee. 1,205 | 1,203 | 1,204 |.............. 1,204 |.............. 1,204
4. 2015.... e ).0.0, CUN RUN D.0.0, NN RURRTR 518 | 576 | (61022 610 | 611 | 610 | 612 | 611
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR D.0.0, NN RURRTRR 381 | 342 | 352 | 357 [ 363 [ 361 | 360
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D,0.0, NN ORI 381 | 3% | 4 | 416 | 422 | 420
7. 2018......|eceeens D, ¢, G )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, © S R 364 | 358 | 365 | K7 375
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR )., CUNN RUR ), 0.0, CRN RUR D, % S R [T 325 | [ 72 346
9. 2020......[counn D, ¢, G D, ¢, TR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR D, 0% S R 178 | 149 | 158
10.  2021......|.ccnee D, ¢, G R D, ¢, TR )., CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR )., CUNN RUR ), 0.0, CUN RUN D.0.0, NN RURRTRR 282 | 206
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 162
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P - PART 5H - OTHER LIABILITY - CLAIMS-MADE

Years in CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo (V1 (V1 (V1 (11 (11 (V1 (V1 (V1 (V1 0
2. 2013 | (V1 (V1 (V1 (11 (11 (V1 (V1 (V1 (V1 0
3. 2014.....|........ D, 0.0 ST IR L I P L I P Tl Tl L I P L B P Tl L B P 1
4. 2015.... e )., CUN RUN D, 0.0 ST IR P28 L/ T L/ T L/ T/ T/ T/ 4
5. 2016......[........ )., CUN RUN )., CUN RUR XXX e oo (11 (11 (V1 (V1 (V1 (V1 0
6. 2017......|ceeen )., CRNN RUN ), 0.0, CUN RUR ), 0.0, CRN RUN D, 0.0, NN ORI (11 P28 P2 P28 P28 2
7. 2018......|eceeene D, %, G )., CRN RUR ), 0.0, CRN RUN ), 0.0, CRN RUN D, 0.0 SN IR L I P P28 P28 P28 3
8. 2019......|uceeen D, %, G )., CRN RUR ), 0.0, CUN RUR ), 0.0, CRN RUN ), 0.0, CUN RUN D, 0.0 SN IR L B P Tl L B P 1
9. 2020......[counun D¢, U R D, ¢, G R ), 0.0, CUN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUN D, 0.0 ST IR P28 KT 3
10.  2021......|.coeee D¢, U R D, ¢, G I )., CRN RUR )., CUN RUN ), 0.0, CUN RUN ), 0.0, CRN RUR ), 0.0, CUNN RUN D, 0.0 ST IR P28 3
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 0
Years in NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo (11 R (1 R (11 R (11 R (11 R (V1 T (1 R (11 R (1 R 0
2. 2013 | (11 R (1 R (11 R (11 R (11 R (V1 T (1 R (11 R (1 R 0
3. 2014.... .. D, % ST IR (11 R (11 R (11 R L P (V1 T (V1 R (11 R (1 R 0
4. 2015.... e ),9, 0, RN RURI D, 0.0, ST IR KT P (11 R (11 R (V1 T (V1 R (11 R (1 R 0
5. 2016......[.c.... ),9, 0, RN RURI D,9, 0, TN RURI D,9, 0, RN FTR (I P2 P P2 P Tl (11 R (1 R 0
6. 2017....|.ccen D.9, 0, RN RURI ),9, 0, RN RURI ),9, 0, RN RURI D,9, 0, R R 8 | L I P (V1 R (11 R (V1 R 0
7. 2018.....|.ccen D, %, G R ),9, 0, RN RURI ),9, 0, RN RURI D.9, 0, RN RURI D, 0.0 ST IR KT8 Tl L P Tl 0
8. 2019.....|.ces D, %, CHTI R D,9, 0, TN RURI D,9, 0, RN RURI D.9, 0, GO RURI D.9, 0, GO RURI D, % ST IR L (11 R (1 R 0
9. 2020......[.cconun D, %, G R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D, 0.0, ST IR (I Tl 1
10.  2021.....| .o D, %, CTR R D, %, G ),9, 0, RN RURI D.9, 0, RN RURI D.9, 0, RN RURI D.9, 0, ORI VR D.9, 0, TN ORI D, 0.0, ST IR (7 3
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 3
Years in CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 1 2 3 4 5 6 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
1. Prior....fo (V1 (V1 (V1 (11 (11 (V1 (V1 (V1 (V1 0
2. 2013 | (V1 (V1 (V1 (11 (11 (V1 (V1 (V1 (V1 0
3. 2014.....|........ D, 0.0 ST IR L/ L/ L/ T (7 (3 (3 (30 (7 6
4. 2015.... e ).0.0, CUN RUN D, 0.0 ST IR (3 (7 (30 (3 (3 (30 (7 6
5. 2016......[........ ).0.0, CUN RUN )., CRN RUR D, 0.0, O ORI 8 | 8 | (<1 [T 10 o 10 o 10
6. 2017......|ccees )., CUN RUN )., CUN RUN ), 0.0, CRN RUR D, 0.0 O VRN 13 [ 16 | 16 | 16 | 16 | 16
7. 2018......|eceeens D, ¢, G )., CUN RUN )., CRN RUR ), 0.0, CRN RUR D, © ST R 10 | 13 [ 13 [ 13 [ 13
8. 2019......|ceen D, ¢, G R )., CUN RUN )., CRN RUR )., CUNN RUR ), 0.0, CRN RUR D, © S R 10 | 10 o 10 o 10
9. 2020......[counn D, ¢, G D, ¢, TR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR D, © ST R 10 o 10 o 10
10.  2021......|.ccnee D, ¢, G R D, ¢, TR )., CRN RUR ), 0.0, CRN RUR ), 0.0, CRN RUR )., CUNN RUR ), 0.0, CUN RUN D, 0. & ST R 12 | 14
11. 2022 XXX XXX XXX XXX XXX XXX XXX XXX XXX 4
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P - PART 5R - PRODUCTS LIABILITY - OCCURRENCE
SECTION 1A

Years in CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2019 2020 2021 2022
1. Prior...foeen 16 [ T e T i 2 e 0 o 0 [ (V1 (V1 L B P 0
2. 2013 8 e 12 T T T T 7 [ 7 [ 7 [ 17
3. 2014 e XXX e [ T e 20 [ 28 28 2 24 o 24 o 24 o 24
4. 2015 e XXX e e XXX i o 3 e D i 0 e 6 (3 8 | (<1 9
5. 2016 foreeree e XXX [t XXX i ot XXX o T e 2 el 3 e T/ [ P [ P 5
6. 2017 fore e XXX [t XXX ot XXX ot XXX [ O e T P2 KT L/ T 5
7. 2018 e XXX [ e XXX ot XK ot XXX i ot XXX [ (3 8 | (<1 9
8. 2019 foe e XXX [t XXX ot XK ot XK i ot XK i ot XXX i [ L B P Tl P28 3
9. 2020.....foreeree e XXX i [ e XXX i [t XXX ot XXX ot XXX ot XXX i [ D, 0.0 ST IR P28 KT 4
10. 20271 ferree e XXX e XXX [ XXX i e XXX [t XXX [ XXX i [ ), 0.0, CUNN RUN D, 0.0 ST IR [ P 7
11. 2022 XXX XXX XXX 1
Years in NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2019 2020 2021 2022
1. Prior... o83 [ T [t 7 i D e 0 et 9 e 10 o | I R KT8 1
2. 2013 B [ 3 e O e T 0 (1 R L P (1 R 0
3. 2014 XXX [ 8 0 e 2 e O e T (V1 R (11 R (1 R 0
4. 2015, XXX e XXX i Joreiriee 1T e 3 i 2 s KT L P (1 R 0
5. 2016.....foeeeee. XXX ot XXX ot XXX o 3 e 2 e 3 [ P2 P P2 P P2 P 2
6. 2017 .cforee e XXX [t XXX ot XXX et XXX o 3 e 4 L KT8 Tl 0
7. 2018t XXX [t XXX et XXX i et XXX et XXX o 9 e, L (11 R (V1 R 1
8. 2019....foie e XXX [t XXX et XXX i et XXX [t XXX [t XXX o, L P2 P P2 P 1
9. 2020...... e XXX ot XXX [t XXX i et XXX [t XXX ot XXX [ D, 0.0, ST IR 8 | 7 [ 15
10. 20271 fereeee e XXX [t XXX [ XXX [ XXX [ XXX [ XXX [ D.9, 0, TN ORI D, 0.0, ST IR YA P 8
11. 2022 XXX XXX XXX 12
Years in CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which 7 8 9 10
Premiums
Were Earned
and Losses
Were Incurred 2019 2020 2021 2022
1. Prior...foen 31 [ o8 e e 0 e 10 [ L B P Tl P28 2
2. 2013 98 [ B8 [0 [T 2 2 e T2 | [T P LT S 73
3. 2014 e XXX [ D8 [ 8T 8D [ 80 [ B [ 88 [ 90 [ 90 [ 90
4. 2015 et XXX e o e XXX i o8040 | B0 |0 A7 o 50 [ 50 [ 50
5. 2016 foreereee XXX [t XXX ot XXX i o 9 e M 16 [ 16 oo 7 [ 7 [ 18
6. 2017.forr e XXX [t XXX o XXX ot XXX i 8 18 [ 16 o 7 [ 7 [ 17
7. 2018 fore e XXX [t XXX ot XXX o e XK i ot XXX [ 18 [ P72 P72 23 [ 24
8. 2019 foree e XXX [t XXX ot XK o e XK i o e XXX ot XK i [ 21 [ 26 [ P 29
9. 2020.....foreeree e XXX [ e XXX i [ e XXX ot XK o e XXX ot XXX [ D, © ST R 19 | KT A 42
10. 20271 ferree e XXX e XXX [ XXX i [ XXX [ XXX [ XXX [ ), 0.0, CUN RUN D, 0% G TSR 23 [ 36
11. 2022 XXX XXX XXX 30




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

Schedule P - Part 5R - Products Liability - Claims-Made - Section 1B

NONE

Schedule P - Part 5R - Products Liability - Claims-Made - Section 2B

NONE

Schedule P - Part 5R - Products Liability - Claims-Made - Section 3B

NONE

Schedule P - Part 5T - Warranty - Section 1

NONE

Schedule P - Part 5T - Warranty - Section 2

NONE

Schedule P - Part 5T - Warranty - Section 3

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 6C - COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL

SECTION 1
Years in Which CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
13. Earned
Premiums
(Sch P-Pt. 1) 21,884 19,060 16,408 14,708 12,664 11,182 9,518 8,395 7,734 6,636 XXX
SECTION 2
Years in Which CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12. Totals
13. Earned
Premiums
(Sch P-Pt. 1) 18,763 16,393 14,028 13,231 11,354 10,103 8,492 7,192 6,890 6,104 XXX
SCHEDULE P - PART 6D - WORKERS' COMPENSATION
(EXCLUDING EXCESS WORKERS’ COMPENSATION)
SECTION 1
Years in Which CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12. Totals
13. Earned
Premiums
(Sch P-Pt. 1) 43,956 47,219 49,471 53,608 56,817 57,893 57,160 55,009 57,398 64,800 XXX
SECTION 2
Years in Which CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
13. Earned
Premiums
(Sch P-Pt. 1) 32,284 37,995 40,693 45,954 49,453 50,568 50,527 48,442 51,840 57,428 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P - PART 6E - COMMERCIAL MULTIPLE PERIL
SECTION 1

Years in Which CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned
1. Prior e o 088 | (09) e (18) [l O 0 0 0 0 s [V 0
2. 218,558 |....... 218,535 |..
3. 231,486 |....... 231,486 |..
4. 248,478 |....... 248,478 |..
5. 262,893 |....... 262,886 |..
6. 283,500 |....... 283,498
7. 305,328 |........ 305,323
8. 332,774 |........ 332,685
9. 352,766 |....... 352,915
10. 367,911 |........ 372,922
11. D, & ST RO 369,187
12. D,0.0, GO XXX
13. Earned
Premiums
(Sch P-Pt. 1) 218,442 231,227 248,120 262,995 283,787 304,928 333,654 354,038 367,104 374,220 XXX
SECTION 2
Years in Which CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned
1. Prior e 383 | (67) e (18) [l O O 0 0 0 s [V 0
2. 186,649 |...... 186,626
3. 201,306 |....... 201,306 |..
4. 218,802 |...... 218,802 |..
5. 238,604 |........ 238,597
6. 253,113 |....... 253,111
7. 275,251 |....... 275,246
8. 302,809 |........ 302,720
9. 323,542 |........ 323,631
10. 340,318 |...... 344,981
11. . )., © S R 340,844
12. Totals D&, ¢, S RO XXX
13. Earned
Premiums
(Sch P-Pt. 1) 186,517 200,994 218,456 238,708 253,298 274,864 303,636 324,500 339,718 345,470 XXX
SCHEDULE P - PART 6H - OTHER LIABILITY - OCCURRENCE
SECTION 1A
Years in Which CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned

1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
13. Earned
Premiums
(Sch P-Pt. 1) 26,787 22,151 21,008 20,618 19,351 19,093 20,925 24,076 28,935 33,553 XXX
SECTION 2A
Years in Which CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned

1.

2.

3.

4.

5.

6.

7.

8.

9.

10.

11.

12.

13. Earned
Premiums
(Sch P-Pt. 1) 19,567 14,968 15,012 15,217 11,346 11,269 11,351 10,829 11,909 12,752 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SCHEDULE P - PART 6H - OTHER LIABILITY - CLAIMS-MADE

Years in Which
Premiums
Were Earned
and Losses
Were Incurred

CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED)

SECTION 1B
4 5
2016 2017

11
Current
Year
Premiums
Earned

1. 0
2. ...0
3. ...0
4. ...0
5. ...0
6. 0
7. 0
8. ...0
9. ...0
10. 0
11. 519
12. 519
13. Earned
Premiums
(Sch P-Pt. 1) 97 136 128 170 184 301 365 358 405 519 XXX
SECTION 2B
Years in Which CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned

1.

2.

3.

4.

5.

6.

7.

8.

9.
10.
11. .
12. Totals
13. Earned

Premiums
(Sch P-Pt. 1) 75 120 94 122 118 182 222 212 265 376 XXX
SCHEDULE P - PART 6M - INTERNATIONAL
SECTION 1
Years in Which CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned

1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
13. Earned
Premiums
(Sch P-Pt. 1) XXX
SECTION 2
Years in Which CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned

N>R WN =

13. Earned
Premiums
(Sch P-Pt. 1)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

Schedule P - Part 6N- Reinsurance A - Nonproportional Assumed Property - Section 1

NONE

Schedule P - Part 6N- Reinsurance A - Nonproportional Assumed Property - Section 2

NONE

Schedule P - Part 60 - Reinsurance B - Nonproportional Liability - Section 1

NONE

Schedule P - Part 60 - Reinsurance B - Nonproportional Assumed Liability - Section 2

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P - PART 6R - PRODUCTS LIABILITY - OCCURRENCE

Years in Which
Premiums
Were Earned
and Losses
Were Incurred

CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED)

SECTION 1A
3 5 6
2016 2017 2018

11
Current
Year
Premiums
Earned

1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
13. Earned
Premiums
(Sch P-Pt. 1) 1,631 1,711 1,613 1,692 1,637 2,124 2,868 2,663 2,855 3,184 XXX
SECTION 2A
Years in Which CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned

1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11. .
12. Totals
13. Earned
Premiums
(Sch P-Pt. 1) 1,477 1,424 1,350 1,434 1,474 1,950 2,373 2,089 2,283 2,569 XXX
SCHEDULE P - PART 6R - PRODUCTS LIABILITY - CLAIMS-MADE
SECTION 1B
Years in Which CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned

1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
13. Earned
Premiums
(Sch P-Pt. 1) XXX
SECTION 2B
Years in Which CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED) 11
Premiums 1 2 3 4 5 6 7 8 9 10 Current
Were Earned Year
and Losses Premiums
Were Incurred 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 Earned

N>R WN =

13. Earned
Premiums
(Sch P-Pt. 1)
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Schedule P - Part 7A - Section 1 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 2 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 3 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 4 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7A - Section 5 - Primary Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 1 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 2 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 3 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 4 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 5 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 6 - Reinsurance Loss Sensitive Contracts

NONE

Schedule P - Part 7B - Section 7 - Reinsurance Loss Sensitive Contracts

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE P INTERROGATORIES

1. The following questions relate to yet-to-be-issued Extended Reporting Endorsements (EREs) arising from Death, Disability, or Retirement (DDR) provisions in Medical
Professional Liability Claims Made insurance policies. EREs provided for reasons other than DDR are not to be included.
1.1 Does the company issue Medical Professional Liability Claims Made insurance policies that provide tail (also known as an extended reporting
endorsement, or “ERE”) benefits in the event of Death, Disability, or Retirement (DDR) at a reduced charge or at no additional cost? .............. Yes[ 1 No[ X1
If the answer to question 1.1 is “no”, leave the following questions blank. If the answer to question 1.1 is “yes”, please answer the following
questions:
1.2 What is the total amount of the reserve for that provision (DDR Reserve), as reported, explicitly or not, elsewhere in this statement (in
OBIS)? ...ttt ettt ettt s sttt s s e s e s e s e s e st e s e s e s e R A e RS R A e R AR S s e R e ARt s s s e s At s et sea e et st et et s e s L J S 0
1.3 Does the company report any DDR reserve as Unearned Premium Reserve per SSAP #B57 ...t Yes [ ] No [ ]
1.4  Does the company report any DDR reserve as l0ss or 10Ss adjustment EXPENSE MESEIVE? .......cc.coiiiriiiiiiiiiiiie ettt ettt see s eseeeneeens Yes [ ] No [ ]
1.5 If the company reports DDR reserve as Unearned Premium Reserve, does that amount match the figure on the Underwriting and
Investment Exhibit, Part 1A - Recapitulation of all Premiums (Page 7) Column 2, Lines 11.1 plus 11.2? .....cccccuevviviirerereiiiieeecieveeseesseiennas Yes[ 1 N[ 1 NA[ ]
1.6 If the company reports DDR reserve as loss or loss adjustment expense reserve, please complete the following table corresponding to where these reserves are reported
in Schedule P:
DDR Reserve Included in
Schedule P, Part 1F, Medical Professional Liability
Column 24: Total Net Losses and Expenses Unpaid
1 2
Years in Which Premiums Were Earned and Losses Were Incurred Section 1: Occurrence Section 2: Claims-Made
1.601
1.602
1.603
1.604
1.605
1.606
1.607
1.608
1.609
1.610
1.611
1.612_Totals 0 0
2. The definition of allocated loss adjustment expenses (ALAE) and, therefore, unallocated loss adjustment expenses (ULAE) was changed
effective January 1, 1998. This change in definition applies to both paid and unpaid expenses. Are these expenses (now reported as *
Defense and Cost Containment” and “Adjusting and Other” ) reported in compliance with these definitions in this statement? .......................... Yes [ X] No[ ]
3. The Adjusting and Other expense payments and reserves should be allocated to the years in which the losses were incurred based on the
number of claims reported, closed and outstanding in those years. When allocating Adjusting and Other expense between companies in a
group or a pool, the Adjusting and Other expense should be allocated in the same percentage used for the loss amounts and the claim
counts. For reinsurers, Adjusting and Other expense assumed should be reported according to the reinsurance contract. For Adjusting and
Other expense incurred by reinsurers, or in those situations where suitable claim count information is not available, Adjusting and Other
expense should be allocated by a reasonable method determined by the company and described in Interrogatory 7, below. Are they so
TEPOIEA TN TS STAIEMENT? ....cv.eieiitiiee ettt e bt bt E e bbbt E e bRt £ e E et bt e bbbttt ne et en Yes [ X1 No[ ]
4. Do any lines in Schedule P include reserves that are reported gross of any discount to present value of future payments, and that are reported
NEt Of SUCH AISCOUNES ON PAGE 107 ......o.ouiviviviiiieeecteteiei ettt sttt st bttt es et b s es b e b b s st e s bbb s es s b e b bt s ses bbb st s s bbb s s e st bbb s st et b s s s Yes[ ] No[X]
If yes, proper disclosure must be made in the Notes to Financial Statements, as specified in the Instructions. Also, the discounts must be
reported in Schedule P - Part 1, Columns 32 and 33. Schedule P must be completed gross of non-tabular discounting. Work papers
relating to discount calculations must be available for examination upon request.
Discounting is allowed only if expressly permitted by the state insurance department to which this Annual Statement is
being filed.
5. What were the net premiums in force at the end of the year for:
(in thousands of dollars) 5.1 FIARILY vvooveeeeeeeee e ee e ssessensess s 0
5.2 SUMELY ..oviieiiicieeste et ns enaee e 0
6.  Claim count information is reported per claim or per claimant (Indicate WhiCh). ...........cooiiiiiii et per claimant.........ccooovennee.
If not the same in all years, explain in Interrogatory 7.
7.1 The information provided in Schedule P will be used by many persons to estimate the adequacy of the current loss and expense reserves,
among other things. Are there any especially significant events, coverage, retention or accounting changes that have occurred that must be
considered when making such analyses? .. Yes [ X] No[ ]
7.2 (An extended statement may be attached.)

Larger than expected catastrophes were experienced during accident years 2014, 2017, 2021 and 2022. Lower than expected personal auto
losses were experienced in accident year 2020 due to fewer accidents and decreased claim activity resulting from fewer miles driven as a
LU o) (TN =T o 1= o PRSPPI
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Gross Premiums, Including 4 5 6 8 9
Policy and Membership Fees, Direct
Less Return Premiums and Premiums
Premiums on Policies Not Dividends Written for
Taken Paid or Direct Finance and Federal
2 3 Credited to Losses Service Purchasing
Direct Direct Policyholders Paid Direct Charges Not Groups
Premiums Premiums on Direct (Deducting Losses Included in (Included in
States, Etc. Written Earned Business Salvage) Incurred Premiums Column 2)
1. Alabama ... AL | b s 2,180,674 |....... 2,015,245 |.. ... 184,950 |....... 1,153,790 |.......... 2, .2 927 |
2. Alaska ... AK e b 463 | (6107 R | B ISR 0 oorrererreeeeee 09 800 e 0.
3. Arizona .... - AZ 6,275,441 |....... 6,539,684 |........cooceeee0 [ 5,211,312 |... 24,207 |.
4. Arkansas ................ AR | b 104,600 |............ 99,746 |0 o 4,212 141
5. California ...........cocc.... CA |l | 46,264,035 |..... 46,647,037 ..o 0 [ 22,524,142 |..... 26,479,539 |.... 99,181
6. Colorado o0 I IS U 8,259,098 |....... 8,546,245 |...oooiiinl0 2,562,387 |...... 4,319,341 |.... 25,229
7. Connecticut ................ CT vl | 21,539,773 |.... 21,723,992 |0 e 10,412,905 |..... 10,378,125 |... 51,142
8. Delaware ...........c.cc...... DE [l e 1,047,190 |....... 1,179,426 |.cooooiiieeenn 0 o 101,019 |....... 3,095,526 |.... 2,738 |
District of Columbia ..... DC 1,008,645 ....306,072 |... 1,126 |...
Florida ......cccveveeeenn. FL foooee N o 0 0.
Georgia ..o GA |l s 20,840,341 |.....20,997,455 |0 | 8,213,897 46,917 |...
12, Hawaii oo U e L e 5,860 |ooceeeenn 7,625 [0 2,827 oo 8,827 | 4,268 | 0.
13, 1daho .o oo 376,507 ... 445 |
14, NOIS .coovevvcvccece IL e L e 41,560,898 |..... 42,360,201 |............ 16,043 |..... 23,156,624 . 112,043
15. Indiana ..ot N e L e 13,558,528 reeeeeeenn 1,200 | 5,618,991 14,442 |.
16. 817,315 |0 | 1,025,731 |.......2,959,653 |.......... 2,234,719 | .cccerrnes 337 |.

18. Kentucky .
19. Louisiana

21. Maryland .........

22. Massachusetts ............

23. Michigan .......ccccceveennn
24. Minnesota ... .
25.  MisSiSSIPPi .cooveeieerieennns
26. MiSSOUr ..cceeveeeieeienes
27. Montana ..

28. Nebraska ......ccccceeueene
29. Nevada .......cccccooevriuennn
30. New Hampshire . .
31. New Jersey .......ccco.....
32. New Mexico .......ccccueu.

33.  New York

38. Oregon .......ccceeeeeveenen
39. Pennsylvania .. .
40. Rhode lIsland ...............

41. South Carolina
42. South Dakota .

47, Virginia .....cccoveeeieennene
48. Washington .... .
49. West Virginia ...............
50. Wisconsin .........ccccceeue

51.  Wyoming

52. American Samoa .........

55. U.S. Virgin Islands .......

56. Northern Mariana
Islands ......ccccccveeienns

58. Aggregate other alien. OT

Totals

..... 47,304,823
....... 2,738,881

....... 4,000,584
.......... 926,949
..... 20,377,126
....60,129
oo 187,978
..... 14,183,908
....... 3,758,895
....... 9,114,956

....... 2,804 346
..... 13,247 622
....... 7,060,231

0
726,761,067

....173,264,000 |....
....100,497,248 |....

....... 1,025,747 |..

..... 46,851,695 |..
....... 2,501,712 |.
181,885,700 |..
140,190,741 |..

....... 3,281,629 |.
342,831 |..
239,515 |.
....... 2,742,660 |.
..... 15,046,818 |..
..... 35,256,317 |..
.......... 204,923 |.
..... 53,945,209 |.
....... 3,615,200 |.

.......... 134,051 |..
..... 14,059,065 |..
....... 4,079,409 |.
....... 8,626,316 |.

....... 3,208 499 |
..... 14,416,133 |
....... 7,040,299 |

774,872,427

20|

1.442.976 |

....148,267,042
..... 13,517,217

........... 233,540
....... 5,974,497
..... 11,134,805
.......... 204,674
..... 28,583,883

............ 48,878 |.........737,401 |....
..... 13,520,663 |..... 15,204,427 |....
e 0 f........736,633 |....
............ 12,322 |............ 63,449

..... 12,819,070 |..... 10,773,036 |....
....... 2,403,165 |......5,206,447 |....
....... 3,660,147 |.......3,000,994 |....

....... 2,746,464
....... 3,254,677
....... 4,939,430
....... 4,785,002

466,928,838

2,196 |...
....... 1,575,816 |...

97 |

... 407,156 |...

109298 |
........... 533,396 |

o0 [ ()
448,020,960

381,912 |....
..... 15,272,874 |....
..... 16,684,074 |....
.......... 614,861 |...
..... 38,485,926 |....
....833,200 |....

. 173,432 |
471,463 |....
....... 3,101,559 |...
....... 4,612,719 |...
....... 3,772,058 |....
....... 7,421,040 |...

2,959 411

311,749 |..
s 4,405 |...
....... 1,387,953 |...
. 345,186 |..

0.

- - R R R R R R R - R R R R Rl R R R R R R R R R R R R R - R R R R R T -

o o

o oo

DETAILS OF WRITE-INS

58001. CHN CHINA .

58998. Summary of remaining

write-ins for Line 58 from

0

0

0 .

0.

~(141)]....

0

overflow page ........ccoceeeeew froreees XXX oo (L (L [( 1 (L 0 Joreeeeereeeeeens O [ [V 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) 0 0 0 0 (141) 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..............cccccoceees oo 47 4. Q - Qualified - Qualified or accredited reiNSUrer..............c..ccooeoericens oveee 0
2. R - Registered - Non-domiciled RRGS...........cciiiiiiiiiiiiiie e sennees 0 5.D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - S€€ DSLI)..........cociiiiiiiiiiiiic s e 0 6. N -None of the above - Not allowed to write business in the state... ..... 10

(b) Explanation of basis of allocation of premiums by states, etc.

Fire, Allied Lines, Homeowners, Commercial multiple peril, Earthquake, Glass, Burglary, Boiler and Machinery - location of property insured. Ocean Marine - state contract was
negotiated. Inland Marine - location of insured. Liability other than auto - location of insured plant. Auto liability and physical damage - place of principal garage. Workers'
Compensation - state in which work is performed. Fidelity: forgery bonds - location of insured; of employer; All Other - location of employer. Surety: Judicial bonds - location of
court; License bonds - location of obligee; Contracts -
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SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Disability Long-Term
Life Annuities Income Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals

-

g g o o g goaea s B A DB BN DA KD DN W oW W W W W W W W WNNDNIDNDNDNDNNNIDNRN2 o s s s a
© ® N o o0 R O 2O 0N ORGSO 00N ORODN=2O 0 NGO RGN2O O NN

© © ® N o o & DN

AlADAMA ... AL
AlBSKE ... AK
AIZONA ... AZ
ATKaNS@S ........ccocviiiiii AR
California ..o CA
C0lorado .......ccoiviiiiiiii e CcO
CoNNECHICUL ... CT
Delaware ..........cccccooiiiiiiiiiic DE
District of Columbia ..........cccooiiiiiiis DC
Florida ... FL
GEOMGIA -ttt GA
Hawali ... HI
1daN0 ..o ID
NOIS ... IL
INdiANa ... IN
IOW@ ..o 1A
KanSas ..o KS
KeNtUCKY ....ooueiiiiiiiciic KY

Louisiana ...
Maine ..
Maryland ...
Massachusetts .

Michigan

Minnesota

Mississippi

Missouri

MONANA ...

New Hampshire

NEW JEISEY ..o

NeW MEXICO ........cocviiriiiiiiii

NEW YOrK ..o NY
North Carolina .........cccccovviiviiiiiiciic e, NC
North DaKota ..........ccooiiiiiiicc s ND
ORiO L. OH
OKIahoma ... OK
OFEJON ..ttt OR
Pennsylvania ... PA
Rhode Island ... RI
South Caroling .........ccccoiiiiiiiice e SC
South DaKota .........ccocuiuiiiiiiiiiiiccceccce SD
TENNESSEE ... TN
TEXAS ..o X
ULBN s uT
Vermont ..o VT
VIFGINIA .o VA
Washington ..., WA
West Virginia .......coveeiieeiiiiiiiiene e wv
WISCONSIN ... Wi
WYOMING ..ot wy
AMerican Samoa ..........cccccvveuiiiiiiiieiiee s AS
GUAIM ..o GU
Puerto RIiCO ... PR
U.S. Virgin Islands ..........ccoooeiiiiiiiiiiieeeeeeeee \Y|
Northern Mariana Islands ...............ccccooeiiininns MP
CanNada ......cooiii e CAN
Aggregate Other Alien ..........cccooeiiiiiiieiccce oT
Total
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SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART

The Hanover Insurance

Group, Inc.
Delaware
F.E.I. 04-3263626
X

Educators Insurance
Agency, Inc.
Massachusetts
F.E.Il. 27-2400275

|
Campania Holding
Company, Inc.
Virginia
F.E.Il. 54-1632456

VeraVest
Investments, Inc.
Massachusetts
F.E.l. 04-2448927

|
Opus Investment
Management, Inc.
Massachusetts
F.E.I. 04-2854021

Citizens Insurance The Hanover CitySquare Il
Company of lllinois Insurance Company Development Co. LLC.
Illinois New Hampshire Massachusetts
N.A.L.C. 10714 N.A.I.C. 22292 F.E.l. 27-1652700
F.E.l. 36-4123481 F.E.l. 13-5129825

Verlan Holdings, Inc.
Maryland
F.E.l. 52-2044133

Hanover Specialty
Insurance Brokers, Inc.
Virginia
F.E.Il. 52-1172293

| |
The Hanover American Massachusetts Bay Allmerica Plus CitySquare Il Citizens Insurance Campmed Casualty AlX, Inc. NOVA Casualty
Insurance Company Insurance Company Insurance Agency, Inc. Investment Co. LLC. Company of America & Indemnity Company, Delaware Company
New Hampshire L New Hampshire L Massachusetts Massachusetts - Michigan Inc. F.E.l. 20-3051651 New York
N.A.I.C. 36064 N.A.I.C. 22306 F.E.I. 04-3194493 F.E.Il. 27-3626264 N.A.l.C. 31534 New Hampshire N.A.I.C. 42552
F.E.l. 04-3063898 F.E.l. 04-2217600 F.E.l. 38-0421730 N.A.l.C. 12260 F.E.l. 16-1140177
I F.E.l. 52-1827116 I
The Hanover National 440 Lincoln Street Allmerica Financial Front Street Financing Citizens Insurance Verlan Fire AIX Specialty AIXHI LLC
Insurance Company Holding Company LLC Alliance LLC Company Of Ohio Insurance Company Insurance Company Massachusetts
New Hampshire - Massachusetts Insurance Company Massachusetts - Ohio New Hampshire Delaware F.E.l. 84-3300049
N.A.l.C. 13147 F.E.l. 80-0266582 New Hampshire F.E.l. 38-4000989 N.A.l.C. 10176 N.A.l.C. 10815 N.A.l.C. 12833
F.E.Il. 74-3242673 N.A.l.C. 10212 F.E.I. 38-3167100 F.E.I. 52-0903682 F.E.I. 20-5233538
F.E.l. 04-3272695 I
The Hanover New Professionals Allmerica Financial Citizens Insurance NAG Merger LLC
Jersey Direct, Inc. Benefit Company of the Massachusetts
Insurance Company Michigan b INsurance Company - Midwest F.E.l. 84-3309673
New Hampshire F.E.I. 38-3324634 Michigan Indiana
N.A.l.C. 11705 N.A.I.C. 41840 N.A.I.C. 10395
F.E.l. 86-1070355 F.E.I. 23-2643430 E.E.l. 35-1958418

The Hanover Casualty
Company
Texas
N.A.l.C. 41602
F.E.l. 75-1827351

The Hanover Atlantic
Insurance Company
Ltd.
Bermuda
F.E.I. 98-1303999

Note: All Companies are wholly-owned.

Allmerica Securities

Massachusetts

Trust

Affiliated Investment Management

Company
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SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

16

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
.......... The Hanover Insurance Group ...|80-0266582 .. | .. .. |440 Lincoln Street Holding Company LLC ....... |.. The Hanover Insurance Company ... .... |Ownership, Board,Management .........|[.100.000 ...|The Hanover Insurance Group, Inc. ..... [...NO.....[..... .....
.......... The Hanover Insurance Group ...| 84-3300049 .. AXHE LLC e [ Nova Casualty Company Ownership, Board,Management .........}.100.000 ...|The Hanover Insurance Group, Inc. .....
. 0088 ...| The Hanover Insurance Group .| 20-5233538 .. AIX Specialty Insurance Company .. Nova Casualty Company Ownership, Board,Management ......... .100.000 ...|The Hanover Insurance Group, Inc. ..... |....NO..cooi|eeeee iis
.......... The Hanover Insurance Group 20-3051651 .. AIX, Inc. o . s The Hanover Insurance Company ... .... | Ownership, Board,Management .........[.100.000 ...|The Hanover Insurance Group, Inc. .....
. 0088 ...| The Hanover Insurance Group .| 04-3272695 .. Allmerica Financial Alliance Insurance Co. . |.. w.o.... |A.......| The Hanover Insurance Company ................ Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, Inc.

.|23-2643430 ..
04-3194493 ..

. 0088 ...| The Hanover Insurance Group ...
.......... The Hanover Insurance Group

Allmerica Financial Benefit Insurance Co. ... |..Ml.... The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ...|The Hanover Insurance Group, Inc. .
Allmerica Plus Insurance Agency, Inc. ........ . e The Hanover Insurance Company ................ Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, Inc.

.......... The Hanover Insurance Group Allmerica Securities Trust The Hanover Insurance Group, Inc. . | Management .. 100.000 ... | The Hanover Insurance Group, Inc.
.......... The Hanover Insurance Group ...| 54-1632456 .. Campania Holding Company, Inc. The Hanover Insurance Group, Inc. .. | Ownership, Board,Management .........}.100.000 ...| The Hanover Insurance Group, Inc.

. 0088 ...| The Hanover Insurance Group ... |52-1827116 .. Campmed Casualty & Indemnity Co. Inc. ... .| The Hanover Insurance Company ................ Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, Inc.

. 0088 ...| The Hanover Insurance Group ... ... |38-0421730 .. Citizens Insurance Company of America The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ... |The Hanover Insurance Group, Inc. .
. 0088 ...| The Hanover Insurance Group ... |36-4123481 .. Citizens Insurance Company of Illinois ....... . v [A.| Opus Investment Management, Inc. .. Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, Inc.

. 0088 ...| The Hanover Insurance Group ....|38-3167100 .. Citizens Insurance Company of Ohio ............ . w.o.... |A.......| The Hanover Insurance Company ................ Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, Inc.

. 0088 ...| The Hanover Insurance Group .. |35-1958418 .. Citizens Insurance Company of the Midwest ... [.. weeeee [A.. | The Hanover Insurance Company ................ Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group, Inc.
.......... The Hanover Insurance Group ..| 27-1652700 .. CitySquare |1 Development Co., L.L.C .......... .. Opus Investment Management, Inc. .. Ownership, Board,Management .........}.100.000 ...| The Hanover Insurance Group, Inc.
.......... The Hanover Insurance Group ... 27-3626264 .. CitySquare Il Investment Co., L.L.C . | The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ...|The Hanover Insurance Group, Inc. .
.......... The Hanover Insurance Group ...| 27-2400275 .. Educators Insurance Agency, Inc. The Hanover Insurance Group, Inc. Ownership, Board,Management .........}.100.000 ...| The Hanover Insurance Group, Inc.
.......... The Hanover Insurance Group ..| 38-4000989 .. Front Street Financing LLC ........eevveeeveennnns [0 CitySquare Il Investment Co. LLC .. Ownership, Board,Management .100.000 ...|The Hanover Insurance Group, Inc. .....

52-1172293 ..
.1 04-2217600 ..
84-3300673 ..
.| 16-1140177 ..
..[ 04-2854021 ..

.100.000 ... | The Hanover Insurance Group,
.100.000 ... | The Hanover Insurance Group,
.100.000 ... | The Hanover Insurance Group,
.100.000 ... | The Hanover Insurance Group,

Hanover Specialty Insurance Brokers, Inc. .| Verlan Holdings, Inc. .............. Ownership, Board,Management ...
Massachusetts Bay Insurance Company The Hanover Insurance Company . | Ownership, Board,Management ...
NAG Merger LLC .....coeeeeeeeeeeennnns AIXHI LLC e . | Ownership, Board,Management ...

NOVA Casualty Company .............ccccceeeeeeennns . T The Hanover Insurance Company ................ Ownership, Board,Management

.......... The Hanover Insurance Group ...
. 0088 ...| The Hanover Insurance Group ...
.......... The Hanover Insurance Group ...
. 0088 ...| The Hanover Insurance Group

.......... The Hanover Insurance Group Opus Investment Management, Inc. The Hanover Insurance Group, Inc. Ownership, Board,Management .100.000 ... | The Hanover Insurance Group,
.......... The Hanover Insurance Group ... 38-3324634 .. Professionals Direct, Inc. ......... . | The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group,
. 0088 ...| The Hanover Insurance Group ... .| 04-3063898 .. The Hanover American Insurance Company ....... . \H. The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group,
.......... The Hanover Insurance Group ... 98-1303999 .. The Hanover Atlantic Insurance Company Ltd. |..BWU. The Hanover Insurance Company ... . | Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group,
. 0088 ...| The Hanover Insurance Group .| 75-1827351 .. The Hanover Casualty Company .................... LT ...I1A........| The Hanover Insurance Company ................ Ownership, Board,Management .100.000 ... | The Hanover Insurance Group,

.| 13-5120825 ..

. 0088 ...| The Hanover Insurance Group The Hanover Insurance Company Opus Investment Management, Inc. Ownership, Board,Management .100.000 ... | The Hanover Insurance Group,
. 0088 ...| The Hanover Insurance Group ... 04-3263626 .. . |New York Stock Exchange . | The Hanover Insurance Group, INC. ....coooeeeees [oo DEeeeiifooei i UIP e | s | eeeeeee e e e e eeeees 200,000 | e
. 0088 ...| The Hanover Insurance Group ... ... | 74-3242673 .. The Hanover National Insurance Company . The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group,
. 0088 ...| The Hanover Insurance Group ... . |86-1070355 .. The Hanover New Jersey Insurance Company . MH.L The Hanover Insurance Company ... Ownership, Board,Management ... .100.000 ... | The Hanover Insurance Group,
.......... The Hanover Insurance Group 04-2448927 .. VeraVest Investments, Inc. .......oeeeeeeeeeennnns [on e The Hanover Insurance Group, Inc. Ownership, Board,Management .........}.100.000 ...| The Hanover Insurance Group,
. 0088 ...| The Hanover Insurance Group .. [52-0903682 .. | ...eerrriiinin | i, Verlan Fire Insurance Company . The Hanover Insurance Company Ownership, Board,Management ......... .100.000 ... | The Hanover Insurance Group,
.......... The Hanover Insurance Group .......ccce. [.oeeeeens o] 52-2044133 .. Verlan Holdings, Inc. ............. The Hanover Insurance Group, Inc. Ownership, Board,Management .........}.100.000 ...| The Hanover Insurance Group,

Asterisk
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SCHEDULE Y

PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

1 2 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements Business Totals Taken/(Liability)
..... 12833 .....[20-5233538 ..... [AIX Specialty Insurance Co. .....ccccocovevvvces evevreeeeceiicicennn 0 407,123,853
..... 10212 .....[04-3272695 ..... [Allmerica Financial Alliance Ins Co. .. .0 ... 242,414 804
..... 41840 .....|23-2643430 ..... [Allmerica Financial Benefit Ins Co. ... [oroiociciinnnicicinn 0 925,575,872
..... 12260 .....|52-1827116 .....|Campmed Casualty & Indemnity Company,
INC. s | (400,000)......ceeceeeerrrerieicienenns 0 Joreeeeererrreeieieneen 0 o O e 0 e 0 | e O e (400,000)|.......ccrernne 7,639,609
..... 31534 .....|38-0421730 ..... [Citizens Insurance Co. of America ... .(72,000,000)|.... RS | I ..23,004,514 |.... (204,344,804)
..... 10714 .....|36-4123481 ..... [Citizens Insurance Co. of Illinois . RSSO | I 1,000,000 |... ....1,000,000 |.... ... 97,775,676
..... 10176 .....|38-3167100 ..... [Citizens Insurance Co. of Ohio ........ (1,000,000)/.. JRSRTROTN | I ...... (1,000,000)].... ...... 10,999,001
..... 10395 .....|35-1958418 .....|Citizens Insurance Co. of the Midwes JRUSRRRRN | I I ..10,000,000 |.... ...(124,096,336)|.... .1,220,614,443
..... 36064 .....|04-3063898 .....|The Hanover American Insurance Co. ......... .0 ....3,000,000 |.... .....(50,233,047)|.... .....537,691,456
.................. 98-1300399 .....|The Hanover Atlantic Insurance Company ... [.....cccoovimieieveveen0 [t 5,000,000 eeeeeenenennn 5,000,000 |................ 73,726,957
..... 22292 .....|13-5129825 .....|The Hanover Insurance Company ................... |ceceeeeee.....(20,210,909)|............... (19,277,330) . 139,975,419 |.......... (5,160,877,588)
..... 11705 .....[86-1070355 ..... [Hanover New Jersey Insurance Company ..... .. (4,739,001)].... .(18,722,670)|.... .(23,461,761)].... rreeeenn. D, 848
..... 41602 .....[75-1827351 ..... | The Hanover Casualty Company ............... ..(800,000)].... JRTSTRR | I weeen.(800,000)|.... ...... 97,248,565
..... 22306 .....|04-2217600 .....|Massachusetts Bay Insurance Company .........|....ccccoevrveviecvieeenen.0 |l 12,000,000 iveeeeennnn. (113,000,588).............. 1,055,905, 855
..... 42552 .....|16-1140177 ..... [NOVA Casualty Co. ....ccccovvvmeeeeiririrrnes forreeeeerenensseieeeen 0 ool 0 eeeeeererenenesesneeneenns 0
.................. 04-3263626 ..... |The Hanover Insurance Group, Inc. .......... .276,217,680 |....
..... 13147 .....[74-3242673 ..... |The Hanover National Insurance Company .. .0 . ......(300,000)|....
..... 10815 .....[52-0903682 Verlan Fire Insurance Co. .....cccoovevvvevnes foeenicriieneen (550,000) |- 0 - eeeeeenn (59,879,812)
(1,000,000)

.................. 04-2854021 .....|Opus Investment Management, Inc. ....ccccoe fooveeeiniinnniiieeeenn 0 [, (1,000,000)
.................. 27-3626264 .....|CitySquare |1 Investment Co., LLC ...coooooe]ivevieee. (10,411,303) ... 0 e (10,411,303)
9999999 Control Totals 0 0 0
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SCHEDULEY

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted

Disclaimer Disclaimer

of Control\ of Control\
Affiliation of Affiliation of

Ownership Column 2 Ownership Column 5

Percentage Over Percentage Over

Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6

Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
AIX Specialty Insurance Insurance Company NOVA Casualty Company ..........cccccocoveivveeveeevieeiereenne The Hanover Insurance Group, InC. ....cccooveevevevcnnnnn. The Hanover Insurance Group ........cccceceeeeeveeeveeeeeveeies |oeereeeieieenenenns 100.000 |........ NO........
Allmerica Financial Allicance Insurance Co. . The Hanover Insurance Company . The Hanover Insurance Group, Inc. . The Hanover Insurance Group ........cccceceveeveveeveeeeeeenes Joveveveeeneeenene. 100000 | ... NO........
Allmerican Financial Benefit Insurance Co. .............. The Hanover Insurance Company ............ccccoceeevvevveveeennns The Hanover Insurance Group, Inc. The Hanover Insurance Group .........cccceceeeeveveeveveeeeeenes foeveeveeeneeenene. 100000 | ... NO........
Campmed Causalty & Indemnity Co. Inc. ....ccccooveevnnnens The Hanover Insurance Company ............ccccoceeevevvevennennns The Hanover Insurance Group, Inc. The Hanover Insurance Group .........cccceceeeeveveeveeeceeenes foevevveeeneeenene. 100,000 | ... NO........
Citizens Insurance Company of America ............c........ The Hanover Insurance Company ..... The Hanover Insurance Group, Inc. . The Hanover Insurance Group ........cccceceveeveveeveeeeeeenes Joveveveeeneeenene. 100000 | ... NO........
Citizens Insurance Company of Illinois .. .... |Opus Investment Management, Inc. The Hanover Insurance Group, Inc. . The Hanover Insurance Group .........cccceceeeeveveeveveeeeeenes foeveeveeeneeenene. 100000 | ... NO........
Citizens Insurance Company of Ohio ........cccoceeivvenennns The Hanover Insurance Company ............ccccoceeevevvevennennns The Hanover Insurance Group, Inc. The Hanover Insurance Group .........cccceceeeeveveeveeeceeenes foevevveeeneeenene. 100,000 | ... NO........
Citizens Insurance Company of the Midwest .............. The Hanover Insurance Company The Hanover Insurance Group, Inc. The Hanover Insurance Group ........cccococeceeeevererersnes ooverererseenenene. 100,000 ..o NO........
Massachusetts Bay Insurance Company .............ccccoc.... The Hanover Insurance Company The Hanover Insurance Group, Inc. . The Hanover Insurance Group .........cccceceeeeveveeveveeeeeenes foeveeveeeneeenene. 100000 | ... NO........
NOVA Casualty Company ..........ccccccoveivveeveeecieeiereenne The Hanover Insurance Company The Hanover Insurance Group, Inc. . The Hanover Insurance Group .........cccceceeeeveveeveeeceeenes foevevveeeneeenene. 100,000 | ... NO........
The Hanover American Insurance Company .. .. | The Hanover Insurance Company The Hanover Insurance Group, Inc. . The Hanover Insurance Group ..........cccceceveeveveeveeeceeenes Joeveeveeeneeenene. 100000 | ... NO........
The Hanover Atlantic Insurance Company .. .. | The Hanover Insurance Company The Hanover Insurance Group, Inc. . The Hanover Insurance Group .........cccceceeeeveveeveveeeeeenes foeveeveeeneeenene. 100000 | ... NO........
The Hanover Casualty Company ............... .... | The Hanover Insurance Company The Hanover Insurance Group, Inc. . The Hanover Insurance Group .........cccceceeeeveveeveeeceeenes foevevveeeneeenene. 100,000 | ... NO........
The Hanover Insurance Company ............ccccoceeevevvevennnnns Opus Investment Management, Inc. ...ccccoooviivininiviniennee The Hanover Insurance Group, Inc. The Hanover Insurance Group ..........cccceceveeveveeveeeceeenes Joeveeveeeneeenene. 100000 | ... NO........
The Hanover National Insurance Company ..................... The Hanover Insurance Company ............ccccoceevvevvevennnnns The Hanover Insurance Group, InC. ....cccoovevevevircnnnnn. The Hanover Insurance Group .........cccceceveeveveeveeeeeieenes Joveveeveeeneeenene. 100000 | ... NO........
The Hanover New Jersey Insurance Company .................. The Hanover Insurance Company ..... The Hanover Insurance Group, Inc. . The Hanover Insurance Group .........ccceceeeeeeeevveceeeveees Joveeeveeveeenenene 100,000 |........NO........
Verlan Fire Insurance Company ...........cccceovevevereruenene The Hanover Insurance Company . The Hanover Insurance Group, Inc. . The Hanover Insurance Group .........cccecoeeeeeeeeveveeeieees Joveeeveeveeenenene 100,000 |........NO........




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.

Responses
MARCH FILING
1. Will an actuarial opinion be filed by March 17 ... YES
2. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 17 . YES
3. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17?.................. . YES
4.  Will the confidential Risk-based Capital Report be filed with the state of domicile, if required by March 12.........c.ccocviiiiii YES
APRIL FILING
5. Will the Insurance Expense Exhibit be filed with the state of domicile and the NAIC by April 17 ...... YES
6.  Will Management's Discussion and Analysis be filed by April 17 ... YES
7. Will the Supplemental Investment Risk Interrogatories be filed Dy ADFil 17 ..ot YES
MAY FILING
8.  Will this company be included in a combined annual statement which is filed with the NAIC by May 17 ........ccccoiiiiiiiiniie i YES
JUNE FILING
9.  Will an audited financial report be filed DY JUNE 17 ..o bbb YES
10.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ... YES

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual statement filing if your company is engaged in the type of business covered by the
supplement. However, in the event that your company does not transact the type of business for which the special report must be filed, your response of NO to the
specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed below. If the supplement is required of your company but is not being
filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory questions.
MARCH FILING
11.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1?7 ..........ccocoiiiiiiie NO

12.  Will the Financial Guaranty Insurance Exhibit be filed by March 172.........cccooiiiiiiiiiii e NO
13.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1?... NO
14. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed by March 17 ................ NO
15.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1? . NO
16. Will the Premiums Attributed to Protected Cells Exhibit be filed by March 17 ..o . NO
17.  Will the Reinsurance Summary Supplemental Filing for General Interrogatory 9 be filed with the state of domlcne and the NAIC by March 1'7 . NO
18. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17...........cccccoiiiiiiiiiiiiccc e, NO
19.  Will the confidential Actuarial Opinion Summary be filed with the state of domicile, if required, by March 15 (or the date otherwise specified) YES
20. Will the Reinsurance Attestation Supplement be filed with the state of domicile and the NAIC by March 17 ........c.ccooiiiiiiiieieieeeeeeeeee YES
21. Wil the Exceptions to the Reinsurance Attestation Supplement be filed with the state of domicile by March 17 ....... NO
22. Will the Bail Bond Supplement be filed with the state of domicile and the NAIC by March 17 .......ccccccioiiiiiiiienens NO
23.  Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC by March 1? YES
24. Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit par‘(ner be flled

electronically With the NAIC DY MAICH 17 ...t bbb bbb bbb bbb b b E e E bt E e bbb bbbt bttt et bt bbb nre s NO
25.  Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MAICH 17 ...ttt bbb bbb b bbb E bR E e E bbbt b bRt bbbt e bbbttt nbe e NO
26. Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically

L I TN NN O oY 1 = o T SRRV NO
27.  Will the Supplemental Schedule for Reinsurance Counterparty Reporting Exception - Asbestos and Pollution Contracts be filed with the state

of domicile and the NAIC by March 17?.. NO
28.  Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 17 .......cccooeiiienenen. NO
29. Will the Long-term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 ............ NO
30. Wil the Accident and Health Policy Experience Exhibit be filed by ApPril 17 ........oiiiiiee e NO
31.  Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 17 ........ . NO
32.  Will the regulator only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile and the

NAIC by April 17 ..... NO
33.  Will the Cybersecurity and Identity Theft Insurance Coverage Supplement be filed with the state of domicile and the NAIC by April 1? .. YES

34. Wil the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the
L (O o Y o T e TSSOSO S TSRS NO
35.  Will the Private Flood Insurance Supplement be filed with the state of domicile and the NAIC by April 17 ... YES
36. Will the Mortgage Guaranty Insurance Exhibit be filed with the state of domicile and the NAIC by April 17 .. NO
AUGUST FILING
37.  Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 1? .........c.ccocvviiiiniinnns YES
Explanations:

Bar Codes:

Sty Spemen Beemen Genter 9 |II| II ||| I| ||I I| I|| II ||| I|I |I ||I || II| |I ||I |I ||I || I|I |I ||I || II| II| II|
3 1 5 38 4 2 0 2 2 4 2 0 0 0
oo Guaranty e Besmen et |II| II ||| I| ||I I| I|| II ||| I|I |I ||I || II| |I ||I |I ||I |I ||I || I|I || II| II| II|
3 1 5 38 4 2 0 2 2 2 4 0 0 0
o e S Bpmenes S Bomment e |II| II ||| I| ||I I| I|| II ||| I|I |I ||I || II| |I ||I |I ||I II ||| |I I|| || II| II| II|
3 1 5 38 4 2 0 2 2 3 6 0 0 0
e See Romen e =2 |II| II ||| I| ||I I| I|| II ||| I|I |I ||I || II| |I ||I |I ||I || I|I I| I|| I| I|| II| II|
3 1 5 38 4 2 0 2 2 4 5 5 0 0
o R S Bosmen fenter &2 |II| II ||| I| ||I I| I|| II ||| I|I |I ||I || II| |I ||I |I ||I || I|I |I |I| || II| II| II| II|
3 1 5 3 0 0 0
e et s el e enter |II| II ||| I| ||I I| I|| II ||| I|I |I ||I || II| |I ||I |I ||I II ||| I| |I| I| I|| II| II| II|
3 1 5 3 0 0
e Summary e R e |II| II ||| I| ||I I| I|| II ||| I|I |I ||I || II| |I ||I |I ||I || I|I || II| I| ||I || II| II| II|
3 1 5 3 0

0
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Medicare Part D Coverage Supplement [Document Identifier 365]

Exceptions to the Reinsurance Attestation Supplement
[Document Identifier 400]

Bail Bond Supplement [Document Identifier 500]

Relief from the five-year rotation requirement for lead audit partner
[Document Identifier 224]

Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]

Relief from the Requirements for Audit Committees [Document Identifier 226]

Reinsurance Counterparty Reporting Exception — Asbestos and Pollution
Contracts [Document Identifier 555]

Credit Insurance Experience Exhibit [Document Identifier 230]

Long-Term Care Experience Reporting Forms [Document Identifier 306]

Accident and Health Policy Experience Exhibit [Document Identifier 210]

Supplemental Health Care Exhibit (Parts 1, 2 and 3) [Document Identifier 216]

Supplemental Health Care Exhibit's Expense Allocation Report

[Document Identifier 217]

Life, Health & Annuity Guaranty Association Assessable Premium Exhibit -
Parts 1 and 2 [Document Identifier 290]

Will the Mortgage Guaranty Insurance Exhibit [Document Identifier 565]
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OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Underwriting and Investment Exhibit Part 3 Line 24

1 2 3 4
Loss Adjustment Other Underwriting Investment
Expenses Expenses Expenses Total
2404. Qutside Data Processing CoStS ......cooooioioioieececcicieeeecceeee s o 1,414,980 |......coco.o..... 5,322,728 |.ooee 372,599 [ 7,110,307
2405. Technology Outsourcing Costs .. 1,783,663 . ....71,986,856
2406. Miscel1aneous EXPENSES ..........ccccveieveviiiiereteeeeeee et sesesenns|oresesessssesesenans 422,821 | 818,510 [ 63,568 [ 1,304,899
2497. Summary of remaining write-ins for Line 24 from overflow page 3,621,464 12,344,059 436,539 16,402,062
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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. gOVEIMMENES ....ovviiiiiririiieietcieietee sttt e 35,558,120 |............. 2.558 |....... 35,558,120 [....cocveeiriiee [ R 35,558,120 |............. 2.558
1.02 All OthEr GOVEIMMENLS ........o.vvvieeeecececieieteteeeeeee e e (V) 0.000 [eeeeecereeeeieeenes [V [0 (I 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed 15,147,653
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...t e 21,788,688 |............. 1.567 |........ 21,788,688 |........coeveenee 0f....... 21,788,688 |............ 1.567
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ... 251,990,038 |............ 18.128 |...... 251,990,038 |.......covveinnee 0f..... 251,990,038 |........... 18.128
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueeeeeeeeeeeeeeeeeeeeeeeeeee e |eeeene 792,161,582 |............ 56.987 |...... 792,161,582 | 0]..... 792,161,582 |........... 56.987
1.07 Hybrid securities ............. | R 1,208,946 |............ 0.087|......... 1,208,946 |....o.covvnne 0 fen 1,208,946 |............. 0.087
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans . .. . .
1.11 Unaffiliated certificates of d@POSIt ............cccvcveeveveeeireeieeceeceecereeeee e 0fiieeeenn 0,000 [ [OOSR [0 [0 I 0.000
1.12 Total [oNG-term DONAS ....c.cveeeeeeeieiece e .. 1,154,676,752 .. 1,154,676,752 |....ooeceeeee 0f.1,154,676,752 |........... 83.066
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................fo.c.c... 60,155,382 |............. 4.328 |........ 60,155,382 [...ooreeieee 0f...... 60,155,382 |............. 4.328
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........cccovvveeeciensfrvennne 1,007,100 |............ 0.072 |......... 1,007,100 [oooocececne [ 1,007,100 |............. 0.072
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 feeeieeeens (L R [ 0.000
3.05 MUUAI FUNGS ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [.eeevveiriennee 0 feeeieeeens (L R [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.08 Exchange traded fUNAS ............cccceviiiieeeieieiieeieieieieeeeiese e e 3,560,149 |............. 0.256 |........ 3,560,149 | 0fn. 3,560,149 |............ 0.256
3.09 Total COMMON STOCKS ....c.vvveeeieiiiiirereresieieieeeeee et s 64,722,631 |............. 4.656 |....... 64,722,631 [ [ — 64,722,631 |............. 4.656
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooeiiueeiieriierieesie ettt sree e
4.04 Mezzanine real estate 10ans ..o,
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cocoeviiiiiiiiiiiicieeeeeeeeeeeeee
5.02 Properties held for production of income
5.03 Properties held for Sale ... . .
5.04 Total real €STate .......ceviirieieieeeeecee e e 4,184,233 |............ 0.301 |......... 4,184,233 | [V — 4,184,233 |............. 0.301
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccorriieieiinnnnseeeeeesesesesee e e (13,893,251)|............ (0.999)|...... (13,893,251)]....cecveciices 0f..... (13,893,251)|........... (0.999)
6.02 Cash equivalents (Schedule E, Part 2) ...........ccocoeeeeierenininsseeeeens froeene 91,133,261 |............ 6.556 |....... 91,133,260 ..o 0f.... 91,133,260 |............. 6.556
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e 4,142,081 |............. 0.298 |......... 4,142,081 [ [ 4,142,081 |............. 0.298
6.04 Total cash, cash equivalents and short-term investments .....................ooo.c... 81,382,090 |............ 5.855 |....... 81,382,000 [.....ccvererinne 0f....... 81,382,090 |............ 5.855
7. CONTACLIOBNS ...ttt ettt sns [eese e eneeenenens [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
8. Derivatives (SChedUIE DB) .........c.cceieuiiiiriieieieieeeeeeeeieieee e e [V 0.000 [.eoeeveeiriennne 0 feeeieeeens [OOSR (O 0.000
9. Other invested assets (SChedule BA) ............ccceviuiieieeeeeiieeieeeeeee e oo 84,968,631 |............. 6.113 |....... 84,968,631 [......ccveeerne 0f....... 84,968,631 |............. 6.113
10.  ReCEIVaDIES fOr SECUMHIES ........c.vviiiieiiiciiieiieees e e 135,996 |...coocvvve 0.010 [.ccevueee 135,996 | O [ 135,996
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ......cccccoiiiiiiiiiiiiiiicccee, 0
13. Total invested assets 1,390,070,333 100.000 [ 1,390,070,333 0| 1,390,070,333 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI ............ccueuiriiiiiirietetetetetese ettt sttt et st st sssse s st esese st sess s e s esesesese e sessesesesesesese e se s s et besesesesanes <eesescasnesannas 3,561,662
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........uiiiiiiiiitiie ettt bt bbbttt b et abe R e sreeresbeeresbesaesteereeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.oiuiiiiieieieeeeeece ettt ettt sens seeeebeneseenaeeas 1,287,943 .. 1,287,943
Current year change in encumbrances:

3.1 TOtAlS, PArt 1, COIUMN T3 ....oiiitieiiiiiieeetet ettt ettt et es e e st e s et et et e s e se s ee e s et et eb et esess s es e s et et et eseseseas s es et e s et et esesnss s eseseseseseses bbb ebee et et neea bbbt eenae e 0

3.2 TOtAlS, Pt 3, COIUMN 17 .etitiiieieetetiere ettt ee bt e bbb te b€ e e E b b £t E b £ h b ot b ettt 2o s ensn s et et nsenn st s s 0 e 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... .ottt b ettt et s et eaeeeheesbeesh £ e be e bt e a bt ea et ea e e eae e eh e e ehe e b e e b e e a bt em bt embeeaeeeReeabeeas oeneeseeseeaeasteenseensens 0
Deduct amounts received on diSpoSals, Part 3, COIUMN 15 .......oiiiiiiiiit ettt ettt e et esbeesheesbe e be e beeaseeaseeasesheesbeesbeesbeenbeenbeanseesseaaseeseess Sesesmeeeasesaesaaesaeeaaeeaaeas 0

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...utiiieiiitetiere ettt te bt e bbb ee bbb E b b1 ee R b £ h b2 s bbbttt 2o s ensnsea et s en s e et s s 0

6.2 TOtAlS, PArt 3, COIUMN T3 ... .oviuiiiiiiieietetetet ettt ettt ettt ae e et s e s et e s et e s e ae s es e s et e s es et esess s es et et et et eseseseas s es et e s et esesesess s eses s et et eses bbb ebee et et st sa bt ebebeenae e 0 0
Deduct current year’s other than temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....oviieieiiieieeeeetetet ettt ettt ettt s e et s e st e s et e s eae s ee et et et et et essss s eses et et et eseseseas s es et e s et esesessss s eses et et eseses bbb ebee et et nesa bbbt nenae e 0

7.2 TOLAIS, PArt 3, COIUMN 10 ...utiiietietetierecs ittt te et ee b b e ee b b e et eeE b0 1o bbb £ E e E b e st E bttt 2o enensns et et esenns e s s 0 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .eiitiiiieietetre ettt b bbb bbbt b bbbt b bttt eeenn s e e st en e 665,372

8.2 TOtAlS, PArt 3, COIUMN O ......ouuitiiiiiiieieietetet ettt ettt ettt s et s et et eae b e b et e s e ae s eseseseseb et esess s eses e s et e s esesesess s es et e s et esesessss s es st e s et eses ekt ebee et et ne e bbbt eenae e 0 665,372
Book/adjusted carrying value at the end of current Period (LINES 1#2+3+4-5+8-T-8) ........ccccsuriieuereririiiniririsieietetesetst st sessesetesesesesssssse st sesesasesessssssesesecoesessssanasenanas 4,184,233
[DI=To [0 o) =T Mo o E=To (g g TT 1 C=To IR= a0 To 0L OO ROOPSRP 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.eiuiiiiiiiirieieteieteetststsesteteteseses et st sesesesesesesessssssssesesesesesessssssesesesesesesesessssssesesess oeseseseseseananaes 4,184,233

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMDEr 31 Of PriOF YEAT .........ciiiiiiieii ettt 2ee e e e e e e e e e e e e e e eeneea
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ......oiuiiiiiiiiiie bbbt bbbt bbbt bbb s R e e R e e aesresbesbesteeresaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........o ittt et e e e e e e et e e st e aae oeabeeabeeabe et e et e s b e e e e sbeeas eeesteesseaseenseenseeaeeaeeaaean
Capitalized deferred interest and other:

B ) = S =T i TR o 10 1o e OO PRTRPS

3.2 TOtals, Part 3, COIUMN 11 ..o b bbb bbb e b b e se e b e oo b e e b e e b et h e e e b b e e b e b e saebe S8 HE SRS AR SR L e R oA L e b e AL e b e b e e b e bt ebesebeses st
P aXeTe (U= o e =TotoTU o | OO ERPT
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9 .............. . e . R R B ¢ttt eeeeeaeeaeene e

5.2 Totals, Part 3, Column 8 ..... PRI W R ST W W SO RSO

Total gain (loss) on disposals, Part 3, Column 18 NG . ... Y ! = OSSR
Deduct amounts received on disposals, Part 3, CHmn ... \GR......... A . .... )

Deduct amortization of premium and mortgage i ] e e T e s
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

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 L. b b e b e bt b et b e b b e b b e b b e e b e e b e b b e e e s oA e SR e R e e s e b e b e b e bbb

O e = R e Ty A o] [0 Ty T O OSSR
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......c.ccuiiiiiiiiiiiiiiiieieeeeies —eeeeee e
TOtal VAIUBLION @IIOWANCE ... .ot h e et e e e e e e e E e E oS e oo H e SR e £ Re £ R e £ Ee £ R e £ R e SR e SR £ e R e SR e e R e £ R e £ee £ Ee £ e e e R e e R e e R e e e e e e e e Reeee e e e eeeeeeeeean SR e R et
ST o] ol = I (g T= Y B o TU T SO SR
Deduct total NONAAMIEA @MOUNLS ..o et e bt e e e e e e E oo e e £ e e s e oo R e e e e £ R e S E e £ R e SR e e R e £ R oo R oo R e e e e e Re e R e e e e saeseeseeeeeeeeeae s S0eAs e s e s et e et et

Statement value of mortgages owned at end of current period (Lin€ 13 MINUS LINE T4) .......ciiiiiiiiiiii bbbt bbbt e e e e e eaees
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiriiiiririeteteteteses ettt st teteses et e st st e besesesese e sessesesesesesesese st s s s s esesesesese st ss s e bebebesesane e <eeseesansennas 78,171,086
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cueueuruiiiririeieieteieter ettt ettt se e bt et ese et se st b b ses e s e s ss s s e s eseenas s e sees 500,415

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.cuiiiiieeeeeeeceeecee ettt seas seeserebeeeenaens 16,587,864 ................. 17,088,279
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vviviiieiiieieietetet ettt bt ssese st s a et et et e s eae s eees et e s eb et eses s s es et et esesesesessss s as s e s et esesesess s eseseseseseses bbb ee et et et ea et ettt eetae e 0

3.2 TOtAlS, Pt 3, COIUMN 12 ....utiiieieeietirice ettt te e bt ee bbb te bbb et E b b1 ee LR b £ h bt 2o h bttt 2o e ensnsea et nnen s na s es 0 0
AACCTUAI OF QISCOUNT .......cvvieeececeet ettt ee ettt e s esssasaetesesessssesetesesessessaesesesensssesesesasensesetesasaseesssesesasesessnsetesesesnsssetesasaensssesasesessesesesesesessssesesesesassnsns b s tscheb et ettt caetetennas 0

Unrealized valuation increase (decrease):

5.1 TOtalS, PArt 1, COIUMN 13 .. ...oiiiieiceiiectceece et ss s st s s s s sttt s s s s ns s st (114,986)

5.2 TOLAIS, PArt 3, COIUMN 9 ...ttt ettt te e bt ee bbb te bbb b0 e LR bt h b ot h ettt 2o s ensnsea et es e st se s 0 s (114,986)
Total gain (I0ss) 0N diSPOSAlS, Part 3, COIUMN T ... ..ottt sttt ettt st e ea et she e sheesh £ e bt e bt oAbt ea bt ea et eae e 1R e e Ahe e b e e bt e b e em bt eabeemeeeheeabeess oemeeseeseesseesteenseennens 0
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ...........c.c.ciiiiuiiietieietieetee et sttt st ete et etestete st et eeetees et eseetessssess st ese st eseesesessebessesensssessesessssessssens Seseseeseneneaen 10,175,748
Deduct amortization of premium @Nd AEPIECIALION ...........ouiiiiiiiie ettt ettt et e a e e eaeesa e e st e et eaeeeaeeea e e eaeeea e e as e e s e e st emseeaseeaeeemeeemeeeseenseesees Sheeemseasseaseenseeseeseeneeas 0

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovvieieieiiieieietetee ettt ettt ettt st ee et a et et et e s e se s ee a2 et et ebesesess e es e s et et et eseseseas s es s e s et et esesnss s eseseseseseses bbb ebee et st ne e e b bbb et 0

9.2 TOAIS, Pt 3, COIUMN T4 ..ottt ettt sttt te e bt e b b ee bbb £ E b e eE LR b £ h b £ ot b bttt 2o e emsn s et et en s na s en 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 b e £t E b et b b et E b b ettt bbb e nsna et et e s ennsna et es s 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oieieitieieie ettt ettt et ea e ee e st a et e s s esessee s a2 e s e b eseseseas s es s et esesesesese s e s es et et et et esess s as s sasa se s e e bbbt eet et e e bebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) ........ccceeriririririririeieterereisesistsss et sesee st see st e e s st sesesesans <eessssnesesanas 84,968,631
[DI=o [0 o) =T M To o E=To (4 a 11 C=To IR= a0 To 0L OSSP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.ciuiiiiiiiiiiieieieieitst sttt sttt se e e e e s s s sesesese st ssesesesesesese e sessesesesesen oeseseseseacanans 84,968,631

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT VAT ...........c.ccovcueueueeeeeeeceeteteteeeeeeeete et eseessseaetesesenssasaesesesesssseesesesssessssssesasesensssesesasesssssntesesasanananen seesesesinas 1,296,811,254
Cost of bonds and Stocks aCqUIrEd, Part 3, COIUMN 7 ............ocuiuiiiuiiiieeiteteetete et et et et et eae et eae st ese st eseeaebe et ete s ebeasaseassaess st esesaese et ebe s esessebessebensetessesesesseseasseseeseseneean 260,595,514
ACCIUAI OF QISCOUNT .......cvveviececect et eeecte et ee e et e et eeeessaeaetesesenssaeaetesesensesesesesesensssetesasesensssesesesesansesetesasassnsseetessesnsnsesesasssnsnsetesasesnsnsetesesanneres 1,713,426

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

(3,204,336)
4.2, Part 2, SECHON 1, COIUMN 15 .....viiiiicieieiiietete ettt sttt s et s bbb n st s s nse s et e s s s s sesesnas 0

4.3, Part 2, SECHON 2, COIUMN 13 .........ouiiieieieeieiee et (3,876,062)

4.4, Pt 4, COIUMN 11 Lottt te s s bt s e £s b8 b 8 b 28 h£8 e h 8828 b8 b8 b8 s b £s b b s b es bbb e e (50,408,432) ......coeenne (57,488,830)
Total gain (105s) 0N diSPOSAIS, Part 4, COIUMN 19 ........ooviiuiioeeeieeeeeeeee e oo e eeee e eeee e ee e eeea e ee e ee et ees st ensseensseensseensseenaseensseensseensseansseansseansseenanaenanan 2seessesasaeeaes 29,038,659
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiueuiiieuiieeieeieeeteeete ettt ea et e et ese et e e et e et ea st eseseseaseseaseeesenesenene 306,664,101
DedUCt aMOTHZAtION OF PIEMIUM ..........oceceeeeeeiccececeeteteeeeeseeeeetee s aeaeeese s e esssssseseses s sssseesesesssssseeses s s ssssseses s s sssnsesss s s ssasseses s s sssnsesesasssanseseses s nsnsnsnsnsas sesstsesesesasanas 1,329,584
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt ettt ettt et et et e s e s e s e s s s st e b e b e s esesssses s e s et e s e s e s e se e es e s e s et e b et esesesseses s e s et et esese st es s s e bbb ebee et et neee ettt ebneeae e 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt a s e e e bt h b e b et s b b ettt s b et et tatae 2osensnsnaesesasennsnaesesen s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieeeeececeeeceee ettt ettt et a s s st eseaeseae s s s s s s e s et esessssa s s st et esesessasas s st eseseseans febebebeetatntneaaesebetebsaeaens 0

8.4, Part 4, COIUMN 15 ...ttt ettt bbb b ee bbbt E bR b eh b4 e £ e b E b4 E £ oL E e E b £ oL b bttt bbb eesensnsna et s s s et s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b et bt b4 s e b £ E e E b 2oL b 0ot b e E et b et bt s s enn et 476,178

9.2. Part 2, SECHON 1, COIUMN 17 ..ottt ettt a sttt e s e s e s e s s e s s et et e s e s s ss s s s st et eseseseas s s st eseseseans febebebeett et neeaebebebebsanaeas 0

9.3. Part 2, SECHON 2, COIUMN 14 ..ottt ettt sttt b et s et e s st b b e e e s s bt ettt s b et et et e ebets nsnsetasasansnansasas 107,015

LT oY 0] 117y e TSP PO RO 2,754,840 .....occvveee 3,338,033
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cocviiiiiiiiiiiiiiiiiise s e 61,077
Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5-8-7+8-9+10) ........c.evrurrrureereeeeceeeeeeeceeeeeeeseseeeeeeesseesseesseessaesssessaesesasnanes seseeesases 1,219,399,382
(DTt Lot (o) =TI aTe g F=Te o Ty (=T o JR= T 40U SN 0
Statement value at end of current period (LINE 11 MINUS LINE 12) .......ouevoeeeuoeeeeeeeeeeeeeeeeeeeeeeeseeteseeeeseeesaeeeeseeesseeesseeensseesseeessseensseeesseenssesnssesnsstanssaananan seseeesieias 1,219,399,382
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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 .......cccooeveveceeveereeeecee e 35,558,120 |...ccvcvcrnnne 32,372,447 | 35,346,923 |................. 35,474,158
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 35,558, 120 32,372,447 35,346,923 35,474,158
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 15,147,653 12,950,001 15,143,171 15,240,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 21,788,688 19,287,549 22,328,196 21,855,000
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 251,990,038 215,467,044 251,852,835 249,628,542
Industrial and Miscellaneous, SVO 8. United States .....coeeeeeeeeeeeeeeeeeeeeee o 729,311,296 |............... 669,785,089 |................ 732,697,280 |................ 737,140,308
Identified Funds, Unaffiliated Bank 9. CANAGA ... e 35,029,223 | 33,296,881 |......ococeee 35,242,102 | 35,566,654
Loans, Unafilated Cortiicates of 10._ Other Countries 65,851,734 59,150, 184 65,981,876 66,182,855
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 830,192,253 762,232,154 833,921,258 838,889,816
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 1,154,676,752 1,042,309, 195 1,158,592, 382 1,161,087,516
PREFERRED STOCKS 14.  United States .......cccceceveveecieeee e 0 freeeeeeeeeee [0 O 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 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 .......cccceeveveveceeerereeenecn ...64,722,631 |. ...64,722,631 |.. ... 39,231,009
Industrial and Miscellaneous 21, CANAJA ... e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 64,722,631 64,722,631 39,231,009
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 64,722,631 64,722,631 39,231,009
26. Total Stocks 64,722,631 64,722,631 39,231,009
27. Total Bonds and Stocks 1,219,399,382 1,107,031,826 1,197,823,391
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
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 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)

1. U.S. Governments

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

............... 7,924,318

............. 15,451,246

............... 6,934,543 |.

............. 4,600,666

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

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

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

3,635,988

5,089,875

6,303,404

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

............... 4,538,672

............. 12,265,016

.............. 4,725,000

4,538,672

12,265,016

4,725,000

21,788,688

26,836,116

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
5.7 Totals

55,095,186

98,189,266

55,614,933

251,990,038

258,896,807

16,506,454

55,095, 186

98,189,266

55,614,933

26,584,200

251,990,038

258,896,807

251,990,038
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Through 10 Years

5

Through 20 Years Over 20 Years

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1
6.2NAIC 2 ..
6.3 NAIC 3

BANAICA ..o

6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

........... 252,882,195
e 129,521,244 | ..
............... 5,539,957

............... 2,495,239
.. 6,266,864 |

Total Current Year

8 9
Col. 7 as a % of | Total from Col. 7

11
Total Publicly
Traded

464,035,021
... 330,578,712 |..

345,795,117

17,933,603 |.....ooeeeen 1.5 028,978,121 | 2.8 [ 5,123,606

................................. 7,558,944 |...............7,837,497 15,728,332 e 11 [ 2,564,241
............... 1,139,855 e 001 L. 210,836

206,411 0

829,621,934

620,621,730

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

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
9.2NAIC 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 ...
10.5NAIC5 ...
10.6 NAIC 6
10.7 Totals

............... 3,866,479

............. 12,136,046

.................. 176,636
0

B 1,144,499

0

.............. 1,144,499

0

16,179,161

36,821,725

36,821,726

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

...266,927,929 |.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
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
12 NAIC T e 331,603,288 |........... 263,359,320 |............. 73,739,242 | 27,231,545 | 0 o 788,519,519 | 661 [ XX e XXX o 670,279,616 |........... 118,239,903
12.2NAIC 2 ... N 129,521,244 |.... 173,887,593 .. 6,266,864 |.. .. 333,141,830 |.. ...268,282,101 |.. ...64,859,729
123 NAIC 3 e (D) e 502,780 |...ccovenenne 9,406,436 |............. 16,879,709 |...oveieere 284,346 | O e 0 o 27,073,272 oo 2.3 o XK o e XXX e o 14,263,275 |............ 12,809,997
124 NAIC 4 oo , 19,694,991 |............. 20,884,837 | O it 0 e 0 40,911,718 [ 8 [ XX e XK e fo 27,747,627 |............. 13,164,090
125NAICS ... 817,774 |.............. 1,466,580 |......coovvvriren (1 (11 A 01](c) oo 2,284,354 [ 0.2 | XX e XXX e e 1,355,335 [ 929,019
12.6 NAIC 6 ... N 38,517 167,894 0 0 0](c) 206,411 0 206,411
12.7 TOtalS .o 491,082,250 |........... 476,645,934 |............. 80,290,453 |............. 27,281,545 ..o 0 [(b) 1,192,137,104 |..cvcviieececs 10020 [ XXX e [ XK [ 981,927,955 |........... 210,209,149
12.8 Line 12.7 as a % of Col. 7 9.8 41.2 40.0 6.7 2.3 0.0 100.0 82.4 17.6
13. Total Bonds Prior Year
13 ANAIC T e 54,422,670 |.......... 239,989,886 |........... 275,556,696 |............. 98,472,843 |............21,508,509 |......coorrrerereeeeen O [ XXX [ XXX e o 689,950,604 |........ccoevvneee 61.1(.......... 625,600,497 |............. 64,350,108
13.2NAIC 2 oo 13,352,355 |.......... 134,587,941 |........... 219,097,096 |............. 12,900,324 e XXX i [ 379,937,716 |.ocoove 33.7 | 307,789,785 |............ 72,147,931
13.3NAIC 3 e 0. ... 4,691,558 |............27,246 678 |..... ...1,038,766 |.. L0 ...33,027,001 |.... . 13,315,721 |. ..19,711,281
134 NAIC4 ... 0. 6,643,582 |........... 18,135,217 |...ccooi 0. [V U e XXX i [ ..24,778,799 |.... ..2,561,135 |.. ...22,217,664

13.5NAICS ...
13.6 NAIC6 ...

....325,866 |....

0. .. (S 1,090,061 oo 0.1 540,762 |................. 549,300
0 0 0 0

© 0 T0.0] 0 0

137 TotalS ..o e 67,775,025 |........... 386,238,832 |........... 540,799,883 |........... 112,411,932 (b) 1,128,784,182 |.......occvvvcnnee 100.0 |.coenve. 949,807,900 |........... 178,976,282

13.8 Line 13.7 as a % of Col. 9 6.0 34.2 47.9 10.0 100.0 XXX 84.1 15.9
14. Total Publicly Traded Bonds

T4 NAIC T e e 58,467,814 |.......... 278,848,673 |........... 233,492,519 |............72,239,065 |.............27,231,545 | ... 0 o 670,279,616 |.......cccceeeeeene 56.2 | 625,600,497 670,279,616

14.2NAIC 2 ... ... 17,235,108 |.......... 110,428,228 |.... 139,366,096 ...268,282,101 |.. .307,789,785 |.... ...268,282,101 |..

T4.3NAIC 3 oot 441,130 | 6,039,379 |...............7,686,621 |....cccceeeee96, 145 | O i 0 e 14,263,275 |.. .. 13,315,721 |.... ... 14,263,275 |..
14.4NAIC4 ... .323,425 |.............13,601,970 |............. 13,822,232 .27,747,627 |.. 2,561,135 |.... . .21,747,627 |.
145 NAIC 5 oo e [V S 387,472 | 967,863 |........coevcrrcrrcreenns O foccicciceen 0 e 0 1,355,335 | 001 540,762 |.......ccocvvvveeen 0.0 [ 1,355,335

T4B NAIC 6 ... 0 0 0 0 0 0
14.7 TOtalS ..o e 76,467,477 |........... 409,305,722 |........... 395,335,331 |..ccnveee 73,537,879 |...ceennne 27,281,545 | [V IO 981,927,954 ..o 82,4 | 949,807,900 981,927,954
148 Line 14.7asa % of Col. 7 ... o 7.8 [ AT o 40.3 | 7.5 [ 2.8 [ 0.0 [ooirii 100.0 | X% [ XXX e oo XXX oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 6.4 34.3 33.2 6.2 2.3 0.0 82.4 XXX XXX XXX 82.4 XXX
15. Total Privately Placed Bonds
151 NAIC T e 34,118,310 |.ccvevveeee 52,754,615 |............. 29,866,801 |.............. 1,500,177 [oeeecceeee [V [V IO 118,239,903 ..o 9.9 [ 64,350,108 |....cooverveerrne 5.7 | D00, GOV . 118,239,903

15.2NAIC 2 ... .6,181,021 |... ..5,064,195 |. L0 .. A 72,147,931 | RGO ...64,859,729

15.3NAIC 3 oo 19,711,281 .
154 NAIC 4 oo 22,217,664 |...ooooone 2.0 | DLOo N O 13,164,091
155 NAIC S coooeceeeeeceeeeeeeeeeereeenneenes e O [ 480,802 oo 498, TAT7 [ O e O [ 0 o000929,019 |l 00 549,300 [...oooverriiien 0.0 | DO o N O 929,019
15.6 NAIC 6 ... 0 0.0 XXX 206,411
15.7 Totals ....ccociiiiis
158 Line15.7asa % of Col. 7 .......ccceeveecns
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12 3.4 6.9 6.8 0.6 0.0 0.0 17.6 XXX XXX XXX XXX 17.6

(@) Includes $ e 207,679,074 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ oo 0 current year of bonds with Z designations and $ ........c.c........ 4,358,516 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 $ .o 380,500 currentyear, $ ...cooccovicinieinee 0 prior year of bonds with 5G| designations and $ ............cccceeveurereurineene 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$ .......... 36,695,797 ; NAIC2 $ ooevicvicien 0; NAIC3 $.ovvieenne 441,130 ; NAIC4 $.ooveerne 323,425 ; NAICS5 $ .o 0 ; NAICB $.oerereieircreine 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
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

. U.S. Governments
1.01 Issuer Obligations
1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

.............. 6,972,445

...951,874 |.

............. 13,366,251

.. 2,084,905 |.

............... 3,711,751

3,222,792 |..

............. 24,050,447

.11,507,673 |..

............. 15,947,677

12,279,379 |...

.24,050,447

..11,507,673 |.

N

. All Other Governments
2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

3.05 Totals

. 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 ...

3,635,988

6,303,404

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

Possessions, Guaranteed

4.01 Issuer Obligations
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........

.............. 4,538,672

.............. 4,725,000

4.04 Other Loan-Backed and Structured Securities ... 0 0.0 .

4.05 Totals 260,000 4,538,672 12,265,016 4,725,000 0 XXX 21,788,688 1.8 26,836,116 2.4 21,788,688 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........ccccccceuee. [ P 1,021,935 |.ooeenne 14,541,023 |............. 65,674,418 |............. 21,282,292 |............. 17,727,677 oot XXX o 120,247,345 |.oovoiii 1001 123,740,824 | 1120 |, 120,247,345

5.02 Residential Mortgage-Backed Securities ... ..15,454 867 |. .40,447,613 |.. .31,580,743 |.. 34,332,641 |... 8,856,523 |.... ... 130,672,387 |.. . 134,005,549 |... 130,672,387 |.

5.03 Commercial Mortgage-Backed Securities .......... |....ccccou....... 29,651 [ 106,550 |.vovveveiennne 934,105 |ooveieeeecieiees [0 R (V1 RO 6 ¢ R RS 1,070,306 |....coovvveeveenen 01 [ 1,150,433 [ 001 | 1,070,306

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

5.05 Totals 16,506,454 55,095, 186 98, 189,266 55,614,933 26,584,200 251,990,038 258,896,807 251,990,038
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............ccceeeereeirecinccencieneies [oeiiieeinens 73,853,403 |........... 275,243,148 |........... 264,048,207 |.............. 3,486,574 | 50,000 |............ D,9, 0. NI RURN 616,681,332 |..ocvvveiieis 51.7 [ 624,347,680 |......ocvvrieenn 55.3 [ 464,340,370 |........... 152,340,962

6.02 Residential Mortgage-Backed Securities ... O A 2,376,731 [ 7,323,662 |.............. 3,826,973 [..ccveeeee 1,067,343 [ [ S D,9,0 NI RUR 14,594,709 |....coovviiicins 1.2 [, [V 0.0 [ [V 14,594,709

6.03 Commercial Mortgage-Backed Securities .......... [.............. 4,511,312 | 85,216,207 |............. 56,528,770 |o.oveeericicieienne 0 [ (V1 D,9, 0. NI RURN 146,256,288 |........ccocevieenene 12.3 [ 139,694,506 |.....ocvevrvenennnne 12,4 [ 125,889,081 |............. 20,367,208

6.04 Other Loan-Backed and Structured Securities ... 11,286,320 28,398,979 7,911,773 4,492,533 0 XXX 52,089,605 4.4 20,582, 111 1.8 30,392,279 21,697,325

6.05 Totals 92,027,766 396, 181,996 332,315,723 9,046,450 50,000 XXX 829,621,934 69.6 784,624,297 69.5 620,621,730 209,000,204
7. Hybrid Securities

7.01 Issuer Obligations ..........ccceeveveeeeerieerieeeeeeeeies |ooeeeesee e 0 foreeeeeiiieeiee 0 | 1,208,946 |...oooeveeeeeeeeeieeeee O e O e XK e 1,208,946 |.ovooveeeeeeeee 001 e 0 e 000 e 0 e 1,208,946

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

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 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA
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
2 5 6 7 8

1 3 4 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 ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 e (V1 TR 0.0 e [ TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 16,179, 161 20,642,565 0 0 XXX 36,821,725 16,687,924 1.5 36,821,725 0
10.03 Totals 0 16,179, 161 20,642,565 0 0 XXX 36,821,725 16,687,924 1.5 36,821,725 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ...........cccoveerevincinciinccines o, 82,226,168 |............. 311,325,083 |............. 351,998,214 |.............. 35,797,270 |......ooue. 17,777,677 799,124,411 | 67.0 [ XXX [ XXX e 645,574,504 |............ 153,549,908
12.02 Residential Mortgage-Backed Securities .......... [o..coccccee. 18,783,472 ..o 49,856,270 |............... 38,630,508 |........co.... 40,000,650 |.......oceenne 9,503,869 1o 156,774,769 |..oveeiiicce 13.2 [, D.9,0 SN D.0.% SN AR 142,180,059 |....ceneeee 14,594,709
12.03 Commercial Mortgage-Backed Securities ........ |...c.ccceue. 4,540,963 . 85,322,757 oo 57,462,875 ... 147,326,594 |......cocoeviinnne 124 | XXX [ XXX e 126,959,387 |....cocvvnennn 20,367,208
12.04 Other Loan-Backed and Structured Securities . |- 11,286,320 . 28,398,979 7,911,773 52,089,605 |. .30,392,279 |.oenee 21,697,325
12.05 SVO Identified Funds XXX XXX eveeeeie feereenee XX i foreeieeeeee XX [ 0 L0 000 [ XXX i e XXX e 0 0
12.06 Affiliated Bank LOans ..........ccccceeeveveeneeneeneens foeeneniiniinic0 o0 [0 o0 0 [ O XXX e e O o000 e XXX [ XXX i e [V R 0
12.07 Unaffiliated Bank Lo@ans .........cc.ccoeeeveenncnnns [0 o, 16,179,161 |...coeeee 20,642,565 |......coovieiieiienn0 o0 e XXX o 36,821,725 [.o.oveiiciiciie 0
12.08 Unaffiliated Certificates of Deposit 0 0 0 0 . 0 0
12,09 TOtalS ..o [ 116,836,923 |............. 491,082,250 |......oc..... 476,645,934 |.............. 80,290,453 |............. 27,281,545 [ [V R 1,192,137,104 .o 100.0 Jooveeenne XXX [ XXX e 981,927,954 |............. 210,209, 150
12.10 Line 12.09 as a % of Col. 7 9.8 4.2 40.0 6.7 2.3 0.0 100.0 XXX XXX XXX 82.4 17.6
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceeeriiiieniininiiiiens foeeeeieeene 31,495,572 |............. 267,634,897 |............. 403,888,780 |.............. 84,831,667 ...804,384,279 675,992,610 |............. 128,391,669

13.02 Residential Mortgage-Backed Securities .......... 28,782,528 |... . 54,444,546 |.. .. 34,456,590 23,576,118 |.. 146,284,929 |. 146,284,929 | 0

13.03 Commercial Mortgage-Backed Securities ........ . .7,069,497 |... . 51,008,461 |.. 82,766,982 .0 140,844,939 |. 126,502,021 |.. 14,342,918

13.04 Other Loan-Backed and Structured Securities . |. ...427,428 ... 1,458,582 .8,691,953 ,148 |. . 20,582,111 |. .. 19,553,771

13.05 SVO Identified FUNAS ..........ccoovevenineiiienenens e XXX XXX ).9,9, CUNUNTI RUNVIIND 0.0, SRR RURTIRID.0.0, SRR RUNIIIN | I RUNVRTID.0.0, CRNUNTI RURIID. 0.0 NI R [V S o 1Y) I S 0 forreiiieee 0

13.06 Affiliated Bank Loans ... [V TR [V TR 0 0 [ 0 fe e XXX e o XXX o XX i o 0] 0 0

13.07 Unaffiliated Bank LOANS ..........ccccovirirenininins fooereiciciciceceee [ P 5,692,346 |.......c...... 10,995,578 |..eeveieieieieeiens 0 forreiiie0 e XXX e XXX e XXX [ e 16,687,924 |l 1D | [ 16,687,924

13.08 Unaffiliated Certificates of Deposi XXX XXX XXX XXX XXX XXX

13.09 TOtAIS ..o [oeereeneeeens 67,775,025 |............. 386,238,832 |............. 540,799,883 |............. 112,411,932 [oooii.21,558,509 [0 e XXX e XXX [ 1,128,784,182 949,807,900 |-............ 178,976,282

13.10 Line 13.09 as a % of Col. 9 6.0 34.2 47.9 10.0 1.9 100.0 84.1 15.9
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccooveeeieieeiieieieeeees e 48,751,028 |............. 253,472,281 | 290,968,945 34,604,572 |..ccoovennne 17,777,677 ....645,574,504 ...675,992,610 645,574,504

14.02 Residential Mortgage-Backed Securities ... 16,406,741 |... ..42,532,608 |.. .. 34,803,535 38,933,307 |.. .9,503,869 . 142,180,059 |. 146,284,929 |. ... 142,180,059 |..

14.03 Commercial Mortgage-Backed Securities ........ | 4,305,329 |.ccvinennnn. 73,733,772 ... 126,959,387 .... 126,502, 021 126,959, 387

14.04 Other Loan-Backed and Structured Securities . |................ 7,004,379 ... 23,387,900 30,392,279 [oeoeeiiiiiiiie 2.5 s 1,028,340 |eooeeieieieieeenn 001 | 30,392,279

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 6.4 34.3 33.2 6.2 2.3 0.0 82.4 XXX XXX XXX 82.4 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccceevirininiininniieiiens foeeieieeens 33,475,140 |...ccoceenee 57,852,801 |............... 61,029,268 |.......oceenve 1,192,698 ... 153,549,908 153,549,908
15.02 Residential Mortgage-Backed Securities .......... [..cccoenene 2,376,731 | 7,323,662 |.....cccene 3,826,973 | 1,067,343 14,594,709 14,594,709
15.03 Commercial Mortgage-Backed Securities ........ .... 11,588,985 ....8,542,589 20,367,208 ..ol 17 e 14,342,018 1S [ XK e 20,367,208
15.04 Other Loan-Backed and Structured Securities . |. ...5,011,079 .. 21,697,325 |. 21,697,325

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
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

................ 6,752,573
......................... 3.2

0.6
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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

10.

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAI ........cc.iiiiiiiiiii et b bt e e b e bbbttt et e b ea e e et sne st nnenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrEASE (AECTEASE) ........ueiuiiiiiiiieieeiie ettt ettt et e ettt ettt e aeesaeeebeeshe e b e et e e aeeeae e eaeeeaeeeheeeh e e eb e e b e e et e as e easeeaeeeaeeebeeebe e b e e bt e bt enbeenneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt et a bt e e b e b e bt e e b e et e e b e e e e e et b e e e b e e e et e e e e e b e b e b e s et e b et e b e e e b et et et e e e e n e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ciuuiiiiiiiiiii ettt ettt ettt e ae e eheeeteeab e e bt e st easeeaeeemeeeaeeeheeehe e bt e et emeeemseameeameesaeeebeesbeenbeenseeneenne
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total nonadmitted amounts

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

4,142,081

4,142,081

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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 ..........ccceveveveeueue [oeeececeerneecccnenns 7,838 | (U 7,838 |
2. Cost of cash equivalents aCqUIred ...............cocveveveueueurcieieieeeieeeeeeeeese e | 373,488,011 | 33,269,884 |................ 340,218,126 |
3. ACCIUAI OF DISCOUNL ... [eesenne s 48,387 | 48,387 | [0 T
4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s (U RO [V RO (1 T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiuiriiriieieieieieeeesieie et senes [oesesesseneneeseee s (O T (O [0
6. Deduct consideration received on diSPOSAIS .............ccccevvveveuerereeieeeeieeieieieiens |oerereriieneens 282,410,975 oo (VS 282,410,975 ..o
7. Deduct amortization Of PremMilm ...........cccceiiveuiieereeiereeeeteeesee et sieaesaeaes [oeeeereeesree e [0 [0 (01
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis (O T (O [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB-9) et |t 91,133,260 |......ccovnnene. 33,318,271 [ 57,814,989 |
11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieiereeeeeecee e [eeee e (U N [V RN (1 O
12. Statement value at end of current period (Line 10 minus Line 11) 91,133,260 33,318,271 57,814,989

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Bldg & Site 808 N. Highlander Way ..........coeeeeeens [oeeeeents Howell Looooviiiiiiiiiininns Ml . 12/31/1992 .. |. 02/22/2013 .. |............ 23,377,630 |....oooeeeeeeeeeeeee 0 i, 4,184,233 |............. 4,184,233 |...ocoennnnnnn 665,372 |..cevuviiiiiiiiiinnnns [V N [ (665,372)].ccuveeennininnnnnnnnns [V 2,133,717 |ooeeeeeeeees 513,621
0299999. Property occupied by the reporting entity - Administrative 23,377,630 4,184,233 4,184,233 665,372 0 0 (665,372) 0 2,133,717 513,621
0399999. Total Property occupied by the reporting entity 23,377,630 4,184,233 4,184,233 665,372 0 0 (665,372) 0 2,133,717 513,621

0699999 - Totals

23,377,630

4,184,233

4,184,233

665,372

(665,372)

2,133,717

513,621
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location

2 3 Additional

Actual Cost Book/Adjusted Investment

Date at Time of Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Bldg & Site 808 N. Highlander Way .......occocoereriisiseneniinienienienieniesieniennens HOWE | ettt I e 12/31/1992 e | ettt enenen [esenrsenrsenesenenenenenennsQ |orvrenisienisenensnensrenerens0 |eiein s o 1,287,943
0199999. Acquired by Purchase 0 1,287,943

0399999 - Totals

1,287,943




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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

EO3, E04, EO5, EO6



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE BA - PART 1

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

03

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-
CusIP 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 or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [AEA Mezzanine Partners IV LP ........ccccevveeee STAMFORD AEA Mezzanine Partners IV LP ............. of-.07728/2018 e 2 952,798 . 969,082 |.......... 969, 082 0 (VN O R 71,138 |..... 1,089,329 [...... 0.507

000000-00-0 . |AEA Mezzanine Partners 111 LP .... STAMFORD ... AEA Mezzanine Partners LP ......... . ....06/20/2014 ... |...... 2o 198,189 s 198, 189 198,189 [ 0 | O fe O e O el 011 103,838 | 94,497 |...... 0.522
000000-00-0 . |AEA Middle Market Debt Fnd |11 STAMFORD . .| AEA Middle Market Debt Fnd 111 .12/14/2016 .. 2,156,492 721,726
000000-00-0 . [Argosy Investmnt Partners V LP WAYNE .. .[Argosy Investmnt Partners V LP .04/01/2015 .. 23,411,319 3,411,319 .386,498
000000-00-0 . |AEA Middle Market Debt Fnd IV . STAMFORD . .| AEA Middle Market Debt Fnd IV . .05/31/2019 .. 1,446,677 . 1,446,677 . .547,379
000000-00-0 . |Barings Real Estate Credit Str ... HARTFORD .. Barings Real Estate Credit Str ... ...08/30/2017 ... feueeeee i ol 1,984,648 ... 2,010,950 |........2,010,950 |.. 17,144 |........ 384,369

INDIANAPOLIS .. ...07/00/2012 ...{......

X 1,671,544

000000-00-0 . |Harvest Partners SCF I, LP .... NEW YORK ... ...06/28/2018 ...|...... 3,268,592 |...

...09/27/2016 ... |......

Harvest Partners SCF |1, LP ...........o. [oeeies ooiiinii]....06/28/2018 .. |...... 2. ]........3,220,860 |........3,268,502 |........3,268,502 |......... (395,069)[.....cceecuuecs O |eennniiineens O e O | O 729,226 |........ 763,642

000000-00-0 . [Centerfield Capital Partners ... Centerfield Capital Partners ... .- 2 ...36,932 [........ 348,563
000000-00-0 . |Heartwood Partners Il1, LP Capital Partners |11, LP .|-...05/30/2018 ...|...... 3 ..840,205 |........ 723,800
000000-00-0 . |Heartwood Partners I, LP .... NORWALK .. Capital Partners II, LP ofeen 1273172013 L, 3 . 859,674 |........ 221,787
000000-00-0 . [Falcon Strategic Partners V . BOSTON ... Falcon Strategic Partners V .... .|....06/13/2016 ... |...... 2eieeid]eennn4,207,303 |........ 4,427,242 |... 138,076 |..... 1,836,386
000000-00-0 . |Falcon Structured Equity Ptner ... BOSTON ... Falcon Structured Equity Ptner ... ..[-...05/06/2019 ...|...... 2eeeiieenn 1,464,691 ... 1,655,282 |........1,655,282 |.......... 104,606 |-....oeveeerees O fereeeriiiii O et O e O e 0 e 605,172
000000-00-0 . [Falcon Strategic Partners IV BOSTON ... Falcon Strategic Partners IV .o|....12/26/2013 ... |...... 2eiiiid]ennn 3,344,857 | 3,342,405 |........3,342,405 |........... 60,370 [..ccureruneens O fovennniinies O e O e 0 fnl 0 51,408 .. 653,315
000000-00-0 . |GCG Investors IV, LP .... GCG Investors IV, LP .... ....03/14/2017 ...|...... 2 1,711,021 [ 1,711,921 | 1,711,921 |0 e 0 e O e 0 e 0 [, 196,597 | 366,891
000000-00-0 . |GCG Investors IIl, LP .|GCG Investors II1, LP .08/15/2014 .. 2. .. 568,429 351,182
000000-00-0 . [Graham Partners IV, LP .. NENTONN SQUARE .| Graham Partners [V, LP .. .06/20/2017 .. 3. 109,932 514,863
000000-00-0 . |Graycliff Mezzanine |11, LP . NEW YORK ... .|Graycliff Mezzanine IIl, LP . .10/02/2018 .. 2. . 114,965

2

2

2

2

2

2.

O 0O 0O 0000000000000 O0DO0OODO0DOODODOODOOOOOO OO0 OO O O O
0O 0O 0O 00 0000000000000 O0OODODOODODOODOOOOOO OO0 OO O O O

000000-00-0 . [Harvest Partners SCF, LP NEW YORK ... Harvest Partners SCF, LP o[----09/27/2016 ... |...... 2eiiii)enn 4,144,850 | 4,275,532 |........ 4,275,532 |..evveenn (193,003)fcvvvviinnnncs O oo O e O [ O s 446,710 |..... 1,338,605
000000-00-0 . | Ironwood Mezzanine Fund IV, LP ... Ironwood Mezzanine Fund IV, LP .|....06/12/2018 ...J|...... 2.......|........1,192,330 |........ 1,192,330 |..ueenea1,192,330 [oeeneeneenieeean O [ O e O e O e O | 194,950 |........ 455,266
000000-00-0 . |LBC Credit Partners Ill, LP .... PHILADELPHIA .. LBC Credit Partners I11, LP .... e 1172172013 L)l 2ol 506,118 o 396,711 [ R 250,000
000000-00-0 . |LBC Credit Partners IV, LP PHILADELPHIA .. LBC Credit Partners IV, LP ofe--01713/2017 ... ...1,048,289 |........ 1,048,289 |... 10,314 |..... 1,811,004
000000-00-0 . |North Haven Credit Partners |1 ... NEW YORK ... North Haven Credit Partners |1 ... o|e.. 1272272014 L) 2,277,716 |........ 2,305,086 |... e (28,895)).ceiieiiiiiinnn O e O e O e O e 47,214 |..... 2,182,783
000000-00-0 . |Morgan Stanley Prime Property NEW YORK ... Morgan Stanley Prime Property .... .|--..03/30/2017 ...|. 5,766,910 |........ 7,189,903 |... 388,414 | O e O e O e O 1,030,176 [..ooeennnneee 0
000000-00-0 . |New Canaan Funding Mezz VI, LP ... NEW CANAAN ... New Canaan Funding Mezz VI, LP ... ....11/00/2015 ... |...... 2 ...1,264,286 |........ 1,275,731 |... .. (90,656)]... 177,804 |........ 332,154
000000-00-0 . |New Canaan Funding Mezz V, LP .. NEW CANAAN . .|New Canaan Funding Mezz V, LP .. .07/16/2012 .. 2. ... 66,130 |. . 74,327 (61,160) ..103,766 |. .. 94,295
000000-00-0 . |Neustone Capital Partners Il DALLAS . .|Newstone Capital Partners Il .03/03/2011 .. 2. .. 274,769 |. 262,294 ..(103,812) . 4,544 | 124,777
000000-00-0 . |Neustone Capital Partners |11 DALLAS . .|Neustone Capital Partners |11 . .11/09/2016 .. 2. .2,790, 142 .. (339,94) .0 .342,193
000000-00-0 . |PA Direct Credit Opport. Il . DARIEN . .|PA Direct Credit Opport. I1 . ....03/27/2017 .. 2. .1,123,069 ..106,641 |. .256,234
000000-00-0 . |Peninsula Fund VI LP .......... DETROIT .|Peninsula Fund VI LP .......... ....12/09/2015 .. 2. .2,341,346 ..213,295 |. .113,290
000000-00-0 . |Siguler Guff Small Business LP ... NEW YORK ... Siguler Guff Small Business LP ... .|-...10/06/2017 ...|...... 2ol 900,764 ... 937,049 |... ...81,525 |........ 199,651
000000-00-0 . |Spire Capital Partners Il LP .. Spire Capital Partners 111 LP . .|-...06/1172015 ...|...... 3 2,259,505 |... e 0o 168,522
000000-00-0 . | TCW Direct Lending LLC LOS ANGELES ... TCW Direct Lending LLC -[-...08/31/72015 ... |...... 2., 888,191 [ 957,554 53,390 [........ 744,970
000000-00-0 . |Falcon Private Credit Opp. VI .... BOSTON ... Falcon Private Credit Opp. VI .... of--- 1173072019 ... 2 2,591,287 286,984 |..... 1,029,373
000000-00-0 . |Siguler Guff Small Business I ... NEW YORK . Siguler Guff Small Business Il ... of-... 1073172019 ... ]...... 2 2,511,801 |... 128,586 |........ 235,145
000000-00-0 . |Graham Partners V, LP NENTOWN SQUARE .. Graham Partners V, LP ....08/31/2019 ... |...... 3 1,174,553 |... ,147,043
000000-00-0 . |North Haven Credit Prtners Il NEW YORK . .|North Haven Credit Prtners |11 .12/20/2019 .. 2. .3,673,043 . 1,505,382
000000-00-0 . [Newstone Capital Partners IV DALLAS . .[Newstone Capital Partners IV .12/23/2019 .. 2. 1,638,785 821,614
000000-00-0 . |Peninsula Fund VII LP ......... DETROIT .| PENINSULA Fund VII LP ......... .02/12/2020 .. 2. 1,079,210 . 1,063,884
000000-00-0 . |Spire Capital Parnerts IV,LP NEW YORK . .|Spire Capital Parnerts IV,LP .08/01/2020 .. 3. ... 473,607 . 1,189,727
000000-00-0 . |PA Direct Credit Opport. 11 DARIEN . .|PA Direct Credit Opport. 111 .10/01/2020 .. 2. .2,125,511 .946,000
000000-00-0 . |GCG Investors V, LP oo | eeeeeeeees | CHICAGO .. R GCG INVESTORS V, LP . [--..10/01/2020 ...]|...... 2 ...1,399,749 |........ 1,447,911 | 1,447,911 | 81,869 [ O e O e O e 0 37,196 | 637,448
000000-00-0 . [Argosy Investment Partners VI, LP ....ccoevvvens [evnniennns WAYNE o Argosy Investment Partners VI, LP ...... |oeeeiees ceieennnis ....12/14/2020 ... |...... /JPPTO IO 567,971 |ouvennnns 522,136 0 0 ,409,694
Harvest Partners Structured Capital Fund
000000-00-0 . |Harvest Partners Structured Capital Fund 111 NEW YORK . .12/14/2020 .. 890,621 . 1,159,616
000000-00-0 . [Performance Direct Investments IV, LP ... GREENWICH Performance Direct Investments IV, LP . .03/09/2021 .. .2,355,517 551,190

000000-00-0 . [Heartwood Partners IV, LP ....
000000-00-0 . |Barings EDIF ..................
000000-00-0 . [ Ironwood Mezzanine Fund V, LP ..

NORWALK ..
HARTFORD .

....06/30/2021 ..
....12/13/2021 ..
...08/17/2022 ...|.

.|Heartwood Partners IV, LP ....
.|Barings Estate Debt Income ..
Ironwood Mezzanine Fund V, LP ..

. 93,600
.2,461,584
.......... 206,294 |...

.2,848,012
.832,460
..... 2,800,000

o ocooo
o ocooo

... 206,294 |..
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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-
CusIP 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
000000-00-0 . [Audax Direct Lending Solutions I, LP ......... [...cccins NEW YORK ..eeeeveeeeeiiniiiiiiiiiinns founnnnns NY......... Audax Direct Lending Solutions 1, LP . |..ccccoee weeeeenns ....09/20/2022 ... |...... P 544,8%8 |.......... 572,372 |.......... 572,372 |........... 2,474 ..o [V [V [V [V 0f.... 2,455,102 |...... 0.120
2599999. Joint Venture Interests - Other - Unaffiliated 79,249,241 84,968,631 84,968,631 (114,986) 0 0 0 0 9,390,438 38,765,797 [ XXX
6099999. Total - Unaffiliated 79,249,241 84,968,631 84,968,631 (114,986) 0 0 0 0 9,390,438 38,765,797 [ XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX
6299999 - Totals 79,249,241 84,968,631 84,968,631 (114,986) 0 0 0 0 9,390,438 38,765,797 | XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
...0 1B.. - D e 0 TE.$ . i, 0 TF .8 i 0 1G.$ . i, 0
...0 2B.. S
...0 3B.. WS
0 4B.. %
0 5B.. 8.
.0
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SCHEDULE BA - PART 2

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

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

1 2 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 or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

000000-00-0 AEA Mezzanine Partners IV LP .. ... | STAMFORD .| AEA Mezzanine Partners 1V LP . ....07/23/2018 ...[...... 2 .0 . .. 422,457 0. ..0.507
000000-00-0 . ..| AEA Mezzanine Partners |11 LP . .| STAMFORD .. AEA Mezzanine Partners LP ..... ....06/20/2014 .. 0 0 0.522
000000-00-0 . ..| AEA Middle Market Debt Fnd 111 .| STAMFORD .. AEA Middle Market Debt Fnd 111 . ....12/14/2016 .. 0 0 0.870
000000-00-0 . ..| AEA Middle Market Debt Fnd IV . .| STAMFORD .. AEA Middle Market Debt Fnd IV .. ....05/31/2019 .. 0 0 0.549
000000-00-0 . ..|Barings Real Estate Credit Str HARTFORD Barings Real Estate Credit Str . ....03/30/2017 .. 0 . 0 1.040
000000-00-0 . ..|Hear twood Partners [I1, LP .. . | NORMALK . Capital Partners IIl, LP ....05/30/2018 .. 0 ..624,103 |. 0 0.667
000000-00-0 . ..|Hear twood Partners |1, LP ... . | NORWALK . Capital Partners II, LP .. ....12/31/2013 .. 0 .3,247 |. 0 1.072
000000-00-0 . ..|Falcon Strategic Partners V BOSTON .. Falcon Strategic Partners V .. ....06/13/2016 .. 0 .. 130,831 |. 0 0.69%
000000-00-0 . ..|Falcon Structured Equity Ptner BOSTON .. Falcon Structured Equity Ptner . ....05/06/2019 .. 0 . 0 0.663
000000-00-0 . ..|Falcon Strategic Partners IV .. BOSTON .. Falcon Strategic Partners IV . ....12/26/2013 .. 0 0 0.550
000000-00-0 . ..|GCG Investors IV, LP ......... CHICAGO . GCG Investors IV, LP ........ ....03/14/2017 .. 0 0 1.455
000000-00-0 . ..|Graycliff Mezzanine III, LP NEW YORK Graycliff Mezzanine |11, LP ....10/02/2018 .. 0 0 2.085
000000-00-0 . ..|Harvest Partners SCF II, LP NEW YORK .. Harvest Partners SCF 11, LP ....06/28/2018 .. 0 0 0.382
000000-00-0 Harvest Partners SCF, LP ... |NEW YORK ...|Harvest Partners SCF, LP ....00/27/2016 ... .0 .. .0 . ... 1.329
000000-00-0 Ironwood Mezzanine Fund IV, LP ... . | AVON .| Ironwood Mezzanine Fund IV, LP .... ....06/12/2018 ... .0 . .0 .. ..1.831
000000-00-0 . ..|North Haven Credit Partners Il NEW YORK .. North Haven Credit Partners |1 . ....12/22/2014 .. 0 0 0.519
000000-00-0 . ..|New Canaan Funding Mezz VI, LP . | NEW CANAAN New Canaan Funding Mezz VI, LP . ....11/09/2015 .. 0 0 5.895
000000-00-0 Newstone Capital Partners II1 .... . | DALLAS ...|Newstone Capital Partners |1l ... ....11/09/2016 ... .0 .0 .. ...0.730
000000-00-0 PA Direct Credit Opport. Il ... ... |DARIEN .|PA Direct Credit Opport. Il ....03/27/2017 ... .0 . 0. ..0.436
000000-00-0 . ..|Spire Capital Partners Il LP . . | NEW YORK Spire Capital Partners |11 LP ....06/11/2015 .. 0 0 0.843
000000-00-0 . ..|Falcon Private Credit Opp. VI . . |BOSTON .. Falcon Private Credit Opp. VI ....11/30/2019 .. 0 0 0.227
000000-00-0 . ..|Siguler Guff Small Business Il NEW YORK .. Siguler Guff Small Business Il . ....10/31/2019 .. 0 0 1.490
000000-00-0 . ..| Graham Partners V, LP .. NEWTONN SQUARE Graham Partners V, LP .... ....08/31/2019 .. 0 0 0.213
000000-00-0 . ..|North Haven Credit Prtners |11 NEW YORK .. North Haven Credit Prtners Il . ....12/20/2019 .. 0 0 0.313
000000-00-0 . ..|Newstone Capital Partners IV DALLAS .. Newstone Capital Partners IV . ....12/23/2019 .. 0 0 0.352
000000-00-0 . ..|Peninsula Fund VII LP ........ DETROIT . PENINSULA Fund VIT LP ....... ....02/12/2020 .. 0 0 0.549
000000-00-0 . ..|Spire Capital Parnerts IV,LP .. NEW YORK Spire Capital Parnerts 1V,LP . ....08/01/2020 .. 0 0 0.576
000000-00-0 . ..|PA Direct Credit Opport. 11 DARIEN .. PA Direct Credit Opport. I11 . ....10/01/2020 .. 0 0 0.270
000000-00-0 . ..|GCG Investors V, LP ........... CHICAGO . GCG INVESTORS V, LP .......... ....10/01/2020 .. 0 0 0.714
000000-00-0 . ..|Argosy Investment Partners VI, LP .... WAYNE ... Argosy Investment Partners VI, LP ... ....12/14/2020 .. 0 0 0.474
000000-00-0 . ..|Harvest Partners Structured Capital Fund Il NEW YORK Harvest Partners Structured Capital Fund ....12/14/2020 .. 0 0 0.169
000000-00-0 . ..|Performance Direct Investments IV, LP .. GREENWICH . Performance Direct Investments IV, LP . ....03/09/2021 .. 0 0 0.779
000000-00-0 . ..|Barings EDIF .....cccvviiiiiins HARTFORD Barings Estate Debt Income .... ....12/13/2021 .. 0 0 0.800
000000-00-0 ......... Ironwood Mezzanine Fund V, LP . .| Ironwood Mezzanine Fund V, LP ....08/17/2022 ... ...200,000 |.. .0 .. ...0.774
000000-00-0 ......... Audax Direct Lending Solutions 11, LP ....cceeveeiiiiiiiiieiiiiiiiiieec e NEW YORK o Audax Direct Lending Solutions 11, LP ......ceeiiiiiuiinieiiiiiiiiieeees ...09/20/2022 ... 300,415 0 fooeeeeiiiians, 0.120

2599999. Joint Venture Interests - Other - Unaffiliated 500,415 16,587,864 0 XXX

6099999. Total - Unaffiliated 500,415 16,587,864 0 XXX

6199999. Total - Affiliated 0 0 0 XXX

6299999 - Totals 500,415 16,587,864 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 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 Nature of Disposal Acquired Date Year crease) | Accretion nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
000000-00-0 ..... AEA Mezzanine Partners IV LP .. . | STAMFORD .. AEA Mezzanine Partners IV LP ... . |- 07/23/2018 ..|. 10/19/2022 ..| .. 398,964 |.. .. 0. cen0 feens ...0 o0 fennnn..... 398,964 ... 398,964 |... ...0 .0 ... .0
000000-00-0 ..... AEA Mezzanine Partners |Il LP STAMFORD .| AEA Mezzanine Partners LP .... . 06/20/2014 ..|. 11/08/2022 .. ..573,270 .0 0 .0 .0 0. .0 .573,270 |.. 573,270 0 0 .0
000000-00-0 ..... AEA Middle Market Debt Fnd 111 STAMFORD .| AEA Middle Market Debt Fnd 111 . 12/14/2016 ..|. 04/25/2022 .. 86,270 .0 0 .0 .0 0. .0 ..86,270 |.. . 86,270 0 0 .0
000000-00-0 ..... AEA Middle Market Debt Fnd IV STAMFORD .| AEA Middle Market Debt Fnd IV .. . 05/31/2019 ..|. 01/25/2022 .., 34,421 .0 0 .0 .0 0. .0 .34,421 |.. . 34,421 0 0 .0
000000-00-0 ..... Barings Real Estate Credit Str HARTFORD ... .|Barings Real Estate Credit Str . 03/30/2017 ..|. 09/30/2022 .., .. 542,274 .0 0 .0 .0 0. .0 542,274 |.. 542,274 0 0 .0
000000-00-0 ..... Centerfield Capital Partners .. INDIANAPOLIS . .|Centerfield Capital Partners ... . 07/09/2012 ..|. 07/15/2022 .., .. 136,543 .0 0 .0 .0 0. .0 . 136,543 |.. 136,543 0 0 .0
000000-00-0 ..... Falcon Strategic Partners V ... BOSTON ... .|Falcon Strategic Partners V . . 06/13/2016 ..|. 05/03/2022 .., .. 906,189 .0 0 .0 .0 0. .0 .906, 189 |.. 906, 189 0 0 .0
000000-00-0 ..... Falcon Strategic Partners IV BOSTON .|Falcon Strategic Partners IV . 12/26/2013 ..|. 11/07/2022 .. ..624,192 .0 0 .0 .0 0. .0 624,192 |.. 624,192 0 0 .0
000000-00-0 ..... GCG Investors IV, LP ... CHICAGO .. .|GCG Investors IV, LP .... . 03/14/2017 ..|. 12/29/2022 .. .. 228,691 .0 0 .0 .0 0. .0 .228,691 |.. 228,691 0 0 .0
000000-00-0 ..... GCG Investors 111, LP .. CHICAGO .. .|GCG Investors |11, LP . 08/15/2014 ..|. 05/03/2022 .., 33,141 .0 0 .0 .0 0. .0 33,141 .. . 33,141 0 0 .0
000000-00-0 ..... Graham Partners IV, LP . NEWTOWN SQUARE . .| Graham Partners IV, LP .. . 06/20/2017 ..|. 12/21/2022 .. ..219,212 .0 0 .0 .0 0. .0 .219,212 |.. 219,212 0 0 .0
000000-00-0 ..... Graycliff Mezzanine I, LP NEW YORK ... .|Graycliff Mezzanine I, LP . . 10/02/2018 ..|. 12/28/2022 .. .. 295,626 .0 0 .0 .0 0. .0 295,626 |.. 295,626 0 0 .0
000000-00-0 ..... Harvest Partners SCF I, LP NEW YORK .|Harvest Partners SCF I, LP . . 06/28/2018 ..|. 09/13/2022 .., ... 17,032 .0 0 .0 .0 0. .0 .. 17,082 |.. . 17,032 0 0 .0
000000-00-0 ..... Harvest Partners SCF, LP .... NEW YORK .|Harvest Partners SCF, LP ..... . 09/27/2016 ..|. 09/06/2022 ..|.... 1,254,416 .0 0 .0 .0 0. .0 . 1,254,416 |.. ,254,416 0 0 .0
000000-00-0 ..... Ironwood Mezzanine Fund 1V, LP AVON ... .| Ironwood Mezzanine Fund IV, LP . 06/12/2018 ..|. 12/27/2022 .. . .0 0 .0 .0 0. .0 .189,010 |.. 189,010 0 0 .0
000000-00-0 ..... LBC Credit Partners Il1, LP . |PHILADELPHIA .... LBC Credit Partners IIl, LP . 11/21/2013 .| 12/19/2022 .., .. .0 0 .. cend0 feeeninnl 141,255 141,285 ... .0 .. .0
000000-00-0 ..... LBC Credit Partners IV, LP PHILADELPHIA ... LBC Credit Partners IV, LP . 01/13/2017 ..|. 11/16/2022 .. .. 451, 0. 0. o0 0. ...0 ceei0 feennn..... 451,538 ...451,538 |... ...0 .0 .. .0
000000-00-0 ..... North Haven Credit Partners Il NEW YORK ... .|North Haven Credit Partners Il . 12/22/2014 ..|. 10/20/2022 .., .. 307,365 0 0 .0 0 0 .0 .307,365 |.. 307,365 0 0 .0
000000-00-0 ..... New Canaan Funding Mezz VI, LP NEW CANAAN . .| New Canaan Funding Mezz VI, LP . . 11/09/2015 ..|. 10/31/2022 .., .. 432,105 .0 0 .0 .0 0. 0 . 432,105 |.. 432,105 0 0 .0
000000-00-0 ..... New Canaan Funding Mezz V, LP .... ... [NEW CANAAN . New Canaan Funding Mezz V, LP .. . |- 07/16/2012 ..|. 10/12/2022 ..| 0. .0 0 0. ...0 0 .. 169,069 ... 169,069 |... ...0 .0 .. .0
000000-00-0 ..... Newstone Capital Partners Il .. . | DALLAS ... Newstone Capital Partners Il ... . |- 03/03/2011 ..|. 12/06/2022 .. o1, .. 0. o0 .. a0 11,034 . 11,034 ... .0 .. .0
000000-00-0 ..... Newstone Capital Partners I11 . DALLAS .| Newstone Capital Partners |11 . 11/09/2016 ..|. 10/17/2022 .. .. 309,755 .0 0 .0 .0 0. .0 .309,755 |.. 309,755 0 0 .0
000000-00-0 ..... PA Direct Credit Opport. Il DARIEN .|PA Direct Credit Opport. Il . . 03/27/2017 ..|. 12/23/2022 .. ..361,770 .0 0 .0 .0 0. .0 361,770 |.. 361,770 0 0 .0
000000-00-0 ..... Peninsula Fund VI LP ......... DETROIT .. .|Peninsula Fund VI LP .......... . |- 12/09/2015 ..|. 03/22/2022 .. ..9,262 .0 0 .0 .0 0. .0 ...9,262 |.. ...9,262 0 0 .0
000000-00-0 ..... Siguler Guff Small Business LP NEW YORK ... .|Siguler Guff Small Business LP . 10/06/2017 ..|. 11/16/2022 .. .. 355,577 .0 0 .0 .0 0. 0 . 355,577 |.. 355,577 0 0 .0
000000-00-0 ..... TCW Direct Lending LLC ....... LOS ANGELES .| TCW Direct Lending LLC ........ . 03/31/2015 ..|. 02/01/2022 .., 44,699 .0 0 .0 .0 0. .0 .. 44,69 |.. 44,699 0 0 .0
000000-00-0 ..... Falcon Private Credit Opp. VI . BOSTON ... .|Falcon Private Credit Opp. VI . 11/30/2019 ..|. 12/29/2022 .. .. 408,393 .0 0 .0 .0 0. 0 . 408,393 |.. 408,393 0 0 .0
000000-00-0 ..... Siguler Guff Small Business Il NEW YORK .| Siguler Guff Small Business Il . 10/31/2019 ..|. 11/30/2022 .., .. 333,257 .0 0 .0 .0 0. .0 . 333,257 |.. 333,257 0 0 .0
000000-00-0 ..... Nor th Haven Credit Prtners Il NEW YORK .|North Haven Credit Prtners |11 . 12/20/2019 ..|. 10/27/2022 .. .. 246,425 .0 0 .0 .0 0. .0 . 246,425 |.. 246,425 0 0 .0
000000-00-0 ..... Newstone Capital Partners IV .. DALLAS ... .| Newstone Capital Partners IV ... . 12/23/2019 ..|. 10/17/2022 .. .. 136,322 .0 0 .0 .0 0. .0 136,322 |.. 136,322 0 0 .0
000000-00-0 ..... Spire Capital Parnerts IV,LP .. NEW YORK .|Spire Capital Parnerts IV,LP ... . 08/01/2020 ..|. 09/30/2022 .., .. 339,430 .0 0 .0 .0 0. .0 . 339,430 |.. 0 0 .0
000000-00-0 ..... Argosy Investment Partners VI, LP . .. | WAYNE Argosy Investment Partners VI, LP ....... . 12/14/2020 ... 08/05/2022 ..| G0 G0 .0 .. 149,243 .0 .. .0
Harvest Partners Structured Capital Fund 111 Harvest Partners Structured Capital Fund
000000-00-0 ... NEW YORK - |- 1271472020 .. 0270472022 .. ....358,005
000000-00-0 ... Hear twood Partners 1V, LP NORWALK . .| Heartwood Partners IV, LP . . 06/30/2021 .. 11/14/2022 .. .
000000-00-0 ... Barings EDIF HARTFORD . Barings Estate Debt Income ... . 12/13/2021 .. 12/30/2022 ..

liated

2599999. Joint Venture Interests - Other - Unaffi 0 0 0 10,175,748 0
6099999. Total - Unaffiliated 10,175,748 0 0 0 10,175,748 10,175,748 0
6199999. Total - Affiliated 0 0 0 0 0 0 0
6299999 - Totals 10,175,748 0 0 0 10,175,748 10,175,748 0
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Showing All Long-Term BONDS Owned December 31 of Current Year
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912828-3F-5 ..... UNITED STATES TREASURY 1.A ... L..92.3086 |...coovnnniiinns 452,312 | 490,000 |....ccevvvnnnnnns 483,025 |...oeuniiinnnnnd (U Y 72 I RN | N AU | B RN 2.250 |...... 2.563 [MN ..ot e 1,431 ....01/11/2018 ...|....11/15/2027 ...
912828-3F-5 ..... UNITED STATES TREASURY .. 1.A ... ...92.3086 |...ccevnunnnns 1,278,474 |.... .1,385,000 |.. .... 1,365,269 O [ n8378 0 o0 e 2.250 |...... 2.563 [MN .oooen e 4,046 |... ....01/11/2018 ...|....11/15/2027 ...
912828-3P-3 ... UNITED STATES TREASLRY .. 1.A ... ...95.8906 |... .2,000,000 |.. ....1,991,108 O 291 |0 [0 2.250 |...... 2.480 ...01/11/2018 ...|....12/31/2024 ...
912828-6F-2 ..... UNITED STATES TREASURY .. 1.A ... ...95.0820 |... . 750,000 |.. ....739,998 O e 1,218 |0 o0 e 2.500 |...... 2.945 ....08/04/2022 ...|....02/28/2026 ...
912828-65-4 ..... UNITED STATES TREASLRY .. 1.A ... ...94.5664 |... . 300,000 |.. ....286,590 O e 1,083 |0 [0 e 2.375 |...... 3.818 ....00/19/2022 ...|....04/30/2026 ...
912828-6X-3 ..... UNITED STATES TREASURY .. 1.A ... ...93.6797 |... ... 500,000 |.. 479,230 0 e 1,905 |0 o0 e 2125 |...... 3.426 ....08/31/2022 ...|....05/31/2026 ...
912828-T9-1 ..... UNITED STATES TREASLRY .. 1.A ... ...97.5195 |... .... 3,479,360 O e 24399 o0 [0 1.625 |...... 2.348 ....12/28/2016 ...|....10/31/2023 ...
912828-1E-6 ..... UNITED STATES TREASURY .. 1A ...98.2969 |... ... 3,468,131 O [ 7,684 |0 o0 e 2.750 |...... 2.982 ...12/30/2013 ...|....11/15/2023 ...
912828-1E-6 ..... UNITED STATES TREASURY LA ...98.2969 |. .. 24,953 |.. .0 .2.750 |......2.971 ....12/30/2013 .. 11/15/2023
912828-YB-0 ..... UNITED STATES TREASURY 1.A .. ...86.9883 |. 197,371 |.. .0 .1.625 |......1.837 ....12/12/2019 .. 08/15/2029
912828-Y8-3 . UNITED STATES TREASURY 1.4 .. ...87.3984 |. . A .504,187 |.. .0 ..o 1.750 ... 1,901 ....12/18/2019 .. 11/15/2029 ...
912828-79-4 ..... UNITED STATES TREASURY .. 1.A ... ...85.4453 |... 598,117 |.... . 700,000 |.. ....741,642 0 [ (5,696) |oveeeeeeeeeen0 e l0 e 1.500 |...... 0.644 ...05/04/2020 ...|....02/15/2030 ...
912828-20-6 ..... UNITED STATES TREASURY .. 1.A ... ...79.3750 |... 476,250 |.... . 600,000 |.. ....594,018 LU SR £ (- I N | N RN | ) AN 0.625 |...... 0.764 ....06/03/2020 ...|....05/15/2030 ...
91282C-AV-3 ..... UNITED STATES TREASURY .. 1.A ... ...80.1797 |... 160,359 |.... . 200,000 |.. ...196,568 O e 15 0 0 0.875 |...... 1.103 ....01/21/2021 ...|....11/15/2030 ...
912820-BL-4 ..... UNITED STATES TREASLRY .. 1.A ... .. 81.7617 |... ...81,762 |.... . 100,000 |.. O o 151 0 [0 1125 |...... 1.676 ....03/22/2021 ...|....02/15/2031 ...
91282C-BL-4 ..... UNITED STATES TREASURY .. 1A ) . .. 81.7617 |... ..245,285 |.... . 300,000 |.. . O e 1,751 |0 o0 e 1.125 |...... 1.676 ....08/22/2021 ...|....02/15/2031 ...
912820-CB-5 ..... UNITED STATES TREASLRY .. LA e ,005,410 |...84.3711 |... 843,711 |.... A, ,004,648 O e (519) |0 [0 e 1.625 |...... 1.565 ...06/28/2021 ...|....05/15/2031 ...
91282C-EF-4 ..... UNITED STATES TREASURY .. .. 1.AFE ..|... ...93.9805 |... 446,407 |.... 472,5% 0 [ 386 |0 o0 e 2.500 |...... 2.626 ....04/14/2022 ...|....03/31/2027 ...
91282C-EF-4 UNITED STATES TREASLRY .. .. 1.AFE ..|... ...93.9805 |... 305,437 |.... ....325,734 LU R (1[0 )N N | N RPN | ) AN 2.500 |...... 2.444 ....03/30/2022 ...|....08/31/2027 ...
91282C-ET-4 . UNITED STATES TREASURY .. 1.LAFE .. ...94.4062 |. ..708,047 |. 744,858 |.. .0 .2.625 |......2.791 ...06/02/2022 .. 05/31/2027
91282C-EY-3 . UNITED STATES TREASURY .. 1.AFE .. ...96.9336 |. ..678,535 |. .700,835 |.. .0 .3.000 |......2.951 ....08/02/2022 .. 07/15/2025
91282C-FE-6 ..... [UNITED STATES TREASURY .. 1.LAFE .. ...97.1641 ..485,821 |. .496,656 |.. .0 .3.125 |...... 3.3%4 ....08/24/2022 .. 08/15/2025
91282C-FK-2 . UNITED STATES TREASURY .. 1.AFE .. ...98.0820 |. ..350,000 342,706 |.. .0 .3.500 |......4.325 ....10/11/2022 .. 09/15/2025 ...
91282C-FN-6 . UNITED STATES TREASURY .. 1.LAFE .. ...99.5312 |. . 750,000 .748,051 |.. .0 e 4.250 |......4.405 ....10/28/2022 .. 09/30/2024 ...
912820-FP-1 ..... UNITED STATES TREASLRY .. .. 1.AFE ..|... . 100.0078 |... . 500,000 |.. ....497,684 O o 164 0 [0 4.250 |...... 4.429 ....10/13/2022 ...|....10/15/2025 ...
91282C-FQ-9 ..... UNITED STATES TREASURY .. .. 1.AFE ..|... ...99.7617 |... . 1,450,000 |.. ... 1,445,749 O o340 |0 0 e 4.375 |...... 4.543 ....11/14/2022 ...|....10/31/2024 ...
912820-FX-4 ..... UNITED STATES TREASLRY .. S LAFE L . . 100.0547 |... ... 750,000 |.. LU R (-1 )N N | N RN | ) FN 4.500 |...... 4.360 ....12/06/2022 ...|....11/30/2024 ...
91282C-FZ-9 ..... UNITED STATES TREASURY L AFE 1,494,258 [...99.6172 [.......cc..... 1,494,258 |..ooeennnenens 1,500,000 |......ceennnnn 1,494,264 |.......co..ee.lll 0 fooeeiieeeeieeeeB el 0 s 3.875 [...... 3.961 ...12/29/2022 ... |....11/30/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations ,804,700 [ XXX 22,976,505 24,175,000 24,050,447 0 XXX XXX XXX XXX
361790-BY-3 ..... G2 MA7255 - RMBS . e [ e AL ,323,852 |...87.1940 |... ... 1,328,341 O 30444 0 [0 e 2.500 |...... 1.834 ...06/25/2021 ...|....03/20/2051 ...
36179X-H2-5 ..... G2 MA8349 - RVBS . i L LA .. 747,884 |. 100.6942 |... O i 82 o0 [0 5.500 |...... 5.484 ....00/28/2022 ...|....10/20/2052 ...
38376M-R5-8 ..... GNR 2017-059 PL - CMO/RVBS .. .. CF.. N LA ...93.1167 |... O e (D o0 o0 e 3.000 |...... 2.438 ...01/27/2020 ...|....04/20/2046 ...
38380T-B7-0 ..... GNR 2017-107 T - CMO/RMBS ... .. CF.. i L LA ...97.2195 |... JLO PR (& P (61N AU | RPN | ) A 3.000 |...... 2.004 ....01/14/2020 ...|....01/20/2047 ...
38380T-PZ-3 ..... GNR 2016-173 CT - CMO/RVBS N LA ...97.8149 |... . . s JLO I U (K70 FOUSRRRRt | B APPSR | B AU 3.000 |...... 2.481 ....12/18/2019 ...|....10/20/2045 ...
38382A-NY-7 ..... GNR 2019-125 EA - CMO/RWBS .. 4 1.4 .. ...90.1051 ..737,310 | . 818,277 811,051 .0 .2.500 |......2.620 ....09/18/2019 .. 10/20/2049 ...
38382F-A4-6 ..... GNR 2020-079 JE - CMO/RVBS .. 4 1.A .. ...76.6189 |. .. 2,934,504 |. .3,830,000 3,958,367 .0 .2.000 |......1.717 ....07/10/2020 .. 03/20/2048
38382K-DE-0 ..... GNR 2020-149 TE - CMO/RWBS .. 4 1.4 .. ... 73.4993 |. 1,422,211 .1,935,000 .1,926,019 |.. .0 ... 504 | .1.500 |......1.542 ....10/29/2020 .. 01/20/2040
383821-DR-5 ..... [GNR 2021-117 PC - CMO/RMBS .. . 4 1.A .. ...87.8589 [. 1,422,928 . 1,619,561 1,644,792 |.. .0 (2,784) | .2.000 |......1.654 ...07/01/2021 .. 07/20/2051
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe!

Securities 11,542,224 [ XXX 9,395,941 11,299, 158 11,507,673 0 (4,271) 0 0 XXX XXX XXX 21,972 229,426 XXX XXX
0109999999. Total - U.S. Government Bonds 35,346,923 | XXX 32,372,447 35,474,158 35,558, 120 0 41,873 XXX XXX 149,655 535,832 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
13063D-C4-8 ..... CALIFORNIA ST .. ... 1.CFE ..|... ...86.0820 |... 645,615 |.... ... 750,000 |.. 655,172 JLUJ R 17 R R N RPN | I A B (04 I AN 4511 [FA s | 5,313 |... ....12/07/2022 ...|....02/01/2028 ...
13063D-GB-8 ..... CALIFORNIA ST .. .. 1.CFE .. ...97.4200 |. .. 2,435,500 |. .2,500,000 . 2,497,232 |.. .0 oo 3,427 . 21,094 ...07/10/2018 .. 04/01/2025 ...
20772K-J-0 ..... CONNECTICUT ST . ... 1.DFE ..|... ...96.2620 |... 192,524 |.... ... 200,000 |.. 200,000 O 0 o0 000010998 ).l 1.998 [JJ ooovvnn |, 1,998 |... ...06/29/2020 ... |....07/01/2024 ...
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419792-J7-2 ... HAWATT ST e o ven | s T L ACFE e 1,050,000 . 100.7300 |...evevrennnen 1,057,665 |.......ccenn 1,050,000 [...oeeeennnn 1,050,000 |.evvennerinnnnns (O S | R PN | AR | B EN 4.925 |...... 4.926 [AO .ooeet eviiniiiiieies 8475 | 0 [....10/20/2022 ...|....10/01/2028 ...
677522-4L-5 ..... OHIO ST ... .. 1.BFE ..|... .. 5,700,000 |...74.9100 |... .5,700,000 |.. ....5,700,000 JLO I N | [ APt | B APPSR | B AU 1.830 |...... 1.830 |FA ...... .... 43,463 |... .. 104,310 |....06/18/2020 ...|....08/01/2033 ...
68609T-VB-1 ..... .. 1.B FE ..|... .. 1,000,000 |...77.9850 |... .1,000,000 |.. ....1,000,000 O o0 o0 [0 1.922 |...... 1.922 [MN s e 3,208 |... ... 19,220 |....06/10/2020 ...|....05/01/2032 ...
882722-KE-0 ..... .. 1.AFE ..|... .. 1,890,000 |. 102.7130 |... .1,890,000 |.. .... 1,890,000 JLO I I | [ APPSR | B IEUPRPRRRPIN | B FOT 5.367 |...... 5.366 [AO ...... e 25,359 ... .. 101,436 |....08/19/2009 ...|....04/01/2029 ...
97705M-SC-0 ..... WISCONSIN ST ... . .. 1.B FE ..|... ...1,552,420 |...76.0980 |... .1,550,000 |.. .... 1,551,845 LU R 725 N AU | I RPN | ) AN 1.736 |...... 1719 |WN ... e 4,485 |... .. 26,908 |....06/25/2020 ...|....05/01/2032 ...
97705M-8D-8 ..... WISCONSIN ST .veiieeiennieeeeeennnneeeeennnneeeeennnans fonn ven | nnnees 1,2 ....ee L ABFE s 604,458 |...74.6970 [.......cceunnnnns 448,182 |oovveieeee 600,000 [-eeeevnunniaanees 603,404 [......ccvnnnnnnns 0 [ 3D |0 0 [ 1.836 |...... 1753 [MN Lo i 1,836 [oevvennnnnes 11,016 |....06/26/2020 ...|....05/01/2033 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 15,143,171 | XXX 12,950,001 15,240,000 15, 147,653 0 XXX XXX 115,225 351,261 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 15,143,171 | XXX 12,950,001 15,240,000 15,147,653 0 XXX XXX 115,225 351,261 XXX XXX
047772-2A-9 ..... ATLANTA GA .. .- 1.BFE ..|... .. 260,000 |...98.8790 |... ... 260,000 |.. 260,000 O 0 0 [0 0002032089 |- 3.088 ....10/29/2014 ...|....12/01/2023 ...
100853-E8-9 ..... BOSTON MASS . | TAFE L 1,200,000 |...74.2800 |... .... 1,200,000 O 0 0 [0l 10568 | 1.568 ...12/10/2020 ...|....03/01/2032 ...
212204-ME-8 ..... CONTRA COSTA CALIF CMNTY COLLEGE DIST .. |- 1.BFE ... .. 350,000 |...96.6380 |... 350,000 O 0 0 [0 el 40240 |- 4.241 ....09/16/2022 ...|....08/01/2028 ...
235308-RA-3 ... DALLAS TEX INDPT SCH DIST | TAFE L . 100.2090 |... .. ....2,000,000 O 0 0 [0 0060450 |l 6.450 ....12/27/2012 ...|....02/15/2035 ...
249174-XE-8 ..... DENVER COLO CITY & CNTY SCH DIST NO 1 .. .. 1.BFE ..|... ...92.5980 |... ... 850,000 |.. O 0 0 00000082277 | 3.2717 ....01/19/2018 ...|....12/01/2028 ...
258147-QU-4 . DORCHESTER CNTY S C ......... .1.BFE .. . 100.1200 |. ..1,501,800 |. .1,500,000 .0 .5.699 ....08/26/2009 .. 05/01/2029
359819-DM-8 . FULLERTON CALIF SCH DIST .. 1.CFE .. ...95.9070 |. ..1,107,726 |. . 1,155,000 .0 .3.010 ...01/24/2018 .. 08/01/2025
442331-7E-8 . HOUSTON TEX ... .. 1.DFE .. ... 77.4230 |. ..309,692 |. . 400,000 .0 ......1.788 ....08/18/2021 .. 03/01/2031 ...
442331-7F-5 ... HOUSTON TEX ... |- 1.DFE ... ...75.9780 |... . 805,000 |.. ... 805,000 O 0 0 0 12927 | 1.928 ...08/18/2021 ...|....03/01/2032 ...
446222-UT-6 ... HUNTINGTON BEACH CALIF UN HIGH SCH DIST ... .. 1.DFE ..|... ...85.9940 |... . 300,000 |.. ....273,036 O 3,402 L0 feiiiiel0 el 10534 | 3.683 ....06/10/2022 ...|....08/01/2027 ...
446222-W0V-1 ... HUNTINGTON BEACH CALIF UN HIGH SCH DIST ... .- 1.DFE ..|... ...82.0320 |... . 500,000 |.. .. 500,000 O 0 0 k0l 10884 | 1.884 ...05/13/2021 ...|....08/01/2029 ...
54438C-YL-0 ..... LOS ANGELES CALIF CMNTY COLLEGE DIST ... .. 1.B FE ..|... s ...88.0380 |... ..250,000 |.. O e 772 feiiiiiinnl0 [0 | 1174 4.891 ... 11/22/2022 ...|....08/01/2026 ...
54438C-YP-1 ... LOS ANGELES CALIF CMNTY COLLEGE DIST ... .. 1.BFE ..|... 1,600,000 |...79.9660 |... .1,600,000 |.. O 0 0 [0l 2,106 |- 2.106 ....10/30/2020 ...|....08/01/2032 ...
590485-F3-7 ..... MESA ARIZ .ovvriiiiiiiiiineeeciiiineeeccnieeeeevnne [ een | e | s .. 1.CFE ..|... ...91.7120 |... .1,525,000 |.. O 0 0 [0 000002.739 | 2.739 ....04/08/2016 ...|....07/01/2027 ...
655867-20-4 ..... NORFOLK VA ... .. 1.CFE ..|... ...81.2650 |... 568,855 |.... ... 700,000 |.. 700,000 O 0 0 [0l 2,804 . 2.804 ...08/02/2019 ...|....10/01/2033 ...
720424-77-6 ..... PIERCE CNTY WASH SCH DIST NO 010 TACOMA .. 1.B FE ..|... ... 77.5440 |... 659,124 |.... . 850,000 |.. .. 850,000 O 0 0 [0 ] 1733 | 1.733 ....07/09/2020 ...|....12/01/2031 ...
758449-SB-9 . REEDY CREEK IMPT DIST FLA ... .1.DFE .. ...79.4030 |. ..595,523 |. . 750,000 750,000 |.. .0 .2.197 ....02/05/2020 .. 06/01/2030
758449-SC-7 . REEDY CREEK IMPT DIST FLA ... .1.DFE .. L. 77.4290 |. . 500,000 .500,784 |.. .0 .2.276 ...02/12/2020 .. 06/01/2031
797661-XF-7 ..... SAN FRANCISCO CALIF BAY AREA RAPID TRAN .1.CFE .. ...81.3640 |. ..220,000 .220,000 |.. .0 .2.922 ....07/31/2019 .. 08/01/2034
797661-XG-5 ..... SAN FRANCISCO CALIF BAY AREA RAPID TRAN .1.CFE .. .. 80.8670 |. ..655,000 .655,000 |.. .0 .3.145 ...07/31/2019 .. 08/01/2037 ...
797661-XG-5 ..... SAN FRANCISCO CALIF BAY AREA RAPID TRAN .1.CFE .. .. 80.8670 |. . 150,000 150,000 |.. .0 eeenn 3145 ....07/31/2019 .. 08/01/2037 ...
799017-UX-4 ..... SAN MATEO CALIF UN HIGH SCH DIST .. 1.AFE ..|... ,365,000 |...93.8490 |... .1,365,000 |.. ,365,000 O 0 0 0000002829 | 2.829 ....11/15/2017 ...|....09/01/2026 ...
801315-KW-1 ..... SANTA BARBARA CALIF UNI SCH DIST |- 1.CFE ... .. 825,000 |...78.4360 |... ..825,000 |.. ....825,000 O 0 0 feil0 -l 10853 | 1.853 ...07/01/2020 ...|....08/01/2031 ...
802385-RII-6 ..... SANTA MONICA CALIF CMNTY COLLEGE DIST .. |- 1.CFE ... .. 508,715 |...76.6050 |... . 500,000 |.. ....506,995 O e (858) [0 o0 el 1,946 | 1.748 ....12/09/2020 ...|....08/01/2032 ...
802498-2C-2 ..... SANTA MONICA-MALIBU UNI SCH DIST CALIF . .- 1.BFE ..|... .. 214,593 |...81.7920 |... ..250,000 |.. ....217,259 0 e 2,666 a0 o0 e 10197 | 3.824 ....06/23/2022 ...|....08/01/2028 ...
833085-5G-4 ..... SNOHOMISH CNTY WASH oo |- 1.BFE ..]... .. 895,000 |...93.9870 |... ..895,000 |.. ....895,000 O 0 0 [0 0002232800 |- 3.799 ....11/14/2018 ...|....12/01/2028 ...
849476-LE-4 ..... SPRING BRANCH TEX INDPT SCH DIST |- 1.CFE ... 1,000,000 |. 100.3750 |... .1,000,000 |.. ,000,000 O 0 0 fl0 000050892 | 5.892 ...10/05/2009 ... |....02/01/2039 ...
95736V-FA-5 ..... WESTCHESTER CONTY N Y e 1B FE L .. 515,050 |. 102.2530 |... 511,265 |.... ... 500,000 |.. 514,978 Ol (M) |0 0 ......5.000 .. 4.412 ....12/15/2022 ...|....12/15/2028 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 22,328,196 [ XXX 19,287,549 21,855,000 21,788,688 0 XXX XXX 214,654 666,350 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 22,328,196 | XXX 19,287,549 21,855,000 21,788,688 0 XXX XXX 214,654 666,350 XXX XXX
040654-YA-7 ..... ARIZONA ST TRANSN BRD HMWY REV ... oo |- 1.BFE ). ..600,000 |...84.5630 |... . 600,000 |.. ... 600,000 O 0 0 [0 2,462 | 2.462 ...01/10/2020 ...|....07/01/2030 ...
051595-BZ-8 ..... AURORA COLO WTR REV |- 1B FE ... ..500,000 |...78.3620 |... ... 500,000 O 0 0 [0l 10698 |l 1.698 ....08/20/2021 ...|....08/01/2031 ...
052414-TF-6 ..... AUSTIN TEX ELEC UTIL SYS REV evveeeeeeeeeeeeeeeeeeen [ e e 1,2 s .. 1.DFE ..|... .. 315,000 |...83.5090 |... 263,053 |.... .. ...315,000 O 0 0 k0 011.2.885 | 2.885 ....07/31/2019 ...|....11/15/2032 ...
052414-TK-5 . AUSTIN TEX ELEC UTIL SYS REV .1.DFE .. ... 74.1190 |. ..370,595 |. . 500,000 500,000 |.. .0 . 3.566 ....07/31/2019 .. 11/15/2049 ...
059231-112-2 . BALTIMORE MD REV . .1.DFE .. ...77.3900 |. ..530,122 |. . 685,000 685,000 |.. .0 eee.. 1,925 ...11/19/2020 .. 07/01/2031 ...
059231-114-8 ..... BALTIMORE MD REV ... ... 1.DFE ..|... ... 74.2970 |... 148,594 |.... . 200,000 |.. ...202,583 O e B 0 000002125 . 1.939 ...12/01/2020 ...|....07/01/2033 ...
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091096-PB-7 ..... BIRMINGHAM ALA WTRWKS BRD WTR REV .......cccvvvvunnnnns L ACFE e 1,108,020 |...77.5540 |.................853,094 |.............. 1,100,000 |...oeevennnn 1,106,883 |..evvnneeennnnnd (O R 1 1 AR | N AU (B RN 1.813 |...... 1729 [ oovvins | 9,972 ....07/27/2021 ...|....01/01/2031 ...
091096-PC-5 ..... BIRMINGHAM ALA WTRWKS BRD WTR REV .. oo |- 1.CFE ). 1,161,451 |...76.7550 |... .1,150,000 |.. ....1,159,928 O e (1,073) o0 o0 e 2.013 |...... 1.902 [ ....... . 11,575 |... ....07/27/2021 ...|....01/01/2032 ...
130770-HX-3 ..... CALIFORNIA ST UNIV REV |- 1.DFE ... ...2,842,810 |...72.8610 |... .2,840,000 |.. ... 2,842,050 LU R (3 N AR I RPN | B AN 3.590 |...... 3.578 ....07/24/2019 ...|....11/01/2051 ...
130770-MS-8 ..... CALIFORNIA ST UNIV REV .. .. 1.DFE ..|... ..800,000 |...77.8630 |... . 800,000 |.. ... 800,000 O o0 0 o0 e 1.940 |...... 1.940 ...08/27/2020 ...|....11/01/2031 ...
130770-QK-1 ..... CALIFORNIA ST UNIV REV .. .. 1.DFE ..|... ..400,000 |...77.2570 |... . 400,000 |.. ... 400,000 O o0 o0 [0 e 1.854 |...... 1.854 ....07/09/2021 ...|....11/01/2031 ...
130770-QL-9 ..... CALIFORNIA ST UNIV REV .. 1.DFE ..|... ...76.2360 |... ... 200,000 |.. 200,000 O o0 0 o0 e 1.99% |...... 1.994 ....07/09/2021 ...|....11/01/2032 ...
14320N-FQ-2 ... CARMEL IND REDEV AUTH LEASE RENT REV . .. 1.CFE ..|... ...80.9710 |... .... 1,455,000 O o0 o0 [0 e 1.754 |...... 1.754 ...09/24/2020 ...|....08/01/2029 ...
160429-YJ-9 ..... CHARLESTON S C WTRWKS & SWR REV .. .. 1.AFE ..|... ...79.2220 |... s O o0 0 o0 e 1.790 |...... 1.790 ....06/18/2020 ...|....01/01/2032 ...
160429-YJ-9 . CHARLESTON S C WTRWKS & SWR REV 1AFE .. ...79.2220 |. .. 2,923,292 |. 3,690,000 .0 1790 |......1.790 ....06/18/2020 .. 01/01/2032
186427-GY-0 ..... CLEVELAND OHIO WTR REV .. .1.CFE .. ...76.5410 |. ..995,033 |. 1,300,000 .0 .1.765 |......1.765 ....07/23/2020 .. 01/01/2032
196479-C3-1 ..... COLORADO HSG & FIN AUTH 1AFE .. ...91.2480 |. ..672,794 |. 737,325 |.. .0 ......3.030 |......3.030 ....08/17/2017 .. 09/01/2047 ...
196480-GG-6 ..... COLORADO HSG & FIN AUTH ... |- TAFE L ...88.9000 |... 716,555 |.... ....803,426 JLO N R .Y A IR | B APPSR | B AU 2.350 |...... 2.366 ...06/10/2020 ... |....04/01/2050 ...
196480-K3-0 ..... COLORADO HSG & FIN AUTH ... | TAFE L ...93.5640 |.......oennnns 1,401,980 |.... .... 1,498,419 O 0 o0 [0 4.650 |...... 4.650 ...07/16/2022 ...|....10/01/2052 ...
196480-N7-8 ..... COLORADO HSG & FIN AUTH ... |- TAFE L . 100.7440 |.............. 1,511,160 |.... .... 1,500,000 JLO I I | [ AP | B IEUPRRPRRPIN | B FOU 5.700 |...... 5.700 ....11/02/2022 ...|....03/01/2053 ...
20281P-BB-7 ..... COMMONWEALTH FING AUTH PA REV .... .. 1.EFE ..|... . 100.2590 |... L. 75,194 ... LU R £+ AU I RPN | ) AN 5.631 [...... 5.578 ....01/08/2009 ...|....06/01/2023 ...
231266-WN-4 ..... CURATORS UNIV MO SYS FACS REV .... 1.B FE . ...86.9230 |... JL I N | [ ARt | B IEUPRPRRTIN | B AT 2.012 |...... 2.012 ....04/29/2020 ...|....11/01/2027 ...
235036-45-6 ..... DALLAS FORT WORTH TEX INTL ARPT REV 1.EFE. . ...82.2370 |... . O o0 o0 [0 e 2.624 |...... 2.624 ...08/08/2019 ...|....11/01/2031 ...
235036-4T-4 ... DALLAS FORT WORTH TEX INTL ARPT REV 1.EFE . .. 250,000 |...81.0590 |... ....250,000 JLO I N | [ AR | B ISR | B AU 2.704 |...... 2.704 ....08/08/2019 ...|....11/01/2032 ...
23542J-QU-8 ..... DALLAS TEX WTRWKS & SWR SYS REV .... 1.CFE. .. 1,000,000 |...78.4420 |... ....1,000,000 O o0 o0 [0 2.030 |...... 2.030 ....06/10/2020 ...|....10/01/2032 ...
25477G-TS-4 . DISTRICT COLUMBIA INCOME TAX REV 1.B FE . ...77.7840 |. .2,300,000 |.. .0 .1.580 |......1.580 ....07/10/2020 .. 12/01/2030
25477G-TT-2 ... DISTRICT COLUMBIA INCOME TAX REV 1B FE. ...76.2740 |. .2,300,000 |.. .0 .0 | 1710 |......1.710 ...07/10/2020 .. 12/01/2031
25477G-UZ-6 ..... DISTRICT COLUMBIA INCOME TAX REV 1.B FE . ...93.9090 |. ... 500,000 |.. .0 0] .3.629 |......3.629 ....07/13/2022 .. 07/01/2028
28337L-DP-0 . EL PASO CNTY COLO REV ...euviiviiiiiniiiiinnnineeeceinns foen e 1.DFE. ...90.8300 |. A .2,072,666 |.. .0 .. (11,368) | .3.841 |......3.145 ....04/21/2016 .. 10/01/2028 ...
3130AJ-QU-6 . FEDERAL HOME LOAN BANKS 1.B FE . ...76.3250 |. ..2,289,751 |. .3,000,000 |.. .0 G0 ......1.600 |......1.600 ...06/15/2020 .. 06/22/2033 ...
3130AK-V5-2 ..... FEDERAL HOME LOAN BANKS ... 1B FE. .. 2,000,000 |...77.1351 1,542,701 |.... 2,000,000 0. FRN VN R | RN | B RO 1.500 |...... 1.500 ...01/22/2021 ...|....08/10/2032 ...
3133XP-KG-8 ..... FEDERAL HOME LOAN BANKS ... 1.A .. .. 225,330 |. 100.0681 |... ....210,297 O [ (1,552) |0 o0 e 4.750 |...... 3.983 ....01/28/2011 ...|....03/10/2023 ...
3133XP-KG-8 ..... FEDERAL HOME LOAN BANKS ... I LA .. 364,820 |. 100.0681 |... ....340,480 O [ (251 [0 [0 4.750 |...... 3.983 ....01/28/2011 ...|....03/10/2023 ...
3134GV-F6-0 ..... FEDERAL HOME LOAN MORTGAGE CORP ... 2 ... .. 1.AFE . .. 4,000,000 |...76.6893 |... 4,000,000 JLO I N | [ APt | B APPSR | B AU 1.635 |...... 1.635 ....06/03/2020 ...|....06/22/2033 ...
3134GV-Vs-4 ..... FEDERAL HOME LOAN MORTGAGE CORP ... 2. .. 1.AFE . .. 1,200,000 |...78.6792 |... 1,200,000 O 0 o0 [0 1.620 |...... 1.620 ....12/08/2020 ...|....05/19/2032 ...
3134GV-YC-6 ..... FEDERAL HOME LOAN MORTGAGE CORP ... 2 ... .. 1.AFE . .. 3,000,000 |...76.9229 |... 2,307,688 |.... . 3,000,000 O o0 0 o0 e 1.650 |...... 1.650 ...05/19/2020 ...|....05/26/2033 ...
3134GI-F5-0 ..... FEDERAL HOME LOAN MORTGAGE CORP . 2 .1AFE. 2,800,000 |...76.3351 ..2,137,383 |. .2,800,000 .2,800,000 |.. .0 .1.375 |......1.375 ....08/27/2020 .. 09/03/2032 ...
3134GI-M3-7 ..... FEDERAL HOME LOAN MORTGAGE CORP . 2 . 1AFE. 2,000,000 |...76.4586 |. 1,529,172 |. .2,000,000 .2,000,000 |.. .0 .1.400 |...... 1.400 ....09/03/2020 .. 09/16/2032
3134GI-N5-1 ... FEDERAL HOME LOAN MORTGAGE CORP . 2 .1AFE. 2,000,000 |...78.0798 |. 1,561,595 |. .2,000,000 .2,000,000 |.. .0 .1.340 |......1.340 ....09/04/2020 .. 09/17/2031
3134GI-PF-7 ..... FEDERAL HOME LOAN MORTGAGE CORP . 2 . 1AFE. 982,500 |...69.2447 |. ..692,447 |. .1,000,000 .985,242 |.. .0 .1.310 |...... 1.460 ....10/30/2020 .. 08/17/2033
3134GI-SH-0 ... FEDERAL HOME LOAN MORTGAGE CORP . 2 1AFE .. 2,800,000 |...73.2402 |. ..2,050,725 |. .2,800,000 |.. .0 ......1.500 |......1.500 ....08/17/2020 .. 08/26/2033 ...
3134GX-AB-0 ..... FEDERAL HOME LOAN MORTGAGE CORP ... 2 ... .. 1.AFE ..|... .. 2,000,000 |...78.5382 |... 1,570,764 |.... . . ....2,000,000 JLO N N | [ AP | B IR | B AU 1.500 |...... 1.500 ...10/29/2020 ...|....02/19/2032 ...
386442-UT-2 ... GRAND RIVER DAM AUTH OKLA REV 2 e | LEFE L ..500,000 |...97.2020 |... . 500,000 |.. ... 500,000 O 0 o0 [0 3.491 |...... 3.490 ...10/09/2014 ...|....06/01/2025 ...
387883-YM-7 ..... GRANT CNTY WASH PUB UTIL DIST NO 2 PRIES . A e [ 1.CFE Ll ..200,000 |...86.9790 |... . 200,000 |.. ... 200,000 O o0 0 o0 e 2.428 |...... 2.428 ....01/08/2020 ...|....01/01/2029 ...
39222P-EL4 ... GREATER NEW HAVEN WTR POLLUTION CTL AUTH . e [ 1B FE L ..700,000 |...82.3840 |... . 700,000 |.. ... 700,000 O 0 o0 [0 1.850 |...... 1.850 ....06/18/2020 ...|....08/15/2029 ...
41978C-AH-8 ..... HAWAI'I ST ARPTS SYS CUSTOMER FAC CHARGE ... e | LFFE L ..500,000 |...95.6260 |... . 500,000 |.. ... 500,000 JLO N N | [ AP | B IR | B AU 3.025 |...... 3.025 ....07/13/2017 ...|....07/01/2025 ...
41978C-BA-2 ..... HAWAIT ST ARPTS SYS CUSTOMER FAC CHARGE ... A1 [ LR FE L 1,660,000 |...88.8850 |... .1,660,000 |.. ,660,000 O o0 o0 [0 2.283 |...... 2.283 ...08/15/2019 ...|....07/01/2027 ...
45506E-CU-5 ... INDIANA ST FIN AUTH REV T |- LEFE ... .. 263,979 |...82.9750 |... 248,925 |.... ... 300,000 |.. 266,741 O e 2,762 0 o0 e 2.116 |...... 4.175 ....06/27/2022 ...|....03/01/2029 ...
469487-Ril-4 ..... JACKSONVILLE FLA SPL REV ...cevvveniiiiiiinnnnnns 2 e | 1D FE L. .. 3,400,000 |...76.1270 |... ..2,588,318 |.... ... 3,400,000 0. IR | N N | B RN 1.861 |...... 1.861 ....08/19/2020 ...|....10/01/2031 ...
47770V-BQ-2 ..... [ JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ . 1 .1.DFE .. ...78.1290 |. ..781,290 |. 1,038,862 |.. .0 (2,108) |. ......2.833 |......2.520 ...05/29/2020 .. 01/01/2038 ...
479354-EL-2 ..... JOHNSTON CNTY N C LTD OBLIG .... .. 1.CFE ..|... ...83.5260 |... 338,280 |.... ....405,000 0. 0 0 0 1.790 |...... 1.790 ...06/18/2020 ...|....04/01/2029 ...
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479354-EP-3 ..... JOHNSTON CNTY N C LTD OBLIG ..evvvvnnevvvennnnnieevennns oo vee [ e |2 s LACFE s 500,000 |...78.5500 |........coeeeeenn392,750 |oveenniiiinnnnn 500,000 |.eevvrnnnennnns 500,000 |.eeevvrnnniennnns (O R | N N | AR | B RN 2.090 |...... 2.090 ....06/18/2020 ...|....04/01/2032 ...
48542R-SN-5 ... KANSAS ST DEV FIN AUTH REV .. 1.EFE ..|... 1,300,875 |...79.5550 |... .1,300,000 |.. .... 1,300,744 O e (94) |0 o0 e 1.790 |...... 1.782 ...08/24/2021 ...|....05/01/2030 ...
48542R-SP-0 ..... KANSAS ST DEV FIN AUTH REV .. 1.EFE ..|... ..400,000 |...77.8340 |... ... 400,000 |.. O o0 o0 [0 1.890 |...... 1.890 ...08/18/2021 ...|....05/01/2031 ...
495290-CU-0 ..... KING CNTY WASH SWR REV .. .. 1.BFE ..|... .. 255,591 |...85.2410 |... . 300,000 |.. . O e 779 |0 o0 e 1.300 |...... 4.588 ....11/22/2022 ...|....01/01/2028 ...
495290-DU-9 ...... KING CNTY WASH SWR REV .. .. 1.B FE ..|... ..500,000 |...77.9810 |... ... 500,000 O o0 o0 [0 e 1.691 |...... 1.691 ....07/28/2021 ...|....07/01/2031 ...
54627D-EF-4 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV . .. 1.AFE ..|... .. 458,156 |...92.8870 |... . . ....458,156 JLO I N | I ARt | B APPSR | B FOT 2.050 |...... 2.050 ....07/15/2020 ...|....03/01/2041 ...
54628C-11C-2 ... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & ... .. 1.EFE ..|... .. 120,000 |...79.2360 |... . 120,000 |.. ... 120,000 O o0 o0 [0 e 1.855 |...... 1.855 ....08/06/2021 ...|....10/01/2030 ...
54628C-1ID-0 ..... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & ... .. 1.EFE ..|... ... 77.5690 |... . 200,000 |.. .. 200,000 O o0 0 o0 e 1.945 |...... 1.945 ....08/05/2021 ...|....10/01/2031 ...
54628C-1IE-8 ..... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & .1EFE. ...76.3660 |. . 120,000 120,000 |.. .0 .2.075 |......2.075 ....08/06/2021 .. 10/01/2032
546475-TT-1 ..... LOUISIANA ST GAS & FUELS TAX REV ... .1.DFE. ...80.6430 |. ..940,000 .940,000 |.. .0 1748 |......1.748 ...08/21/2020 .. 05/01/2030
54651R-DL-0 . LOUISIANA ST UNCLAIMED PPTY SPL REV .1EFE .. ...74.3880 |. . 500,000 474,485 |.. .0 ......1.979 |......2.579 ....03/18/2021 .. 09/01/2032 ...
56052F-FH-3 ..... MAINE ST HSG AUTH MTG PUR .. 1.BFE ..|... ...92.4330 |... . 500,000 |.. ... 500,000 JLO I N | I ARt | B APPSR | B FOT 2.689 |...... 2.689 ...09/08/2016 ...|....11/15/2026 ...
STAR-GH-2 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... .. 1.AFE ..|... . 100.5160 |... ....338,705 O o0 o0 [0 4.000 |...... 4.000 ...08/14/2013 ...|....07/01/2043 ...
576000-2G-1 ..... MASSACHUSETTS ST SCH BLDG AUTH DEDICATED .... .. 1.BFE ..|... ...85.1750 |... ....637,388 O e 7,388 |0 o0 e 1.284 |...... 3.391 ....06/25/2022 ...|....08/15/2027 ...
576000-2J-5 ..... MASSACHUSETTS ST SCH BLDG AUTH DEDICATED .. .. 1.B FE ..|... ...81.6430 |... ,000,000 O 0 o0 [0 1.7583 |...... 1.753 ...07/01/2020 ...|....08/15/2030 ...
576000-ZK-2 ..... MASSACHUSETTS ST SCH BLDG AUTH DEDICATED .. .. 1.BFE ..|... ...76.7730 |... 510,000 JLO I N | [ APt | B APPSR | B AU 1.773 |...... 1.773 ...07/01/2020 ...|....08/15/2031 ...
576004-HD-0 ..... MASSACHUSETTS (COMMONWEALTH OF) .. .. 1.AFE ..|... ...96.2780 |... ....184,339 O e 72 o0 [0 e 3.680 |...... 4.412 ....12/07/2022 ...|....07/15/2027 ...
576004-HE-8 ..... MASSACHUSETTS (COMMONWEALTH OF) .. |- TAFE L ...94.3130 |... 943,130 |.... . . ....999,246 O e 136 |0 o0 e 3.769 |...... 3.783 ....08/19/2022 ...|....07/15/2029 ...
59447T-XU-2 ... MICHIGAN FIN AUTH REV .. 1.DFE ..|... .. 87.0880 |... 522,528 |.... . 600,000 |.. .. 600,000 0. 0 0 [0 2.884 |...... 2.884 ...12/05/2019 ...|....12/01/2029 ...
594615-HU-3 .. MICHIGAN ST BLDG AUTH REV .1.CFE .. ...76.7990 |. ..307,196 |. . 400,000 400,000 |.. .0 0] .1.812 |......1.812 ....09/11/2020 .. 10/15/2031
594698-SB-9 . MICHIGAN ST STRATEGIC FD LTD OBLIG REV . .1.CFE .. ...80.4570 |. ..482,742 |. . 600,000 612,221 |.. .0 (1,473) |. .2.028 |......1.743 ....07/22/2021 .. 09/01/2030
594698-SC-7 . MICHIGAN ST STRATEGIC FD LTD OBLIG REV . .1.CFE .. ...78.9640 |. .. 473,784 |. . 600,000 611,036 |.. .0 (1,156) |. .2.128 |......1.897 ...08/17/2021 .. 09/01/2031
594698-TA-0 ..... MICHIGAN ST STRATEGIC FD LTD OBLIG REV . .1.CFE .. ...85.9330 |. . 300,000 .281,613 |.. .0 178 | .2.670 |......3.862 ....06/23/2022 .. 10/15/2028 ...
604160-GX-6 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 1AFE . ...91.1790 |. 1,591,599 1,591,599 |.. .0 ......3.000 |......3.000 ...09/13/2017 .. 10/01/2047 ...
604160-HX-5 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... .. 1.AFE ..|... ...93.5090 |... ..978,134 |.. 978,134 O 0 o0 [0 2.450 |...... 2.450 ....05/14/2020 ...|....06/01/2050 ...
604160-HY-3 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... .. 1.AFE ..|... ...89.0790 |... .2,705,176 |.. ....2,705,176 O o0 0 o0 e 1.920 |...... 1.920 ....08/07/2020 ...|....09/01/2050 ...
60416Q-HZ-0 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... .. 1.AFE ..|... ...85.3270 |... ..844,576 |.. O o0 o0 [0 1.680 |...... 1.680 ...11/10/2020 ...|....12/01/2050 ...
604160-JA-3 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... .. 1.AFE ..|... ...84.4710 |... ..491,642 |.. JLO I N | [ APt | B APPSR | B AU 1.580 |...... 1.580 ....02/11/2021 ...|....02/01/2051 ...
604160-JC-9 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... .. 1.AFE ..|... ...84.9570 |... .1,886,844 |.. O o0 o0 [0 e 2.050 |...... 2.050 ....08/11/2021 ...|....09/01/2051 ...
604160-JE-5 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . .. 1.AFE ..|... ...95.1500 |... .1,49%,673 |.. ....1,49,673 O o0 0 o0 e 4.450 |...... 4.450 ...08/24/2022 ...|....10/01/2052 ...
60637B-B6-6 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY .1.BFE .. ...91.7130 |. ..787,969 ....787,969 |.. .0 .1.850 |......1.850 ....10/16/2020 .. 11/01/2050 ...
61212L-RA-9 ..... MONTANA ST BRD REGENTS HIGHER ED REV . .. 1.DFE .. ...76.0750 |. N . 1,905,000 .1,905,000 |.. .0 .3.075 |......3.075 ...09/06/2019 .. 11/15/2039
61212R-X7-6 ..... MONTANA ST BRD HSG - RWBS ...... .1.CFE .. ...99.7190 |. ..134,621 |. ..135,000 .136,023 |.. .0 .4.000 |......3.472 ....07/12/2012 .. 12/01/2038
613357-BA-9 ..... MONTGOMERY CNTY MD LTD OBLIG .1.BFE .. ...97.0880 |. .. 1,504,864 |. . 1,550,000 1,549,392 |.. .0 .3.900 |......3.910 ....11/08/2018 .. 05/01/2027
641279-NX-8 ..... NEVADA HSG DIV SINGLE FAMILY MTG REV .1.BFE .. ...91.7410 |. ..666,547 |. ..726,553 726,553 |.. .0 ......1.900 |......1.900 ....07/17/2020 .. 11/01/2044 ...
64461X-CZ-6 ..... NEW HAMPSHIRE HEALTH & ED FACS AUTH REV ... |- LEFE L. ...90.7130 |... . 500,000 |.. ... 500,000 JLO N N | [ AP | B IR | B AU 3.199 [...... 3.199 ...11/15/2017 ...|....07/01/2028 ...
64971W-20-3 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... .. 1.AFE ..|... ...89.9770 |... ....2,416,008 O e 14,788 |0 [0 2.970 |...... 3.701 ....06/19/2018 ...|....02/01/2028 ...
64972E-GL-7 ..... NEW YORK N Y CITY HSG DEV CORP MULTIFAMI . .. 1.CFE ..|... ...84.9800 |... JLO I N | [ APPSRt | B IR | B FOT 3.317 |...... 3.317 ....06/13/2019 ...|....11/01/2034 ...
64972E-GN-3 ..... NEW YORK N Y CITY HSG DEV CORP MULTIFAMI .... |- 1.CFE ... ...75.9330 |... L RN | N RPN | B A 3.770 |...... 3.770 ....06/13/2019 ...|....11/01/2044 ...
64990F-E2-6 ..... NEW YORK STATE DORMITORY AUTHORITY |- 1.BFE ... ...79.7770 |... JLO N Y IR | N APPSR | B FOT 2182 |...... 2.152 ...06/16/2021 ...|....03/15/2031 ...
64990F-S9-6 ..... NEW YORK STATE DORMITORY AUTHORITY ... ... 1.BFE ..|... ...88.5260 |... O v 27841 |0 [0 2.657 |...... 3.768 ....06/19/2022 ...|....02/15/2028 ...
65887P-XW-0 ..... NORTH DAKOTA PUB FIN AUTH .. 1.CFE ..|... ...95.6410 |... ....1,511,694 O [ (846) |0 [0 e 4.000 |...... 3.851 ...06/30/2022 ...|....12/01/2028 ...
662850-A5-5 ..... NORTH TEX TWY AUTH REV .... .. 1.EFE ..|... ...78.4130 |... 188,191 |.... s ... 245,444 JLU SRR € 5 DN PO | N RPN | ) AN 2.227 |...... 1.826 ....07/26/2021 ...|....01/01/2032 ...
662851-D6-0 ..... NORTH TEX TWY AUTH REV .... 1EFE .. .. 78.0800 |. ..273,280 |. 350,000 .350,000 |.. .0 ......2.180 |......2.180 ....05/06/2021 .. 01/01/2032 ...
677377-2P-7 ..... OHIO HSG FIN AGY SINGLE FAMILY MTG REV . L 1AFE ... ...95.0510 |... 365,946 |.... ..385,000 |. ....385,000 O 0 0 0 2.650 |...... 2.650 ...07/15/2016 ...|....11/01/2041 ...
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67760H-MX-6 ..... OHIO ST TPK COMUN TPK REV ...oovvivvniieiiiiiineeeeens oo e e | s LLEFE L 250,000 |...86.6330 |........oeeeeeenn216,583 [oenniiiiinnnnnnn 250,000 [....cceevrunnnnnn 250,000 [.....cevvnnnnnnn (O S | R PN | AR | B EN 2.351 |...... 2.351 [FA s e 2,220 |oeeeniiiiinnnnns 5,878 |....01/29/2020 ... |....02/15/2029 ...
684907-IN-4 ..... ORANGE CNTY FLA HSG FIN AUTH HOMEOINER R ... N2 e | LA FE L .. 310,341 ]...90.0720 |... ..310,341 |.. ....310,341 JLO I N | [ APt | B APPSR | B AU 1.650 |...... 1.650 ....09/11/2020 ...|....09/01/2050 ...
68607V-3M-5 ..... OREGON ST DEPT ADMINISTRATIVE SVCS LOTTE ... A1 [ 1.CFE L ...94.1470 |... . 300,000 |.. ... 300,000 O 0 o0 [0 3.487 |...... 3.487 ....04/13/2022 ...|....04/01/2028 ...
709235-89-7 ... PENNSYLVANIA ST UNIV A e [ 1.CFE Ll ...82.7150 |... ... 700,000 |.. O o0 0 o0 e 2.245 |...... 2.245 ....05/06/2020 ...|....09/01/2030 ...
T3474T-AC-4 ..... PORT MORROW ORE TRANSMISSION FACS REV A1 [ 1.CFE L ...96.7860 |... .2,000,000 |.. O e (1122) |0 [0 e 3.371 |...... 3.308 ...12/11/2014 ... |....09/01/2025 ...
751120-FL-5 ..... RALEIGH N C LTD OBLIG N2 e 1B FE L ...78.8370 |... 236,511 |.... . 300,000 |.. ... 300,000 O o0 0 o0 e 2.214 |...... 2.214 ....06/04/2020 ...|....10/01/2032 ...
753385-MY-6 ..... RAPID CITY S D SALES TAX REV .. ... 1.CFE ..|... ...78.3240 |... 665,754 |.... . 850,000 |.. ... 850,000 O o0 o0 [0 e 1.781 |...... 1.782 ....07/29/2021 ...|....12/01/2031 ...
759136-VH-4 ..... REGIONAL TRANSN DIST COLO SALES TAX REV ... .. 1.CFE ..|... ...76.3570 |... ... 900,000 |.. O e 590 0 o0 e 1.967 |...... 2.048 ....08/10/2021 ...|....11/01/2032 ...
797412-DS-9 . SAN DIEGO CNTY CALIF WTR AUTH WTR REV .. .1.BFE .. ...78.9460 |. ..1,184,190 |. .1,500,000 .0 .1.531 |...... 1.531 ...07/09/2020 .. 05/01/2030
79765R-411-6 ..... SAN FRANCISCO CALIF CITY & CNTY PUB UTIL . .1.DFE .. ...83.3040 |. ..166,608 |. . 200,000 .0 .2.803 |......2.802 ....12/13/2019 .. 11/01/2031
T9771F-AN-9 ... SAN FRANCISCO CALIF CITY & CONTY PUB UTIL . .1.DFE .. ...79.3730 |. ..476,238 |. . 600,000 .0 ......1.988 |......1.988 ...10/08/2020 .. 11/01/2031 ...
79771F-BE-6 ..... SAN FRANCISCO CALIF CITY & CNTY PUB UTIL ... .. 1.DFE ..|... ...79.3730 |... 158,746 |.... . 200,000 |.. ...201,216 O e (143) |0 o0 e 1.988 |...... 1.904 ....11/16/2020 ...|....11/01/2031 ...
802649-10-6 ..... SANTA ROSA CALIF WASTEWATER REV .. 1.CFE ..|... s ...78.8590 |... 197,148 |.... .250, 250,000 O 0 o0 [0 e 2.115 ... 2.115 ....11/12/2020 ...|....09/01/2031 ...
810489-K-6 ..... SCOTTSDALE ARIZ MUN PPTY CORP EXCISE TAX . |- 1.BFE ... 1,000,000 |...73.8870 |... 1,000,000 ,000,000 JLO N N | [ AP | B IR | B AU 1.65 |...... 1.656 ....01/22/2021 ...|....07/01/2032 ...
86932U-CJ-2 ..... SUSTAINABLE ENERGY UTIL INC DEL ENERGY E .... ... 1.BFE ..|... s ...84.5420 |... 800,000 O 0 o0 [0 2.444 |...... 2.444 ....04/30/2020 ...|....09/15/2030 ...
875124-ER-6 ..... TAMPA BAY WTR FLA A REGL WTR SUPPLY AUTH .... .- 1.BFE ..|... 1,000,000 |...94.4390 |... ,000,000 JL I N | [ ARt | B IEUPRPRRTIN | B AT 2.612 |...... 2.612 ....02/04/2015 ...|....10/01/2025 ...
880461-MJ-4 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY .... |- 1B FE ... s ...92.8510 |... 877,442 |.... 945,000 O o0 o0 [0 e 2.854 |...... 2.854 ....10/06/2016 ...|....01/01/2027 ...
88213A-EN-1 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY |- TAFE L 1,000,000 |...92.8280 |... 928,280 |.... ,000,000 JLO I N | [ AR | B ISR | B AU 2.916 |...... 2.916 ...03/23/2016 ...|....05/15/2027 ...
88275F-SH-3 TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... |- 1B FE ... s ...89.4920 |... 291,900 |.... ....326,175 L RN | N RPN | B A 2.000 |...... 2.000 ....06/12/2020 ...|....03/01/2036 ...
882806-HL-9 ..... [ TEXAS TECH UNIV REVS .... . .. 1.BFE .. 655,000 |...83.2110 |. ..545,032 |. .655,000 |.. .0 .1.653 |......1.653 ...07/09/2020 .. 02/15/2029
91412H-FG-3 . UNIVERSITY CALIF REVS 1. .1.CFE .. 278,034 |...91.3660 |. ..255,825 | 218,221 |.. .0 .3.349 |......3.459 ....04/06/2022 .. 07/01/2029
91412H-GG-2 . UNIVERSITY CALIF REVS ... 1, .1.CFE .. 443,545 |...79.6340 |. ..358,353 |. 444,614 |.. .0 . .....1.787 ....05/26/2021 .. 05/15/2030
914437-U0-9 ..... [UNIVERSITY MASS BLDG AUTH REV . I VAN .1.CFE .. 500,000 |...80.2490 |. . 500,000 |.. .0 .2.997 |......2.997 ....01/09/2020 .. 11/01/2034 ...
914437-UR-7 . UNIVERSITY MASS BLDG AUTH REV . .2 .1.CFE .. 1,250,000 |...79.4720 |. . 1,250,000 1,250,000 |.. .0 ......3.097 |......3.097 ...01/09/2020 .. 11/01/2035 ...
914437-VE-5 ..... UNIVERSITY MASS BLDG AUTH REV .... A1 [ 1.CFE L .. 378,309 |...76.2570 |... ... 380,000 |.. 378,524 O e 188 0 [0 2.108 |...... 2.152 ....06/21/2021 ... |....11/01/2032 ...
914713-04-7 ..... UNIVERSITY N C CHAPEL HILL REV e | LA FE L 2,000,000 |...91.4430 |... .2,000,000 |.. ....2,000,000 JLO I N | I ARt | B APPSR | B FOT 2.747 |...... 2.747 ...09/15/2017 ...|....12/01/2027 ...
95662M1-27-8 ..... WEST VIRGINIA ST HSG DEV FD .... 2 e [ TAFE L .. 250,000 |...99.2070 |... O o0 o0 [0 2.950 |...... 2.949 ....06/01/2015 ...|....11/01/2024 ...
977100-AC-0 ..... WISCONSIN ST GEN FD ANNUAL APPROPRIATION .. e | 1.CFE Ll .. 789,510 |. 101.7810 |... . O e (4195) |0 e l0 e 5.700 |...... 417 ...07/22/2022 ...|....05/01/2026 ...
977100-HC-3 ..... WISCONSIN ST GEN FD ANNUAL APPROPRIATION .. v [ 1O FE L .. 340,000 |...84.2150 |... 286,331 |.... ..340, ....340,000 O 0 o0 0 2.399 |...... 2.39 ...01/29/2020 ... |....05/01/2030 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 120,302,886 [ XXX 99,768,478 120,364,309 120,247,345 0 XXX XXX XXX XXX
3128M9-CT-7 ..... FH GOB982 ~ RMBS .......evviviiiiiiiiiiiiinineeecevninn foen e | s L R TA i 241,797 |...93.8473 |.eiiiiiininnnns 218,982 |oevvenniiiiiinann 233,339 0 fooevreeeee 1771 0 fenl0 s 3.500 |...... 2.874 ....04/20/2012 ...|....04/01/2042 ...
3128\J-1B-2 ..... FH GO8641 - RMBS ... LA ... 75,827 |...93.2438 |... ...68,478 |.... ... 73,440 |.. O e 1,296 |0 o0 e 3.500 |...... 2.79 ....06/04/2015 ...|....05/01/2045 ...
3128\J-WV-8 ..... FH GO8659 - RMBS ... LA .. 210,253 |...93.2020 |... ..197,162 |.... . LU R (1) N | I RPN | ) AN 3.500 |...... 3.654 ....056/02/2018 ...|....08/01/2045 ...
3128J-XE-5 ..... FH GO8676 - RMBS ... LA ...93.2550 |... 938,814 |.... . .... 1,052,864 0 [ 17,268 il o0 e 3.500 |...... 2.847 ...12/29/2015 ...|....11/01/2045 ...
3128WJ-28B-9 ..... FH GO8737 - RMBS . 1.4 .. ...89.6513 |. ..2,015,364 |. . 2,248,004 .2,280,038 |.. .0 .3.000 |......2.802 ....12/14/2016 .. 12/01/2046 ...
3128WJ-2F-0 ..... FH GO8741 - RMBS . 1.A .. ...89.6204 |. ..473,323 |. ..528,142 527,551 |.. .0 .3.000 |......3.018 ....05/03/2017 .. 01/01/2047
3128P8-E8-0 ..... FH €91959 - RIBS . 1.4 .. ...93.0087 |. ..413,205 .391,116 |.. .0 .3.000 |......4.125 ....11/29/2018 .. 11/01/2037
3132AE-J7-2 . FH 272086 - RMBS . 1.A .. ...92.1879 |. .552,196 |.. .0 .3.500 |......2.3% ....07/30/2019 .. 06/01/2049
3132DN-T8-6 . FH SD1475 - RMBS . 1.4 .. ...97.0685 |. 1,475,390 |.. .0 ......4.500 |......4.507 ....09/08/2022 .. 08/01/2052 ...
3132DN-YG-2 ... FH SD1611 - RMBS . LA ...99.2032 |... ....1,254,916 JLU N R ) APPSRt | B IR | B AU 5.000 |...... 5.040 ...09/20/2022 ...|....10/01/2052 ...
31320V-3J-2 ..... FH SD8001 - RMBS . LA ...92.1259 |... ....283,824 LU R (02 I N | N RPN | ) AN 3.500 |...... 2.417 ....07/08/2019 ...|....07/01/2049 ...
31320V-3N-3 ... FH SD8005 - RMBS . LA ...92.0949 |... ....753,669 JLO I O Jc < 1 I APt | B ISR | ) FOU 3.500 |...... 2.354 ....09/27/2019 ...|....08/01/2049 ...
31320V-4V-4 ... FH SD8036 - RMBS LA ...88.4701 |... ....528,460 JLO PR TR (61c I N | N RN | ) A 3.000 |...... 2.515 ...01/09/2020 ...|....01/01/2050 ...
313200-FJ-7 ..... FEDERAL HOME LOAN MORTGAGE CORPORATION - N LA s . 101.5619 |... .. ....732,139 O e (28) 0 o0 6.000 |...... 5.917 ....10/19/2022 ...|....10/01/2052 ...
31326R-L6-6 ..... FH 006349 - RMBS .......cccvuiiiiiiiinnnnniiiiinninnnnnnenns fone von | onnnns 4 s | TA i 550,152 |...93.8474 |.................504,018 |.................537,061 |..........ounnnns 549,724 |..ooenninnnnnd 0 fooeeiennnnn2,436 |ovvvnennnnnn0 o0 s 3.500 |...... 3.099 ...03/14/2012 ... |....02/01/2042 ...
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3132UN-3M-3 ... FH 062603 - RMBS 4 s LA 274,906 |...92.8948 |.................249,983 |.......ccerrnnnnn 269,103 (U N T 2 RN | N AR | B HN 3.500 |...... 2.740 [MON ..... [ooeeeiininninenns ST 9,419 |....06/12/2019 ...|....12/01/2048 ...
3132H-5N-1 ... FH 044452 - RMBS . N LA ...89.5786 |... ..789,266 |.. O e 1,538 |0 o0 e 3.000 |...... 2.932 | MON ..... . 23,678 |....11/14/2016 ...|....11/01/2046 ...
31321K-08-4 ..... FH 045878 - RVBS . i L LA ...80.4387 |... 1,727,495 |.. JLO PR (1< s VN MO | I RPN | ) A 3.000 |...... 3.179 [MON ..... . 51,825 |....07/06/2017 ...|....12/01/2046 ...
3133BD-NG-6 ..... FH QE3991 - RMBS . N LA ...93.9339 |... O 8 0 0 e 4.000 |...... 4.033 [MON ..... . 35,775 |....06/08/2022 ...|....05/01/2052 ...
3133KL-A9-8 ..... FH RA4532 - RIBS . i L LA ...85.5311 |... O e 10,204 Lol [0 e 2.500 |...... 1.990 [MON ..... . 76,005 |....06/04/2021 ...|....02/01/2051 ...
3133KL-H2-6 ..... FH RA4749 - RMBS . N LA ...85.4066 |.............. 2,536,319 |.... ....3,077,801 JLO I O [+ N 74T ARt | B IR | B FOU 2.500 |...... 2.062 [MON ..... . 74,242 |....02/25/2021 ...|....08/01/2051 ...
3133KP-MD-7 ... FH RA7556 - RVBS . i L LA ...96.4807 |....oovnnnnnns 3,816,434 |.... .... 4,005,757 O [ 1) [0 [0 4.500 |...... 4.330 [MON ..... ....06/09/2022 ...|....06/01/2052 ...
3133KP-Q7-6 ..... FH RA7678 - RMBS . N LA ...98.6788 |... .... 1,479,451 0 . e (449 [0 0 [ 5.000 |...... 4.876 ...09/01/2022 ...|....07/01/2052 ...
3133KQ-EV-4 . FH RA8248 - RVBS . 4 1.4 .. ...98.8037 |. . 1,498,311 |.. .0 .5.000 |[......4.958 ....12/19/2022 .. 11/01/2052
3133TH-V7-9 . FHR 2113 QG - CMO/RMBS . 4 1.A .. . 101.7234 |. . 115,028 |.. .0 .6.000 |......5.849 ....06/16/2008 .. 01/15/2029
3136A5-N2-8 ..... [FNR 2012-53 EL - CMO/RVBS . 4 1.4 .. ...96.4926 |. . A 712,434 .. .0 ......3.000 |......2.673 ...08/17/2012 .. 05/25/2027 ...
3136A8-LL-2 ..... FNR 2012-93 TY - CMO/RMBS ... N LA ...88.7753 |... 264,228 |.... ...278,023 O O (- 15X ARt | B IEUUPRPRRIN | ) AU 2.000 |...... 3.437 ....11/07/2013 ...|....06/25/2042 ...
3136AH-HO-4 ..... FNR 2013-130 A - CMO/RMBS ... i L LA ...91.6993 |... ...85,629 |.... LU R 723 N I RPN | ) F 3.000 |...... 3.188 ....01/09/2014 ...|....01/25/2044 ...
3136AR-PP-7 ..... FNR 2016-11 LA - CMO/RMBS ... N LA ...97.5690 |... ..234,214 ... O e 51 0 o0 e 3.500 |...... 3.229 ....06/26/2018 ...|....05/25/2042 ...
3136B1-LV-4 ..... FNR 2018-24 VD - CMO/RMBS ... i L LA ...96.7523 |....oovunnnnns 1,986,820 |.... O 889 |0 [0 3.500 |...... 3.281 ....07/20/2018 ...|....04/25/2031 ...
3136B4-05-0 ..... FNR 2019-36 JB - CMO/RMBS ... N LA ...85.3155 |t 1,536,236 |.... .. O [ (B44) |0 [0 e 3.000 |...... 3.047 ...07/09/2019 ...|....07/25/2049 ...
3136B5-0E-8 ..... FNR 2019-45 CL - CMO/RMBS . i L LA .. 87.7876 |... ..217,542 |.. LU R - 2: T N | N RPN | ) A 3.000 |...... 2.944 ....07/16/2019 ...|....08/25/2049 ...
3136B6-A9-4 ..... FNR 2019-71 DB - CMO/RMBS . N LA L. 77.2599 |... 927,118 |.... .1,200,000 |.. ....1,221,076 O i35 |0 o0 e 3.000 |...... 2.877 . 12/17/2019 ... |....11/25/2049 ...
3136B7-JD-4 FNR 2019-72 WB - CMO/RMBS . i L LA ...89.3672 |... 446,836 |.... . 500,000 |.. ....503,417 O i 296 |0 [0 e 3.000 |...... 2.856 ....12/12/2019 ...|....02/25/2047 ...
3136B8-AK-5 ..... [FNR 2019-83 NC - CMO/RMBS . 4 1.A .. ...72.7546 |. ..363,773 |. . 500,000 490,779 |.. .0 .2.500 |......2.635 ....01/07/2020 .. 01/25/2049
3136BA-2\-3 . FNR 2020-45 KB - CMO/RMBS . 4 1.4 .. ...71.9392 |. .. 1,438,784 |. .2,000,000 .2,036,514 |.. .0 .2.000 |......1.852 ....06/03/2020 .. 07/25/2050
3136BA-2N-3 . FNR 2020-45 KB - CMO/RMBS . 4 1.A .. ...71.9392 |. .. 719,392 |. .1,000,000 1,012,076 |.. .0 .2.000 |......1.901 ....06/03/2020 .. 07/25/2050
3136BA-P3-2 ..... [FNR 2020-43 BY - CMO/RVBS . |4 1.4 .. ...83.39% |. ..1,713,011 |. . 2,053,979 .2,107,045 |.. .0 .2.000 |......1.652 ....06/16/2020 .. 10/25/2048 ...
3136BA-PD-0 ..... FNR 2020-40 NB - CMO/RMBS . |4 1.A .. ...71.2198 |. .1,000,000 .1,015,201 |.. .0 ......2.000 |......1.879 ...05/06/2020 .. 06/25/2050 ...
3136BG-UX-7 ..... FNR 2021-61 LA - CMO/RMBS ... i L LA .. 88.8186 |... .2,755,840 |.. 2,861,646 O e (11,289) |0 o0 e 2.500 |...... 1.813 ....08/06/2021 ...|....09/25/2051 ...
3136BP-L0-2 ..... FNR 2022-85 BA - CMO/RMBS ... N LA . 100.6328 |... 3,711,846 O e (D) 0 o0 e 5.500 |...... 5.486 . A1/17/2022 ... |....08/25/2047 ...
3136BP-RJ-2 ... FNR 2022-84 A - CMO/RVBS i L LA . 100.0393 |... 2,258,476 LU R (7. N | I RPN | ) AN 5.500 |...... 5.218 ....11/20/2022 ...|....02/25/2045 ...
3137A3-H7-7 ..... FHR 3751 HB - CMO/RVBS .. N LA ...98.096 |... ....381,003 O e (452) |0 o0 e 3.500 |...... 3.510 ...11/02/2010 ...{....11/15/2025 ...
3137A7-KX-7 ..... FHR 3826 BK - CMO/RMBS .. i L LA ...97.3468 |... ....162,012 O e (340) |0 o0 e 3.000 |...... 2.310 ....08/16/2012 ...|....03/15/2026 ...
3137AU-KR-9 ..... FHR 4102 BC - CMO/RVBS N LA ...96.2621 |... 813,049 |.... ..844, 850,042 O e (2,071) 0 o0 e 3.000 |...... 2.5% ...08/30/2012 ...|....08/15/2027 ...
3137F7-JJ-5 ..... [FHR 5057 GA - CMBS/CMO/RVBS . 4 1.4 .. ...83.5373 |. ..2,076,198 |. 2,485,356 .2,562,886 |.. .0 .2.000 |......1.519 ....12/10/2020 .. 12/25/2050 ...
S137F7-MH-2 ..... FHR 5050 CP - CMO/RMBS 4 1.A .. ...84.9430 |. . 1,732,747 | .2,039,893 .2,107,163 |.. .0 .2.000 |......1.428 ....11/23/2020 .. 12/25/2050 ...
3137F9-GM-7 ..... FHR 5074 KP - CMO/RVBS 4 1.4 .. ...84.7740 |. 1,495,557 |. . 1,764,169 .1,818,403 |.. .0 .2.000 |......1.478 ....01/11/2021 .. 02/25/2051
3137FL-3C-6 ..... FHR 4863 HP - CMO/RVBS 4 1.A .. ...93.5891 ..648,170 |. ..692,570 .709,138 |.. .0 .3.500 |......3.179 ....02/08/2019 .. 03/15/2049
3137FL-A3-8 ..... FHR 4875 DA - CMO/RVBS 4 1.4 .. ...95.4962 |. ..599,99 |. .640,747 |.. .0 ......3.500 |......3.132 ...03/15/2019 .. 07/15/2048 ...
3137FL-W5-9 ..... FHR 4881 AK - CMO/RMBS . N LA .. 101,850 |...93.9106 |... ...93,773 |.... ....105,657 O 3218 |0 o0 e 3.500 |...... 2.0M ....01/08/2020 ...|....02/15/2048 ...
S137FM-2E-1 ... FHR 4891 PB - CMO/RVBS .. i L LA ..411,019]...90.3195 |... ....427,915 O e 12,140 |0 [0 e 3.500 |...... 2.697 ....05/10/2019 ...|....06/15/2049 ...
3137FM-RY-0 ..... FHR 4899 JD - CMO/RMBS .. N LA .. 457,662 |...88.0951 |... ....455,334 JLO N RN .Y A AR | B ISP | B AT 3.000 |...... 2.798 ....09/17/2019 ...|....04/25/2039 ...
3137FN-FS-4 ..... FHR 4911 LB - CMO/RMBS .. i L LA 2,600,038 |...90.2226 |... ... 2,624,332 O e 19,710 0 [0 e 3.000 |...... 2.605 ...08/13/2019 ...|....08/25/2049 ...
3137FQ-PD-9 ... FHR 4943 ML - CMO/RMBS .. N LA .. 295,313 ]...80.2493 |... O e (222) |0 o0 e 2.500 |...... 2.624 ....01/08/2020 ...|....04/25/2048 ...
3137FU-B5-2 ..... FHR 4994 AV - CMO/RMBS .. i L LA .. 371,250 |...78.4336 |... O e (324) |0 [0 2.000 |...... 1.725 ....07/08/2020 ...|....12/25/2045 ...
3137FV-EJ-7 ..... FHR 5000 BW - CMO/RMBS . 4 .. LA 1,552,129 |...69.3380 |... . .... 1,545,352 O [ (1,544) |0 [0 e 2.000 |...... 1.752 ...07/17/2020 ...|....08/25/2050 ...
3137FY-TN-6 ..... FHR 5096 C - CMO/RMBS ... 4 .. LA 1,546,534 |...72.2919 |... 1,134,639 |.... ... 1,544,245 LU SRR T 51N AU N RN | ) AN 1.500 |...... 1.645 ....03/24/2021 ...|....04/25/2051 ...
3137H6-XY-6 ..... FHR 5213 JM - CMO/RMBS 4 1.A .. 2,172,612 |...95.3690 |. ..2,046,419 |. .2,170,305 |.. .0 ......3.500 |......3.230 ....08/25/2022 .. 09/25/2051 ...
3137H8-HX-2 ..... FHR 5248 HB - CMO/RMBS .. 4. LA 1,488,125 ]...97.0131 |.....oouunnnns 1,422,615 |.... . 1,466,415 |. .... 1,486,881 O (244) 0 0 4.500 |...... 4.148 ...07/08/2022 ...|....08/25/2052 ...
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3137H8-K8-3 ..... FHR 5249 AB = CMO/RMBS .......oevvvvveniiviiiniineneinns foee ven | s 4 s LA e 1,472,852 ]...96.2133 |......oeunnnns 1,418,575 | 1,474,407 |.ooovvnnnnnnns 1,472,752 [ooeeiiiiinnnnnnnd (O Y (0] FPON | Y AU | B RN 4.000 |...... 4.000 |MON ..o Jouvnnnrinnnnnnnns 4,915 [, 19,659 |....08/09/2022 ...|....11/25/2051 ...
3137H9-DC-0 ... FHR 5270 AB - CMO/RMBS .... N LA . 101.5443 |... . 2,204,577 |.. ....2,199,775 O i n 20 0 o0 e 5.500 |...... 5.529 | MON ... .... 10,104 |... ....10/26/2022 ...|....01/25/2049 ...
313978-C5-1 ... FNR 2011-36 DB - CMO/RMBS . .. CF.. i L LA ...97.0651 |... O e (48) il feil0 e 3.000 |...... 3.003 ....10/18/2013 ...|....05/25/2026 ...
31397U-28-8 ..... FNR 2011-58 AL - CMO/RMBS ... .. CF.. N LA ...97.7532 |... O e (1193) |0 o0 e 3.500 |...... 3.112 ...10/15/2013 ...|....07/25/2026 ...
31403D-AP-4 ... FN 745314 - R\BS i L LA ...96.1682 |... . O o o0 [0 4.000 |...... 3.99%4 ...4,562 |....01/28/2011 ...|....05/01/2034 ...
3140EV-VF-1 ..... FN BC1513 - RMBS . N LA ...89.7568 |...ccevnunnnns 3,050,270 |.... ... 3,421,828 J I O - 1[I ARt | B IR | ) FOU 3.000 |...... 2.893 .. 103,259 |....09/20/2017 ...|....08/01/2046 ...
3140F0-JJ-4 ..... FN BC4764 - RVBS . i L LA ...89.6486 |.............. 2,018,082 |.... .... 2,279,040 O e 8,624 |0 [0 3.000 |...... 2.816 ... 67,533 [....09/13/2017 ...|....10/01/2046 ...
3140FX-C7-5 ..... FN BFO093 - RMBS ... N LA ...91.5043 |... .. 1,643,358 |.... .... 1,932,206 0 feeeenn. 56,686 |oeeeniieeeinnnn0 [0 e 3.500 |...... 3.301 . 62,858 |....08/08/2017 ...|....05/01/2056 ...
3140HA-XB-1 ..... FN BJ8773 - RMBS . 4 1.4 .. ...87.2072 |. ..472,710 | .551,282 |.. .0 .3.000 |......2.774 . 16,262 |....10/21/2019 .. 09/01/2049
3140JP-M9-3 ..... [FN BN6683 - RMBS . 4 1.A .. ...92.1263 |. ..654,404 |. .763,442 |.. .0 .3.500 |......2.545 . 24,862 |....07/19/2019 .. 06/01/2049
3140L0-D8-7 ..... FN BR1926 - RVBS . 4 1.4 .. ...81.8155 |. .. 1,386,039 |. 1,750,435 |.. .0 ......2.000 |......1.606 . 33,882 |....01/08/2021 .. 01/01/2061 ...
3140MA-T7-9 ..... FN BU8673 - RMBS . N LA ...93.9546 |... 1,367,365 |.... . . ... 1,445 247 0 . e 135 [0 0 [ 4.000 |...... 4.089 . 33,958 |....05/05/2022 ...|....05/01/2052 ...
314007-SL-2 ..... FN CA0522 - RMBS . i L LA .. 88.6878 |... 592,937 |.... . 668,567 |.. 650,411 O [ (8,999) [0 [0 3.000 |...... 3.374 . 20,057 |....01/10/2018 ...|....10/01/2047 ...
31400G-5K-9 ..... FN CA8949 - RMBS . 4. 1A ...85.5976 |... ..2,033,676 |.... .2,375,857 |.. ... 2,456,892 O O 4,493 |.oooiiiiiieen0 0 2.500 |...... 2.083 . 59,3% |....03/30/2021 ...|[....02/01/2051 ...
314006-N0-6 ..... FEDERAL NATIONAL MORTGAGE ASSOCIATION - i L LA ...85.6046 |... 1,316,034 |.... 1,537,341 |.. .... 1,600,867 O e 7,846 |0 0 2.500 |...... 2.000 . 38,434 |....06/19/2021 ...|....01/01/2051 ...
3140QG-RN-9 ..... FN CA8592 - RVBS 4. 1A ...86.0328 |... 1,562,877 |.... ... 1,889,634 O e 1,261 |0 o0 e 2.500 |...... 2.004 . 45,415 |....06/15/2021 ...|....01/01/2051 ...
31400G-WN-7 ..... FN CA8687 - RMBS . i L LA ...81.8143 |... 1,381,506 |.... .... 1,696,894 O e 465 |0 0 2.000 |...... 1.934 . 33,772 |....03/04/2021 ...|....01/01/2051 ...
31400P-EY-9 ..... FN CB3750 - RMBS . 4. 1A ...96.4808 |... 1,421,959 |.... .... 1,502,345 O e (1,072) |0 o0 e 4.500 |...... 4.241 . 38,688 |....05/20/2022 ...|....06/01/2052 ...
31400P-H2-6 ..... FN CB3848 - RVBS . i L LA ...91.0749 |... 3,004,027 |.... ... 3,226,742 O 997 o0 [0 e 3.500 |...... 3.773 . 57,722 |....06/07/2022 ...|....06/01/2052 ...
3140QP-PY-7 . FN CB4038 - RMBS . 4 1.A .. ...98.6995 |. .. 1,445,661 |. . 1,466,557 |.. .0 .5.000 |......4.984 . 12,206 |....09/15/2022 .. 06/01/2052
31400P-RK-5 ..... [FN CB4089 - RMBS . 4 1.4 .. ...94.4682 |. .. 1,375,425 |. 1,441,202 |.. .0 .4.000 |......4.134 . 24,266 |....07/08/2022 .. 07/01/2052
3140XA-20-1 ... FN FM7088 - RMBS 4 1.A .. ...85.7047 |. ..2,917,687 |. . 3,534,629 |.. .0 .2.500 |......2.031 . 85,109 |....06/22/2021 .. 05/01/2051
3140XA-GK-2 ..... FN FM6501 - RMBS . |4 1.4 .. ...86.2438 |. ..1,086,172 |. . 1,307,560 |.. .0 .2.500 |......2.026 . 31,485 |....08/18/2021 .. 03/01/2061 ...
3140XB-22-2 ..... FN FM7991 - RVBS . |4 1.A .. ...85.4780 |. .. 3,125,508 |. . 3,656,500 .3,810,522 |.. .0 ...r.2.500 |......1.994 . 91,412 |....07/27/2021 .. 07/01/2051 ...
3140XB-X7-0 ..... FN FM7901 - RMBS ... i L LA ...85.5368 |... 1,556,223 |.... 1,819,362 |.. 1,896,512 LU Y N | N RPN | ) AN 2.500 |...... 1.991 . 45,484 |....07/07/2021 ...|....07/01/2051 ...
3140XC-B8-0 ..... FN FM8162 - RMBS ... N LA ...85.5456 |... 1,491,879 |.... 1,828,139 O e 3,140 |0 o0 e 2.500 |...... 1.923 . 43,599 |....07/29/2021 ...|....07/01/2051 ...
3140XC-P-4 ... FN FM8369 - RMBS ... i L LA ...85.3501 |... 2,302,800 |.... ....2,811,620 O e 1,984 |0 [0 2.500 |...... 1.994 . 67,452 |....08/10/2021 ...|....08/01/2051 ...
3140XG-U3-1 ..... FN FS1501 - RMBS ... N LA ...94.6675 |... 0 . PR :1<I0 I SRR | B AU | B 4.000 |...... 3.832 . 17,006 |....04/14/2022 ...|....08/01/2051 ...
3140XH-WC-7 ..... FN FS2442 - RIBS ... i L LA ...94.4434 |... .. 1,477,230 0 | e (195) [0 |0 e 4.000 |...... 3.930 . 19,595 |....08/05/2022 ...|....07/01/2052 ...
31418C-CP-7 ..... FN MA2777 - RMBS . N LA ...88.6986 |... 801,250 |.... ..903,340 |.. 875,074 .0 (11,321) [eeeeeeieieie 0 0 s 3.000 |...... 3.439 . 27,100 |....01/22/2018 ...|....10/01/2046 ...
31418C-T9-5 . FN MA3275 - RVBS . 4 1.4 .. ...89.1146 |. .. 1,652,878 |. . 1,742,562 .1,695,155 |.. .0 .3.000 |......3.373 . 52,277 |....01/29/2018 .. 02/01/2048 ...
31418D-2N-1 ..... [FN MA4380 - RMBS . 4 1.A .. ...88.0123 |. 1,319,853 |. . 1,499,623 .1,585,793 |.. .0 .3.000 |......2.314 . 44,989 |....07/08/2021 .. 07/01/2051
31418D-C6-7 ..... FN MA3692 - RVBS . 4 1.4 .. ...92.1574 |. ..298,938 |. ..324,378 .350,392 |.. .0 .3.500 |......2.479 . 11,353 |....07/15/2019 .. 07/01/2049
31418D-YC-0 ..... FN MA4306 - RVBS . 4 1.A .. ...85.0924 |. .. 1,356,060 |. . 1,593,633 1,645,238 |.. .0 ......2.500 |......2.108 . 39,841 |....08/12/2021 .. 04/01/2051 ...
31418D-78-8 ..... FN MA4366 - RMBS . 4 | 1A L ...87.8429 |.......oeennns 1,464,442 |.... .1,667,115 |.. ... 1,730,541 O 30481 0 0 2.500 |...... 1.877 . 41,678 |....05/20/2021 ...|....06/01/2041 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 130,495,439 | XXX 114,770,957 128,276,799 130,672,387 0 265,238 343,349 2,967,757 XXX XXX
3140J7-XA-8 ..... |FN BM3372 - CMBS/RMBS ... | .|4 | 1A o). 1,054,509 |...93.9415 |... ..927,610 |.... ..987,434 |.. ....1,070,306 |......ccoevnnnnn0 [ (13,551) | L2,791 ... . 33,807 |....02/08/2021 ...|....01/01/2028 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 1,054,509 | XXX 927,610 987,434 1,070,306 0 (13,551) 2,791 33,807 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 251,852,835 | XXX 215,467,044 249,628,542 251,990,038 0 256,733 986,433 5,477,294 XXX XXX
00081T-AK-4 ... ACCO BRANDS CORP ... .3.CFE .. ...82.5000 |. ..115,500 |. . 140,000 115,500 |.. ... 11/22/2022 .. 03/15/2029 ...
00182E-BM-0 ..... ANZ NEW ZEALAND INTL LTD (LONDON BRANCH) . .. 1.EFE .. ...82.9097 |. .. 497,458 |. . 600,000 .509,416 |.. ...02/06/2020 .. 02/13/2030
00182Y-AA-3 ..... ANZ BANK NEW ZEALAND LTD .. . 1.GFE .. ...97.2306 |. 500,000 |.. ....08/02/2022 .. 08/11/2032 ...
00185A-AF-1 ..... AON PLC L. 2.AFE ... ...97.6369 |... ...01/19/2018 ...|....06/14/2024 ...
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001877-AA-T7 ..... AP1 GROUP DE INC ..vvvenieviiniiniieiinnineeecennnneeeees oo ven | s 1,2 e LABFE Ll 58,153 [...82.8820 |..........eeeennn 88,017 |ovvinnniinnnnnnnn 70,000 fonnniinnnnnnnn 57,922 |ocnniinnnnn (382) [ 192 |0 o0 e 4125 |...... AL T [V E, 1,331 [ 0 [....11/22/2022 ...|....07/15/2029 ...
001940-AC-9 ..... ATS CORP .eeeeeeee e e eeeee e e e eeen e e eeennnn e eeeen foes wen | Conenn [ 1,2 s ..4.BFE ..|... ...86.2760 |...ceevuniieeeenn56,079 |oeiiiiiiinnnnnn 65,000 |oieiiiniiieeeennn55,888 |0 e 129 |0 [0 e 4125 |...... 7.049 ... 11/22/2022 ...|....12/15/2028 ...
00206R-DQ-2 ..... ATET INC v eeeeennes oo e e [1,2 .. 2.BFE ..|... ...97.4004 |.................974,004 |..............1,000,000 |.................989,378 |.cooovriinnnnnn0 forriinnnnn 1,318 |l [0 e 4.250 |...... 4.533 ....06/13/2022 ...|....03/01/2027 ...
00206R-HII-5 ..... ATET INC e eeeenee e eeeenne oo ven | [ 1,2 s .. 2.BFE ..|... . ...95.5665 |.................955,665 |..............1,000,000 |............eeenn998,636 |ooeeiiieennnnni0 fooiiiiiiiii 226 o0 o0 e 3.800 |...... 3.836 ...06/23/2022 ... |....02/15/2027 ...
00253X-AA-9 ..... AADVANTAGE LOYALTY IP LTD weveniiviinnnniircennnineeees oo vee [ e [T .. 3.BFE ..|... .. 161,136 |...96.1378 |... 161,180 e (112) et 156 il 0 s 5.500 |...... 6.833 ....12/30/2022 ...|....04/20/2026 ...
00253X-AB-7 ..... AADVANTAGE LOYALTY IP LTD eeeeeeeieeieeeeeememeeeeeee oo vee | e [T s ..3.BFE ..|... .. 140,146 |...91.2192 |... . . 140,212 e (168) [ 284 0 [0 5.750 |...... 7.650 ....12/06/2022 ...|....04/20/2029 ...
002824-B0-2 ..... ABBOTT LABORATORIES ...cevvvnneeviinnneeeeeviiineeeevnns foee wen e [ 1,2 il .. 1.EFE ..|... .. 197,134 1...79.7302 |... . 200,000 |.. 197,814 0 el 273 0 [0 1.400 |...... 1.556 ....06/22/2020 ...|....06/30/2030 ...
00287Y-AY-5 ..... ABBVIE INC eeveeeeeeeeenieeeeeenneeeeeemneeeeeemennns foee wen | [1,2 s .. 2.AFE ..|... .. 498,090 |...94.4956 |... ... 500,000 |.. 499,295 |..oevvviiieeeeenn0 e 195 [0 0 [ 3.200 |...... 3.245 ....05/09/2016 ...|....05/14/2026 ...
00287Y-CX-5 ..... ABBVIE INC ... s .2.CFE .. 2,117,320 |...97.5420 |. .2,000,000 .2,030,100 |.. .3.800 |......3.002 ...07/25/2016 .. 03/15/2025
00404A-AN-9 ..... ACADIA HEALTHCARE COMPANY INC . 1,2 .4BFE .. 118,387 |...94.8500 |. ..125,000 117,892 .. .5.500 |......6.644 ....12/08/2022 .. 07/01/2028
004498-AB-7 ..... ACI WORLDWIDE INC ........... .4BFE .. ..52,394 [...96.8750 |. 55,000 ..52,503 |.. .. 5.750 |......7.195 ....10/27/2022 .. 08/15/2026 ...
00507V-AP-4 ..... ACTIVISION BLIZZARD INC ..eeeeeeeeeeeeeeeeeeeeeeeee fo e e [1,2 s .. 2.AFE ..|... 464,340 |...78.2505 |... . 500,000 |.. 1. 469,806 |.eeneniieeennn0 e 3,560 |0 [0 1.350 |...... 2.207 ...06/15/2021 ...|....09/15/2030 ...
00687Y-AA-3 ..... ADIENT GLOBAL HOLDINGS LTD ...ccevvvnneeevivnnnnnneeevnns foen e [ Covnn | 1,2 i ..4.CFE ..|.. ...93.0980 |... . 200,000 |.. 186,196 |ovveeneen (920) [t 298 0 0 4.875 |...... 6.914 ....11/23/2022 ...|....08/15/2026 ...
00724F-AC-5 ..... ADOBE INC -.eeeeeeeeeeeeene e eeene e e eeenm e eeenns o wen [ [ 1,2 s .. 1.EFE ..|... ...97.2436 |... . 200,000 |.. 195,282 |0 o190 |0 0 3.250 |...... 4.447 ....11/28/2022 ...|....02/01/2025 ...
00724P-AD-1 ..... ADOBE INC ..vviviiiieiceiiieeecceiieeeccvneneeeeenns oo wen e [ 1,2 .. 1.EFE ..|... ...85.5126 |... . 600,000 |.. 598,677 v e 170 0 0 2.300 |...... 2.334 ...01/22/2020 ... |....02/01/2030 ...
00751Y-AF-3 ..... ADVANCE AUTO PARTS INC ..eeneeeeemeeieeeeemnnieeeeeeeen oo wee e [1,2 s .. 2.BFE ..|... ...84.1472 |... . 400,000 |.. 1:399,093 |oeeveiiieeeeenn0 [ 181 0 [0 | 1.750 |...... 1.800 ...09/22/2020 ...|....10/01/2027 ...
00790R-AA-2 ..... ADVANCED DRAINAGE SYSTEMS INC . .. 3.CFE ..|... ...93.2500 |... ...40,000 |.oeevriiinnnnnnnn 37,089 foiniiiiinnnnl0 i 66 [0 [0 e 5.000 |...... 6.852 ....11/16/2022 ...|....09/30/2027 ...
00846U-AL-5 ..... AGILENT TECHNOLOGIES INC .. 2.AFE ..|... ...86.4569 |... .2,500,000 |.. ,488,016 [.....cceveeeeen0 e 1,608 [0 0 s 2.750 |...... 2.829 ...09/05/2019 ...|....09/15/2029 ...
00846U-AM-3 ..... AGILENT TECHNOLOGIES INC .. .. 2.AFE ..|... ...81.1523 |... 405,761 |.... ... 500,000 |.. 501,399 |ooeveevviinnnnn0 oot (A78) o0 0 s 2.100 |...... 2.058 ....07/21/2021 ...|....06/04/2030 ...
00846U-AN-1 ..... AGILENT TECHNOLOGIES INC .. L2.AFE .. ...80.8604 |. ..889,464 |. .1,100,000 01,091,924 |.. .2.300 |......2.399 ....03/16/2021 .. 03/12/2031
009158-AV-8 ..... AIR PRODUCTS AND CHEMICALS INC . 1FFE .. ...97.7635 |. ..2,101,915 |. .2,150,000 .2,146,8% |.. .3.350 |......3.445 ....07/13/2015 .. 07/31/2024
010392-FK-9 ..... ALABAMA POWER CO ............ . 1EFE .. ...98.6798 |. .1,000,000 .999,702 |.. . .3.550 |......3.583 ....12/03/2013 .. 12/01/2023
013092-AB-7 ..... ALBERTSONS COMPANIES INC .....ovvvniviiiiiniiiiiinnnnnfeen e o A .3.CFE .. ...95.0680 |. 200,000 .190,136 |.. (9,699) |. .5.875 |......5.8%4 ....08/05/2019 .. 02/15/2028 ...
013092-AG-6 ..... ALBERTSONS COMPANIES INC ...eevveeeeeiieieeeeeeeieee feen o T A .3.CFE .. ...83.8990 |. ..330,000 276,867 |.. . (48,969) |. ......3.500 |......3.730 ...12/02/2020 .. 03/15/2029 ...
013817-AW-1 ..... HOWMET AEROSPACE INC 12 .. 3.AFE ..|... ...98.7500 |... . 110,000 |.. ...108,625 |.......... (1,203) |oeeeeeeeeeee3 o0 0 e, 5125 |...... 5.168 ....12/06/2022 ...|....10/01/2024 ...
013822-AG-6 ..... ALCOA NEDERLAND HOLDING BV ....eeeeeeeeeeeeeeenneeeeee foee e | Conn | 1,2 s .. 2.CFE ..|... ...88.6529 |... ... 180,000 |.. 179,912 [ooeeeiiieei 0 e 14 [0 |0 [ 4125 |...... 4.134 ....03/09/2021 ...|....08/31/2029 ...
01400E-AB-9 ..... ALCON FINANCE CORP .....eevnvvvvinnnnnniniinnnnnennrnnnnns foen ven eeeeenn [1,2 s .. 2.BFE ..|... ...87.2987 |... .1,400,000 |.. ,410,270 o (1,468) [0 0 3.000 |...... 2.872 ....03/18/2021 ...|....09/23/2029 ...
01400E-AD-5 ..... ALCON FINANCE CORP .....eeeeeeeennneeeeemmnneeeeeemnnnns fooe ven e [1,2 s .. 2.BFE ..|... ...85.1845 |... ... 650,000 |.. e (2,390) |oeeeeieeeeeenn0 [0 | 2.600 |...... 2.164 ....07/08/2021 ...|....05/27/2030 ...
01626P-AH-9 ..... ALIMENTATION COUCHE-TARD INC ....evvvvvvvvnnnnirvvnnnnns foee e JAcee 1,2 il .. 2.BFE ..|... ...92.5692 |... .3,700,000 |..evennennenn 3,661,941 [0 e 7,216 [0 0 3.550 |...... 3.791 ...11/20/2018 ...|....07/26/2027 ...
01741R-AH-5 ..... ATEING e eeenniee foee een [ [ 1,2 s ..4.BFE ..|... ...95.6285 |... +..60,000 |oeeerriirieeennn 85,514 |0 e 79 [0 0 e 5.875 |...... 7.733 ... 11/22/2022 ...|....12/01/2027 ...
019736-AE-7 ..... ALLISON TRANSMISSION INC L3.AFE .. ...92.7303 |. . 100,000 4.750 |......6.428 ... 11/14/2022 .. 10/01/2027 ...
019736-AF-4 ..... ALLISON TRANSMISSION INC .. L3.AFE .. ...93.9100 |. . 100,000 .5.875 |......7.055 1171472022 .. 06/01/2029
019736-AG-2 ..... ALLISON TRANSMISSION INC .3.BFE .. ...82.2500 |. 50,000 .3.750 |......6.640 ....12/06/2022 .. 01/30/2031
02005N-BF-6 ..... ALLY FINANCIAL INC .... L3.AFE .. ...96.8973 |. . . 105,000 .5.750 |......6.252 ....12/06/2022 .. 11/20/2025
02154C-AH-6 ..... ALTICE FINANCING SA .|C. .4BFE .. ...78.6563 |. . A . 200,000 ......5.750 |......8.862 ....12/08/2022 .. 08/15/2029 ...
02156L-AC-5 ..... ALTICE FRANCE SA 2 s ..4.BFE ..|... ...78.3120 |... 156,624 |.... . 200,000 |.. 156,624 oo (2,744) [ 18 0 [0 5.500 ....10/25/2022 ...|....01/15/2028 ...
023135-AZ-9 ..... AMAZON.COM INC .. eeeeeneins foee ven e [1,2 s .. 1.DFE ..|... ...96.9414 |l 2,908,242 |.... .3,000,000 |.. 002,998,082 o.eniiiiinnnnn0 e 1,127 fennl0 0 2.800 ....06/08/2018 ...|....08/22/2024 ...
02343U-AG-0 ..... AMCOR FINANCE (USA) INC ... .. 2.BFE ..|... .. 94.7236 |..ccovnnnnnnns 2,320,727 |.... .2,450,000 |.. 2,455,449 |0 e (1,638) [0 [0 3.625 ....06/13/2019 ...|....04/28/2026 ...
02344A-AA-6 ..... AMCOR FLEXIBLES NORTH AMERICA INC .. .. 2.BFE ..|... . ...81.5614 |... . 600,000 |.. ....599,774 O e 28 |0 [0 e 2.690 ....06/18/2021 ...|....05/25/2031 ...
02361D-AS-9 ..... AMEREN ILLINOIS CO .. 1.F FE ..|... .. 499,550 |...95.5303 |... . 500,000 |.. ....499,747 O [ 82 |0 [0 e 3.800 ...05/14/2018 ...|....05/15/2028 ...
02406P-AU-4 ..... AMERICAN AXLE & MANUFACTURING INC .. ..4.BFE ..|.. .. 111,131 ]...90.2200 |... . 120,000 |.. ....108,264 |.......... (3,088) [cevvvvvnnnnnnn 22 Joeeeeiiiiiinl0 [0 6.500 ....11/14/2022 ...|....04/01/2027 ...
02406P-BB-5 ..... AMERICAN AXLE & MANUFACTURING INC .. ..4.BFE ..|... ... 75,849 |...80.7826 |... +..90,000 |+eerrrunieeeennnn 72,704 | (3,377) [ 282 o0 [0 s 5.000 ....11/07/2022 ...|....10/01/2029 ...
024747-AF-4 ..... AMERICAN BUILDERS & CONTRACTORS SUPPLY C 1,2 e .. 3.BFE ..|... ... 80,091 |...89.2200 |... ...90,000 |.. [(C1°) N UUUURRRRRRR [-I- 1) AP | N | ) IR 4.000 ....12/06/2022 ...|....01/15/2028 ...
025816-CF-4 ..... AMERICAN EXPRESS CO ... . 2. 1FFE .. 1,026,270 |...94.2508 |. .1,000,000 .0 (3,861) |. 30125 .. ....07/25/2019 .. 05/20/2026 ...
025816-CP-2 ..... AMERICAN EXPRESS 00 ...euuniivvvvvunniiiiiininniiiiinannns . 2 e | LLFFE L. .. 1,286,807 )...93.7294 |... .1,275,000 |. .... 1,280,697 0. L (1,205) [0 0 3.300 ...07/18/2017 ... |....05/03/2027 ...
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025816-CV-9 ..... AMERICAN EXPRESS C0 ...euvvvvvvnnnnirvinnnnneeevennnnns foon ven | oeeeeen | s LFFE L 449,955 |...98.0032 |....eennerennnnn 441,014 [ 450,000 |....oevvvvnnnnnns 449,970 |ovvveevievnnnnn0 oo 15 0 0 3.375 |...... 3.380 [MN ..ocoe ooviiniiiiiis 2,887 | 7,594 |....04/28/2022 ...|....05/03/2024 ...
026650-CJ-8 ..... AMERICAN HONDA FINANCE CORP .... |- 1.GFE ... ...99.2420 |... .1,500,000 |.. e 1,499,702 [0 e 542 |0 0 3.450 |...... 3.488 () ....... veen 24,006 |... . 51,750 |....07/11/2018 ...|....07/14/2023 ...
026650-DUI-8 ..... AMERICAN HONDA FINANCE CORP .... cevveeees | TG FE L ...86.3049 |... .1,000,000 |.. . 1,000,968 |.....ooeevnnnnnn0 ovviiiiee (A78) el 0 o0 e 2.000 |...... 1.980 NS weees e 5,389 |... .20,000 |....03/24/2021 ...|....03/24/2028 ...
026874-CY-1 ..... AMERICAN INTERNATIONAL GROUP INC ...eeeeeevevennneeeee oo vee | e [T s .. 2.BFE ..|... ...98.9582 |... +.296,000 |eeevrunneeeennn299,445 |0 e (2,974) |0 0 e 4125 |...... 3061 |FA ooees e 4,613 |... . 12,210 |....07/12/2016 ...|....02/15/2024 ...
03073E-AT-2 ..... AMER | SOURCEBERGEN CORP .. 2.AFE ..|... ...83.1578 |... 1,600,000 |...eenieneenn 1,697,200 [oiiiiininnnnnn0 fveinnnnnnn 301 [0 el e 2.700 |...... 2.724 [MS ...... . 43,200 |....03/25/2021 ...|....03/15/2031 ...
03076C-AF-3 ..... AMERIPRISE FINANCIAL INC ...eeeeeeeiieeeeeenieeeeenenn foovee | e [T s .. 1.G FE ..|... ...99.3080 |... .3,000,000 |.. +...3,003,788 |.....ceevvnnnnn0 e (4,668) |oeeeieeeen0 [0 e 4.000 |...... 3.835 (A0 ...... 120,000 |....11/12/2013 ...|....10/15/2023 ...
030981-AJ-3 ..... AMERIGAS PARTNERS LP .. 4.AFE ..|... .. 105,387 |...94.9709 |... ... 110,000 |.. 104,468 |.......... (1,055) |oeuueereennnn 136 [0 il s 5.875 |...... 7.164 ....12/06/2022 ...|....08/20/2026 ...
031162-CU-2 ..... AMGEN INC .... .. 2.AFE ..|... ,005,743 |...84.3656 |... .1,000,000 |.. e 1,004,738 |0 e (B27) [0 [0 e 2.450 |...... 2.375 ....05/13/2021 ...|....02/21/2030 ...
031162-CWI-8 ..... AMGEN INC .... L2.AFE .. ,227,054 |...81.7203 |. .1,200,000 .1,222,248 |.. .2.043 ...06/17/2021 .. 02/25/2031
031652-BK-5 ..... AMKOR TECHNOLOGY INC . .3.BFE .. . 90,963 |...98.9619 |. 95,000 ..92,439 |.. .7.313 ...06/03/2019 .. 09/15/2027
032654-AN-5 ... ANALOG DEVICES INC . .1.GFE .. 144,587 |...95.5422 |. . A . 150,000 144,625 |.. ......4.506 ....12/19/2022 .. 12/05/2026 ...
032654-AZ-8 ..... ANALOG DEVICES INC .... .. 1.G FE ..|... .. 190,894 |...94.3164 |... 188,633 |.... . 200,000 |.. 02190,950 |eeeeiiiiiiennn0 e 56 |0 [0 ] 80450 . 4.585 ....12/19/2022 ...|....06/15/2027 ...
03674X-AQ-9 ..... ANTERO RESOURCES CORP ... .. 3.AFE ..|... . 74,488 |. 100.5746 |... T4 el TA000 [ TATT2 e (314 [ (D) 0 [0 7.625 |...... 7.487 ....12/20/2022 ...|....02/01/2029 ...
03674X-AS-5 ..... ANTERO RESOURCES CORP ... .. 3.AFE ..|... ..54,409 [...92.7110 [.....covveieeenn 50,991 |oenniii it 85,000 [neiiiniieeen 50,991 e (3,428) [ B e 0 [0 | 5.375 |...... 5.550 ....12/06/2022 ...|....03/01/2030 ...
03690A-AH-9 ..... ANTERO MIDSTREAM PARTNERS LP ... .. 3.CFE ..|... .. 121,260 |...91.4240 |................. 118,851 |................ 130,000 |ooeevvennnnnnnnn 118,851 [ounnneennn (2,550) [ovvenenenn 141 o0 [0 e 5.375 |...... 6.653 ...12/06/2022 ...|....06/15/2029 ...
03690E-AA-6 ..... ANTERO MIDSTREAM PARTNERS LP ... ..3.CFE ..|... ... 94,406 |. 101.2248 |.......eeeeeeennn 91,102 [oeeniieinnnnnn290,000 |oeeeeniieeeennnn 91,102 e (3,083) [ (220) |0 o0 e 7.875 |...... 5.671 ....11/14/2022 ...|....05/15/2026 ...
03740L-AA-0 ..... AON CORP .. 2.AFE ..|... .. 997,120 |...79.4081 |... A, e 997 ATT o0 [ 264 |0 [0 2.050 |...... 2.082 ....08/18/2021 ...|....08/23/2031 ...
037735-CU-9 ..... APPALACHIAN POIER CO . .. 1.G FE ..|... 1,856,077 |...96.4357 |... .1,895,000 |.. . 1,884.211 [0 i 4,200 [0 [0 3.400 |...... 3.649 ...07/13/2015 ...|....06/01/2025 ...
037833-BG-4 ..... APPLE INC .. 1.B FE ..|... .. 727,905 |...96.7030 |... s . 750,000 |.. 028,483 0 B8 0 [0 3.200 |...... 4.492 ....12/06/2022 ...|....05/13/2025 ...
038522-A0-1 ..... ARAMARK SERVICES INC . L4.AFE .. . 60,579 ...93.2935 |. ...60,641 |. ..60,621 |.. .5.000 |......6.573 ....12/06/2022 .. 02/01/2028
03938L-AZ-7 ..... ARCELORMITTAL SA ... .2.CFE .. . 98,991 |.101.8888 |. ..101,889 |. ..99,266 |.. .6.125 |......6.458 ....06/27/2015 .. 06/01/2025
039483-BL-5 . ARCHER-DANIELS-MIDLAND CO . 1FFE .. ,657,272 |...92.8359 |. ..1,59,778 |. 1,692,523 |.. . ......2.970 ...09/2172017 .. 08/11/2026
039524-AA-1 ARCHES BUYER INC ... .4BFE .. . 62,050 |...78.2101 ..58,658 |.. .4.250 |......8.200 ...12/06/2022 .. 06/01/2028 ...
03959K-AC-4 ..... [ARCHROCK PARTNERS LP .. .4BFE .. . 65,663 |...91.5015 |. ..64,051 |.. ......6.250 |......7.678 ....12/06/2022 .. 04/01/2028 ...
03966V-AA-5 ..... ARCONIC CORP (PITTSBURGH) . .. 3.CFE ..|... . 83,362 (...93.8265 |..................84,444 |..................90,000 [..........eeenn 83,394 |oiiiiniiiin (85) [ 117 0 [0 6.125 |...... 7.869 ....12/06/2022 ...|....02/15/2028 ...
03966V-AB-3 ..... ARCONIC CORP (PITTSBURGH) ... .. 3.AFE ..|... ... 78,871]...98.3097 |...cevvuuiieeenn.. 78,648 |oeniiiinnnnn...80,000 |oeeevenniieeennn 78,648 |oeeeeeeen (262) [ 38 |0 o0 6.000 |...... 6.630 ....12/05/2022 ...|....05/15/2025 ...
03969A-AN-0 ..... ARDAGH PACKAGING FINANCE PLC .. 3.CFE ..|... .. 209,240 |...86.6223 |.................203,563 |[.................235,000 |.................203,342 |.......... (6,611) |......000ut i 700 |oeeennnnn 5,465 [ooiiiiiniinnnnn 0 e 4125 |...... 7.410 ....12/08/2022 ...|....08/15/2026 ...
040555-CV-4 ... ARIZONA PUBLIC SERVICE CO . .. 1.G FE ..|... ,388,475 |...90.3331 |.............. 2,258,327 |[..............2,500,000 |.............. 2,452,247 |....ccoceeiii0 e 11,908 [0 0 s 2.550 |...... 3.100 ....04/19/2017 ...|....09/15/2026 ...
04342J-AA-5 ... ASB BANK LTD .. 1.G FE ..|... ..500,000 |...94.3690 |... . PR [N [[V N R | R KRN | ) AR B RPN | ) RN 5.284 |...... 5.284 ...06/08/2022 ...|....06/17/2032 ...
043436-All-4 ..... ASBURY AUTOMOTIVE GROUP INC .... ..3.BFE ..|... .. 150,505 |...84.2640 |... 134,822 |.... ... 160,000 |.. 134,822 |.......e (15,838) [oeeeveveneee e 156 [eneiieiiiinl0 o0 e 4.625 |...... 5.620 ....11/16/2022 ...|....11/15/2029 ...
046353-AL-2 ..... [ASTRAZENECA PLC ........... .1.GFE .. ,977,200 |...96.58%5 |. .. 1,931,790 |. .2,000,000 . 1,992,606 |.. .3.375 |......3.511 ...12/16/2015 .. 11/16/2025 ...
04636N-AE-3 ..... ASTRAZENECA FINANCE LLC ... 1.G FE .. 199,660 |...86.0038 |. ..172,008 |. . 200,000 199,734 |.. 1750 |......1.776 ....06/25/2021 .. 05/28/2028
052528-AL-0 ..... AUSTRALIA AND NEW ZEALAND BANKING GROUP L2.AFE .. ,213,444 1...90.4778 |. .. 1,085,734 |. .1,200,000 .1,208,010 |.. .2.950 |......2.671 ....03/12/2021 .. 07/22/2030 ...
052528-AN-8 ..... AUSTRALIA AND NEW ZEALAND BANKING GROUP L2.AFE .. ,005,540 |...73.6395 |. .. 736,395 |. .1,000,000 .1,004,4% |.. .2.570 |......2.507 ....11/18/2020 .. 11/25/2035 ...
052769-AG-1 ..... AUTODESK INC ... . s L2.AFE .. ,199,688 |...86.2697 |. 1,035,237 |. .1,200,000 1,199,767 |.. ......2.850 |......2.853 ....01/08/2020 .. 01/15/2030 ...
053332-AY-8 ..... AUTOZONE INC ... e [ 1,2 .. 2.BFE ..|... .. 299,736 |...96.8992 |... ... 300,000 |.. 299,876 |..oeeeeeeneeeenn0 e 51 fel0 0 e 3.625 |...... 3.644 ...03/26/2020 ...|....04/15/2025 ...
053332-BA-9 ... AUTOZONE INC ..evviviinniieierinnieeeeceniieeeeennnns oo wen e [1,2 s .. 2.BFE ..|... 1,356,362 |...77.6857 |... 1,364,132 [0 e 4,018 0 0 1.650 |...... 1.993 ....03/15/2021 ...|....01/15/2031 ...
05348E-AY-5 ..... AVALONBAY COMMUNITIES INC ..veveveeeeeeemeneeeeeeeen oo vee e [1,2 s .. 1.G FE ..|... .. 394,076 |...91.7283 |.................366,913 |................ 400,000 |......0ueeeeeennnB97,358 |oeeniiiiinninni oo 650 |0 o0 e 2.900 |...... 3.087 ...08/23/2017 ...|....10/15/2026 ...
05352T-AA-T7 ..... AVANTOR FUNDING INC .evvnivviinnnniniiiniieeeeennnns oo vee e [1,2 s .. 3.CFE ..|... .. 118,692 1...90.8640 |................ 118,123 [oeennniinnnnn 130,000 |oevvnnnnnnnnn 118,123 e (750) [ 181 0 [0 e 4.625 |...... 6.489 ....12/06/2022 ...|....07/15/2028 ...
053611-AM-1 ... AVERY DENNISON CORP ...eevveeeeeeneneeeeememeeeeenees oo wen e [1,2 s .. 2.BFE ..|... .. 597,552 |...76.3534 |.................458,121 |................ 600,000 |......0eeeeeennn597,839 |oeeeneeinnnnnnl0 oo 211 0 o0 e 2.250 |...... 2.294 ...08/10/2021 ...|....02/15/2032 ...
05368V-AA-4 ..... AVIENT CORP ...vvvvivviiiiciiiineeeceeniieeeeeennnneees foee ven e [1,2 s .. 3.CFE ..|... ... 48,450 |...97.7509 |.......coeeeeennn 48,875 [oiiiiiinnnnnnn 50,000 [oiiiiiiinnnnnnnnn 48,435 o (39) [ 28 0 0 71425 |..... 7.662 ....12/06/2022 ...|....08/01/2030 ...
053773-BC-0 ..... AVIS BUDGET CAR RENTAL LLC .. .. 4.AFE ..|... .. 180,375 |...90.7000 |.................176,865 |.................195,000 |............cc.. 176,865 |....oeeeen (3,952) [oevevennnnenn 442 o0 o0 e 5.750 |...... 7.678 ....11/02/2022 ...|....07/15/2027 ...
053773-BF-3 ..... AVIS BUDGET CAR RENTAL LLC ..4.BFE ..|... ... 61,042]...85.5439 |... ..59,881 | 70,000 fonnnniiinnnnn 59,881 oiiiniin (2,167) [ 105 eciiil0 0 5.375 |...... 7.725 ....12/06/2022 ...|....03/01/2029 ...
05453G-AC-9 ... AXALTA COATING SYSTEMS LLC L4.AFE .. 122,996 |...82.5145 |. . ......3.375 |......6.999 ....11/28/2022 .. 02/15/2029 ...
055081I-AB-1 ..... B&G FOODS INC .. L. 5.AFE ... .. 153,378 |.. 76.6888 |... . 200,000 |. L. 153,378 o0 o 1,194 Ll 47,816 0 5.250 |...... 7.944 ...09/12/2019 ... |....09/15/2027 ...
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05523R-AF-4 ..... BAE SYSTEMS PLC ...ovvvvviiiiiiiiiiee v feen e [CR—. 1,2 e L 2AFE L 1,194,068 |...77.7933 |oeeveeriiirnnnnnn 933,520 [....ccvvnnnnns 1,200,000 [..eoveeeennnnn 1,194,827 |oovvvvneneennl0 [t 560 o0 fennl0 s 1.900 |...... 1.956 [FA e v 8,613 ....07/22/2021 ...|....02/15/2031 ...
05565E-AH-8 ..... BMW US CAPITAL LLC oeveeeeeeeeeeee e e eeene e eeeeenns [ ven | s 1,2 e .. 1.F FE ..|... 2,918,820 |...93.5278 |... .3,000,000 |.. 002,965,337 [oeeeiieeeeinnn0 9,895 |0 [0 e 2.800 |...... 3.174 (A0 ...... .... 18,667 |... ....01/09/2018 ...|....04/11/2026 ...
05578A-AN-8 ..... [ (U .. 1.EFE ..|... ..632,688 |...83.8024 |... ... 600,000 |eevuniiiiennnnnn827,543 [0 e (3781 [0 0 [ 2.700 |...... 1.970 JAD weves fernneiiiiininnns 4,050 |... ...08/18/2021 ...|....10/01/2029 ...
05578A-E4-6 ..... [CFPU [ .. 1.EFE ..|... ..748,118 |...97.3833 |... 10 750,000 |-eeeeniieeennnn 748,270 [0 e 152 [0 0 [ 4.750 |...... 4.807 | ....... .... 16,031 |[... ....07/11/2022 ...|....07/19/2027 ...
05583J-Ad-1 ..... BPCE SA .... .. 2.AFE ..|... ,000,000 |...75.2622 |... 1,000,000 |......oeeeeeea 1,000,000 fooniiveninnenn0 Joveeiininiinnnnd0 [0 0 e 2.217 |...... 2217 (W ....... .. 10,183 |... ...01/12/2021 ...|....01/20/2032 ...
05605H-AC-4 ..... BWX TECHNOLOGIES INC .... ..3.CFE ..|... ... 90,000 |...87.5197 |... 290,000 |oeeerrnniereeennnn 78,768 oo (11,282) o0 0 e l0 e 4125 |...... 4.125 ....08/29/2021 ...|....04/15/2029 ...
06051G-FU-8 ..... BANK OF AMERICA CORP .... .. 2.AFE ..|... ,002,000 |...98.0672 |... .1,000,000 |.. ,000,962 |..venniiiiinnnnnd foviiiiie e (277) |0 [0 e 4.450 |...... 4.417 ....07/23/2018 ...|....03/03/2026 ...
06051G-HV-4 ..... BANK OF AMERICA CORP ... 1.6 FE ..|... ...86.2332 |... .1,000,000 |.. ,000,000 f.eeeeeeniieeen0 el [0 0 e 3.19% |...... 3.194 ...07/18/2019 ...|....07/23/2030 ...
06051G-KP-3 ..... BANK OF AMERICA CORP . .1.GFE .. ...95.7701 . 300,000 300,000 |.. .4.376 |......4.378 ...04/21/2022 .. 04/27/2028
06051G-LA-5 ..... BANK OF AMERICA CORP . . 1.GFE .. ...98.8115 |. . 500,000 500,000 |.. .4.827 |......4.830 ....07/19/2022 .. 07/22/2026
06368D-38-1 ..... BANK OF MONTREAL . .|C. 1.F FE .. ...97.1115 | . 700,000 .699,868 |.. ......3.700 |......3.708 ...06/31/2022 .. 06/07/2025 ...
06368L-AP-1 ..... BANK OF MONTREAL ... [V |- LFFE L ...98.7126 |... . 500,000 |.. 899,731 0 e 8B 0 [0 4.250 |...... 4.283 ....09/07/2022 ...|....09/14/2024 ...
06368L-AQ-9 ..... BANK OF MONTREAL [CR—. s .. 1.F FE ..|... ...99.1239 |... . 300,000 |.. 299,875 |0 [T 0 0 4.700 |...... 4.710 ....09/07/2022 ...|....09/14/2027 ...
06405L-AC-5 ..... BANK OF NEW YORK MELLON ...evvveeeeeeenneeeeeemeieeeee foo e | s 1,25 ... |.. 1.CFE ..|... . 100.2719 |... . 750,000 |.. e 750,000 |eeeeenieeeeeenn0 o0 0 0 5.224 |...... 5.229 ....11/15/2022 ...|....11/21/2025 ...
06406R-BJ-5 ..... BANK OF NEW YORK MELLON CORP .. .. 1.F FE ..|... ...98.5560 |... . 500,000 |.. +..500,000 |eeeeniiiiiinnnn0 o0 0 0 4.414 |...... 4.417 ....07/19/2022 ...|....07/24/202%6 ...
06406R-BL-0 ..... BANK OF NEW YORK MELLON CORP .. |- 1LFFE ..|... . 103.2451 |... +00850,000 |eeeeeniieeeeenn0 o0 0 0 5.802 |...... 5.805 ....10/18/2022 ...|....10/25/2028 ...
06406Y-AA-0 ..... BANK OF NEW YORK MELLON CORP .. . | 1R FE L ...89.6934 |... 002,005,470 foeeeeiiinnnnn0 v (749) L0 o0 e 3.300 |...... 3.253 ....056/30/2019 ...}|....08/23/2029 ...
064159-4B-9 ..... BANK OF NOVA SCOTIA [V 1T |- LFFE .t ...79.5057 |... 998,907 [.ooeeeeeenneeenn0 e 17 fel0 o0 e 2.150 |...... 2.164 ...06/21/2021 ...|....08/01/2031 ...
064159-MK-9 ..... BANK OF NOVA SCOTIA ...ovvvvvnneiiiiinnienevvinnneeeeens foee e | Conns | s .. 1.F FE ..|... ...98.3738 |... ... 2,499,479 R X I SSRR | B NN | I 3.400 |...... 3.419 ....02/06/2019 ...|....02/11/2024 ...
071734-AL-1 ..... BAUSCH HEALTH COMPANIES INC . ..6. FE .. ...48.0034 |. . N ..96,007 |.. . (59,974) |. .5.250 |......6.257 ...08/29/2021 .. 02/15/2031
071734-AM-9 ..... BAUSCH HEALTH COMPANIES INC . ..6. FE .. ...47.9248 |. ...71,887 | ..71,887 |.. . (45,754) |. .5.000 |......6.085 ....11/20/2020 .. 02/15/2029
072863-AE-3 ..... BAYLOR SCOTT & WHITE HOLDINGS . .1.DFE .. ...92.4103 |. .. 1,386,154 |. .1,500,000 |.. .2.650 |......2.650 ....04/06/2016 .. 11/15/2026
072863-AH-6 ..... BAYLOR SCOTT & WHITE HOLDINGS .......ccevvvnnvrvvrnnnnns foun oue .1.DFE .. ...77.4839 |. ..573,381 |. 726,420 |.. A.777 ... 2.030 ....06/02/2021 .. 11/15/2030 ...
07330M-AB-3 ..... TRUIST BANK . e e e een e e e e foen e 1FFE .. ,009,390 |...96.1036 |. ..2,883,109 |. .3,001,785 |.. ......3.625 |...... 3.595 ...06/26/2018 .. 09/16/2025 ...
073730-AG-8 ..... BEAM SUNTORY INC ...eevvvvieeeceinieeeccvnineeeeenns foee e e 1,2 s .. 2.BFE ..|... ,479,200 |...99.0375 |... 2,475,938 |.... 2,498,428 [0 3,398 [0 0 3.250 |...... 3.392 ...11/15/2016 ...|....06/15/2023 ...
0778FP-AG-4 ..... BELL TELEPHONE COMPANY OF CANADA OR BELL ............foe. .| Ceveeni]1,2 eiiis .. 2.AFE ..|... .. 199,122 |...78.4926 |... 199,227 o0 e 76 0 [0 2.150 |...... 2.197 ....08/09/2021 ...|....02/15/2032 ...
080807-AA-8 ..... BELROSE FUNDING TRUST ....ovvvvvvvvnnnnieeiiininnenecvnnns foen vee e [1,2 il .. 2.AFE ..|... .. 200,500 |...75.9594 |... 200:200,393 |oeeeeiieeinnn0 [ (88) 0 0 2.330 |...... 2.301 ....09/15/2020 ...|....08/15/2030 ...
081437-AT-2 ..... AMCOR FLEXIBLES NORTH AMERICA INC ....eevvveeeeeeeenne o e e 1,2 s .. 2.BFE ..|... ..200,000 |...81.5216 |... +0200,000 |eeeeenieeeeennn0 o0 0 0 2.630 |...... 2.630 ....06/12/2020 ...|....06/19/2030 ...
085770-AA-3 ..... BERRY GLOBAL INC ...evvvvnniiiiiiniiieeicinineeccevines foee e e 1,2 s .. 2.CFE ..|... .. 100,000 |...96.1367 |... ..100,000 |oeveveiiiiiennn0 feoiiiiiiiiinn0 0 o0 4.875 |...... 4.873 ....06/17/2019 ...|....07/15/2026 ...
085770-AB-1 ..... BERRY GLOBAL INC ..eevvveeeeeeeeeieeeeeeeneeeeeemnee foos wen e [1,2 s ..3.BFE ..|... ... 93,809 |...97.5751 |... 95,000 |oeeeernnneeeennnn 92,628 |oeeneeeee (1,212) oo 31 il o0 e 5.625 |...... 5.932 ....11/14/2022 ...|....07/15/2027 ...
08652B-AB-5 ..... BEST BUY CO INC .. L2.AFE .. ,686,390 |...79.2869 |. 1,700,000 .1,689,160 |.. .1.950 |......2.039 ...10/29/2020 .. 10/01/2030 ...
08949L-AB-6 ..... BIG RIVER STEEL LLC .3.CFE .. ...95.2726 |. 60,000 ..57,164 |.. .6.625 |......7.184 ....12/07/2022 .. 01/31/2029
092113-AR-0 ..... BLACK HILLS CORP ...... L2.AFE .. ...85.0511 400,000 .399,035 |.. . ......3.090 ...09/26/2019 .. 10/15/2029
092174-AA-9 ..... BLACK KNIGHT INFOSERV LLC .3.CFE .. ...89.1200 |. 50,000 .. 44,560 |.. .3.625 |......5.871 ....12/06/2022 .. 09/01/2028
09247X-A0-4 ..... BLACKROCK INC ....cevvvvnnnnens .1.DFE .. ...85.5265 |. . 400,000 .399,758 |.. ......2.400 |......2.409 ....01/16/2020 .. 04/30/2030 ...
09256B-AJ-6 ..... BLACKSTONE HOLDINGS FINANCE CO LLC evvveeeeeeeneeeefo e e 1,2 s .. 1.EFE ..|... ...90.2567 |... .2,000,000 |.. 987,476 |oveeeeeeeennen0 foeieni2,399 |0 [0 e 3.150 |...... 3.294 ...11/10/2017 ...|....10/02/2027 ...
09261B-AC-4 ..... BLACKSTONE HOLDINGS FINANCE CO LLC ..ovvvvnvvvvvnnnnnfoee e e 1,2 s .. 1.EFE ..|... ...81.5581 |... . 600,000 |.. 598,627 vveiiiiiiinnn0 [ 282 0 0 1.625 |...... 1.668 ....07/29/2021 ...|....08/05/2028 ...
09261B-AD-2 ..... BLACKSTONE HOLDINGS FINANCE CO LLC evvveeeeeeeneeeefo e e 1,2 s .. 1.EFE ..|... ... 73.7275 |... 896,842 o0 el B18 0 [0 2.000 |...... 2.09% ....07/29/2021 ...|....01/30/2032 ...
095796-AH-1 ..... BLUE RACER MIDSTREAM LLC ...cevvvvnnivviiniinieviinnnns foee e e 1,2 s .. 4.AFE ..|... L..99.2554 | TAA42 75,000 [ 74442 | AT 8 0 0 7.625 |...... 7.670 ... 11/22/2022 ... |....12/15/2025 ...
096591-2K-9 ..... BNP PARIBAS SA ...ieeieeiiieeeeeeeeeeeeeeenneeeeeenennns foen e | Cenenn 2,5 i .. 1.G FE ..|... ...82.2675 |... .. 624,984 o0 e (3,224) |0 [0 3.082 |...... 2.405 ....06/28/2021 ...|....01/13/2031 ...
096630-AD-0 ..... BOARDWALK PIPELINES LP ....evvvvveniiviiniiievcinnnns oo vee e 1,2 s .. 2.CFE ..|... ...98.8429 |... . 650,000 |.. 10n662,393 |0 [ (A4 0 0 4.950 |...... 4.720 ....07/25/2022 ...|....12/15/2024 ...
096630-AG-3 ..... BOARDWALK PIPELINES LP ...oeeeeeeeeeeeeeneieeeeeeeee [ e e [1,2 s .. 2.CFE ..|... ...94.3398 |... 707,548 |.... . 750,000 |.. 749,303 o0 e 92 0 0 4.800 |...... 4.817 ...05/21/2019 ...|....05/03/2029 ...
097023-CS-2 ... BOEING CO ..oovvvvveeieeicvinieeeccvnieeeccvvineeeeenns foee ven e [ 1,2 s .. 2.CFE ..|... ...99.8139 |... 399,256 |.... . 400,000 |.. ....398,663 O i 83 e 1,400 [0 4.508 |...... 4.572 ....04/30/2020 ...|....05/01/2023 ...
097023-CT-0 ..... BOEING CO .... .2.CFE .. ...99.0797 |. ..396,319 |. . 400,000 .390,907 |.. .0 ......4.875 |......5.122 ...04/30/2020 .. 05/01/2025 ...
097751-BT-7 ..... BOMBARDIER INC ... ..4.CFE ..|.. .. 171,593 |...96.9995 |... 169,749 |.... . 175,000 |. ...169,749 (1,887) [oovvveneeene M4 o0 0 ) 7.875 |...... 8.414 ...12/20/2022 ... |....04/15/2027 ...
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09951L-AB-9 ..... BOOZ ALLEN HAMILTON INC ...eevvvenneiiiiinineeecvvnies oo vee | s 1,2 e L 3.CFE it 127,180 |...88.0144 128,000 |evveeniiiinnnnn 112,658 |......... (14,613) [ceniiiinnnnns o700 PO (U 0 |..... 4.000 |...... L3 (0 1 [N R AP 2,560 |oeeeiiiiiiinnnns 2,560 |....01/28/2022 ...|....07/01/2029 ...
100743-AL-7 ..... BOSTON GAS CO .. 2.AFE ..|... ..200,000 |...85.9778 |... . 200,000 |.. +2200,000 |eeerenieeeeeenn0 o0 0 0 3.001 |...... 3001 |FA oeees Joeeeeeeeeeenens 2,501 |... ....07/24/2019 ...|....08/01/2029 ...
10112R-AX-2 ..... BOSTON PROPERTIES LP . .. 2.AFE ..|... .. 647,757 |...94.8369 |... . 675,000 |.. 862,301 |0 [ 3778 0 0 3.650 |...... 4.308 ...11/20/2018 ...|....02/01/2026 ...
103557-AC-8 ..... BOYNE USA INC ..4.BFE ..|... .. 103,298 |...88.5044 |... . 115,000 |.. 101,780 |eeeeenee (1,641) o128 0 [0 4.750 |...... 6.718 ....12/08/2022 ...|....05/15/2029 ...
10921U-2C-1 ..... BRIGHTHOUSE FINANCIAL GLOBAL FUNDING ........ccvvuuves fore e ooeenns | s .. 1.G FE ..|... .. 643,549 |...87.9314 |... ..645,000 |.. 644,002 e e 284 L0 [0 1.550 |...... 1.597 ....06/17/2021 ...|....05/24/202%6 ...
10921U-26-7 ..... BRIGHTHOUSE FINANCIAL GLOBAL FUNDING ......ceeemmmnee fooe von | oennis | s .. 1.G FE ..|... .. 599,298 |...82.5911 |... .. 600,000 |.. 599,441 |veeeiiieeeenn0 e 95 0 0 2.000 |...... 2.018 ...06/21/2021 ...|....06/28/2028 ...
10922N-AC-7 ..... BRIGHTHOUSE FINANCIAL INC .. 2.BFE ..|... ...92.7817 |... Ll 1,739,494 L0 e 2,114 0 0 3.700 |...... 3.847 ...05/01/2018 ...|....06/22/2027 ...
109696-AA-2 ..... BRINKS CO ..3.CFE ..|... ...91.5000 |..eeevnniiieeeenn. 59,475 ot i65,000 |oeeiiiiieeeeennn 59,475 | (512) e n 90 [0 o0 e 4.625 |...... 6.526 ....12/06/2022 ...|....10/15/2027 ...
111021-AL-5 ... BRITISH TELECOMMUNICATIONS PLC ... .2.BFE .. ...97.2749 |. .5.125 |......5.250 ....06/21/2022 .. 12/04/2028
11133T-AD-5 ..... BROADRIDGE FINANCIAL SOLUTIONS INC . L2.AFE .. ...84.9222 |. .2.900 |......2.933 ....12/04/2019 .. 12/01/2029
11133T-AE-3 ..... BROADRIDGE FINANCIAL SOLUTIONS INC . L2.AFE .. ...81.7531 .1,004,802 |.. ......2.600 |......2.534 ....06/17/2021 .. 05/01/2031 ...
114259-AT-1 ... BROOKLYN UNION GAS €O .evvveeeeeeeeneieeeeeeeeieeeees fen o .. 2.AFE ..|... ...90.1509 |... ... 500,000 |.. 500,000 |oeeeererreeeenn0 foiiiiiiiiiien0 o0 0 3.865 |...... 3.865 ...02/27/2019 ...|....03/04/2029 ...
115236-AC-5 ..... BROWN & BROWN INC .. 2.CFE ..|... ...76.5146 |... .1,200,000 |.. 1,211,240 L0 e (1,287) [0 0 2.375 |...... 2.245 ...11/16/2020 ...|....03/15/2031 ...
118230-A0-4 ..... BUCKEYE PARTNERS LP ... ..3.BFE ..|... ...89.4700 |....oevniieeennn 62,629 |oeniiieiinnnnn 70,000 [oeiiiiiiieeeeennn 62,629 e (192) o198 |0 o0 e 3.950 |...... 6.990 ...12/06/2022 ...|....12/01/2026 ...
118230-AU-5 ..... BUCKEYE PARTNERS LP .. 3.BFE ..|... ...87.89% |... e 188 [0 0 [ 4.500 |...... 6.883 ... 11/22/2022 ...|....03/01/2028 ...
12008R-AP-2 ..... BUILDERS FIRSTSOURCE INC .. ..3.CFE ..|... .. 81.1611 |... e 284 [0 0 [ 4.250 |...... 7.116 ....12/06/2022 ...|....02/01/2032 ...
120568-AX-8 ..... BUNGE LIMITED FINANCE CORP .. 2.BFE ..|... ...93.2682 |... . .. e (LAT7) [0 0 3.250 |...... 3.183 ....08/11/2016 ...|....08/15/2026 ...
120568-BC-3 ..... BUNGE LIMITED FINANCE CORP .. 2.BFE ..|... ...82.3409 |... .1,000,000 |.. 997,623 |.eeveeeeeeennn0 [ 249 |0 [0 2.750 |...... 2.782 ...05/07/2021 ...|....05/14/2031 ...
12189L-AQ-4 ..... BURL INGTON NORTHERN SANTA FE LLC .. 1.DFE ..|... ...99.1811 |... s .2,000,000 |.. +0.2,005,090 |o.orieiiinnnnnnn0 i (12,038) [oeeeececeiinnnl0 o0 e 3.850 |...... 3.221 ...11/03/2015 ...|....09/01/2023 ...
12429T-AD-6 ..... MAUSER PACKAGING SOLUTIONS HOLDING CO .4.CFE .. ...97.2234 |. 247,920 .246,934 |.. .5.500 |......8.114 ....12/19/2022 .. 04/15/2024
1248EP-BX-0 ..... CCO HOLDINGS LLC . .3.CFE .. ...90.3750 |. 379,575 378,737 .. .5.000 |......7.645 ....12/06/2022 .. 02/01/2028
1248EP-CE-1 ... CCO HOLDINGS LLC . .3.CFE .. ...82.6155 |. 466,778 458,277 |.. .4.500 |......7.680 ....12/08/2022 .. 08/15/2030
1248EP-CK-7 ..... CCO HOLDINGS LLC . .3.CFE .. ...80.2115 |. .376,994 .376,9% |.. 4.250 |......4.641 ...12/06/2022 .. 02/01/2031 ...
1248EP-CP-6 . CCO HOLDINGS LLC . .3.CFE .. ...73.8045 |. ..188,201 .. 188,201 |.. e 4250 |......4.817 ....12/06/2022 .. 01/15/2034 ...
124900-AD-3 ..... CCL INDUSTRIES INC . .. 2.BFE ..|... ...82.5082 |... 825,982 |.... A, ..998,091 |0 o226 |0 [0 3.050 |...... 3.079 ...05/27/2020 ...|....06/01/2030 ...
12510C-AA-9 ..... CD&R SMOKEY BUYER INC ... ..4.CFE ..|... ...85.8120 |... 81,521 295,000 [enneeeeee 81,521 | (8,763) [ 224 |0 [0 6.750 |...... 8.979 ....11/10/2022 ...|....07/15/2025 ...
12513G-BF-5 ..... .. 2.CFE ..|... ...85.1690 |.................306,608 |................ 360,000 |...........eeeenn361,798 |oeeeniiiinnnnnnl0 forniiinnnenn(260) Jveenneecennnnl0 o0 e 3.250 |...... 3.160 ...08/14/2020 ...|....02/15/2029 ...
12543D-BC-3 ..... CHS/COMMUNITY HEALTH SYSTEMS INC ... ..4.BFE ..|... ...91.0415 |... . .. 812 [0 0 [ 8.000 ....12/06/2022 ...|....03/15/2026 ...
12543D-BM-1 ... CHS/COMMUNITY HEALTH SYSTEMS INC ... ..4.BFE ..|.. ...75.4037 |... . . 211,000 |.. ... 152,027 e 119 [0 0 5.250 ....12/06/2022 ...|....05/15/2030 ...
125523-CL-2 CIGNA CORP ... .. 2.AFE ..|... ...83.9450 |... 587,615 |.... ... 700,000 |.. 683,868 |..evvvuieeeennn0 [ 1,999 [0 o0 e 2.400 ...03/12/2020 ...|....03/15/2030 ...
125523-CN-0 . CIGNA CORP ... L2.AFE .. ...82.1022 |. ..985,226 |. .1,200,000 1,224,082 |.. (2,774) |. .2.375 |.. ....07/20/2021 .. 03/15/2031 ...
12556L-BJ-4 . FIRST-CITIZENS BANK & TRUST CO .2.BFE .. ...94.5797 |. ..851,217 |. . 900,000 .857,841 |.. 10,552 |. .2.969 |.. ....00/24/2019 .. 09/27/2025
125896-BR-0 ..... CMS ENERGY CORP ................ .2.BFE .. ...89.6706 |. .. 2,062,425 |. .2,300,000 .2,298,617 |.. .31 .2.950 |.. ....11/02/2016 .. 02/15/2027
12592B-AK-0 ..... CNH INDUSTRIAL CAPITAL LLC .2.BFE .. ...98.2918 |. . 560,000 .559,615 |.. L7538 | .1.950 |.. ...06/24/2020 .. 07/02/2023
12592B-AN-4 . CNH INDUSTRIAL CAPITAL LLC .. .2.BFE .. ...97.0772 |. ..275,000 273,822 |.. 03,950 .. ...05/17/2022 .. 05/23/2025 ...
12592B-AP-9 ..... CNH INDUSTRIAL CAPITAL LLC |--2.BFE ... . 100.3069 |... .1,000,000 |.. ....993,571 O [ 464 |0 [0 e 5.450 ....10/07/2022 ...|....10/14/2025 ...
12594K-AB-8 ..... CNH INDUSTRIAL NV .. .. 2.BFE ..|... ...93.8167 |... . 500,000 |.. L..499,901 | (U R £ RN | N AR | B RN 3.850 ...06/28/2019 ...|....11/15/2027 ...
126307-AY-3 ..... CSC HOLDINGS LLC .... .. 5.AFE ..|... ...67.7500 |... . 200,000 |.. ....135,500 |......... (13,861) [-oeeeeeeeeenn 361 [0 o0 e 7.500 ....12/09/2022 ...|....04/01/2028 ...
126307-AZ-0 ..... CSC HOLDINGS LLC . .. 4.AFE ..|... ...81.7500 |... ..315,000 [..oooiiiinnnnnn 257,513 |, (27,279) |ovvvvvvennnnnn 504 [0 |0 [, 6.500 ....11/14/2022 ...|....02/01/2029 ...
126408-H0-9 ..... CSX CORP .. 2.AFE ..|... ...84.9330 |... 1,500,000 |-.eeeneeeen.. 1,468,248 [0 | 3,988 [0 0 [ 2.400 ...09/13/2019 ...|....02/15/2030 ...
126650-DG-2 ..... CVS HEALTH CORP .. 2.BFE ..|... .. 198,194 ]...89.6938 |... O 168 |0 [0 3.250 ....08/08/2019 ...|....08/15/2029 ...
126650-DN-7 ..... CVS HEALTH CORP .. 2.BFE ..|... 1,381,098 |...79.0609 |... 0 [ 1,862 |0 o0 e 1.750 ...07/21/2021 ...|....08/21/2030 ...
13057Q-AH-0 ..... CALIFORNIA RESOURCES CORP . ..4.BFE ..|... ... 83,772...96.1040 |..................81,688 [..................85,000 |..................81,688 [.......... (2,129) |oeeeeeeeeeee 85 [0 0 [, 7.125 ....12/01/2022 ...|....02/01/2026 ...
131347-CK-0 ..... CALPINE CORP ........ccevnnnn L3.AFE .. 129,199 |...95.2523 |. (5,431) | eeen5.250 |.. ...07/13/2017 .. 06/01/2026 ...
13607H-6M-9 ..... CANADIAN IMPERIAL BANK OF COMMERCE ... 1R FE L .. 749,615 ]...97.7488 |... . 750,000 |. ....749,663 |..... O i 48 0 0 3.945 ...08/05/2022 ... |....08/04/2025 ...
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13607H-R6-1 ..... CANADIAN IMPERIAL BANK OF COMMERCE ...........ccceveer foun one [CR—. 1,2 e LFFE L 961,620 |...93.9369 |.................939,369 [.....cerrnnnnn 1,000,000 |eeeennirrennnnnn 964,192 |oevennieinnnnnd (U 2,572 o (U (VI P 3.450 |...... 4.380 [AO .oeeet evinniiiieies 8,050 ....08/31/2022 ...|....04/07/2027 ...
13645R-AS-3 ..... CANADIAN PACIFIC RAILWAY CO .... [V 1,2 e .. 2.BFE ..|... 2,189,924 |...95.6046 |... .2,200,000 |.. 2,197,612 [oeeeiiiiiel0 e 1,095 [0 k0002222900 - 2.954 |FA ...... .... 26,583 |... ....04/28/2015 ...|....02/01/2025 ...
14040H-Bi-4 ..... CAPITAL ONE FINANCIAL CORP .....cevvvvvuennerrinnnnnnnnes oo vee | eeeen |2 i .. 2.AFE ..|... .. 399,280 |...93.6308 |... ... 400,000 |.eeeniiennnnnn399,560 [0 e 77 o0 00000032800 |- IR 2 (VN I E 6,376 |... ....05/28/2019 ...|....01/31/2028 ...
14040H-CA-1 ..... CAPITAL ONE FINANCIAL CORP .. 2.AFE ..|... ...98.7813 |... .2,000,000 |-eevuneeeenn 1,999,013 [0 e 881 [0 00022082900 |- 3.947 (W ....... e 32,933 ... ....01/24/2019 ...|....01/29/2024 ...
14040H-CG-8 ..... CAPITAL ONE FINANCIAL CORP .. 2.BFE ..|... ...72.1690 |... ... 600,000 |....eeriiiennnn 800,000 f.niiiiiiiinnn 0 el o0 00000 2.359 | 2.359 | e [ 5,976 |... ...07/2772021 ... |....07/29/2032 ...
14040H-CS-2 ..... CAPITAL ONE FINANCIAL CORP .. 2.AFE ..|... ...96.8412 |... . 300,000 |.. +28300,000 |-eeeeieieeennnn0 o0 0 [0 40927 | 4.929 ...06/05/2022 ...|....05/10/2028 ...
14040H-CU-7 ..... CAPITAL ONE FINANCIAL CORP .. 2.AFE ..|... ...98.0202 |... . 500,000 |.. +..500,000 |eeeeiiiiiinnnn0 fooniiii 0 0 [0 ]l 40985 L 4.989 ....07/25/2022 ...|....07/24/202%6 ...
141781-BP-8 ..... CARGILL INC .. 1.F FE ..|... ...95.04% |... ..240,000 |.. 100 228,382 o0 e 1,825 0 0 ]...0.400 ... 5.054 ....10/26/2022 ...|....02/02/2024 ...
142339-AJ-9 ..... | CARLISLE COMPANIES INC .2.BFE .. ...83.5111 .1,000,000 .990,743 |.. .2.89%4 ...02/13/2020 .. 03/01/2030
143658-BG-6 ..... CARNIVAL CORP .. L4.AFE .. ...99.8670 |. 55,000 ..54,927 |.. .9.897 ....11/30/2022 .. 02/01/2026
143658-B0-4 ..... CARNIVAL CORP .. .3.CFE .. ...81.5410 |. A . 115,000 .93,772 .. il 1.757 ....11/30/2022 .. 08/01/2028 ...
144285-AL-7 ..... CARPENTER TECHNOLOGY CORP . ..3.BFE ..|... ...95.1030 |... ...57,062 |.... ...60,000 |.eeerruniireennnn56,631 fooiiiieinn i (158) oo 60 [0 0 el 8375 | 7.575 ....11/22/2022 ...|....07/15/2028 ...
14448C-AL-8 ..... CARRIER GLOBAL CORP ... .. 2.CFE ..|... ...82.8028 |... 496,817 |.... . 600,000 |.. 599,843 |0 [ 17 0 [0 ]0002.700 2.704 ...06/16/2020 ...|....02/15/2031 ...
14448C-AQ-7 ..... CARRIER GLOBAL CORP ... .. 2.CFE ..|... ...84.3789 |... 168,758 |.... . 200,000 |.. 199,991 |0 e 0 0 22722 2.723 ....02/13/2020 ...|....02/15/2030 ...
14879E-AH-1 ... CATALENT PHARMA SOLUTIONS INC .. 4.AFE ..|... ...79.6225 |... 123,000 Joeeveeininennnnnn 97,986 [ (22,007) [oeiiiiieen 427 o0 000000030125 | 3.567 ....04/14/2021 ...|....02/15/2029 ...
14912L-6T-3 ..... CATERPILLAR FINANCIAL SERVICES CORP .. .. 1.F FE ..|... ...92.4244 |... 1,000,000 |-evveeeeeeennnn999, 114 [0 0282 [0 el 0 2,400 - 2.426 ...09/07/2016 ...|....08/09/2026 ...
150190-AE-6 ..... CEDAR FAIR LP .. ..4.CFE ..|.. ...80.8049 |... ..135,000 |oeeeveinnennnnnn 119,683 e (820) |oeeeenee 151 o0 00000050250 |l 7.344 ....12/08/2022 ...|....07/15/2029 ...
15135B-AR-2 ..... CENTENE CORP ... .. 2.CFE ..|... ...93.8775 |... 285,000 |eeeeruuniereennnn 84,534 [0 e 83 [0 0 el 40250 | 4.374 ....11/21/2019 ...|....12/15/2027 ...
15135B-AT-8 ..... CENTENE CORP ... .. 2.CFE ..|... ...91.4189 |... . 100,000 |.. ..100,000 |oeeveeiiiiinnnn0 o0 0 0]l 40625 L 4.624 ... 1172172019 ...|....12/15/2029 ...
15135B-AW-1 ... CENTENE CORP .2.CFE .. ...81.9749 |. . 103,000 103,000 |.. . .3.000 ...09/23/2020 .. 10/15/2030
15135B-AY-7 ..... CENTENE CORP .2.CFE .. ...84.3222 |. ..78,786 |.. .0 .6.131 ... 11/02/2022 .. 07/15/2028
15135B-AZ-4 ..... CENTENE CORP ... .2.CFE .. ...78.4125 |. 100,000 |.. 2,000 |. .2.625 ....07/29/2021 .. 08/01/2031
163527-AN-6 . CENTRAL GARDEN & PET CO ...ovvvvvvvenniieiinnnineeeennns fean o .3.BFE .. ...81.9525 |. 172,100 |.. .(39,117) |. .4.037 ....10/01/2020 .. 10/15/2030 ...
156700-BB-1 ..... LUMEN TECHNOLOGIES INC ...eeeeeeeiieeeeeeeenieeeeeens feen o L4.AFE .. ...86.9300 |. .229,999 |.. ......8.628 ...12/06/2022 .. 12/15/2026 ...
156700-8C-9 ..... LUMEN TECHNOLOGIES INC .. .. 3.AFE ..|... ...84.7453 |... 152,54 | (TAD) [T 0 [0 ]004.000 8.327 ....12/06/2022 ...|....02/15/2027 ...
161150-AF-7 ..... CHART INDUSTRIES INC .... .. 4.AFE ..|... . 100.4300 |... 21,626 |oeeeeiieeeee0 [ [0 0 [ 72500 . 7.750 ....12/08/2022 ...|....01/01/2030 ...
161150-AG-5 ..... CHART INDUSTRIES INC .... ..4.BFE ..|.. . 102.3840 |... 9795 0 [ [0 00090500 . 9.875 ....12/08/2022 ...|....01/01/2031 ...
161175-BX-1 ..... CHARTER COMMUNICATIONS OPERATING LLC .... .. 2.CFE ..|... ...73.8740 |... 10399,282 |0 e 70 0 [0 00222300 2.322 ....11/19/2020 ...|....02/01/2032 ...
163851-AE-8 ..... CHEMOURS CO .. 3.BFE ..|... ...92.3440 |... L A14,966 |0 [ 10575 0 05375 8.234 ....05/01/2018 ...|....05/15/2027 ...
164110-AG-6 ..... CHENIERE ENERGY PARTNERS LP .. 2.CFE ..|... ...89.9783 |... 219,547 |.... 246,388 |......ccevneeeen0 feeiiieee (299) [0 e l0 el 40500 - 4.331 ...09/15/2020 ...|....10/01/2029 ...
166754-AP-6 ..... CHEVRON PHILLIPS CHEMICAL COMPANY LLC .1.GFE .. ...93.8752 |. .. 1,009,159 |. .1,063,632 |.. .3.693 ....06/04/2018 .. 12/01/2026 ...
16876A-AB-0 ..... CHILDRENS HOSPITAL MEDICAL CENTER .1.CFE .. ...89.7382 |. ..2,692,146 |. .3,000,000 .3,000,000 |.. .2.853 ...11/02/2016 .. 11/15/2026
ATA779-AL-5 ... CIENA CORP ......... .3.BFE .. .. 88.0110 |. ....8,801 | 10,000 ...8,801 |.. .4.001 ..01/1172022 .. 01/31/2030
172441-BC-0 ..... CINEMARK USA INC . .3.CFE .. . 100.9819 |. 55,540 |. 55,000 ..55,540 |.. .8.078 ... 11/22/2022 .. 05/01/2025
172967-ML-2 ... CITIGROUP INC .. .1.GFE .. ...82.2510 |. ..493,506 |. . 600,000 600,000 |.. ......2.666 ....01/22/2020 .. 01/29/2031 ...
172967-NS-6 ..... CITIGROUP INC .. .. 1.G FE ..|... ...96.8921 |... . 500,000 |.. +.500,000 |-eeeeieeeeennnn0 o0 0 [0 ]l 40658 . 4.660 ...05/17/2022 ...|....05/24/2028 ...
172967-NX-5 ... CITIGROUP INC .. 1.G FE ..|... . 100.2755 |... . 750,000 |.. o 750,000 |vveenniiiiinnnn [0 0 [0 00050610 L 5.614 ....00/22/2022 ...|....09/29/2026 ...
174610-AR-6 ..... CITIZENS FINANCIAL GROUP INC ... .. 2.AFE ..|... ...92.5753 |... ..950,000 |.. 948,982 |0 e 267 0 [0 ] 2,850 . 2.882 ....07/22/2019 ...|....07/27/2026 ...
174610-AS-4 ..... CITIZENS FINANCIAL GROUP INC ... .. 2.AFE ..|... ...81.4980 |... .1,000,000 |.. ,033,820 |eeenniiiiinnnn e (4,568) |oeeeiiieiiinnnl0 i l0]000002.500 . 1.970 ....07/20/2021 ...|....02/06/2030 ...
174610-AT-2 ..... CITIZENS FINANCIAL GROUP INC ... .. 2.AFE ..|... ...86.9670 |... ... 400,000 |.. 399,637 |vveeeeeeeennn0 e 43 0 [0 0080250 3.264 ....04/27/2020 ...|....04/30/2030 ...
174610-AN-5 ... CITIZENS FINANCIAL GROUP INC .. 2.BFE ..|... ...74.5016 |... . 600,000 |.. L..615,083 |ooeveiiiiinnnn0 oo (1,400) |0 e l0]100002.638 . 2.342 ...02/03/2021 ...|....09/30/2032 ...
18060T-AA-3 ..... CLARIOS GLOBAL LP .. 4.AFE ..|... . 100.1337 |... +..60,000 |oeeerriieeeennnn89,852 [0 e o0 0 el 62750 |- 6.861 ....12/19/2022 ...|....05/15/2025 ...
18064P-AC-3 ..... CLARIVATE SCIENCE HOLDINGS CORP ..4.BFE ..|... ...86.63% |... ...50,000 |oeeeveininennnnnn 43,320 [ (206) [oeiiiiie 109 [0 000000030875 | 6.731 ....12/06/2022 ...|....07/01/2028 ...
18453H-AA-4 . CLEAR CHANNEL OUTDOOR HOLDINGS INC . .4BFE .. ...86.4690 |. ..285,000 .7.989 ...12/08/2022 .. 08/15/2027 ...
18453H-AC-0 ..... CLEAR CHANNEL OUTDOOR HOLDINGS INC .......cevvvvvnnnnns ..5BFE ..|.. ...73.0009 |... . 120,000 |....ooeeneee..... 87,601 ...l (6,098) [iiieenn 400 |0 000072750 . 13.710 . A1/17/2022 ... |....04/15/2028 ...
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185899-AK-7 ... CLEVELAND-CLIFFS INC ..oovvvviiniiiiiiinineeceviiineeeens foen ven | s 1,2 e L 3.CFE it 108,075 |...88.7500 |.....euvvverrnnnnn 97,625 |..oevvninns 110,000 |oevvvenniieinnnnnn 97,625 |......... (10,008) [....vvvvnnnen (440) |.evvvennnns 1,859 [ooviiiiiiiinns (VI P 4.625 |...... 4163 [MS oot v 1,69 |oovveeeininnnns 5,088 [....02/09/2021 ... |....03/01/2029 ...
20030N-BW-0 ..... COMCAST CORP ... .. 1.G FE ..|... 1,386,795 |...90.9893 |.............. 1,364,840 |.............. 1,500,000 |.............. 1,444,850 |.......cceeni0 Joeeeennnn 12,559 |l o0 10002350 | 3.331 [ ....... ... 16,254 |... . 35,250 |....01/26/2018 ...|....01/15/2027 ...
20030N-DN-0 ..... COMCAST CORP ... .. 1.G FE ..|... ..972,870 |...81.02%6 |.................810,236 [..............1,000,000 |......ceeeeeenn 977,476 |oerrrinnnnnnn0 2,529 o0 o0 el 12950 | 2.258 [ ....... e 8,992 |... ...02/25/2021 ...|....01/15/2031 ...
20030N-DZ-1 ..... COMCAST CORP ... |- 1.GFE ... .. 299,919 |. 101.4283 |.................304,285 |................ 300,000 |.eerruuieeeennnn299,928 [oeeeeiinninnnd o o0 0 000052250 |- 5.260 [MN ...... e 2,363 |... ....10/31/2022 ...|....11/07/2025 ...
200340-A0-0 ..... COMERICA INC ... . |- 2.BFE ..|... .. 787,025 |...95.4230 |... 788,647 o0 [ 1,622 0 040003800 . 4.233 | ....... L 13,427 ... ....06/21/2022 ...|....07/22/2026 ...
200340-AS-6 ..... COMERICA INC |- 2.AFE L. 2,353,178 |...99.2623 |.............. 2,332,665 |.... 002,350,350 [oueeeeeeenieenn0 e (708) [0 o0 0022080700 - 3.670 |dJ ....... .. 36,471 |... ...07/26/2018 ...|....07/31/2023 ...
202712-BN-4 ..... COMMONWEALTH BANK OF AUSTRALIA ... .. 2.AFE ..|... 1,341,326 |...77.08% |.............. 1,040,710 |.... Ll 132,722 o0 e 780 [0 0]l 2.688 . 2.762 MS ...... ....03/04/2021 ...|....03/11/2031 ...
202795-JR-2 ..... COMMONWEALTH EDISON CO .. .. 1.F FE ..|... .. 996,960 |...84.0232 |... ..840,232 |.... 997,760 |eeeeiieeeennn0 o285 |0 [0 ]0022.200 2.284 NS ...... ...02/18/2020 ...|....03/01/2030 ...
203372-AX-5 ..... [ COMMSCOPE INC ............. .4BFE .. 100,492 |...80.6200 |. 96,744 ..96,744 |.. .7.891 ....12/06/2022 .. 09/01/2029
20337Y-AA-5 ..... COMMSCOPE TECHNOLOGIES LLC .5.AFE .. ..92,659 |...91.2760 |. 91,276 |. ..91,276 |.. .9.350 ...12/08/2022 .. 06/15/2025
203380-AA-1 ..... COMMSCOPE INC .. .5.AFE .. 114,013 |...77.5000 |. ..104,625 |. 104,625 |.. ....12/06/2022 .. 03/01/2027 ...
203380-AD-5 ... COMMSCOPE INC .veeeeeeeeeee e e e eemne e e eemme e eeenns o wen | [1,2 s ..4.BFE ..|... .. 120,362 |...91.9112 |... ....114,889 ....12/06/2022 ...|....03/01/2026 ...
20402C-AA-3 ..... COMMUNITY PRESERVATION CORP ....evvveneevevnnnnneeecnnns oo ven e 1,2 s .. 1.DFE ..|... ..800,000 |...84.7860 |... .. ... 800,000 ...01/29/2020 ... |....02/01/2030 ...
205768-AS-3 ..... COMSTOCK RESOURCES INC .. 4.AFE ..|... .. 173,875 ]...90.2500 |... . 180,000 |.. ....162,450 ....12/20/2022 ...|....03/01/2029 ...
20679L-AB-7 ..... CONDUENT BUSINESS SERVICES LLC .. 4.AFE ..|... .. 81.7000 |... ...70,000 |.. ... 11/22/2022 ... |....11/01/2029 ...
209111-FS-7 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK .. 2.AFE ..|... ...95.6764 |... .2,000,000 |.. ...11/2772018 ...|....12/01/2028 ...
21036P-BH-0 ..... CONSTELLATION BRANDS INC .. .. 2.CFE ..|... ...79.7016 |... . 400,000 |.. ...07/21/2021 ...|....08/01/2031 ...
222070-AB-0 ..... COTY INC ..4.CFE ..|... ...96.0000 |... ....6,000 |.. ....12/19/2022 ...|....04/15/2026 ...
222070-AE-4 ..... COTY INC .. 3.CFE ..|... ...94.8272 |... ...90,000 |.. ....12/06/2022 ...|....04/15/2026 ...
224044-CH-8 .| COX COMMUNICATIONS INC .2.BFE .. ...96.2782 |. .2,000,000 ....07/24/2017 .. 08/15/2024
224044-CL-9 ..... [COX COMMUNICATIONS INC .. .2.BFE .. ...76.3017 |. . 600,000 ....09/10/2020 .. 10/01/2030
224044-CN-5 .| COX COMMUNICATIONS INC .2.BFE .. ...79.8979 |. . 400,000 ....05/18/2021 .. 06/15/2031
225313-AN-7 . CREDIT AGRICOLE SA .... .. 2.AFE .. ...81.8516 |. .1,000,000 ....01/13/2020 .. 01/14/2030 ...
22535/1-AG-2 ..... [CREDIT AGRICOLE SA (LONDON BRANCH) . .. 1.G FE .. ...91.2242 |. . 600,000 ...06/10/2020 .. 06/16/2026 ...
225460-AP-2 ..... CREDIT SUISSE AG (NEW YORK BRANCH) . .. 1.G FE ..|... ...93.2853 |... .3,000,000 |.. ...01/17/2018 ...|....09/09/2024 ...
226373-A0-1 ..... CRESTWOOD MIDSTREAM PARTNERS LP .. ..3.CFE ..|... ...93.0000 |... .70, ....12/06/2022 ...|....05/01/2027 ...
22822V-AN-1 ... CROWN CASTLE INC .. 2.BFE ..|... ...87.4063 |... 1,000,000 ....08/01/2019 ...|....11/15/2029 ...
23311V-AH-0 ..... DCP MIDSTREAM OPERATING LP .. 2.CFE ..|... ...96.3271 |... ...04/29/2022 ...|....05/15/2029 ...
23311V-AK-3 ..... DCP MIDSTREAM OPERATING LP .. 2.CFE ..|... ...82.5160 |... ....11/04/2021 ...|....02/15/2032 ...
23345M-AA-5 DT MIDSTREAM INC .. 3.AFE ..|... ...85.9110 |... . ....12/06/2022 ...|....06/15/2029 ...
233851-ED-2 . MERCEDES-BENZ FINANCE NORTH AMERICA LLC .1.GFE .. ...81.9116 |. .1,000,000 .1,000,769 |.. ....02/25/2021 .. 03/02/2031 ...
233853-AL-4 . DAIMLER TRUCK FINANCE NORTH AMERICA LLC . L2.AFE .. ...95.9976 |. . 750,000 .749,370 |.. ....08/31/2022 .. 04/07/2025
235825-AF-3 . DANA INC ..... . s .3.BFE .. ...92.7616 |. . 200,000 164,109 |.. ....01/31/2020 .. 11/15/2027
23636T-AD-2 ..... [DANONE SA . L2.AFE .. ...97.9120 |. .1,000,000 997,104 |.. ..3,383 |. ....11/14/2016 .. 11/02/2023
23918K-AT-5 ..... [DAVITA INC L4.AFE .. ...74.6350 |. ..345,000 .257,485 |.. L(61) | ....12/06/2022 .. 02/15/2031 ...
244199-BJ-3 ..... DEERE & €O ..vevereennreeemnnneeeeemnnneeeeemnnnaneeeenn fooe von | eeeeeee [1,2 s .. 1.F FE ..|... ...89.7999 |... . 600,000 |.. ....599,148 ...08/25/2020 ...|....04/15/2030 ...
251526-CK-3 ... DEUTSCHE BANK AG (NEW YORK BRANCH) .........eovvvvrensfors ] oeeennn|2,5 oo .. 2.AFE ..|... ...76.0623 |... . 600,000 |.. ... 600,000 A ....06/25/2021 ...|....05/28/2032 ...
25160P-AF-4 ..... DEUTSCHE BANK AG (NEW YORK BRANCH) .....ccevveeveeeenefors v ooiniin | e .. 1.G FE ..|... ...89.7173 |... . 600,000 |.. ...604,298 .. (1,29) ] ...06/25/2021 ...|....03/19/2026 ...
25243Y-BD-0 ... DIAGEO CAPITAL PLC .. 1.G FE ..|... ...82.3781 |... .. 400,000 |.. ... 180 |. ....04/27/2020 ...|....04/29/2030 ...
25389J-AU-0 ... DIGITAL REALTY TRUST LP eveeeeeeeeeieeeeeeeeeeeeeee foes e e 1,2 s .. 2.BFE ..|... ...89.5400 |... ....566 |. ...06/10/2019 ...|....07/01/2029 ...
25461L-AA-0 ..... DIRECTV FINANCING LLC ...oovvvvvenieiiiinininecceniees oo e e 1,2 s .. 3.BFE ..|... ...89.4660 |... ... 286 | ....12/06/2022 ...|....08/15/2027 ...
254687-DK-9 ..... WALT DISNEY CO e 1,2 i .. 2.AFE ..|... ...94.7263 |... . . ....1,998,368 ...03/20/2019 ...|....11/15/2026 ...
254687-FN-1 ..... WALT DISNEY CO ...... S (PSSR | IR .. 1.G FE ..|... ...96.9181 |... 387,672 |.... . 400,000 |.. ....399,898 ...03/19/2020 ... |....03/24/2025 ...
25470M-AG-4 ..... DISH NETWORK CORP 1,2 L4.AFE .. . 102.9900 |. ..180,233 |. . 175,000 175,093 |.. ...12/08/2022 .. 11/15/2027 ...
25470X-Al-5 ..... DISH DBS CORP ..... 1.. .|..4.CFE ..|... ...92.9234 |... 487,848 |.... ..525,000 |. ....487,848 ...12/06/2022 ...|....11/15/2024 ...
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25470X-BE-4 ..... DISH DBS CORP ...evvvvveeiiiiiniiie e LAAFE L 194,835 |...84.2335 [.....ccevnneenn 193,737 |oveiiininnnn 230,000 [.oeeeivnnnnnnns 193,737 [.oeennnns (2,019) [ooiiiiinnnnns 1728 I FORN (U (VI P 5.250 |...... 9.935 | D covvinn feeiiiiiiiienns 1,006 |oovveeeeninnnns 5,906 |....12/06/2022 ...|....12/01/2026 ...
256677-AG-0 ..... DOLLAR GENERAL CORP ... .. 2.BFE ..|... .. 399,732 ]...90.0815 |... . 400,000 |.. 00e899,797 e e 24 0 [0 3.500 |...... 3.508 [AO ...... ...04/01/2020 ... |....04/03/2030 ...
256677-Ad-4 ..... DOLLAR GENERAL CORP ... .. 2.BFE ..|... .. 499,535 |...98.6500 |... 500,000 499,599 |0 [ B4 0 0 4.250 |...... 4.209|NS ...... ....09/06/2022 ...|....09/20/2024 ...
256677-AK-1 ... DOLLAR GENERAL CORP .. 2.BFE ..|... ..899,127 |...98.2237 |... 899,197 e e 70 0 0 4.625 |...... 4.645 [MN ...... ....09/06/2022 ...|....11/01/2027 ...
25830J-AA-9 ..... DORNOCH DEBT MERGER SUB INC .... ..5.B FE ..|... ... 40,218 |...70.1556 |...........eeee... 42,008 [ooeniiiiinnnntn.80,000 |ooiiiiiiinnnnnnnni 40,367 founnnniiiinnnnl0 [ 149 o0 [0 6.625 ....11/30/2022 ...|....10/15/2029 ...
260543-DC-4 ..... DOW CHEMICAL CO .. 2.AFE ..|... .. 991,760 |...80.6620 |... 993,524 [.oeeeeiiiieeeed0 e 746 [0 0 [ 2.100 ...08/17/2020 ...|....11/15/2030 ...
26078J-AD-2 ..... DUPONT DE NEMOURS INC ... .. 2.AFE ..|... 2,104,980 |...98.7904 |... +...2,066,972 |..ooeeiiinnnnn0 i (10,396) [oveeececeennnnl0 o0 e 4.725 ....02/11/2019 ...|....11/15/2028 ...
263534-CP-2 ...... E | DU PONT DE NEMOURS AND CO . .. 1.G FE ..|... ...83.4547 |... 802,510 |eeeeeiieeeenn0 et (816) o0 [0 2.300 ....08/25/2021 ...|....07/15/2030 ...
26441C-AL-9 . DUKE ENERGY CORP ............ .2.BFE .. ...98.9568 |. .999,820 |.. .3.950 |.. ...10/09/2013 .. 10/15/2023
264420-8B-9 . DUKE ENERGY CAROLINAS LLC ... 1FFE .. ...83.7754 |. ..99,904 |.. .2.550 |.. ....08/29/2021 .. 04/15/2031
26443C-AK-9 ..... [DUKE UNIVERSITY HEALTH SYSTEM INC .1.DFE .. ...81.3749 |. . 600,000 600,000 |.. ......2.652 .. ....01/08/2020 .. 06/01/2031 ...
26444H-AJ-0 ... DUKE ENERGY FLORIDA LLC .. 1.F FE ..|... . ...79.8331 |... . 600,000 |.. B72,978 0 08,272 0 [0 1.750 ...03/30/2021 ...|....06/15/2030 ...
267475-AD-3 ..... DYCOM INDUSTRIES INC . .. 3.CFE ..|... .. 105,000 |...87.03%4 |... . 105,000 |oeeeeeeninennnnnn 91,391 o (13,609) [0 [0 [0 e 4.500 ....03/30/2021 ...|....04/15/2029 ...
26884L-AM-1 ... EQT CORP .. 2.CFE ..|... ... 85,115]...91.8956 |... +..89,000 |eeerruieeeeennnn85,715 |0 o600 [0 0 e 3.125 ....04/28/2022 ...|....05/15/2026 ...
26884T-AL-6 ..... ERAC USA FINANCE LLC .. 2.AFE ..|... 3,066,960 |...96.6682 |... .3,000,000 |..evenienenn 3,014,045 [0 e (8,207) [0 il s 3.850 ...10/15/2015 ...|....11/15/2024 ...
268858-AB-6 ..... EQM MIDSTREAM PARTNERS LP . ..3.CFE ..|... ... 77,513 ]...88.9398 |......eeveeeennn 75,599 [oneniiiiinnnnnnn85,000 |oeeeenniieeeennn 75,599 [oneeee e (2,007) [ 183 |0 o0 e 4.125 ... 11/18/2022 ...|....12/01/2026 ...
268858-AK-6 ..... EQM MIDSTREAM PARTNERS LP . .. 3.CFE ..|... .. 155,389 ]...83.9919 |................. 151,185 |................ 180,000 |.................151,185 |occoeeeee (4,612) [oorivnnnnnnn 409 el [0 e 4.500 ....12/06/2022 ...|....01/15/2029 ...
277432-AR-1 ... EASTMAN CHEMICAL CO .. 2.BFE ..|... ...97.0958 |... 402,030,666 |......ccevnneeni foeeeennnn (15,011) el o0 e 3.800 ...08/10/2016 ...|....08/15/2025 ...
278265-AE-3 ..... MORGAN STANLEY ... .. 1.G FE ..|... ...93.28%8 |... 02,507,283 [0 e (1,696) [0 o0 e 3.500 ....06/07/2017 ...|....04/06/2027 ...
278642-AU-7 ..... EBAY INC ..... L2.AFE .. ...94.4627 |. .1,014,654 |.. .3.600 |.. ....07/22/2019 .. 06/05/2027
278642-Al-3 ..... EBAY INC .. L2.AFE .. ...85.2386 |. 01,082,722 |.. .2.700 |.. ....07/08/2021 .. 03/11/2030
278642-AY-9 ..... EBAY INC ..... L2.AFE .. ...82.2373 |. .399,850 |.. .2.600 |.. ...05/03/2021 .. 05/10/2031
280350-AA-0 ..... EDGEWELL PERSONAL CARE CO . .3.CFE .. ...93.5230 |. 102,875 |.. .5.500 |.. ...12/06/2022 .. 06/01/2028 ...
28414H-AG-8 ..... ELANCO ANIMAL HEALTH INC .. .3.CFE .. ...95.1510 |. . 74,331 |.. ......6.400 |.. ... 11/22/2022 .. 08/28/2028 ...
28470R-AH-5 ... CAESARS ENTERTAINVENT INC . ..4.BFE ..|.. L..97.2608 |......oiieeennnnn 82,672 |oniiiiiinnnnn.85,000 [oiiiiiiiinnnnnnnn 82,672 | (439) [ 96 [0 [0 6.250 ....12/06/2022 ...|....07/01/2025 ...
285512-AE-9 ..... ELECTRONIC ARTS INC ... .. 2.AFE ..|... ... 78.8437 | 942,182 et 1,195,000 |eeeennn 1,147,979 |0 e 5,165 [0 0 e 1.850 ...03/18/2021 ...|....02/15/2031 ...
28618M-AA-4 ... ELEMENT SOLUTIONS INC .. 4.AFE ..|... ...85.0000 |... . reveeeneeeeennnn 10,000 [oanniiinnnnnn 59,500 i (182) [ 193 L0 [0 3.875 ....11/14/2022 ...|....09/01/2028 ...
29103D-AJ-5 ... EMERA US FINANCE LP ... .. 2.CFE ..|... ...93.7926 |... ,875,853 |..............2,000,000 |.............. 2,022,434 |....oooiiiiiiii0 Joenneeee (6,569) [0 0 s 3.550 ....01/17/2017 ...|....06/15/2026 ...
202480-AH-3 ... ENERGY TRANSFER LP .... .. 2.CFE ..|... ...97.4270 |... 974,270 |.... . e 795,524 [0 101,845 |0 [0 3.900 ....12/29/2015 ...|....05/15/2024 ...
29250N-AH-8 ... ENBRIDGE INC .. 2.AFE ..|... L97.2211 ... . 1,944,422 ... .2,000,000 |-eeeunieeeenn. 1,989,936 [oooeeeeneieeeen0 v 6,649 [0 |0 e 3.500 ...10/19/2018 ...|....06/10/2024 ...
29254B-AA-5 ..... [ENCINO ACQUISITION PARTNERS HOLDINGS LLC .4BFE .. ...90.7697 |. ...12,616 |. ...80,000 .8.500 |.. ... 11/16/2022 .. 05/01/2028 ...
29261A-AA-8 ..... ENCOMPASS HEALTH CORP L4.AFE .. ...90.8400 |. 177,138 . ..195,000 .4.500 |.. ...12/06/2022 .. 02/01/2028
29261A-AB-6 ..... ENCOMPASS HEALTH CORP L4.AFE .. ...87.8142 |. 3 N 4.750 |.. ....12/06/2022 .. 02/01/2030
29272-AD-1 . ENERGIZER HOLDINGS INC .4BFE .. ...84.6080 |. (1,637) |. .4.375 |.. ...12/06/2022 .. 03/31/2029
29278N-AM-5 ..... [ENERGY TRANSFER LP .... .2.CFE .. . 100.2724 |. RN .. ....03/25/2019 .. 01/15/2024 ...
29336T-AA-8 ..... ENLINK MIDSTREAM LLC . .. 3.AFE ..|... L..92.5281 |eeeiiiiieeeeent 55,517 |22 60,000 |oieeieiiieee et 85,517 | (1,843) [ 87 0 [0 e 5.375 . 11/22/2022 ... |....06/01/2029 ...
20336U-AF-4 ... ENLINK MIDSTREAM PARTNERS LP .. .. 3.AFE ..|... ...94.0028 |... . R R N N | I IR 4.850 ....11/30/2022 ...|....07/15/2026 ...
29355X-AG-2 ... ENPRO INDUSTRIES INC ..4.BFE ..|... ...97.0000 |... (314 [ 40 [0 0 [ 5.750 ....11/18/2022 ...|....10/15/2026 ...
29362U-AC-8 ..... ENTEGRIS INC ... .. 3.BFE ..|... ...88.4234 |... (I C<I0D ) PO | N N | ) FOUURt | B NN 4.375 ....04/24/2020 ...|....04/15/2028 ...
29362U-AD-6 ..... ENTEGRIS INC ... ..3.BFE ..|... ...81.4250 |......oiiiieennn 36,641 |t 45,000 |oiiiiiniieeeennn 36,641 | (8,359) [0 0 0 e 3.625 ....04/16/2021 ...|....05/01/2029 ...
29364G-AJ-2 ... ENTERGY CORP .. 2.BFE ..|... ...92.9498 |.................929,498 |..............1,000,000 |......ooeeeennnn999,118 |oeniiiiiiinnnl0 i 228 o0 [0 2.950 ...08/16/2016 ...|....09/01/2026 ...
29365B-AA-1 ..... ENTEGRIS ESCROW CORP . .. 2.CFE ..|... ...91.1937 |... . . reeerneeeeeeen 58,841 |0 88 [0 0 e 4.750 ....11/22/2022 ...|....04/15/2029 ...
20444U-BR-6 ..... EQUINIX INC ..eviiiiiiiinns .. 2.BFE ..|... ...84.6354 |... 507,812 |.... . 600,000 |.. 597,480 o0 439 0 0 2.000 ....06/03/2021 ...|....05/15/2028 ...
29670G-AD-4 ..... [ESSENTIAL UTILITIES INC .2.BFE .. ...84.1554 |. ..504,933 |. . 600,000 619,025 |.. (2,471) | ......2.704 |.. ....06/11/2021 .. 04/15/2030 ...
29670G-AF-9 ..... ESSENTIAL UTILITIES INC ... ..2.BFE ..|.. .. 1,147,080 )...79.7092 |... 916,656 |.... .1,150,000 |. ... 1,147,534 n 200 [0 0 2.400 ...05/10/2021 ...|....05/01/2031 ...
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20717P-AR-8 ..... ESSEX PORTFOLIO LP weveeiiiiiiiieicciiiie e L 2AFE L 1,988,460 |...93.5668 |[.............. 1,871,336 [ooeeeieennnn 2,000,000 |.eeevunninnns 1,994,575 [oooviiiiininnn0 v 1,135 [0 oeiiiel0 0000030625 | 3.693 ....04/03/2017 ...|....05/01/2027 ...
20717P-AT-4 ..... ESSEX PORTFOLIO LP ... .. 2.AFE ..|... ..991,880 |...91.3491 |... .1,000,000 |.. 994,688 |oeeeiiiieeennnn0 e 744 0 [0 ]124.000 .. 4.098 ....02/04/2019 ...|....03/01/2029 ...
20717P-AU-1 ... ESSEX PORTFOLIO LP ... .. 2.AFE ..|... .. 493,160 |...84.8046 |... ... 500,000 |.. 495,144 0 807 0 040003000 3.155 ...07/29/2019 ...|....01/15/2030 ...
30212P-BH-7 ..... EXPEDIA GROUP INC .. 2.CFE ..|... .. 198,162 |...80.7333 |... ... 200,000 |.. 198,464 |oeeeniieeen0 e 162 |0 [0 ]l 2,950 . 3.057 ....02/16/2021 ...|....03/15/2031 ...
30217A-AC-7 ..... EXPERIAN FINANCE PLC ....oevvvvveniiiiiinieincvenneens foee e [ Conn | 1,2 s .. 2.AFE ..|... .. 989,700 |...82.9406 |... .1,000,000 |.. 992,454 o0 [ 934 0 [0 002,750 2.867 ....12/03/2019 ...}|....03/08/2030 ...
30219G-AK-4 ..... EVERNORTH HEALTH INC ...eeeeeeeeee e eeeeeeee foes e e 1,2 s .. 1.G FE ..|... .. 992,720 |...97.5904 |... ,000,000 .. 998,784 |0 o801 0 [0 000030500 3.587 ...06/02/2014 ...|....06/15/2024 ...
30225V-AF-4 ..... EXTRA SPACE STORAGE LP .....cevvvenvviiininniivvinnnes oo e e 1,2 s .. 2.BFE ..|... .. 509,004 |...78.4862 |... ... 600,000 |.. 899,232 |0 [ 81 0 [0 ]l 2.550 2.567 ....06/05/2021 ...|....06/01/2031 ...
302491-AS-4 ... FMC CORP .. e e e eee e e eeem e eeen foes ven [ [1,2 s .. 2.BFE ..|... ,497,600 |...98.6265 |... .1,500,000 |.. ,499,686 |....noeeeeeennnn o 278 |0 [0 ]l 40100 . 4.120 ....11/12/2013 ...|....02/01/2024 ...
302491-AT-2 . FMC CORP .2.CFE .. ...93.0094 |. ..315,000 314,829 |.. .3.215 ....09/17/2019 .. 10/01/2026
302491-AU-9 ..... [FMC CORP .. .2.CFE .. ...88.4450 |. . 600,000 600,000 |.. .3.450 ...09/17/2019 .. 10/01/2029
30251G-BC-0 ..... FMG RESOURCES (AUGUST 2006) PTY LTD L3.AFE .. ...83.1683 |. ....5,000 .. 4,158 .. ......6.807 ....12/06/2022 .. 04/01/2031 ...
31428X-BV-7 ..... FEDEX CORP .. 2.BFE ..|... ...88.4541 |... .1,000,000 |.. 997,707 eveeiiiieeenn0 o808 0 0 000232100 3.139 ...07/22/2019 ...|....08/05/2029 ...
31428X-CD-6 ..... FEDEX CORP .. 2.BFE ..|... ...81.1315 |... .1,000,000 |.. 997,210 v [ 207 0 [0 ]002.400 2.437 ...04/20/2021 ...|....05/15/2031 ...
31429K-AG-8 ..... FEDERATION OF CAISSES DESJARDINS DU QUEB .. .. 1.EFE ..|... ...97.6415 |... ... 750,000 |.. 749,334 |0 e 84 0 [0 ]l 4400 4.436 ....08/16/2022 ...|....08/23/2025 ...
31429K-AH-6 ..... FEDERATION OF CAISSES DESJARDINS DU QUEB .. .- LEFE ... ...96.2113 |... . 750,000 |.. 749,909 |0 [ B 0 [0 ]l 40550 L 4.553 ....08/16/2022 ...|....08/23/2027 ...
315620-AF-4 ..... STELLANTIS NV |--2.BFE ... . ...99.8700 |... ..250,000 |.. 100:250,000 |-eveeniieeeennnn0 o0 0 [0 50250 5.248 ...07/29/2015 ...|....04/15/2023 ...
31620M-BS-4 ..... FIDELITY NATIONAL INFORMATION SERVICES I . .. 2.BFE ..|... .. 198,846 |...83.1672 |... . 200,000 |.. 199,135 |0 [ 199 0 [0 ]l 10650 1.738 ....02/23/2021 ...|....03/01/2028 ...
316773-DA-5 ..... FIFTH THIRD BANCORP .. 2.AFE ..|... .. 399,212 |...89.9108 |... . 400,000 |.. ...399,495 |0 o109 0 0 ]l 22550 . 2.581 ...04/30/2020 ...|....05/05/2027 ...
316773-DE-7 ..... FIFTH THIRD BANCORP .. 2.AFE ..|... .. 185,000 |...94.9503 |... ... 185,000 |.. 185,000 |ovvvenvvivennnn0 fooviiiiiiiii 0 0 [0l 40085 L 4.057 ....04/20/2022 ...|....04/25/2028 ...
316770-BM-0 ..... FIFTH THIRD BANK NA (OHI0) . 1.GFE .. 3,502,500 |...98.2907 |. .3,500,000 .3,501,133 |.. .3.937 ...11/26/2018 .. 07/28/2025
337120-AA-7 ..... FIRST STUDENT BIDCO INC .3.CFE .. . 58,128 |...82.7127 |. 70,000 ..57,899 |.. . 7.246 ... 11/22/2022 .. 07/31/2029
337738-AU-2 . FISERV INC ..coeeeeeienees .2.BFE .. 2,146,378 |...90.2250 |. .2,150,000 .2,147,518 |.. .3.520 ....06/11/2019 .. 07/01/2029
33829T-AA-4 . FIVE CORNERS FUNDING TRUST .1.GFE .. 1,054,860 |...99.1334 |. .1,000,000 ,005,862 |.. (6,515) |. .3.721 ....06/09/2014 .. 11/15/2023 ...
33938E-AU-1 FLEXLTD s .2.CFE .. 752,788 |...98.2850 |. . 750,000 .755,376 |.. (1,083) | ... 4.393 ...06/31/2022 .. 06/15/2025 ...
33930H-AA-T ... FLEX INTERMEDIATE HOLDCO LLC .. .. 2.CFE ..|... .. 466,636 |...78.2923 |... . 600,000 |.. 468,947 0 [ 4,513 |......... 135,566 [.................0 ]......3.363 |...... 6.264 ....06/24/2021 ...|....06/30/2031 ...
340711-AY-6 ..... FLORIDA GAS TRANSMISSION COMPANY LLC . .. 2.BFE ..|... .. 714,880 |...80.8953 |... ... 710,000 |.. ....113,730 e (466) [0 0 [ 2.550 o 2.470 ....06/10/2020 ...|....07/01/2030 ...
343498-AB-7 ..... FLOWERS FOODS INC .. 2.BFE ..|... .. 994,730 |...93.7236 |... .1,000,000 |.. 997,831 |0 [ 832 0 014000030500 3.562 ....09/23/2016 ...|....10/01/2026 ...
343498-AC-5 ... FLOWERS FOODS INC .. 2.BFE ..|... ...80.7557 |... .1,000,000 |.. 10993,922 |0 o858 |0 [0 ]102.400 . 2.482 ...03/04/2021 ...|....03/15/2031 ...
345397-85-1 ... FORD MOTOR CREDIT COMPANY LLC . .. 3.AFE ..|... ...82.5919 |... ..455,000 |.. 872,975 0 [ 2,150 |0 00 ]400022.900 7.164 ....11/01/2022 ...|....02/16/2028 ...
345397-7J-5 FORD MOTOR CREDIT COMPANY LLC . .. 3.AFE ..|... ...95.3036 |... 476,518 |.... ... 500,000 |.. 475,303 |eeveeeeeeennnn0 o 1,883 |0 0 | 4687 | 6.925 ...11/01/2022 ...|....06/09/2025 ...
349553-AM-9 ..... [FORTIS INC ... .2.CFE .. ...92.8742 |. ..2,786,227 |. .3,000,000 .2,974,007 |.. .3.302 ....07/07/2017 .. 10/04/2026 ...
34959E-AB-5 . FORTINET INC ... L2.AFE .. ... 77.2269 |. ..772,269 |. .1,000,000 .1,006,552 |.. .2.109 ....07/22/2021 .. 03/15/2031
354613-AL-5 . FRANKLIN RESOURCES INC 1FFE .. ...77.3115 |. .. 773,115 | .1,000,000 .980,438 |.. .1.870 ....08/06/2021 .. 10/30/2030
35671D-CD-5 . FREEPORT-MCMORAN INC . .2.CFE .. ...96.4800 |. ..385,920 |. . 400,000 .396,089 |.. .5.421 ...08/06/2019 .. 09/01/2029
35671D-CE-3 ..... [FREEPORT-MCMORAN INC . .2.CFE .. ...92.4081 ..184,816 |. . 200,000 .200,141 |.. ......4.110 ....02/20/2020 .. 03/01/2028 ...
35671D-CF-0 ..... FREEPORT-MCMORAN INC ... .. 2.CFE ..|... ...90.7531 . 200,000 |.. +2200,000 |-eveeiieeeennn0 o0 0 [0 ]l 40250 4.249 ....02/20/2020 ...|....03/01/2030 ...
35805B-AA-6 ..... FRESENIUS MEDICAL CARE US FINANCE I11 IN .... .. 2.CFE ..|... ...84.8861 |... .2,200,000 |.. 279147 o0 e 2,789 [0 00000030750 ). 3.918 ....07/17/2019 ...|....06/15/2029 ...
358058-AB-4 ..... FRESENIUS MEDICAL CARE US FINANCE I11 IN .... .. 2.CFE ..|... ...73.5057 |... 1,000,000 |-eevenneeeeennnnn996,437 [0 0392 [0 02375 | 2.424 ...02/11/2021 ...|....02/16/2031 ...
35906A-BE-7 ..... FRONTIER COMMUNICATIONS HOLDINGS LLC .... ..4.BFE ..|.. ...92.8570 |... ...70,000 |oeevvriniinennnnn85,000 foonniiens (1,359) |oviiiiiiii s 67 o0 0 0000.5.875 | 7477 ....12/06/2022 ...|....10/15/2027 ...
35906A-BF-4 ..... FRONTIER COMMUNICATIONS HOLDINGS LLC .... ..4.BFE ..|... ...86.8320 |... ..155,000 |oeeevnnnneeeenn. 134,590 |ooennen. (4,524) | 214 o0 0002205000 |- 7.358 ....12/19/2022 ...|....05/01/2028 ...
361448-AY-9 ..... GATX CORP .... .. 2.BFE ..|... . ...92.6072 |... .1,000,000 |.. . O 895 L0 0000003250 | 3.330 ....09/08/2016 ...|....09/15/2026 ...
361448-BG-7 ..... GATX CORP ... .. 2.BFE ..|... .. 983,452 |...74.2432 |... 742,432 |.... .1,000,000 |.. ....986,203 0 e 1,480 [0 e l0 el 12900 |- 2.079 ...02/16/2021 ...|....06/01/2031 ...
36166T-AB-6 ..... [c{0] I N ..4.CFE ..|.. .. 110,351 |...84.0080 |... 109,210 |.... . 130,000 |.. ....109,210 (1,436) [orvvvvnnnnnnnn 296 |0 [0 40750 e, 8.015 ....11/18/2022 ...|....10/15/2028 ...
361680-AL-8 ..... GFL ENVIRONVENTAL INC .4.CFE .. ...85.5000 |. ..235,125 |. ..275,000 .235,125 |.. . (33,849) |. ......4.074 ...12/06/2022 .. 08/01/2028 ...
364760-AP-3 ..... GAP INC ... ..3.CFE ..|... ...70.5400 |... ...59,959 |.... ..85,000 |.iiveiiniiiiiinnns 56,054 ...1,068 [..............486 |..........28,534 [.................0 |......3.625 |...... 9.468 ...12/06/2022 ...|....10/01/2029 ...
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36485M-AK-5 ..... GARDA WORLD SECURITY CORP ....eevvnniiviinnnniiiiinnnnns LABFE Ll 58,241 (...88.2980 |.................. 57,394 |oiiiiiiiiinnnn 85,000 [oiiiininnnn 57,394 | (1,014) o167 0 0]l 40625 T532[FA s | LI K 0 [....11/16/2022 ...|....02/15/2027 ...
366651-AG-2 ..... GARTNER INC .. 3.AFE ..|... L..87.8720 |..eeevnnneeeenn 118,627 e 135,000 [oeeeneeees 118,627 e (11,286) [ (9) |0 e l0 000030625 . 4.276 ....12/08/2022 ...|....06/15/2029 ...
37045X-BK-1 ..... GENERAL MOTORS FINANCIAL COMPANY INC . .. 2.CFE ..|... ...99.5040 |... e 2,419,220 [0 e 65,454 |0 000000080700 - 6.665 ....05/06/2016 ...|....05/09/2023 ...
37045X-CV-6 ..... GENERAL MOTORS FINANCIAL COMPANY INC .... .. 2.CFE ..|... . ...94.7585 |... . 600,000 |eeerruneeeenn..549,287 foiiiiiiininn0 e 11,625 [0 k000022 2.900 |- 5.370 ...01/06/2020 ...|....02/26/2025 ...
37045X-DII-3 ..... GENERAL MOTORS FINANCIAL COMPANY INC .... .. 2.CFE ..|... .. 499,440 |...97.0338 |... . 500,000 |oeeevennnineenn.499,468 o0 fiiiiiin 28 o0 0 000005.000 . 5.028 ....06/06/2022 ...|....04/09/2027 ...
37185L-AM-4 ..... GENESIS ENERGY LP .. ..4.BFE ..|... ...94.2720 |... ... 105,000 |.eeunniieennnn... 98,986 [.ooeeenn (5,774) |oeeeiiieee e (28) [0 el l0 J.....8.000 ... 8.065 ....12/06/2022 ...|....01/15/2027 ...
372460-AA-3 ..... GENUINE PARTS CO ... .. 2.BFE ..|... ... 77.2406 |... .1,600,000 |.. e 1,820 [0 0 L1875 2.011 ....11/16/2020 ...|....11/01/2030 ...
375558-Bl-4 ..... GILEAD SCIENCES INC .. 2.AFE ..|... ...93.1658 |... .1,000,000 |.. O e 28 o0 010002950 |- 2.953 ....09/15/2016 ...|....03/01/2027 ...
377372-AN-T7 ..... GLAXOSMITHKLINE CAPITAL INC . 1FFE .. ...96.1548 |. .. 2,403,869 |. .2,500,000 .0 (4,192) |. .3.666 ....08/28/2018 .. 05/15/2028
378272-AF-5 ..... GLENCORE FUNDING LLC . L2.AFE .. ...99.4800 |. .. 2,984,399 |. .3,000,000 .0 .. (11,570) |. L3722 ....03/09/2017 .. 05/30/2023
378272-AN-8 ..... GLENCORE FUNDING LLC . L2.AFE .. ...94.5106 |. ..448,926 |. ..475,000 .0 ......4.039 ...01/23/2018 .. 03/27/2027 ...
378272-BD-9 ..... GLENCORE FUNDING LLC ... .. 2.AFE ..|... ...88.4700 |... . 400,000 |.. ....399,717 O e 82 o0 [0 el 10625 | 1.647 ....04/21/2021 ... |....04/27/2026 ...
37940X-AB-8 ..... GLOBAL PAYMENTS INC .. .. 2.CFE ..|... ...85.1789 |... .1,000,000 |.. ....997,828 O 290 [0 [0 000223.200 |- 3.237 ...08/07/2019 ...|....08/15/2029 ...
37940X-AP-7 ..... GLOBAL PAYMENTS INC .. .. 2.CFE ..|... ...97.1769 |... ..450,000 |.. ...449,672 O e 19 0 [0 40950 |- 4.968 ....08/08/2022 ...|....08/15/2027 ...
37960X-AA-5 ..... GLOBAL INFRASTRUCTURE SOLUTIONS INC .. |- 4AFE L ...78.1323 |... ... 100,000 |.. I RN 1 T N | N RPN | B RPN ;< T FN 10.740 ....11/18/2022 ...|....06/01/2029 ...
38141G-RD-8 ..... GOLDMAN SACHS GROUP INC L] 2.AFE L. ...99.9160 |... .2,000,000 |.. 0 e (1,059) [0 o0 00030625 | 3.571 ...07/21/2014 ...|....01/22/2023 ...
38141G-XE-9 ..... GOLDMAN SACHS GROUP INC ... .. 1.F FE ..|... ...98.2993 |... ..250,000 |.. ....249,928 O i 81 0 00000030625 |l 3.651 ....02/13/2019 ...|....02/20/2024 ...
38141G-XG-4 ..... GOLDMAN SACHS GROUP INC ... .. 1.F FE ..|... s ...83.6927 |... 418,464 |.... . 500,000 |.. ....501,069 O e (140) [eeeeenl0 e l0 el0.2.600 |- 2.566 ...02/05/2020 ...|....02/07/2030 ...
38141G-XR-0 ..... GOLDMAN SACHS GROUP INC ... .. 1.F FE ..|... 1,001,872 |...76.2901 |... 762,901 |.... .1,000,000 |.. ,000,940 O e (488) [0 0000l 12992 | 1.971 ...01720/2021 ...|....01/27/2032 ...
38141G-YG-3 ..... GOLDMAN SACHS GROUP INC . 1FFE .. 500,000 |...86.3749 |. . 500,000 500,000 |.. .0 .1.542 ....06/07/2021 .. 09/10/2027
38141G-YJ-7 ..... GOLDMAN SACHS GROUP INC . 1FFE .. 400,000 |...77.8538 |. . 400,000 400,000 |.. 0 .2.383 ....07/14/2021 .. 07/21/2032
382550-BJ-9 . GOODYEAR TIRE & RUBBER CO . .3.CFE .. 115,000 |...82.5814 |. . 115,000 ..94,969 |.. .(20,081) |. .5.249 ....08/31/2021 .. 04/30/2031
382550-BN-0 ..... [GOODYEAR TIRE & RUBBER CO . .3.CFE .. 101,805 |...83.4150 |. . 110,000 ..91,756 |.. .(10,174) |. .6.357 ... 11/14/2022 .. 07/15/2029 ...
389284-AA-8 ..... [GRAY TELEVISION INC .. .4BFE .. 149,790 |...88.6790 |. . 170,000 150,147 |.. .....10.364 ....12/06/2022 .. 05/15/2027 ...
38937L-AC-5 ..... GRAY OAK PIPELINE LLC ... .. 2.CFE ..|... .. 199,712 ]...90.7632 |... . 200,000 |.. ...199,839 |0 [ 85 0 [0 )00 2,600 2.630 ....09/11/2020 ...|....10/15/2025 ...
391380-AA-3 ..... GREAT-WEST LIFECO FINANCE 2018 LP .. .. 1.F FE ..|... ,993,480 |...93.8869 |... ,1996,223 |.oeevvnieeeeeenn0 [l 617 o0 0 [ 4047 L 4.086 ...05/15/2018 ...|....05/17/2028 ...
398433-AP-7 ... GRIFFON CORP ..4.CFE ..|.. ... 83,134 1...91.5000 |........ooeeeeeen 82,350 [oenniiiiinnnnnnnn90,000 Joiiiiniinnnnnnnnnn 82,350 [neneeiennnn (919) o 185 o0 o0 00005.750 | 7.523 ....12/06/2022 ...|....03/01/2028 ...
39843U-AA-0 ..... GRIFOLS ESCROW ISSUER SA ..4.CFE ..|... .. 167,554 |...86.3470 |..........eeee... 172,694 |....oeeeennnt 200,000 |oeeeenenneeeenn 167,968 [oeeneeeenniennl0 e 414 |0 0 40750 | 8.289 ....11/23/2022 ...|....10/15/2028 ...
402635-A0-9 ..... GULFPORT ENERGY OPERATING CORP ... .. 4.AFE ..|... .. 109,722 ]...97.5000 |................. 107,250 [................ 110,000 |.................907,250 |..ooeeeenn (2,485) |oeveveennneene 18 Joiiniiiinnnl0 o0 00228000 ... 8.087 L A1717/2022 .. ....05/17/2026 ...
402635-AR-7 ..... GULFPORT ENERGY OPERATING CORP ..4.CFE ..|... ...97.5000 |... 10,000 Joeeeviiiieeeeeneen 9,750 [ (202) e o0 k0 ).....8.000 ... 8.168 ....11/17/2022 ...|....05/17/2026 ...
404119-BN-8 ..... HCA INC ... .2.CFE .. ...99.4585 |. ..298,375 |. . 300,000 s .4.99 ....03/03/2014 .. 03/15/2024 ...
404119-BT-5 ..... HCA INC . .2.CFE .. ...98.8348 |. .. 395,339 |. . 400,000 400,000 .5.249 ...11/10/2016 .. 06/15/2026
404121-Ad-4 ..... HCA INC ... .2.CFE .. ...99.5614 |. ..383,311 | ..385,000 383,112 .5.726 ... 11/20/2022 .. 09/01/2028
404280-BB-4 ..... HSBC HOLDINGS PLC .. 1.G FE .. ...95.3526 |. ..1,907,051 |. .2,000,000 1,999,402 .3.909 ....03/15/2018 .. 05/25/2026
404280-CT-4 ..... [HSBC HOLDINGS PLC .1.GFE .. ...77.4013 |. ..309,605 |. . 400,000 .399,777 |.. ......2.784 ....06/18/2021 .. 05/24/2032 ...
404280-CV-9 ..... HSBC HOLDINGS PLC .. |- 1.GFE ... 1,001,290 |...81.1830 |... .1,000,000 |.. 100:999,690 |eveeiiieeennnn0 oo (1,170) o0 [0 ]l 2,206 2.186 ...08/10/2021 ...|....08/17/2029 ...
40434L-Ad-4 ..... .. 2.BFE ..|... .. 996,110 |...78.1656 |... .1,000,000 |.. 22996,658 |ooeeiiiiiinnn0 [ 361 0 [0 )0 2,650 . 2.694 ...06/08/2021 ...|....06/17/2031 ...
40434L-AK-1 ..... .. 2.BFE ..|... .. 199,534 |...91.4787 |... ... 200,000 |.. 199,561 |0 e 27 0 0 ].1240000 .. 4.040 ...08/29/2022 ... |....04/15/2029 ...
40434L-AN-T7 ... .. 2.BFE ..|... ...97.1817 |... . 750,000 |.. 748,934 |oovveniiniinnnnn0 [ 127 0 [0 4750 4.782 ....06/06/2022 ...|....01/15/2028 ...
422250-AL-8 ... HEALTHCARE REALTY HOLDINGS LP .... .. 2.BFE ..|... ...78.2612 |... . 986,000 |.. ,016,203 e (4,001) |oeeiiiiieeeenn0 [0 ]ll22.400 . 1.927 ....12/11/2020 ...|....03/15/2030 ...
422250-AM-6 ... HEALTHCARE REALTY HOLDINGS LP . .. 2.BFE ..|... .. 990,534 |...73.3405 |... .1,000,000 |.. ....992,286 862 [0 012,050 . 2.153 ...01/12/2021 ...|....03/15/2031 ...
42704L-AA-2 ..... HERC HOLDINGS INC .. 4.AFE ..|... .. 103,187 |...93.2750 |... 102,608 |.... ... 110,000 |.. ...102,603 L1839 o0 k0 )nl25.500 - 7.086 ....12/06/2022 ...|....07/15/2027 ...
428040-DA-4 ..... HERTZ CORP ... .. 5.AFE ..|... . 38,783 |...83.7500 |... ... 37,688 |.... ...45,000 |.. 161 [0 0 [ 40625 8.762 ....11/16/2022 ...|....12/01/2026 ...
428040-DB-2 . HERTZ CORP ... .5.AFE .. . 98,437 |...75.8600 |. 94,825 |. ..125,000 .285 | ......9.172 ....12/06/2022 .. 12/01/2029 ...
428104-AA-1 ..... HESS MIDSTREAM OPERATIONS LP .. .. 3.AFE ... .. 139,345 |...92.5011 138,752 |.... . 150,000 |. ... 138,640 L1480 0000050125 ) 6.678 ...12/08/2022 ...|....06/15/2028 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CITIZENS INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 1

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

91013

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
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
428240-8G-3 ... HEWLETT PACKARD ENTERPRISE CO ......eeevvvvnnniiniinnnnn s L 2BFE | 499,780 |...99.4025 |..........oennnn. 497,012 |ovveeieieiinnnn 500,000 |.eevevrnnniennns 499,949 |....oovviniinnns (U R [CIC T (U (VI P 4.450 |...... 4464 [AO ..ot eviininieines 5,501 |oveeniiiinns 22,250 |....04/06/2020 ...|....10/02/2023 ...
431318-AS-3 ..... HILCORP ENERGY | LP ..3.CFE ..|... ..62,242 |...90.5000 |........0eoeeeen. 58,825 |oeiiiiniieeennnn 65,000 foieiiinnnnn. 58,825 i (3,454) [ BT 0 [0 6.250 |...... 7.139 ....12/21/2022 ...|....11/01/2028 ...
432833-AH-4 ... HILTON DOMESTIC OPERATING COMPANY INC .. 3.BFE ..|... . 96,210 [...97.0000 |........00eeeeen 97,000 |ooeeeennnnennn. 100,000 [nnnininnnnnnnn 96,304 |oceniiniiiiinnnl0 i 94 0 [0 5.750 |...... 6.583 ....11/02/2022 ...|....05/01/2028 ...
432833-AJ-0 ..... HILTON DOMESTIC OPERATING COMPANY INC ... ..3.BFE ..|... . 43,476 |...86.5000 |........eeoeeeeennd3,250 |oeeeinniieinnnnnn50,000 [oniiiiniine i 43,250 |eciniiee e (294) [ 69 0 [0 | 3.750 |...... 6.250 ....12/06/2022 ...|....05/01/2029 ...
435765-AH-5 ... HOLLY ENERGY PARTNERS LP .. 3.AFE ..|... ...91.0506 |... . 80,000 [ 54,630 i (890) [ 83 0 [0 5.000 |...... 6.759 ....11/18/2022 ...|....02/01/2028 ...
436440-AP-6 ..... HOLOGIC INC ..3.BFE ..|... ...85.86% |... 193,207 |.... .. . ....193,207 |.oee..n . (27,386) [oeeeeeeenn 546 o0 [0 3.250 |...... 3.607 ....12/06/2022 ...|....02/15/2029 ...
437076-BT-8 ..... HOME DEPOT INC ... .. 1.F FE ..|... ...92.7638 |... 695,728 |.... . 750,000 |.. 749,027 o0 [ 191 0 0 2.800 |...... 2.830 ....09/05/2017 ...|....09/14/2027 ...
437076-BY-7 ..... HOME DEPOT INC .. 1.F FE ..|... ...90.7303 |... 453,652 |.... . 500,000 |.. 498,053 |eeeiiieeennn0 o269 |0 [0 2.950 |...... 3.017 ...06/03/2019 ...|....06/15/2029 ...
438516-BZ-8 ..... HONEYWELL INTERNATIONAL INC . 1FFE .. ...82.7488 |. ..165,498 |. . 200,000 .199,835 |.. .1.950 |......1.962 ...05/14/2020 .. 06/01/2030
440452-AG-5 ..... [HORMEL FOODS CORP 1FFE .. ...94.2051 ..659,436 |. . 700,000 661,479 |.. .0.650 |......4.703 ....12/02/2022 .. 06/03/2024
440452-AH-3 ..... [HORMEL FOODS CORP ... 1FFE .. ...86.4958 |. .. 345,983 |. . 400,000 .399,237 |.. ......1.700 |......1.737 ...06/25/2021 .. 06/03/2028 ...
444454-AF-9 ... HUGHES SATELLITE SYSTEMS CORP ......eeeevmeeeeeeeemnnns oo vee | e [T s ..4.BFE ..|... ...93.2740 |... 065,292 i 70,000 fonneeiinnn . 64,954 | (88) [ 127 0 [0 6.625 |...... 8.977 ....12/06/2022 ...|....08/01/2026 ...
445658-CF-2 ... J B HUNT TRANSPORT SERVICES INC ...cevvvvenvvviinnnnns oo e e 1,2 s .. 2.AFE ..|... ...97.0360 |... ,261,468 |.............. 1,300,000 |.............. 1,299,001 |0 Joveinninnnnd [0 0 e 3.875 |...... 3.875 ....02/26/2019 ...|....03/01/2026 ...
446150-AS-3 ..... HUNT INGTON BANCSHARES INC .. 2.AFE ..|... ...82.4905 |... 412,453 |........eeieeee. 500,000 |eeeennieeennnnd98,842 [0 | 147 [0 0 [ 2.550 |...... 2.586 ....01/29/2020 ...|....02/04/2030 ...
446150-AX-2 ..... HUNTINGTON BANCSHARES INC .... .. 2.AFE ..|... ...72.1563 |... 432,938 |.........ee.ee. 600,000 |.oeenniiinnnn. 800,000 foiiiiiiiinnnn0 Jveiiinniiinnnnl0 [0 0 2.487 |...... 2.487 ...08/09/2021 ...|....08/15/2036 ...
446150-BB-9 ..... HUNTINGTON BANCSHARES INC .... |- 2.AFE ... ...94.9003 |... 1,752 |eveeieeeeeeenn 750,000 [.neeeeenneneee 750,000 eveeeeneeeeenn0 o0 o0 0 e 4.443 |...... 4.445 ....08/01/2022 ...|....08/04/2028 ...
44644M-AF-8 ..... HUNTINGTON NATIONAL BANK .. .. 1.G FE ..|... ...96.5854 |... 603,659 |.... . .. . IR | N N | B RN 4.552 |...... 4.554 ....06/06/2022 ...|....05/17/2028 ...
44891A-BG-1 ..... HYUNDA| CAPITAL AMERICA ... .. 2.AFE ..|... ...89.8541 |... 539,125 |.... . 600,000 |.. ....598,894 e 289 [0 0 [ 3.000 |...... 3.048 ...02/05/2020 ...|....02/10/2027 ...
44891A-BP-1 ..... HYUNDAI CAPITAL AMERICA ... .. 2.AFE ..|... ...85.6720 |... 428,360 |.... ... 500,000 |.. ....509,925 1 (2,038) [0 0 2.375 |...... 1.924 ....08/19/2021 ...|....10/15/2027 ...
44891A-BT-3 ..... HYUNDA| CAPITAL AMERICA L2.AFE .. ...82.1336 |. ..821,336 | .1,000,000 999,234 |.. . ......1.816 ....01/05/2021 .. 01/10/2028
45167R-AH-7 ..... IDEX CORP ... .2.BFE .. ...83.3785 |. ..833,785 |. 000,000 .999,365 |.. .2.625 |......2.633 ...05/18/2021 .. 06/15/2031
45174H-8D-8 ..... IHEARTCOMMUNICATIONS  INC .5.AFE .. ...85.0127 |. 55,258 |. ...65,000 ..55,258 |.. .8.375 |.....11.155 ....12/08/2022 .. 05/01/2027
45174H-BE-6 ..... IHEARTCOMMUNICATIONS INC .. L4.AFE .. ...84.7083 |. 93,179 |. . 110,000 ..93,179 |.. .5.250 |......8.025 ....12/06/2022 .. 08/15/2027 ...
45174H-BG-1 ..... IHEARTCOMMUNICATIONS  INC L4.AFE .. ...81.4340 |. LA71,011 ). . 210,000 171,011 |.. e 4750 |......7.787 ....11/02/2022 .. 01/15/2028 ...
45258L-AA-5 ... IMOLA MERGER CORP .. 3.CFE ..|... ...86.7571 |... 99,771 ). 115,000 Joeevveininennn 99,771 [ (298) o 288 [0 [0 e 4.750 |...... 7.338 ....12/06/2022 ...|....05/15/2029 ...
456837-AV-5 ..... ING GROEP NV ... .. 1.G FE ..|... ...88.3489 |... 883,489 |.... 1,000,000 |-.vvenieeeenn 1,000,727 fooeeeeiiiiiieein0 e (216) [0 o0 s 1.726 |...... 1.703 ....08/25/2021 ...|....04/01/2027 ...
456837-Al-3 ..... ING GROEP NV ... .. 1.G FE ..|... ...79.9303 |... 799,303 |.... 1,000,000 |..eveninnnnn 1,008,643 [ooeiiiiiininnn0 e (390) o0 il s 2.727 |...... 2.677 ....03/25/2021 ...|....04/01/2032 ...
456873-AD-0 ..... TRANE TECHNOLOGIES FINANCING LTD ... [V 1,2 e .. 2.BFE ..|... ...92.1931 |... ,152,414 |.... 01,250,000 |-eevenieeeenn. 1,254,084 [0 | (B08) [0 o0 [ 3.800 |...... 3.738 ....05/13/2019 ...|....03/21/2029 ...
457187-AC-6 ..... INGREDION INC .. 2.BFE ..|... . ...84.9872 |... 679,897 |.... ... 800,000 |eevuniiieennnnnn 798,832 [0 e 139 [0 0 2.900 |...... 2.922 ...05/08/2020 ...|....06/01/2030 ...
45824T-8C-8 ..... INTELSAT JACKSON HOLDINGS SA ... .. 4.AFE ..|... .. 160,495 |...89.3990 |... 156,448 |.... ... 175,000 |.. ... 156,448 oo (4,182) [oeieee i 136 |0 [0 | 6.500 |...... 8.045 ....12/08/2022 ...|....03/15/2030 ...
45866F-AK-0 . INTERCONT INENTAL EXCHANGE INC . .1.GFE .. 996,344 |.. 81.6080 |. ..816,080 |. .1,000,000 .997,216 |.. .2.100 |......2.140 ....06/20/2020 .. 06/15/2030 ...
459200-KJ-9 . INTERNAT IONAL BUSINESS MACHINES CORP . . 1.GFE .. ,004,520 |...81.5442 |. ..815,442 |. .1,000,000 .1,003,858 |.. .1.950 |......1.892 ...08/24/2021 .. 05/15/2030
460599-AF-0 ..... INTERNATIONAL GAME TECHNOLOGY PLC .. .3.BFE .. 188,310 |...93.2654 |. ..186,531 |. . 200,000 .186,531 |.. .4.125 |......6.082 ....12/08/2022 .. 04/15/2026
461070-AS-3 ..... INTERSTATE POWER AND LIGHT CO ... L2.AFE .. ,004,950 |...81.9548 |. ..819,548 |. .1,000,000 1,003,736 |.. .2.300 |......2.243 ....05/28/2020 .. 06/01/2030
462613-AN-2 ..... IPALCO ENTERPRISES INC .. .2.CFE .. 499,532 |...96.9448 |. ..484,724 |. . 500,000 .499,884 |.. K ......3.700 |......3.714 ...01/12/2018 .. 09/01/2024 ...
46266T-AA-6 ..... 1QVIA INC ..3.CFE ..|... .. 192,000 |...95.3300 |... 190,660 |.... . 200,000 |.. ... 190,660 L (1519) [ 179 0 [0 5.000 |...... 6.031 ....11/17/2022 ...|....05/15/2027 ...
46284V-AF-8 ..... IRON MOUNTAIN INC .. .. 3.CFE ..|... .. 130,000 |...87.2200 |... ..113,386 |.... . 130,000 |.. ... 113,386 ...t (16,614) |.... P | N (N | N RN 4.875 |...... 4.875 ....09/04/2019 ...|....09/15/2029 ...
46284V-AG-6 ..... IRON MOUNTAIN INC .. ..3.CFE ..|... ... 95,650 |...89.8181 |... ...94,309 |.... . 105,000 |-eevvnnneeeennn.. 94,309 |.......... (1,496) |.... e 156 [0 0 [ 5.000 |...... 6.930 ....11/18/2022 ...|....07/15/2028 ...
465685-AK-1 ..... ITC HOLDINGS CORP .. 2.BFE ..|... ,760,820 |...93.6683 |.............. 1,639,196 |.... .1,750,000 |.. O e (1188) [0 [0 3.250 |...... 3.175 ....09/14/2016 ...|....06/30/2026 ...
46625H-Ql-3 ... JPMORGAN CHASE & CO ... .. 1.F FE ..|... ...94.8917 |oeeiinninnns 1,897,835 |.... ,000,000 .. O e (74 |0 o0 e 3.300 |...... 3.035 ....11/03/2016 ...|....04/01/2026 ...
466313-AJ-2 ..... JABIL INC .... .. 2.CFE ..|... ...88.0553 |... . O s 1,822 |0 [0 e 3.600 |...... 4.520 ....01/08/2020 ...|....01/15/2030 ...
466313-AM-5 ..... JABIL INC .... .. 2.CFE ..|... ...94.6572 |... 425,957 |.... ....448,349 JLO N U< 1 I IRt | B APPSR | B AU 4.250 |...... 4.343 ...04/20/2022 ...|....05/15/2027 ...
46647P-BP-0 ..... JPMORGAN CHASE & CO ... .. 1.G FE ..|... ...82.6352 |... 326,409 |.... ....395,000 O o0 o0 [0 e 2.9%6 |...... 2.956 ...05/06/2020 ...|....05/13/2031 ...
46647P-BX-3 ..... JPMORGAN CHASE & CO ... 1EFE .. ...76.7436 |. ..306,974 |. 400,000 |.. .0 e 1,953 | 1.953 ....01/28/2021 .. 02/04/2032 ...
46849L-S0-5 ... JACKSON NATIONAL LIFE GLOBAL FUNDING ................. . 1.FFE ..|.. ...93.1330 [...iiiiinnnnns 2,793,990 |.... .3,000,000 |. .... 2,998,130 O 826 o0 o0 3.050 |...... 3.070 ...05/04/2016 ... |....04/29/2026 ...
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475795-AD-2 ... JELD-WEN INC LABFE Ll 57,811 |...75.2670 |...cvvvvrvernnnnnn 56,450 |...ovvnniiiiinnnnn 75,000 fooeeiivinininnns 56,450 [.......... (1,654) [ceiinnnnnns 204 o (U [V P 4.875 |..... 10.879 | D ....... ....11/18/2022 ...|....12/15/2027 ...
475795-AE-0 ..... JELD-WEN INC .. 3.BFE ..|... L. 93.5344 |37 44 040,000 [ 37,414 | (B27) e 96 [0 0 e 6.250 |...... 8.702 |IN ...... ....11/16/2022 ...|....05/15/2025 ...
476556-DD-4 ... JERSEY CENTRAL POWER & LIGHT CO ....oevvvvveniveiinnnn foee e e 1,2 s .. 2.AFE ..|... .. 81.0806 |.................324,322 |................ 400,000 |............eee0399,086 |ooeenvviennnnnnd0 fovvvvinnennn 91 o0 [0 e 2.750 |...... 2.780 |MS ...... ....06/08/2021 ...|....03/01/2032 ...
478111-AD-9 ..... JOHNS HOPKINS HEALTH SYSTEM CORP ......eeevvvmnaeeeeenn fooe ven | e [1,2 it .. 1.DFE ..|... . ...83.29% |.................416,498 |................ 500,000 |.......0eeeeeennn503,269 |eeeniieinnnnni0 foeeeiiie e (425) |0 o0 e 2.420 |...... 2.316 [0 ....... ....02/05/2020 ...|....01/01/2030 ...
47837R-AA-8 ..... JOHNSON CONTROLS INTERNATIONAL PLC ..oovvvnvvvivinnn oo e [ Conenn | 1,2 i .. 2.BFE ..|... .. 881,903 |...80.1488 |... L..884,563 |0 [ 1,836 |0 0 1.750 |...... 1.991 [MS ...... . 15,750 |....07/19/2021 ...|....09/15/2030 ...
48203R-AN-6 ..... JUNIPER NETHORKS INC ..evvveeeeeeennieeeeemneeeeeenes foos e e [1,2 s .. 2.BFE ..|... ...3,498,285 |...89.3422 |... . . 3,498,767 |oeeeeeenneenn0 e 161 [0 0 3.750 |...... 3.756 [FA ...... .. 131,250 |....08/19/2019 ...|....08/15/2029 ...
482480-AG-5 ..... L 0 Y [ I | .. 1.G FE ..|... .. 1,073,470 |...96.7262 |... .1,000,000 |.. ....1,049,166 o (7,386) [0 0 4.100 |...... 3187 |MS ...... .. 41,000 |....07/26/2019 ...|....03/15/2029 ...
485170-BD-5 ..... KANSAS CITY SOUTHERN .....eneeeeeeeieeeeeeenieeeeeeeeens foos e e [1,2 s .. 2.BFE ..|... ...86.6307 |... . 600,000 |.. ... 601,163 PP 1515 1 SRR | B AU | B 2.875 ...12/06/2019 ...|....11/15/2029 ...
49271V-AN-0 KEURIG DR PEPPER INC . .2.BFE .. ...80.5406 |. . 400,000 .398,959 |.. 114 ] .2.250 |.. ....03/01/2021 .. 03/15/2031
493065-AA-4 . KEYBANK NA .. 1.G FE .. ...96.3100 |. ..525,000 .529,809 |.. .4.390 |.. ...06/07/2022 .. 12/14/2027
49327M-3E-2 . KEYBANK NA .. 1.G FE .. ...97.8346 |. . . 750,000 .749,816 |.. .. 26 | ..o 4.150 .. ....08/03/2022 .. 08/08/2025 ...
49327V-2A-1 ..... KEYBANK NA ... L] 2.AFE L. 1,021,510 |...93.8970 |... .1,000,000 |.. ,008, 356 e (2,308) |oeeeennieeeenn0 [0 | 3.400 ...10/19/2016 ...|....05/20/2026 ...
49338L-AE-3 ..... KEYSIGHT TECHNOLOGIES INC . .. 2.BFE ..|... ,023,470 |...97.7010 |... ,000,000 .. ,020,696 L (2,774) [0 0 e 4.600 ...06/24/2022 ... |....04/06/2027 ...
4946 1N-AA-8 ..... KINETIK HOLDINGS LP .. 3.AFE ..|... ... 47,194 1...93.7783 |....oouuniieeeen. 46,889 [onnniiiinnnntn. 50,000 |oeeeiiiiieeenn. 46,889 o (340) [ 35 0 o0 e 5.875 ....12/06/2022 ...|....06/15/2030 ...
50077L-BC-9 ..... KRAFT HEINZ FOODS CO ... .. 2.CFE ..|... . 40,000 |...95.7375 |... 0 o0 [0 3.875 ....05/04/2020 ...|....05/15/2027 ...
50077L-BJ-4 ..... KRAFT HEINZ FOODS CO .... .. 2.CFE ..|... .50,000 |...96.2453 |... o0 o0 0 e 5.500 ....05/04/2020 ...|....06/01/2050 ...
501044-CS-8 ..... KROGER CO ... .. 2.AFE ..|... ,532,430 |...99.1531 |... . .. oo (4,665) [oneiiiiiiin0 0 3.850 ....07/15/2015 ...|....08/01/2023 ...
501044-CY-5 ..... KROGER CO ... .. 2.AFE ..|... ,564,455 |...98.5916 |... .1,500,000 |.. ,506,650 o (7,855) [oeeeeiiiieeee0 0 s 4.000 ...06/29/2014 ...|....02/01/2024 ...
50168A-AB-6 ..... LABL INC ..4.CFE ..|.. .. 137,854 |...94.6782 |... ..145,000 |.. ....137,283 n 181 [0 0 [ 6.750 ....12/06/2022 ...|....07/15/2026 ...
501797-AR-5 ..... BATH & BODY WORKS INC .3.BFE .. ...98.7200 |. 70,000 ..67,766 |.. .7.500 |.. ...12/06/2022 .. 06/15/2029
50212Y-AC-8 ..... LPL HOLDINGS INC . .3.BFE .. ...93.4081 40,000 ..36,921 |.. .4.625 |.. ....11/30/2022 .. 11/15/2027
50220P-AC-7 . LSEGA FINANCING PLC . 1.GFE .. ...85.3704 |. .1,000,000 999,304 |.. .2.000 |.. ....08/25/2021 .. 04/06/2028
50220P-AD-5 . LSEGA FINANCING PLC .1.GFE .. ...83.0495 |. .1,000,000 .997,205 |.. .2.500 |.. ....03/26/2021 .. 04/06/2031 ...
502431-AF-6 ..... L3HARRIS TECHNOLOGIES INC . .2.BFE .. ...85.5789 |. . 600,000 .620,365 |.. .2.900 |.. ...03/18/2021 .. 12/15/2029 ...
50247W-AB-3 ..... LYB INTERNATIONAL FINANCE I1 BV . .. 2.BFE ..|... ...92.6822 |... .2,000,000 |.. .... 1,990,543 3.500 ....02/21/2017 ...|....08/02/2027 ...
50540R-AN-2 ... LABORATORY CORPORATION OF AMERICA HOLDIN .. .. 2.BFE ..|... B ...99.2455 |... .1,500,000 |.. .... 1,502,846 4.000 ....10/23/2015 ...|....11/01/2023 ...
512807-AU-2 ..... LAM RESEARCH CORP .. 1.G FE ..|... 1,021,680 |...95.4491 |... .1,000,000 |.. ....1,014,458 4.000 ....06/21/2019 ...|....03/15/2029 ...
512807-AV-0 ..... LAM RESEARCH CORP .. .. 1.G FE ..|... ...81.7224 |... . 800,000 |.. ....192,818 1.900 ...05/13/2020 ...|....06/15/2030 ...
513075-BW-0 ..... LAMAR MEDIA CORP .... .. 3.CFE ..|... ...91.8177 |... . 100,000 |ooevvvenniieennnnn 89,125 [0 i 242 | 6,618 [0 | 4.875 ...04/27/2022 ...|....01/15/2029 ...
513272-AD-6 LAMB WESTON HOLDINGS INC .. ..3.CFE ..|... ...88.3200 |... 290,000 [oeeernnnirreeennnn 79,318 | (50) e 143 |0 0 e 4.125 ....12/06/2022 ...|....01/31/2030 ...
52532X-AD-7 . LEIDOS INC ... .2.CFE .. ...96.1000 |. . 400,000 .399,297 |.. .3.625 |.. ...05/07/2020 .. 05/15/2025 ...
52532X-AH-8 . LEIDOS INC ... .2.CFE .. ...76.8537 |. . N . 400,000 .398,446 |.. .2.300 |.. ....10/05/2020 .. 02/15/2031
527298-BR-3 . LEVEL 3 FINANCING INC ... .3.CFE .. .. 78.7700 |. ..196,925 |. ..250,000 196,925 |.. .4.250 |.. ....06/11/2020 .. 07/01/2028
531546-AB-5 . LIBERTY UTILITIES FINANCE GP1 . .2.BFE .. ... 75.3553 |. ..1,318,718 |. .1,750,000 1,750,187 |.. .2.050 |.. ....11/23/2020 .. 09/15/2030
534187-BK-4 ..... LINCOLN NATIONAL CORP ... L2.AFE .. ...82.9681 ..663,745 |. . 800,000 ......3.400 |.. ...05/08/2020 .. 01/15/2031 ...
536797-AF-0 ..... LITHIA MOTORS INC ..3.BFE ..|... ...81.3605 |... ...56,952 |.... 70,000 |oeeernnieeeeennnn 86,952 [ (2,293) |eeeeiiieee e 57 0 o0 e 4.375 ....12/08/2022 ...|....01/15/2031 ...
538034-AR-0 ..... LIVE NATION ENTERTAINMENT INC .... ..4.CFE ..|.. ...89.1770 |... . 300,000 |.. 267,531 | (B13) o868 0 [0 4.750 ....12/06/2022 ...|....10/15/2027 ...
538034-AV-1 ..... LIVE NATION ENTERTAINMENT INC .... .. 4.AFE ..|... ...97.9261 |... . 160,000 |.. 156,682 |oeeeneee (3,047) [T 0 0 6.500 ....12/06/2022 ...|....05/15/2027 ...
53044Y-AT-0 ..... LLOYDS BANKING GROUP PLC .. .. 1.G FE ..|... ...97.9180 |... ... 650,000 |.....iiiiennnn. 650,000 foiiiiiininnn0 il 0 [0 0 4.716 ....08/04/2022 ...|....08/11/2026 ...
548661-DI-6 ..... LOWE'S COMPANIES INC .. 2.AFE ..|... ...93.3120 |... .2,000,000 |-eevenieeeenn 1,927,910 [ooeeiiiiiiiin0 e 20,290 [oeiiiiiieee 0 0 e 2.500 ...07/10/2018 ...|....04/15/2026 ...
548661-DX-2 ..... LOWE'S COMPANIES INC ... .. 2.AFE ..|... . ...83.2371 |... . 675,000 |.. 851,514 |0 [ 1T 0 [0 1.300 ...03/12/2021 ...|....04/15/2028 ...
55261F-AQ-7 ..... M&T BANK CORP .. 1.G FE ..|... ..730,000 |...97.3970 |... 710,998 |.... . 730,000 |.. e 730,000 |eeeeiieieeeenn0 o0 0 0 4.553 ....08/09/2022 ...|....08/16/2028 ...
55279H-AQ-3 ..... MANUFACTURERS AND TRADERS TRUST CO . . .. 1.G FE ..|... 1,006,920 |...91.2713 |... 912,713 |.... .1,000,000 |.. +..1,003,546 |...oeeiivnnnnnn0 i (698) [ovnniiiiiinnnl0 o0 e 3.400 ...09/22/2017 ...|....08/17/2027 ...
552953-CE-9 .| MGM RESORTS INTERNATIONAL ... 1,2 L4.AFE .. 142,086 |...97.1807 |. ..140,912 |. ..145,000 140,912 |.. ......5.750 |.. ...12/06/2022 .. 06/15/2025 ...
552953-CF-6 ..... MGM RESORTS INTERNATIONAL ... 1,2 e . 4.AFE ... .. 159,100 |...92.9870 |... 158,078 |.... . 170,000 |. ... 158,078 |..oveene (1,290) [ 268 eiiinininnnnl0 o0 s 5.500 ...12/06/2022 ... |....04/15/2027 ...
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55336V-AE-0 ..... [MPLX LP oeveeriiiiiiiiiiiiiiiiiineeccciineeccvvineeeees foee e [ oo (1,2 0l L 2BFE | 1,894,522 [...99.5928 |.............. 1,942,089 |ovveennnnnnns 1,950,000 |..eevvvunnnnns 1,944,906 |......ccvvveennn Jovvennennn 9,117 o0 o0 e 4.500 |...... 4.998 [ ....... ....09/30/2016 ...|....07/15/2023 ...
55336V-BN-9 ..... [MPLX LP eeeeeeeieeee e eeeeeeneeeeeen [oee e e [1,2 .. 2.BFE ..|... ...94.6448 |... 492,059 o0 e 794 0 0 4.250 |...... 4.615 (D ....... ...06/09/2022 ...|....12/01/2027 ...
55337P-AA-0 ..... MIWD HOLDCO 11 LLC wevevevviiiieeceiiineeecvvnieeeeens oo e e 1,2 s ..4.BFE ..|.. ...79.6150 |.................. 39,808 |....iiiiinnnnnnn 50,000 [oiiiiiiiinnnnnnnnn 39,808 |nenneen (1,679) [ 91 o0 [0 e 5.500 |...... 8.778 |FA ...... ... 11/22/2022 ...|....02/01/2030 ...
55760L-AA-5 ..... MADISON TAQ LLC ..eeeeeeeeeeeeeeie e eeeeneeeeeeenns o ven | [ 1,2 s ..4.CFE ..|... ...82.0000 |... . reereeneneennnnn 95,000 |l 77,900 [ (3,714) [ 206 o0 [0 4125 |...... 7.283 (D ....... ....12/06/2022 ...|....06/30/2028 ...
55760L-AB-3 ..... MADISON TAQ LLC ..evvevviiiiiiiiiiieeeecvviieeecevniins oo wen e [1,2 s ..5.B FE ..|... ...68.5399 |... 87,697 i 85,000 [onnniiiiin 37,697 i (2,798) [ M8 0 [0 5.875 ....11/30/2022 ...|....06/30/2029 ...
56501R-AC-0 ..... MANULIFE FINANCIAL CORP ... .. 1.G FE ..|... ... 974875 |.oeeeennnnns 1,949,751 |.... 2,044,199 [0 e (12,987) [0 [0 e 4.150 ...01/12/2018 ...|....03/04/2026 ...
56585A-AG-7 ..... MARATHON PETROLEUM CORP ... .. 2.BFE ..|... ...97.3563 |......oounnnns 1,460,345 |.... 1,501,168 [0 e (73 [0 0 3.625 ...01/29/2015 ... |....09/15/2024 ...
57164P-AG-1 ..... MARRIOTT OWNERSHIP RESORTS INC ... .. 3.AFE ..|... . 103.0630 |... 036,072 |eeeiiiiee 35,000 [onniiieiie e 34,798 |0 [ B 0 [0 6.125 ....11/30/2022 ...|....09/15/2025 ...
571900-BB-4 ..... MARRIOTT INTERNATIONAL INC .. .2.BFE .. ...98.0312 |. .3.600 |.. ....03/06/2019 .. 04/15/2024
574599-BP-0 . MASCO CORP .2.BFE .. ... 77.7522 |. .2.000 |.. ....07/02/2021 .. 10/01/2030
574599-80-8 . MASCO CORP ... .2.BFE .. ... 77.2641 ......2.000 |.. ...02/18/2021 .. 02/15/2031 ...
575385-AD-1 ..... MASONITE INTERNATIONAL CORP .... ..3.BFE ..|... L.92.4610 |ooeeennieeeeeen 55,477 |22 60,000 |oeeiiiiee e 54,709 |0 e 1832 [0 0 e 5.375 ....11/22/2022 ...|....02/01/2028 ...
576323-AP-4 ..... MASTEC INC e |- 2.CFE ... ...89.7299 | .. 76,270 |ovenniiiiinnnnn.85,000 [oiiiiiiinnnnnnnn 76,841 |0 136 [0 [0 4.500 ... 11/22/2022 ...|....08/15/2028 ...
576360-AB-0 ..... MASTERCARD INC |- 1.DFE ... ...98.1964 |...ooenuieeeen 736,478 v 750,000 [eeeenieeeeenn 735,110 |0 e 1,767 il [0 e 3.375 ....11/03/2022 ...|....04/01/2024 ...
576360-AP-9 ..... MASTERCARD INC ... .. 1.DFE ..|... ...91.9431 | 367,772 el 400,000 [iiiiinnnnnn399,414 |0 el T 0 [0 3.350 ...03/24/2020 ...|....03/26/2030 ...
576360-AR-5 ..... MASTERCARD INC ... .. 1.DFE ..|... ...95.4002 |.......eeeeeeenn 176,490 |ooeennieennnnn. 185,000 |oveeeennnneeeenn 184,674 |0 e 71 0 [0 e 3.300 ....08/24/2020 ...|....03/26/2027 ...
577081-BD-3 ..... MATTEL INC .. 3.AFE ..|... . ...98.0040 |..................68,603 |.........0000enenn 70,000 |ooiiiininnnnnnnnn 88,603 uennieinnnn (638) [oniiiiiiiie s 10 [0 [0 5.875 ....12/06/2022 ...|....12/15/2027 ...
579780-AS-6 ..... MCCORMICK & COMPANY INC ... .. 2.BFE ..|... .. 595,272 |...77.5576 |... 00596,09 |-evenniieeennn0 e 440 |0 [0 1.850 ...02/08/2021 ...|....02/15/2031 ...
58013\-FB-5 ..... MCDONALD'S CORP .. .. 2.AFE ..|... 2,486,900 |...95.3393 |... 2,494,018 [0 e 1311 0 0 3.500 ...03/07/2017 ...|....03/01/2027 ...
58933Y-AR-6 . MERCK & CO INC ... 1EFE .. 573,294 |...95.9065 |. 575,136 |.. .2.750 |.. ....10/31/2022 .. 02/10/2025
59217G-CK-3 ..... [METROPOLITAN LIFE GLOBAL FUNDING | .. 1.DFE .. ...90.7990 |. .2,982,958 |.. .3.000 |.. ....01/23/2018 .. 09/19/2027
59217G-EG-0 ..... [METROPOLITAN LIFE GLOBAL FUNDING | .. 1.DFE .. ...87.4222 |. .399,378 |.. .2.950 |.. ....04/03/2020 .. 04/09/2030
595112-BP-7 . MICRON TECHNOLOGY INC ... .2.CFE .. ...94.8299 |. .1,000,027 |.. 4.185 |.. ....07/10/2019 .. 02/15/2027 ...
595112-B0-5 . MICRON TECHNOLOGY INC ... .2.CFE .. ...90.9298 |. .1,000,043 |.. ......4.663 |.. ...07/10/2019 .. 02/15/2030 ...
59565J-AA-9 ..... MIDAS OPCO HOLDINGS LLC ... ..4.BFE ..|.. L..82.4580 |......oiieeennnnn 78,335 [ 95,000 [oiiiiiiinnnnnnn 78,335 [ (5,707) [ 130 0 [0 5.625 ....12/06/2022 ...|....08/15/2029 ...
59565X-AC-4 ... MIDCONT INENT COMMUNICATIONS ..4.CFE ..|... ...90.5385 |..eeevuuiiieeeennn 54,328 |t 60,000 |oiiiiiiiiieeennn 54,328 | (782) e 96 [0 0 e 5.375 ....11/22/2022 ...|....08/15/2027 ...
59833C-AA-0 ..... MIDWEST CONNECTOR CAPITAL COMPANY LLC .. 2.BFE ..|... ...96.8560 |... e 1,409,834 [0 [ (8,236) [0 [0 3.900 ....04/14/2021 ...|....04/01/2024 ...
59833C-AC-6 ..... MIDWEST CONNECTOR CAPITAL COMPANY LLC .. .. 2.BFE ..|... ...90.5604 |... L 750,000 |eeeernnnneeeennnn 725,358 [0 eeeiinii2,088 [0 o0 e 4.625 ...06/19/2022 ...|....04/01/2029 ...
599191-AA-1 ..... MILEAGE PLUS HOLDINGS LLC .. 2.CFE ..|... ...99.4202 |... 49,503 49,261 [0 B [0 0 6.500 LG 11722/2022 ... ....06/20/2027 ...
60337J-AA-4 ..... MINERVA MERGER SUB INC ..5.B FE ..|... ...73.6932 |... +..80,000 |oeeerrunirieeennnn88,955 [ (1,708) [oeeeeieneee 101 [0 o0 e 6.500 ....12/08/2022 ...|....02/15/2030 ...
606822-AR-5 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . .. 1.G FE .. ...92.2860 |. ..1,845,721 |. .2,000,000 .2,000,000 |.. .3.287 |.. ....07/18/2017 .. 07/25/2027 ...
606822-BX-1 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . . 1.GFE .. ... 77.2219 |. 772,219 . .1,000,000 .1,000,000 |.. .2.309 |.. ....07/12/2021 .. 07/20/2032
606822-CE-2 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . .1.GFE .. ...94.4070 |. . 500,000 500,000 |.. .4.080 |.. ...04/11/2022 .. 04/19/2028
606822-CH-5 . MITSUBISHI UFJ FINANCIAL GROUP INC . . 1.GFE .. ...99.0440 |. . 500,000 500,000 |.. 4.788 |.. ....07/11/2022 .. 07/18/2025
606822-C0-5 . MITSUBISHI UFJ FINANCIAL GROUP INC . .1.GFE .. ...99.3414 |. . 500,000 500,000 |.. ......5.063 |.. ....09/06/2022 .. 09/12/2025 ...
609207-AT-2 ..... MONDELEZ INTERNATIONAL INC .. 2.BFE ..|... ...86.3728 |... .1,200,000 |.. e 1,222,987 o0 e (2,958) [0 [0 e 2.750 ...03/17/2021 ...|....04/13/2030 ...
610202-BN-2 ..... MONONGAHELA POWER CO . .. 1.G FE ..|... ...98.3199 |... .2,000,000 |.. e 2,014,090 fooeniiiiinnennn0 e (13,077) Lol o0 e 4.100 ....10/21/2015 ...|....04/15/2024 ...
615369-All-5 ..... MooDY'S CORP .. 2.AFE ..|... ...79.3222 |... ... 500,000 |-eeeuiieeennnnn494,160 [0 i 809 [0 |0 [ 2.000 ....08/10/2021 ...|....08/19/2031 ...
617446-8L-6 ..... MORGAN STANLEY ... .. 1.EFE ..|... ...82.8685 |... . 400,000 |..eevvnnnnnnnnn400,894 |ooenniiiiiennnl0 e (114 |0 [0 e 2.699 ...01/21/2020 ...|....01/22/2031 ...
617446-8P-7 ..... MORGAN STANLEY ... .. 1.EFE ..|... ...87.5462 |... . 200,000 |.. +2200,000 |eeeeenieeeeeenn0 o0 0 0 3.622 ....03/26/2020 ...|....04/01/2031 ...
617446-8X-0 ..... MORGAN STANLEY .. 1.EFE ..|... . ...75.7069 |... .1,000,000 |.. 22997,812 |0 e (99) |0 [0 1.928 ...01721/2021 ...|....04/28/2032 ...
62482B-AA-0 ..... MOZART DEBT MERGER SUB INC .. .. 4.AFE ..|... .. 137,131 ]...80.4880 |... 136,830 |.... ... 170,000 |-.eveniiieennn.. 136,830 [ooeeeeennn i (881) v 579 [0 0 [ 3.875 ....12/06/2022 ...|....04/01/2029 ...
62482B-AB-8 ..... MOZART DEBT MERGER SUB INC .. ..4.CFE ..|.. ... 61,523 ]...79.4270 |... ...59,570 |.... 75,000 |oeeeiiiiniiennnnnn 59,570 founnnnnn (2,084) [ 132 [0 [0 e 5.250 ....11/28/2022 ...|....10/01/2029 ...
62886E-AU-2 ..... NCR CORP ... .4BFE .. 175,000 |...95.6925 |. .. 167,462 |. . 175,000 ...08/07/2019 .. 09/01/2027 ...
62886E-AV-0 ..... NCR CORP .. ..4BFE ..|.. .. 130,000 |...93.5055 |... 121,557 |.... . 130,000 |. ... 121,557 ...08/07/2019 ...|....09/01/2029 ...
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62929R-AC-2 ..... NMG HOLDING COMPANY INC ....eevvvvvvinnnniiniinnnnnneees oo ven | s 1,2 e LBAFE L 65,713 [...93.7267 |..................65,609 |..................70,000 [...oooevnnnnnnnnn85,609 |oeveenneeenn (110) foinnennnnnnnns /R PR | R RPN | ) RO i 2T N 9.345 A0 et ferneieiiininnns 1287 [ 0 [....12/28/2022 ...|....04/01/2026 ...
629377-CR-1 ..... NRG ENERGY INC ...oeeeeeeieeeeeineieeeeeeenieeeeemenes foeewen e [1,2 s .. 3.AFE ..|... .. 76.0701 |... o0 o0 0]l 30625 3.624 ....11/17/2020 ...|....02/15/2031 ...
629377-CS-9 ..... NRG ENERGY INC ...ovvvviriiniiiiinnieeieeeenieeeevenenns foee ven e [1,2 s .. 3.AFE ..|... ...75.1050 |... cend0 o0 00000030875 3.875 ....08/09/2021 ...|....02/15/2032 ...
62044T-AF-2 ..... [NVR INC ..oeeeeeeeeeeee e e [oee e [ [1,2 .. 2.AFE ..|... ...84.1939 |... e (5,181) |0 [0 ]2223.000 . 2.479 ...06/04/2021 ...|....05/15/2030 ...
629541I-AC-9 ... NTT FINANCE CORP ...evvvvvvrivnnnniiiiiniineevvinnnnneeens foee e | Connn 1,2 il .. 1.F FE ..|... . ...88.5116 |... . .. 275,383 03,067 [0 |0 10162 3.872 ...07/22/2022 ...|....04/03/2026 ...
629541i-AH-8 ..... NTT FINANCE CORP ... |- LFFE L .. 393,512 |...98.4537 |... 393,815 |.... ... 400,000 |.. ....394,160 848 [0 0 4142 5.122 ....10/26/2022 ...|....07/26/2024 ...
62954l-Ad-4 ... NTT FINANCE CORP ... | LR FE L .. 988,030 |...98.2726 |... 982,726 |.... .1,000,000 |.. 988,347 0 317 0 [0 4239 4.725 ....12/09/2022 ...|....07/25/2025 ...
63111X-AD-3 ..... NASDAQ INC .. 2.AFE ..|... ,362,946 |...76.7003 |... ..1,073,805 |.... .1,400,000 |.. ,369,671 |ovveeeeeeeennn0 e 3,454 |0 0 ]l 10650 . 1.942 ....01/22/2021 ...|....01/15/2031 ...
63254A-AE-8 ..... NATIONAL AUSTRALIA BANK LTD (NEW YORK BR . .. 1.DFE .. 993,550 |...99.9258 |. ..999,258 |. .1,000,000 .999,955 |.. .3.089 ....10/28/2014 .. 01/20/2023
63307A-28-3 ..... [NATIONAL BANK OF CANADA ... . 1.GFE .. 999,240 |...97.2179 |. ..972,179 |. .1,000,000 .995,817 |.. L3771 ...06/02/2022 .. 06/09/2025
63861C-AC-3 ..... NATIONSTAR MORTGAGE HOLDINGS INC .4BFE .. 100,137 |...81.5411 97,849 |. . 120,000 ..97,849 |.. ......9.278 ....12/06/2022 .. 08/15/2028 ...
64083Y-AA-9 ..... NESCO HOLDINGS I1 INC ..4.CFE ..|... ... 56,859 |...87.5000 |... ...56,875 |..