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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ....oiuimiiiiieieieiiiiiee sttt 2,316,046 |........... 22.159 |......... 2,316,046 |....covoviieen 0 | 2,316,046 |........... 22.159
1.02 All other QOVEINMENES .......cc.oiiuiiiiiieeieeeeee e
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAFANTEEA ... e [reseenenicaas 0.000 [reeeeeereeeeeeeenes [0 Y | IS [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEET ...t 2,055,899 |.......... 19.670 |......... 2,055,901 [ 0 o 2,055,901 |........... 19.670
1.06 Industrial and MISCEIANEOUS .............ccocveveveverereeeeeeeeeie e oo 5,117,795 |.ccocee. 48.964 |......... 5,117,793 | 0 o 5,117,793 |........... 48.964
1.07 HyDFid SECUMHES .....oveviiiiieieieieictee ettt [eeeeneneeas 0.000 [.eeeevverrennes O fooreeeeeireeeens O o (O 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |eeeeeeeeiens 0.000 |.ooveeieeiees O e O e (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccccvevieiiieiiiiiiiiiii )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeveveveveeererereeeeee e s 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [.eeeevveiriennee 0 freenrreeieeen O e [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes O oo O o () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ...............oco..foreeeeconnnis i 0.000 [reeeeeereeeeeeenenes O oo O o (I 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovveeeeenen oo s 0.000 [.eeeeveverriennee O fooreeeeeireeeens O o (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 |.ooveeieeiees O e O e (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnircnnnnieeere o v 0.000 [.eeeeveverriennee 0 freenrreeieeen O e [ 0.000
3.05 MUUI fUNDS ...evieiieiete e e 168,096 |............. 1.608 |..ceeenene 168,096 |.....ovoveeenennn 0 | 168,096 |............. 1.608
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [.eeevveiriennee 0 freenrreeieeen O e [ 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.08 Exchange traded fUndS ............ccceueueueueiiinisieieeeeeee e e 126,834 | 1.213 [ 126,834 | 0 e 126,834 |............. 1.213
3.09 Total COMMON STOCKS ........cocvvevivieiieeeeieteieteteeeeee et es e e 294,930 | 2.822 | 294,930 | 0 e 294,930 |............. 2.822
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.cveveueuieeeieieeeeeteeeeeeeseteteseseseasassesssesesesesssss s sesesesesfeeseeseseenessesaenens 0
4.02 Residential mortgages .... .0
4.03 Commercial MOMGAGES .......coreeriirrieiiieiieieree e see et ere e see e e 0
4.04 Mezzanine real estate 10ans ...............cccocoviiiiiiiii 0
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........cccecviiiiiiiiieiienicieice e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ......c.cveueurmriiirieieieieieeeessieieieseeesese e [ 0.000 oo 0 e O s [0 I 0.000
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 oo 0 e O s [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V SRR | ISR () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......ccccorrireniiiinrsseeeeeseneseseseeee e (48,734)............ (0.466)|............. (48,734 0 e (48,734)........... (0.466)
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvieeeevereiniieeeeeeeseeses [ 149,596 |............. 1.431 .. 149,597 | O [ 149,597 |............ 1.431
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|occeeeeeene. 100,862 |............. 0.965 |............ 100,863 |...voveveeeeeeenn O 100,863 |............. 0.965
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 10,452,070 100.000 10,452,071 10,452,071 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiuiiiiitiiiiitiite ittt bbb bt bbbt E b E e E £ E e b E £ E A E e E e bt e b e e bt e b e e b e eb et 2eemse e e esene e s e e e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........iiiiiiiiii bbbt bbbt bbbttt aR e e aeeaesbesaeebesteeaesaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........o ittt e e e e e e st e eaeeaae oeabeeabeeabe et e et e e s e aRe e abeeas eeesseeseeaseenaeeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T i TR o1 10 o e R PP RTPS

3.2 TOtals, Part 3, COIUMN 12 ... bbbt b et b bbb e s e e b e e b e e b e e b e e h e d e b e b e s b e b e saebe S84 E SRS AR SR L AR e R LA b e R e e b e R e e b e b et ebesebeses sttt
P aXeTe (U= o e =TotoTU o | OO PRS
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......cccooeevvevneeee...... A ...
5.2 Totals, Part 3, Column 9 .......c..cccoveiniinnne,

Total gain (loss) on disposals, Part 3, Column 19J......\GEE ...

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 .. e et e et teesuteeosntatasseannstaassssaanssaaansseessteessseesateeeanteeaseeesaseeeasbeeaaseeesase Saeeeenneeeanaeeenaseeeaeeeeaneeeas
[DI=Ye [0 =Toqlo) g (v4=\iTo o le) f o 4=Tag 11U g g I=T oo lo =T o] =T or - o] o PPN
Total foreign exchange change in book/adjusted carrying value:

LS B ] = S =T i TR o1 10 o e A P PPRTPS

9.2 TOtalS, Part 3, COIUMN T4 ... bbbt bbb bbb se e b e 0o b e b e e b e e e b e s e b b e e b e b e saebe 2281 E SRS A RS AL AR e R b e b e R b e b e b e e b e b e ats esbesesese s ese st
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b b e b e b e b bbb e b bt b b et b e e b e e b e e e b oA e SR e R e e s e bbb e bbb b b

O e = R e Ty A o] [0 Ty W B OSSP
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-8+9-10) .......cccuiiiiiiiiiiiitiie ittt bbbttt ettt ettt abe s Seeeeseeeeesee e e e eeeeneens
[D2=Te [0 8 o) e=T Mo o E=Te (4 a 11 C=To IR= 0 g o0 L OO PRRPERRRRY

Statement value at end of current period (LINE 11 MINUS LINE 12) .....ouiiiiiiiiiitiiiiiie ettt bbb bbb bbbt bR bbbt bt b e b bt e bt b 2msemmeeseeneee e e e e e e e e eeenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT ............cccueueieeeeeceeteteeeeeeectetetesesessseesetesesessssesesesesessssesesesesessssetesesessssssesesasssssssaesasasansnsesssasasns sestsesesesasanas 10,583,668

Cost of bonds and stocks acquired, Part 3, Column 7
JaXeTe (U= o) e TotoTU o | USROS TP
Unrealized valuation increase (decrease):

4.1. Part 1, Column 12
4.2. Part 2, Section 1, Column 15
4.3. Part 2, Section 2, Column 13
4.4. Part 4, Column 11

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........ouiuiueieieeeeeceete et eeeeectete et eeeescaeae et e s eessaetetesesesssssaesesesessssssetesesessnsssesesasessssseesesesssssssesesesasnssansesass esesesetesatstaeaetesenanas (839)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.c.iiouiieieieieeeeeee ettt ettt et e et ese et e s et esess et e s et essesessaseseeeeeseseeneaeaneaen 2,196,147
DedUCt aMOTHZAtION OF PIEMIUM .........iieceeeeeeiececeeee et eeeeaeaete s e s eeetese s s s sssseese s s s sssssesesesesssssseses s ssssasssses s s ssssseses s s ssssseses s s sssnseses s s sssnsesssasssasansnsesas Seetetscsesesesassacaes 26,867

Total foreign exchange change in book/adjusted carrying value:

LTS R =Yy TR 7o) 13731 e TP 0

8.2. Part 2, SECHON 1, COIUMN T ...t bbbttt b bbbt eb b e e s S88s8eReaE e bt b e b e b et et b e

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiueieieiieieieeeteee e eeeeeee e esesesee e e s eseseeesee s eseseseeee e e s e s eeeeee e 2 s eseseeee e e seseeeees s nseaesesesasanas SosnenE et ebes s s e e s es 0

8.4, Part 4, COIUMN 15 ...ttt ettt bbbt e e E b4t E £ R b eh e b4 £ eE b E b £ e E b b £ oL b bttt b b e e enensnsea et en e na et s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN M4 L.ttt b bbb ee e E b et R £ ee e E 4 £ e E e E b4 £ oS E b £ o bbb et bbb s enensnsna et es s ea et s 0

9.2. Part 2, SeCtion 1, COIUMN 17 ... et e e e e e e e e s e e e e e e e e e s e e ae e e e seeaeaans Sobeabeab e e b e et e e b e e b bbb ns

9.3. Part 2, SECHON 2, COIUMN 14 ...ttt sttt b et s b b e b e s st h b ettt s st et et tatae 2osensnseaesesasennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieeeeeee ettt ettt ettt ea et et et et et et et e s ese s es e e et et e b et esssssses s et et e s et e s ese s essses et e s et esesese s ss s e s et et esessas s es s s e bbb ebee et st et e e et ettt e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ........c.cooviiiiiiiiiiiiiiiisisesc oo 15,111
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-+10) ......cceeveverereerereeeeeeeeeeeeteeeeeeessesetesesessseaesesesessssesesesesessssssesasasenas <eesssesesesasanns 9,784,670
(DTt [ Lot (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) .........cceuoioiieeeceete e eeeeeceete e eeeescaete e s eeesscaete et esesssassesesesseseaesesesessssseesesesessnssassasasananas Saesesesesessncnas 9,784,670
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........coovevvveviirnirneicne s 2,316,046 |.....ccoeneeee 2,129,154 |..cooove. 2,334,201 | 2,275,000
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 2,316,046 2,129,154 2,334,201 2,275,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
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 2,055,899 1,842,463 2,066,233 2,038,097
Industrial and Miscellaneous, SVO 8. United States .....coooveveeeeeeeeeeeeeeeea e 5,017,979 | 4,572,438 |...coovn 5,028,303 |[..ccccvevene 5,016,478
Identified Funds, Unaffiliated Bank 9. €aANada ..o 99,814 i 80,717 | 99,796 |..ovveeeererinn 100,000
Loans, Unaffiliated Certificates of .
Deposit and Hybrid Securities 10. Other Countries 0 0 0 0
(unaffiliated) 11.  Totals 5,117,793 4,653,155 5,128,099 5,116,478
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 9,489,738 8,624,772 9,528,533 9,429,575
PREFERRED STOCKS 14.  United States .......ccoovevvrevnvneeirieneeec e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeee e
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 294,930 294,930 310,989
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 294,930 294,930 310,989
26. Total Stocks 294,930 294,930 310,989
27. Total Bonds and Stocks 9,784,668 8,919,702 9,839,522

Sl04




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments
TANAIC T e 120,441 |l 1,611,963 [..cocvcvee 578,643 | O e O e XK o 2,316,047 A 3,367,853 8 2,316,046
1.2NAIC 2 ..
T3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC B ..o

1.7 Totals

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

2.7 Totals

GoIs

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

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..

3.4 NAIC 4

3.5 NAIC 5

3.6 NAIC 6

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1
52NAIC2..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals 122,582 798,599 701,325 115,316 318,079 XXX 2,055,901 21:7 1,873,351 16:6 2,055,901 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 282,272 | 1,724,428 |.............. 1,598,206 |....coovoveeeereennneens O o O [ XK e e 3,564,906 |....ccocvevevernen G I 3,986,720 | JRCIN I 3,564,906
6.2 NAIC 2 .. ...99,980 |... 751,892 |.... ...601,111 , .. . .. 1,552,887 |.. 1,852,729 |.... .16.4 |. ...1,552,887 |..

B.3NAIC 3 ...oiiiiieineeseeeeeeseeseeseesd|eresnesenesesenenenenes O fonceiciiecieeen O fe O L 0 O XK o O s 202,704
6.4 NAIC 4
6.5NAICS ..
6.6 NAIC 6

6.7 Totals

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

7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates

BANAIC T e 0
82NAIC 2 e 0
8.3NAIC3 .. 0
8.4 NAIC4 .. w0
B.5NAIC S ..ot 0
BBNAICE ... 0

8.7 Totals 0

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

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6

10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

12. Total Bonds Current Year

12 NAIC T e 490,295 |.............. 4,134,990 | 2,878,174 ... 115,316 | 318,079 [ [V A 7,936,854 B e XK o XK [ 7,936,853

12.2NAIC 2 ... N . 751,892 |.... ...601,111 ....99,904 |.. L0 1,552,887 |.. .. 16.4 ). . . . ...1,552,887 |..

123 NAIC 3 e (D) il O 0 [ O e O e 0 e O e 0

124 NAIC 4 o (D) il O 0 [ O oo O e 0 e O e 0

125 NAIC S e (D) il O 0 foorereeeeeeeeeeeee O e O e 0 e 0 [ (©) i 0

12.6 NAIC 6 ... N 0 0

12.7 TOtalS .o 275 | 4,886,882 |.............. 3,479,285 |......covee 215,220 |.ocvcverns 318,079 [ 0 () oo 9,489,741 | 10000 [ XK foeeee e e XXX e e 9,489,740 |.covvveeeen 1

12.8 Line 12.7 as a % of Col. 7 6.2 51.5 36.7 2.3 3.4 0.0 100.0 100.0 0.0
13. Total Bonds Prior Year

13ANAIC T et 1,468,939 |.............. 4,027,028 |............... 3,394,688 |............0en 320,338 [ 16,931 | O e XK e XXX e e 9,227,924 |..oove 81.8 [ 9,227,923

132 NAIC 2 et 199,746 |.............. 1,153,666 |.......ccooenv.c. 499,317 oo O e O e O [ XK e e XXX e e 1,852,729 |..cocvee A 1,852,729

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

..202,704 |..

13.7 TOtAlS ..o e 1,668,685 |............... 5,383,398 |............. 3,894,005 |....coccvcnnnnes 320,338 ..o 16,931 | 0 e XK e XK | (D) e 11,283,357 [ ............. 11,283,356

13.8 Line 13.7 as a % of Col. 9 14.8 47.7 34.5 2.8 100.0 XXX 100.0
14. Total Publicly Traded Bonds
TAANAIC T e 490,295 |............... 4,134,990 |..oooveenenene 2,878,173 | 115,316 v 318,079 [ 0 o 7,936,853 ... [T 9,227,923 |.cociiveveee 818 | 7,936,853

14.2NAIC 2 ... ...99,980 |... ..601, 111 ... ....99,904 |. 1,552,887 |.. 1,852,729 |.... ...1,652,887 |..

14.3NAIC 3 ... e 0 e O 0. e 0 e O e O e 202,704 [ 1.8 | 0.

144 NAIC4 ... w0 20 . 0. O 0f.. 0.

TAE5NAIC S oo [0 T | B ST [V 0 [ O e O e 0 O 0 [ 000 | 0

T4B NAIC B ..o 0 0 0 0 0 0

14.7 TOtalS .o e 590,275 |............. 4,886,882 |............... 3,479,284 |.......occ.. 215,220 .o 318,079 | 0 e 9,489,740 11,283,356 |..........coev..e.. 100.0 ..o 9,489,740

14.8 Line 14.7as@ % Of COL 7 ..ocuveeveeeeeee foreeieccc 6.2 | D15 36.7 | 2.3 [l 020 | 100.0 [ XX o XXX e XK oo 100.0

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

Section 12 6.2 51.5 36.7 2.3 3.4 0.0 100.0 XXX XXX XXX 100.0 XXX

15. Total Privately Placed Bonds

15 A NAIC T e

15.2NAIC 2 ...
153 NAIC 3 .o
15.4NAIC A ..o
15.5NAICS ...
15.6 NAIC6 ...

15.7 Totals ..ccoeveveeiieeee,

15.8 Line 15.7 as a % of Col. 7 . . 100.0
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 0.0 0.0 0.0 0.0 0.0 0.0 0.0 XXX XXX XXX XXX 0.0
(a) Includes $ 0 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 $  ........cccoceerururrninccnnnns prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes $ 0 currentyear, $ .o prior year of bonds with 5GI designations and $ .........c.cccceveeeniennne. 0 currentyear,$ .o prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .....ccccccevvvinnnne 0;NAIC2 $ oo 0; NAIC3 $.iiceeie 0; NAIC4 $ieeees 0; NAICS5 $ v 0;: NAICB $ooeeeeeere, 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ............ccccooeoviiiiniiiiinicins v, 125,441 | 1,611,963 |l D78,6843 [ O e 0 e XX [ 2,316,047 | 284 | 3,367,853 |...coviiieeennn29.8 [ 2,316,046

1.02 Residential Mortgage-Backed Securities ...

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

1.05 Totals

.................. 578,643

0.

N

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

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

2.05 Totals

w

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

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

Possessions, Guaranteed

4.01 Issuer Obligations ...........cccce..
4.02 Residential Mortgage-Backed Securities ...

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

4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0
4.05 Totals 0 0 0 0 0
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........cccceeeireeineoinecineineies [oeeeieeiieeeee e [V 503,503 |.eoveiieiiine 548,350 |[.oeoiveveieiiiiine [V (V1 D.9,0 NN RO 1,051,853 [ 11T | 952,898 |..eoveiiieieeine 8.4 [ 1,051,853
5.02 Residential Mortgage-Backed Securities ... 122,582 |. ...295,09 |.. ..152,975 |.. .. 1,004,048 |.. .920,453 |... 1,004,049 |.
5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [0 [0 T 0 Jooeeeeeeeeeeeeieeen 0 e 0 e XK [ 0 oo 000 oo e 000 o 0
5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 . . 0
5.05 Totals 122,582 798,599 701,325 115,316 318,079 XXX 2,055,901 21.7 1,873,351 16.6 2,055,902
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccceeerreeineeinciineeneies [oeieeieieeenens 199,980 |.covveenene 2,476,320 |............... 2,199,317 e 99,904 [.oeeiveiieieine (V1 D,0, 0. NI U 4,975,521 |ooeoieieiees 52.4 [ 5,779,209 |eoeiviiiiine 51.2 [ 4,975,521 oo
6.02 Residential Mortgage-Backed Securities ............ |.o.ccccvveeveeceeeennnn. [V R [V [V [V (V1 XXX e, [V 0.0 [ e 0.0 [ [V R
6.03 Commercial Mortgage-Backed Securities .......... [.....ccocoocviiiennn. [0 [V [V [V (V1 D0, 0. CNN R [V 0.0 [ e 0.0 [ [0
6.04 Other Loan-Backed and Structured Securities ... 142,272 0 0 0 0 XXX 142,272 1.5 262,946 2.3 142,272
6.05 Totals 342,252 2,476,320 2,199,317 99,904 0 XXX 5,117,793 53.9 6,042, 155 53.5 5,117,793
7. Hybrid Securities
7.01 Issuer Obligations ............cccoveveveveueueeeieeeeeeeees [ 0
7.02 Residential Mortgage-Backed Securities ... L0
7.03 Commercial Mortgage-Backed Securities .. P PR 0
7.04 Other Loan-Backed and Structured Securities ... 0
7.05 Totals 0

oo

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

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

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 9 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7 as a % of | Total from Col. 7 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Total Current Year Prior Year Traded Placed

9. SVO Identified Funds

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

10.01 Unaffiliated Bank Loans - Issued ..........cccooevees foerieniiniiniiniccn0 0 et 0 o0 0 e XXX i o 0 oo 000 | o 0.0 e [ TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 0 0

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

11.01 Totals 0 XXX 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ............ccceeeneinccinciiniienes oo 325,421 |ociiiis 4,591,786 |.......c.c..e. 3,326,310 ....8,343,421 XXX oo [ XK i o 8,343,420

12.02 Residential Mortgage-Backed Securities .......... |.ccoooicne. 122,582 | 295,096 |...oveveeenenns 152,975 11,004,048 [ 1006 [ XXX e XK e 1,004,049

12.03 Commercial Mortgage-Backed Securities ........

12.04 Other Loan-Backed and Structured Securities . |-

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

60I1S

12,09 TOtalS ... [ 590,275 |.ooveeienen 4,886,882 |......ccvennee 3,479,285 XXX feemremneee XK foreie 9,489,741

12.10 Line 12.09 as a % of Col. 7 6.2 51.5 36.7 2.3 100.0 XXX 100.0
13. Total Bonds Prior Year

13.01 Issuer Obligations ...........ccccveevenencincenienennniens foeeeeeeee. 1,541,296 |l 4,674,749 |.....oonee. 3,684,032 |.eeeveeieeine 199,883 ..o 0 e XXX [ XXX e XXX e 10,099,960 [ 8905 [ 10,099,961

13.02 Residential Mortgage-Backed Securities ..........

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

13.08 Unaffiliated Certificates of Deposi

..120,455 |..

13.09 TotalS ..o o 1,668,686 |................ 5,383,399 |...cccoins 3,894,005 |.....ceeiennnen 320,338 D.9,0, CUNUNTI RUNVIID 0.0, SRR RUNN 11,283,359 ..o 100.0 [ 11,283,360

13.10 Line 13.09 as a % of Col. 9 14.8 47.7 34.5 2.8 XXX 100.0
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............cccoeereinccincinncienes oo 325,421 |.ciiiis 4,591,785 |.....cocueee 3,326,309 10,009,961 |..covveviiiinn 895 |, 8,343,419

14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12

.122,582 |...

..295,006 |..

.162,975

...920,453 |.

1,004,048 |..

15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in Parent,

Total Bonds Mortgage Loans Investment Assets (a) Subsidiaries and Affiliates

1. Book/adjusted carrying value, DECEMDEr 31 OF PHIOT YEAT ..........cceuiiiiieiueieiiieieseae et isesseseae e sss s s s et s s s e sese st s sssssese s ss s seseses s s s sesese s s s s e sese s sssnsnsesessas [eocecesesssnesaciceeesseneaas BAT, 774 | 0 Joererrereeeeereneeeeeeees 0 e L R 0
2. Cost Of SHOM-tErM INVESIMENTS BCGUITEA ........c.ciuiiiiieieececeec ettt ettt ettt et et s s st s e s et et esess s s s s e s et e s e s sssss s as s et et eseses st st s et et esessas s s s sesesessssassssssasans [eeesesene st s e ettt eae et ennes [OOSR 0 Joeeerrrereeeererereeerees 0 o 0 [ 0
3. ACCIUAI OF GISCOUNL ...ttt £ e E £ R e s b E bt E 42 s E 2 s E 242 s e S a2 b £ b £t b e £ bbb bbb bbbttt [oonennine s 502 | 502 [oeeeeeeeeeeeeierenereeeeeennenens O o 0 foreeeieeeeeee e 0
4. Unrealized valuation INCIEASE (AECIEASE) ..........c.c.euereieveeeeetesesesiteteseteseseseseseeesesesesesesessssss et et et et et esssssses s et esesesesesess st et et et et esesesessasasesesesesesessanssasesesesesesnsnasnans [eseteseteieret s ne ettt es [OOSR 0 Joeeerrrereeeererereeerees 0 o 0 [ 0
5. TOtal gaiN (I0SS) ON QISPOSAIS .........cuivivevieieieitetetiieietete st eesssese st s sssssese s s s ssesese s st e s e s e s s s e sss e s e st s s s e s et e s s s s e s e s e b s es e s e s e bbb s e s e s e s s ssns et e b st s e sesesssenns [oescsesseensicicesessen s acaceennas (515 (B5) [-eeeeeeeeeeeirrireeriernnen O o [0 O 0
6. Deduct consideration reCeIVEA ON QISPOSAIS ............ccocveviviviueueeieieiieee et et te ettt et et et eseaes e s e et et et et et esessssseeses et et et esessssas s esesesesesessssas s esesesesesesssnassasasesesesesnsnans |oeeseseseeatsenseseseteieaens 829,238 ... 829,238 ... 0 o 0 [ 0
7. Deduct amOrtiZAtION OF PrEMIUM .........c.ciiiuiuiiteeieteteet et et et et et et eae et ese et ese et ese et et e s et ess et eas et eseesese et ese s et e s et ees et ess et essesessesese et et st et et esensesensesessesessssesessesensesensasensasens |eeensese st ese s ese st et e e e s sesneiennne [0 R 0 [ 0 o [0 OO 0
8. Total foreign exchange change in bOOK/adJUSIEA CAMTYING VAIUE ............coovoviviveueuitiiiiee ettt ettt s st s seseasse s s et esesesesessssssesesesesesesessssasasssesesens |eeesesesee st se s seseteieaens (12,973) ] e (12,973) ] e O o 0 [ 0
9. Deduct current year’s other than temporary iMmpairMeENt FECOGNIZEM ..........ciiiiiiiiiiii ettt b ettt b e bt et e e bt ebe e bt e bt ebeebesbe et e ebeabeabeateas [sramstestestesae st e st e st e saesaenaeeanaes [0 T 0 e 0 o [0 O 0
10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9) .........cocviviueuiuieiieieieie e teteeee ettt st s et sese s s s s s sesessassesesas [rerereteieie ettt [V N (BAT,7T4) [ e O e BA1,TT4 | 0
11, Deduct total NONAAMILIEA GMOUNES ..........i.iuiieieiiecieietet ettt b et s e bt e bbbt s bbb a2t b e b e b e £ s bbb et a bt e b et e b et eb et ettt es st esees [ronmemennnan e et st anaees 0 e 0 e 0 o [0 T 0
12. Statement value at end of current period (Line 10 minus Line 11) 0 (841,774) 841,774 0

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEar ...........cccoceveueuevenas |orecerererescrcnnnns 256,976 |..eoeeeeecerereeeeeceeieenes [V 256,976 |.e.voveececeeieeeeeceeean 0

2. Cost of cash equivalents ACQUIFEM .............cccceueuevevececeeeeeeeeeeceeeee e oo 3,395,979 [ 1,063,474 |...ccvvinene 2,332,505 [.oieieeiiiicieieiee 0

3. ACCIUAI OF DISCOUNL ... [orneesine e 2,524 | 2,524 | [0 T 0

4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s (U RO 0 oo [ 0

5. Total gain (108S) ON ISPOSAIS ........c.cvevevieiiireiereiiieieie e [eoceesseseesericaenns (249,296)|......cccveererne (249,296)......cveceeeeererreeicieine (R 0

6. Deduct consideration received on diSPOSAIS .............c.ccoveveverereeeeeiiieieieiereaens |reeeeereieneens 3,256,586 | 816,702 .o 2,439,884 |...cooiiien 0

7. Deduct amortization Of PremMilm ...........cccceiiveuiieereeiereeeeteeesee et sieaesaeaes [oeeeereeesree e [0 [0 (01 0

8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (O TR

9. Deduct current year's other than temporary impairment recognized ............. |ooecccinieinnncccnns (O T (O [0 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

THB-9) et [oeen s 149,597 | (1 149,597 | 0

11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieiereeeeeecee e [eeee e (U N [V RN (1 O 0

12. Statement value at end of current period (Line 10 minus Line 11) 149,597 0 149,597 0

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL

STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-2N-9 ... US TREASLRY N/B LA 404,844 |...96.2190 [.....ccevvnnnnnns 384,876 |...eeiiiiinnnnn 400,000 |.oevvvunnniennns 401,566 |........ccennnnn (VI RN €10 AR | Y AR | R R /.o T RN L R-7{UN FVN R A 3,557 |oueeniiiiiinnnn 8,500 [....07/11/2019 ... |....07/31/2024 ...
912828-2R-0 ..... US TREASURY N/B LA .. 102,360 |...92.6520 |... ...92,652 |.... . 100,000 |.. ....101,964 O e (A15) 0 0 102250 |- 1.780 ....05/12/2021 ...|....08/15/2027 ...
912828-3I-8 ..... US TREASLRY N/B LA .. 108,525 |...94.1950 |... ...94,195 |.... . 100,000 |.. ....105,979 O e (1,116) 0 [0 000022.750 |- 1.530 ....08/17/2021 ...|....02/15/2028 ...
912828-4N-7 ..... US TREASURY N/B LA .. 114,678 |...94.5350 |... ... 94,53 |.... . 100,000 |.. ... 110,789 O e (1,959) [0 foeeiiiieel0 2,875 | 0.810 ....09/10/2021 ...|....05/15/2028 ...
912828-4V-9 ..... US TREASLRY N/B LA .. 105,980 |...94.3560 |... ... 94,356 |.... . 100,000 |.. ....104,883 O e (838) eeniiieinnl0 0 ]00002.875 | 1.920 ....09/10/2021 ...|....08/15/2028 ...
912828-42-0 ..... US TREASURY N/B LA 109,918 |...96.2030 |... ...96,208 |.... . 100,000 |.. .. 105,880 O e (2,190) [0 feeeiieeel0 102,750 |- 0.520 ...02/24/2021 ...|....08/31/2025 ...
912828-5-8 ..... US TREASLRY N/B LA ...95.5780 |... .. 47,789 ... O e B 0 [0 0000030125 | 1.350 ....03/08/2021 ...|....11/15/2028 ...
912828-6B-1 ..... US TREASURY N/B LA ...92.6250 |... ... 46,313 |.... O i (92) o0 o l0 el 2,625 | 2.400 ....05/14/2019 ...|....02/15/2029 ...
912828-G3-8 ..... US TREASLRY N/B .. LA ...96.0940 |. 96,094 |. .0 .2.210 ....08/18/2017 .. 11/15/2024
912828-M5-6 ..... US TREASURY N/B .. LA ...94.7380 |. .0 .2.100 ....05/20/2016 .. 11/15/2025
912828-P4-6 . US TREASLRY N/B .. LA ...92.5780 |. .0 ......0.460 ....01/29/2021 .. 02/15/2026 ...
912828-R3-6 ..... US TREASURY N/B LA ...92.1450 |... . 100,000 |.. O s 96 [0 [0 el 10625 | 1.720 ...12/05/2019 ...|....05/15/2026 ...
912828-U2-4 ..... US TREASLRY N/B LA ...92.5820 |... ...50,000 |.. O 239 L0 [0 00222.000 |- 2.530 ....12/23/2016 ...|....11/15/2026 ...
912828-U5-7 ..... US TREASURY N/B LA ...97.6640 |... O e (482) [0 o0 2,125 | 1.710 ....10/28/2020 ...|....11/30/2023 ...
912828-V9-8 ..... US TREASLRY N/B LA ...93.1910 |... O e (301 0 0000002250 | 1.590 ....01/24/2020 ...|....02/15/2027 ...
912828-WJ-5 ..... US TREASURY N/B LA ...97.0980 |... O 526 o0 e l0 00222 2.500 |- 3.060 ....11/02/2018 ...|....05/15/2024 ...
912828-XB-1 ..... US TREASLRY N/B LA ...95.0980 |... O e 136 0 [0 002,125 | 2.270 ....06/02/2015 ...|....05/15/2025 ...
912828-YB-0 ..... US TREASURY N/B LA ...86.9880 |... O e 10 0 0 el 10625 | 1.640 ...10/10/2019 ...|....08/15/2029 ...
912828-YD-6 ..... US TREASLRY N/B LA ...90.7810 |... O e (A70) 0 [0l 1375 | 0.410 ...10/05/2020 ...|....08/31/2026 ...
912828-79-4 . US TREASURY N/B .. LA ...85.4450 |. .0 .0.740 ...06/03/2020 .. 02/15/2030
912828-78-2 . US TREASLRY N/B .. LA ...85.8750 |. .0 .0.530 ...06/22/2020 .. 05/31/2027
91282C-AE-1 ..... US TREASURY N/B .. LA ...78.9490 |. .0 .0.930 ...12/09/2020 .. 08/15/2030
912820-AY-7 ..... US TREASLRY N/B .. LA ...85.0700 |. . 100,000 .0 ......0.960 ...03/17/2021 .. 11/30/2027
91282C-EA-5 ... US TREASURY N/B .. .. 1AL ...96.4260 |... .. . 100,000 |.. 0 . 282 [0 a0 [ 10500 1.860 ...03/16/2022 ... |[....02/29/2024
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 2,334,201 [ XXX 2,129,154 2,275,000 0 (9,533) XXX XXX XXX
0109999999. Total - U.S. Government Bonds 2,334,201 [ XXX 2,129,154 2,275,000 0 (9,533) XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds of XXX 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 XXX XXX
3130A3-DU-5 ... [FHLB eeeeeeeeeeeeeee e eeeeene e eeenes oo ven e | s TA s 104,019 |...95.7160 |eeeeeneeeeennnnnn 95,716 [t 100,000 0 ...09/20/2017 ...|....08/12/2027 ...
3130AE-B2-5 ..... 1.A ... . 97,759 |...96.1700 |... . 100,000 |.. 0. ...11/07/2018 ...|....06/09/2028 ...
313560-50-2 ... 1.A .. ...79.6060 |. 50,000 .0 ....08/03/2020 .. 08/05/2030
3135G0-K3-6 ..... 1AL ...93.8290 |. . 100,000 .0 ....05/18/2016 .. 04/24/2026
39081J-DV-7 ..... [GREAT LAKES MI WTR AUTH SIR . 1.E FE ...82.8780 |. . 200,000 .0 ....05/01/2020 .. 07/01/2031
53945C-HD-5 .[LOS ANGELES CA WSTWTR SYS ....cevveniiiiiiiniinincinnnns oo e 1.CFE. ...93.8900 |. . A . 200,000 .0 ....05/10/2017 .. 06/01/2027 ...
64990F-Y7-3 ..... [NEW YORK DORM AUTH ....ceeereeeeieeieeieeeeeeeeeeeeeees oo e 1.B FE . ...88.3880 |. 88,388 |. . 100,000 100,000 |.. .0 ...03/16/2022 .. 03/15/2030 ...
679191-LF-1 ..... OKLAHOMA UNIV AG & MECH ... 1.DFE. ...78.1220 |... .. 78,122 ... . 100,000 |.. .. 100,000 0. ....04/15/2021 ...|....09/01/2032 ...
73358M1-UF-9 ... PORT AUTH NY & NJ oeeeieiiiininneecennineeeerenineeeene oo von | ennneee | nneeeens .1.DFE. L..94.4720 |..oooiiieee e 9AAT2 100,000 |.vveenieeeennnnn 101,671 |oeeeeeeend 0 ...07/19/2016 ...|....10/15/2026 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations XXX 940,036 1,050,000 1,051,852 0 XXX XXX
3128\14-WK-5 ..... FHLMC GO3050 ... N 1.A ... . 102.3250 |... ... 4,876 |.... 4,766 |.. ...5,019 0 . ...12/02/2011 ...|....07/01/2037 ...
3128\7-L4-6 ..... FHLMC GO5447 ... i L 1.A ... ...99.2560 |... ....5,498 |.... ....5,539 |.. ...5,768 0. ....11/21/2011 ...|....05/01/2039 ...
3128\18-AV-6 ..... FHLMC GO6020 ... N 1.A ... . 103.8780 |... ... 3,410 |.... ... 3,283 |.. 0 . ....08/27/2012 ...|....12/01/2039 ...
3128MJ-83-5 ... FHLMC GO8537 ... i L 1.A ... ...91.2340 |... . A43,727 .. 47,929 .. 0. ...07/28/2014 ...|....07/01/2043 ...
3128\lJ-UA-6 ..... FHLMC GOB576 ...vvveeeeeeeennnseeeeennnieeeerennnnneeeenns fon ven [ nnnees 4 i | 1.A ... 936170 [.oiiiiiiiiiens 13177 |t 14,076 |oovvvnneeeeenn . 14,102 | 0 ...03/19/2014 ...|....03/01/2044 ...
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3128MJ-W-9 ..... FHLMC GO8627 LA ...93.3470 (U RN < 1 1 AN | N AU (B RN 3.500 |...... 2.900 ....04/21/2016 ...|....02/01/2045 ...
312925-83-3 ..... FHLMC C09058 ... LA ...96.0120 |... O e (72) 0 o0 e 4.000 |...... 3.380 ....03/19/2014 ...|....03/01/2044 ...
31320N-EE-9 ..... FHLMC SD8233 ... LA ...98.6790 |... O e (134 |0 [0 e 5.000 |...... 4.880 ...06/16/2022 ...|....07/01/2052 ...
31326K-F4-3 ..... FHLMC Q04087 ... LA ...93.8470 |... O e (19 0 o0 e 3.500 |...... 3.270 ...12/02/2011 ...|....10/01/2041 ...
31326V-L6-7 ..... FHLMC Q09949 ... LA ...91.2390 |... LU R 745 N I RPN | ) A 3.000 |...... 2.360 ....12/04/2012 ...|....08/01/2042 ...
3138AI-40-0 ..... FNVA #AJ5336 ... LA ...96.8560 |... O [ (433) |0 o0 e 3.000 |...... 2.160 ...08/22/2019 ...|....11/01/2026 ...
3138M2-A3-0 ..... FNVA #A09925 ... LA ...93.7390 |... 0. 72370 1 SRR | R RN | ) 3.500 |...... 2.630 ....12/04/2012 ...|....07/01/2042 ...
313980-25-9 ..... FHLMC 3745 AV .. LA ...99.5320 |... 0 . PO 2:1<) 1 SRR | B IO | B 4.000 |...... 2.460 ....12/20/2011 ...|....09/15/2023 ...
3140F9-WA-9 ..... [FNMA #BD2440 1.4 .. ...92.9030 |. .0 (206) |. .3.500 |......3.190 ....01/24/2017 .. 01/01/2047
3140J5-NM-7 . FNVA #BM1295 1.A .. ...98.3370 |. .0 (440) | .4.500 |......3.730 ....02/23/2018 .. 06/01/2047
3140XC-TR-9 . FNVA #FM8659 1.4 .. ...85.1520 |. .0 (296) |. ......2.500 |......2.110 ...10/07/2021 .. 09/01/2061 ...
31417Y-TT-4 ... FNVA #MAOS61 ... LA ...96.1530 |... 0 . e (183) [0 0 [ 4.000 |...... 3.440 ....11/21/2011 ...|....11/01/2040 ...
31418C-WV-2 ..... FNVA #MA3359 ... LA ...92.9090 |... 0. 283 [0 0 3.000 |...... 3.480 ....09/27/2018 ...|....04/01/2038 ...
31418D-3X-8 ..... FNVA #MA4413 ... LA ...81.6970 |... 0 . e (154) [0 0 [ 2.000 |...... 1.820 ....08/30/2021 ...|....09/01/2051 ...
31418D-07-0 ..... FNVA #MA4077 ... i L LA ...81.9600 |... 0 | (77 [0 |0 e 2.000 |...... 1.730 ...07/06/2020 ...|....07/01/2050 ...
31418R-GS-4 ..... FNVA #AD3808 ... 4 | 1AL ...98.9470 |... 0 . ceee (55) [0 |0 [ 4.500 |...... 3.690 ...12/02/2011 ...|....04/01/2040 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 1,007,943 | XXX 902,427 988,097 1,004,047 0 (3,308) 0 0 XXX XXX XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 2,066,233 | XXX 1,842,463 2,038,007 2,055,899 0 (4,355) 0 0| XXX XXX XXX XXX
00206R-HV-7 ..... ATET INC e e eenns foe ven | s 1T os .. 2.BFE .. ...93.1590 100,000 |-evveenieeeennnnnn 98,520 [oiiiiiiiiii 0 e 387 [0 k002,950 . 3.390 ....06/05/2019 ...|....07/15/2026 ...
023135-CF-1 ..... AMAZON.COM INC veo |- 1.DFE ..)... ...95.0440 |... . 100,000 |oeeeeeinienennnnnn 99,822 foiiiiiiiiennn0 i 28 o0 000000232300 | 3.340 ....04/11/2022 ...|....04/13/2027 ...
031162-CiI-8 ..... AMGEN INC |- 2.AFE ... ...81.7200 |... . 100,000 |oeeernnnieeeennnnn99,601 foeiiiiiiiinn0 e 44 0 00002222300 - 2.350 ....05/06/2020 ...|....02/25/2031 ...
053484-AB-7 ..... AVALONBAY CMNTYS |- .G FE ... .. 78.7880 |... . 100,000 |oeeeveennenennnnnn 99,894 [0 i 10 0 00 )00002.050 | 2.060 ....09/08/2021 ...|....01/15/2032 ...
059165-EN-6 ..... BALTIMORE GAS & ELEC .... .. 1.F FE ..|... ...81.3070 |... . 100,000 |oeeevrnnneeeennnnn99,847 [0 eeeiin 16 [0 002250 |- 2.270 ....06/07/2021 ...|....06/15/2031 ...
06051G-JF-7 ..... BANK OF AMER CORP .. | 1.GFE L ...76.9880 |... . 100,000 |oeevveennineennnnn 99,585 foiiiiiiiiennn0 v 44 0 L0l 10898 | 1.950 ....01/07/2021 ...|....07/23/2031 ...
071813-B0-1 ..... BAXTER INTL INC .. 2.BFE .. ...92.4770 |. . 100,000 .2.610 ....08/10/2016 .. 08/15/2026
09247X-AL-5 ..... BLACKROCK INC .. . .. 1.DFE .. ...98.3980 |. . 150,000 . 3.460 ....09/12/2014 .. 03/18/2024
110122-DU-9 . BRISTOL-MYERS SQUIBB . 1 1.F FE .. ...87.5070 |. . 100,000 .2.99 ....02/15/2022 .. 03/15/2032
126408-HJ-5 . CSX CORP ... 1 L2.AFE .. ...95.5650 |. . 100,000 .3.800 ....02/15/2018 .. 03/01/2028 ...
191216-DE-7 ..... | COCA-COLA CO/THE . N 1EFE .. ...78.3870 |. . 100,000 ......1.370 ....09/14/2020 .. 03/15/2031 ...
20030N-DG-3 ... COMCAST CORP N .. 1.G FE ..|... ...91.3660 |... . 100,000 |oeevveenninennnnnn99,866 [oniiiiiiniennn0 i 16 o0 000000030400 . 3.420 ....03/24/2020 ...|....04/01/2030 ...
26884A-BL-6 ..... ERP OPERATING LP . N A |- 1.GFE ... .. 87.6110 |... . 100,000 |oeeevnnnneeeennn00,912 foeiiiiiie 0 e (183 [0 e l0 0022232000 |- 2.840 ....06/25/2019 ...|....07/01/2029 ...
277432-AR-1 ... EASTMAN CHEM CO .. .. 2.BFE ..|... ...97.09%0 |... . 100,000 |oeeeveinninnennnnn 99,768 foeiiiiiiienn0 Jeiiiien 99 o0 000000232800 |- 3.910 ....08/09/2018 ...|....03/15/2025 ...
291011-BR-4 ..... EMERSON ELEC CO .. |- 1L.FFE ... ...81.2550 |... . 100,000 Joeeevnnieeeeennnn 99,717 [0 e e 28 [0 k0 )00022.200 |- 2.230 ....12/07/2021 ...|....12/21/2031 ...
30231G-AF-9 ..... EXXON MOBIL CORP . ... 1.DFE ..|... ...95.6850 |... . . 100,000 |.oevveennennnnnn00,219 fonniiiiiinn0 o (108) [0 o000l 2,709 | 2.590 ....03/18/2015 ...|....03/06/2025 ...
31428X-BF-2 ..... FEDEX CORP .. 2.BFE ..|... ...95.2530 |... ...95,258 |.... . 100,000 Joeeevnnnieeeennnnn 99,927 [0 e 21 o0 k01000032250 | 3.270 ....03/21/2016 ...|....04/01/2026 ...
354613-AK-7 ..... FRANKLIN RESOURCES INC .. 1.F FE .. ...95.3240 |. ..190,648 |. . 200,000 .197,858 |.. .3.340 ....12/11/2015 .. 03/30/2025 ...
361448-A0-6 ..... GATX CORP ... .. 2.BFE .. ...99.5580 |. 99,558 |. . 100,000 ..99,980 |.. .3.980 ....03/14/2013 .. 03/30/2023
437076-CN-0 ..... HOME DEPOT INC .. 1.F FE .. ...93.3950 |. 93,3% |. . 100,000 ..99,541 |.. .2.990 ....03/24/2022 .. 04/15/2027
459200-JG-7 . 1BM CORP .. .. 1.G FE .. ...96.1330 |. . 100,000 101,91 |.. .2.79 ....05/19/2016 .. 02/19/2026
46647P-AF-3 ..... JPMORGAN CHASE & CO .. 1.F FE .. ...92.5040 |. 50,000 ..50,036 |.. ... 3.520 ....01/29/2018 .. 05/01/2028 ...
478111-AB-3 ..... JOHNS HOPKINS HLTH SYS .. .. 1.DFE ..|... . ...99.2960 |... . 100,000 |.. . 100,000 |-eveeiieeeennnn0 o0 0 [0 L2767 2.760 ....05/01/2013 ...|....05/15/2023 ...
494368-BZ-5 ..... KIMBERLY-CLARK CORP e | LFFE Ll .. 199,660 |...91.1700 |... . 200,000 |.. 199773 0 [ 82 0 00 ]400023.200 3.220 ....04/23/2019 ...|....04/25/2029 ...
501044-DP-3 ... KROGER CO . |--2.BFE ..|... ... 99,786 |...81.3870 |... . 100,000 |oeeevrnnieeeennnn99,839 [0 e s 20 [0 k00002 2.200 |- 2.220 ....04/21/2020 ...|....05/01/2030 ...
548661-DR-5 ..... LOWE'S COS INC ...vvivvivunnniiiiiinnnnniirinnnnnneneennnns foee ven | oneeees | coeeeenns L2AFE L 100,026 )...92.5030 |.....ovieennnnn 92,503 [oiiiiiinnnnnns 100,000 |...ooeneeeeenn.. 100,017 [0 e (@) o0 0000030650 .l 3.640 ...04/03/2019 ... |....04/05/2029 ...
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581557-BE-4 ..... MCKESSON CORP .. .. 2.AFE ..|. .100,000 |...98.3230 |. 100,000 |.vvvenvvreennnn0 fooviiiiiiiii 0 0 [0 000030796 3.790 ....03/05/2014 ...|....03/15/2024 ...
59156R-BH-0 ..... METLIFE INC .... .. 1.G FE ..|. . 125,864 |...98.2240 |. 125,133 |0 [ (100) [0 Jeeiiieeeeennnnl0f.2232600 .. 3.510 ....09/19/2014 ...|....04/10/2024 ...
61746B-DZ-6 ..... MORGAN STANLEY ...evvviiiiiiiiiineecceiiieeeeceviiiees foee vee | s .. 1.G FE .. ...96.7390 |.... 149,893 [.vvvvivnnnnnd0 v 32 o0 [0 0000032875 |l 3.900 ....01/22/2016 ...|....01/27/2026 ...
637432-N0-4 ... NATIONAL RURAL UTILS ...eiieeieiieeeeeemeeeeeeeemeee e foo ven | s .. 1.EFE .. ...94.1460 |........eeeeeennn 188,292 |nniniiieennn 200,000 [oieeeninenenna 199,917 il e 12 0 [0 022232900 . 3.900 ....10/24/2018 ...|....11/01/2028 ...
74340X-BR-1 ..... [PROLOGIS LP .... .. 1.G FE ..|. L..76.0550 |.......coeeeeennnn 76,065 |oiiinniiinnnnn 100,000 [oiiiiiinnnnnnnn 99,705 |oviiiniiiiiinnnd0 i 36 |0 [0l 10260 L 1.290 ....08/06/2020 ...|....10/15/2030 ...
744538-AE-9 ..... [PUBLIC SVC NH .. .. 1.EFE ..|. L..82.4150 |..oeoviiiiieeennn 82,415 |t 100,000 [oiciiiiiee e 99,747 o0 e 27 |0 [0 ]0022.200 2.230 ....06/01/2021 ...|....06/15/2031 ...
75513E-CM-1 ... RAYTHEON TECH ..... .. 2.AFE ..|. L. 78.7990 |ooiiiviiineeennn 78,799 oniiiiinnnnnnt 100,000 [oiiiiiinnnnnnn 99,968 el 0 [ 4 0 [0 00012900 L 1.900 ....08/04/2021 ...|....09/01/2031 ...
81257V-AA-9 ..... SEATTLE CHILDREN HOSP .... .. 1.CFE .. L..81.2410 |...eevnninnn 162,482 |.oeeneentt. 200,000 [nceeiiiieeee 200,000 |eveeineeeeennnd0 o0 0 [0 ]l 1,208 1.200 ....02/04/2021 ...|....10/01/2027 ...
828807-CS-4 ..... SIMON PPTY GRP LP ... .. 1.G FE .. L..97.0480 |....oovnnnennnn 145,572 |oniiniiiinnnnl 150,000 [oiiiinnn 149,942 |0 [ 32 0 [0 000082375 3.390 ...09/03/2014 ...|....10/01/2024 ...
87264A-CV-5 ..... T-MOBILE USA INC . ..2.CFE ..|. ...99.5070 |...cevvuiiieeennnn 99,507 |ovniiiiiennnnn 100,000 foiiiiiiiieneenn 99,904 |0 o0 0 [0 0052200 5.210 ....00/12/2022 .. 01/15/2033
89236T-JZ-9 ..... [TOYOTA MTR CORP .. .. 1.EFE ..|. ...93.3970 |.................186,794 |................ 200,000 |........oeeeeenn99,985 oveenniiiinnnnn0 o3 0 [0 4000030080 . 3.050 ....038/17/2022 ...|....03/22/2027 ...
89788M-AB-8 ..... [TRUIST FINL CORP . .. 1.G FE ..|. ...80.5190 |[. ..100,000 |eevreieeeeennnn99,780 foiiiiiiie 0 e 27 o0 0 [l 12950 | 1.980 ....06/02/2020 ...|....06/05/2030 ...
9115H-HR-4 ..... US BANCORP ..evvveeiiiiiiee e .. 1.F FE .. ...94.0660 |.... . 100,000 |vvveeniieeennnnnn 99,972 [0 v o0 000000030150 3.150 ....04/24/2017 ...|....04/27/2027 ...
92343V-FE-9 ..... VERIZON COMMUNICATIONS ...eeeeeeeenneeeeeeemmeeeeeen foo ven | s 1T os L2.AFE .. ...88.4450 |.... .. 88,445 100,000 |-vvvenneeeeennnnn101,722 [0 e (194) [0 00030150 2.870 ....02/09/2022 ...|....03/22/2030 ...
94974B-GP-9 ..... [WELLS FARGO & CO . .. 2.AFE ..|. ...96.2530 |. .144,380 |.. .. 150,000 |ooevvenniennnnnnn 149,926 [0 fiiiiien 28 o0 000000030550 |l 3.560 ....11/06/2015 .. 09/29/2025
98978V-AK-9 ..... Z0ETIS INC ... .. 2.AFE ..|. ...99.4150 |. 99,415 |.. .. 100,000 |-eeeveniieeennnn103,789 [0 e (1,371 0 o0 40500 |- 2.980 ....06/16/2017 ...|....11/13/2025 ...
06417X-AE-1 ..... BANK OF NOVA SCOTIA .. 80.7170 |[.... ..80,717 100,000 |..eoeeneeeennn... 99,814 [0 e 19 o0 00002450 ). 2.470 ...01/03/2022 ... |....02/02/2032 ...
1019999999. Subtotal - Bonds - Industrial and Miscella
Obligations 4,978,909 | XXX 4,511,987 4,975,000 4,975,523 0 (489) 0 0 XXX XXX XXX 38,884 134,481 XXX XXX
14315N-AD-2 ..... |CARMX 2019-1 A4 e | ...... | ....... |4 ......... | TAFE |t 149,192 |...99.7810 [...cevvvunnnnnnns 141,169 [o.ooeeeennnnnnns 141,478 | 142,272 o (U] R (3,196) |-vvvuneeeeennnnn (U [ 3.260 |...... 0.790 [MON .oeev Jvennmniaeennnnnns 205 |eeeiiiaiiaeees 4,612 |....10/20/2020 ...|....08/15/2024 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 149,192 | XXX 141,169 141,478 142,272 0 (3,19) 0 o[ XXX XXX XXX 205 4,612 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 5,128,101 | XXX 4,653, 156 5,116,478 5,117,795 0 (3,685) 0 0 [ XXX XXX XXX 39,089 139,093 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 8,371,400 | XXX 7,581,177 8,300,000 8,343,421 0 (11,069) 0 0 XXX XXX XXX 59,094 208,725 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 1,007,943 | XXX 902,427 988,097 1,004,047 0 (3,308) 0 0] XXX XXX XXX 2,775 26,341 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 149,192 | XXX 141,169 141,478 142,272 0 (3,19) 0 o[ XXX XXX XXX 205 4,612 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 9,528,535 [ XXX 8,624,773 9,429,575 9,489,740 0 (17,573) 0 0 XXX XXX XXX 62,074 239,678 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 3,812,546 1B .S ..o 100,000 1C..$.. 400,000 1D .8 ....ccoinnene 651,781 1E .8 ..oeiinenee 799,634 1F . $ ... 1,046,222 1G.$.............. 1,126,671
1B .854,986 2B..$ ..597,99% 2C..$.. .99,904
1C 0 B3BS e 0 3C.$..
1D 4B S e, 0 4C..$..
1E 5B ..$ e, 0 5C..%
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3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 - 14) Value Acquired | Symbol
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 0 XXX 0 0 0 0 0 0 0 0 0 XXX
921946-40-6 ....[VANGUARD HGH DVD YLD .....cevvvvvnniiviinnnnnnineiinnnns [oreeeennns | eeeeeedviicciis 1,034.000 111,889 109,734 | 0 2,536 .. 12/20/2022 ..
922042-77-5 ....[VANGUARD FTSE ALL-WORLD EX-U ... JUTTTRTTOOOR JETTTTT AP T 1,121.000 ....56,207 62,649 .. 12/20/2022 ..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 168,096 XXX 168,096 172,383 0 3,877 0 (7,165)] 0 (7,165) 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 168,096 XXX 168,096 172,383 0 3,877 0 (7,165), 0 (7,165) 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
922908-36-3 ....|VANGUARD S&P 500 ETF ...evvveiieieermnmnanneermnnnannneee [orvvrnnnnns |ooreenns]onnnnnnerennnnnnnaeees 361.000 |-eevvnnnnneeeeennnas 126,834 |........ 351.340 |oeiiiiiiinnnnns 126,834 | 138,606 |...ueeeeiinnnaeeaeenes [ 1,424 |t [ (17,253)]- e [ (17,253) |oeueeeeeennnianeeenes 0[.. 12/20/2022 ..|...... ......
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 126,834 XXX 126,834 138,606 0 1,424 0 (17,253) 0 (17,253) 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

5989999999 - Total Common Stocks

294,930

204,930

310,989

(24,418),

(24,418)

5999999999 - Total Preferred and Common Stocks

294,930

294,930

310,989

(24,418)]

(24,418)

Line

coocooo

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

SCHEDULE D - PART 3

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

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

Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-EA-5 ......... US TREASURY IN/B .. .iiiiiiituiniiiiitti i i s ittt s s st i eat s e st eaai s s s eeaesisesseesssnsesernsnnsssssensnnnssesennsnns | snnnneeseennnnnes [os BT 1V P AP O PP 99,301 |.oiiviiiiiiiiiis 100,000 [..oiiieviiiiiiiiiiiiiinieiinn 69
0109999999. Subtotal - Bonds - U.S. Governments 99,301 100,000 69
64990F-Y7-3 ......... NEW YORK DORM AUTH . ....03/16/2022 ... 100,000 |...

31320N-EE-9 ......... FHLMC SD8233 ...06/16/2022 ... 250,826 |... ..

0909999999. Subtotal - Bonds - U.S. Special Revenues 350,826 348,959

023135-CF-1 ......... AMAZON.COM INC ....04/11/2022 ... ..99,79% |... ...100,000

110122-DU-9 . .. |BRISTOL-MYERS SQuUIBB ..02/15/2022 ...

437076-CN-0 ......... HOME DEPOT INC ....08/24/2022 ...

87264A-CV-5 ......... LI 0 = N ....00/12/2022 ...

89236T-J7-9 . .| TOYOTA MTR CORP ..03/17/2022 ...

92343V-FE-9 ......... VERIZON COMMUNICATIONS ....02/09/2022 ...

06417X-AE-1 ......... BANK OF NOVA SCOTIA ... ieiuenueseermnnueeeeennn s s seeennnasseeenenmaasseennnnaseeennnnnaaseennnnnnseennnnnnsseennnnns | annsessessnnnnees ...01/08/2022 ...

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 800,493 800,000 1,216
2509999997. Total - Bonds - Part 3 1,250,620 1,248,959 1,735
2509999998. Total - Bonds - Part 5

2509999999. Total - Bonds 1,250,620 1,248,959 1,735
4509999997. Total - Preferred Stocks - Part 3

4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks 0
921946-40-6 . .| VANGUARD HGH DVD YLD ..... ....12/20/2022 ... .0
922042-77-5 . .. | VANGUARD FTSE ALL-WORLD EX-U . ....12/20/2022 ... .0
922908-36-3 ......... VANGUARD S&P 500 ETF ... 12/20/2022 ... . .0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 177,266 XXX 0
5989999997. Total - Common Stocks - Part 3 177,266 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks 177,266 XXX 0
5999999999. Total - Preferred and Common Stocks 177,266 XXX 0
6009999999 - Totals 1,427,886 XXX 1,735
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
912828-45-6 .. |US TREASURY N/B .. ..02/28/2022 . .... 100,000 .. 99,990 |.. 0 .0 ..05/31/2023 .
912828-TY-6 .. |US TREASURY N/B ..02/28/2022 .| JP MORGAN .100,000 |.. 99,854 L0 0 .. 11/15/2022 .
912828-XQ-8 .. | US TREASURY N/B .. ..02/28/2022 .| MOS . .. ... 100,000 .. 99,967 [. .. 0. .. 0. ..07/31/2022 .
0109999999. Subtotal - Bonds - U.S. Governments 308,047 300,000 208,644 299,801 0 299 841 0 XXX
3128M4-WK-5 .. | FHLMC G03050 ... ..12/01/2022 .| MBS PMT .... .. 1,206 |... ....1,206 .. 1,288 0 e 1,206 ... .0 ..07/01/2037 .
3128M7-L4-6 .. | FHLMC G05447 ..12/01/2022 .| MBS PMT . 1,534 .. L0 . 1,534 | 0 ..05/01/2039 .
3128M8-AV-6 .. | FHLMC G06020 ..12/01/2022 .| MBS PMT . L0 0 ..12/01/2039 .
3128MJ-83-5 ...| FHLMC G08537 ..12/01/2022 . | MBS PMT . L0 0 ..07/01/2043 .
3128MJ-UA-6 .. | FHLMC GO8576 ... ..12/01/2022 .| MBS PMT .... 0 .0 ..03/01/2044 .
3128MJ-VV-9 .. | FHLMC G08627 ... ..12/01/2022 .| MBS PMT .... 0. 0. ..02/01/2045 .
312925-B3-3 ...| FHLMC C09058 ... ..12/01/2022 .| MBS PMT .... 0 .0 ..03/01/2044 .
3132DW-EE-9 .. | FHLMC SD8233 ... ..12/01/2022 .| MBS PMT .... 0. 0. ..07/01/2052 .
3132GK-F4-3 .. | FHLMC Q04087 ... ..12/01/2022 .| MBS PMT .... 0 .0 ..10/01/2041 .
3132GV-L6-7 .. | FHLMC Q09949 ... ..12/01/2022 .| MBS PMT .... 0. 0. ..08/01/2042 .
3138AW-4W-0 .. |FNMA #AJ5336 ... ..12/01/2022 .| MBS PMT .... 0 .0 ..11/01/2026 .
3138M2-A3-0 .. | FNMA #A09925 ... ..12/01/2022 .| MBS PMT .... 0. 0. ..07/01/2042 .
313980-28-9 ...| FHLMC 3745 AV ..12/01/2022 .| MBS PMT . L0 0 ..09/15/2023 .
3140F9-WA-9 .. | FNMA #BD2440 ..12/01/2022 . | MBS PMT . L0 0 ..01/01/2047 .
3140J5-N-7 .. |FNMA #BM1295 ..12/01/2022 .| MBS PMT . L0 0 ..06/01/2047 .
3140XC-TR-9 .. | FNMA #FM8B59 ......cevvveeeeeeeeniiieeeeeeiieeeee | o 12/01/2022 . MBS PMT ... 0. 0. ..09/01/2051 .
31417Y-TT-4 .. |FNMA #MAOSBT ....oeevveniiiiiiiiiiiicciiineeeens [ s ..12/01/2022 .| MBS PMT .... 0 .0 ..11/01/2040 .
31418C-WV-2 .. | FNMA #MA3359 ..o e .12/01/2022 .| MBS PMT ... 0. 0. ..04/01/2038 .
31418D-3X-8 .. |FNMA #MA4413 ..o | s ..12/01/2022 .| MBS PMT .... 0 .0 ..09/01/2051 .
31418D-Q7-0 .. |FNMA #MA4077 ...oeeeeeeeeeeeeee e eeeeee [ s ..12/01/2022 .| MBS PMT .... 0. 0. ..07/01/2050 .
31418R-GS-4 .. |FNMA #AD3B0B ........ceuvviiiriiunnniiiiiiiniiiines | eneeeas ..12/01/2022 . | MBS PMT 0 0 ..04/01/2040 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 163,425 163,425 168,872 154,051 0 0 0 XXX
00206R-BN-1 .. JATET INC ..ovviiiiiiiiiiiiiiiiieeeecceni e eeevenaas [ e ..05/11/2022 .| CALL at 100.512 .. ...100,512 |... .... 100,000 ...99,434 |.. 0 .0 .0 .. 12/01/2022 .
037833-AK=6 .. | APPLE INC eeveeeeeeeeee e eeeenee e eceeneeeeee [ e ..12/20/2022 . ...99,131 ... .... 100,000 0. .0 . 0. ..05/03/2023 .
07177M-AL-7 .. | BAXALTA INC .... ..04/25/2022 . | US BANK .... 100,000 .... 105,161 0 L0 100 000 |.... .0 ..06/23/2022 .
124857-AP-8 .. | VIACOMCBS INC .. ..04/18/2022 .| CALL at 104.542 .. .... 100,000 .... 100,409 0. .0 ]eennn... 100,156 |.... 0. ..01/15/2025 .
172967-HD-6 .. | CITIGROUP INC ..08/02/2022 .|BNP . .... 100,000 .. 102,048 0 .0 . 100,480 |.... .0 .. 10/25/2023 .
38141G-WT-7 .. | GOLDMAN SACHS GRP INC . ..05/04/2022 . | MAR . .100,000 |.. L0 .0 0 ..02/23/2023 .
45866F-AA-2 .. | INTERCONT INENTAL EXCH ..06/13/2022 .| CALL at 101.597 .100,000 |.. L0 .0 0 . ..10/15/2023 .
595620-AK-1 .. | MIDAMERICAN ENERGY CO .. 12/21/2022 .| KEY ............ .200,000 |.. L0 .0 0 .(2,926) ..09/15/2023 .
674599-CG-8 .. | OCCIDENTAL PETROLEWM .. ..03/09/2022 . | TENDER OFFER . .200,000 |.. L0 .0 0 .(2,552) ..06/15/2025 .
808513-AT-2 .. | SCHWAB (CHARLES) CORP . ..05/04/2022 .| GOL . .100,000 |.. . L0 .0 0 ..01/25/2023 .
89236T-C0-6 .. | TOYOTA MTR CREDIT CORP .. ..03/18/2022 . |MIA . .... 200,000 .... 199,508 0 .0 . .0 ..07/13/2022 .
448055-AK-9 .. | CENOVUS ENERGY INC ..02/09/2022 .| CALL at 105.184 .. .... 100,000 .... 100,693 . 100, 0. ..0]......... 100,163 |.... 0. ..04/15/2024 .
21685W-DD-6 .. | COOPERAT IEVE RABOBANK ..02/08/2022 . |MATURITY . .100,000 |.. .100,309 |.. . 100,004 L0 .0 . 100,000 |. 0 ..02/08/2022 .
14315N-AD-2 ...| CARMX 2019-1 A4 ... oeiiiriiiiiiiiiiiaieeeinennns . |-.12/15/2022 . (MBS PMT . .. 115,522 ... 121,822 117,477 |. 0. ..(1 955) |... .0 ..115,522 |.... .0 .. .0)... .3, ..08/15/2024 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaff|l|ated) 1 729,675 1 715,522 1,730,130 1,721,168 0 . (2,561) 0 1,718,606 0 (4,045) (4,045) 54,007 XXX
2509999997. Total - Bonds - Part 4 2,196,147 2,178,947 2,197,646 2,175,020 0 (3,018) 0 (3,018) 0 2,181,872 0 (839) (839); 58,717 XXX
2509999998. Total - Bonds - Part 5 XXX
2509999999. Total - Bonds 2,196,147 2,178,947 2,197,646 2,175,020 0 (3,018) 0 (3,018) 0 2,181,872 0 (839) (839); 58,717 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 2,196,147 XXX 2,197,646 2,175,020 0 (3,018) 0 (3,018) 0 2,181,872 0 (839) (839); 58,717 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

E15, E16
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount

Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for

For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued

Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0 0 0 o] XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2419999999. Total - Issuer Obligations 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
2509999999. Total Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 0 XXX XXX XXX 0 0
7709999999 - Totals 0 0 0 0 0 XXX 0 0 0] XXX XXX XXX 0 0

Number

cooocoo

$
-5
-5

$

$

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
KEYBANK ... ... CLEVELAND, OH USA ..oociiiiiiiiiiienreenine | veevieee oo 0.000 [.eneeeneeeneeneenieenieereen O feei s 0
AX0S BANK ... ... SAN DIEGO, CA USA .
ROYAL BANK ... CALGARY, AB CANADA
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 0 0 (50,845)] XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (50,845)] XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 2,111 | XXX

0599999 Total - Cash XXX XXX 0 0 (48,734)] XXX

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

1. January... . (204,920) 4. (828,058) 7. 10.  October.
2. February...|.cooiicicne (737,463) 5. (437,879) 8. , 11.  November... ,
3. March (198,496) 6. (329,329) 9. September (159,091) 12. December (48,734)

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1

CusIP

2

Description

3 4 5

Rate of Interest

Code Date Acquired

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

olo|lo|loc|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

31846V-41-9 .......

|F|RST AMERN TREAS OBLIG FD ..vveieetietitiitetietti ittt ettt ettt ettt ettt et et e e e e e e e

1,112

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

1,112

31846V-20-3 .......

|F|RST AMERN GOVT OBLIG FD eteiteeeetitt ittt ettt ettt e e et e e e e ee e

1,269

8309999999.

Subtotal - All Other Money Market Mutual Funds

1,269

149,59

coocoo
S
@




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Order Of United Commercial Travelers Of America

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

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

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii .....cccoooeiiiiiiiiiiicicee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........cccocveiiniiiiineenene
Minnesota
Mississippi
Missouri
Montana
Nebraska
Nevada .......cccoveiiiiiiiiiees
New Hampshire
New Jersey .......ccccovveeneeieniieneens

New Mexico
New York

Oklahoma ...
Oregon .....coviveiiiininiene s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ........ccccooevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa
Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands
Canada
Aggregate Alien and Other

Subtotal

............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 ol 0
............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 ol 0
............................................................................................................... 0 [ 0 i 0 e 0

XXX XXX 0 0 0 0

XXX XXX 401,566 384,876 225,442 222,081

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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