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Annual Statement for the year 2021 of the U NITED FINANCIAL CAS UALTY COM PANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEMMENES.......cooierreiiriieeieeiseiesisesssssesessssssessssssssssses | eneens 1,775,572,163 | .............. 333 | 1,775,572,163 [ ..o | e 1,775,572,163 | .....ccooncen. 33.3
1.02 All Other GOVEIMMENTS..........cuuiiieeiierierierisreesiesiensesssssessens | coneesseessesessssnsssneens | oeeesseesseenees 0.0 [ [ e | e (1N [P 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. [ e [ cevvnenninnnn 0.0 [ [ e | e (1N [P 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEEM. .......ceueeieeiciieiecieieeieteie st ssesssesenes [ eeeeeessstssesesessessnnsns | oessesensencen 0.0 | oo e | e (1N I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAraNtEE..........corivririeieiee e [ erisei 98,854,148 | .......ccoouc... 1.9 | 98,854,148 | .....oovvirenrncinni | e 98,854,148 | .......ccc....... 1.9
1.06 Industrial and MiSCEIANEOUS.............ovuereerieeiereiineiineiiseiiseieseseseseees [ e 3,005,477,742 | ..coovvvenee. 56.4 ... 3,005,477,742 | oo | e 3,005,477,742 | ..o 56.4
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGAS..........cooverieriirireesee e
1.10 Unaffiliated Bank LOANS............coueueerneenieneiineineneieeseiseieese s
1.11 Total Long-Term Bonds..........cccoevreeneirrineneeneieeeeneiseeseessessseseeeesees
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccoerrurrnrineneneiineneneies
2.03 Total Preferred StOCK.........ocvierrerriinincieeeseiseseieeesese e
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ........c.... | ooveun.. 419,404,412 | ..o 79 [ 419,404,412 [ oo | e, 419,404,412 | ... 7.9
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 MUtUI FUNGS......ociiiiicieccce ettt
3.06 Unit INVESIMENE TIUSES. ......ooveeieirececereie e
3.07 CloSed-ENd FUNGS........ccovurriinineireiriscneiseess et seseeenns
3.08 Total COMMON SOCKS. .......crerrerirrireieieesneeneeseeseieeseseseseessssessseenees
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAGES......vvueereeerereeereieesnesnseeeseessssssessssessesssssssssssssssnssssss | weeessessessessssssessessnssnns | corssessssensenn 0.0 | oo v | e (U] I 0.0
4.02 Residential MOMGAGES. .....cccvvurerrrrrerenirnsensessesnssnsssssssessssssssssssssesssns | eesesesssssessssssessessnnssns | conssessssessens 0.0 | ervrrerrrrrerrennnnns v | v (1] I 0.0
4.03 CommErcial MOMGAgES........veverurrerneereirenerneereessseseseessssssssssssssssenes | weessssssessessnsssessessensnne | coresessesensens 0.0 | oo v | e (1] I 0.0
4.04 Mezzanine Real EState LOANS.........cocovevvrereenienrinnesiesnsseinssnsenees | woneeseessssessnsssessnssnnenns | coeesessnsennen 0.0 | v v | v (1] I 0.0
4.05 Total Valuation AlIOWANCE. ........c.overemerererrereiseernsesseseesssssssseessesssnens |ersssssssssessssssssessssesss | osssessassseses 0.0 | o | e (L I 0.0
4.06 Total MOrgage LOaNS.........cceuerrrunrieinrinsiseiessessssessssssessessssssessenss | sevessesssssssesssessenens (V1N (U0 (0] O (U] I (U] I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY.......cccoeverieieiesereseiseieseeseeseseens | eeresesessesessssessssesens | ceverssesinnnns 0.0 [ | e | e (1} I 0.0
5.02 Properties Held for Production of INCOME..........ccoeeveveereeieerersienes [ veereeeeesieeesieens | cevereieinann 0.0 [ | v | s (1] I 0.0
5.03 Properties Held for SAlE..........ourrrurrerienrenrireirnensissieessssssssesssssssnnes | essssessssssssssssssessssesss | eosssessssssesns 0.0 | o | e (L] I 0.0
5.04 Total Real EState..........vverieriimieniiiereineeiseeineissesseesssessessessesseenns | svessessssssssesnenens (U [P 0.0 [ oo (U1 (V1 [ (1N [P 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......cccocciineineiieisseississsessssiens [ vevveenennenns 22,344 | .. 0.0 [ 22,384 | ..o | s 22,344 | ..o 0.0
6.02 Cash Equivalents (Schedule E, Part 2)...........cccoevveceveeververerveseies [ ceveerinn 28,425,525 | covvrrrrnnn 05 [, 28,425,525 | ..ovevevveereeiesrierinns | v 28,425,525 | ccoverrirnnn 0.5
6.03 Short-Term Investments (Schedulg DA)..........ccocveveevevrereeveerieniens [rorierisiiesisiesesisiisnens | eoersiessinnans 0.0 [ e | e (L I 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............[ cc.cc....... 28,447,869 | .....ccoecc.... 05 | 28,447,869 | ..covovvevericrine (01 [P 28,447,869 | ................. 0.5
7. CONACE LOBNS. ... ssesssessessensensens [ eessesssesssensnesnesnesnens | oneesnessnennnnd 0.0 [ [ e | e (1N [P 0.0
8. Derivatives (SChedUlg DB).........ccccevuriererreiieisissinsessssessssssssessssesssssens | cosssesssssssssssessssessnnss | sesiessessnssnens 0.0 | oo [ | e (U] I 0.0
9. Other Invested Assets (SChedule BA).........coeeceeeiceveenieeeeeeisesseseens | coeveeeeenisiseessesines | evveeseninnnnd 0.0 [ | e | e (0] 0.0
10. Receivables for SECUMLIES. ..........vwrrriecieireiireereeeesseissesseseiseseesees | oeseesesseseens 78,825 | oo 0.0 | oo 78,825 | ..o | v, 78,825 | oo 0.0
11. Securities Lending (Schedule DL, Part 1).......cccoceeeverernerieiesnsiieiienienes [ eoneevesissessssissessniens | coevvesssssnen 0.0 | [ reienns )00, SO PR, ). 0, G P XXX
12. Other Invested Assets (Page 2, Line 11)........ccoovvvvvvvmnenevveiinnnersvisinnseessins Lo, | s 0.0 | Lo | o, 0 ] 0.0
13. Total Invested Assets
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Annual Statement for the year 2021 of the UNITED FINANCIAL CASUALTY COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas
4. Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18........ouivieiiiieeieictece ettt a st s s bbbt s b ae st a bbb bbb e b s sa et s st en e
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.ccvvveeee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt

6.2 Totals, Part 3, COUMN 13.........iiiiieieeeiee et
7. Deduct current year's other-than-temporary impairment recognized:

74 Totals, Part 1, COIUMN 12. ... sss st n s

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c..uruuuriimiimriieiiieeiesiieresisesessessse s sssse sttt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.........iiii bbb

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s
4. ACCTUAL OF GISCOUNL.......couieeieieeite ettt bbb e £
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes

52 Totals, Part 3, COIUMN 8. NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccvvvvnrncrnrrrcncencn . N - IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb seen s
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen
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Annual Statement for the year 2021 of the UNITED FINANCIAL CASUALTY COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........c. ittt sttt s s s E ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e

4. ACCIUAI OF QISCOUN.......ovoeieceeececicteee ettt b s bbb bt s et s s s s s A bbb s s s b s bbb s s e s s s st et s s st s b et e s e ss et et s sttt s s baes

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.........coeviieeieerceeeeee e N ‘ N W B
5.2 Totals, Part 3, Column 9.........ccoevverererereereeeee e ) - B e

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas
Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes

Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt bbbt bbb
9.2 Totals, Part 3, COIUMN T4.......oiiiieie ettt ettt bbbt

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15.......ociiices sttt bbb r s
10.2 Totals, Part 3, COIUMN T1.. ..ottt bbb b bbbt r s

11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees
12, Deduct total NONAAMILE GMOUNTS..........c.iuiireiieticiiir bbbt

13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA. ...t isessssssesssessssssessee s st ss st sse st s s s st es s s E e s st es sttt
Cost of bonds and Stocks aCQUIFE, Pt 3, COIUMN ..ottt sttt bbb s sttt et bbbt e st s et et en s s baen

ACCIUAL OF QISCOUNL......vecvvveirieiscisesies sttt s8££ 8848 R e b s en

> wDn

Unrealized valuation increase (decrease):

A1 PAM T, COIUMN 2.ttt st a et a bbb sttt bbb bbb s s sttt n st nee (1,771,241)
4.2 Part2, SECtion 1, COIUMN 5.ttt

4.3 Part2, Section 2, COIUMN 3.t s 65,560,839
44 Partd, COIUMN 1ottt sttt a bbb et R ettt et b b s bt s s ettt ettt s st nen (16,512,867)

4,181,655,650

3,592,224 344

3,712,414

47,276,731

Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes

Deduct aMOTHZAtION Of PIEMIUML.........cciieiciiieee ettt et s e bbbttt b e b e s b st s st et e e b b e s s be s s st et n bttt s s et s st s s st ettt enen

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 5.ttt
8.2 Part 2, SECHON 1, COIUMN 19. ...ttt bbb
8.3 Part 2, SECHON 2, COIUMN 16..........eiuuuirirreimirieeiiseeisress st bbb bbb
8.4 Part 4, COIUMN 15, .ot s bR

22,546,780

2,533,917,418

14,190,036

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14 .ottt
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb
94 Part4, Column 13

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2..........ccvueirieciiieeiciie s

)

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10
12.  Deduct total nonadmitted amounts......

13. Statement value at end of current period (Line 11 minus Line 12).....

Si03

5,299,308,465
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Annual Statement for the year 2021 of the UNITED FINANCIAL CAS UALTY COM PANY

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..1,775,572,163 ...1,763,561,741 . 1,774,702,759 ...1,779,600,000
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. Other COUNtTIES.........ccevivers [ ereririeiesesiesisisesissassernias eteteresterissssesssssnessntsnteses | eressssenisssesnssstesessntessesentens | stersessesnsantesetasteseesstenaesaens
4. Totals...............
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ...t | ereiisieseiisiesesssississenersnies | erresiesissessesssssssssesserssseniesins | eriesessessessessssassesessstesessntens | srossessesisssstes st st ens st enaenaens
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOHAIS. ... eerereeiserissiseisisninnes | eereiens st ss e snene | enesneseeenssnsseesensenssnssnnsensenes | eesententsseseesenssne s sen et snnes | eneesess st et see sttt
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. .o | e 98,854,148 | ..o 100,364,768 | .....coovvrercnen. 124,231,426 | ...coooovvvrii 76,999,988
Industrial and Miscellaneous, 8. United States........coouvrvererees | covrrvrirerienne 2,888,824,255 | ... 2,900,646,139 | ...ccocovcvurnees 2,897,141,867 | ..cccoovevernne 2,863,467,275
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada........ccoeueeuviireieeiens | e 51,335,523 | ..coovvviriieiae 52,060,075 | oo 51,408,291 | cooevereeies 51,500,000
and Hybrid Securities (Unaffiliated) 10. Other COUNHES......ccvrvmereenes | rerrersrrersrieencnsd 65,317,964 | ..cocooovrrriniriinand 67,217,424 | ..o, 65,475,923 | ...coovvriniriinens 65,408,000
11, TOtaIS. o | v 3,005477,742 | ...cooovvvvenne 3,019,923,638 | .....coocvennne 3,014,026,081 | ...cooovvrernnes 2,980,375,275
Parent, Subsidiaries and Affiliates 12, TORAIS....cvoiiiiierierisrisnins | | eesenesesi s
13. Total BONds......ouuuuemsmssessssssns | cosreviennieens 4,879,904,053 | ... 4,883,850,147
PREFERRED STOCKS 14. United States...

Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...

Parent, Subsidiaries and Affiliates 18, TOtalS ... |

19. Total Preferred Stocks..

COMMON STOCKS 20. United States............... | .412,978,134 .412,978,134

Industrial and Miscellaneous (Unaffiliated) 21, CaNAda.......coeeeeeeereeereeens | s et s
22. Other COUNTiES......rverrreennns | cevernnnrreserieeend 6,426,278 | ..ocovvvrririsrrieenns 6,426,278 | ..oocconvrriiirriienns 2,647,546
23, TOtalS. ..coveocrrerecriecscrrisenniees | cvvveniresnsnines 419,404,412 | coovvieirinnn 419,404,412 | oo, 100,644,901

Parent, Subsidiaries and Affiliates 24, TOtAIS......veiieiieiicisiiiciieis e | s | srrenni e
25. Total Common Stocks......... | coceririrevniiines 419,404,412 | oo 419,404,412 | oo, 100,644,901
26. Total STOCKS...cucermsrmsrssssrnsunss | coveerriiiinaniees 419,404,412 | oo 419,404,412 | .o 100,644,901
27. Total Bonds and Stocks...... | ........c........ 5,299,308,465 | .......ccoouenne. 5,303,254,559 | .....cooevvvenne. 5,013,605,167
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Annual Statement for the year 2021 of the UNITED FlNANCIAL CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

........ 1,519,364,425

........ 1,803,570,250

........ 1,280,668,386

........ 1,803,570,250

2.1

2.2
2.3
24
25
2.6
2.7

3.1

3.2
3.3
3.4
3.5
3.6
3.7

Totals..

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Totals

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
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Annual Statement for the year 2021 of the UNITED FlNANCIAL CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

10.7

TOtAIS. ..ot

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
382,978,128 1,021,663,237 465,122,717 1,540,331,940 444,628,572 1,425,146,188
135,923,968 594,551,099 149,252,306 735,755,874 604,735,770 274,991,603
13,250,934 91,738,295 ....18,397,904 60,298,700 93,545,796 89,841,337
13,410,843 39,182,412 ....19,995,221 16,859,026 30,220,468 42,368,008
7.
8.
9.
10. Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3...
10.4 NAIC4
10.5 NAIC5
10.6 NAIC6
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Annual Statement for the year 2021 of the UNITED FlNANCIAL CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
1121 NAIC Tttt (d)......447,614,245 | ........ 2,557,242,865 | ........... 767,331,370 | coveveveieenes 10,544 | oo 134 | e 0 | 3,772,199,158 | .o 76.9 | oo XXX s [ e )., SO DT 2,347,052,970 | ........ 1,425,146,188
11.2 135,923,968 | ........... 594,551,099 |........... 149,252,306 | ..oovvvvveeiereieiines (01 (0 (V1N IS 879,727,373 | ooeveveeeen 17.9 | XXX s [ e ) .9, GO DU 604,735,770 |........... 274,991,603
11.3 13,250,934 |.............91,738,295 |. .78,397,904 ..183,387,133 1. XXX, ...93,545,796 |.. ...89,841,337
114 NAIC K. | (A)ennn. 13,410,843 | 39,182,412 219,995,221 | 0 | 0 | 0 72,588,476 | ..o 15 | e XXX e [ i ) .0 S
115 .0 0 | 0.0 [ XXX e [ XXX
11.6 0 | [ORVI D 6.0 GO PR . S
117 TOtAIS. oo eseeieeeesnssiseseneessssnessenens | ceenenenn010,199,990 | ........3,282,714,671 | ........1,014,976,801 | ..coovvvrrnenee. 10,544 | oo 134 | o 0 140 | o 100.0 | .evee e XXX [ e )., S
11.8 Line 11.7.:a52 % Of COL 7.oviviieeieiereiisse s sssnsississenns | ceevseseisissennennes 124 | 069 | 207 | e 0.0 [ oo 0.0 | oo, 0.0 | oo 100.0 [.covrernee ., ST R 0.4, SO o . S
12. Total Bonds Prior Year
121 NAIC Tttt ssses | ceeesseens 636,303,175 |........ 1,773,704,129 | ........... 602,053,025 |....ccce0eeeee5,164,536 | oo 1,225 [ s e XK e e e XX | e 3,017,226,090 | ..cvvvevvrrireirnnns 788 | .. 1,945,530,060 | ........ 1,071,696,030
12.2 78,847,686 |........... 488,513,848 |......... 168,394,340 | ... [ ererrineneienenennees | eenenenenesnnnnennennnnnes | o KKK uvnenirnens | eeveneen e XXX e | e 735,755,874 | c.ocvoviieis 192 | 572,644,827 |........... 163,111,047
12.3 NAIC 3ottt stes | ctessesesessesessessnseesans | crensensenes 32,989,386 027,309,314 | s e | e | seeeeneene XK [ e XXX [ 60,298,700 | ..o 16 [ 14,250,152 |............. 46,048,548
124 ..16,859,026 |. ..16,859,026 ...16,859,026
12.5 NAIC Bttt stesens | nessessessasssssssestessanes | eessessestessnsssssessantanes | essssssessessesssnsnssessanes | sessesssessessessssssesnssenss | sessesssessnssessenssesessenss | sessessnnssesessenssnssnsenss | sessensees XK Kurnrenrurnens | vevrerere XKKurnrinnirnirs | (C)erveeemerersnnennenes 0 [ o000 [ [
12.8 NAIC Bttt ntenes | retenssssssssssssnensanssses | oessessensenssssessessansanes | ensssssnssensansssssnsensanes | oonsssssnsensassssssnsensanes | onsssssessnssnssssssnnnsanes | sonsssssssensenssnssnssssenes | oeessnesess Xk arnennersness | nerennssees XKurnnessennns | (Curereemmssensnsnenns 0 [ o000 [ e
12,7 TOIS. .o esseeenes | creesereens 715,150,861 |........ 2,312,066,389 |........... 5,164,536 | ..o 1,225 | 0 b XXX (b)....3,830,139,690 | .....................100.0 |.......2,532,425,039 | ........ 1,297,714,651
12.8 Line 12.7.35@ % 0f COl. 9....cvuiviiiiiiiriricinississsensnissisensnsninis | ceenssnsssesenssesnes 18.7 | s 60.4 | oo 20.8 [ i 0.1 |00 i, 0.0 | D0, SN [T ¢,0, SRR TR 100.0 [.ovvneeee XXX [ ervnirrnsninnnnenen86.1 | s 33.9
13. Total Publicly Traded Bonds
13,1 NAIC Tt | eesesiees 210,833,932 |........ 1,796,436,59 |........... 339,771,764 | ..o 10,544 | oo 134 | e | e 2,347,052,970 | c.ocvveriieins 478 | ... 1,945,530,060 | ....cvvvrrirrirnrnnns 50.8 |........ 2,347,052,970
13.2 NAIC 2.t | ceeinssennns 59,193,383 | ........... 429,716,458 | ........... 115,825,929 | ..o [ e | s | e 604,735,770 | .oovveverirenes 123 | 572,644,827 | ..oovvevvvicrn 15.0 | 604,735,770
13.3 NAIC Bttt | sesbsiesesi et enenes | cetinsieins 78,733,296 |......cc..... 14,812,500 | ..o | v | st | e 93,545,796 | ..covvrcvrvrriinne 1.9 | 14,250,152 | coocvoeerriines 04 | 93,545,796
134 30,220,468 30,220,468 30,220,468
135 .0 .0
13.6
137 TOAIS. ..o | e 270,027,315 |........ 2,335,106,818 |........... 470,410,193
13.8 Line 13.7.@5@ % Of COL 7.euvuvriieieeinieicneisieseisseeiseinies | v 8.8 ....75.9 ..15.3
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.......c.cccocvvvcvicis | orerererireririrerennns 55 | v T8 | i 9.6
14. Total Privately Placed Bonds
141 NAIC Tt | ersenines 236,780,313 | ....conve. 760,806,269 | ........... 427,559,606 | .....cvvvrrererinriniirernis | v | v | e 1,425,146,188 | viiiiiiiinn29.0 | 1,071,696,030 | ....ocoovvvrrreennn28.0 [ oo XKX s [ 1,425,146,188
14.2 NAIC 2.ttt | reesessenens 76,730,585 |........... 164,834,641 1033826,3T7 | oo [ e | evsrneneneennnnnnennenns | eonneneenn 214,991,603 | 58 [ 163,111,047 | o3 | XXX [ 274,991,603
14.3 NAIC3 ..13,250,934 |.............13,004,999 |. 163,585,404 |.. ..46,048,548 ...89,841,337
14.4 ..13,410,843 |.... 8,961,944 |. .19,995,221 ..16,859,026 ...42,368,008
145 NAIC Bttt | rebsesess st nieninnes | rtinesess et entenes | sestnssne s | st | s | s | a0 | e 0000 [ s 0 L e 000 [ XXX | e 0
14.6 ceeerrene e snesnnsnns | serersnsensssessnsensenennnns | seesensenssnsennsesssnsensenes | anssesssnsenssssssnenssnssnns | seessessnsenssnsssnsesssnsensns | senerssnssnssssssnnnssnennsd | connnnnnenssnnnnnensn 000 | 0 | 000 i XXX | s 0
T47 TOAIS.c..eecr e | ereenines 340,172,675 | ........... 947,607,853 | ..........544,566,608 | .......ccocorerirriinnnnc0 | v 0 | 0 1000 1,832,347,136 | 3723 1 1,297,714,651 | 339 | b XX XK e 1,832,347,136
14.8 Line 14.7 as a % of Col. 7..... .18.6 DT | 297 | 0.0 | 0.0 | 0.0 | 1000 | XXX e | e XX e [ e XK i e XX i | ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........cccevrninne | cornrererrernninninnenad 6.9 | e 93 el T 0.0 0.0 0.0 | 373 [ b XXX [ e XK s [ XK e [ e XK i [ s 37.3
(@) Includes $.....1,832,347,136 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $..........0 current year of bonds with Z designations and §......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includess.......... 0 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5GI designations and §.......... 0 current year, §.......... 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: NAIC 1§.....27,998,087, NAIC2§.......... 0; NAIC3S......... 0; NAIC4S........ 0; NAIC5S.......... 0; NAICG6S.......... 0.




Annual Statement for the year 2021 of the UNITED FlNANCIAL CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 4 5 6 7 8

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlGAtIONS. ......cvvveirriiecicrieeiier e | ereeeannes 57,921,350 |....... 1,519,364,425 | .........226,284 475 | ....coovvvrvinirrerinns | errerinrnencrieneninenees | cvereee X% [ 00000 1,803,570,250 | o367 | e 1,280,668,386

1.02 Residential Mortgage-Backed Securities.. I rrteennesnneeennnnes | s | s | seeenssesnseessseens | oereenene XK Kurrirennins | eeevenenesnneieenenn 0 | ereieeinnn0000 |
1.03 Commercial Mortgage-Backed Securities..... I vee e | e | e XK [0 | 0.0 |
1.04 Other Loan-Backed and Structured SECUNHIES...........cevirverieeeiieens [ s [EOST O ORRTRRUULE [OOUURRURRRRTRRPTRLS [SCPTORORIRRRRRRRRRRS IFFSTRIURIND. 0, 0 CHPUURRUO [PUOUrRORURORORRURPRRN | I IPOROVRTRTRRRRORRrRrRUnt 01 0 I (UOURORROTRORRRROTROt

1,05 TOtalS....cvvvirirririscisci s | s 57,921,350 |....... 1,519,364,425 |..........226,284,475 | ...cocovvvvvviinneinn0 | v e XK |00002.1,803,670,250 | oo 36.7 | 1,280,668,386

. All Other Governments
2.01 ISSUEr OblIgations........c..cvurerirerieiiiireireissiee e
2.02 Residential Mortgage-Backed Securities..
2.03 Commercial Mortgage-Backed Securities.....
2.04 Other Loan-Backed and Structured Securities..

2.05 Totals

. U.S. States, Territories and Possessions, Guaranteed
3.01 IsSUEr OblIGAtioNS.........couveieeicririeeiiee e
3.02 Residential Mortgage-Backed SECUNIES...........cceveveirereriiisieiciriinnns
3.03 Commercial Mortgage-Backed Securities.....
3.04 Other Loan-Backed and Structured Securities..

3.05 TOAIS....... ittt

80IS

U.S. Political Subdivisions of States, Territories an
Possessions, Guaranteed
4,01 1SSUET OBlIGAtIONS. ......vvveirvrieiscieiei ettt
4.02 Residential Mortgage-Backed Securities.
4,03 Commercial Mortgage-Backed Securities.....
4,04 Other Loan-Backed and Structured Securities..

4,05 TOMAIS. ...cuiveiisieiiittieisie s

U.S. Special Revenue

Non-Guaranteed
5.01 ISSUET OBlIGatioNS.......cvcviveveiiriieiicieeeeiesi st snsees | sesessnsesenns 5,906,060 |............ 13,522,754 | ... 80,314,987 | oovoeeeeeeeeeees | eeveeeeeeeeeeeeeeeneneninenens | eerereeeed XK | oo 19,743,801 | e 16 168,318,568 | B4 | 79,743,801 [
5.02 Residential Mortgage-Backed SECUNHES..........evvrrrrrrerinirenesieieiens | coveivenieiniinns 6,354 | oo 18,533 | oo | e | oo | oo XK | everererenenene 2887 | 00 | 29,848 | 0.0 [ 24,887 |
5.03 Commercial Mortgage-Backed Securities..... 802,353 |... ...2,673,916 [ [P 19,085,460 | ..ooovvvvvrcrninn. 04 | e 27,877,348
5.04 Other Loan-Backed and Structured SECUMLIES..........cccvvererrerenneniens | eirireniessenenisineans s .. . e XXX [ 0.0 |

.0

5.05 Totals...... 6,714,767 .16,215,203 | .. ..98,854,148 ..196,225,764

. Industrial and Miscellaneous (unaffiliated)

6.01 1SSUET OblIgAtioNS........cuuevuieceeeeiieiieeineeeeeeiese ettt ssssesnssees | ceeseneens 129,635,488 |.......... 845,732,630 |.......... 263,453,679 | oo | ceeeeieeeneeeseesnenenes | eeeeeens ) 0.9, S (O, 1,238,821,797 | oo 252 | ... 1,095,708,567 | ....cccevvevvvennnn.28.6 | ..........951,308,867 | .......... 287,512,930
6.02 Residential Mortgage-Backed SeCUrties.............cvevvinircrieierinincnens [ e 79,928,516 | ........... 61,045,054 |........ccc..c... 107,474 | oo 10,544 | oo 134 | .......... 2,9, CORIRIT DU 141,091,422 | ..oovvvvvicrieenin2.9 | 38,784,902 | ..cocvvvrvrvineenen 10 [ 602,527 | 140,488,895
6.03 Commercial Mortgage-Backed SeCUrties..........co.evrrurrrreeneeneeneerernenns [ coveeneene 122,894,788 |.......... 451,085,573 | .......... 417,070,406 | .ceovoreceeeeieerneinees | ceveeineeneieeessnsissenees | eeeeeens 0.9 I IR 991,050,767 | ..ovevvvrrreennnn20.2 | e 680,440,322 | ..o 178 | s [ e 991,050,767
6.04 Other Loan-Backed and Structured Securities.. ..213,105,081 ....634,513,756 . 538,311,749 | ..cocvvvv 1400221219212 413,294 544
6.05 TOHAIS...cereeeeeieisseesee ettt | srenesnens 545,563,873 | .......1,747,135,043 | ......... 712,768,148 | ....ccceece... 10,544 | il 134 | XXX [ 3,005477,742 | oo 612 | 2,353,245540 | ..ooovvovrnnen 614 |00 1,173,130,606 | ....... 1,832,347,136

. Hybrid Securities
7.01 IsSUEr OblIgations.........ccoviuevriireieiieieieeeie e
7.02 Residential Mortgage-Backed Securities..
7.03 Commercial Mortgage-Backed Securities. . .
7.04 Other Loan-Backed and Structured SECUMHIES............cviurierinriniircrieis | rmesrinerenissinsineneinne | nerressnssmessesensssssnenns | oesssmesssnessnssnessenenns | sesmenensesessnnsssesennnses | eonerensnnenssensennnesnese | servenoese XKarssnesnenens | sennnennensnnsnnennrsnnss | wonnenminernessnennenns 0 [ 0 [

7.05 TOtAIS...oviieiiiiieiiiesiitsessseisisseissssisnsnsssesnsssensnsssesessnsssssnsesessnsens | annnersnssersnsnserernnses0 | ovrersnnnersnsnnenecnnns0 | vnveisseieiennneisnnnnnd0 | eveinisinnn0 | 0 | i e XX |0 | s O] O] 0 | 0

. Parent, Subsidiaries and Affiliates
8.01 Issuer OblIgations.........ccouivevriireiriieicieiee e
8.02 Residential Mortgage-Backed SECUNtIES. .........coverevrierieiieirieiereinns
8.03 Commercial Mortgage-Backed Securities ol | o e XXX | 0.0 ... |
8.04 Other Loan-Backed and Structured SECUMLIES. ..o [ e | ceeeeieinisisenssssnenes | sereeessessenssssseenssnses | sessessessssensessssessesneses | oesnssenseensssssesnsssnene | senereeres X Kurenvernnnns | conreveeneinnernsinnenneQ | ovvneissnnensnnns O R 0 e e
8.05 Affiliated Bank LOaNns - ISSUED..........cccouiveuriirriniieiniseeesiessse e
8.06 Affiliated Bank Loans - Acquired..

B.07 TOAIS. ..ttt




Annual Statement for the year 2021 of the UNITED FlNANCIAL CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........coccovieinrcnrrninrinns | corrnnens PO, S .0 S [ .0 ST .0 S [ XXXKereerrrnis [ eernrnnisrisssssssseissisnens | onersssessssessssesseans o 0.0 | | e 0.0 | |

10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - ISSUEA............covrerireeririninircrsseneenes

10.02 Unaffiliated Bank Loans - Acquired..

10.03 TOAIS......c.vuiecviiiiiieiic et
1. Total Bonds Current Year

11.01 1SSUET OblIGAtIONS. .....cvvrivvrererieirie s essssseess | sesesennes 193,462,898 | ....... 2,378,619,809 | .......... 550,053,141 | cooovverererrirens (0 0 [ ) 0.0, SO 3,122,135,848 287,512,930

11.02 Residential Mortgage-Backed SECUNIES...........ocreverrreenienensinincneies | veverinenne 79,934,870 |............ 61,063,587 |..coovveneeee 107,174 | 10,544 | 134 | XX XK s [ e 141,116,309 140,488,895

11.03 Commercial Mortgage-Backed Securities..... 123,697,141 | ..........453,759,489 | .. . 0. . .1,010,136,227 ....991,050,767

11.04 Other Loan-Backed and Structured Securities.. 213,105,081 | ..........389,271, . ..32,136, . 0. . o] eenen..8634,513,756

11.05 SVO Identified Funds... e | e XK [ e e XK [ e XXX i e XXX e [ 0 | 0

11.06 Affiliated Bank Loans... 0].. . 0. L0 .. . v e 0

11.07 Unaffiliated Bank LOANS..........ccuvirieiriiieinneinieneisseeisisessssssesseenes | cnsssssesssesssssssessennes 0]. . 0 XXX oo | e 0

11.08 TOLAIS. ... | seinsiesd 610,199,990 | ....... ,014,976, \ A3 0 4,907,902,140

11.09 Line 11.08 @5 @ % Of COl. 7..evviveiisierisrssiei s snenessessiensenssnesnens | enssensssessesesnnes 124 | o, . . . . 0 P 100.0 T ] s
12. Total Bonds Prior Year

12.01 IsSUEK OblIGAtioNS.........cevevieeeeiicierisee e snsenes | enereeas ,816,557, 537,449,994
12.02 Residential Mortgage-Backed SECUNHIES...........ovevivererierrieiciieisiienes - 413, . ....1,479,638 . . . . . . 0 .. ,933, R 36,881,189
12.03 Commercial Mortgage-Backed Securities..... . \ . 229,551,825 . I

12.04 Other Loan-Backed and Structured Securities.. . . 29,275,222 | ... . . . . R
12.05 SVO Identified Funds 0 | s | e
12.06 Affiliated Bank Loans.
12.07 Unaffiliated Bank LOANS..........cccovvreriieeieiireinsieieseesise s | ceenssessssssseesssissesnnns

12.08 TotalS.......cccovvevrerererines ..715,150,861 | ...
12.09 Line 12.08 @s @ % 0f COL 9......covveiriiciiieiesiciceseeisseeienseisnsnenens | ovreresisssssssseeens 18.7

13. Total Publicly Traded Bonds
13.01 IsSUEr OblIGAtioNS.........cvveiireeeirireierieieieeeesee e snsenes | enereeas 146,519,866
13.02 Residential Mortgage-Backed SECUtIES. ........ccvvveveiirrieieirisieieninns [ evrieieineinns 163,038
13.03 Commercial Mortgage-Backed SECUTtIES..........c.ccovvevririeeeerrierireees [ crieieieinnens 802,353 | ..cocvuenne 2,673,916
13.04 Other Loan-Backed and Structured Securities.. . 98,677,154 | ..
13.05 SVO Identified Funds.........cccccevrvrrerrnnnes W XXX revrenren XXX .
13.06 Affiliated Bank Loans...
13.07 Unaffiliated Bank LOGNS..........cccoueeriiieieiiieieieisiseiesiee s | cesisnssisssssssessssssesanns s .

13.08 Totals.......corevrrrrrerrrininns ..270,027,315 | ...
13.09 Line 13.08 @5 @ % Of COL 7....cuovevrieeriecirceesieseeeesnesessssessnsnnees | cereinnssesnnnenennnn8:8. | eovveviiisieieinnnns
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11......cccoevrivresriniass | corvrirerssnninsinneas 55 | e

14. Total Privately Placed Bonds
14.01 ISSUET OBlIGAtIONS. .......ocvivieriiieiieiieee et sessennees | crnisnseenas 46,943,032 | .......... 145,210,585
14.02 Residential Mortgage-Backed SeCUrities..........ccccovvieveeieerinieeniiees [ o, 79,771,832 |............ 60,717,063
14.03 Commercial Mortgage-Backed Securities..........cuvveneerereniinnennns [ ovvinns 122,894,788 | .......... 451,085,573 | .......... 417,070,406
14.04 Other Loan-Backed and Structured Securities.. ....90,563,023 | ... ..32,136,889
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans.
14.07 Unaffiliated Bank Loans...

.......... 224,018,396
............ 36,881,189
.......... 680,440,322
.356,374,744

14.08 Totals.......ccouervrerrrrennnen.
14.09 Line 14.08 as a % of Col. 7......
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11...............cccoeree.
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Annual Statement for the year 2021 of the UNITED FlNANCIAL CASUALTY COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

. Cost of short-term investments acquired

. Accrual of discount

. Unrealized valuatio

. Total gain (loss) on

. Total foreign excha

. Deduct current yea

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

. Book/adjusted carrying value, December 31 Of PriOr YEaI...........cvvueirriirienieeesee s

N INCTEASE (AECTEASE)......uvuiveireiriiiieisetesie ettt bbbttt

AISPOSAIS........ei s

. Deduct consideration received 0N diSPOSAIS. ...ttt

. Deduct amortization Of PrEMIUM..........c.eriririee ettt

nge change in book/adjusted carrying ValUE...........cccocueeieieiieienisiee s

r's other-than-temporary impairment recognized

Deduct total nonadmitted @MOUNLS............ccvirurieiieiee ettt enes
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C -Sn. 2
NONE

Sch. DB - Verification
NONE

SI11, SI12, SI13, SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3 4
Total Bonds Money Market Mutual Funds Other (a)

SLIS

1. Book/adjusted carrying valug, DECEMDET 31 O PHIOr YEAI.......c.cuiuiieiriiieieieisetese ettt s s st | sebessessssesses e s st s b es bbbt s st nsenae 22,940,628 | ....coovverreieiee s 22,499,532 | 1o A41,096 | ..o s

2. Cost of cash equivalents acquired

....154,895,850 8,577,519 | ..o

3. ACCIUAL Of QISCOUNL.......oiveiieiiiiiiie ettt | Hbsbb bbb bbb bbb 1,558 | oo 1,558 | oo | S
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | oottt ettt | ebetesa st s et s ettt s et n s st en s s bnta | Hietstebset et e st R e b bR Rttt ann
5. Total gain (I0SS) ON QISPOSAIS..........ceviriieriicieieiiie ettt ettt a e b s bbbt bbb s s s b b s bt s e b b s st e s s snaebesantes | ebesssssbebssesesas st et e s s s e b e s e sebess et e s st et ensnaes (1,148) | v (1,148) | vttt benes | ebessebe bbbt b bbbttt et s
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccuuiveiriireiiiiteieiee sttt b bbbt ss s b bbb s s e s banses | bebsssesessssesessssesesssssebessssesessnsebenanseeas 155,988,884 | ..o 149,397,707 | oo 8,591,177 | oot
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 [ ettt et tes | chebisea et s et b b s et s s b bbbt seea b s e st et s et benne | Hbsaeteses et st a st b R s e e bbb s bbbt s e
8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 [ ettt e seaetes | chesisea et st e b st s s bbb b s a et s e st s ansebebenne | Hbsaeteseseae b st e bt et b s s e a bbb st s et s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | ittt ettt n s sa bt erensnaetes | chetiseaeteseret et ssaetebnsetes st et benseretessesebessnsetessssnteranse | 4bstetessseaetasestetessaet et e A e b es e ea et s At et s h et st b s naeee

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11. Deduct total NONAAMItIEA AMOUNLS............cccuiiiieieiiciccce ettt s s s b s s b s s s s ssssesessnsesesas | oebebssesesssnsesessesesessasetes et eb et s et ebensesenessnsetensnsenas 0
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO1, E02, EO3, E04, E05, E06, E07, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

oL3

1 Codes 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Dates
5 8 9 12 13 14 15 16 17 19 20 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
i Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
Bond to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective Amount Due &| Amount Rec. Maturity
CUSIP Identification CHAR Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 2P 4 |US TREASURY NOTE.........ccooomiimmriimmniinniienesssneissnsssnssssnssssnssssnennns [ evvene | oo | coenmnevenne | TA i | e 9,956,641 |...100.938 | ............10,093,800 | ............ 10,000,000 9,994,465 9,265 | oo [ e .. 1875 | 1.970 187,500 | 10/17/2017.| 07/31/2022.
912828 28 8 |US TREASURY NOTE ...9,563,672 |...100.902 10,000,000 9,926,991 | ..oocvveririinrcens | e 107,928 | oo [ e | 01625 | 2.747 162,500 |07/10/2018. | 08/31/2022.
912828 4U 1 |US TREASURY NOTE ..14,961,977 |...103.027 15,100,000 | ........... 15,056,128 28,287 | cooveerireeinnenns | ovverernnerinnnninns | 0000 2.625 | e, 2.825 ..396,375 | 07/23/2018. | 06/30/2023.
912828 4Z 0 |US TREASURY NOTE ...105.793 4,945,989 | .....ooovvivinniicins | e AT s [ [0 2.750 3.064 137,500 |09/25/2018. | 08/31/2025.
912828 5P 1 |US TREASURY NOTE ...104.094 7,025,547 | oo [ eieeeeed(12,902) | o | e [0 2.875 | 2677 201,250 | 12/18/2018. | 11/30/2023.
912828 5U 0 |US TREASURY NOTE ...103.723 25,042,626 | ......ccocovcrverienn | rereennd(20,556) [ oo [ [10.2.625 | 2.537 656,250 | 02/04/2019. | 12/31/2023.
912828 6F 2 |US TREASURY NOTE ...105.262 45,503,522 | ....covvevvvrriiniiins | ceeeeeeene(28,655) | s [ 2002500 [ 2441 [FA....| .. 385,649 | ... 1,135,000 | 04/01/2019. | 02/28/2026.
912828 6R 6 |US TREASURY NOTE ..103.270 40,141,163 | oo [ reeenend(58,929) [ e [ [10.2.250 | 2.093 06/21/2019. | 04/30/2024.
912828 6T 2 |US TREASURY NOTE ...106.582 3,576,092 | ...ovvererevceiniinens | e (QATA) [ | e | 2002375 | i 2.055 , 07/29/2019. | 05/15/2029.
912828 6X 3 |US TREASURY NOTE ...103.867 7,084,362 | ..o [ e (13,868) | o | e [2002.125 | 1.907 [MN...o..| v 13,077 | .. 148,750 | 06/25/2019. | 05/31/2026.
912828 6Z 8 |US TREASURY NOTE ...102.180 50,020,533 | ..o [ eevrenneene(8,134) | s | i [0 1750 | 1.733 [ Do | e 2417 | ... 875,000 | 08/06/2019. | 06/30/2024.
912828  G3 8 |US TREASURY NOTE......cooniririnerrnrinereniesisensseessessssssssssenssssssessees | senene [ oo | evvvercnnees | TA s | s 14,545,313 | ...103.672 15,000,000 14,780,286 | .....cooovvvvecerrienns | oo T2472 | o | v | 00002.250 | e 2784 [MN.....| coooeeec 43,819 | ........ 337,500 |08/27/2018. | 11/15/2024.
912828 TY 6 |US TREASURY NOTE ..10,006,250 |...101.070 10,000,000 .10,001,805 (2114) | o v | 2001625 ] 1.603 ..162,500 | 11/25/2019. | 11/15/2022.
912828 VS 6 |US TREASURY NOTE ...4,983,371 |...102.992 ..4,900,000 4,916,536 (9,940) [ c.oovvvercrriereis | e | 00002.500 | e 2.286 122,500 | 02/24/2016. | 08/15/2023.
912828 W7 1 |US TREASURY NOTE.......cccosvvirmrinrrnnninirerirenienisnessssssessnnsssensenissnnens | svvvene [ oo | evvvercnnees | TA i | v 14,824,805 |...102.922 15,000,000 | ........... 14,917,629 35,215 [ s | e |0 2125 | 2.377 318,750 | 04/22/2019. | 03/31/2024.
912828  XT 2 |US TREASURY NOTE.......coomiririmerrnmrinnreriessnensseesssssssssssssessssssseesnnes | sevvene [ oo | evvvercnnees | TA i | s 23,771,934 |...102.746 23,500,000 23,635,871 | ..o [ e (54,732) | cvveereveneinns | cerevreneineniinenens [ 2000.2.000 | i 1.754 470,000 | 06/26/2019. | 05/31/2024.
912828 Y6 1 |US TREASURY NOTE.......cccosmvirmrinrrnnrinirerieniienississssssessnsssensenisnsnens | svvene [ oo | evvvercnnees | TA i | v 10,000,781 |...103.355 10,000,000 | ........... 10,000,159 (175) | oo [ 02750 |, 2748 [ | e 115,082 | ........ 275,000 | 08/16/2018. | 07/31/2023.
912828 Y8 7 |US TREASURY NOTE......ccoomiririnerrnnrinerneriesssensseessessssssssssesssssssesnnes | senene [ oo | ervverinnees | TA s | i 28,336,875 |...102.238 . 28,000,000 28,178,379 | .coovoeceevrrieri [ v (67,321) | oo | oo e 1750 | i 1497 [ | 205,054 | ........ 490,000 | 08/14/2019. | 07/31/2024.
912828  YY 0 |US TREASURY NOTE........ccormrmerrmmrniirernninserenemsnsnesessssssensssssssnsssssenes | evvene | oo | evvenvennn | 1A v | ovenienns 5,041,797 |..102.281 | .cocvvrrnne 5,114,050 | ...ccoovueene 5,000,000 5,025,771 (8,333) | cvvoverrirrirrni | eevrerirerisrieniiens | e 1750 | i 1.573 01/22/2020. | 12/31/2024.
912828  ZF 0 |US TREASURY NOTE......ccooomiririnerrnnrenerneriessnensseessessssssssssenssssssesees | senene [ oo | evvnercnnees | TA i | i 45,257,227 45,000,000 | ........... 45,169,756 | ....oovveorricriiins | e (51,913) | v | e [ 20.0.500 | iece 0.383 04/28/2020. | 03/31/2025.
912828  ZT 0 |US TREASURY NOTE......ccoommimrinrirnnrineiesiesiesssesssssssssssesssssssssnsssssnss | avviene oo | evevmeiienes | TA i | s 34,814,063 34,872,486 37,089 | .ooovvvververrens e | 00000.250 [ i 0.358 06/03/2020. | 05/31/2025.
912828 ZU 7 |US TREASURY NOTE ....4,403,953 4,401,930 (1,325) [ oo | e | 00000.250 | e 0.220 06/19/2020. | 06/15/2023.
912828 ZW 3 |US TREASURY NOTE ..98,664,867 98,734,329 | ..o | v 47,048 | ..o | e 200,250 | L 0.298 07/20/2020. | 06/30/2025.
91282C AB 7 |US TREASURY NOTE 24,926,758 24,946,643 | .....oovvvriei [ e 14792 | v | oo [ 2000.250 | Lo 0.310 08/26/2020. | 07/31/2025.
91282C AF 8 |US TREASURY NOTE 39,973,438 39,985,369 9,000 | ovvererreerrrieens [ e | 00125 [ 0.148 09/02/2020. | 08/15/2023.
91282C AJ 0 |US TREASURY NOTE 44,959,570 |.....96.871 | ............43,591,950 | ............45,000,000 | ........... 44,970,240 8,078 | covveeveereveeienns [ e 0020250 [ 0.268 09/08/2020. | 08/31/2025.
91282C  AK 7 |US TREASURY NOTE 34,971,289 34,983,652 9,586 [ ..oovvrrieriniins | e | 00.0.125 | 0.152 09/17/2020. | 09/15/2023.
91282C AP 6 |US TREASURY NOTE 14,964,258 15,000,000 | ........... 14,978,301 | ..o | e 12,116 | s | oo [ 200,125 L 0.206 11/03/2020. | 10/15/2023.
91282C AT 8 |US TREASURY NOTE 54,570,898 |.....96.652 | ............53,158,600 | ............ 55,000,000 54,667,334 86,021 | .oovvveverirenins | eeiveiiseiseieniens | 00000250 | oo 0.409 11/24/2020. | 10/31/2025.
91282C AV 3 |US TREASURY NOTE 39,417,969 39,472,911 54,255 | ...ooovvrvererienns [ e | :0.875 | 1.030 01/21/2021. | 11/15/2030.
91282C AW 1 |US TREASURY NOTE 60,097,461 60,061,998 | .....ccoovrieriiriians | v (33,062) | ..o [ e [10.0.250 |, 0.195 12/08/2020. | 11/15/2023.
91282C BC 4 |US TREASURY NOTE 35,916,371 35,913,156 (3,215) [ oo | e | 20000.375 | 0.366 01/05/2021. | 12/31/2025.
91282C BE 0 |US TREASURY NOTE 49,914,453 |....98.738 | ............49,369,000 | ............50,000,000 | ........... 49,940,627 26,174 | oo | e | 0000125 | 0.183 02/09/2021. | 01/15/2024.
91282C BG 5 |US TREASURY NOTE 15,004,688 |.....99.656 | ...........14,948,400 | ...........15,000,000 | .......... 15,002,623 (2,085) [ ..ooovvercerieneies | e | 200,125 | 0.109 02/23/2021.| 01/31/2023.
91282C BH 3 |US TREASURY NOTE ..93,901,563 94,088,415 186,852 [ ... [ 00375 | 0.613 02/24/2021. | 01/31/2026.
91282C BJ 9 |US TREASURY NOTE 49,078,125 . ..48,148,500 | ............50,000,000 | ........... 49,187,605 | .....ovvecereciiins | e 109,480 | .ooooovvvierviianns [ e | 0750 | 1.026 02/24/2021.| 01/31/2028.
91282C BQ 3 |US TREASURY NOTE ...1,963,906 |..... 97.160 1,943,200 2,000,000 1,969,501 5,594 | oo | e | 00000500 [ 0.874 03/19/2021. | 02/28/2026.
91282C BR 1 |US TREASURY NOTE 99,727,734 | ... 98.805 | . ...98,805,000 | ..........100,000,000 99,797,964 | ..o | v 70,230 | oo | evererreneereneinens | 20000.250 | i 0.342 04/12/2021. | 03/15/2024.
91282C BT 7 |US TREASURY NOTE 30,841,836 |..... 98.102 | ..ccovnnee. 30,411,620 | ............ 31,000,000 30,863,879 22,043 | ..o | e | 200750 ] L 0.856 04/19/2021. | 03/31/2026.




Annual Statement for the year 2021 of the UNITED FlNANCIAL CASUALTY COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1'0L3

1 2 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 8 9 13 15 16 17 19 20 21 22
Total Foreign Stated
Rate Used Current Year's Exchange Admitted Contractual
to Obtain Book/Adjusted (Amortization) / Change in Effective Amount Due &| Amount Rec. Maturity

CUSIP Identification Description Code Actual Cost Fair Value Fair Value Par Value Carrying Value Accretion B./A.C.V. Rate of | Rate of Accrued During Year | Acquired Date
91282C BV 2 [US TREASURY NOTE.......cooommiimrrierinrirnniiniienseessessssssessssssssssessnsssns | ovevee | oo | eevensennees | TA i | e 15,016,992 15,000,000 | ........... 15,013,100 (3,892)|.. O 0.375 |..... 0.337 [AO..... | ... 12,054 | ... 28,125 | 04/26/2021. | 04/15/2024.
91282C BW 0 [US TREASURY NOTE........cooiiriieeeiereereesseeessisnssesssssssssssesssssssessssssssnssons | conveee | oo | eeveerieene | 1A coeeeiiinies | evveeerian 39,857,813 39,875,705 B 0.750 |...... 0.823 |AO...... | cerrnr51,381 | i, 150,000 |05/17/2021. | 04/30/2026.
91282C  CE 9 |US TREASURY NOTE......ooiiiiririmirinriisssisssessessssessssssssssssssnssssessees | aevvens 28,990,078 28,990,872 | .covoovrvennrrinnrin | e T4 | s | e [0 1.250 | i 1.255 181,250 | 06/25/2021. | 05/31/2028.
91282C CG 4 |US TREASURY NOTE ..29,840,180 . 29,867,209 | ...oovvververrmrncnns | vereenenn27,029 [ v [0.0.250 | 0.432 37,500 | 07/07/2021. | 06/15/2024.
91282C  CH 2 |US TREASURY NOTE.......ooiiiriiiiriiiniiierisissseisesesiessssesessssesssseseesenes | cevvens 20,045,703 |..... 98.977 ...19,795,400 20,042,647 | ..oovoverrcrrerincin [ e 3,056) [ oo [ [0 1.250 | 1.216 125,000 |07/02/2021. | 06/30/2028.
91282C  CK 5 [US TREASURY NOTE........cooiiieereereesseeesseesseesseessessneessssesssessssssessneessens | onnee | oo | convevnriee | TA oo | e 119,818,555 |..... 99.324 | .......... 119,188,800 | ..........120,000,000 | ......... 119,861,231 | covoovevvevvrvcrnens | e 287T [ i | e | 2000125 | 0.202 07/27/2021. | 06/30/2023.
91282C CL 3 |[US TREASURY NOTE.......ccoommirmmrrmrineirnsiinsisnsesessensssssesssessssssssssnessnns | oveves | oo | eevnnennnee | TA ciiiiiinniins | e 20,032,031 20,027,605 |....oocovrvcriernnnnn [ e (4427) [ s [ [ 000375 [ 0.320 08/03/2021. | 07/15/2024.
91282C CP 4 [US TREASURY NOTE.......ccooomirimrierirerissiissssessssesssssssssssssssssssssssssssssens | ienens ..19,807,813 |.....97.238 | ............19,447,600 | ............20,000,000 | ........... 19,822,358 | ....oovvvvvevrrrerrens | v 14545 | s | e | 2000625 | 0.823 . 1 08/12/2021. | 07/31/2026.
91282C CR 0 |US TREASURY NOTE 4,985,938 4,986,656 | ......ccooovireniricins | oerrerieenen 719 s [ 101,000 | 1.042 08/17/2021. | 07/31/2028.
91282C CV 1 [US TREASURY NOTE.......ccovmirirmrierirerisssissssessssesssesssssssssssssessssssssssens | ienens ..40,021,875 |.....98.063 | ............39,225,200 | ............40,000,000 | ........... 40,020,890 | ....ooererrercriirins | rveerrriennns(985) | o e | 1125 [ 1117 ... | 09/13/2021. | 08/31/2028.
91282C  CW 9 |US TREASURY NOTE......oiiiiirieineemneesneeesseesessessssesessssssssssssssssnssees | aeeeens ....3,947,344 3,950,054 | ..ooovvoereereeneeenne | eerrieeeeen 2,710 [ s | eeeeeiieeieeeeniiens | 0000750 | 1.025 ... | 09/28/2021. | 08/31/2026.
91282C  CZ 2 [US TREASURY NOTE.......ccovmirrmiierirerisssissssesssssssesssssssssssssssssssssssssens | ierens ..24,645,508 24,658,341 | ...oooverrcrrerincn [ e 12,833 [ v [ 000875 [ 1.172 ... [ 10/25/2021. | 09/30/2026.
91282C DA 6 |US TREASURY NOTE.......cooomrremrirerieceeseiesssenssesssessssssssssssssssssessssssns | coneeee | oo | eeveerreens | TA oo | ceveeiias 74,900,391 |.....99.297 | ............74,472,750 | ............75,000,000 | ........... 74,911,623 | oo | e 11,232 [ oo e [200.250 | 0.318 . | 10/12/2021. | 09/30/2023.
91282C DB 4 |US TREASURY NOTE ..34,830,469 34,839,801 | ..covvververrernenns [ e 9,332 [ [ 00625 | 0.791 11/01/2021. | 10/15/2024.
91282C  DF 5 |US TREASURY NOTE......cosiiiriiinneerneiiinseesneesessessssesesssssssssssnssssnssess | aeveens 24,896,837 ceerreeeseeensinnns [ e [0 1375 L 1.438 ... | 11/22/2021.  10/31/2028.
91282C DG 3 [US TREASURY NOTE.......coivimirimiierirniisiinsisensisesssessssssssssssssessssnssssssns | ievens 20,042,515 (1,235) | oo | e | 1125 | 1.080 ... | 11/09/2021. | 10/31/2026.
91282C  DH 1 |US TREASURY NOTE......oiiiiirieimreeineesnseesneesessessssesessesssssessnssssnssees | aeeeens 10,000,000 9,944,995 | ..o | e 1,245 [ [ | 2000750 | 0.945 ... [ 12/07/2021. | 11/15/2024.
91282C DL 2 [US TREASURY NOTE.......covomrrimreereereesseeessisnssessssnsssnssesssssssessssssssnssns | conveee | oo | evveenreens | 1A coveeeviinies | eevenrin 15,110,742 15,000,000 | ...cveeeee 15,109,964 | .....covovvvvvrrverrens | cerrverireneene(TT9) [ ot | e | 001500 | i 1.388 ... [ 12/113/2021. | 11/30/2028.
91282C DM 0 |US TREASURY NOTE.......ccooosrreemrierierresreseieensseensessssnsesssssssssssensnsness | evneies | oo | eevieeneens | LA coveeriiiniies | coveesiian 24,945,313 |.... 99.617 ...24,904,250 | .... 25,000,000 24,947 187 | oo | oo 1875 [ [ [0.0.500 ... 0.611 [MN......| oo 10,989 | ... ... | 12/06/2021. | 11/30/2023.
0199999. U.S. Government - ISSUET OblIGAHONS. .......c.ovviiiiriiiieriisiieissi sttt ensssssensensas | avnes 1,774,702,759 XXX | e 1,763,561,741 | ....... 1,779,600,000 | ...... 1,775572,163 | ..oooovviviineen0 | e 713,342 XXX | XXX | ... 2,716,539 |....10,026,750 XXX XXX
0599999, Total - U.S. GOVEIMMENL.........ovoeocveeeeeeeeceeeeeeeeeeeeeeeee e esesessesesse s seese e e ssnesssesesssssesssssesssssssssssessssessssssesesnnnns | eoeaas 1,774,702,759 XXX [ e 1,763,561,741 | ....... 1,779,600,000 | ...... 1,775,572,163 | o0 | s 713,342 XXX | XXX | ... 2,716,539 |....10,026,750 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-G s of Ag Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligati

20775B N8 5 [CONN ST FIN AUTH HSG MTG.......ccoirrriimeriereniseisserisesnessessseesssnins | cveens ..101.223 ...425,137 420,000 422,168 (2,258) | cvoveverrereereris | eevrerisrirsernnninns | 204000 | e 2.587 |MN......| woovrern 2147 | o 16,800 | 10/11/2013. | 11/15/2032.
20775C  EM 2 | CONN ST FIN AUTH HSG MTG........ccooumirireriieriemerieninenieneseesssinssiens | eeens ...104.694 | . 2,298,033 | ..ovvvvnne 2,195,000 2,246,292 (22,123) | ovvvvevrreeernes | cerreneeriinerineenes [ 200003500 | i 2.039 RS 9,817 | oo 76,825 | 04/27/2016. | 05/15/2039.
20775C QR 8 | CONN ST FIN AUTH HSG MTG........covurerirrereereemeriesssensesesseessssissensens | neens ..104.300 | oo 1,288,105 | ..coovvrennee 1,235,000 1,235,000 | ..vooevrerierernrernes | veernerinnrnerenins | veeneninennenenes | sveneesnennennnens | 0000 2.800 [ oo 2.800 |MN......| wovvrrrnns 4419 | v 34,580 | 02/16/2017. | 05/15/2024.
20775C QS 6 | CONN ST FIN AUTH HSG MTG......ocirverrrirrriresinssisesssesssssssssensinns | cevvens ...105.355 1,464,435 ..1,390,000 1,390,000 | ..o | e | e | e | 002900 [ e 2.900 [MN......| coovver 5151 | v 40,310 |02/16/2017. | 11/15/2024.
20775C QT 4 | CONN ST FIN AUTH HSG MTG.......cccvvurerirerireerennerissrsnensesesseesssissensens | neens ...106.596 .1,065,960 1,000,000 | ..voeuveeriererneernes | veernerinererienine | veesenisserenenes | e | 0000 3.000 [ o 3.050 s 3,897 | v 30,500 | 02/16/2017. | 05/15/2025.
57587A  HY 7 [MASSACHUSETTS ST HSG......ccvtrirrrririneieiersiesesisseessssssesssssessssnns | renene ...104.665 1,606,608 1,563,093 (6,129) | cvvvvvererreriveres [ vvrernninersnnenins [ 004000 | 2.325 [ID.ccrc | v 517 | v 61,400 |03/12/2015. | 06/01/2039.
59333P  5H 7 [MIAMI-DADE CNTY FL...iiirririrriernmeesmessneessssessnssssssesssssssssssssssssnnees | oeeees ..101.233 | . 2,777,425 22,507,411 (1,085) [ coooverrereerrens | eevrerierisernniins | 2002599 | i 2.593 |AO...... | v 146,194 | ........ 584,775 | 11/02/2020. | 10/01/2031.
60637B DV 9 | MISSOURI ST HSG DEV COMMN.......evmririririinirnninsieisnnseserssssesensnees | renene .. 104.069 | ..o 967,842 954,779 (8,239) | cvvvverrirrirrnis | e | 04000 | e 1.825 |MN..ooo| v 6,200 | .......... 37,200 | 05/30/2014. | 11/01/2041.
60637B NS 5 [MISSOURI ST HSG DEV COMMN........vvumrerrimmrirrieesenseeneesenssenssnenes. | cveens ...107.158 .1,966,349 1,911,375 (14,076) | oo [ v [ 24,000 | 21471 |MN..oooo | 012,233 | e 73,400 | 05/17/2017. | 05/01/2042.
64971M  4Q 2 |[NEW YORK N Y CITY TRANSITIONAL......ccooviuirieririreissiinsiieesiesisnens | cevees ...116.529 8,972,733 9,068,666 A(232,082) | oo | e | 00005008 [ 1.661 |FA......| .......160,673 | ........ 385,616 | 07/06/2020. | 08/01/2027.
64971X  EA 2 [NEW YORK CITY NY TRANSITIONALF.......ccrvverirrerrmrinrerensnninerierienes | crvens ...110.259 5,512,950 5,497,108 (72,630) | v [ e [ 200 3.800 | 2.114 |MN......| ... 31,667 | ..o 190,000 |06/03/2020. | 05/01/2029.
64971X PN 2 [NEW YORK CITY NY TRANSITIONALF.......covverrirnrrirnrieneisneisennioens | reeens ...101.199 3,048,072 23,241,801 | ooovvercrenrieriecin [ veerenee(51,624) [ s e [1000.2.350 | 2.078 [MN.....| .........89,202 | ........ 535,213 | 08/21/2020. | 05/01/2030.
649883 H6 5 |NEW YORK ST MTGE AGY HOMEOWNER........cccovivmerirrerenineenerinenienes | seevene ...103.330 12,293,926 2,257,694 | ovvovvvrereinnnes | e (11,281) | s | cevvensneiisnnciinneees [ 0000:3.500 | v 2.137 07/09/2015. | 10/01/2035.
658909 KZ 8 |NORTH DAKOTA ST HSG FIN AGY. ...106.377 4,733,777 4,612,464 (34,074) | s | e [ 204000 | 1.990 04/20/2016. | 01/01/2047.
939787 VD 8 |WASHINGTON ST HSG....ccourrerrressrnsssmesssssssssssssssessssessssssssssssssssssnes | neees ..103.995 | . .1,861,511 1,835,950 (9,865) | ..oovvererernreninis | eernernnnisersnins | 2003500 [ i 1.937 10/20/2016. | 12/01/2046.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer OblIgations..........c..iviiieiiiiisiniiseinsessisnissrsnsssesensssissnsnies | onrsnsas 81,008,698 XXX | s 80,282,863 | ............76,975,000 | ........... 79,743,801 (465,446) XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities

G T [ 1B FEuc | 26,261 |..106.967 | ........ 26,734 | oo 24,988 Y2 DO DO Y P — [....5.199 [.....5599 [MON...] o108 | e 1,329 | 03/07/2002. | 02/25/2042.
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2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. ... s 26,261 XXX | s 26,734 | oo 24,988 ....24,887 0 ()] (] 0 XXX XXX XXX | v 108 | .o 1,329 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137B1 BT 8 |FHMS 2013-K026 X110 ...8,028,456 | .....0.594 644,480 | .....oooovviircniins | e (979,103) | ...ooverririicnns [ e [ 20,932 | 4.145 |MON... | .......... 88,303 | ... 1,132,672 | 04/01/2014. | 11/25/2022.
3137B7 N2 1 |FHMS 2014-K036 X1 10 11,144,775 | L1079 1,940,387 (1,230,789) [ ..o | e | 000,704 | 3.761 | MON... .108,546 | .....1,427,963 | 02/10/2014. | 10/25/2023.
3137FC UM 7 |FHMS 2017-K070 X110 .. 1.831 2,029,283 | ..o | s (344,807) | ..o | e [ 200.0.325 | i 5.228 [MON... | .......... 31,293 | ... 439,189 | 12/01/2017. | 11/25/2027.
3137FG  R5 6 |FHMS 2018-K078 X1 10 ......0.784 6,225,744 1(929,551) | ovvovvirerireririees | eerreerinerirenirneens | 00e0.086 [ onec 4783 [MON... | ......... 60,571 | ..... 1,215,579 | 07/11/2018. | 06/25/2028.
3137FJ  EK 1 |FHMS 2018-K081 X1 10 ......0.693 1,521,741 cereeeen(213,946) | o [ [ 020,089 | 6.670 |MON... | ......... 13,264 | ....... 313,981 | 10/04/2018. | 08/25/2028.
3137FL  YX 6 | FHMS 2019-K092 X1 10 ... 4.725 6,723,825 | ....ccoovvcviiniiinnis | s (878,396) | ....oooovvvvarriiss | corvivaniiianiiciannns |20 0.708 | Lo 4779 [MON... | .......... 88,289 | ..... 1,149,016 | 05/22/2019. | 04/25/2029.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities . ..43,196,467 XXX |. 0,055,171 w0 | 19,085,460 | .. . ..(4,576,592) | .. XXX XXX | ........390,266 | ..... 5,678,400 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations N 124,231,426 XXX | e 100,364,768 76,999,988 98,854,148 0 ... (5,042,046) | .. XXX XXX | 980,737 | ..... 8,064,698 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
00287Y  BZ 1 [ABBVIE INC.......cooooiiiiieiiieiecciseiieseseesssi s | s . 2|2BFE. | v 9,991,100 |...103.763 10,000,000 9,994,571 1,738 | s | e [ 202,600 | i 2619 [MN....| .cooeeee 28,889 | ... 260,000 | 11/12/2019. | 11/21/2024.
00287Y  CS 6 [ABBVIE INC.......oooouiiiiiicciiceiicesiiecesieseeiesesiesess e esessesesienens | s . 2 10,394,400 |...100.091 10,000,000 | ........... 10,009,258 | .....ooovrveerriienns | e (236,984) | ....oooorrvierrires | e [ 200 3.450 | e 1.060 |MS......| .cccceee 101,583 345,000 | 05/14/2020. | 03/15/2022.
00914A  AJ 1 |AIR LEASE CORP. O 2 ..10,135,700 |...103.144 10,000,000 | .. .10,107,637 (25,533) | ..vevverrrinrinns [ e [0 2.875 |, 2.587 | Jd....... .132,569 ..261,944 | 11/17/2020. | 01/15/2026.
01400E  AD 5 |ALCON FINANCE CORP.......ccooomiiiimmriirriiiceiieseisesessesessssessssssssssssens | oneees . 2 ...100.916 10,000,000 9,986,409 1414 | s | e [ 200.2.600 | e 2618 [MN.....| ccooeeeee 24,556 260,000 |05/18/2020. | 05/27/2030.
015271 AL 3 | ALEXANDRIA REAL ESTATE EQUIT........covvviiiriiiiniiineiensissnissnisniins [ i . 2 ...106.097 12,440,000 | ........... 12,862,770 | ..oovverieciinnns | e (126,877) | ...vveevvienciins | cevviieneiieniiiinnns [ 200 3.450 | i 2.333 [AO...... | cooveee 72,722 | ........ 429,180 | 03/12/2020. | 04/30/2025.
023608 AK 8 | AMEREN CORPORATION s | s . 2|2BFE. | cen.n6,132,289 | ... 96.636 ..6,170,000 6,133,344 1,055 | oo | oo e 1750 | i 1.851 [MS......| cooiees 31,793 | .......... 46,181 | 11/16/2021. | 03/15/2028.
023608 AL 6 | AMEREN CORPORATION | s . 2 ...100.288 . ..7,500,000 7,498,543 (32) [ v [ [0 1.950 [ 1.954 |MS......| oo 17,469 | .o 11/15/2021. | 03/15/2027.
02665W DC 2 | AMERICAN HONDA FINANCE.........ccocosiieeimninerierieeesnessseisessessessssennas | eeens [ . e ...101.476 | . .7,610,700 | .... ..7,500,000 7,499,080 861 | ..o | e [ 20000 2.050 | i 2.062 [ | e 73,031 | ........ 153,750 | 09/05/2019. | 01/10/2023.
02665W DY 4 | AMERICAN HONDA FINANCE..........ccccsermimiiririeinirneierississesenssissssssssnss | oeveee [P I GFE.oi | 09,993,400 |..... 98.872 | oo 9,887,200 | .....ccco.e 10,000,000 9,994,081 681 | oo | e | 000750 | i 0.773 |FA.coe| v 23,333 | o 09/07/2021. | 08/09/2024.
02665W  DZ 1 | AMERICAN HONDA FINANCE.........ccocisiiiermrineiierieeisneesssisessensesessennas | eeens [ . ...6,519,976 |..... 98.772 ..6,525,000 6,520,246 270 | oo | e [ 201300 | i 1.316 [MS......| oo 26,390 | ..o 09/07/2021. | 09/09/2026.
03027X AJ 9 |AMERICAN TOWER CORP | s . . 109.131 10,000,000 | ........... 10,013,801 (3,189) | cvvvveererrvrineires [vrerernniseirsnnenins [ 4400 | i 4.361 [FA.....| e 166,222 | ........ 440,000 | 05/31/2018. | 02/15/2026.
03073E  AS 4 |AMERISOURCEBERGEN CORP..........cccoomiriimiriieiiineiieneieesesesesienenens | coeeeee I . ,000,000 |..... 99.738 ..5,000,000 5,000,000 | .ovouverererneerininens [ s [ | e | 00737 | 0.737 |MS..o. | v 10,850 | .......... 16,890 | 03/25/2021. | 03/15/2023.
052769  AD 8 |AUTODESK INC.......ccooriiireiireisceiseeissssssssssessssssssssnsssnns [ v . ...108.567 ..3,280,000 3,270,471 2480 | oo | e | b 375 [ 4466 [JD......| oo 6,378 | ...... 143,500 | 10/25/2018. | 06/15/2025.
053332 AX 0 |AUTOZONE INC.......oooiiiiieiireiieceiieceiieseiiesesiesesiesesiesesseseseesessesesens | v 2| 2B FE o | 9,971,100 |...104.468 | ............10,446,800 | ............ 10,000,000 9,985,856 5,720 | covoevevvvreriiienns [ e 03125 [ 3.188 |AO...... | cooveveen. 63,368 | ........ 312,500 | 04/04/2019. | 04/18/2024.
05369A AH 4 |AVIATION CAPITAL GROUP et | s . ...9,903,900 |...109.409 10,000,000 9,932,622 20,263 | ..ovrvrrveririnines | e [ 00005500 | 5.750 [JD.coee | cvrenee 24444 | ... 550,000 |07/07/2020. | 12/15/2024.
05531F  BF 9 |BB&T CORPORATION........iiiireiireiiceiieceiiesesiesesieseseeseseesesseseseenes | eeees . ..15,586,973 |...105.107 14,915,000 | ........... 15,254,159 | ..o | v (179,037) | ..evveveviereires | e [0 3.750 | i 2477 [ID.cecn | e 38,841 | ........ 559,313 | 02/11/2020. | 12/06/2023.
058498  AX 4 |BALL CORP......oviiiiirieiceisiseies sttt ssssnsns | avsnes o2 | SAFE | 15,062,500 |..... 98.750 15,000,000 | ...ccvoueee 14,812,500 (247,937) (2,083) | cvovvrererrerinrires e [0 3125 | 3.075 [MS......| oo 139,323 |... ... | 09/09/2021. | 09/15/2031.
071813 CJ 6 |BAXTER INTERNATIONAL INC........ooiiririiiniinceieneiisseissceissseisensis [ v o2 | 2B FE o | 12,499,750 |...100.367 12,500,000 | ........... 12,499,670 (80) [ +oovernerrarreeries [ [ 1915 [ 1.915 [FA...| s 19,948 | ... ... | 11/16/2021. | 02/01/2027.
073730 AE 3 |BEAMINC | e w2 | 2B FE i | 5,133,908 |...100.293 | ....ccccrvnue 5,215,236 | ..covevuenne 5,200,000 5,193,277 | oo | v 16,687 | .vvevverevrvrenee [ e [000023.250 [ 3.587 [MN......| cceeenns 21,594 | ........ 169,000 |04/12/2018. | 05/15/2022.
084659 AT 8 | BERKSHIRE HATHAWAY ENERG.........cccocoiivriirriierieseieceissesieseneeenns [ v . ...108.192 ..5,000,000 5,501,718 (136,682) | vvvvvvrerirerirees | eerreerinerieniieens | 080 [ 0.869 [AO...... | cooveeeec 42,750 | ........ 202,500 |02/09/2021. | 04/15/2025.
085770  AA 3 | BERRY GLOBAL ESCROW CORP........ccovviriiiiiiniiseisiiesiesiineissiiens | cvviene . ...103.442 34,925,000 35,806,626 reerreene(381,230) | oo [ e | 4875 [ 3413 [ | e 785,085 | ... 1,430,813 | 06/22/2021. | 07/15/2026.
094234 AA 9 | BLOOMIN' BRANDS INC/OSL........crvuirieiriiieneiieneiiesesesesesiesesssenessenenes | o . ...101.556 ..7,500,000 7,590,715 | oo [ e (13,660) | ...cvveveevirreries | cerverereireceirenens [ 205125 | 4.808 191,120 | 04/26/2021. | 04/15/2029.
099724 AL 0 | BORGWARNER INC.......oiiiiiiiiniiiiiisrissiesi i | cnviee . ..103.312 10,000,000 9,977,633 3,725 | oo [ e | 0000 2.650 [ 2.694 273,833 | 06/16/2020. | 07/01/2027.
10112R BA 1 [BOSTON PROPERTIES LP.........ccooooiiiiiriiiieiieeeeieseeieseeiesesiesesiesesins | coeeeee . ...112.698 ..5,000,000 5,766,816 (106,370) | oo | e [ 204500 | i 2.029 225,000 | 03/06/2020. | 12/01/2028.
11120V AF 0 | BRIXMOR OPERATING PART. . ...104.770 ..2,000,000 1,963,184 | ..o | e 13878 | i v 0000 3.650 [ e 4.449 73,000 | 11/06/2018. | 06/15/2024.
1248EP CD 3 |CCO HOLDINGS LLC........ooiieiiieiiieeiceeiseeieseeiesessesessesesisesesesssesenns | oeeees . ...104.000 ..8,318,000 8,087,275 | ..o [ v 14,983 | s | s [ 8750 | 5.080 395,105 |09/21/2020. | 03/01/2030.
1256136 BH 1 |CDW LLC/CDW FINANCE ...102.464 22,500,000 22,500,000 | ovveoerreeeeeienne [ eoveeeeeeneiieneiens | ceeneeeseerennniins | eeeveeeeeiinneiinnnne | 0003276 | 3.276 [JD.ccooo. | v 81,425 | 11/23/2021. | 12/01/2028.
126650 DJ 6 |CVSHEALTH CORP. ...109.635 10,000,000 9,980,600 1,926 | oo | e | 203,750 | i 3.777 375,000 |03/26/2020. | 04/01/2030.




Annual Statement for the year 2021 of the UNITED FlNANCIAL CASUALTY COMPANY

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

SCHEDULE D - PART 1

A E

1 Codes 6 10 1 Change in Book/Adjusted Carrying Value Dates
4 5 8 12 13 14 15 16 17 19 20 22
NAIC
Designation,

F NAIC

0 Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective Amount Due &| Amount Rec. Maturity
CUSIP Identification n| CHAR | tive Symbol Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of Accrued During Year | Acquired Date
14448C AN 4 |CARRIER GLOBAL CORP ...102.398 ..5,000,000 5,043,018 . ..(13,614) IV I 2.242 |..... 1.949 |FA....| 42,349 | . 112,100 | 02/27/2020. | 02/15/2025.
15135B AT 8 |CENTENE CORP...........cccoo.euce. ...107.846 20,000,000 | ........... 21,569,200 | ........... (127,762) | .........(178,038) B 4625 |.... 2394 [JD.oo | w4111 | L 462,500 | 07/19/2021. | 12/15/2029.
15189T BB 2 | CENTERPOINT ENERGY INC ...101.355 10,000,000 9,981,644 1,044 | e [ 002,650 | 2672 | Do | 022,083 | e 145,750 | 05/11/2021. | 06/01/2031.
19260Q  AD 9 [COINBASE GLOBAL INC.........cooovviiirriiniiisniissnieisneissniessnisssnisssniinns | venene | oo | cenveveenn | SAFE i | 4,809,484 | .. 92.000 .4,996,000 | .. 4,596,320 3,788 | oo [ e | 003625 [ 4.082 ... | 09/24/2021.| 10/01/2031.
20030N DK 4 |COMCAST CORP ...107.482 20,000,000 | ........... 19,958,233 T047 | oo e | 0000 3.300 [ 3.343 |AO...... | ........165,000 | ........ 660,000 | 03/24/2020. | 04/01/2027.
21036P AL 2 | CONSTELLATION BRANDS INC ...104.209 ..5,000,000 5,031,549 (22,813) | eveveererinernes [ e [ 4250 | 3.757 |MN......| oo 35417 | L 212,500 | 06/19/2018. | 05/01/2023.
21036P AN 8 | CONSTELLATION BRANDS INC ...109.070 11,178,000 | ........... 12,281,602 | .cooovvenrciies | i (51,146) | ..o [ [ 4750 | 1.240 [MN.....| ........67,844 | ....... 118,750 | 11/12/2021. | 11/15/2024.
22822V AB 7 |CROWN CASTLE INTL CORP ...109.444 10,139,000 | ........... 10,738,659 | ..o | e (16,076) | ...covvovvvenries | cererveneiieniiiennns [ 04450 | i 2.799 178,000 | 11/15/2021. | 02/15/2026.
22822V AS 0 [CROWN CASTLE INTL CORP........cccoovvrrinerirerinrisricnicsnissiiesisssisnienns. | wveeene | [ vereennn2 | 2.8 FEcviiiins | 17,480,200 ... 98.646 ..7,500,000 7,486,079 3,812 | o [ | 01350 [ 1.404 ..109,688 | 06/04/2020. | 07/15/2025.
233851 DY 7 |DAIMLER FINANCE NALLC ...101.000 ..6,853,000 6,847,790 4234 | i v | 1750 | 1.814 119,928 | 03/05/2020. | 03/10/2023.
24906P AA 7 |DENTSPLY SIRONAINC................. ...105.626 ..7,500,000 7,486,189 1,390 | oo | e [ 2000 3.250 | i 3.275 [JD.cccoo | 020,313 | e 243,750 | 05/20/2020. | 06/01/2030.
254687 CM 6 |DISNEY WALT CO ...101.745 ..8,000,000 8,024,677 (34,483) | ..o [ [2023.000 | .o 2.553 [MS......| ........T0,667 | ........ 240,000 |03/20/2019. | 09/15/2022.
257375 AN 5 | DOMINION ENERGY GAS HLDG ...102.969 15,000,000 | ........... 14,993,988 1,920 | oo | e [ 20002500 | e 2.514 375,000 | 11/18/2019. | 11/15/2024.
25746U DE 6 | DOMINION ENERGY INC ...104.610 10,000,000 9,989,135 3,064 | oo [ e | 00:3.300 [ 3.335 ..330,000 |03/17/2020. | 03/15/2025.
269246 BP 8 |E*TRADE FINANCIAL CORPORATION ...101.407 ..5,000,000 4,971,739 | oo | e 42,102 | oo | e [ 2000.2.950 | 3.838 147,500 |01/07/2019. | 08/24/2022.
27409  AA 1 |EAST OHIO GAS COITHE......cocomriveriirieeiieriesiseeisssisssissssssnssesssssssssnsnnss | avviens oo | eieniiren | TLF FEuviiciins | cieee......9,989,900 | ... 98.627 10,000,000 9,992,927 1,983 | oo | e [ 201300 | i 1.321 | D | e 5778 | 130,000 | 06/02/2020. | 06/15/2025.
294429 AQ 8 |EQUIFAXINC........ ...103.369 25,000,000 24,966,890 | ......oovvveerrrieniis | o 10,683 | ..o | e [ 202,600 | e 2.647 [JD.......| .........54167 | ... 650,000 | 11/15/2019. | 12/01/2024.
30040W  AD 0 [EVERSOURCE ENERGY L.......ccovviiiriiinriineiiisniisseisssssseissesisneienes ...103.569 7,346,615 | ..oooovvcnciic [ v, (13,377) | v | e [ 202,900 | i 1.280 [AO...... | e D163 | o 11/16/2021. | 10/01/2024.
30040W AG 3 |EVERSOURCE ENERGY. ...104.964 6,989,435 5,123 | oo [ e | 03800 [ 3.881 [JD.ccocis | cerrnn22,167 | e 266,000 | 12/10/2018. | 12/01/2023.
320517 AC 9 |FIRST HORIZON CORP ...103.038 9,998,120 1T [ v [ 003,550 | 3.562 |MN......| ......34,514 | ... 355,000 | 05/20/2020. | 05/26/2023.
336158 AK 6 | FIRST REPUBLIC BANK ...100.628 ..9,000,000 8,999,143 TA8BT | s | e [ 202,500 | e 2518 [JD.......| ... 15,625 | ... 225,000 |05/30/2017. | 06/06/2022.
337738 AM 0 |FISERVINC ...101.558 ..4,000,000 3,990,843 | ..o | e 11,600 [ .o | e | 0000.3.500 e 3.807 [AO...... | .........35,000 | ........ 140,000 | 11/27/2018. | 10/01/2022.
337738 AS 7 |FISERVINC ...103.432 10,000,000 9,991,361 3,292 | oo | e | 0002700 [ e 2786 |JJ....... | ......137,500 | ........ 275,000 |06/10/2019. | 07/01/2024.
33834D AA 2 |FIVECORNERSFND TRII ...103.619 10,000,000 | ........... 10,000,000 cevrnnneinnns | v [ 2000 2.850 | 2.850 [MN.....| .........36,417 | ........ 285,000 | 05/19/2020. | 05/15/2030.
34964C AC 0 | FORTUNE BRANDS HOME & SECURI 104764 | ... 4431517 | 4,230,000 4,340,200 | ..oooeveiniieriiens | e (65,212) | ..ovvevrerieeeiins | cereireneireceirenens [ 204000 | i 2.369 [MS.....| cooeeeec 47,000 | ........ 169,200 |09/09/2019. | 09/21/2023.
35804G AK 4 |FRESENIUS US FINANCE Il ..102.747 11,908,000 | ........... 12,053,406 | .....ccoovvvvrierinn . (139,564) | ..oooovierierieies | e | 4500 [ 2.937 247,001 | ....... 479,610 | 11/02/2021. | 01/15/2023.
361841 AH 2 |GLP CAPITALLP/FINII ..111.357 ..8,298,000 9,313,555 (229,310) | oo | cerevveneiseneiienens [ 205375 | 2.192 02/02/2021. | 04/15/2026.
37940X AA 0 |GLOBAL PAYMENTSINC......... ...102.768 10,000,000 | ...ccveueee 10,010,703 (3,354) | cvovvvreereriseires [ errernnisersnieins [ 0002650 | 2.613 08/07/2019. | 02/15/2025.
38141G XL 3 | GOLDMAN SACHS GROUP..........ccoovvrmrrieiecirnreirenerrsnensnnsissneissenssnes | evvves | oo [ eveveenenn2 | LF FE | o 6,477,212 | . 99.741 ..6,471,000 6,475,253 (1,959) [ oo | e | 00000.627 | e 0.552 08/03/2021. | 11/17/2023.
38141G ZE 7 |GOLDMAN SACHS GROUP.... 100.255 | ...........15,038,250 | ............ 15,000,000 | ........... 15,000,000 | ..o [ | [ [ 1217 [ 1.217 12/01/2021. | 12/06/2023.
40139L  AG 8 |GUARDIAN LIFE GLOB FUND..........cccoovvuimmvirmmnrnnnenneereneensnesssnninnnenes | cveeeee | oo | eenvevneees | 1O FEuiiiiiiis | 4,995,400 | ..... 99.044 ..5,000,000 4,996,770 905 | ..o | eererveneieneiiennns [ 21100 | i 1.119 06/16/2020. | 06/23/2025.
444859 BQ 4 [HUMANAINC 20,000,000 | ........... 19,982,304 1,304 [ [ [ 001350 | 1.368 07/29/2021. | 02/03/2027.
446413 AS 5 |HUNTINGTON INGALLS INDUST. ...105.757 11,500,000 | ........... 11,641,378 | ..o | e (40,485) | ....cooorvverries | v [ 10 3.844 | L 3.440 03/27/2020. | 05/01/2025.
448579 AN 2 |HYATT HOTELS CORP.................. ...100.089 10,000,000 9,999,348 (52) [ oo [ [0 1.800 [, 1.802 09/27/2021. | 10/01/2024.
459200 JY 8 |IBM CORP ...104.460 10,000,000 9,980,929 7546 | oo [ e | :3.000 [ 3.083 05/08/2019. | 05/15/2024.
46124H  AA 4 |INTUIT INC...covoiriiiiinnnisciveriesssssssisesenessissnsssssisssisessssssssenns | svviene | oo [ evverinenes | TG FEiiiiiis | 10000 11,097,120 ] ..o 99.687 12,000,000 | ........... 11,998,536 942 | oo | e | 2000650 | i 0.658 81,467 |06/25/2020. | 07/15/2023.
48250N AC 9 |KFC HLD/PIZZA HUT/TACO. ...103.375 ..2,000,000 1,925,218 | ..o | v 1,524 | s | e [ 8750 | 5.558 , 95,000 | 03/16/2020. | 06/01/2027.
49271V AH 3 |KEURIG DR PEPPER INC ...108.797 11,009,000 | ........... 12,073,060 | .o [ e (41,528) | ..o [ [ 17 | 1.352 [MN......| v 48,627 | ........ 243,134 | 11/19/2021. | 05/25/2025.
50212Y AD 6 |LPL HOLDINGS INC ...102.375 ..5,877,000 5,849,527 1,912 | oo | e [ 204000 | L 4.075 (MS.....| .coo.eucd 69,218 | ........ 117,540 | 05/25/2021. | 03/15/2029.
539830 BG 3 |LOCKHEED MARTIN CORPORATION ..101.825 | .............4,073,000 | .............. 4,000,000 3,981,922 | ..oooviiinicnniciens | s 16,752 | .o [ e [ 223,100 | 3.546 | | v 57178 | ........ 124,000 | 12/06/2018. | 01/15/2023.
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55303X AL 9 [MGM GROWTH/MGM FINANCE 2 ...105.000 15,983,000 | ........... 16,294,666 | ............... 6,798 | ..o (36,638) | ..vvvevevirriinns [ e [ 3.875 |..... 3.553 |FA.......| woeeeee 233,973 01/21/2021. | 02/15/2029.
55336V AQ 3 2 ...102.542 ..8,288,000 8,247,924 1611 [ | e | o 3.375 | ... 3.786 |[MS.....| e 82,362 10/12/2018. | 03/15/2023.
571748 BF 8 |MARSH & MCLENNAN COS INC 2 ...105.763 12,500,000 | ........... 12,496,791 1127 [ e [ 203875 | 3.885 |MS...... | ... 142,622 01/08/2019. | 03/15/2024.
573284 AN 6 |MARTIN MARIETTA MATERIALS 2 ...106.501 ..5,770,000 6,075,683 (133,281) | i | e 24250 | i 1.825 121,931 09/28/2020. | 07/02/2024.
573874  AC 8 |MARVELL TECHNOLOGY INC.......ccoovveirrirrrrieriiereniesseiesssissessssseseenes | evvene [ er | overvio 2|2.CFE...... | enr......9,980,400 |..... 98.818 10,000,000 9,983,035 2,635 | oo [ e | 1650 [ 1.691 04/05/2021. | 04/15/2026.
579780 AL 1 |MCCORMICK & CO INC. 2 ...101.036 ..2,345,000 2,329,317 24,364 | ..o | e | 02,7000 | 3.794 11/02/2018. | 08/15/2022.
579780 AM 9 |MCCORMICK & CO INC. 2 ...104.405 10,000,000 9,997,263 904 | ..o | e [ 203150 | i 3.160 08/09/2017. | 08/15/2024.
595017  BA 1 |MICROCHIP TECHNOLOGY INC........ccccoovvvimmiirariiirinniians 2 ...103.857 15,000,000 | ........... 15,594,677 (50,323) | ..o | e [ 24250 | i 1.435 11/15/2021. | 09/01/2025.
615369 AC 9 2 ...106.840 ..4,773,000 4,953,982 (93,004) | e [ [ 4875 | 2.781 02/27/2020. | 02/15/2024.
615369 AK 1 2 ...101.661 ..2,334,000 2,355,318 (21,943) | v [ [00.2.625 | 1.658 02/27/2020. | 01/15/2023.
615369 AS 4 2 ...106.828 ..4,000,000 3,996,810 862 | ..o | e [ 203,750 | 3.775 03/20/2020. | 03/24/2025.
61747Y EC 5 |MORGAN STANLEY. 2|1EFE.... | ......15,000,000 ... 98.424 15,000,000 | ........... 15,000,000 e | e [ 15120 1.512 07/15/2021. | 07/20/2027.
626738 AE 8 |MURPHY OIL USAINC.. 2 105.250 13,462,000 | ........... 14,038,660 | .....oooorvrererriienns | e (48,865) | ....ovoorvverrrries | cervereneirennirennns [ e 750 | i 3.888 07/14/2021. | 09/15/2029.
626738 AF 5 |MURPHY OIL USAINC.. 2|3BFE.c. | ceevnn..n.6,760,135 | ..... 99.375 ..6,840,000 6,761,879 1744 | s | s [0 3.750 | 3.899 12/02/2021. | 02/15/2031.
631103 AG 3 2 ...109.032 ..2,000,000 2,186,941 | .oovoein [ s (42,233) | ..o | e [ 200 3.850 | i 1.567 06/24/2020. | 06/30/2026.
637639 AA 3 |NATIONAL SECS CLEARING ...100.681 10,000,000 9,995,806 3121 | i e 201200 [ 1.232 04/16/2020. | 04/23/2023.
64952W DK 6 |NEW YORK LIFE GL ...100.007 10,000,000 | ........... 10,000,000 | ..oocveomrvererriienns | ervviererieneiieneies [ e | everesenesnnnennens | e 0410 i 2.233 10/15/2019. | 01/21/2022.
655844 BJ 6 |NORFOLK SOUTHERN CORP. 2 ...100.173 .4,750,000 4,750,000 | ..o | e (15,271) | ovvveveieneiins | cerviisneicisniiiennns [ 20.3.000 | oo 2.672 11/18/2016. | 04/01/2022.
664397 AK 2 |EVERSOURCE ENERGY 2 ...101.744 ..2,000,000 2,042,858 (4,162) | ..o | e | 20002.800 | e 0.809 11/19/2021. | 05/01/2023.
666807 BG 6 | NORTHROP GRUMMAN CORP........ccovuiierinriieiiininnieiiesinsessesssninnns | svvene [ oo [ criveniienns ...103.434 12,465,000 | ........... 12,751,839 | v [ v (178,475) | oo [ v [2003.250 |, 1.765 03/09/2020. | 08/01/2023.
67103H  AJ 6 | O'REILLY AUTOMOT.......coooiirireiireiiseneiesseiesesiesessssesesesesssssessesesiniese | ceevins | oo [ cveeeeeens 2 ...112.616 ..4,000,000 4,022,248 (2,305) [ ..o | e | 00042000 | 4117 03/25/2020. | 04/01/2030.
701094 AM 6 | PARKER HANNIFIN CORP. 2 ..103.313 15,000,000 | ....coooeee 14,996,383 1,362 [ .o [ [ 002,700 | 2.710 06/05/2019. | 06/14/2024.
70450Y AC 7 |PAYPAL HOLDINGS INC 2 ...103.496 10,000,000 9,996,395 1,190 | s | e [ 202,400 | i 2413 09/19/2019. | 10/01/2024.
70450Y AH 6 |PAYPAL HOLDINGS INC 2 ...101.565 . ..2,500,000 2,497,704 242 | v | [20022.300 | 2.312 , 05/11/2020. | 06/01/2030.
718549  AD 0 | PHILLIPS 66 PARTNERS LP..........ccooooiiiiiiriiiririiniiiiceiissesissesiesesiesenens [ eviene [ er | coeeeien 2 106391 | 9,343,258 | ..ocoovvnene. 8,782,000 8,381,181 | oo | v 73,755 | oo | v | 00003.550 | i 4.630 [AO...... | coovee 77,940 12/21/2018. | 10/01/2026.
741503 AW 6 |BOOKING HOLDINGS INC 2 ...106.225 19,714,276 ..9,145,000 9,262,197 | .oooevierrriiiricnnns [ i (37,231) [ ovverererrriceninns [ [100.3.650 | ... 3.192 |[MS.....| e 98,283 09/15/2017. | 03/15/2025.
741503 AZ 9 |BOOKING HOLDINGS INC 2 ...107.826 4,313,040 ..4,000,000 3,899,345 20,299 | .oovvrrerireeinnnins | e | 2000:3.600 | e 4230 [JD.cooes | v 12,000 10/17/2018. | 06/01/2026.
74368C BB 9 | PROTECTIVE LIFE GLOBAL........cccovrniiiinieiiernniseinsineisenssniseeessssissnenss | eovene | oo | veeverenneee | LE FEuiiiiiis | i 7,500,000 ... 99.670 7,475,250 ..7,500,000 7,500,000 | ..oooovviiieinniiciinns [ [ | [20000.502 [ 0.502 |AO...... | woovrrrenns 8,262 04/05/2021. | 04/12/2023.
760759 AQ 3 |REPUBLIC SERVICES INC 2 ...104.892 2,097,840 | ... ..2,000,000 2,100,784 | ...ooooiecceni [ eeeeeend(33,135) | s | s [200.3.200 | i 1452 [MS......| oo 18,844 03/06/2020. | 03/15/2025.
776743 AH 9 |ROPER TECHNOLOGIES INC 2 102,527 | e 10,252,700 | ............ 10,000,000 9,989,694 | .....coovvieiniiiin [ vereeennn3,988 [ i [200.2.350 [ 2.389 |MS......| oo 69,194 08/19/2019. | 09/15/2024.
78442P GD 2 2 ...104.500 5,225,000 ..5,000,000 5,047,492 | ..oovvveerrvcenvrnnens | creereee(11,578) [ e | e | 20004200 e 3.924 |AO...... | ccoveeeen. 36,167 10/27/2020. | 10/29/2025.
785592  AJ 5 | SABINE PASS LIQUEFACTION........cccoirimiimiieiierinninniseiiienissiisninsins | vvvee [ or | evvieniians 2 ...108.755 8,156,625 ..7,500,000 8,193,955 (39,058) | ..o | e 2005750 | i 1.315 |[MN...... 11/16/2021. | 05/15/2024.
785592  AM 8 | SABINE PASS LIQUEFACTION........coiirieirieireierceeieeeeesensisseneisenesienens. [ eviene [ e | oeeevinn 2 .. 111.022 3,013,137 ..2,714,000 3,051,158 (28,343) | ..voveererirrinns [ e [ 205,625 | 1.273 |MS...... 09/30/2021. | 03/01/2025.
817826 AB 6 2 5,481,163 15,660,000 | ........... 15,589,145 4337 | o | e | 2.0.800 | e 1.017 |[FA..... 12/14/2021. | 02/10/2024.
824348 BD 7 | SHERWIN-WILLIAMS CO... 2 ...104.416 .3,832,067 ..3,670,000 3,553,759 34438 | ... | e | 20003.300 | 4409 (FA...... 11/19/2018. | 02/01/2025.
85208N  AD 2 |SPRINT SPECTRUM/SPEC | 2 ...104.620 6,375,281 ..6,093,750 6,418,213 (1,553) [ oo | e | 4738 | 1.209 |MJSD. 11/16/2021. | 03/20/2025.
863667 BA 8 2|2AFE.. | 9,976,600 |..... 99.097 19,909,700 10,000,000 9,983,769 4,569 | ... [ evereieneiieneiens | e 1150 | 1.198 |JD...... 05/26/2020. | 06/15/2025.
879360 AB 1 |TELEDYNE TECHNOLOGIES IN 2|2.CFE .. | v 14,982,600 | ... 98.987 ...14,848,050 15,000,000 | ........... 14,986,971 4371 | s | e [ 20.0.950 | L 0.989 |AO...... 03/08/2021. | 04/01/2024.
879369 AF 3 2 ...104.000 .3,120,000 | ... ..3,000,000 3,047,805 | ..o [ s (T1,184) | s | e [ 204625 | 4174 |MN...... , 03/12/2020. | 11/15/2027.
891906 AC 3 | TOTAL SYSTEM SERVICES INC 2 LA11.016 | 11,545,664 | ............ 10,400,000 | ........... 10,471,319 | oo | e (15,889) | ..vvvevevrivnrinns [ v [ 204800 | 4610 |AO...... | weoeeeee 124,800 01/07/2019. | 04/01/2026.
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913017 DB 2 |UNITED TECHNOLOGIES CORP........ccooovermrrirrrirnnrisesisenssissssisssisnnes | v 2 ...103.965 412,000 410,200 1,044 B (R 3.650 |...... 3.928 (FA...| 5,639 | o 15,038 | 12/06/2018. | 08/16/2023.
91324P  DW 9 [UNITEDHEALTH GRP INC........ooiviiiriiiniineieseieseieseiissesisnssienssienes | cveneee | oo | cevvesenes 2| 1FFE..o.| 9,961,300 | ... 99.619 10,000,000 9,972,130 6,681 B 1.250 |...... 1.321 144,792 | 05/13/2020. | 01/15/2026.
918204  BA 5 | VF CORPORATION.......cooomiiuimriimreiimseisneisnssssessssssssssssssssssssssssssssnns | v 2 ...102.869 10,000,000 9,988,140 3,350 | oo [ e | 00 2.400 [ 2.437 240,000 | 04/21/2020. | 04/23/2025.
92047W AD 3 |VALVOLINEINC.... 2 ...102.022 12,123,000 | ........... 12,368,127 A(73,318) | s | e [ 4250 | i 3.495 ..515,228 | 03/17/2021. | 02/15/2030.
92556V AA 4 [VIATRIS INC......oiieiiieiceiieeeeiseiiesesiesesisesisssssssssssesessesesssssssnsnses | onnens | oo | ceevisnenes ...100.224 10,000,000 9,998,954 2143 | e [ |0 1125 [ 1.147 112,500 | 06/17/2020. | 06/22/2022.
92826C  AD 4 [VISAING.....coooiiiceecceeeeeseeceessssissesisessssssssesessesisnsisneseenenes. | arvien | o [ ceeeeeeens 2 ...106.700 10,000,000 | ........... 10,545,946 | .....coooerricriincns | e (141,889) | ....cooovreccirns | e [ 203,150 | i 1.625 315,000 |03/11/2020. | 12/14/2025.
983133  AA 7 |WYNN RESORTS FINANCE LLC........vsrvirriinreinriineneiseseissseisesiinenees [ v 2 ...101.500 ..7,500,000 7,612,346 (3,904) [ ..ooovverriernis | e | 0005125 | 4.884 192,188 |09/20/2021. | 10/01/2029.
98956P AV 4 |ZIMMER BIOMET HLDGS INC........cocovviiiriiiriiinisssisseisseessssissnies | s 2 ...100.526 12,500,000 | ........... 12,496,608 (142) | oo [ 02600 | 2.603 11/15/2021. | 11/24/2031.
BL3541 94 5 |HUBINTERNATIONAL B TERM LOAN.. ...100.000 ..9,000,000 8,986,389 140 | oo e 0000 3.380 [ 3.452 11/30/2021. | 04/25/2025.
BL3708 79 1 |CAESARS RESORT COLLECTIO B TERM LOAN. ...100.000 16,246,402 | ........... 16,246,402 (20,141) (167) | covveevevereiienns [ e | 2.3.584 | 3.574 12/20/2021. | 07/20/2025.
BL3748 82 1 |SBA SENIOR FINANCE Il LLC B TERM LOAN........cooocmiriiariiiinniienciiienns [ o 35,428,712 | ..cccoee. 35,030,139 | .cooevuee (154,621) | ..ooovve. 11,783 | s | e [ 201860 | e 2.084 10/25/2021. | 04/11/2025.
BL3776 36 8 |HUBINTERNATIONAL LTD B TERM LOAN........ccocooivimiriinniiieniiseniienns [ o . ..5,000,000 4,987,676 | ...ooovvevrrcrciiins | v 176 | s e 2.3.339 [ 3.441 11/18/2021. | 04/25/2025.
286181 AD 4 |ELEMENT FLEET MANAGEMENT ......cooviiiriiiiriiiiriieceiieceiisesesiesenienens [ v Al 2 10,000,000 9,998,891 | ..o [ 285 | s | e [ 2002.3.850 | i 3.853 05/28/2020. | 06/15/2025.
36168Q AP 9 | GFL ENVIRONMENTAL INC J|A 2 ..12,500,000 12,500,000 12,382,875 | ooovveees(117,125) | i i v | 4375 | 4.375 ... | 08/03/2021. | 08/15/2029.
89352H BB 4 | TRANS-CANADA PIPELINES........ccooomiriiiririnrriireiinseiieesiieseeieseieeseies | ceeeens Al 2 14,995,650 15,000,000 14,995,917 | oo | eervvnericenenn 287 [ | o | 000010000 | e 1.010 ... | 10/07/2021. | 10/12/2024.
00774M AN 5 | AERCAP IRELAND CAP/GLOBA..........ccoooimriiiriiiiniiississeisssissesisnnieans | v D 2|2.CFE i | s 12,922,300 13,000,000 | ........... 12,943,916 | ..oovvvievcieciicnnns | e 13552 | i | 2006500 | 6.636 931,847 | 06/04/2020. | 07/15/2025.
25243Y  BC 2 |DIAGEO CAPITAL PLC.......cooiiiiiriiieceiieseiiseseeisesesiesesssesessseseseseseiseseis | oeeens D 2{1.GFE. i | e 19,926,400 |.....99.446 | ...........19,889,200 | ............20,000,000 | .......... 19,948,340 | ..o | 13,299 | [ e |20 1375 | 1.446 275,000 | 04/27/2020. | 09/29/2025.
714264  AH 1 |PERNOD-RICARD SA........ccccovvimmmiimmniiinniisnniisnsiisnsissnsissnssssnssssnssnnns | wvevene | D | covveicienns | 2AFE i | e, 7,640,723 TA433,797 | oo [ e (88,769) | s | v [ 104250 | i 3.589 314,840 |06/19/2018. | 07/15/2022.
82620K AV 5 | SIEMENS FINANCIERINGSMAT..........cooiiiimiiiiriiiisiinissscee s | s ..24,986,500 . , 24,991,911 | | 541 i | [0.0.400 ] L 0427 [MS......| .........30,556 | .......... 50,000 | 03/02/2021. | 03/11/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - IssuerObIlgatlon ............................... 1,243,921,113 XXX | e 1,262,655,483 | ...... 1,227,381,864 | ...... 1,238,821,797 | ........ (1,096,112) ] ...... (2,630,659) XXX XXX | o 8,607,005 | ....26,257,929 XXX XXX
Industrial & Miscell (Unaffiliated) - R | Mortgage-Backed Securities
12526P  AA 2 [CFMT 2021-HB5 A.......ovirriirinnieininssersssseensesisssensssssssssnsssnsssssssessenss | avinens | oo | eonvennnencdt | TAFE i | v, 19,379,593 |..... 99.820 | ...........19,344,731 | ............ 19,379,615 | ..coconve 19,387,324 7,730 | o e [ 00,801 [l 0.787 |MON...| .cccvvrnee 2,586 | ........ 135,328 | 02/05/2021. | 02/25/2031.
20754C  AB 5 | CAS 2020-R0OT IM2......ccoomieicreiceeieneeiesesienesiesesiesesienessenssissnessenesns | ennvns | oo | evcvennendb | AAFE i | e 14,808,653 |...100.382 14,725,820 | ........... 14,782,073 | ...cccovveenee (R0 N — (17,528) | ..ovvoveverciies | oo [ 202,142 | 1.521 |[MON... | .o 4,381 | ... 161,847 | 07/20/2021. | 01/25/2040.
20754R  AB 2 |CAS 2021-ROT IM2......ccvorirriisreiireiensisssisneisnessnssssnssssnssssnsis | avnies | o [ evcvnnnendb | 20 FEiiii | s 37,874,899 |...100.121 ) revenennnn 37,785,000 37,877,397 2,498 | .o [ | 001600 [ 1.777 [MON... | ..o 8,395 | ... 102,382 | 10/21/2021. | 10/25/2041.
35563K  AH 3 | STACR 2019-DNAT M2.......cooiirveiriiareiireneeieneeneneesenesseneesenssssnsssenens | coneene | oo | eenveveeed [ TA s | e 49,769,780 |...101.193 | .......... 49,714,189 | ............ 49,128,091 | ........... 49,643,414 | ..o | e (126,365) | ...ccvooeverreris | cervrrereireniriennns [ 202,753 | 1.927 |MON 11/15/2021. | 01/25/2049.
35564K  GX 1 [STACR 2021-DNAS M1.....oviivvrinrirernrrnennnniennnsnesenssssesensssssssssnssesssnes | avneene [ [evevennend | TA s | vveene..8,830,861 |.....99.968 | ..............8,828,035 | .............. 8,830,861 8,830,901 | ...vvvrrieriniieirens [ e 40 | e e | 200,700 | 0.704 | MON.. 07/19/2021.| 01/25/2034.
576433  UF 1 |MARM 2004-13 BAT......cooiiiiiiiiiiiieeieeesiesesiesssiesssiesessesessssssssesesenns | v 290,648 288,421 57T | e | e [ 2002732 | 3.803 | MON.. 08/20/2007. | 02/21/2054.
61762L  BH 5 [MSRR 2013-RE 5B1......coviirviricereirinnieisissiensnsseensssssssenssssssssssssnnes | avvenn | oo | wveverened [ 1D FMociiii | vii.6,176,137 [.....99.217 | .............. 7,308,568 | ......c....... 7,366,246 7,196,809 94,648 | ..o [ [200.0.652 | 3.668 | MON. 04/21/2015. | 04/26/2053.
65535V BZ 0 [NAA2003-A3 Al......cooiiiiiieiiieiieeeiseeeiesesieseseesesssesessesesesss e | coenees LA . 2108.322 | e 24841 | 24,042 ....24,375 136 | oo | v | 20005500 | e 4.939 |MON.. 09/15/2003. | 08/25/2033.
B1746N  AA 6 | SEMT 2016-3 Al...cooioiiiiririeieissicessissiessssssssesessssssesssssssssensssssssans | sonsene | e | seerensnnes A1TA i | 2,773,866 |...100.707 | ......ccc...e. 2,781,309 | ..ocovvrnnee 2,761,783 2,770,978 (4,562) | cvovvvrerererineres [ errernnineisnneins [ 0003500 | 3.081 [MON 04/08/2020. | 11/25/2046.
855541 AB 4 | STARM 2007-S1 2AT......ccoomiiiimiinmisinissnissnissniessnessssesssnessssesssnssns | eoevnee | oo | connneeeencd | TD FMuciiiiin | v 284,590 |...103.608 | ........... 335,734 324,042 289,730 [ .evversnnrrsnnernnnes | senessnessssnessnnees | eensnnessnesnnees | onserensnnennsnennes | o0 2497 s 8.024 |MON... 09/13/2007. | 01/25/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 140,205,444 XXX | s 141,244,106 | .......... 140,616,148 | ......... 141,091,422 | .....cccvvnee (9,052) | ........... (41,826) XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - C cial Mortgage-Backed Securities
05359A  AJ 2 [AVMT 2018-AVM D....ccooovmiiiriiniivcriecisrisnicssisesiesississisessssssssessensns | svevene | o [ vervend | 1D i | s 15,408,984 |...101.404 | ...........15,210,600 | ............15,000,000 | ........... 15,395,643 | ....cvvvnrrierriinnns | e (13,341) | ovvvevreerins | e [ 112 3.736 [MON...| ........51,404 | ....... 121,656 | 10/07/2021. | 07/05/2040.
05538U  AA 1 |BBUBS 2012-SHOW A........ovvrviceinneenceeienensnnenssnensenessenessssnesssnesnnns | evvves | oo [ evevennend | LD FMucci | s 7,983,806 |...103.368 7,885,596 (85,272) | s | e [ 203,430 | 2814 [MON...| .......22,173 | ........ 266,081 | 04/17/2020. | 11/05/2036.
05551  AG 5 | BAMLL 2020-BOC C ..22,405,345 |...100.829 22,297,996 57,801) [ oo | verreirenrirneniiens | 0000 3.032 | e 2.743 |MON... .......667,343 | 06/05/2020. | 01/15/2032.
05606F  AJ 2 [BXTRUST 2019-OC11 C...oocooorricrircerieciisseeiseseisseeieessssesssesessesenas | coeeees 35,108,289 |...103.829 34,791,045 (317,244) | s | e [ 2002.3.856 | 2.548 [MON...| .......102,184 | ... 1,112,456 | 03/22/2021. | 12/09/2041.
05607Q AR 9 | BXTRUST 2020-BXLP D......coovvveemriimriemreiireiseseissseisssessessssessiseneisns | cviens ..29,236,189 |..... 99.619 29,243,921 34,332 | oo [ e | 0 1.360 [ 1.378 |[MON...| ....... 18,785 | ........ 343,306 | 11/12/2021. | 12/15/2029.
056083 AN 8 | BXP 2017-GM E......ccoovviiriceieceieceieceiecesiecesiesesiesesessessesessesesoenes [ v . ...5,966,973 |..... 99.148 5,937,647 (29,325) | ..o | v [ 10 3.425 | 2.821 [MON...| ......16,411 | ... 166,840 | 02/04/2021. | 06/13/2039.
05608F  AJ 0 [BXTRUST 2019-CALM C......ceeoovvvirrinriivcinrinciinnsniesiisniesisssissiessienns | cvivene | oo | evennennnd | LG FE it | s 1,039,500 |..... 99.317 1,049,723 7876 | oo | e | 1410 [ 1.445 [MON... | ..cccceee..899 | i 14,946 | 09/25/2020. | 11/25/2032.
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05608F AN 1 [BXTRUST 2019-CALM E ....8,175,359 8,160,334 (22,562) O 2.110 |...... 2.389 |MON... | oo, 8,172 | e 82,359 |11/19/2021. | 11/15/2032.
05608K AG 5 |BXTRUST 2021-VINO D ..30,935,090 30,955,009 BV O 1462 |...... 1.573 |MON... | .........21,407 | ....... 250,711 | 05/05/2021. | 05/15/2038.
05608R AE 5 |BXTRUST 2021-ARIA B 39,800,000 39,819,303 | ..ovvviiciieriieei [ e 19,303 B 1.407 |...... 1.663 [MON... | ........26,577 | ......... 73,913 | 10/13/2021. | 10/15/2036.
05609 AJ 1 |BXHPP 2021-FILM B ..60,864,358 60,871,922 | ..o | e 1,564 | [ 01010 [ 1.080 | MON... 142,210 | 11/22/2021. | 08/15/2036.
05609R AG 9 |BXTRUST 2021-BXMF B 4 32,668,155 32,694,175 26,020 | ..oovverriiennies | e | e 1132 [ 1.677 |[MON...| ... 17,643 | .......... 38,400 | 10/28/2021. | 10/15/2026.
12433X  AJ 8 |BXTRUST 2020-VIVAE .4 ...3,334,369 |....97.233 | ..............3,182,436 | ..............3,273,000 | ............. 3,182,436 | ..........(149,322) | ...cccoeeccs(2,810) | oo | e [ 2. 3.549 | L 3.361 |MON... | ...........9,679 | ........ 39,362 | 07/30/2021. | 03/11/2044.
12433Y  AG 2 |BXTRUST 2020-VKNG B .4 15,443,392 |.....99.925 | ...........15,433,612 | ...........15,445196 | ........... 15,443,627 | ..o | v 207) [ i | e | 201240 | 1.247 |[MON... | ..........9,042 | ........ 193,199 | 11/12/2020. | 10/15/2037.
12477B AJ 3 |CAMB 2021-CX2 D.......ccevvvverriinnnee ) ..18,998,778 |....94.921 | ............18,984,200 | ............20,000,000 | ........... 19,011,882 | oo | e 13104 | i s | 2771 | 3.418 |MON... | .........46,183 | .......... 46,183 | 10/22/2021. | 11/10/2046.
12592T AG 0 |COMM 2015-3BP B 6,483,944 |...103.285 6,435,145 | ...ccoeviciinicnnis [ eeeeeenn(35,979) [ o [ e | 20.3.238 | 2.141 |MON... .125,780 | 11/29/2021. | 02/10/2035.
12592T AL 9 [ COMM 2015-3BP D....cccovvvvmmriciiciiescisesesisessesssseses s ..29,483,864 |...101.304 29,222,903 (210,504) | ..o | e [0 3.238 | 2.361 [MON...| ........76,764 | ....... 763,808 | 11/16/2021. | 02/10/2035.
12598E  AD 4 | COMM 2020-SBX B.........coovueerreremrienieieneiseeisnnseiseneesensessensisenessssesnnns | evoveee | oo | coenereeencd | TA it | 100000..33,750,181 | ... 98.130 33,609,605 (140,218) | .o | e [ 201802 | i 1.301 |[MON...| ........49,514 | ........ 454,173 | 10/19/2021. | 01/10/2038.
12625C  AC 7 |COMM 2013-WWP A2........ooiviiiiiiniiseiieseiesssissesisesissssesssesesnssines ...102.502 22,679,128 (43,365) | ... | e [ 3424 | L 3.244 |MON... | .........64,621 | ....... 775,455 | 06/06/2018. | 03/10/2031.
12625C AJ 2 |COMM 2013-WWP B. ..102.777 25,645,757 | oo | eeeeed(362,305) | oo | e [0 3.726 | i 1.896 | MON... 815,400 |06/11/2021. | 03/10/2031.
12656K  AJ 6 | COMM 2020-CX D......coovvvvrrrinniinciisnisseissnsssneissnssssnssessssssnnssssnnss | wvvene | oo | conneeeeencd | TA i | c....6,603,959 | ..., 96.091 N 6,620,707 | ...oooovvvvnriiinnis [ e 14,205 | s | s [ 200 2.684 | L 3.017 | MON... ..184,188 | 10/23/2020. | 11/10/2046.
178772 AG 4 |CLMT 2016-CLNE C.......ocovvvveerreenne ...100.159 16,491,000 | ........... 16,414,286 | ..o | 34,081 | s | 2778 | 3.058 |MON... 464,499 | 10/04/2016. | 11/10/2031.
23305) AE 2 |DBUBS 2017-BRBK B ...103.383 10,000,000 | ........... 10,257,658 | .....cooovvivrriii cerreeneee(9107T) [ s | 20003530 | 2.601 [MON...| ......29,417 | ....... 357,903 | 11/20/2019. | 10/10/2034.
23305 AG 7 |DBUBS2017-BRBKC.............. ...102.489 29,000,000 29,267,197 . (98,937) | v | e [ 200.3.530 | i 3.222 |MON... 1,037,918 | 07/21/2020. | 10/10/2034.
29420M  AE 3 |CGCMT 2019-SMRT B ...104.595 16,100,000 | ........... 16,301,336 | ..coovviriiriis cereeene(100,129) | s [ | 204380 [ 3.710 |MON... | ..........58,765 | ........ 700,800 | 12/22/2021. | 01/10/2024.
44421G  AA 1 [HY 2019-30HY Ao ...106.680 cereennnn. 30,265,000 33,603,836 (416,237) | .o | e [ 200 3.228 | 1.662 |[MON...| ........81413 | ... 976,954 | 07/22/2020. | 07/10/2039.
44421G  AG 8 |HY 2019-30HY C . 104.541 ] ... 12,544.920 | 12,000,000 | ........... 13,218,724 | ..o (148,745) | ..o [ [0 3.443 | 2.033 |MON... | .........34,431 | ....... 384,482 | 01/06/2021. | 07/10/2039.
44421L  AG 7 |HY 2016-10HY C 4 ...5,545,434 |...101.756 .5,754,017 5,600,385 B31.809 | s | e [0 2977 | 3.660 [MON...| .......14,273 | ....... 173,655 | 03/17/2020. | 08/10/2038.
44421M  AA 8 |HY 2019-55HY Ao L4 ..14,013,924 |...105.030 12,710,000 | ........... 13,868,300 | ...covvvririieriniane . (118,234) | oo | e |0 2.943 [ 1.752 |[MON... | ..........31,169 | ........ 318,526 | 09/16/2021. | 12/10/2041.
44421M  AJ 9 |HY 2019-55HY D CATA | 21,725,469 |..... 98.720 21,500,000 21,704,646 (22,778) | .eververeriveines [ e [0 2.943 |, 2.857 [MON...| ........52,725 | ....... 616,966 | 02/04/2021. | 12/10/2041.
46592F AJ 2 |JPMCC 2021-2NU D A4 2BFE... | . 10,786,980 |..... 93.864 11,000,000 | ........... 10,812,936 25,955 | ..o | e | 200 2.076 | i 2419 [MON...| ........19,034 | ........ 212,551 | 01/13/2021. | 01/05/2040.
46652W  AE 3 | JPMCC 2021-410T B......ooomeverceeiceeieceiieceeiesesieseiseseseesessesessenesseneses | ceevis | oo [ cveeeeeens A11TA | s 68,185,963 |..... 99.157 | ...........65,641,934 | ... 66,200,000 67,964,157 (221,806) | ....coooeevecrries | cererreriireneiienens [ 2000 2.539 | i 2.072 |MON... 1,260,827 | 02/25/2021. | 03/05/2042.
50085P AL 1 |KREST 2021-CHIP E WAI3CFE | e 17,964,706 | ..... 89.683 19,541,000 | ..ccvoueee 17,524,955 | ..........(486,457) | ..coccc0eeeidB,706 | oooverniiris | e | 0002927 | 3.979 |MON...| ........47,663 | ....... 193,828 | 08/09/2021. | 11/05/2044.
55282F  AA 7 |MFTII2019-B3B4 A........ccccovvvvenncee LAMDFE | 34,860,095 |...104.046 34,675,000 34,814,543 | oo [ e (16,735) | s | e [0 3.732 | 3.747 | MON... 1,312,171 | 06/27/2019. | 06/10/2044.
55293B AF 2 |MHP 2021-STOR C LA LA | e 11,995,313 |..... 99.598 12,000,000 | ..ccveneee 11,995,312 | oo | evreenniesneene(1) e | e | 21,160 | 1.183 [MON...| ...........8,767 | .......... 37,637 | 12/30/2021. | 07/15/2038.
552938 AM 7 |MHP 2021-STOR F CATA | 24,949,905 |..... 99.391 . ! revnenennn 24,956,000 24,950,645 e | e |20 22310 | 2.327 [MON...| ........27,223 | ....... 151,410 | 12/07/2021. | 07/15/2038.
55316P  AE 7 | MKT 2020-525M B.......coiuriiiiiiininiercinsieicireissiesencissieseeesssiessensesssenes | seene | e | cveeennenns A1TA i | 9,269,640 |...102.351 | ..occvvvurnne 9,211,590 | .occvnnd 9,000,000 9,223,278 (25,365) [ ..vvovvrerrrrrrrines | crrvrerernriirirnninns | 000000 2.866 | oo, 2.529 |MON...| ..........21,495 | ....... 257,940 | 02/07/2020. | 02/12/2040.
563136 AG 5 |OMW 2020-1MW C 47,123,075 |....98.440 | ..........46,511,916 | ...........47,249,000 | ........... 47,154,394 | s | s 16,364 | ..o | oo [ 20022335 | 2407 [MON...| ........91,938 | ....... 978,402 | 10/07/2021. | 09/10/2040.
590027 AN 8 |MHP 2020-HILL E ....5,109,092 5,090,600 (7,736) (9,526) | ..ooovvvrrrriennies | e | 2000 3.210 | 3.036 |MON... | oo, 7,719 | e, 165,424 | 11/12/2020. | 08/15/2037.
682413 AE 9 |ONP2021-PARKC.............. 22,999,507 | .ovooerveemnrmnnin [ eerrrnerieeeens(493) | s | e [0 1210 ] 1.214 |MON...| ......13,142 | ....... 223,064 |02/10/2021. | 03/15/2036.
78449R  AJ 4 |SLG2021-OVAD . 39,943,281 | oovorvrrrienin [ errrrriieenn89 | s | [0 2.851 | 2.871 |MON... | .........95,020 | ........ 570,122 | 06/15/2021. | 07/15/2041.
85236W CG 9 |SREIT 2021-MFP2 B........cvvvervrrrrreeiscressiesssesesssissssssssssssssssssssssessssssnses | convre | oo | evvenriensdh | 1A e | v 14,942,963 | ... 99.497 15,000,000 | ........... 14944298 | ... | e 1,336 [ e | 1271 | 1.482 |[MON...| ... 11/24/2021. | 11/15/2036.
85237A  AG 8 [SREIT 2021-PALM D.....cceveuuiriiniiniircienisnissisesissiisesissississssisssenss | wvesens | | cveveenndt | 2.8 FEciiins | 1neine...8,632,566 ... 99.394 ..8,570,000 8,536,406 | .....coovvvrervvrrcnnis [ v 3,839 [ [ | 2001500 | 1.743 |MON... 10/08/2021. | 10/15/2034.
91830C AA 6 |VNDO 2012-6AVE A ...101.918 9,603,737 | ..o [ v (12,262) | ..ovvevvevencries | cererveneicienerennns [ 202,996 | i 1.141 |MON... 12/21/2021. | 11/15/2030.
91830C AG 3 |VNDO 2012-6AVE B ..45,665,999 |...102.183 | ............45,752,438 | ...........44,775,000 | ........... 45,552,325 | ....ooovviiiiiriiiiins (113,674) | ..o [ e [2003.298 | 1.151 |MON... 11/16/2021. | 11/15/2030.
91830C AJ 7 |VNDO 2012-6AVE C ...8,772,516 |...102.253 8,750,521 (21,995) | ..o | e [ 2032337 | 1.174 |MON... 11/16/2021. | 11/15/2030.
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3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities et enenisnienies | oerereens 995,117,721 XXX | e 982,063,319 | .......... 979,598,969 | ......... 991,050,767 | ........... (666,077) | ...... (2,363,304) | ..ovooveririiinns {1 0 XXX XXX XXX | ... 1,906,645 |....17,247,345 XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
04016G BB 3 | ARES 2016-40A ATRR........ooiiiiiiiiiciiiitinissie s | crvieas || TAFE....o.. | ... 10,000,000 ... 99.927 .9,992,700 10,000,000 | ........... 10,000,000 | ..ooovvvuiinniireiiens | v | e | e | 00:0.990 | 1.079 [JAJO.. 11/10/2021. | 01/15/2029.
04033) AB 7 |ARIFL 2019-A A2A . e |+ . 2,302,819 | covvervrennrrinnnen | 20 s | s [ 2410 | 2.424 |MON... 06/12/2019. | 11/15/2027.
05682Q  AS 5 |BCC 2017-TA AZR ...t | v . LA 6,002,488 | .....oovvverrrrneni [ e 2888 | s | e [0 1332 | 1.405 | JAJO.. 05/06/2021. | 07/20/2030.
09202V AY 4 |BLACK 2017- TA ATAR ....ooiriireeieneieneeseseisscenisenesisnesssenesssnssssnssnnnes | coneene | oo | cenvereend | TAFE i | 32,908,628 32,919,686 | ....cvvvcreerirerenenns | v 11,088 [ s e [ 1174 | 1.250 |JAJO.. 07/15/2021. | 04/24/2029.
12510H  AA 8 | CAUTO 2020-TA Al....cioieiicriireiieneiieneiinneissssesssssssssessssesssssssnnsssnnnes | connene | oo | eenvevnenndh | TAFE i | i 31,454,709 |...101.232 31,510,025 | ..ocovvvvivciieiieci [ 4,985 | [ 102,690 2.801 |MON... 01/15/2020. | 02/15/2050.
12550Y AN 4 |CIFC 2017-2A AR.....ccvvveiirvcncicnnesneieseissssisnesisnssssnsessssssssessssnnns | wveveee | oo | coneeveeecd | TAFE i | s 20,000,000 |...100.053 20,007,838 | ...ovveuereeriereneens [ e 13838 [ s v [0 1.084 | 1.150 |JAJO.. 05/05/2021. | 04/20/2030.
12597P  AC 2 |CNH 2020-A A3 . ..12,512,963 |...100.316 12,515,420 | ........... 12,514,548 | ....ovvoiicciiens | e 1,000 | s | e | 2011160 | 1.171 |MON... < 145,179 | 05/19/2020. | 06/16/2025.
14315F  AB 3 |CARMX 2020-3 A2A........cooooeirriiniieneisseiesessssesissssssssssssssssssssnes | aneeens . ...100.009 519,091 519,090 [ ..o | oo T [ i | 202.0.490 | 0.494 [MON... | .o 113 | i 2,544 | 07/14/2020. | 06/15/2023.
165183  CD 4 |CFII2019-2A Al ssseesesinenes | creeens . ...100.597 11,873,986 | ........... 11,864,876 | ... | e 718 | e | 200011950 | 1.951 | MON... 08/07/2019. | 09/15/2031.
20267U  AB 5 [CBSLT 2016-B A2.......cooiireirieiieeiseiississises e sssssssssesssssssssssesssssssnns | enens . ...100.805 .1,416,122 1,370,581 [ oo | 2878 | e, | 00001553 | 2.599 MON... 10/13/2016. | 10/25/2040.
23291G  AC 8 | DLL2019-DAT A3......ciiiiiieeiieiieceeiieceiiecesiesesiesesieseseesesieseseenesienes | cvies . ...100.141 124,482 124,544 | oo | (BT | s [ 02890 | 1.939 [MON...| ... 05/05/2020. | 04/20/2023.
233046  AF 8 | DNKN 2017-1A A2l O ...104.373 139,563 134,341 v | e |20 4030 | 4.802 | FMAN. 04/13/2020. | 11/20/2047.
233046 AK 7 | DNKN 2019-1A A2l SRR TRTORSTURPUORTR VPP . ..13,183,077 |...103.508 12,454,328 | ........... 13,003,099 | ..oovvorrrieriiienis | e (140,022) | ..o | e 021 | 0.798 |FMAN. 08/25/2020. | 05/20/2049.
23342K  AC 8 [DRB2017-AAZB.......coiiiriiriseincinsssssnsssssssssnsssnssennns | s e [ LAFE | s 523,754 |...100.858 518,248 529,714 2,774 | oo [ e 002850 [ 2.096 |MON... 01/21/2020. | 05/27/2042.
25755T  AJ 9 [DPABS 2018-TA A2......ciiiieiiceiireiieseieseeeseiessisessisessissssiesseenss | e . 29,707,179 |..102.211 | ..........28,923,475 | ........... 28,297,810 29,409,476 | ...vvvverirerenciinnes | o (297,007) | ..o | e [ 116 | 0.000 [JAJO.. | ........ 213,535 | ....... 878,963 | 04/09/2021. | 07/25/2048.
25755T  AK 6 [DPABS 2018-TA A21.....oouvirririiiierineeienissiseiesiesssesssnisssssessensenees. | cviens e | 2AFE | s 597,572 |...105.174 605,280 599,198 1,023 | s | s [ 24328 | 4780 [JAJO.. | .ccoeoeec 4,803 | .......... 26,197 | 04/16/2020. | 07/25/2048.
262081  AD 4 | DRIVE 2021-3 B......cossiioceiireiiereiieceiisecesisesesiesessesessesessesessessssessssenees | v . 12,999,887 |....99.771 | ..........12,970,230 | ............ 13,000,000 | ........... 12,999,892 5 [ e | e | e 1110 1.113 [MON... | .ot 6,413 | oo 11,223 | 11/10/2021. | 05/15/2026.
26208V AE 6 |DRIVE 2020-2 B......covuieirciiiiieicetinieeeieisse et essissssssessins | sveenne [ A11AFE o | i 9,249,271 |...100.258 | .............9,273,865 | ....ccrennce. 9,250,000 9,249,886 | ......ocvvvrrirniiriens | w83 [ [ [ 001420 [ 1429 |MON... | cccovrene 5838 | ... 131,350 |06/10/2020. | 03/17/2025.
262108  AC 7 | DRIVE 2021-1 A3......iiiiiiiceiiceeieceiiecesiesesiesesiesesisseseessssesesiessseenns | v . 4 ..18,748,898 18,750,000 | ........... 18,749,635 | ... | eervreenieeen T38| i [ e | 0000440 | i 0446 [MON... | ............ 3,667 | ..cccoee. 53,625 |04/13/2021. | 11/15/2024.
26857L  AA 0 [ELFI2020-A Aot | s . L4 ....7,380,954 ..7,383,257 7,380,453 | ...covvreernninrens | v (T14) s [ [0 1730 [ 1.748 |MON... | ccovvvenee 2129 | ... 127,730 | 06/18/2020. | 08/25/2045.
29374D  AB 4 |EFF 2019-2 A2.....ooiiiiiiiiercieceeeceeseises e | e . CAITAFE | 13,746,109 13,747,227 | ........... 13,746,962 | ... | e 15,863 | i [ e | 200002.290 | e 2.305 [MON... | ... 9,619 | ... 314,811 | 07/23/2019. | 02/20/2025.
301650  AC 0 |EART 2021-4A A3.......ooiiiirierinriieinessiiesiesieessessssesesiessesesssssssenns | eeees . 411AFE. ... | e 29,999,595 sirvenn.30,000,000 29,999,631 | ...ovvvvrverrerinenns [ everreriieneen38 [ [ 00,680 | 0.682 [MON...| ............ 9,067 | .cccovenae 15,867 | 11/10/2021. | 07/15/2025.
30166A  AB 0 [EART 2021-3A A2......ovierieririnirieriesiseseesssssssssesssessssessssssssssessesssssenns | avsens e [ LAFE | 16,043,704 |....99.971 | ...........16,039,69 | ............ 16,044,349 | ........... 16,044,028 | .......oovvveierriinnns | 324 | [ e | 20.0.340 | 0.347 [MON... | ..ccocccce. 2424 | o 16,668 | 08/17/2021.|01/16/2024.
30166N  AD 8 |EART 2020-3A B......oouveiieireiieiieiseeisisissssis e esessesssssssnsns | sevsee . 15,729,017 | ccoovveee 15,728,610 | .oovvvvvvvvrervevvirens | vt LT84 | s [ [0000.790 [ 0.802 |MON... | .ccevvrrnee 5523 | .o 124,259 |09/16/2020. | 09/16/2024.
30166R  AC 1 [EART 2021-TA AB.....oooooecreveeeesee s | enins . ..6,920,890 6,920,875 | .ooocveereneerivninnens | v 122 [ | e | 200.0.340 | i 0.342 [MON... | ..ccocccces 1,046 | .......... 20,394 |01/25/2021. | 03/15/2024.
30166R  AD 9 |EART 2021-TA B..oooeirieiieieienisienisississtsis s essesssssssnsns | oevsne . 17,970,000 | ........... 17,967,754 | ..o | i 582 | v [ [0000.500 [ 0.530 |MON... | wccvvrrrnee 3,993 | .o 7,488 | 11/18/2021. | 02/18/2025.
39154T AW 8 | GALC 2019-T A3...ocooeieeecissiesies st sssssssanns | arsion . ..2,642,606 2,642,540 | .ooooerercenininens [ 328 [ | e | 200.3.050 | 3.097 |MON... | ..ccoeveene. 3,582 | oo 80,600 | 04/06/2020. | 09/15/2022.
43815G  AB 5 |HAROT 20214 A2.......oviiriiiriirisiesiesisisissiessssissssssessssssssessssssssessnes | avsenes e A VLAFE 19,999,476 1].....99.923 ] ...l 19,984,600 | e 20,000,000 | ..o 19,999,531 | oo | D [ [ 2202390 L 0.393 |MON... | wccevvrrnee 2,167 | oo 5,850 | 11/16/2021. | 05/21/2024.
4659TH AN 0 | CACLN 2020-1 B......oooeeerveerieriieeiissee s ssssssssssssssssssessssssssssas | onvien . ...100.018 | ..............7,623,566 | .............. 7,622,194 7,622,641 | oo [ errieeeceeen(293) | s | e [ 200991 L 0.984 [MON...| ... 09/09/2020. | 01/25/2028.
518887 AC 8 |DRB2017-BBFX.....c.ccoiiiiiiiiriiieiiiinisiseissesississ i | cvviee . ...100.954 609,354 609,355 v [ 200 3.020 [ 3.039 |MON... | ... 07/26/2017. | 08/25/2042.
55316E  AB 8 |MMAF 2019-B A2.........oiiiiiieiiiiiiceeceieseiesessescesi s sesiesesinenens | s ...100.053 143,991 143,990 | oo | e 14 | s e |0 2.070 | 2.098 [MON...| ... 09/10/2019. | 10/12/2022.
55317 AB 6 |MMAF 2021-A A2 SRR IO e [ TAFE i | 16,199,671 {.....99.886 | ............ 16,181,532 | ............ 16,200,000 | ........... 16,199,844 173 | e e | 00000.300 [ 0.302 |MON... | ... 09/20/2021. | 04/15/2024.
55820T AL 2 |MDPK2017-23ABR.......cooieiiceiiceieceisceiiesesiesssisessssesiseseseeseseennnens. | v . ..7,500,000 7,503,405 3,405 | oo [ e | 1685 [ 1.752 | JAJO.. 06/04/2021. | 07/27/2030.
64129K BE 6 [NEUB 2013-15A A1R2... I . ..20,500,000 20,500,000 20,504,609 4,609 | ..o | e | 1.044 ] 1.125 [JAJO.. 08/31/2021. | 10/15/2029.
671026 AA 0 |OSD 2021-23A A SRR VPP e [ TAFE | 14,992,500 15,000,000 | ........... 14,992,500 | ..o [ e [ e | e | 0000 2.008 | i 2.005 [JAJO.. 12/01/2021. | 04/17/2031.
67590E BG 8 |OCT152013-1AA1RR s | s e | TAFE i | 30,000,000 30,000,000 30,083,794 83,794 | oo | o | 0000 1.095 | 1.735 [JAJO.. | ......... 67,539 | ........ 75,753 | 07/20/2021. | 07/19/2030.
69335P DT 9 [PFSFC 2020-E A.....cosiioieiceeceeeeeeeseeeieesisesisssesesesesessnsiens | s e [ TAFE | 19,998,186 cerennn:20,000,000 | ... 19,998,970 567 | cooereereeeernenis | werverreriseesnnnns | 20 1.0000 | i 1.005 |[MON... | .coocccceees 8,889 | ... 200,000 | 08/04/2020. | 10/15/2025.
78470N  AA 4 |SOFI2015-D A1 s | s e | TAFE i | 2,014,304 |...100.162 | ..............2,017,567 | .............. 2,014,304 2,034,551 (3,874) | oo | e | 0001602 | 1.139 [MON... | s 448 | ... 32,635 | 11/13/2015. | 10/25/2036.
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Annual Statement for the year 2021 of the UNITED FlNANCIAL CASUALTY COMPANY

SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 1 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
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
80286X AB 0 [SDART 2021-2 A2.......ccovviiriinirreiirenisninsicenissisesissnississsiessssssssessonsiinns. | wveeene | | cvsvvennd | TAFE i | 00..9,408,537 | ... 99.982 9,407,017 | coovvve 9,408,711 9,408,657 120 BV IO 0.280 |...... 0.283 |MON... | oo 171 | 14,563 | 05/17/2021. | 04/15/2024.
80287A  AD 5 | SDART 2020-1 A3.....coirviieiireiireiiesesiesssisessssssessssssssssssssssssasssnens | coenees ...100.055 120,637 120,636 5 B 2.030 |...... 2.045 [MON... | ..c.occ.... 109 | oo 2,449 | 04/16/2020. | 02/15/2024.
86315T AA 3 [STRAS 2021-2A A ...100.000 15,000,000 15,000,000 | ..oooveiinnireiiiens | e [ e | e | 002,320 | 2.320 | JAJO.. 12/03/2021. | 12/28/2029.
87342R  AH 7 |BELL 2021-1A A2l ..13,000,000 13,000,000 12,999,963 | ..o [ e (B7) | s | [0 2.294 | L 2.301 [FMAN. 79,525 | 08/11/2021. | 08/25/2051.
92348A AD 7 |VZOT2019-CC 14,497,654 14,500,000 14,499,144 | oo | e8| s | 2000 2.160 | 2174 [MON...| .........9,570 | ....... 313,200 | 10/01/2019. | 04/22/2024.
92348C  AC 5 |VZOT 2020-C C.....covvvvercrercrienerisseeisseesissnesissssessesesnesssnsssssesssnesonns | evnvns | oo | evevnenendb | LG FE it | e 12,998,889 13,000,000 | ........... 12,999,269 | ... | e 326 [ e |0 0.770 | 0.774 [MON...| ..........3,059 | ........ 100,100 | 10/27/2020. | 12/20/2025.
92348K  AG 8 |VZMT 2021-2 Cu..coovvvvorvereiererreieneiensinsseisenesnsnsessssesssnsssssssnsssinensons | coneene | oo | eenvevnenndh | 1 FEiiiiii | i 23,497,937 23,498,026 | ......ccocvverierieci [ e [ [ [0 1.380 L 1.386 [MON... | ..........9,909 | ........ 41,438 | 10/28/2021. | 04/20/2028.
928880  AC 9 |VFET 2019-TA A3...corcvirceiereiseesnssressessssssssssssssesssnssssssssssssssnnsssnns | avnvee | oo | eevvenneendh | TAFE i | oo 2,138,051 2,138,058 | ..o [ e | | e [ 200.3.000 | i 3.019 |MON... | ..........2,851 | ... 64,142 | 02/05/2019. | 03/15/2023.
96043) AG 0 |WLAKE 2021-3A B ..19,999,406 |.....99.662 | ............19,932,400 | ............20,000,000 | ........... 19,999,438 | ....vvvviinriiciiens | erreniieiiiennnn32 [ | e |20 1290 | 1.295 |MON... 19,350 | 11/10/2021. | 01/15/2027.
97314C  AA 8 |WINDR 2013-2A ARZ......ccooovurmrrermerereeerseesssssssssssssssssssssssssssssssssssssnes | avevens 35,000,000 35,011,946 | ..o [ e 11,948 [ s v [0 11133 [ 1.203 |JAJO.. | ........82,621 | ......... 95,841 | 07/20/2021. | 10/18/2030.
974153 AB 4 |WSTOP 2020-1A A2......cosvvvirrenrreinneeieneesnneesssessssssessssesssssessssessssssnns | wvovene | oo | cveneeenencdh | 2B FEuiiiii | v, 10,945,000 |.....99.845 | ...........10,928,035 | ...........10,945,000 | .......... 10,945,000 | ...oovovmrvirirrienns | cevviereiienniienenes | e | e | e 2841 | 2.851 [MJSD. | .........22,457 | ........ 341,178 | 10/09/2020. | 12/05/2050.
13645Y AE 9 |CPART 2020-1A A4.......cccooviiniiiinniiinnicisnniissniisnsissssssssissssssssssssssssnnes | covvnne | Ao | TAFE i | v, 13,914,141 |...101. ,181, 14,000,000 | ........... 13,957,840 | .o | w2646 | i [ |00 1.890 | 2.098 |[MON... | ...........8,820 | ........ 264,600 | 05/05/2020. | 03/19/2025.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMHIES...........cu.uirieuiriiiiriiierii i | ceveon 634,781,803 XXX | 633,960,730 | .......... 632,778,294 634,513,756 0 [ (213,160)| .. XXX XXX | .......854,629 | ..... 5,679,247 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). .3,014,026,081 XXX ..3,019,923,638 2,980,375,275 | ...... 3,005,477,742 | ....... (1,771,241) | ......(5,248,949) | .. XXX XXX |....11,413,717 | ....50,134,004 XXX XXX
Totals
7699999. Total - Issuer Obligations...........ccccouvsrviiiriiisniianns 3,099,632,570 XXX | e 3,106,500,087 | ....... 3,083,956,864 | ...... 3,094,137,761 (1,096,112) | ...... (2,382,763) XXX XXX |....11,913,907 | ....38,669,648 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUNMHIES. .. ... v.eruurererririsssis it snssnntes | cesseeeas 140,231,705 XXX | 141,270,840 | .......... 140,641,136 | ......... 141,116,309 | .............(9,052) | ..ooo..cc (41,834) | .. XXX XXX [ s 45546 | ........ 950,812 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUNIHIES..............o...irreviiesieosesss s ssssesssessss s sssesssssssesssens | aveees 1,038,314,188 XXX | e 1,002,118,490 | ..........979,598,969 | ...... 1,010,136,227 | ........... (666,077)| ...... (6,939,896) | . XXX XXX | oo 2,296,911 |....22,925,745 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMTIES...........o...rvveerereeeesceereeesmeieeees s sesesessesssess s ssessssssesessnesssnenes | eeseneed 634,781,803 XXX | e 633,960,730 | .... 634,513,756 [ (213,160) . XXX XXX | 854,629 | ... 5,679,247 XXX XXX
8399999,  Grand TOtal = BONGS.........cvureririierirniieieiseie sttt | srenes 4,912,960,266 XXX ] 4,883,850,147 | ....... 4,836,975,263 | ...... 4,879,904,053 | ........ (1,771,241) | ...... (CRYAACEK) | — {1 [ 0 XXX XXX XXX ]....15,110,993 | ....68,225,452 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A L. 3,142,388,987 1B 21,929,453 1C s 71,089,900 1D ...140,347,646 1E .. 47,491,911 1F s 94,691,639 1G ..226,261,526
1B. 2A 2C 354,787,628
1C. 3C . .97,516,626
1D. 4C e 12,382,875
1E. 5C e 0
1F. 6
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Annual Statement for the year 2021 of the UNITED FlNANCIAL CASUALTY COMPANY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1" Dividends Change in Book/Adjusted Carrying Value 20 21
3 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange iYe}
g| Numberof Par Value | Rateper | Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) [  Impairment B/AC.V. Change in Administra- Date
CUSIP Identification Description Code | n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B.J/A.C.V. tive Symbol | Acquired
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. TA e 0 1= 0 1C e 0 1D e 0 1E 0 TF e 16 i 0
1B. 2A ! 0 2B s 2C 0
1C. BA ! 0 3B s 3C 0
1D. AA 0 4B AC i 0
1E. BA e 0 BB e 5C 0
1F. B 0




Annual Statement for the year 2021 of the UNITED FlNANCIAL CASUALTY COMPANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

cl3a

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVO
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./AC.V. Exchange Change Date Administra-
CUSIP Identification Description Code [ gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00287Y 10 9 [ABBVIE INC......ccoooiiiiiiciiciseissiiisessssi s | s [ 34,457.000 | oo 4,665,478 |..... 135400 | ..ocoovvvennn 4,665,478 1,193,208 179176 | s | e 973,410 05/11/2020. | ..o
00650F 10 9 |ADAPTIVE BIOTECHNOLOGIES..........coooirveiriieriieiiinseissssissssisesssssssssssssssssssenes | covins 3,000.000 | ......... 84,180 | ...... 28.060 100,705 | s [ e | e (16,525) | .... ....| 10/07/2021.
00773T 10 1 [ADVANSIXINC.....ooiiiiiiriiiriiiiciisssisseiisssisssisssss s nsssesnssens | covinns [ I 1,140.000 | ....................53,865 | ...... 47.250 6,562 143 |..... 31,076 ... | 10/03/2016.
009158 10 6 |AIR PRODUCTS & CHEMICALS INC I 7,900.000 | ...............2,403,654 |..... 304.260 | ..............2,403,654 | .................. 499,526 | ............... 11,850 | oo 46,136 ... | 02/05/2010.
02043Q 10 7 |ALNYLAM PHARMACEUTICALS INC........oooiiiiiriiiriiiereiieseeiesesiesesiesesessssseesenessnnneas | coveeens woi| ..5,400.000 | .................915,732 | ... 169.580 ...636,866 ... | 12/26/2019.
023135 10 6 |AMAZON.COMINC........cosviirrrirrieneiies s nsssnsssnnins | covei o 11,200.000 | ............. 37,344,608 |..3,334.340 1,935,772 | oo [ | e [ oereneen866,992 | i | i 866,992 | ..o 06/08/2011.
036752 10 3 |ANTHEM INC......cooiiiiiciiicicccicseisesesesi s | coviins [ 13,800.000 | ...............6,396,852 | ..... 463.540 ...848,735 62,376 ...1,965,810 ... | 02/05/2010.
038336 10 3 |APTARGROUP INC.......oooriirricecsiecese s | coveis o 13,400.000 | ...............1,641,232 | ..... 122.480 ...468,171 20,100 ...(193,094) ... | 02/05/2010.
04010L 10 3 |ARES CAPITAL CORP........ooiiriiiirriiriisniisssiissiesssi s sssenssssssessssesnnnes. | covins [ 23,425.000 | .................496,376 | ...... 21.190 ...384,639 37,949 ... | 01/04/2017.
045487 10 5 |ASSOCIATED BANC-CORP. I I 74,000.000 | ...............1,671,660 | ...... 22.590 ...798,378 56,240 <o [ 12121/2011.
053484 10 1 |AVALONBAY COMMUNITIES INC.......coooomiiiiriiireiieceisseisseisssessenesssssssessnesnnns | covins [ I 5,700.000 | ...............1,439,763 | ..... 252.590 | ... 1,439,763 | ...ccco.oooneen 426,774 | oo 9,063 | ..covvriinne 36,252 ...525,312 .| 02/05/2010.
060505 10 4 |BANK OF AMERICA CORP .106,400.000 | ..............4,733,736 | ...... 44.490 ...996,096 82,992 .1,508,752 ,508,752 03/26/2012.
064058 10 0 | THE BANK OF NEW YORK MELLON . [ 75,719.000 | ... ..4,397,760 | ..... 58.080 | ... ...4,397,760 1,474,766 98,435 1,184,245 . ...1,184,245 ... [ 12121/2011.
084670 70 2 | BERKSHIRE HATHAWAY INC........coooiiiiiiiiriiiseiieseeisseiissessssessesessessssssssssnssnnnes. | coviens IO 40,600.000 12,139,400 |..... 299.000 | ...covoonece 12,139,400 3,344,662 2,725,478 | coooocvverviens | v 2,725,478 | oo 03/15/2011.
09215C 10 5 |BLACKKNIGHT INC........coiriiiriiiirisciisciesessessesssssssssssssssssssssssnsssnnes | coneiens e | 11.000 154 (60) 10/02/2017.
09857L 10 8 |BOOKING HOLDINGS INC [V I 1,000.000 ...456,582 .171,960 .| 03/15/2011.
110122 10 8 |BRISTOL-MYERS SQUIBB CO. 4,000.000 1,597,248 105,840 A7, 17,280 11/21/2019.
11135F 10 1 | BROADCOM INC......oomiviiiiiieiieeeiscseieeeisseiseei s I 12,300.000 1,520,029 183,270 .2,798,988 ,798,988 ... | 04/05/2018.
115637 20 9 [BROWN FORMAN CORP CLASS B......oovuiiiinrieieiirisiesisssisssssssesssssessessssesssesssssns | vevsnes R 78,750.000 1,395,940 150,137 ...(517,388) ....| 03/16/2011.
12504 10 9 [CBRE GROUP INC........oiiiiriiiriiiceiiereiieceiieseiieseisesessesesses e | coeeees I 30,800.000 ..121,672 . ... | 12123/2008.
126408 10 3 |CSXCORPORATION. ..o | wesnees I 155,700.000 | ...............5,854,320 | ...... 37.600 | ..o 5,854,320 ...655,843 58,128 | ..o | s 1,144,395 .| 06/29/2021.
13765N 10 7 | CANNAE HOLDINGS INC 12,000 [ 422 | 35.150 422 79 (109) 11/20/2017.
156782 10 4 |CERNER CORP........cocovviiiriirriicrniccsscsccnoas [ 54,800.000 | ...............5,089,276 | ...... 92.870 | .coovris 5,089,276 | ............... 1,388,664 , , SRS [N 788,572 | ... . ... | 03/15/2011.
172967 42 4 [CITIGROUP INC.......coooiiiiiieiieieiiecesieceiiesssiesesiese e | e [ 41,000.000 | ..............2,475,990 | ...... 60.390 2,173,574 (52,070) | .... (52,070) ... | 06/23/2020.
189054 10 9 [ CLOROX COMPANY......oviiiririiiririrtstsissssssesssssessesssisessssssssssnsssssessassessessssessesssssne | nessnes | e 10,800.000 | ...............1,883,088 |..... 174.360 ...651,110 . (297,648) | .... ....(297,648) .... | 02/05/2010.
18915M 10 7 |CLOUDFLARE INC A.......ooiiiiiiiiieiireiieseiiesesieseseesessesessesessssssssesssssssssssssssssssssnes | s [ I 1,000.000 | ..................131,500 |..... 131.500 131,500 SB1TB0 | e | e | e 55,510 .| 12/11/2020.
200340 10 7 |COMERICA INC........otvmrririricrieriesenssse e 4,200.000 | ...............1,235,400 | ...... 87.000 ,235,400 | .. 260,002 9,656 06/24/2008.
20825C 10 4 |CONOCOPHILLIPS.......... [ 45,921.000 | ..............3,314,578 | ... 72180 ..3,314,578 2,006,085 9,184 . ... | 03/15/2011.
209115 10 4 |CONSOLIDATED EDISON INC.....covviiriiriiriierisiesisissessssssssssssssenssssessesssssssssesssnsns | onseee R 18,700.000 | ...............1,595,484 | ...... 85.320 | .o 1,595,484 ...801,441 57,970 | o | v 244,035 ... | 02/05/2010.
21036P 10 8 |CONSTELLATION BRANDS INC........oiriiiriiireeiereiiesesiesesssesessesessesssssssessesssssssssnns | woeeees [V I 100.000 | ..coovvvvennnnn 25,097 | ..o 250.970 | .o 25,097 1,268 . 3,192 ... | 03/28/2007.
22052 10 4 |CORTEVAINC......oiiiiiriitieisii st | ceviiens o 12,307.000 581,875 | ...... 47.280 | ... 581,875 LATBAIT | i | 8,646 | e [ 105,348 .1 06/01/2019.
22266L 10 6 |COUPA SOFTWARE INC.. 1,230.000 194,402 |..... 158.050 ..194,402 ...178,506 . (222,458) 07/26/2019.
22788C 10 5 |CROWDSTRIKE HOLDINGS INC A.. v | vern..4,300.000 880,425 |..... 204.750 880,425 2753482 | s [ | e (30,401) | .... ... | 12/11/2020.
244199 10 5 |DEERE & CO....coiiiiceiiceieeieeisesiississsisessissssesse s sseseeseseenenes | covees [ 36,000.000 12,344,040 | ..... 342.890 12,344,040 | ............... 1,591,499 | ...cccceooe. 37,800 | .cooovronnnee 129,960 2,658,240 ...2,658,240 ... | 02/05/2010.
252131 10 7 | DEXCOM INC...ociviriiiriiiiiiiseeiieseisesesssess st ssssssssnns | covies [T I 700.000 375,865 |..... 536.950 375,865 ..284,474 17,081 117,061 ... | 10/19/2020.
254687 10 6 | DISNEY WALT CO...coviieirceiiciieciiseniicseisssissesessessssssssssssssssssssssssssssesssssesessenes | covenes [ 24,000.000 ..3,717,360 |..... 154.890 ...3,717,360 2994176 | s [ e | e | e (630,960) | ... ....(630,960) ... | 03/15/2011.
25470F 30 2 |DISCOVERY COMMUNICATIONS C.......ooovviiiiiieniiiiniississiiesiesisssissississssssisnnes | coviens OO 5,500.000 | .... 125,950 | ...... 22.900 | ... 125,950 21068976 | s [ e | e (18,095) | .... .1 08/07/2014. | ...
256746 10 8 |DOLLAR TREE INC.......cooviiriiiieiireiiereeieceseseseseeesessessssssesssssssssssssessssssssssnsens | covees [ R 3,055.000 | ...ovovurinnnn 429,289 |..... 140.520 | ..o 429,289 284844 | | | s 99,226 07/07/2015. | ...
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260557 10 3 [ DOW INC....oooiiiriiiriiieeiisesiseess ettt sssssnnnies | covinns [ 12,307.000 | ..oocvvvernenne 698,053 | ...... 56.720 | ..oovrrrrrnens 698,053 ...292,059 34,460 | ..o | e 15,015 | oo | e 15,015 | oo 04/02/2019. | vvovvrris
30040W 10 8 |EVERSOURCE ENERGY.......coccoiiiiiriiiiriiiiriiiisiissiisseissssssesissssssssssssssssssssnsens | s [ 44,500.000 | ............... 4,048,610 | ...... 90.980 | ..ccovvvurnne 4,048,610 1,503,539 107,245 | oo | e 198,915 | oo | e 198,915 | oo 03/15/2011. | oo
30303M 10 2 |METAPLATFORMS INC A......ccovviiriinniincisnsins s | soieies [ 24,300.000 2,652,113 | oo [ v | s | s 1,535,517 ...1,535,517 ... | 06/22/2016.
311900 10 4 [FASTENAL CO...ccovviioiiiiiriiiiriieseseseiesesssssssssssssssssssssssssssssssssssssssssssssssnnes | coneiens [ 22,400.000 ...195,590 25,088 .| 03/28/2007.
31620R 30 3 |FIDELITY NATIONAL TITLE [ I [V I 38.000 423 59 07/01/2014.
416515 10 4 |HARTFORD FINANCIAL SVCS GRP. OO0 [ 22,100.000 | ...............1,525,784 | .....69.040 | ...............1,525,784 | ................. 508,377 | oo 8,509 | ..ccoovrrrnnn 30,388 02/05/2010.
438516 10 6 |HONEYWELL INTERNATIONAL INC.......coooiiiiiiiiiiiiiisriiciissiecissessissiesiesisssissiins | coviens [ 28,500.000 1,097,491 107,445 09/27/2006.
446150 10 4 |HUNTINGTON BANCSHARES INC.........ccooviiiriiiiiiiiniienniiseiiesssissesissssisssseesssesnnns | covins [ 31,500.000 323,360 | ..ccoovnenn: 4882 | ..o, 18,900 .... | 06/23/2020.
448579 10 2 |HYATTHOTELS CORP.........oosroirrireiiereesessiss s | coveies [V 1,300.000 ..49,937 ... | 03/23/2010.
45337C 10 2 |INCYTE GENOMICS INC........cooiriimiiiriiiiriiisseissesieseiissesis s | coneiens [ 14,900.000 ..129,415 ... | 09/25/2014.
45688C 10 7 [INGEVITY CORP......cooooiriiiiiiiriireiiresisssisseiss s | cereeins OV 433.000 8,181 ... | 05/16/2016.
460146 10 3 |INTERNATIONAL PAPER CO......ccooviiriiiiriiiieiiinniiieneiisseiisnssssssissssesnesssnssessnesnnnes. | eovinns [ eon | s 19,700.000 925,506 ...408,509 39,400 .| 02/05/2010.
460690 10 0 |INTERPUBLIC GROUP COS INC 8,400.000 ,438,080 ...310,145 41,472 06/24/2010.
462260 10 0 |IOVANCE BIOTHERAPEUTICS INC [ I 44,100.000 841,869 1,172,593 ... | 10/07/2021.
46625H 10 0 |JP MORGAN CHASE & CO......ooriimriiimeiireiieseiieceiieseisesessesssssssssessssssessesssonsenes. | covevins o 133,800.000 | .............21,187,230 |..... 158.350 21,187,230 5,728,397 495,060 ... | 06/23/2011.
478160 10 4 |JOHNSON & JOHNSON........ocoiriiirriiirriiriisseisssssssisssnssssssssssssssssnsssnnns | covei o | 100.000 | ..covvvverrnn 17,107 | 171.070 419 . 1,369 ... | 12126/2019.
501044 10 1 |KROGER CO.....cooovviiriiiiiiiieiiisreisseiissssiesssiesssissssiesesissesssssessesesssssssssssessssssessenes. | oeneeens | oee | 200.49,800.000 | ..............2,253,948 | ...... 45.260 38,844 | ..o | e 672,300 .| 02/05/2010.
502431 10 9 |L3HARRIS TECH INC... 194,475 | ... 213.240 . 3,721 22,089 05/29/2015.
53223X 10 7 |LIFE STORAGE INC.......cccoooiriiiririiririereiereieieseiiesenenas ..1,286,712 |..... 153.180 | .... ..1,286,712 . 25,872 ... | 01/28/2021.
548661 10 7 |LOWE'S COMPANIES........cosiiirmiiieireriiisirnsiesisiessssssissssssssssssssssesssssessesssssssssesssssns | sevenens O 43,648.000 11,282,135 | ..... 258.480 11,282,135 ...941,182 122,214 ... | 02/05/2010.
550241 10 3 |LUMEN TECHNOLOGIES INC.........ccooiriiirriirriiereiiereiieseiesesesisseissesssssssssssssissessinns | cenevens o 112,000.000 1,060,696 112,000 313,600 ... | 03/25/2020.
55261F 10 4 | M&T BANK CORPORATION.......cooiimviimriinriinsisssissssisssssssssssssssnsssssssssssssssnsssns | sosenns [ eon | svvines 9,773.000 ..707,724 43,979 ..256,834 .| 11/02/2015.
552953 10 1 |MGM RESORTS INTERNATIONAL 9,300.000 X ..463,474 493 ..659,141 12/21/2011.
56600D 10 7 |MARAVAILIFESCIENCES HLDGS [ I 1,100.000 | ......c.............46,000 | ...... 41.900 46,090 | . 47,562 ...(1472) ... | 06/28/2021.
574599 10 B | MASCO CORP.......cooiiiiieicieieceeieseeiceeee e | cereiens [ 16,200.000 1,137,564 | ..... 70.220 1,137,564 175412 13,689 | oo | e 247,698 247,698 ... | 06/08/2011.
594918 10 4 |MICROSOFT CORP.......coouriiiiririiiiiniisiiiesiesi sttt | eneien JOO 138,300.000 46,513,056 |..... 336.320 46,513,056 3,616,584 318,090 | ..o | e 15,752,370 15,752,370 ... | 06/25/2013.
60871R 20 9 |MOLSON COORS BEVERAGE CO. et | e [ 17,300.000 801,855 801,855 ...660,934 11,764 ...20,068 .| 06/23/2020.
620076 30 7 |MOTOROLA SOLUTIONS INC.. 0,900.000 ,678,530 ,678,530 842,759 16,510 59,356 ,124,276 03/15/2011.
626755 10 2 |MURPHY USAINC.................... [ I 2,250.000 448,290 448,290 | .. .61,608 2,340 |.... 153,833 ... | 09/03/2013.
632307 10 4 [NATERAINC....coiiiiiiiiieisece st ensssssssenss. | sessies | s 7,500.000 . 700,425 LB70,381 | i [ | ....(169,956) ....| 10/07/2021.
B4110L 10 6 | NETFLIXINC.....oooieiiceiiceiieceiieceeieceiieceisesesses s essssessssesssssssssensssnnes | cevenee [ 19,000.000 | .............11,446,360 |..... 602.440 11,446,360 6,676,456 | ....ovvrrerceririniins | e | e .... | 03/25/2020.
670002 40 1 |NOVAVAXINC 8,100.000 | ...............1,158,867 |..... 143.070 ,158,867 1,576,403 | ... [ e | e .| 06/28/2021.
67066G 10 4 |NVIDIA CORP... cevvene | eee | 20000000200.000 | occoeeeenn.58,822 | 294.110 42,221 8 10/07/2021.
683712 10 3 |OPENDOOR TECHNOLOGIES INC.........coovvirriiriisreineiss s v | +...50,000.000 | ..................730,500 | ...... 14.610 858,230 | .. [ e | e ... | 06/28/2021.
68389X 10 5 | ORACLE CORPORATION.........cooiriiiiireiiinneiseiicesissssessessssssssesssssseessssssesssnens | ceenens [ 33,000.000 | ...............2,877,930 | ...... 87.210 1,014,301 39,600 ... | 03/15/2011.
688239 20 1 |OSHKOSH TRUCK CORP.......coiiiriitiiiiiiiiiisiise st | coviens [ 13,900.000 | ...............1,566,669 |..... 112.710 ...105,438 18,904 ... | 12/23/2008.
690742 10 1 |OWENS CORNING INC......coooomiriiireiiimeiiereiiecesiesesiesesiesessesessessssssesssssssesesssnssos | covens [ I 3,200.000 289,600 | ...... 90.500 289,600 ..40,896 3,328 ... | 03/26/2008.
693718 10 8 |PACCARINC ... snsisnnins | coieis [ 10,200.000 900,252 | ...... 88.260 900,252 346,445 15,300 20,808 .1 02/05/2010.
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70975L 10 7 [PENUMBRA INC......oiiviiiiiiriiiiieseieseisnsisssisssssssssssessissssssssssessssssssssssssnssssnns | sonsvis | oee | oevevinnend 620.000 | ...ocovvvrnnenne 178,138 |..... 287.320 | oo 178,138 2185282 | s [ e | e | s 12,857 | covveeveereinnns | e 12,857 | covveeeveerienrieens 03/23/2021. | ovveis
717081 10 3 |PFIZER INC......oioiiiiiciceenessesseesesesssss s | coneies | oee | eovens 39,734.000 | oo 2,346,293 | ...... 59.050 | .ooovveriinas 2,346,293 ...688,908 61,985 | ..o [ e 883,684 12/15/2009. | ...occvvveenn.
718546 10 4 [ PHILLIPS BB.........oviverucierriireriiesiiesiiessisssi s ssssssssesssssssssesssssssssnnns | vonseins | oee | covens 26,500.000 ..1,920,190 | ...... 72.460 ...1,920,190 ...705,147 95,930 | oo | e 66,780 |.... ... | 05/01/2012.
72352 10 6 |PINTERESTINC A....cooiiiiiiiceisceiseseieseessiiesesssssssssssssssssssssssssssssssssssssssssssnns | vonsies | oee | covens 18,600.000 | ..................676,110 | ...... 36.350 ...952,636 (276,526) | .... ... | 10/07/2021.
741447 10 8 | TROWE PRICE GROUP INC........corviiiiiiiiiiriiisissiesiiesisnisiisssisssssssssiossisnsions | ceviiens | e | cviiensd 6,000.000 | ...............1,179,840 |..... 196.640 ...290,122 43,920 ....271,500 ... | 02/05/2010.
742718 10 9 |PROCTER & GAMBLE CO.........coiriiieiiciiireiieceeiesesiesesssesesessessesesssssesssnsssssnssnens | covevns | oee | covens 25,500.000 | .............4,171,290 | ..... 163.580 | .... 3,186,549 86,703 . .| 10/30/2019.
747525 10 3 | QUALCOMM INC......cooiviimriiiieiiseiieseii e | ceneiens 2,000.000 | ..................365,740 |..... 182.870 | oo 365,740 ...151,584 5,380 | covverrrvinriieeniies | e 61,060 | ..oooovveeriiiinnns | e 61,060 | ...ovrveorrierininns 07/26/2019.
754730 10 9 | RAYMOND JAMES FINANCIAL INC.......cccoooriiriiiiriiieniieneisseesssissssisssssssssssssnsenns | coveis | coe | coveviinns 150.000 | ......cccceeo...e. 15,080 | ... 100.400 ....15,060 A721 156 . 5,493 | oo | s 5,493 ... | 09/22/2021.
759351 60 4 |REINSURANCE GROUP OF AMERICA.........cccccocimiiiiininiinsiicniesissiisnsississsiiesisnins | coniens [ | cvv 16,800.000 | ...............1,839,432 | ..... 109.490 ,839,432 1,009,198 48,048 | ... | e (107,688) | ... (107,688) ....| 06/08/2011.
816851 10 9 |SEMPRAENERGY .......cccooiiiiiiiiciiiiciiicisssisssissssssssisssesssissssssssssessssssssssssssssenns | eovinns [ eon | s 13,800.000 | ...............1,825,464 | ..... 132.280 | ..............1,825,464 | ................ 681,852 15,179 59,961 ... | 02/05/2010.
855244 10 9 | STARBUCKS CORP.........oiiiiiriiiieiireiieseiiesesisssisesesiessssenssssessseeseseesesiesesesesssenss | cevnene [ eon | e 48,800.000 | ...............5,708,136 |..... 116.970 ...526,608 89,792 ... | 02/05/2010.
863667 10 1 |STRYKER CORP.......ccoooiiiiiiiiiiieiiscisscisseissssisssisssisssssssnssessssessssesnssesnssssnens | eovinns [ eon | e 14,800.000 | ...............3,957,816 |..... 267.420 3,957,816 | ...coooovvrrninn 752,673 | oo 10,285 | ..o 37,296 . .| 02/05/2010.
867652 40 6 | SUNPOWER CORP........cooiviiiiieiinriieresisssise i 9,700.000 619,839 | ... 20.870 ..619,839 ...106,051 (141,669) | .. 12/21/2011.
871332 10 2 | SYLVAMO CORP.......ooirireiincisneiseisssesssssssssssssssssssssssssssssssssssssssssnns | sovnne [ eoe | cveines 1,790.000 49,923 | ... 27.890 49,923 | 22,902 | .o [ e | s ..27,021 ... | 10/01/2021.
87165B 10 3 | SYNCHRONY FINANCIAL........coovveuiiirieiireiiereiiesseieesieesisesisssi s | coeeens I 11,635.000 539,748 | ...... 46.390 ...213,483 10,239 <. | 11/17/2015.
87612G 10 1 | TARGARESOURCES CORP........cccocosmriiiriiinniinninniinssissssesnssssssssssssesssesssssnnss | coneiens N 132,700.000 | ...............6,932,248 | ...... 52.240 1,126,663 53,080 ... | 03/25/2020.
88025U 10 9 | 10X GENOMICS INC A.....cooiiiiiiiciiiriiieceiiereiieseiieseisesessesessssessessssessssesssssssssnnns | cenevns | oee | covens 10,100.000 | ...............1,504,496 |..... 148.960 TA71,903 | oo [ e | e 32,593 .| 12/22/2021.
89055F 10 3 | TOPBUILD CORP..... 1,800.000 | ..................496,638 |..... 275.910 07/01/2015.
89417E 10 9 |TRAVELERS COS INC......oooiiiiiiieiiceiiecesiesesiesesisesesiesessesessssessesessssessesssssssssnnes | woveeens | oo | oerees 18,000.000 | ...............2,815,740 |..... 156.430 . 62,820 |....... ..289,080 ... | 02/05/2010.
90184L 10 2 | TWITTER INC. ...ttt ssesssssssesssssssssssssenssnsssssenss | onssene | ver | evnes 42,600.000 | ...............1,841,172 | ...... 43.220 1,327,084 ....(465,618) ....| 01/07/2019.
907818 10 8 |UNION PACIFIC CORP.........ccooiieiriiiereiiereiieseiieseieesessesessssesssssessesessessssesssssssins | covoiene [ eon | e 23,200.000 ...5,844,776 | ..... 251.930 ...713,044 99,528 ... | 02/05/2010.
910047 10 9 |UNITED AIRLINES HLDGS INC.......ccocvvimriiinrinriiisnniisssisssissssssnnssssssssssssssssssnnnss. | soveinne [ eon | o 26,800.000 | ....occoveveee. 1,173,304 | ...... 43780 | .o 1,173,304 ...593,189 .| 06/08/2011.
91324P 10 2 |UNITEDHEALTH GRP INC 1,300.000 15,716,982 | ... 502.140 .15,716,982 1,321,571 175,280 03/15/2011.
92242T 10 1 |VECTRUSINC.....coooosrviimriiirriireiisreisreis [ I 494.000 | ..................22,610 | ...... 45.770 T006 | i e [ | e (1,951) | | s (1,951) ... | 09/29/2014.
92343V 10 4 |VERIZON COMMUNICATIONS INC........oorviireeirreiirceeieceeieseseesesiesessesessesessenesisenes | e e 165,700.000 | ...............8,609,772 | ...... 51.960 5,100,446 417,978 .(1,125,103) ... | 03/15/2011.
92532F 10 0 |VERTEX PHARMACEUTICALS INC......ccovviiiiririiiiirenieisisiersnsssienssssssssensssssssenssensens | onsnee | oer | evneee 11,400.000 2,503,440 |..... 219.600 . ...518,493 ....(190,836) .... | 03/15/2011.
92556V 10 B [VIATRISINC ... enesseseseenesiens | cvnnens | s | oeeeee 29,130.000 394,129 | ... 13.530 394,129 ...416,791 9,613 151,767) .| 11/17/2020.
92826C 83 9 |VISAINC, .220,000.000 47,676,200 |..... 216.710 47,676,200 3,967,639 293,700 06/08/2011.
92939U 10 6 |WEC ENERGY GROUP INC.......coosiviiieiiceiieceiieceiiecesiesesessesesseseenessesessenesssnsseenens | coveees | ooe | covens 18,600.000 | ............... 1,805,502 | ...... 97.070 | .coovvrs 1,805,502 1,168,220 50,406 .. | 09/26/2016.
931427 10 8 |WALGREENS BOOTS ALLIANCE..........ccovviiiirierniisiersissesesssssssssssenssssseessssssssenss | onsnee | ver | evnes 40,500.000 2,112,480 | ...... 52.160 ...2,112,480 1,502,821 76,545 .... | 03/15/2011.
95040Q 10 4 [WELLTOWER INC......ooiviireiiireeiereeisereiiseseiiesessesessssessessssssesssssssesssssssssesssssssssssnns | soneees | oee | eeevenns 5,200.000 446,004 | ...... 85.770 446,004 ...268,496 12,688 ... | 06/08/2011.
969457 10 0 |WILLIAMS COS INC......coiiimiiiiniiiiieiiissiesissssssssissise s ssssssssssssssessenssessss. | soveens | oor | vovees 37,000.000 963,480 | ...... 26.040 963,480 ...491,282 60,680 .| 03/25/2020.
98419M 10 0 |XYLEMINC 8,900.000 ,067,287 |..... 119.920 ,067,287 ...251,910 9,968 11/01/2011.
98954M 10 1 |ZILLOW GROUP INC A.....coiiiiiiiiieri s 20,800.000 . 1,294175 | ... 62.220 ...1,294,175 ...650,239 ... | 01/08/2019.
98978V 10 3 [ ZOETIS INC. .o | ceoeeees " 956.000 233,292 |..... 244,030 233,292 | oo 17,665 956 ... | 06/21/2013.
046353 10 8 | ASTRAZENECA PLC......cooiiiiiiiiiitieiieiinie st | coviens Cl . 38,237.000 | ..cooocvrrenes 2,227,305 | ...... 58.250 ...853,525 16,824 | ..o | 11,373,780 ... | 07/22/2021.
G0450A 10 5 |ARCH CAPITAL GROUP LTD.......coovviireiireeiceiieeiiieseisseseesesesssssssssessssssssssssssssesnns | cevins Cl . 44,100.000 ...1,960,245 | ...... 44.450 340,523 | s [ | s ....369,558 ..369,558 ... | 02/05/2010.
G46188 10 1 |HORIZON THERAPEUTICS PLC.......cooiiiiiiiniiciisiiciseissississessssissssississssnins | v Cl . 15,600.000 | .... ...1,681,056 |..... 107.760 1,228,255 | ..o [ e | e ....539,916 ..539,916 .| 10/19/2020.
GB6700G 10 7 [NVENT ELECTRIC PLC.......oiiiiiieiiieiiiceiiseeeieceeisesiesssisssessesessesessssesseseseesssssnenes | coenees Cl 4,558.000 | ...ooooererinnne 173,204 | ...... 38.000 | oo 173204 | oo 55,620 3,189 |....... 67,048 | ..o | e 67,048 | ..coovorecenns 05/01/2018. | ..o
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G7S00T 10 4 [PENTAIR PLC ...ttt | s Cl o 4,558.000 | ...cvvvrrrirnnns 332,871 ...113,706 3,646 | ... 90,887 | cvvorreerriiiienns | e 90,887 | oo 10/01/2012. | oo
Y58473 10 2 |MAXEON SOLAR TECHNO.......ccouuimiiiimieissiiissiissiississsisssessssssssesssssssssssnssens | cesees Cl 3,712.000 | .cocoocveerereen51,597 | . 13.900 | oo 51,597 | i 55,917 | oo | e | oo, (53,712) | oovvveerrisniis | o (53,712) | ovvvveerieisriiisniinas 08/27/2020. | ....ocoovvvennes
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........cocoviiiinnins ..100,644,901 | ............. 163,014 | .......... 5,233,192 | .oovevreeirnean0 | 65,560,839 | ....ccocceeeee 0 | e 65,560,839 XXX XXX
9799999. Total - Common Stock . ..100,644,901 163,014 5,233,192 | .0 | e 65,560,839 L0 ] 65,560,839 XXX XXX
9899999. Total COMMON aNd Prefermed SHOCK.............ccu.uuriverriiirrieieeiiceiieceiireeiseseiseseisesesseseiessssnsssnnneisnnevesnesssnssssssenessnnsnscnnnens | coneenenn 419,404,412 1 XXX [ 419,404,412 | e 100,644,901 | ............. 163,014 | ......... 5,233,192 | cocovvvrrerrrrinnnn0 | 65,560,839 | ....ooovrrirnnn (U S 65,560,839 | ... 0 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A . 1B . 1C .. D e 1E 0 IF e 0 16 s
1B. 2A . 2C .
1C. 3A 0 1= SR 3C 0
1D. AA s 0 4B 4C s 0
1E. BA e 0 1= R BC e 0
1F. B ) 0
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Bonds - U.S. Government

91282C AV 3 |US TREASURY NOTE  0.875% 11/15/30......cccvrmererierinririrerirereerenirnes 01/21/2021........ VIOUS ...ttt | Hares sttt | eerenes 19,524,219 | oo 20,000,000 30,698
91282C  BC 4 |US TREASURY NOTE 0.375% 12/31/25.... 01/05/2021........ CHIGIOUD. ..ottt nnts | cbresbsbns e n bbb entenes | erbaees 35,016,406 35,000,000 2,175
91282C  BE 0 |US TREASURY NOTE 0.125% 01/15/24.... 02/09/2021........ BarClays Capital..........oevueiiiiieiciee et nrnes | reriesi et nsennnes | erens 49,914,453 50,000,000 3,764
91282C  BG 5 |US TREASURY NOTE 0.125% 01/31/23.... 02/23/2021........ Barclays Capital. ..o 15,004,688

91282C  BH 3 |US TREASURY NOTE 0.375% 01/31/26 02/24/2021 Goldman Sachs..........oeuevererieerereeeseeeens 93,901,563 ...95,000,000

91282C  BJ 9 |US TREASURY NOTE 0.750% 01/31/28.... 02/24/2021........ Barclays Capital. ..o 49,078,125 50,000,000

91282C  BQ 3 |US TREASURY NOTE 0.500% 02/28/26.... 03/19/2021........ GOIAMAN SACKS.......couieiiere et | soeebres s st ennners | eeterenes 1,963,906 2,000,000

91282C  BR 1 |US TREASURY NOTE 0.250% 03/15/24.... 04/12/2021........ VIHOUS ...ttt | Heres st | seenes 99,727,734

91282C BT 7 |US TREASURY NOTE 0.750% 03/31/26.... 04/19/2021........ VAMHOUS. ...t 30,841,836

91282C BV 2 |US TREASURY NOTE 0.375% 04/15/24 04/26/2021 CHIGIOUP....cvveviiie s 15,016,992

91282C BW 0 |US TREASURY NOTE 0.750% 04/30/26.... 05/17/2021........ VAIHOUS. ....ecvvistev ettt bbb aenns 39,857,813

91282C  CE 9 |US TREASURY NOTE 1.250% 05/31/28.... 06/25/2021........ VIHIOUS ..ttt | Hres sttt | ceeres 28,990,078 29,000,000 10,246
91282C CG 4 |US TREASURY NOTE 0.250% 06/15/24.... 07/07/2021........ Barclays Capital..........ccevueiiiiiiciicie st | bt snnnes | eniaes 29,840,180 30,000,000 3,471
91282C  CH 2 |US TREASURY NOTE 1.250% 06/30/28.... 07/02/2021........ VIHOUS. ..ttt | Hres sttt | seenes 20,045,703 20,000,000 3,397
91282C  CK 5 |US TREASURY NOTE 0.125% 06/30/23 07/27/2021 JP MOTGan SECUMHES INC.........vuririiiiciriiee st | coresiesnes e 119,818,555 .120,000,000 7,014
91282C  CL 3 |US TREASURY NOTE 0.375% 07/15/24.... 08/03/2021........ JP MOTGaN SECUMHES INC.......vvuivuririiiiciiriee et | coressesbnes bbb enienes | eeveees 20,032,031 20,000,000 3,974
91282C CP 4 |US TREASURY NOTE 0.625% 07/31/26.... 08/12/2021........ BarClays Capital............cuuuiiuuiiieiiriiiiiie st | et enes | sienes 19,807,813 | oo 20,000,000 4,416
91282C  CR 0 |US TREASURY NOTE 1.000% 07/31/28.... 08/17/2021........ Barclays Capital..........ceiuuiruieiiireiicie bbb | erieni et | enienes 4,985,938 5,000,000 2,446
91282C CV 1 |US TREASURY NOTE 1.125% 08/31/28.... 09/13/2021........ VIIOUS. ...t | s | e 40,021,875 | oo 40,000,000 | ooovvrrieiiieieiseeee 13,674
91282C CW 9 |US TREASURY NOTE 0.750% 08/31/26 09/28/2021 Goldman Sachs..........ccouerrererneirereieeienes 3,947,344 4,000,000 2,403
91282C CZ 2 |US TREASURY NOTE 0.875% 09/30/26.... 10/25/2021........ Goldman Sachs.........cvvrvmreinineeierseens 24,645,508 | ............... 25,000,000 15,625
91282C DA 6 |US TREASURY NOTE 0.250% 09/30/23.... 10/12/2021........ VIHOUS. ...ttt | Heres sttt | seenes 74,900,391 75,000,000 5,323
91282C DB 4 |US TREASURY NOTE 0.625% 10/15/24.... 11/01/2021........ GOlAMAN SACNS. ...t | etes bbbt | i 34,830,469 35,000,000 10,817
91282C  DF 5 |US TREASURY NOTE 1.375% 10/31/28.... 11/22/2021........ VMIOUS. ...ttt eee ettt ene s s s st ese s s sssessessssenesssssanenans 24,895,508 25,000,000 17,662
91282C DG 3 |US TREASURY NOTE 1.125% 10/31/26 11/09/2021 JP Morgan Securities Inc 20,043,750 20,000,000 7,459
91282C  DH 1 |US TREASURY NOTE 0.750% 11/15/24.... 12/07/2021........ CHIGIOUD......vvereir e 9,943,750 10,000,000 | .vooverreriererierieererieeeenis 4,765
91282C DL 2 |US TREASURY NOTE 1.500% 11/30/28.... 12/13/2021........ CHIGIOUD... vttt | rtesneb bbbt | ereias 15,110,742 15,000,000 8,654
91282C DM 0 |US TREASURY NOTE 0.500% 11/30/23.... 12/06/2021........ CIIGIOUD. ..ttt enine | cerensensnes s n st en st ennssnsenenenes | enrsees 24,945,313 | . . 25,000,000 2,404
0599999, TOal - BONAS = U.S. GOVEIMIMENE. ... tt1eveietesersssieessssessessssesessesssseessasssessasssessees s seeseeseee et eesseeenteesseesenssee | fosE1essoeseesoeeseEeesoeEseE oL e e o0 8 o080 E 1oL 8o E 08408 1eE L84 E 810 E 04010 E 8881080808080 840 E 481408 E L1808 L1 E 0844 E 108400010 E bt n bt e 4hebaetenseeben st et ens s sen st e entensnnsns | anbssssossonsenssssnnsensnnsans 966,652,683 | ..o 971,000,000 | ..o 243,138

Bonds - Industrial and Mi:

023608 AK 8 | AMEREN CORPORATION 1.750% 03/15/28. 11/16/2021........ BarClays Capital..........couriureiiiriireiiisiesisiss e ennns | erieni et ssens | enienes 6,132,289 6,170,000 3,583
023608 AL 6 | AMEREN CORPORATION 1.950% 03/15/27. 11/15/2021........ MOTGAN SEANIEY.........veeirrice bt | eriene e 7,498,575 7,500,000
02665W DY 4 | AMERICAN HONDA FINANCE...........cccovvniinee 09/07/2021........ BNP Paribas SECUMHIES COP.......uuivuririririeisiiseiieiisieeissesssssesse s sessessss st ssssssssssenssss | rerssssssesesssssssssssssssssssssessessssssessessanes 9,993,400 | ..o 10,000,000
02665W  DZ 1 | AMERICAN HONDA FINANCE 09/07/2021........ DEUISCRE BANK. ... | b iene e 6,519,976 6,525,000

03073E AS 4 |AMERISOURCEBERGEN CORP 03/25/2021........ JP MOTGaN SECUMHES INC......vveeairriiicii et | ceresbsbns et 5,000,000 5,000,000

04016G BB 3 |ARES 2016-40A AIRR  0.000% 01/15/29. 11/10/2021........ GOIAMAN SACKS.......erviicerri et | cosesbes bbbt | eerenes 10,000,000 | ..ooovorvrirrierienieeenins 10,000,000

05359A  AJ 2 |AVMT 2018-AVM D  4.112% 07/05/40 10/07/2021........ VMIOUS. ...ttt | ebare ettt | beries 15,408,984

05606F  AJ 2 |[BXTRUST 2019-OC11C  3.856% 12/09/41.......ovevererierrerirerreeseierineies 03/22/2021........ VIIOUS ...t | s st | eerenes 35,108,289 ...31,800,000

05607Q AR 9 |BXTRUST 2020-BXLPD 1.360% 12/15/29........ 11/12/2021........ VMIOUS. ...t bbb bbbttt | ebere bbb 4,604,566 4,616,107

056083 AN 8 |BXP2017-GME 3.425% 06/13/39.......... 02/04/2021........ CrEAIL SUISSE.......euvrveeieiee bbb | cesesb bbb 5,966,973 5,750,000

05608F AN 1 |[BXTRUST 2019-CALME 2.110% 11/15/32 11/19/2021........ BarClays Capital. ..o | st et | caeneenes 8,175,359 8,202,000

05608K AG 5 |BXTRUST 2021-VINOD 1.462% 05/15/38 05/05/2021........ VIHOUS. ...t | Hresent et | eerenes 30,935,090 ...31,000,000

05608R  AE 5 |BXTRUST 2021-ARIAB  1.407% 10/15/3B.......0comiririreriiiiriniisiisisisisssiessssssiessssssesesssssnsss | sernsiernsses 10/13/2021........ JP MOTGaN SECUMHES INC......vveeairiiiiciie et | coressesbnss bbb sssensnnes | erveees 39,800,000

05609  AJ 1 |BXHPP 2021-FILM B 1.010% 08/15/36........ccovvreiriireiinieierinnieiesssiseesissisesess s 11/22/2021........ VIOUS. ...t | st | s 60,864,358 60,940,000 4,621
05609R  AG 9 |BXTRUST 2021-BXMF B 1.132% 10/15/26. 10/28/2021........ Bank of AMETICA COMP........uuruuiriiiiiiriiieiissieei et nssnies | sebsesssssess b s sss e ensesines | ovines 32,668,155 33,000,000

05682Q AS 5 |BCC2017-1A A2R  1.332% 07/20/30. 05/06/2021........ CHIGIOUD......e st ennes | soebnes st ensness | ensnrenes 6,000,000 6,000,000
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058498  AX 4 |BALLCORP 3.125% 09/15/31............ 09/09/2021........ VBMHOUS. ...ttt bbbttt | eniee bbbttt | berens 15,062,500
071813  CJ 6 |BAXTER INTERNATIONAL INC 11/16/2021........ JP MOFGaN SECUMHES INC........uuveurirriiicieieeeee et enne | ceresseesnesess e ennssensenes | eereees 12,499,750 .
084659 AT 8 |BERKSHIRE HATHAWAY ENERG 02/09/2021........ JP MOTGaN SECUMHES INC.......vvuivuirriiiciiieisi e snsnie | coreriessssess st sssensnnes | oeesessnenes 5,638,400 5,000,000 65,250
085770  AA 3 |BERRY GLOBAL ESCROW CORP 06/22/2021........ VIHOUS. ...ttt | et 11,798,600 | ..o 11,150,000 | cooovverereerreerereeeeerenis 135,498
09202V AY 4 |BLACK2017- 1A ATAR  1.174% 04/24129.........oooiiiviiiieiseeensssie s sissiensssssssesiens | revsssnssnnin 07/15/2021........ MIZURO SECUMHIES. ...ttt | ebsesb bbb bbb 32,908,628 | .....cocone.. 32,908,628
094234  AA 9 |BLOOMIN' BRANDS INC/OSI... 04/26/2021 Various 7,604,375 7,500,000 | oo 4,484
12433X  AJ 8 |BXTRUST 2020-VIVAE 3.549% 03/11/44 07/30/2021........ Various 3,334,369 3,273,000 645
124778 AJ 3 |CAMB 2021-CX2D 2.771% 11/10/46 10/22/2021........ DEUISCNE BANK. ..ottt snans | reriesineesess et niennnes | erens 18,998,778 20,000,000 12,316
12513G BH 1 |CDW LLC/CDW FINANCE 3.276% 12/01/28 11/23/2021........ JP MOrgan SECUMHES INC..........cuuiuuiiiiiiciieiiiicie s | eresnssnsie s | enieas 22,500,000 22,500,000
12526P  AA 2 |CFMT 2021-HB5 A 0.801% 02/25/31 02/05/2021........ Barclays Capital..........cceueriiiireisiceer s 19,379,593 19,379,615
12550Y AN 4 |CIFC 2017-2A AR 1.084% 04/20/30 05/05/2021 Morgan Stanley. 20,000,000 20,000,000
12592T  AG 0 |COMM 2015-3BP B 3.238% 02/10/35.........couurvumererrrierirerireiseriessiesienssesessssssesssssssenssesssssesnes | sevesssessseens 11/29/2021........ VMOUS. ...t 3,092,656 2,945,000 1,862
12592T AL 9 |COMM 2015-3BP D 3.238% 02/10/35. 11/16/2021........ VIHIOUS ..ottt | Hetes st bbbttt | ereeninnin 8,697,411 8,425,000 14,449
12598E AD 4 |COMM 2020-SBX B 1.802% 01/10/38 10/19/2021........ Bank Of AMENICA COMP..........vuuiiiiiiiieieieiee et ne | ebiess e b bbb srees 11,090,614 | oo 10,973,000 | oo 7,269
12625C AJ 2 [COMM 2013-WWP B 3.726% 03/10/37......coivmerriiirreriniircreiiseiesisesessesisessesssseensssissssessssssssenes. | oevesssnssnnens 06/11/2021........ Morgan Stanley...........cccevvunee 6,808,050 6,480,000 9,388
15135B AT 8 |CENTENE CORP 4.625% 12/15/29....... 07/19/2021 Goldman Sachs 21,875,000 20,000,000 92,500
15189T BB 2 | CENTERPOINT ENERGY INC 05/11/2021........ MIZURO SECUMHIES. .. ..ot | oebieesste bbbt es bbbt esinnes | fresiesbsces st 9,980,600 10,000,000
19260Q AD 9 |COINBASE GLOBAL INC 3.625% 10/01/31....... 09/24/2021........ VMIOUS. ...t | sttt | i 4,809,484 4,996,000 | ..evvuiveriniein 4,527
20754C  AB 5 | CAS 2020-R01 1M2  2.142% 01/25/40 07/20/2021........ WEIIS FArGO BANK.........vouieeieiiriieiecis it sbnns | cesesbeb bbb 14,808,653 | ...oovvorverriereniceris 14,725,820 23,652
20754R  AB 2 |CAS 2021-R01 1M2  1.600% 10/25/41 10/21/2021........ VIIOUS. ...t | s | e 37,874,899
21036P AN 8 | CONSTELLATION BRANDS INC 11/12/2021 JP Morgan Securities Inc 12,332,748 114,947
22822V AB 7 | CROWN CASTLE INTL CORP........otvuurirrirririeiniiieriesisesessesssiesssiessesssenesssssssssessssessesssssesanes | seesesenescens 11115/2021........ Wells Fargo Bank....... 6,769,046 6,139,000 69,814
25755T  AJ 9 |DPABS 2018-1A A2l 4.116% Q7/25/48...........coovierirrieiiririicisriree s sssisseens. | oeveesnesnnins 04/09/2021........ VIHOUS. ...ttt | Heres sttt | seenes 29,156,567 27,772,070 244,327
262081 AD 4 |DRIVE 2021-3B 1.110% 05/15/26 11110/2021........ BaNK Of MONTEAL.......couiveiieiisiiiiie it enes | soresssenss bbbt ssssnseenienes | sienes 12,999,887 13,000,000
262108 AC 7 |DRIVE 2021-1 A3 0.440% 11/15/24 04/13/2021........ JP MOTGaN SECUMHES INC.......vouieuirriiiciieriie ettt | ceresiebse bbbt 18,748,898 | ...oovvorcirererceis 18,750,000
29429M  AE 3 |CGCMT 2019-SMRT B 4.380% 01/10/24.... . | 1212212021 Brean Capital LLC 104,527 100,000 316
30040W  AD 0 |EVERSOURCE ENERGY L 2.900% 10/01/24 11/16/2021........ VMHOUS. ...t 7,359,991 7,057,000 26,358
30165  AC 0 |EART 2021-4A A3 0.680% 07/15/25... 11110/2021........ CHIGIOUD... vttt | rtesneb bbbt | ereias 29,999,595 30,000,000
30166A AB 0 |EART 2021-3A A2 0.340% 01/16/24... 08/17/2021........ WEIIS FArgo BaNK.........cvuuiveiuriiiieiicieeeiieiee ittt snes | cesessesssssesiesesssss s ensessesesenienes | eeveees 16,043,704 16,044,349
30166R  AC 1 |EART 2021-1A A3 0.340% 03/15/24.........oovverriiriiiniireriesesisssissienienes 01/25/2021........ BarClays CaPItal. ..o nes | nebnss st et ensnes | eniessnes 6,920,753 6,920,890
30166R  AD 9 |EART 2021-1AB  0.500% 02/18/25..........ovveeveriireiiriireeniiseiseerise s sesenees 11/18/2021........ Bank Of AMETICA COMP.........uruuriiireieiiiieiiesieee ettt | ebiesb e st rees 17,967,192 | oo 17,970,000 | ovoovereririeiereriseerereeeeenis 1,747
35563K  AH 3 | STACR 2019-DNA1 M2 2.753% 01/25/49. 11/15/2021........ VBMHOUS. ...t bbbttt | ensee bbbttt bbbt | berins 49,769,780 | coovuceicieecis 49,128,091 | .o 73,914
35564K  GX 1 | STACR 2021-DNA5 M1 0.700% 01/25/34 07/19/2021........ NOMUIA SECUMIHIES INH.....evviieereii st | eriess e st erees 8,830,861 8,830,861
35804G  AK 4 |FRESENIUS US FINANCE II 11/02/2021........ BarClays CaPItal..........vuriiueiuririirerii e | bbb 1,294,325 1,250,000 | cooveiveieiieieeeeeee 17,031
361841  AH 2 |GLP CAPITALLP/FINII 02/02/2021........ VIOUS ...ttt | ene b 9,542,865 8,298,000 110,492
38141G XL 3 | GOLDMAN SACHS GROUP 0.627% 11/17/23 08/03/2021........ GOIAMAN SACKS.......vvviiiri bbb | ceresb bbb 6,477,212 6,471,000 8,791
38141G  ZE 7 | GOLDMAN SACHS GROUP 1.217% 12/06/23 12/01/2021........ GOIAMAN SACKS.......erviicerri et | cosesbes bbbt | eerenes 15,000,000 | ..coovorvrirrierenieeenins 15,000,000
438156 AB 5 |HAROT 2021-4 A2  0.390% 05/21/24 11/16/2021........ Bank 0f AMETICA COMP.........uruuiriieiirieiiieiiieieie ettt nssnbns | nersessssesesssss s s sss e ensesines | onins 19,999,476 20,000,000
44421G  AG 8 |HY 2019-30HY C  3.443% 07/10/39.......coovueeircreeirererseireresiseeesienees 01/06/2021........ Bank Of AMENICA COMP.........vuuiviiiiiieieiineiee et nssnine | reriesissesessess s esse s sesnssnssensensnes | evenes 13,365,469 12,000,000 8,034
44421M  AA 8 [HY 2019-55HY A 2.943% 12/10/41 ... 09/16/2021........ Bank Of AMETICA COMP.......cuuruuiriiiriiriiiieiieieeeri bbb | ebsesb et s bbbt 2,924,471 2,710,000 4,209
44421 AJ 9 |HY 2019-55HY D 2.943% 12/10/41 02/04/2021........ DEUISCRNE BANK. ...ttt | ereens et 5,173,828 5,000,000 2,861
444859  BQ 4 |[HUMANAINC 1.350% 02/03/27..... 07/29/2021........ Bank 0f AMETICA COMP.........ruuiviiiiiririiieiieice ittt | rebiesites st ensesines | erins 19,981,000 | .ooovvvrenee 20,000,000
448579 AN 2 |HYATT HOTELS CORP 1.800% 10/01/24 09/27/2021........ JP MOTGAN SECUMHES INC.......ooovieiriiiiciieieeiee e sssnsensne | corersesinesess st entennes | oeesessessessessessesessesensensees 9,999,400 ...10,000,000
46592F  AJ 2 [JPMCC 2021-2NU D 2.076% 01/05/40.........oooomrvmrriiiiririniissinciienes 01/13/2021........ JP Morgan Securities Inc s | Lot 10,786,980 17,765
46652W  AE 3 | JPMCC 2021-410T B 2.539% 03/05/42 02/25/2021........ JP MOTGan SECUMHES INC.........vuriuiiiiiiieee et | coressessnes e ssnssenienes | eereres 68,185,963 66,200,000 51,367
49271V AH 3 |KEURIG DR PEPPER INC  4.417% 05/25/25.. 11/19/2021........ VIHOUS ..ttt | Heres st | seenes 12,114,588 11,009,000 229,373
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50085P AL 1 |KREST 2021-CHIP E  2.927% 11/05/44.........covoiiiriieririeiniissnssisisississssssiesssssssessssssssanss | nevssssssssnnens 08/09/2021........ JP MOTGAN SECUMHES INC....vvvveiaireiieii et | ceresssbnss bbbt 17,964,706 | ..coocvvrvveniernrcreris 19,541,000 | oo 37,759
50212Y AD 6 |LPL HOLDINGS INC 4.000% 03/15/29... 05/25/2021........ VIOUS ...t | Heres ettt | ereenienine 5,847,615 5,877,000 46,572
55293B  AF 2 [MHP 2021-STOR C  1.160% 07/15/38........ocvumerreiiriieiniiiiseinsisersssssiesisssssiensssissssessssssssessensns | nevsessesnsins 12/30/2021........ VIHOUS ..ottt | Hnes bbbt | seenes 11,995,313
55293B  AM 7 |MHP 2021-STORF 2.310% 07/15/38 12/07/2021........ VIHOUS. ...ttt | Heres sttt | eerenes 24,949,905 . :
55303X AL 9 | MGM GROWTH/MGM FINANCE 01/21/2021........ Various 6,377,625 6,255,000 42,840
55317  AB 6 | MMAF 2021-A A2 0.300% 04/15/24 09/20/2021 Various 16,199,671 ...16,200,000 506
55820T AL 2 |[MDPK2017-23ABR 1.685% 07/27/30 06/04/2021........ Morgan Stanley...........cccc........ 7,500,000 7,500,000
563136 AG 5 |OMW 2020-1MW C  2.335% 09/10/40. 10/07/2021........ VIHOUS ...ttt | et 16,954,653 20,559
573874  AC 8 |MARVELL TECHNOLOGY INC......coostiiririiiinrinirsriseireresissieniesiees 04/05/2021........ JP MOTGAN SECUMHES INC......vveeeirriciciieiie st | corebsesbse sttt enienies | oeesenie b ess st s et ssees 9,980,400
595017  BA 1 |MICROCHIP TECHNOLOGY INC 11/15/2021........ JP Morgan Securities Inc.. 15,645,000 134,583
61747Y  EC 5 |MORGAN STANLEY 1.512% 07/20/27. 07/15/2021 Morgan Stanley. 15,000,000
626738  AE 8 |MURPHY OILUSAINC  4.750% 09/15/29........cmvuuerimrrierierireessessssisssessesessssssssssssessesenne | sevsssenesiens 07/14/2021........ VMOUS. ...t 14,087,525 . 165,583
626738  AF 5 |MURPHY OILUSAINC = 3.750% 02/15/31.......comiuiiiriniiciisiniierissiresesissiesssssesesssesssssssenssins | soesissenessnnns 12/02/2021........ VIHIOUS ..ottt | Hetes st bbbttt | ereeninnin 6,760,135 6,840,000 116,792
64129K  BE 6 |NEUB 2013-15A A1R2 1.044% 10/15/29.... 08/31/2021........ Bank Of AMEIICA COTP.....cuiuuvriretiiseieireisese ettt enine | sesesssesesessseses st es e bt s e s s s s nneen 20,500,000 | .coovvernenne 20,500,000
664397 AK 2 |EVERSOURCE ENERGY  2.800% 05/01/23.........coiiirivieiiniireriniieienineressssieresissssenssssssssesinsnns. | vesisserersnens 11/19/2021........ MarketAxes: 2,047,020 2,000,000 3,422
671026 AA 0 |OSD 2021-23A A 0.000% 04/17/31 12/01/2021 Credit Suisse 14,992,500
67590E  BG 8 |OCT152013-TAATRR  1.095% 07/19/30.......c0oruuiereriiirirerierseieierssiseiesisi e sesensenessssins | ceveesnesnnins 07/20/2021........ BNP Paribas Securities Corp... 30,000,000 10,006
682413  AE 9 |ONP 2021-PARKC 1.210% 03/15/36. 02/10/2021........ DEUESCRE BANK........ocviiiiiirii s | b 23,000,000 | ....cccoconee. 23,000,000
74368C BB 9 | PROTECTIVE LIFE GLOBAL 04/05/2021........ CHIGIOUD. ...ttt nnies | corebiesb e es bbbttt | oensenienes 7,500,000 7,500,000
78449R  AJ 4 |SLG2021-OVAD 2.851% 07/15/41 06/15/2021........ WEIIS Fargo BanK........ccucvuuiviriiiiiieiii st | esssbnes s 39,942,812 | oo 40,000,000 | ooovvvrecireieieiseees 72,849
785592  AJ 5 | SABINE PASS LIQUEFACTION 11/16/2021 Various 8,233,013 7,500,000 2,995
785592  AM 8 | SABINE PASS LIQUEFACTION 09/30/2021........ Various 3,079,500 2,714,000 12,722
80286X AB 0 |SDART 2021-2 A2 0.280% 04/15/24... 05/17/2021........ Royal Bank Of CaNAAA...........c.cuuriiieiiiiieiieee et enes | sereesi sttt enines | eniesines 9,408,537 9,408,711
817826 AB 6 |7-ELEVENINC 0.800% 02/10/24. 12/14/2021........ VIIOUS. ...t | esb s 15,584,808 | ....ocovvviriieii 15,660,000 | ooovvvivcinniieiiceinne 14,816
85208N  AD 2 | SPRINT SPECTRUM /SPEC | 11/16/2021........ Barclays Capital..........ccouuuevuiriiireiice e 6,419,766 6,093,750 46,517
85236W CG 9 | SREIT 2021-MFP2B  1.271% 11/15/36 11/24/2021 CHIGIOUP.... oot 14,942,963 ...15,000,000
85237A  AG 8 |SREIT 2021-PALM D 1.500% 10/15/34........coooveerirircririreieineireniesiseeeninenees 10/08/2021........ Wells Fargo Bank....... 8,532,566 8,570,000
86315T AA 3 |STRAS 2021-2A A 0.000% 12/28/29. 12/03/2021........ CHIGIOUD... vttt | rtesneb bbbt | ereias 15,000,000
87342R  AH 7 |BELL 2021-1A A2l  2.294% 08/25/51 08/11/2021........ BarClays Capital..........ceruereieiiieiiieieii et | ereesi ettt nienines | erins 13,000,000 | .
879360 AB 1 |TELEDYNE TECHNOLOGIES IN 03/08/2021........ Bank Of AMETICA COMP.......cvurvririieriiiieieiiseieie i ne | ebsess e s bbb nen 14,982,600 | ...ooovvevrrciricrerci 15,000,000
91830C  AA 6 |VNDO 2012-6AVE A 2.996% 11/15/30......ccurvrererirereriirriieeiereeissire e sssesesssesessenienenins | eesssierensines 12/21/2021........ VIOUS ...t | e s sttt | ereesienine 9,615,999 9,462,330 11,805
91830C  AG 3 |VNDO 2012-6AVE B 3.298% 11/15/30......c0urureririeireriiinirnsiersssssiesessssesesssssssisensssssssssssesssss | sosnseersnssns 11/16/2021........ CIEAIE SUISSE......v.vvveiivieieieese sttt bbb b sttt ssenas | saessesssessesssssssessessnsesssssessssssessessesnes | sressas 45,665,999 | ..o 44,775,000 [ .ooovrrieicreceees 69,727
91830C AJ 7 |VNDO 2012-6AVE C  3.337% 11/15/30. 11/16/2021........ CrEAIL SUISSE........uvrveeeieeice e | cesess e bbb 8,772,516 8,596,226 13,999
92047W  AD 3 | VALVOLINE INC  4.250% 02/15/30 03/17/2021........ MATKEEAKESS. .......ovoveeeevereeeee sttt sse s sss s s ss s st senesnsesssessansssaseensensanne | sesetesessseseseesessessssenssnsesensesenssesesensans 1,960,600 1,955,000 | cooveeveiiieireene 34,430
92348K  AG 8 |VZMT 2021-2C  1.380% 04/20/28.........c.cooeveerricierirereisrirereiseerineies 10/28/2021........ Royal Bank Of CaNAA..........ccucuuriiiciiriciiticeeicnieie e sssnisssenes | reriesisseesi s est e nienines | erins 23,497,937 23,500,000
96043 AG 0 |WLAKE 2021-3AB  1.290% 01/15/27........ 11/10/2021........ WEIIS FArGO BaNK.........vvuiveiriiiieiieieerisies ittt bnes | cbsessssbnss s s sss et ensenes | eeveees 19,999,406 20,000,000
97314C  AA 8 |WINDR 2013-2A AR2  1.133% 10/18/30. 07/20/2021........ BNP Paribas SECUIES COP........vuurrrriririeiirirerieiiriesiesiesesiese s sinnes | rereesisesessesssssessesssssesssessessssssessessenes | orenes 35,000,000 | ....covvenee. 35,000,000 5,305
983133  AA 7 | WYNN RESORTS FINANCE LLC 09/20/2021........ VMIOUS. ...ttt bbbt | ettt | teerrinis 7,616,250 7,500,000 | coovveereriirieniereeenis 180,871
98956P AV 4 | ZIMMER BIOMET HLDGS INC 11/1512021........ BarClays CaPItal..........couuvurieeiiireie e | bt 12,496,750 | .ooovvorereereeeceis 12,500,000
BL3541 94 5 |HUB INTERNATIONAL B TERM LOAN......ccvtiiiriiiiriririsriesisisisesiessssssiessssssssesessssssessessssnns | soessernsses 11/30/2021........ VMIOUS. ...ttt bbbt | ettt | terrinnis 8,986,250 9,000,000
BL3708 79 1 |CAESARS RESORT COLLECTIO B TERM LOAN 12/20/2021........ VIIOUS ...t | et 16,266,710 | ..coocvrrereeierenrceeris 16,246,402
BL3748 82 1 |SBA SENIOR FINANCE Il LLC B TERM LOAN......ccotiiiiriiieiniintiersisienisieesesiensssssiesiessssens | soesisesensens 10/25/2021........ VIHIOUS ...ttt | Heres st bbbt | seenes 35,172,977 | e 35,428,712
BL3776 36 8 |HUB INTERNATIONAL LTD B TERM LOAN.......ccotiiiieiiicierineireesise e sesensenees 11/18/2021........ MOTGAN SEANIEY........oveeecirvii et | eereees st es s enines | renieranes 4,987,500 5,000,000
36168Q AP 9 | GFL ENVIRONMENTAL INC  4.375% 08/15/29 A 08/03/2021........ BarClays Capital............cc.riiiiiciiiiiic s | et 12,500,000 | oo 12,500,000
89352H BB 4 | TRANS-CANADA PIPELINES.........ccooviireiiererececieinee A 10/07/2021........ MIZURO SECUMHIES.......eoveiirri st | reriesietes s nes st bsss e nsensnes | onine 14,995,650 15,000,000
82620K AV 5 | SIEMENS FINANCIERINGSMAT [N 03/02/2021........ JP MOrgan SECUMHES INC..........cuuuiiuuiiiiiiiiiiiiiiciiisi s | eresnssssiae st | orieas 24,986,500 25,000,000
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Annual Statement for the year 2021 of the UNITED FlNANCIAL CASUALTY COMPANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

CUSIP Identification

Description

3 4

Foreign Date Acquired

5

Name of Vendor

Number of Shares of Stock

Actual Cost

Par Value

Paid for Accrued Interest and Dividends

3899999. Total - Bonds - Industrial and Miscellaneous

............................... 1,684,237,177

................ 1,665,754,562

8399997. Total - Bonds - Part 3

2,650,889,860

2,636,754,562

8399998. Total - Bonds - Summary Item from Part 5.......

...931,617,910

...934,503,194

8399999. Total - Bonds

3,682,507,770

3,671,257,756

Common Stocks - Industrial and Mi

I (Unaffiliated) Publicly Traded

00650F 10 9 [ ADAPTIVE BIOTECHNOLOGIES...........ooiveieeeeeeeeeceeeeeeeeeeeeeeeeeeseseessseesseeeesesseeessseesssseeseeeesssneeens | covveeeenninns 10/07/2021 State Street Bank ...3,000.000 XXX
462260 10 0 |IOVANCE BIOTHERAPEUTICS INC 10/07/2021 State Street Bank .44,100.000 XXX
566000 10 7 | MARAVAILIFESCIENCES HLDGS. 06/28/2021 State Street Bank XXX
632307 10 4 |NATERAINC 10/07/2021.. State Street Bank XXX
670002 40 1 |NOVAVAXINC 06/28/2021 State Street Bank XXX
67066G 10 4 |NVIDIA CORP 10/07/2021 State Street Bank XXX
683712 10 3 |OPENDOOR TECHNOLOGIES INC 06/28/2021.. State Street Bank .50,000.000 XXX
70975L 10 7 |PENUMBRA INC 03/23/2021 State Street Bank 620.000 XXX
72352L 10 6 |PINTERESTINC A 10/07/2021 State Street Bank .18,600.000 XXX
871332 10 2 |SYLVAMO CORP. 10/01/2021.. Spin Off..... 1,790.000 XXX
88025U 10 9 | 10X GENOMICS INC A 1212212021 State Street Bank .10,100.000 XXX
046353 10 8 | ASTRAZENECAPLC [T 07/22/2021 State Street Bank .38,237.000 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........coccovivireiniriinnns XXX 0
9799997. Total - Common Stocks - Part 3 XXX 0
9799998. Total - Common Stocks - Summary Iltem from Part 5.........oiveiiiiiinsnsssssesssis s sssssnsnss XXX
9799999. Total - Common Stocks. XXX 0
9899999. Total - Preferred and Common Stocks. ..9,716,574 XXX 0
9999999. Total - Bonds, Preferred @nd COMMON STOCKS..........cccciiiiuiieiiictc ettt ettt ettt s et s st et ebesseaetesess saetesessssetesassesesessssetebas e ses et s setetesssseses s sesebes s sesessssssesesssesesessssebes s seses s sse bt s seteteb s setes st eseteb s seses s snsetebessssetesnsetebessssetesnsetetass  4ebebassesessssssetasssssesessssetesassetesesessntesas | oobetesessssesissssetesanassans 3,592,224,344 XXX e 2,877,929
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

o Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B/A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 N8 9 |USTREASURY NOTE  1.375% 01/31/21...cooouerreeerrerreerriiirensennes .| 01/31/2021. | MatUrity.......vvovvvvvvvevvvvsvsvssssssssssssssssssssssnnns | 5000.000 | s 5,000,000 | ....... 4943750 | ..ooooo.... 4,998,751 | oo | e 1,249 1,249 5,000,000 (VN I 34,375 | 01/31/2021.
912828 X4 7 |USTREASURYNOTE 1.875% 04/30/22. | 11/08/2021. | Barclays Capital.........ooovoesesesiosionnn | 38,830,859 | ... 38,500,000 | ......38,639,914 38,539,405 (25,225) (25,225) 38,514,180 316,679 | ... 316,679 | ....739,822 | 04/30/2022.
912828 YW 4 |USTREASURY NOTE 1.625% 12/15/22. o | 10412021, | CHIGIOUP- .o | 30,002,422 | oo 29,500,000 | ......29,536,660 29,524,627 (9,989) (9,989) 29,514,638 ....487,784 487,784 | ....399,479 | 12/15/2022.
912828 ZD 5 |USTREASURY NOTE 0.500% 03/15/23. | 12114/2021. | Citigroup. 7,006,563 | ........7,000,000 |........ 7,012,852 | oo, 7,009,461 | ooovveeeeereeese | e (4,086) (4,086) | .oovvvverrscsnnne | vrveerrirs 7,005,374 | e | v 1,188 | ...........1,188 | ...... 43,798 | 03/15/2023.
912828 ZL 7 |US TREASURY NOTE 0.375% 04/30/25. .. | 11/08/2021. | Citadel Securities Inst LLC.........ccoooweeeeeeeea | ] 28,013,496 | ...... 28,500,000 | ...... 28,534,727 28,530,500 (5,972) (5,972) 28,524,529 .(511,033) | ....... (511,033) | .....109,532 | 04/30/2025.
91282C AE 1 |USTREASURYNOTE 0.625% 08/15/30. | 01/06/2021. | JP Morgan Securities INC........ooweeen | ] L.9,646,484 | ... 10,000,000 | ........ 9,711,719 9,715,711 462 462 N ATRTK N I - (69,688) | ...c... (69,688) | ...... 24,626 | 08/15/2030.
91282C AG 6 |USTREASURY NOTE 0.125% 08/31/22. ..| 11/09/2021. | Goldman Sachs.............cccvvvvvvevrrvrrrrrrrreeees ] 215,000,000 | ...... 15,000,000 | ...... 14,997,656 | .......... 14,998,051 | oovvvvveeeeerns | o 1,005 1,005 [ oo | e 14,999,055 945 945 | ....... 22,427 | 08/31/2022.
91282C AR 2 [US TREASURY NOTE 0.125% 10/31/22. ..| 11/03/2021. | Barclays Capital..........cccoooovsvvvvvvvvimscvceecccea | | 89947266 | ... 90,000,000 | ...... 89,909,766 89,916,240 38,433 38,433 89,954,673 | .ovvveeercrrces | o (7,407) | oo (7,407) | ..... 113,743 | 10/31/2022.
91282C AU 5 |[US TREASURY NOTE 0.500% 10/31/27. .. | 02/25/2021. | Barclays Capital ..19273438 | .. 20,000,000 | ...... 19,741,406 | .......... 19,746,594 5,609 L2101 T B 19,752,203 | .oovevvrvererenes ...(478,766) | ....... (478,766) | ........ 32,597 | 10/31/2027.
91282C AX 9 |US TREASURY NOTE 0.125% 11/30/22. .. | 11/22/2021. | Citadel Securities Inst LLC 34,969,922 | ...... 35,000,000 | ...... 34,984,180 | ......... 34,984,738 | ..o | e 7,122 VA 72 N B 34,991,860 | ...oovvvvverrrrens | e (21,939) | ......... (21,939) | ....... 42,913 | 11/30/2022.
91282C AY 7 |USTREASURY NOTE 0.625% 11/30/27. .. | 01/15/2021. | Goldman Sachs .54445703 | ... 55,000,000 | ...... 54,832,813 54,834443 | oo | 1,141 1,141 +...54,835,584 | ....ooovrrerr ....(389,881) | ....... (389,881) | ........ 47,218 | 11/30/2027.
91282C AZ 4 |USTREASURY NOTE 0.375% 11/30/25. | 01/15/2021. | Goldman Sachs... ...84,681,250 | .....85,000,000 | ......84,904,297 ...84,905,660 931 931 ....84,906,591 (225,341) | ......(225,341) | ......: 43,784 | 11/30/2025.
91282C BA 8 |US TREASURY NOTE 0.125% 12/15/23. .1 01/15/2021. | Goldman Sach: 32,224,297 32,300,000 32 958 363 32258 517 692 692 32,259,209 | .ovvvveceerrrrces | e (34,913) | ......... (34,913) | ......... 3,882 | 12/15/2023.
0599999. Total - Bonds - U.S. Government ...449,041,700 | ....450,800,000 | ....450,008,103 | ....... 449,962,698 | .................. 0 ... 11,372 | oo (] I AT 0 [ 449,974,069 | ... 0 ]...(932372)|....... (932,372) | ..1,658,196 XXX
Bonds - U.S. Special Revenue and Special Assessment
13048R  AG 2 |CALIFORNIAST 2.400% 10/01/44 ..| 01/11/2021. | Barclays Capital 1,513,485 | ............ 1,512,650 (45) ()| R I 1,512,606 | ..ooocvvvreeens LG157914 | 157,914 | ....... 10,200 | 10/01/2044.
167593 QH 8 |CHICAGO IL O'HARE INTERNATIONA.........oimmmrrerrnrecersnreessssessenses .. | 02/10/2021. | Bank of America Corp ..3,314,700 3,273,029 | cooveoeeeeeeeeerseens | oo (7,476) (7,476) 3,265,553 240,697 | ........ 240,697 | ....... 92,083 | 01/01/2027.
20775B N8 5 |CONN ST FIN AUTH HSG MTG .| 111152021, | Redemption  100.0000.......cccovsssvvrcwsss | 4765000 | ........4,765,000 | ...... 1,878,825 | ........... 1,783,598 | covvvveeeecccs | o [GE L) [ - TRERCICL:) ) [ O 1,765,000 (U I 41,733 | 11/15/2032.
20775C EM 2 |CONN ST FIN AUTH HSG MTG .. | 08/18/2021. | Redemption  100.0000. 829,328 800,921 (25,921) (25,921) 775,000 0. 15,203 | 05/15/2039.
20775C QU 1 |CONN ST FIN AUTH HSG MTG .| 112412021, | Call - 100.0000............ccccmmvvvmssssssvrrnnene | | 760,000 | oo 760,000 | oo 760,000 760,000 0 760,000 (V] I 24,344 | 11/15/2025.
20775C QV 9 |CONN ST FIN AUTH HSG MTG .| 06/16/2021. | Call  100.0000 . 770,000 770,000 0 770,000 0. 14,442 | 05/15/2026.
20775C QW 7 |CONN ST FIN AUTH HSG MTG ..| 03/30/2021.| Call  100.0000 X 1,145,000 1,145,000 | .. 1,145,000 (01 ST 1,145,000 (V] I 13,955 | 11/15/2026.
20775C QX 5 |CONN ST FIN AUTH HSG MTG .. | 06/16/2021. | Call ~ 100.0000 820,000 820,000 820,000 820,000 0 820,000 0 16,100 | 05/15/2027.
20775F CG 0 |CONN ST HSG FIN AUTH SPL OBLG .. [ 07/01/2021. | Redemption ~ 100.0000............ccvvveeerneee 95,000 95,000 | voovvvveees 100,062 95,530 (530) (530) 95,000 0 |.....2,494 |06/01/2026.
235036 4L 1 |DALLAS-FORTWORTHTX 2.156% 11/01/25. .. | 06/25/2021. | Piper Jaffray & CO........covvvvvvverrcvsmsnnnvrrin | 10,460,700 | ...... 10,000,000 |...... 10,000,000 | .......... 10,000,000 (V1 TR RN 10,000,000 | ..oovvrerrrenne ....460,700 |........ 460,700 | ..... 141,038 | 11/01/2025.
235036 6N 5 |DALLAS-FORT WORTHTX 1.649% 11/01/26. .. | 05/27/2021. | Morgan Stanley... 1,405,530 1,380,000 ..1,380,000 0 ..1,380,000 25,530 25530 | ....... 13,274 | 11/01/2026.
235036 6P 0 |DALLAS-FORTWORTHTX 1.749% 11/01/27. .. | 05/27/2021. | Morgan Stanley... 1,012,410 1,000,000 ..1,000,000 0 21,000,000 | ..oooorrierries | e 12,410 | ... 12,410 | ... 10,203 | 11/01/2027.
235036 6Q 8 |DALLAS-FORT WORTHTX 1.946% 11/01/28. ... | ..| 05/27/2021. | Morgan Stanley... 1,013,080 1,000,000 1,000,000 0 1,000,000 | v | 13,080 | ........13,080 | ... 11,352 | 11/01/2028.
235036 6R 6 |DALLAS-FORT WORTHTX 2.046% 11/01/29......cconvvvrrevrrnrrrrannens .. | 05/27/2021. | Morgan Stanley. .....1,500,000 . 1,500,000 0 . 21,500,000 | .o | s 16,125 | .........16,125 | ...... 17,903 | 11/01/2029.
235036 6S 4 |DALLAS-FORTWORTHTX 2.096% 11/01/30. | 0612772021 | MOrgan Stanley.......o.oovvovsovsovsoesenc | 1,000,000 | ........ 1,000,000 | ........ 1,000,000 | ... 1,000,000 (0 O P 1,000,000 | oo | oo | oenieniensinQ | o 12,227 | 11/01/2030.
249182 LG 9 |DENVERCITY & CNTY CO ARPT REV .| 04/13/2021. | Barclays Capital 6,195,800 | ........ 5,000,000 5,690,500 5,636,033 (20,588) (20,588) 5,615,444 ....580,356 | ........ 580,356 | ....... 93,056 | 12/01/2035.
249182 PS 9 |DENVERCITY & CNTY CO ARPT REV. .| 06/02/2021. | JP Morgan Securities INC..................... ...18,683,850 | ......18,575,000 |.....18,584,811 | ......... 18,584,607 (323) T574)) N - 18,584,284 99,566 99,566 | .....249,314 | 11/15/2030.
3137AA 4X 8 |FHMS 2011-K013 X110  0.745% 01/25/21 «e | | 01/01/2021. | Paydown 3,321,246 0 0| 47,128 | 01/25/2021.
3137AD  TK 3 |FHMS 2011-K014 X110 1.347% 04/25/21.......oovvvvrirrrecrrcnrrecii .| 04/01/2021. | Paydown........covvvvvvvvvvvvvsssvssssssssssssssssssssnnnns | i i 10,947,586 50,782 (50,782) (50,782) 0. 279,844 | 04/25/2021.
3137B1 BT 8 |FHMS2013-K026 X110 0.932% 11/25/22... .| 12/01/2021. | Paydown, 234,936 3 T T O (A7511) | oo | e (47,511) 0 11/25/2022.
3137B7 N2 1 |FHMS 2014-K036 X110  0.704% 10/25/23... .. | 12/01/2021. | Paydown, 280,351 79,794 [ oo | e (79,794) (79,794) 0 10/25/2023.
3137FC UM 7 |FHMS 2017-K070 X110  0.325% 11/25/27... .. | 12/01/2021. | Paydown, 22 360 15,639 | .oovvoeeeeeeeeeeennes | werereen (15,639) | .... (15,639) 0 11/25/2027.
3137FG R5 6 |FHMS 2018-K078 X110 0.086% 06/25/28... .. | 12/01/2021. | Paydown, 31,664 23.996 (23,996) (23,996) 0 2,322 | 06/25/2028.
3137FH 2B 8 |FHMS 2018-K156 X110 0.206% 07/25/36......occovvevvesveroeroos .| 05/11/2021. | Morgan Stanley............oocvococsvcmcn || 4248298 | | 4679210 3,966,239 | oo | (97,264) (97,264) 3,868,975 375253 | o 375,253 | ....187,876 | 07/25/2036.
3137FH 2B 8 |FHMS 2018-K156 X110  0.206% 07/25/36... .. | 05/01/2021. | Paydown 3287 2786 (2,786) (2,786) 0 61 | 07/25/2036.
3137F)  EK 1 |FHMS 2018-K081 X110 0.069% 08/25/28... . | 12/01/2021. | Paydown. 20,484 16,015 | oo [ s (16,015) (16,015) 0 1,756 | 08/25/2028.




Annual Statement for the year 2021 of the UNITED FlNANCIAL CASUALTY COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

'y

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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F Current Bond
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r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
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3137FL  YX 6 |FHMS 2019-K092 X110  0.708% 04/25/29.........ccmevrvreeerrrrernerrrionne . [ 1210172021, | PaydOWN........oovooiiieensennnssviissssssssssssiiinns | i o 14,788 12,533 | oo | i [P | O E— (12,533) 04/25/2029.
31392C MS 0 |FNW2002-W12A 5.199% 02/25/42 .. | 12/01/2021. | Paydown. 4971 4,971 5,224 4,953 19 19 4,971 02/25/2042.
45506A EK 3 |INDIANA ST HSG & CMNTY DEV. .| 07/01/2021. | Redemption ~ 100.0000............cccmmmmrrrnens 340,000 340,000 | ..., 365,687 342,732 (2,732) (2,732) 340,000 12/01/2027.
47770V AV 2 |JOBSOHIO BEVERAGE SYS STWD LIQ... .. | 01/01/2021. | Maturity. 1....15,010,000 | ....15.010,000 | ...... 15,010,000 | .......... 15,010,000 (00 TR IR 15,010,000 01/01/2021.
57587A HY 7 |MASSACHUSETTS STHSG 4.000% 06/01/39 .| 07/12/12021. | Redemption ~ 100.0000.............ccommvmvvnees 655,000 | .... 702,029 669,603 | cvvvvverreeeeerrree | e TZCI0k) ) [ - (14,603) 655,000 06/01/2039.
59333P 6A 1 |MIAMI-DADE CNTY FL  1.229% 10/01/25........cvvvvveerrmmerrrenrrreeennnnens .. | 06/02/2021. | Piper Jaffray & Co 2,221,252 2,200,000 2,200,000 2,200,000 0 2,200,000 10/01/2025.
60416Q FS 8 |MINNESOTA ST HSG FIN AGY .| 01/01/2021. | Redemption ~ 100.0000. ...10,679 10,000 0 10,000 07/01/2035.
60637B DV 9 |MISSOURI ST HSG DEV COMMN ..| 11/01/2021. | Redemption  100.0000. o 544,431 512,574 | eoooeoeeeeeeeeeeeeens | o (AT [ — (17,574) 495,000 11/01/2041.
60637B NS 5 |MISSOURIST HSG DEV COMMN .| 12/01/2021. | Redemption ~ 100.0000..........ccommmvrre | | 450,000 | oo 450,000 | oo 487,454 472,182 (22,182) (22,182) 450,000 05/01/2042.
64971X PQ 5 |NEW YORK CITY NY TRANSITIONALF........coovvemerrermmerrerinerreisieenes .. | 02/24/2021. | First Tennessee 6,000 000 6,254,340 6,242,896 (3.411) (3.411) 6,239,485 (5,365) (5,365) | ....... 48,875 | 05/01/2032.
649883 H6 5 |NEW YORK ST MTGE AGY HOMEOWNER.........ovvuerrrreemmmmmmmnerrenees ..| 10/01/2021. | Redemption ~ 100.0000..........ccommmmmmmir | 1,130,000 | ...... 1,130,000 | ........ 1,194,376 | oo, 1,154,929 | oo | eevveeend (24,929) (P2 7Lo) ) S DO 1,130,000 (I 27,682 | 10/01/2035.
658909 KZ 8 |NORTH DAKOTA ST HSG FIN AGY | 07/01/2021. | Redemption  100.0000. 1,300,000 1,300,000 | .......1,416,636 1,357,416 (57,416) (57,416) 1,300,000 0| .o 38,700 | 01/01/2047.
71883M MR 2 | PHOENIX AZ CIVIC IMPT CORP ARP...........cooiiiiiiiiiisicisisssssiassssissss ..| 02/17/2021. | Barclays Capital 6,675,000 |.......7,666,571 |...........7,584,612 | ... (E<72<) ) [ - (17,329) | covvvvevveeees 7,567,284 | oo 730,075 | ........ 730,075 | ..... 211,375 | 07/01/2032.
83756C AM 7 |SOUTH DAKOTA HSG DEV AUTH .. | 11/01/2021. | Redemption  100.0000. ..650,000 695,455 660,911 | oo o, TR R ) ) [ - (10,911) 650,000 0. 66,854 | 05/01/2031.
93978T VD 8 |WASHINGTON STHSG  3.500% 12/01/48..........eveerrrerererreeerrerene .. | 12/01/2021. | Redemption ~ 100.0000. . 805,000 |............805,000 851,328 830,101 (25,101) (25,101) 805,000 0 [ . 17,413 | 12/01/2046.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENIS..............ccccvvvvrrsisssiiissiinns  wvvsssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns || 94,441,195 | ...... 85,809,971 |....108,246,833 92,329,572 0 ... (RIS (0)) — [ {(SHERT)] — [ P 91,713,602 | ...oovvvvrrnd 0 |.2,727,593 |.....2,727,593 | ..2,019,111 XXX
Bonds - Industrial and Miscellaneous
015271 AU 3 | ALEXANDRIA REAL ESTATE EQUIT.....ooonmeerrrrreeeirmmeeeensreeeeesnnienes .| 10/07/2021. | US BaNK.....ovvvvvverveeereeeeeneenneeeneeeesssessisssnnnnns | 9,047,375 | ....... 7,500,000 | ....... 7494975 | ............ 7,494,561 (13) ()} SO DO 7494548 | ....oocceve .1,552,827 |....1,552,827 | ..... 300,465 | 12/15/2030.
02007T AB 1 |ALLYA2019-4 A2 1.930% 10/17/22 .. | 05/15/2021. | Paydown. 3,246,760 3,246,760 3,246 475 3,246,711 49 49 3,246,760 (V] I 14,770 | 10/17/2022.
025816 BU 2 |AMERICAN EXPRESS CO  3.375% 05/17/21..cooccvvvvssivrcssrivrens .| 04/16/2021. | Call  100.0000 12,000,000 | ...... 12,000,000 | ...... 12,265,680 | .......... 12,070,436 | coooceeereeee | cerrend (a2 ) O (69,772) | ovvvvvvrrrrss [ crriee 12,000,664 | .oocccvvrrvrcies | wevrrrens (L7 E— (664) | .....167,625 | 05/17/2021.
03067D AB 1 |AMCAR 2020-1 A2A  1.100% 03/20/23. .| 08/18/2021. | Paydown.........ooovvvvvvvvvvssssssssssssssssssssssssssinns | 14,528,771 | ... 14528771 | ...... 14,528,588 | .......... 14,528,390 381 KT R DO 14,528,771 (I - 58,487 | 03/20/2023.
032654 AH 8 |ANALOG DEVICES INC  2.875% 06/01/23........ccorreveeeerrrvveerrrmennernnns .. | 10/04/2021. | Citigroup. 9523512 9,145,000 8,792,681 8,968,892 53,640 53,640 9,022,533 ....500,979 | ........ 500,979 | ..... 222,020 | 06/01/2023.
04033  AB 7 |ARIFL2019-AA2A  2.410% 11/15/27...ocvcvrrvveeerrisnsscessreeennsisssneens .. | 12/15/2021. | Paydown 3,850,555 | ........3,850,411 3,850,508 48 48 3,850,555 (I - 46,582 | 11/15/2027.
053332 AZ 5 |AUTOZONEINC 4.000% 04/15/30 oo | TOMBI2021. | VaMOUS .o | 14,319,200 | o, 10,000,000 | ....... 9,993,300 794 794 9,994,190 1,325,010 |....1,325,010 | ....392,778 | 04/15/2030.
05526Q AE 6 |BAMLL 2015-200P B 3.490% 04/14/33........cocoomvmrvernmrrerrsrsressnnnnes .. | 09/13/2021. | Bank of America COrp............cccoommmmmmvvvcc | | 48915713 | ... 17,075,000 | ......17,788,208 | 0000 17,704,234 | ..ooooovooeorrerirrns | veveend (102,347) [ covvevececcens | e (102,347) [ covvvvvvvveveveveees | 10000 17,601,887 | oo ....613,826 | ....... 613,826 | ..... 469,919 | 04/14/2033.
05565E BC 8 |BMW US CAPITALLLC 3.400% 08/13/21 .| 08/13/2021. | MatUrity.......ovvvvvvvvvvvvvvsssssssssssssssssssssssssssnnnns | 5.000,000 | s 5,000,000 | .......4,994,900 | ...ccc..... 4,998,777 | .oovvveevmerrccees | o 1,223 1,223 0. 170,000 | 08/13/2021.
05586C AC 8 |BMWLT 2018-1A3 3.260% 07/20/21 woee | | 01/20/2021. | Paydown 1,126,826 5 5 0 3,061 |07/20/2021.
05607Q AR 9 |BXTRUST 2020-BXLP D 1.360% 12/15/29.......ccocimmmvvririarrriiianinnns .. | 11/15/2021. | Paydown . 4,839,314 5,636 5,636 . (VI IO 48,173 | 12/15/2029.
058498 AR 7 |BALLCORP 5.000% 03/15/22 .| 10/28/2021. | Call - 100.0000.........ccorvrvvrrrrrrrrrrrrrerrnnenes . 10,000,000 | .......4,170,000 | ..cooorrod, 103,161 | oo | erereen(70,365) [ oo | v (0R55) | E—— rerreenee 032,796 [ oo | e (32,796) | ......... (32,796) | ...... 291,489 | 03/15/2022.
065606 AB 1 |BWSTA2019-1A2 2.400% 10/17/22 .| 04/15/2021. | Paydown o 1853,071 21 0....7,896 | 10/17/2022.
075887 BT 5 |BECTON DICKINSON & CO 2.894% 06/06/22. . [09/13/2021. [ Call - 100.0000.........cccmmmrrrrvrvrveeriiarnnrnnnes ! 9,284,000 | ........8,936,778 | ...ccc....9,135,359 | ovvvoevevrceens | eorree 1A | | s TUAG | s | 0000000 9,208,774 | s | e 77,226 | .......... 77,226 | ..... 385,172 | 06/06/2022.
08162Y BK 7 |BMARK2019-B14225C 3.294% 12/15/61 | 02009/2021. | GIIGIOUP....ovororreroercrsoessvessoeniens | 16,996,788 | e 17,434,000 . 208,269 | cooccovreerss | cierne 17,067,296 | oo | e (70,508) | ... (70,508) | .....111,675 | 12/15/2061.
110122 CK 2 |BRISTOL-MYERS SQUIBB CO. .. | 06/14/2021. | Maturity. ....15,000,000 | ...... 15,000,000 e 14,995,025 | oo 4,975 4,975 R 0. 191,250 | 05/14/2021.
11120V AD 5 | BRIXMOR OPERATING PART .|09/02/2021. | Call  100.0000......00ccccvvvvvrrrrrrssssinneinnns /000,000 | ........ 7,000,000 | ........ 6,671,700 6,807,747 | oo | o 45,857 | covvveeeeeeecccc | e 45,657 6,853,404 146,59 | ... 146,596 | ... 576,285 |09/15/2023.
12189L AF 8 |BURLINGTN NORTH SANTA FE .| 06/15/2021. | Call  100.0000.........ccovrrvvrrrrrrrrrrrrrerrrrenes 11,380,000 | ......11,380,000 | ...... 12,058,774 | ..oo..... 11,431,978 | oo | verveenn (51,978) ((TRCT:) ) O DO 11,380,000 0| .. 294,458 | 09/15/2021.
12433Y AG 2 |BXTRUST 2020-VKNG B  1.240% 10/15/37. .. | 10/15/2021. | Paydown, 3,334,804 3,334,804 3,334,510 204 204 3,334,804 0. 34,821 | 10/15/2037.
12510H  AA 8 | CAUTO 2020-1A A1 2.690% 02/15/50 | 12/15/2021. | Paydown . 1,030,675 | .......1,030,406 |......... 1,030,745 (70) ()| I PR 1,030,675 0| o 17,353 | 02/15/2050.
125523 AE 0 [CIGNA CORP 3.400% 09/17/21 .| 03/18/2021. | Call - 100.0000.........ccovvvvrrrrrrrrrrrrrrrrrrnnns 5,000,000 5,000,000 5,000,000 0 5,000,000 0 .. 165,958 | 09/17/2021.
12596T AB 7 |CNH2019-BA2 2.550% 09/15/22 .| 02/15/2021. | Paydown 2,500,638 2,500,630 8 8 2,500,638 0 5,894 | 09/15/2022.
12597P  AC 2 |CNH2020-AA3 1.160% 06/16/25 | 12/15/2021. | Paydown e 184,580 | 784,463 17 17 784,580 0| v 9,101 | 06/16/2025.
14042W  AB 6 |COPAR2019-1 A2 2.580% 04/15/22 .. [ 01/15/2021. | Paydown 250,712 250,712 250,691 250,711 1 1 250,712 0 539 | 04/15/2022.
14315F  AB 3 | CARMX2020-3 A2A  0.490% 06/15/23 .. | 12/15/2021. | Paydown, 19,480,909 9,480,909 9,480,563 9,480,703 207 207 9,480,909 0 25,923 | 06/15/2023.
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14448C AM 6 |CARRIER GLOBAL CORP  1.923% 02/15/23.......ccovoimeerrverecrreianenns .. 102/15/2021. [ Call ~ 100.0000.........ceemmrvvvvvvrrvesssssnnnnnnn | 5,000,000 | ........ 5,000,000 | ........ 5,050,500 5,036,082 (2,097) (2,097) 5,033,985 | .ooovvvecrrenrins | e (33,985) | ......... (33,985) | .....213,875 | 02/15/2023.
165183 AL 8 |CFII2017-2A A1 1.990% 07/15/29, .. [ 02/15/2021. | Paydown 523,041 523.041 | o 519,261 526,600 (3,560) (3,560) 523,041 0 1,224 | 07/15/2029.
165183 AQ 7 |CFIIl2017-2A A2 0.557% 05/15/29, .. | 02/15/2021. | Paydown. 201,630 201,630 201,567 201,898 (269) (269) 201,630 0| ......147 | 05/15/2029.
165183 CD 4 |CFII2019-2A A1 1.950% 09/15/31 - | 12/15/2021. | Paydown ...10,425299 | ... 10,425,299 | ...... 10,423,485 10,409,646 ..10,425,299 0 | ....116,397 | 09/15/2031.
178772 AG 4 |CLMT 2016-CLNE C  2.778% 11/10/31..ccoovruuucrrrrecrnrmnrseennnrecennnnnns .. | 10/20/2021. | Bank of America Corp.................ccocvrrrrereees 7,672,266 | .......7,500,000 | ....... 7,390,703 7,449,611 7,461,618 | ..o ....210,648 | ........ 210,648 | ..... 186,512 | 11/10/2031.
191216 CT 5 |COCA-COLACO 3.450% 03/25/30. .| 09/23/2021. | VaHOUS...ccvvveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeneeene | 11,329,980 | ...... 10,000,000 | ........ 9,966,500 9,968,307 9,970,435 ..1,359,545 | .....1,359,545 | ..... 319,508 | 03/25/2030.
202670 AB 5 |CBSLT2016-BA2 1.553% 10/25/40 .. | 12127/2021. | Paydown 465,535 465,535 449683 | covvvoeeeeeeeeeeeee | e 15,852 | oo | i, 15,852 465,535 0 3,582 | 10/25/2040.
21871F  AA 6 |BCORE 2019-COREA  1.006% 12/15/31......ccvvrvvvveerrmmssrenrrrrensnrnnnns .. | 02/02/2021. | Barclays Capital .....36,183,000 | ...... 34,735,680 35,331,106 81,827 35,412,932 .....798,335 | ........ 798,335 | ....... 52,595 | 12/15/2031.
22550L  2A 8 | CREDIT SUISSE NEW YORK | M202020 | MBRUIRY oo | 15,000,000 | ... 15,000,000 | ...... 14,998,200 | ......... 14,999,050 1T S I 15,000,000 0 | ....315,000 | 11/12/2021.
23291G  AC 8 |DLL2019-DA1 A3  2.890% 04/20/23 .. | 12/20/2021. | Paydown 8,398,663 | ... 8,482,649 8,439,129 | covvvveeeeeeeeeeens | e (80,466) | oo | e (40,466) 8,398,663 0. 124,152 | 04/20/2023.
233046 AF 8 |DNKN2017-1A A2Il 4.030% 11/20/47.. .. | 11/20/2021. | Paydown. 1,383 1,388 62 1,450 0 37 | 11/20/2047.
233046 AK 7 |DNKN2019-1A A2l 4.021% 05/20/49.. v | . | 11/20/2021. | Paydown, 134,865 134,457 (7,047) 127,410 0 3,202 | 05/20/2049.
233062 AA 6 |DBCG2017-BBGA 0.859% 06/15/34.......vvvecimrrrrerinnerersnnnesensnnenes .. | 01/05/2021. | Morgan Stanley.............ccoooeeeeeevevveeeveveeeeeees | | 43195867 | .....43.225.000 | ... 43,151,547 | ..oovoo.. 43,067,120 5,886 [ .eoerveeereerees | corerirnns 43,073,006 | covveorerr ..122,861 | ........ 122,861 | ....... 23,116 | 06/15/2034.
23342K AC 8 |DRB2017-AA2B 2.850% 05/27/42 . | 12125/2021. | Paydown, 21,314,907 [ e, 1,322,905 | covevveeecrveees [ e (21,822) (21,822) .1,301,083 0| e 16,744 | 05/27/2042.
23342N  AB 4 |DLL 2019-MA2 A2 2.270% 05/20/22 .. | 03/20/2021. | Paydown. X 5,068,307 5,068,616 80 80 ..5,068,697 0. 17,433 | 05/20/2022.
233851 DY 7 |DAIMLER FINANCENALLC | 06/09/2021. | MarketAxe 2,254,281 2,200,000 | ... 2,195,908 2,196,968 384 384 2,197,352 56,929 56,929 | ... 22,740 | 03/10/2023.
233864 AD 9 |DTRT2018-1A4 3.030% 11/15/24 .| 01/15/2021. | Paydown, ...10,660,858 | ...... 10,660,858 | ...... 10,745,812 10,673,540 QLAY 7)) S TAPXC5:7) ) I ....10,660,858 0 11/15/2024.
247048 AC 8 |DEFT2019-1A2 2.780% 08/23/21 | 01/2212021. | Paydown, 1,896,066 | ....... 1,896,066 | ....... 1,895,829 |...........1,897,109 -(1,043) (1,043) 1,896,066 0| o 4,393 | 08/23/2021.
247126 AJ 4 |DELPHI AUTOMOTIVE SYSTEMS .| 11/24/2021. | Call - 100.0000............cccemmmmrmssssssvvssrrnens | | 12,000,000 | ...... 12,000,000 | ......13,064,980 |......... 12,838,773 | oo | oo (250,164) (P TI [C7 | R B, 12,588,608 | .....cooverrreenne ...(588,608) | ....... (588,608) | ..1,430,570 | 03/15/2024.
25755T AJ 9 |DPABS 2018-1A A2 4.116% 07/25/48.........oooveeeververriorrinnererrrerienns .. | 10/25/2021. | Paydown 4,065 4,065 4,252 (187) (187) 4,065 (I I 125 | 07/25/2048.
25755T AK 6 |DPABS 2018-TA A2l 4.328% O07/25/48......oocoooceroeeesseeseese .| 10/25/2021. | Paydown 4,680 4,680 4625 55 55 4,680 [ — 152 | 07/25/2048.
26208Q AB 3 |DRIVE 2020-1 A2 1.990% 12/15/22 .. | 04/15/2021. | Paydown. 5,272,182 5,272,182 5,271,989 192 192 5,272,182 0. 17,577 | 12/15/2022.
26857L  AA 0 |ELFI2020-AA 1.730% 08/25/45. .. | 12/25/2021. | Paydown 4,925,009 4,925,009 |......4,923472 | ............ 4,927,901 [ oo | ceereeeend (2,892) (VX172 S D 4,925,009 0. 36,975 | 08/25/2045.
26884A BM 4 |ERP OPERATINGLP 2.500% 02/15/30... .. | 10/07/2021. | Wells Fargo Bank.... 5,412,336 5,257,000 5,531,448 5,510,459 (20,210) (20,210) 5,490,250 | ..cooovreiierirns | e (77,914) | ........ (77,914) | ... 150,151 | 02/15/2030.
26969P AA 6 |EAGLE MATLSINC 4.500% 08/01/26 .| 07/17/2021. | Call  100.0000 10,001,000 | ... 10,001,000 | ... 9,813,490 | ..o, 9,859,376 | ..ooovoveeeeeesssr | v 12,360 | oo | oo 12,360 9,871,736 129,264 | ... 129,264 | ... 672,758 | 08/01/2026.
27034M  AA 2 |EARN2016-D A1 0.000% 01/25/41 .. | 07/26/2021. | Paydown. 609,629 609,629 609,629 612,764 (3,135) (3,135) 609,629 (V] — 4,906 |01/25/2041.
27035B  AB 3 |EARN2017-AA2 2.650% 01/25/41 .. | 11/25/2021. | Paydown. 11,986,292 1,986,292 1,985,798 .1,987,144 (852) (852) ..1,986,292 0| . 34,651 | 01/25/2041.
29373L AB 7 |EFF2018-1A2 2.870% 10/20/23 .. | 04/20/2021. | Paydown 11,543,500 | ........1,543,500 |........1,537,953 | .. ..1,543,085 416 . ..1,543,500 0 8,327 | 10/20/2023.
29374D AB 4 |EFF2019-2A2 2.290% 02/20/25 | 12/20/2021. | Paydown, 14582547 | ...... 14,582,547 | ...... 14,581,361 | ........ 14,565,440 | ..oovvvvcccccoees | errreee 17307 | e | i 17,407 | v | evvvrnn 14,582,547 0] ... 175,341 | 02/20/2025.
294429 AM 7 |EQUIFAXINC 3.600% 08/15/21 | 08/15/2021. | Maturity 5,000,000 | .......5,000,000 | ... 5,007,550 5,001,501 (1,501) 5,000,000 0 |....180,000 | 08/15/2021.
30166N AD 8 |EART2020-3AB 0.790% 09/16/24 o | 1211572021 | PAYAOWN. ..o | 1,770,983 | ....... 1,770,983 | ...... 1,770,696 | ......... 1,770,741 282 | oo | e 1,770,983 0. 13,991 | 09/16/2024.
337738 BC 1 |FISERVINC 2.650% 06/01/30 .. | 11/02/2021. | Various. ...12,696,050 | ..... 12,500,000 | ...... 12,478,000 PRy K1 — 1,649 ....12,480,829 215221 | 215,221 | ..... 305,670 | 06/01/2030.
340711 AY 6 |FLORIDA GAS TRANSMISSION .. | 01/26/2021. | Stifel Nicolaus. 5291550 | ....... 5,000,000 | ....... 4,988,150 4,988,708 27 4,988,735 ...302,815 | ... 302,815 | ....... 75,792 | 07/01/2030.
34528D AB 9 |FORDL2019-B A2A 2.280% 02/15/22 .. | 03/15/2021. | Paydown 3,262,832 3,262,832 3,262,829 3,262,831 2 2 3,262,832 0 9,589 | 02/15/2022.
345300 AA 9 |FORDR2016-1A 2.310% 08/15/27 .. | 02/15/2021. | Paydown, 11,500,000 | ...... 11,500,000 | ...... 11,496,878 | .......... 11,499,180 820 820 v 11,500,000 0. 44,275 | 08/15/2027.
34531K  AB 8 |FORDO 2019-CA2A 1.880% 07/15/22 | 06/15/2021. | PAYAOWN. .o | 4,946,654 | ........ 4,946,654 | ........ 4946201 | ........... 4,946,547 107 L1070 A D 4,946,654 0. 25,080 | 07/15/2022.
35729P JE 1 |FHLT 2005-1 M4 1.106% 06/25/35 .. | 10/25/2021. | Paydown, 922,321 922,321 | .o 666,377 925,360 | ..ovvorverrrrriens | s (3,040) (3,040) 922,321 (0[N I 4,920 |06/25/2035.
36253X AL 9 |GSMS 2017-500KD 1.413% 07/15/32 .. | 03/15/2021. | Paydown, 2295000 2.295.000 2.295.000 2,295,017 (17) (17) 2,295,000 0 8,223 | 07/15/2032.
368306 AN 6 |GB2020-FLIXD 2.443% 08/25/37 .| 01/14/2021. | Goldman Sachs...............ccccevvvvvvvvrrnirnrrnnnns 5,050,000 | ........ 5,000,000 | ....... 5,000,000 5,000,164 (208) (208) [ covvvvveeereereeens [ eevvivinenns 4,999,957 | .cooooorrrrrrrrirs | e 50,043 | .......... 50,043 | ......... 1,394 | 08/25/2037.
368306 AN 6 |GB2020-FLIXD 2.443% 08/25/37 | 08/15/2021. | Paydown 20,000,000 |......20,000,000 |...... 20,007,813 20,007,634 | ..oooocveeeees [ e (7,634) (7,634) 20,000,000 0| ...343,021 |08/25/2037.
38013T AB 7 |GMALT 2019-3A2A  2.090% 10/20/21...oocoooccoeereessceesseeesreeses .| 02/20/2021. | Paydown 1348031 | ... 1,348,031 | ....... 1,347,992 1,348,028 3 3 1,348,031 0 2,987 | 10/20/2021.
39154T AW 8 | GALC 2019-1 A3 3.050% 09/15/22 - 12/15/2021. | Paydown, ..17,520,484 7520484 | ... 17,513,610 17,517,878 2,606 2,606 ...17,520,484 0 | ....276,907 | 09/15/2022.
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41284W AB 6 |HDMOT 2019-AA2 2.370% 05/15/22 .. [ 01/15/2021. | PaydOWN...........oooiieenseennvvvviisssssssessssiiesns [ 104,084 | 104,084 | oo, 104,083 104,084 0 104,084 0 206 |05/15/2022.
437076 CA 8 |HOMEDEPOTINC 2.500% 04/15/27.........covvvveermrerrerrneereernnerreninnes .| 03/25/2021. | VaOUS...covvvveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneeeeeeee | ] 12850680 | . 12,000,000 | ...... 11,941,560 o 11,947160 | oo | o 1,316 1,316 11948476 | . 902,204 |........ 902,204 | ..... 110,972 | 04/15/2027.
43813V AB 4 |HAROT 2019-4 A2 1.860% 06/20/22 .| 08/18/12021. | Paydown............covvvvvvvvvvvssvsssssssssssssssssssis || 46475311 | 16,475,311 | ...... 16,474,293 ....16,475,042 269 269 ...16,475,311 0. 101,504 | 06/20/2022.
438140 AG 4 |HAROT2018-2A3 3.010% 05/18/22 .| 08/18/2021. | Paydown............oovvvvvvvvvvvvsvssssssssssssssssssiinns | 3690 072 | 3,690,072 | ....... 3,689,992 3.690,059 13 13 3,690,072 0. 36,844 | 05/18/2022.
44421M  AA 8 |HY 2019-55HY A 2.943% 12/10/41 .| 02/04/2021. | Variou 16,817,979 | ......15,293,000 | ...... 16,859,765 | .......... 16,808,912 (8,743) (LI Z5) ) S B 16,800,169 | ..ooovvvvvvvrrrs | e LA [V — 17,810 | ....... 62,723 | 12/10/2041.
448910 AB 4 |HART2019-BA2 1.930% 07/15/22 .| 08/15/2021. | PaydOWN............covvvvvssssssssiissvsnnnssssssssss | 4,067,030 | ... 4,067,030 | ... 4,066,778 | ............ 4,066,978 52 L5728 I IR 4,067,030 0 20,205 | 07/15/2022.
45378Y AN 4 |IPT2018INDP C 4.158% 07/10/35 | 01/21/2021. | Citigroup 9,242,188 8,750,000 8,994,824 8,946,310 (2,792) (2,792) 8,943,518 298,670 | ...... 298,670 | ....... 54,574 | 07/10/2035.
46591H AN 0 | CACLN 2020-1B 0.991% 01/25/28 - | 12125/2021. | Paydown 8,153,638 | ........8,153,638 | ....... 8,154,603 8,154,430 (792) (792) 8,153,638 0 [ 41,392 | 01/25/2028.
477870 AB 5 |JDOT 2019-BA2 2.280% 05/16/22 | 03/15/2021. | Paydown 5,195,269 | ........ 5,195,269 | .......5,195,248 5,195,266 3 3 5,195,269 (U - 16,869 | 05/16/2022.
482530 AG 0 [KIND 2020-AIPB  1.419% 03/15/37 .| 10/15/2021. | Paydown, 10,125,124 | ...... 10,125,124 9,821,999 | ..o 9,925,870 | oo | v 199,254 | ..ovvveeeeeeesee | v 199,254 | ovevvvvereessssis | evrvrnes 10,125,124 0] ... 123,251 | 03/15/2037.
49271V AE 0 |KEURIGDRPEPPERINC 3.551% 05/25/21.......ccccoommrrmvvvvcmmrininnnnnns | 06/25/2021. | MatUrity......c.coooccovvvvvssssssiivvssnvnsssssssssins | | 20,000,000 | ...... 20,000,000 20,000,000 0 20,000,000 0 ... 355,100 | 05/25/2021.
50117P  AC 3 |KCOT 2018-1A A3 3.100% 08/15/22 .. | 10/15/2021. | Paydown 12,986,347 2,986,347 2,996,589 | ooovvvvvvoeeeeeees | i (000272 ) [ E— (10,242) 2,986,347 0 39,365 | 08/15/2022.
55316E  AB 8 |MMAF 2019-BA2 2.070% 10/12/22 .. | 12/12/2021. | Paydown. 9,159,331 | ........9,159,331 916 916 9,159,331 0f... 100,024 | 10/12/2022.
563546 AF 7 |MSCIINC 5375% 05/15/27 | 09/02/2021. Call - 100.0000 ...10,000,000 | ......10,000,000 0 ....10,000,000 0 | ..1,099,807 | 05/15/2027.
57636Q AR 5 |MASTERCARD INC  3.300% 03/26/27.......oocovvveerereermreemeeeereeeenenenns .. | 04/16/2021. | Variou 8,337,075 | ........7,500,000 | ........ 7,479,075 795 795 7,481,669 | .ocoovveenne ....855,406 | ........ 855,406 | ..... 126,271 | 03/26/2027.
576433 UF 1 |MARM 2004-13 3A1  2.732% 02/21/54. | 1200172021, | PaydOWN......ovvvvvvvvvsvvssssssssssssssssssssssssssssinins | 78,398 | oo, 78,398 | oo 76,325 77,372 | oo | i 1,026 1,026 78,398 0| e 1,219 | 02/21/2054.
590027 AN 8 |MHP 2020-HILLE 3.210% 08/15/37. .. | 08/15/2021. | Paydown. 307,617 307,617 ..308,627 308,553 17 (952) (935) 307,617 0 6,667 |08/15/2037.
595017 AN 4 | MICROCHIP TECHNOLOGY INC .| 06/01/2021. | MaLUFiLY.....vvvvvvvvvvvssvvvsssssssssssssssssssssssssssssinns | 10,000,000 | ...... 10,000,000 | ..... 10,000,000 | .......... 10,000,000 (01 I B 10,000,000 0. 196,100 | 06/01/2021.
59523U AM 9 | MID-AMERICA APARTMENTS .. | 10/05/2021. | Wells Fargo Bank.... 6,616,140 | ....... 6,000,000 | ........ 6,102,240 6,074,669 | ...oooovverreererec | e TRIECI0) ) [ TR ILCT0) ) — (R E VI —— 552,960 | ........ 552,960 | ... 214,667 | 11/15/2025.
60871R  AF 7 |MOLSON COORS BEVERAGE CO. .. | 07/15/2021. | Maturity. 15,000,000 | ......15,000,000 | ...... 14,994,300 | ......... 14,999,304 696 ....15,000,000 01... 315,000 | 07/15/2021.
609207 AT 2 |MONDELEZ INTERNTLINC  2.750% O4/13/30.......cocoerrvrrvrrere .| 10/04/2021. | Credit SUISSE......vovvvevvevrreoseosecsinsiis | | 10,514,500 | ......10,000,000 | ...... 9,903,200 | ... 9,909,020 | oo o 6,800 9,915,820 ...598,680 | ...... 598,680 | .....269,653 | 04/13/2030.
61762L BH 5 |MSRR2013-R65B1 0.652% 04/26/53 .. | 12/25/2021. | Paydown 5,117,527 | ..o 5,117,527 | .ovvvoo 4,290,726 | ..oovvvovo. 4,934,060 | oo | e 183,467 | .... 5,117,527 0. 18,799 | 04/26/2053.
61763Q AA 9 |MSC2014-CPTA 3.350% 07/13/29 | 04/01/2021. | Paydown. ....25,481,000 | ......25,481,000 | ......25,879,629 25,633,387 | oo [ o (152,387) | .... . 25,481,000 0 |....284,538 | 07/13/2029.
61763Q AJ 0 |MSC2014-CPTC 3.560% 07/13/29. | 04/01/2021. | Paydown. 32,200,000 | .....32,200,000 | ......32,564,688 32,373,218 | oo | o (CERTAL:)) D - (173,218) 32,200,000 0| ...372,899 | 07/13/2029.
61764) AF 3 |MSC2014-MPD 3.693% 08/11/29 o+ | O8101/2021. | PaYAOWN. ... | 23,000,000 |......23,000,000 |......23,127,194 22,991,242 8,758 8,758 23,000,000 0| ...356,301 | 08/11/2029.
638620 AB 4 |NHLT2019-2AM1  2.359% 11/25/29.... o | 0712512021 | PAYAOWN. ..o | 9,425,000 | ........ 9,425,000 | ........ 9,424,986 | ............ 9,424,664 336 336 9,425,000 0| ...129,712 | 11/25/2029.
63862V AB 2 |NHLT 2019-1AM1 2.664% 06/25/29.... .. | 07/25/2021. | Paydown. 19,500,000 9,500,000 9,499,979 | ............ 9,499,991 9 9 9,500,000 0 ... 147,636 | 06/25/2029.
63941L  AA 1 |NAVSL2019-BAAT 0.512% 12/15/59 | 03/15/2021. | Paydown. 2,427,673 |......2,421,673 | .......2,421,673 2,421,185 6,488 6,488 2,427,673 0| v 2,153 | 12/15/2059.
641062 AS 3 |NESTLEHOLDINGSINC  1.000% 09/15/27....ccccoovvvvvsiverirrrin | 02/16/2021. | Cantor Fitzgerald............ooocvevvscomscmec | 4941950 | ....... 5,000,000 | ....... 4992250 | ........... 4,992,550 147 LY T D 4,992,697 | oo | o (50,747) | ... (50,747) | ...... 21,250 | 09/15/2027.
65535V BZ 0 |NAA2003-A3 A1 5500% 08/25/33 .| 12/01/2021. | Paydown, 2,728 2,728 2,735 2,750 (22) (22) 2,728 0 90 | 08/25/2033.
655844 BG 2 |NORFOLK SOUTHERN CORP  3.250% 12/01/21.......ccoovererverercnens .. 109/01/2021. { Call -~ 100.0000.........cccommrrrvvvvevivsiemmnren | | 5800.000 | ... 5,800,000 5,828,362 5,803,607 (3,607) (3,607) 5,800,000 0f... 141,375 | 12/01/2021.
67066G AF 1 |NVIDIACORP 2.850% 04/01/30 .| 08/11/2021. | Wells Fargo Bank..............cccooossvvvcvveeess | 410,810,000 | ...... 10,000,000 | ........ 9,962,900 | ........o.. 9,965,086 | ererrrerrerens | cevrereeren 1,508 1,508 9,966,594 ..B43,406 | ........ 843,406 | ..... 201,083 | 04/01/2030.
69353R  FS 2 |PNC BANKNA 2.028% 12/09/22 .. | 12/09/2021. | Call ~ 100.0000. 20,000,000 |...... 20,000,000 | ...... 20,000,000 20,000,000 0 20,000,000 0 ... 405,600 | 12/09/2022.
70450Y AH 6 |PAYPAL HOLDINGS INC  2.300% 06/01/30.........ccoo.ocorrrierrieeree .1 07/02/2021. | Goldman Sachs... 5,000,000 4,994,650 4,994,924 242 242 4,995,165 187,185 | ... 187,185 | ... 69,000 | 06/01/2030.
713448 ES 3 |PEPSICO INC 2.750% 03/19/30 .. [02/16/2021. | Wells Fargo Bank.............cc..coumerreersnrreenns 1,740,603 1,741,206 126 126 .1,741,333 153,305 | ........ 153,305 | ....... 19,918 | 03/19/2030.
74340X BK 6 |PROLOGISLP 3.250% 10/01/26, .| 10/06/2021. | Wells Fargo Bank...........ccccwwwwevvessssns | o 9 679457 | ........2,466,000 | ....... 2,575,589 2,562,794 | oo | e (0412 O - (12,712) 2,550,083 129374 | ... 129,374 | ....... 81,703 | 10/01/2026.
75513 CE 9 |RAYTHEON TECHNOLOGIES CORP..........ccommmrviinniiiinsrisiisniiienns .| 08/26/2021. | Call -~ 100.0000.........cccovvvvvvvvvrvvrvrrrrvrvreenns | 10,000,000 | ......10,000,000 | ...... 10,434,400 | ......... 10,290,246 | ...oooovvvvceers | e (168,742) | cocovvrrerrreree | e (168,742) | ..o [ s 10,121,504 | oo ..(121,504) | ....... (121,504) | ..... 387,034 | 03/15/2022.
78470N  AA 4 |SOFI2015-D A1 1.602% 10/25/36 .| 12127/2021. | Paydown reenn.088,072 ..688,072 696,311 | oo [ e (8,239) (8,239) 688,072 0 . 5,820 | 10/25/2036.
80285R AD 0 |SDART2020-2A3  0.670% 04/15/24......occoccooorsceesseeesoersreeees . | 12/15/12021. | PaydOwN.......cc.cooovvevscemrsvcensicoessioesiies | L 2000,000 | 7,000,000 6,999,194 6,999,434 566 566 7,000,000 0. 37,657 | 04/15/2024.
80286W AB 2 |SDART 20204 A2A  0.420% 09/15/23 .| 11115/2021. | Paydown 13,000,000 3,000,000 |.....12,999,572 | ......... 12,999,632 368 368 ...13,000,000 0| . 31,988 | 09/15/2023.
80287A AD 5 |SDART 2020-1 A3 2.030% 02/15/24.........ccovvrveverinerienerineriiensrinens .. | 12/15/2021. | Paydown, 5,629,363 5.629.363 | ... 5,628,892 5,629,093 270 270 5,629,363 0 89,689 | 02/15/2024.
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81746N AA 6 |SEMT2016-3A1 3.500% 11/25/46 | 1200112021, | PaYAOWN...vovvsvvsvsvsvsvssssssssvseses | 3,129,186 | ..... 3,129,186 | ....... 3,142,876 KRVY ¢k I (L7 74 ) O B— (15,587) 3,129,186 0| o 49,976 | 11/25/2046.
83149E AE 7 |SLMA2006-5A5 0.325% 01/25/27 .. | 01/25/2021. | Paydown 1,293,347 1,293,347 ..1,290,669 1,287,709 5,638 5,638 ..1,293,347 0 01/25/2027.
83192C AA 5 |SMB2019-BA1 0.462% 07/15/26 | 03/15/2021. | Paydown 1,156,951 | ......1,156,951 |........1,156,951 |...........1,155,060 1,891 v 1,156,951 0 07/15/2026.
85208N AA 8 |SPRINT SPECTRUM/SPEC | | 08/2012021. | Redemption  100.0000....vvevsovvsones | 1,500,000 | ... 1,500,000 | ... 1,504,500 | ........ 1,501,197 TCREET4) P B 1,500,000 0 09/20/2021.
855541 AB 4 |STARM 2007-S12A1  2.497% 01/25/37......cvonvvenreenneerneeensreirneens . | 12/01/2021. | Paydown. 90,804 90,804 80083 80.083 | ol 11389 | L 11,389 90,804 0 01/25/2037.
86358E UV 6 |SAIL 2005-HE1 M1 0.814% 07/25/35. .. | 04/26/2021. | Paydown. 217,845 217,845 218,005 (160) 217,845 0 07/25/2035.
87342R  AB 0 |BELL2016-1A A2l 4.377% 05/25/46 | 08/25/2021. | Paydown 19,040,120 9,040,120 | ..... 9,126,050 | oo | e TCISEE)) R D—— (85,930) 9,040,120 0 05/25/2046.
879369 AE 6 | TELEFLEXINC 4.875% 06/01/26 | 06/01/2021.| Call  100.0000 2,000,000 |........2,000,000 |......2,035,000 2,028,930 (3,236) (3,236) 2,025,694 | oo | o (25,693) ] ........ (25,693) 06/01/2026.
89233M AB 9 |TAOT 2019-D A2A  1.920% 07/15/22 .. | 08/15/2021. | Paydown. 5,150,280 | ....... 5,150,280 | ........ 5,149,899 5,150,183 97 97 5,150,280 0 07/15/2022.
90205F  AJ 9 |PRK2017-280PC  1.346% 09/15/34....orororsosoncrrs - | 09/09/2021. | Citigroup 22,126,719 | .....22,115,000 | .....18,920919 |......... 21,922,902 95,750 95,750 22,018,652 .. 108,067 | ..... 108,067 09/15/2034.
92348R  AD 0 |VZOT2017-3AC 2.530% 04/20/22 | 017202021, | PAYAOWN. ..ovvvsvvvessvvvesssevenssssssensssse | 20,000,000 | ...... 20,000,000 | ...... 19,997,710 [ oo, 19,999,660 340 340 20,000,000 0 04/20/2022.
928668 AP 7 | VOLKSWAGEN GROUP AMERICA | 1111212021, | Maturity. ...15,000,000 | .....15,000,000 | ......15,140,650 |......... 15,077,371 | oo | e (T737) | oo | e (EaA<74)) I D 15,000,000 0 11112/2021.
92867X  AB 2 | VWALT 2019-AA2A  2.000% 03/21/22...covccsvvvvvesvvrrsssivrnsssnerens | 06/20/2021. | Paydown, 6,046,906 | ........ 6,046,906 | ........ 6,046,418 6,046,789 17 17 6,046,906 0 03/21/2022.
92888D AC 9 |VFET 2019-1AA3  3.000% 03/15/23 [ 1211512021, | PaYAOWN.....occcvevversvessvensvessssesses | 18,861,940 | ... 18,861,940 | ... 18,861,861 | .......... 18,861,908 33 KK I B 18,861,940 0 03/15/2023.
974153 AB 4 |WSTOP 2020-1A A2  2.841% 12/05/50.........cmvvermeererermererneeerineen . | 09/05/2021. | Paydown. 55.000 55000 55000 55.000 0 55.000 0 12/05/2050.
98162X AB 1 |WOLS 2019-AA2A  2.890% 11/15/21......oooooiiicrcrrrrceriisssnnrrcceiiinens -] 01/15/2021. | PaYdOWN......ovvvvvvvvvvvsvssssssssssssssssssssssssssssinns | 147187 | oo, 147187 | oo, 147,182 147,187 0 147,187 0 11/15/2021.
01626P  AJ 5 | ALIMENTATION COUCHE-TARD A|05/14/2021. | Call - 100.0000 ....14,000,000 | ......14,000,000 | ......14,020,430 (L787) | o | rrersn 14,004,876 | s [ o (4,675) | oo (4,675)| ....689,780 | 07/26/2022.
136487 AA 5 | CANADIAN PACIFIC RAILWAY A | 03/26/2021. | Stifel Nicolaus 9,711,400 | .....10,000,000 | ......10,070,800 (1,621) ..(352,255) | .....(352,255) | ....116,736 | 03/05/2030.
380881 EK 4 |GCCT2018-1AA 2.620% 01/15/23 A| 01/15/2021. | Paydown ..11,000,000 | ......11,000,000 | .....11,144,180 (6,785) 0| o 24,017 | 01/15/2023.
576339 CC 7 |MCCT2019-2AA 0.483% 07/21/21 A| 07/21/2021. | Paydown ...11,000,000 | ...... 11,000,000 | ...... 11,000,000 35,374 0 . 32,746 | 07/21/2021.
89621A AP 4 |TCCT2019-2AA 3.038% 01/26/24 A| 01/26/2021. | PAYAOWN.....oocovvovsvsossossossonsies | 20,000,000 | ......20,000,000 | ......20,000,000 20,000,000 0 20,000,000 0 ... 50,633 | 01/26/2024.
3899999. Total - Bonds - Industrial and Miscellaneous 1,034,300,968 |.1,022,252,706 |.1,021,331,948 | ....1,023,845,507 | ...... 197,848 |.......(491,566) 0 (293,718) 0 ....1,023,551,127 10,749,843 |..10,749,843 | 17,852,132 | XXX
8399997 Total - Bonds - Part 4 1,577,783,863 | .1,558,862,677 | .1,579,586,884 | ....1,566,137,777 | ... 197,848 |...(1,096,164) | ........... 0| [GELRID) — 0 |...1,565,238,798 12,545,064 |..12,545,064 | 21,529439 | XXX
8399998. Total - Bonds - Summary ltem from Part 5. ..926,592,125 |...934,503,194 |...931,617,910 | .ooosvissccsscssins | oo | s 196,195 |.... 196,195 | oo | e 931,814,107 (5,221,983) | ...(5,221,983) | 1,843,891 | XXX
8399999. Total - Bonds 2,504,375,988 | .2,493,365,871 |.2,511,204,794 |....1,566,137,777 | ...... 197,848 |...... (899,969) | .... (702921 ] o0 [ 2,497,052,905 7,323,081 |....7,323,081 | 23373330 | XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
92978A  AA 0 | WACHOVIA CAPITAL TRUST | [ - [ 03/1572021. [ Variou .25,000,000.000 | ......25,000,000 | ......oc.0.oroee. | .....10,500,000 (14,815,750) | ... ..(14,815,750) 14,500,000 |...14,500,000 | ....348,109 | XXX
8499999, Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Prefermed. ...t || 25,000,000 XXX [ 10,500,000 (14,815,750) | ... ...(14,815,750) | ... 14,500,000 |...14,500,000 | ....348,109 | XXX
8999997. Total - Preferred SIOCKS - PArt 4......vcovsvesvsvesosissosssosssssssssssssssssssssssssssssssss s | 25,000,000 XXX | 10,500,000 (14,815,750) | ... .(14,815,750) | .... 14,500,000 |...14,500,000 | ....348,109 | XXX
8999999. TOtal - PrOfRITEd SIOCKS . oottt st s s, s | 25,000,000 XXX | 10,500,000 (14,815,750) | ... ..(14,815,750) 14,500,000 |...14,500,000 | ....348,109 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
004225 10 8 |ACADIA PHARMACEUTICALS INC .. | 06/28/2021. | State Street Bank..................ccccvvuumrrrrrrrrnees .5,900.000 XXX 309,368 | 315,414 | oo (6,046) (6,046) 309.368 ..(156,985) | ...... (156,985) | ... XXX
00434H 10 8 |ACCELERON PHARMA INC | 11/23/2021. | State Street Bank.... ..2,500.000 450,000 XXX e 212,734 | .......319,850 | ... (YA RT:Y) S DU D (47,116) 272,734 o AT7,266 | ... 177,266 XXX
015351 10 9 |ALEXION PHARMACEUTICALS INC | 07/22/2021. | State Street Bank 18,000.000 | ........ 1,933,534 XXX | 853,534 o(1,958,786) | oo | oo | o (1,958,786) 853,534 1,080,000 | .....1,080,000 | ...ooovecc. XXX
060505 10 4 |BANK OF AMERICA .. | 09/14/2021. | Class Action Litigation.................ccccceusrerrs 50 XXX 0 50 50 XXX
225310 10 1 |CREDIT ACCEPTANCE CORP. .. | 06/28/2021. | State Street Bank.... 700.000 | oo 312,898 XXX 304,549 242,298 62.251 62,251 304,549 8,349 8,349 XXX
375558 10 3 | GILEAD SCIENCES INC | 10/07/2021. | State Street Bank.... 1,500.000 | .......... 101,163 XXX | 162,169 | oo 87,390 | ........ 125 24T I Y D 74,779 162,169 | oo | oo (61,006) | ....... (61,006) | ....... 3195 | XXX
460146 10 3 |INTERNATIONAL PAPER CO | 10/01/2021. | Spin Off. 22,914 XXX 22,914 52,022 | ....... (29,109) (29,109) 22,914 0 XXX
524908 10 0 |LEHMAN BROTHERS .| 07/01/2021. | Class Action Litigation........................... 18 XXX 0 18 18 XXX
526038 10 7 |LENDINGTREE INC - | 06/28/2021. | State Street BanK.........eovvevscvsrsnn | 1,100.000 | ......... 244,004 XXX s 310,231 301,169 9,062 9,062 310,231 | oo | oo (66,227) | ........ (66,227) | covvere XXX
971807 10 2 |WILMINGTON TRUST CORP .| 01/04/2021. | Class Action Litigation. 8,274 XXX 0 8,274 8,274 XXX
971807 10 2 |WILMINGTON TRUST CORP . 09/22/2021. | Class Action Litigation. 43839 XXX (o I DT SN D 43,836 43,836 XXX




Annual Statement for the year 2021 of the UNITED FlNANCIAL CASUALTY COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

o Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B/A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUblicly Traded........cc.vvvivvrivssensensessssssssssssssssssssssssssssssssssssssssssssssssssssnens | 3,269,077 XXX [ 2,235,499 4,130,463 |..(1,894,965) | ..o oo | (1,894,965) 0 2,235,499 0 | .1,033,575 |....1,033 575 L3195 | XXX
9799997. Total - COMMON SOCKS = PaI 4...oeoeeorssrssrsssssssssssssssssssssssssssss s ssssinss s | 3,269,077 XXX [ 2,235,499 4,130,463 |..(1,894,965) | ..o v | (1,894,965) 0 2,235,499 0 | .1,033,575 |....1,033 575 . XXX
9799998 Total - Common Stocks - SummMary Hem flom PaIt 5...o..c..ceeeessossssrsssrsrsirsinss st || 1,272,353 XXX [ 1,582,231 ) Y 1,582,231 | oo ....(309,876) | .....(309,876) | oo XXX
9799999. Total - COMMON SHOCKS....ovcvsvessessessnssnssssssssssssssssss s s s ssssissis sttt | 4,541,430 XXX [ 3,817,730 4,130,463 |..(1,894,965) | ..o | | (1,894,965) 0 3,817,730 0...723699 |.... 723699 | ....... 3195 | XXX
9899999. Total - Preferred and COMMON SIOCKS.......vowrsmrsississsssssessessessss s sssssssssssssisssinns sttt | 29,541,430 XXX [ 14,317,730 | ........29,446,213 | .(16,710,715)| .. - (16,710,715) | oo 0| 14,317,730 | oo 0 | 15,223,699 |..15,223,699 | ....351,304 | XXX
9999999. Total - Bonds, Preferred and Common Stocks 2533917418 XXX 2,525522,524 | ....1,595,583,990 |.(16,512,867) o 17.412,836) | oo 0...2511,370,635 | ... 0 | 22,546,780 |..22,546,780 | 23,724,634 | XXX
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Annual Statement for the year 2021 of the UNITED FlNANCIAL CASUALTY COMPANY

SCHEDULE D - PART §

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change in| Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment [ B./A.C.V. Change in | (Loss)on | Gain (Loss) | (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
91282C BB 6 |US TREASURY NOTE 0.625% 12/31/27.... 01/12/2021 | Variou: 02/25/2021 [ VAIIOUS...........ovvveeoreveeesrereesseesseseesesens | eeneees 45,000,000 | .......44,620,313 | ....... 43,848,047 | ... 44,626,945 6,632 6,632 ...(778,898) | ...(778,898) | ...... 43,249 |......6,733
91282C BD 2 |USTREASURY NOTE 0.125% 12/31/22.... woo |+ | 01/12/2021 | JP Morgan Securities INC..........c...vverveerne 03/12/2021 | Barclays Capital 25,000,000 4,989,258 | ......24,987,305 | ....... 24,990,177 919 919 [ v | rrveerrineees | e (2,872) | ....... (2,872)]...... 6,388 |.....1,122
91282C BE 0 |USTREASURY NOTE 0.125% 01/15/24........ccccomvvremurennne .. | 01/26/2021 | Variou 03/02/2021 | Variou: 65,000,000 | .......64,850,195 | ....... 64,871,680 | ....... 64,853,591 3,396 3,396 [ oo | e | oo 18,089 |....... 18,089 |........ 7,269 |.......1,606
91282C BG 5 |USTREASURY NOTE 0.125% 01/31/23.... 02/23/2021 | Barclays Capital.... ... | 04/29/2021 | Barclays Capital..............oowwvveererreernrrenes | corvees 50,000,000 | .......50,015,625 | ....... 49,978,516 | ....... 50,014,174 | ... (1451 | e [ e | e (35,659)| .....(35,659) | ...... 15,366 |.......4,144
91282C BH 3 |US TREASURY NOTE 0.375% 01/31/26.... 02/24/2021 | Goldman Sachs.... ....| 03/08/2021 | Variou 25,000,000 | .......24,852,344 | ....... 24,523438 | ... 24,854,003 |... 1,659 ...(330,565) | ...(330,565) | ......... 8,961 |......2,952
91282C BL 4 |USTREASURY NOTE 1.125% 02/15/31.... 02/16/2021 | Barclays Capital...............cccereereerreerneeres 06/15/2021 | VAIIOUS.........oovveerrervrierrevesseneeesssenneisnes | ceeeees 15,000,000 | .......14,810,742 | ....... 14,425,000 | ....... 14,816,043 5,300 ...(391,043) | ...(391,043) | ...... 51,744 | ... 932
91282C BM 2 |US TREASURY NOTE 0.125% 02/15/24.... ... |.. | 0212412021 | Variou 12/06/2021 | PICI INVEStMENL..........cvvvevrircrircrrircrinnee ......230,000,000 |...... 229,332,227 |...... 227,295,200 |...... 229,508,113 | ...oevveevrrrrerns | wreeer 175,886 | v | e 175,886 | cvvvvvvercns | vverireerins (2,212,913) | .(2,212,913) | ....232,031 5,542
91282C BN 0 |USTREASURY NOTE  0.125% 02/28/23........ccovcvmvvrver .. | 03/29/2021 | Goldman Sachs..............ouuerreerrrrrerrennes 04/15/2021 | JP Morgan Securities INC..........c...rvuervveens | ovveeres 9,000,000 8,997,539 8,995,078 8,997,598 59 | oo | wreeereries | v (2,520) | ...... (2,520) | ...ovn.. 1437 | 917
91282C BP 5 |US TREASURY NOTE 1.125% 02/29/28.... 03/16/2021 | Variou: 10/22/2021 | VAHIOUS.......vooooeevveeeveeeeseesseeeessseesessins | i 50,000,000 | .......49,761,719 | ....... 49,181,250 | ....... 49,782,228 20,509 ...(600,978) | ...(600,978) | ....337,226 |..... 14,980
91282C BQ 3 |USTREASURY NOTE 0.500% 02/28/26.... 03/19/2021 | Goldman SachS............cuwvveerrrrreernerreerns 07/19/2021 | Barclays Capital..............ouevveererreernrennes | coveees 40,000,000 | ......39,356,641 | ...... 39,731,250 | ....... 39,400,825 | ...covveererrriers | e BA184 | i [ A4184 | e [ [ 330,425 |..... 330,425 |...... 77174 ... 7,473
91282C BS 9 |US TREASURY NOTE 1.250% 03/31/28.... 04/13/2021 | Credit Suisse. 06/15/2021 | Morgan Stanley.................ccooevvevmrevviiesnes | covvees 40,000,000 | ......39,658,398 | ......40,218,750 | ....... 39,667,082 8,683 [ ..oovvveeris [ e [ 551,668 |..... 551,668 |....105,191
91282C BV 2 |USTREASURY NOTE 0.375% 04/15/24.... ... |.. | 04/126/2021 | Various 10/21/2021 | Barclays Capital............ccc.ourverneiesneiinins | covvne 10,000,000 0,009,375 | .........9,938,281 | ....... 10,007,825 (1,550) | vooverrverrens [ e | e (69,544) | ....(69,544) | ...... 19,471
91282C BW 0 |US TREASURY NOTE 0.750% 04/30/26...........coucverureenne .. | 05/04/2021 | JP Morgan Securities INC............c..coevvernc 06/22/2021 | Morgan Stanley. 20,000,000 | .......19,935,938 | ....... 19,909,375 | ....... 19,937,587 1,649 | v [ [ e (28,212)] .....(28,212) | ...... 22,011
91282C CD 1 |USTREASURY NOTE 0.125% 05/31/23.... 06/17/2021 | JP Morgan Securities INC..............cccoevvvern. 08/12/2021 | CIIGrOUD. ... vvveererreererreesesereesssenseiiaes | cereees 10,000,000 9,982,813 9,986,328 9,984,157 1,345 | v [ e | e 2471 | ... 2,171 | 2,527
91282C CF 6 |US TREASURY NOTE 0.750% 05/31/26.... 06/02/2021 | Citigroup 10/21/2021 | JP Morgan Securities INC............coueveevevns | covvnee 10,000,000 | ......... 9,976,563 | .........9,819,531 | ......... 9,978,327 1,764 (158,796) | ...(158,796) | ...... 29,508
91282C CG 4 |USTREASURY NOTE 0.250% 06/15/24.... 06/22/2021 | Various 08/27/2021 | GoIdMAN SACKS..........covrvrverrerreireerriirias | ceveees 22,200,000 | .......22,108,898 | ....... 22,107,211 | ....... 22,114,918 6,019 | oooeerrrees [ | e (7,707) | ....... (7,707)] ..... 11,525
91282C CH 2 |US TREASURY NOTE 1.250% 06/30/28.... w.o | | 07/01/2021 | Goldman Sachs...........ccceevererverierireriinns 08/27/2021 | Goldman Sach: 5,000,000 5,001,758 5,049,805 5,001,699 (59) | covvevrerrerenns | e | e 48,106 |....... 48,106 |...... 10,360
91282C CJ 8 |USTREASURY NOTE  0.875% 06/30/26............covuvrrerrnnee .. | 07/26/2021 | Citigroup. 08/11/2021 | GoIdMAN SACKS........vvorverrververriirrerriirias | ceveees 25,000,000 | .......25,193,359 | ....... 25,095,703 | ....... 25,191,672 (1,688) | .ovvevvverrees [ ervrerrrriis | e (95,969)| .....(95,969) | ...... 25,560
91282C CR 0 |US TREASURY NOTE 1.000% 07/31/28.... 08/17/2021 | Variou: 12/29/2021 | Barclays Capital.............cc.ouevvererrirnerinnens | covened 30,000,000 | .......30,023,438 | ....... 29,226,563 | ....... 30,021,930 |... (1,508) ...(795,367) | ...(795,367) | ....123,913 |.......6,
91282C CT 6 |USTREASURY NOTE 0.375% 08/15/24.... 08/17/2021 | Various 10/07/2021 | Barclays Capital.............ooovvvvermevererinnes | e 20,000,000 | .......19,976,953 | ...... 19,912,500 | ....... 19,978,014 | ... 1,081 | s [ o | s (65,514)| ....(65,514) | ...... 11,005
91282C CT 6 |US TREASURY NOTE 0.375% 08/15/24.... 09/02/2021 | Variou: 12/06/2021 | PICI Investment 20,000,000 9,980,664 | .......19,776,600 | ....... 19,982,416 1,752 ...(205,816) | ...(205,816) | ...... 22,826 |.......
91282C CW 9 |US TREASURY NOTE 0.750% 08/31/26. 09/28/2021 | Goldman Sachs.... .| 10/07/2021 | JP Morgan Securities Inc.. ) — 5,000,000 14,934,180 ..4,934,503 323 ...6,122 6,122 3,936
91282C DB 4 |US TREASURY NOTE 0.625% 10/15/24.... «.. | | 11/01/2021 | Variou 12/02/2021 | CHIGrOUD. .....coorvvveeeeereeeeeseerseneeiiseeseiies | e 20,000,000 9,937,695 | ......19,864,844 | ....... 19,939,895 2,200 | oo | e | oo (75,051)| ....(75,051) | ...... 16,827 |....
91282C DG 3 |US TREASURY NOTE  1.125% 10/31/26........ccoccoossvvrernnnee .. | 11/03/2021 | Various 12/01/2021 ] Goldman SachS............ccvuurvverisriveeisssienees | v 30,000,000 | .......29,936,133 29,937,043 LT OOPOOOOPOOOR IVPOPIOPOPRS POV 21,941 [...... 21,941 |...... 29,834 |.......3,263
0599999. Total - Bonds - U.S. Govemment. -.....821,200,000 |...... 818,242,768 |......813,641,864 |...... 818,520,765 277,995 0 0
Bonds - Industrial and Miscell.
02665W DZ 1 |AMERICAN HONDA FINANCE.. 09/07/2021 | Deutsche Bank..... veer | 1072072021 | MArkEtAXESS.......oouurveremarrivranrnesisenneniene | ceereeees 3,475,000 3,472,324 .3,464,968 29 29
031921 AB 5 |AMWINS GROUP INC  4.875% 06/30/29. 07/14/2021 | Goldman Sachs .| 07/15/2021 | Goldman Sachs..............cccowwvwerererrerreninnes ...100,000 ....100,000 ...101,125 0
09202V AY 4 |BLACK2017-1AA1AR  1.174% 04/24/29 07/15/2021 | MizUhO SECUMHIES......vvvvrvvevvvvrrerrrrvir 10/25/2021 | Paydown 2,091,372 2,091,372 2,091,372 2,091,372 0
12526P AA 2 |CFMT 2021-HB5 A 0.801% 02/25/31 02/05/2021 | Barclays Capital 1212512021 | PaYdOWN. ... | cveeeenns 6,120,385 | ......... 6,120,378 | .........6,120,385 | ......... 6,120,385 7 7
20754C  AB 5 |CAS 2020-R01 1M2  2.142% 01/25/40. 07/20/2021 | Wells Fargo Bank...............cocceveeerveernes 1212712021 | PaYOWN......ocovuvrverreriesenrenssennisenns | evevvenns 8,795,980 | ......... 8,845,458 ...8,795,980 | ......... 8,795,980 | ..oovrvverrncrnies | e (49,477) | .... ....(49,477)
25755T AJ 9 |DPABS 2018-1A A2l 4.116% 07/25/48 04/09/2021 | Various 10/25/2021 | Paydown 214,733 225,437 214,733 214,733 | oo | e (10,705) | ... ....(10,705)
30166A AB 0 |EART 2021-3A A2 0.340% 01/16/24... 08/17/2021 | Wells Fargo Bank...............cccceveeerveernes 12/15/2021 | PAYOWN......ooovuvrverrrriesenrisssenninenns | eveveenne 3,955,651 3,955,492 3,955,651 3,955,651 159 159
30166R AC 1 |EART 2021-1A A3 0.340% 03/15/24 01/25/2021 | Barclays Capital wor | 1211512021 [ PaYAOWN........cvvoveeveereericsnereesenensinns | ceeeeeees 4,479,110 4,479,021 | .......4,479,110 | ......... 4,479,110 89 89
31620M BT 2 |FIDELITY NATIONAL INFORM 02/23/2021 | JP Morgan Securities Inc.. | 1170312021 | VAHOUS......ccvvevveereeerceevioresevesseeseeisennes | eeveens 15,000,000 4,906,850 | .......14,748525 | ....... 14,912,204 5,354 5,354 ...(163,679) | ...(163,679)
35564K GX 1 |STACR 2021-DNA5M1 0.700% 01/25/34 07/19/2021 | Nomura Securities Intl...............cccoevvveere. 1212712021 | PaydOWN.......oovverrericreneerissessiisnenies | e 17,669,139 | .......17,669,139 | ...... 17,669,139 | ....... 17,669,139 0 0
40390F AA 8 |HCRXINVESTMENTS HOLDCO.. 07/16/2021 | Various 10/29/2021 | Call ~ 100.0000... 8,250,000 8,382,813 8,250,000 8,376,438 (6,375) (6,375) ...(126,438) | ...(126,438)
573874 AC 8 |MARVELL TECHNOLOGY INC 04/05/2021 | JP Morgan Securities INC...............cc......... 04/06/2021 [ VAIIOUS.......vvovverrrerreessreeessesneesssssssssss | eveeees 10,000,000 9,980,400 9,991,400 9,980,400 (V0 ST ISR B 11,000 |....... 11,000 |....
698813 AA 0 |PAPA JOHN'S INTERNATIONA. 09/08/2021 | JP Morgan Securities Inc.. verr | 09/09/2021 | CHIGIOUD.....vvvvvvveeerreverenresvssnsesiisenssiinss | e 6,500,000 .6,500,000 .6,565,000 | ........ 6,500,000 0 [ [ [ 65,000 |....... 65,000 |...
80286X AB 0 [SDART 2021-2A2 0.280% 04/15/2 ... | .. | 05/17/2021 | Royal Bank of Canada wore| 1211512021 | PaydOWN. ......ocvvvevrrisrervienesriressenins | 011,091,289 | 111,091,084 | .......11,091,289 | ....... 11,091,289 205 205 (U 2,966 |....
85208N  AD 2 |SPRINT SPECTRUM/ SPEC I......ocvmrrvvirrrrreerrerrirneenienns .. | 1171612021 | Barclays Capital...............ouerreernmerrernnes 12/20/2021 | Redemption ~ 100.0000...........ccerrvveere | cevverrmnn 468,750 | ...oouec 493,828 | ........... 468,750 | ....c..... 468,750 | ..oovrvverrrcrries | e (25,078) (25,078) 0 5552 |......3,578
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Annual Statement for the year 2021 of the UNITED FlNANCIAL CASUALTY COMPANY

SCHEDULE D - PART §

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

2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change in| Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment [ B./A.C.V. Change in | (Loss)on | Gain (Loss) | (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
92343V GG 3 |VERIZON COMMUNICATIONS INC........cconmerrverrrrreens 03/11/2021 | Citigroup. 12/03/2021 | Bank of America COm..........cc..rmuervermuees | v 15,000,000 | .......14,970,450 | ....... 14,851,050 | ....... 14,974,406 3,956 3,956 ...(123,356) | ...(123,356) | ....154,063 |......cccooeern.
BL3748 82 1 |SBA SENIOR FINANCE Il LLC B TERM LOAN 10/07/2021 | Toronto DOMINION. .........cceerreeecrersnreennee 12/31/2021| Call _100.0000 91,784 91,096 91,784 91,132 36 36 652 652 297
3899999. Total - Bonds - Industrial and Miscellaneous .....113,303,194 |...... 113,375,142 |...... 112,950,261 |...... 113,293,342 | coocvvicd 0| (81,800) 0 (81,800) 0 0 [...(343,081)] ...(343,081)| ....628,552 |..... 19,594
8399998. Total - Bonds ......934,503,194 |...... 931,617,910 |...... 926,592,125 |...... 931,814,107 | ..ocvvvverrenncd 0 [ 196,195 | ..ovvvverecne 0 [ 196,195 | ..oocvvenec (V] 0 |.(5,221,983)].(5,221,983) | .1,843,891 |...118,401
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
03044L 10 5 |AMERICAN WELL CORP A 03/23/2021 | State Street Bank..............cooceervvrererreenns 06/28/2021 | State Street Bank 30,000.000 567,396 | ...coooner 417,631 567,396 0 ..(149,765) | ...(149,765) | ...ovvvvererrees [ e
060505 10 4 |BANK OF AMERICA CORP.......cocovvveerriirerreierennnees 11/18/2021 | State Street Bank ... | 11/18/2021 | State Street Bank 1.000 445 0 v 445 |
084310 10 1 |BERKELEY LIGHTS INC 03/23/2021 | State Street Bank ... | 06/28/2021 | State Street Bank...........c..coeevereeeererrerecens | e 10,700.000 530,947 526,507 530,947 0 cen(4,440) | ...
08862E 10 9 |BEYOND MEAT INC 06/28/2021 | State Street Bank...............ooucvveeeerrverenes 10/07/2021 | State Street Bank 3,200.000 | ..ooveerns 483,867 | ovvvvrreee 327,722 | e 483,867 0 +..(156,145) | ...(156,145) | ...ovcrvvvrrerns [ cererrcrriinnne
871332 10 2 |SYLVAMO CORP. .. | 10/01/2021 | Spin Off. 10/20/2021 | State Street Bank 0.910 12 25 12 0 14
046353 10 8 |ASTRAZENECAPLC C| 07/22/2021 | State Street Bank...........cccoourvveernssrreernes 08/23/2021 | State Street Bank 0.400 9 23 9 0 SRy L1
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,582,231 | ........1,272,353 | ......... 1,582,231 0 0 0 0 0 0 | ...(309,876) | ...(309,876) | ...
9799998. Total - Common Stocks v 1,682,231 | 1,272,353 | ..o 1,582,231 0 0 0 0 0 0 | ...(309,876) | ...(309,876) ... ..
9899999. Total - Preferred and COMMON SHOCKS. ...ttt st ettt bbbt | cbissieas 1,582,231 | ........ 1,272,353 | ......... 1,582,231 0 0 0 0 0 0 | ...(309,876) | ...(309,876)| .............. 0 ] e 0
9999999. Total - Bonds, Preferred and Common Stocks. 933,200,141 |...... 927,864,478 |...... 933,396,338 | oo [ 196,195 | oo [ 196,195 | v (] I 0 |.(5,531,859)].(5,531,859) | .1,843,891 |...118,401
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Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A-Sn. 2
NONE

Sch. DB - Pt. B - Sn. 1
NONE

Sch.DB -Pt.B -Sn. 2
NONE

Sch. DB -Pt. D - Sn. 1
NONE

Sch.DB -Pt. D - Sn. 2
NONE

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31

Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
CITIBANK NEW YORK, NY.....oovorrriiiimmiiiisiiisssissssssssssssssssssssssssssssssssssssssnss | coseees XXX
STATE STREET BANK KANSAS CITY, MO.....ouiiiiiiiieieineineieeisse e issise s sssssnses | eeeiees 22,344 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 22,344 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 22,344 | XXX
0599999. Total Cash XXX | XXX 0 0 22,344 | XXX

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

1. January 9,324 | 4. April 7. July 10. October.
2. February 5. May. 8. August. 11. November. 9
3. March 9,370 | 6. June. 9,370 | 9. September. 9,604 | 12. December 22,344

E27
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Annual Statement for the year 2021 of the UNITED FlNANCIAL CASUALTY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
‘TREASURY BILL 1ot vttt ettt r e s e eeen 12/30/2021.......cconuuc 0.03 | 03/24/2022 27,998,087 23
0199999. U.S. Government BoNdS - ISSUBT ODIGALIONS...............rviureieiceiee bbb L8 eE LR SELLReE LR 27,998,087 23
0599999. TOtal - U.S. GOVEIMMENT BONGS..........ovviuriiiieieieieiseiss e840 000000100 S048 000000000000 10E0E LR 27,998,087 23
Total Bonds
7699999, SUDLOLAIS - ISSUET ODIGALIONS............vvvvvsiriiisieisi 0810121021004 008 0010814081041 E 00000 4001014018110 27,998,087 | oo 0 23
8309999, SUDLOAIS = BONMS.........ocevvvssseiisi st 8821481841240 088 H48 1108811810458 8 1010008 L8181 27,998,087 | covoooovveoeeeeoeeeceseercererrceriinnn) 0 23
Exempt Money Market Mutual Funds as Identified by the SVO
857492 88 8 | STATE STREET TREASURY MMF TRIXX.......ooiiiiurimimciimcimieseisee s 12/31/2021................ 0.005 | ..ooovveeeieeeieeeiieen | 427,438 67
8599999. Total - Exempt Money Market Mutual Funds @s 1dentified DY the SVO...........c.vuiiiiiiii L0 10811808 L8188 | 427,438 67
9999999. Total- Cash EQUIVAIENtS R 28,425,525 90
Line Nuber Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. TA s 27,998,087 1= 0 1C e 1D s 0
1E 0
1B. 2A 0
1C. 3A 0
1D. 4A 0
1E. 5A 0
1F. 6 0
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SCHEDULE E - PART 3 - SPECIAL DE

POSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMAL. e AL | s | s
2. Alaska
3. ANZONA...... .
4. ArKansas.........coocovvrvereneeneen AR | i B.... [INSUR UNDERWRITING COLLATERAL........cevrirerrierinireirerisessisenssissssssnss 235,793 242,031
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT v
8. Delaware
9. District of Columbia .
10 Florida......cooeveeviniiercnenics FL | cotieiris | ettt
11.  Georgia .| INSUR UNDERWRITING COLLATERAL.....cccoourirrireiniieriesesneseesssesesssensees (510190 2 I 61,795
12, HaWa.occecvccecceeecceeceeesdHE | s ettt
13, 1daN0. ... D [ i [ e
14.  lllinois L
15.  Indiana IN|..
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY]..
19, LouiSiana.......cccvvveverirernririnend LA | ooiiiiee | et
20.  Maine... ME|..
21. Maryland MD|.. .
22.  Massachusetts..........cccoceerrrnnee MA| ... B.... | INSUR UNDERWRITING COLLATERAL......ccooeverrermriiinerieseieeseesseiseriesseens 531,789 ....545,858
23.  Michigan....
24, Minnesota..
25, MiSSISSIPPi....ccoervrvrernriernnneeee MS | i,
26.  Missouri.
27.  Montana....
28.  Nebraska.........ccccceververrivereren NE | i
29.
30.  New Hampshire.
31 NBW UETSEY .t NU | s | s
32.  New Mexico... . | INSUR UNDERWRITING COLLATERAL......ccooeverrrmrerimeriesssneiseesssissesssensens 336,131 ....345,023
33.  New York e | e
34, North Carolina... . | INSUR UNDERWRITING COLLATERAL......ccooeverirrnerrmerisseisesseesssissesssensens 351,181 ....360,472
35.  North Dakota.
36. . | INSUR UNDERWRITING COLLATERAL.....cccoouririerrinrimerieseiseiseesssissessssnsens 2,749,246 2,821,981
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.
40.  Rhode Island e | s
41.  South Carolina... . | INSUR UNDERWRITING COLLATERAL.......covirrireririeirenineinnseserssssessesssesenens 220,742 ....226,582
42, S0Uth DaKOt.......cvurereerirereenceeSD | s | e
43, TennesSee........cccevevrerirerennns
44,  Texas
45,
46. e | e
47.  Virginia... . | INSUR UNDERWRITING COLLATERAL......ccoouerirriririineriesiieseeississesieenieens 326,097 ...334,724
48, WaShinGtoN. ..ot WA | s | ottt
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa
53.  Guam.
54.  Puerto Rico
55.  US Virgin Islands.
56.  Northern Mariana Islands.. .
57, €anada......cccoovervenineene d CAN | s | s
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total.irrirrirrerins XXX XXX 2,985,039 3,064,012 1,826,142 | ..o 1,874,454
DETAILS OF WRITE-INS
BBOT. oot | frereineis | eeee e
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cc.cocveiiiiiiniians XXX XXX 0 0 0 0
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