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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES .....oruiiiiiiicieirineneresie ettt .. 4,485,223,166 |............ 56.549 |.. 4,485,223,166 |.........cccoverrinnee .. 4,485,223,166 |........... 56.549
1.02 All other QOVEINMENLS .......cc.eiiuiiiiiiieeieee e
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAFANTEET ...t e [reneenenieaas 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 80,011,177 |............. 1.009 |....... 80,011,177 [ [ 80,011,177 |............. 1.009
1.06 Industrial and MiSCEllANEOUS ...........c.coovcueueeeeeeeeceeeeeee e .. 3,053,044,780 |............ 38.492 |.. 3,053,044,780 |......occvcvevrerenne .. 3,053,044,780 |........... 38.492
1.07 Hybrid SECUMLIES .....ccoiiviiiiiiiiieiiieit et o
1.08 Parent, subsidiaries and affiliates ............ccoccviiiiiiiin e
1.09 SVO identified funds ...........ccoceiiiiiiiiiiiiiiiccee e e
1.10 Unaffiliated bank loans .......... ..34,593,674 |.
1.11 Unaffiliated certificates of deposit ...........ccecieviiiiiiiiiiieece e
1.12 Total long-termM DONAS ..........veeeceeeeeeieceeceeee e ...7,652,872,797
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ................cccceeeevereveviveeee e 16,807,089 |............. 0.212 |........ 16,807,089 |- [ 16,807,089 |............. 0.212
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
2.03 Total preferred StOCKS .........cccveuiieieeeieieieieieeeeeeeee e e 16,807,089 |............. 0.212 |........ 16,807,089 |....ooveeceeeins fereenee 16,807,089 |............. 0.212
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................J...... 252,938,713 |............. 3.189 |...... 252,988,713 [ [ 252,938,713 |............. 3.189
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovvreeeenenes oo s 0.000 [..eeeeeeeerrreeieies e [ e 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [..eeveeeeeerreeeieins e [ oo 0.000
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.09 Total COMMON STOCKS .......cveeeeeiiiiiirererieeeieieeee s e 252,938,713 |............. 3.189 |...... 252,988,713 [cooeeeeeeees o 252,938,713 |............. 3.189
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 08NS ..........c.cceririieeinceeneeseerensene e [oeneeneenes 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 [ foererieieieeeieeeeees oo o 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [..eeeeeeeeeeeieenreieees frreeieirneiereeens [ e 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens 0.000 [ foerereeieieeeerenenes oo o 0.000
5.04 Total re@l ESALE .........ccoeeeeeieeeecececce e e [ 0.000 [.-eeeeeeeeeeeerenreieees frreeeerneiereeens [ e 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccooueueueeiieeeieeeeieeeeee e essses e [ooreeeeenens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
6.02 Cash equivalents (Schedule E, Part 2) ...........cccoceeueveirenininisseeeeene fooeeiee 302,148 |............. 0.004 |............. 302,148 | e 302,148 |............ 0.004
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|oceeeeeene. 302,148 |............ 0.004 |............ 302,148 | [ 302,148 |............. 0.004
7. CONACLIOBNS ...ttt nn s [ee e eeeneneneene [ereneneneneas 0.000 [.-eeeeeeeeeeeerenreieies frreeerineereeeens [ e 0.000
8. Derivatives (SChedUIE DB) .........cccceiiiirieieieieieieeeseeieieiesee e [ eeeieeeene [ 0.000 [o.eeeeeeerreeeieies e [ oo 0.000
9. Other invested assets (SChedule BA) ............ccccueeieieieieeeieieeceeeeeeie s foeseseeeseeseeeeesenee [renenenenans 0.000 [-.eeeereeeeeeireneeieins frreeieirneiereeens [rereeeeeeereeees foeereeeeeend 0.000
10.  Receivables for SECUMMES ...........ccvuririiuiieirieiicceieee e e 8,651,313 |..cocoenv 0.109 |......... 8,651,313 [ [ 8,651,313 |............. 0.109
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 7,931,572,060 100.000 [ 7,931,572,060 7,931,572,060 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

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

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b b e b et b e b b e b bt e b bt b b e b b e e b et b e e eb o8 e SR e R e e b e b e b e bbb e st n e

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 6,282,306,013
............ 2,913,238,073
...9,624,222

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

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

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

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

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

4.4, Part 4, COIUMN T .ottt ettt b e ee b b £e b o€t e b1t o e E b b £t bbb e bbb et eb bbbttt na et n s .... 40,838, 181

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns (7,842,764)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiueuiiuiuiieeeeeeeeeet ettt et ettt et et e e et e s et eseesess s esssessaseeseseenenen 1,295,456,349

DedUCt aMOTHZAtION OF PIEMIUM ..........iceceeueeeecceceeeeee e eeeaetete s e s aeaetese s s s ssaeseses s s assesesesessessaeses s s ssssseses s s sssssssesasassssssssessssssanses et s ssassnseses s ssssansssnsnas <eststsetesesanas 20,008,956

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other than temporary impairment recognized:

LT I = B R o] [T T T OO T OTT TP TO PP PP PETOTEPOPRPPTRRION

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt e et e s b e e st h b et ettt s e b et e st e aeaea onsnsetesasasansnansasas 79,821

9.4, PArt 4, COIUMN 13 ...ttt ettt et et ee e s aete et eeeessaetetesesensesesesesesensesetesasesensssesesesasassssnsesesasensesesesesasensssesesesesensssesesas st eEeE e R e b e e a e te b e b e b ne b tinbes taesesetesesanscseseeees 79,821
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cociiiiiiiiiiiiiii i oo
Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5-8-7+8-9+10) ........cevrurrrurrereeeeceeeeeeeceeeeeeeesteesaessaeseseesseessaesstessaessesnanan feseeesases 7,922,618,599
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LINE 11 MINUS LINE 12) ........coueviruevoeeeeeeeeeeeeeeeeeeeeeeeteseeeeseeeeetesaeeeeseeesseeessesensseesseeensseensseensseensseenssesnsstanssaansean sesesesieia 7,922,618,599
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

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 .......c.cooveevecvivicriccicne e 4,485,223,166 |............ 4,375,455,016 |............ 4,478,365,796 |............ 4,498,365,000
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 4,485,223, 166 4,375,455,016 4,478,365,796 4,498,365,000
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 80,011,177 71,970,993 94,001,436 66,918,513
Industrial and Miscellaneous, SVO 8. United States .....ccoeeveeeeeeeeeeeeeseee o 2,978,184,832 |............ 2,846,962,156 |............ 2,989,370,293 |............ 2,978,722,340
Identified FU”S’S’ Unaffilia}ted Bank 9. Canada ...oooiee e 24,998,240 |....coovvenee 24,181,000 |.....ccocov... 24,994,150 |....ccovneee. 25,000,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 84,455,382 82,510,283 84,339,235 84,700,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 3,087,638,454 2,953,653,439 3,098,703,678 3,088,422,340
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 7,652,872,797 7,401,079,448 7,671,070,910 7,653,705,853
PREFERRED STOCKS 14.  United States .......ccoceoeveevecvnivneirneee e 16,807,089 |...ccovvveneene 15,511,555 |...cconenen 16,896,208
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 16,807,089 15,511,555 16,896,208
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 16,807,089 15,511,555 16,896,208
COMMON STOCKS 20. United States ......c..cccoveevvevrcvncrnrnenn o ..247,652,151 |.. ..247,652,151 |.. ...45,244 050
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeee e s | e [
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 5,286,562 5,286,562 977,338
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 252,938,713 252,938,713 46,221,388
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 252,938,713 252,938,713 46,221,388
26. Total Stocks 269,745,802 268,450,268 63,117,596
27. Total Bonds and Stocks 7,922,618,599 7,669,529,716 7,734,188,506

Sl04
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL 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

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20 Years

6
No Maturity
Date

Total C

1. U.S. Governments

TANAICT s

1.2NAIC2 ..

T3NAIC 3 .o
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

........... 601,826,560

........ 2,728,791, 791

........ 1,154,604,815

........ 4,485,223, 166

7

urrent Year

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

........ 3,251,556,647

........ 4,485,223, 166

601,826,560

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

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

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

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

Possessions , Guaranteed

AANAICT (e

4.2NAIC2 ..

43NAIC3 ..o
4A4ANAICA ..o

4.5NAICS ..

46 NAICGE ...

4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

SANAICT (i

5.2NAIC 2 ..
5.3 NAIC 3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

............... 6,948,997

......................... 1.0

6,948,997

24,897,184

48,164,996

80,011,177

87,493,809

80,011,177
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL 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 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)
B.1NAIC T i 637,831,822 |.......... 940,244,754 |........... 333,206,964 |.................. 608,078 .o 510 | D,0,0. TN RO 1,911,892,128 | 25.0 |........ 1,681,634, 111 [ 2727 e 609,432,557 |........ 1,302,459,571
6.2 NAIC 2 .. ..302,962,053 |... .602,401,700 |.... 198,050,635 .13,984,021 |.. 1,117,398,409 |.. 949,986,273 |.... ... 785,696,290 .331,702,119
B.3NAIC 3 i e o 2,284,400 |............. 10,659,409 |.....ooieeeerrccrnns Joerereeeieeseneeeenne v X oo 12,943,809 ..o 0.2 [ 38,561,679 |.eeeeeeeeeiniieeeenn 046 [ [ 12,943,809
B.ANAIC A .t e 10,041,665 |.....ceveeenee 768,769 |..eoveeeeeecerienninene foeeeeeerreneeeeennene e XX oo 10,810,434 |.....oooveeeee 001 [ 19,847,561 | 023 [ o 10,810,434
B.5NAIC S Lo o [ [ [ [ X e e s [ [ [
6.6 NAIC 6
6.7 Totals 940,793,875 1,554,972,519 542,685,777 14,592,099 3,053,044,780 39.9 2,690,029,624 44.3 1,395,128,847 1,657,915,933
7. Hybrid Securities
7.1 NAIC 1

7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

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

BB NAICE ...,

8.7 Totals

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

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

o.34,030,004
............. 14.773.401

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL 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

13.5NAICS ...
13.6 NAIC6 ...

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) 1,246,607,379 |........ 3,693,933,729 |........ 1,535,976,775 |.....ccvvee.. 608,078 ..o 510 | e 6,477,126,471 [ 846 | XX e XXX e 5,174,666,900 |........ 1,302,459,571
122 NAIC 2 ... {(d) ....302,962,0563 |... .602,401,700 .13,984,021 |.. 1,117,398,409 |.. ... 785,696,290 .331,702,119
123 NAIC 3 e [(c) RO R 36,878,074 |............ 10,659,409 |........coovivriririeiiees [ e [ 47,537,483 | 006 | XXX e e XK e o [ 47,537,483
124 NAIC 4 ..o [(c) RO R 10,041,665 |....ovoeeeeee 768,769 [ [ e [ 10,810,434 | 001 [ XK Lo e e XXX e e [ 10,810,434
125NAICS ... () e o e e [ [ [(c) JRRSSURURSRRRRRR YNSRI RUNIRRIND o, o, CHUNNUINIY IUVISITIIRD 0. ORI RO TER RSOOSR
126 NAIC6 ... . (d) (c)
12.7 TotalS ..o o 1,549,569,432 |........ 4,343,255,168 |........ 1,745,455,588 |............. 14,592,099 |..coovoviiee 510 | (b) 7,652,872,797 |....coverereeenen 100.0 [ XK e X [ 5,960,363,190 |........ 1,692,509,607
12.8 Line 12.7 as a % of Col. 7 20.2 56.8 22.8 0.2 0.0 100.0 77.9 22.1
13. Total Bonds Prior Year
13ANAIC T e 692,363,142 |........ 2,962,132,356 |........ 1,365,826,277 |.....c.oeeerere 362,304 o888 | [ XK o XK |5, 020,684 567 ... 826 3,754,741,752 |........ 1,265,942,815
132NAIC 2 ottt 130,289,752 |........... 646,638,784 |........... 173,057,737 [ Joeeeeeeeeeeeeeeeeees Joeeeeeeeeeeeeeeeeieees oo XX e oo XXX ... 949,986,273 | 1506 [ 621,840,982 |........... 328,145,291
13.3NAIC 3 e 9,711,748 |... ...7,311,654 |.. ...66,180,119
13ANAIC A oo Jooeeeeeenen 28,990,847 | 11,830, 110 [ e e e XK e XXX [ 34,620,962 006 [ ...34,620,962

(
(b) 6,078,783,575

137 TotalS ..o feree 832,364,642 |........ 3,676,159,785 |........ 1,569,896,356 |.........c0e0eee 362,304 o888 [ e XK e XXX | (D) 6,078,783,575 | 10000 4,383,894,388 |........ 1,694,889,187

13.8 Line 13.7 as a % of Col. 9 13.7 60.5 25.8 100.0 XXX 72.1 27.9
14. Total Publicly Traded Bonds

T4 ANAIC T (e e 770,372,848 |........ 3,112,003,657 |........ 1,292,276,652 |.......occoeunenene 13,233 [ 3 [0 T R 5,174,666,900 |.........ccoceruenvne 67.6 |........ 3,754, 741,752 oo 61.8 |....... 5,174,666,900

15.5NAIC S ...
15.6 NAIC 6 ...
15.7 Totals

14.2NAIC 2 ... ..217,525,655 |... .423,617,254 |.... 130,569,360 ...785,696,290 |.....ccoeveveverene. 103 | 621,840,982 |.... ...785,696,290 |..
TA.3NAIC 3 e sesenes e s sess [eee e s feee e [ res e se e [eeeeee e nes e s [eeeeeeeneeiea 7,311,654 oo 001 o
TAANAIC 4 oot seseies | ness [ e [ nes [erse s [oeeree e nenes e es [
BT NN [ Tt O O O O O I O O EO S RSO TURT OSSR
T4B NAIC B ..o
14.7 TOtalS .o e 987,898,503 |........ 3,535,620,911 |........ 1,422,846,012 |............ 13,997,254 |...ovv 510 | e 5,960,363,190 |.....cccvvvvnnnene. 7.9 (... 4,383,894,388 |........coeenvee. 721 ... 5,960,363, 190
14.8Line 14.7asa % of Col. 7 ...coveveveeereere o 16.6 [ 59.3 |, 28.9 | 0.2 oo 0.0 [ oo 100.0 |............ D O 0 ST N D.0.0 G B D00 SO N 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 12.9 46.2 18.6 0.2 0.0 77.9 XXX XXX XXX 77.9 XXX
15. Total Privately Placed Bonds
151 NAIC T e 476,234,531 |........... 581,930,072 |........... 243,700,128 |.oceeee 594,845 .o [ e 1,302,459,571 oo 17.0 ... 1,265,942,815 ..o 20.8|............ D,9, 0, ORI A 1,302,459,571
15.2NAIC 2 ... ....85,436,398 |... 178,784,446 |.... ..67,481,275 ...331,702,119 |.. 328,145,291 |.... 4 .331,702,119
15.3NAIC 3 oo [ 36,878,074 |............. 10,659,409 ..o oo [ [ 47,537,483 |.coovvveeeeen 0.6 | 66,180,119 [ LI D9, ORI R 47,537,483
154 NAIC 4 oot [ 10,041,665 |- 768,789 |- oeeeirneeeeesreeees [rerereeesiesseneesinnene [rereeieees 10,810,434 |.ooveveeeeel 001 [ 34,620,962 |.......ooovevereeeeen 006 [ XXX o 10,810,434

..561,670,929 |...

15.8 Line 15.7as @ % of Col. 7 ..oevverenvnnnnforiicccc 33.2 7.7 | 19.1
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 7.3 10.6 4.2 0.0 221 XXX XXX XXX XXX 22.1
(@) Includes $  .oooeeee 1,692,509,607 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $
(c) Includes $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

current year of bonds with Z designations and $
current year, $

........................... ; NAIC2 $

current year, $

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.
prior year of bonds with 5G| designations and $

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... i NAIC3 $oiiiciicicceeeee. 3 NAIC 4 $iiiiiiiceeees. 5 NAIC 5§ 5 NAIC 6 $ s




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL 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
2 6 7 8

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

1.01 Issuer Obligations ............cc.cccceevvriiiiiiiniiceces o, 601,826,560 ... 2,728,791,791 |........ 1,154,604,815 | [ D.9,0 RN R 4,485,223, 166
1.02 Residential Mortgage-Backed Securities ... . .. ..

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

........ 3,251,556,647 |......................53.5 |........4,485,223, 166

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations ..........ccccceeeuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ... XXX

2.05 Totals XXX

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........ccccvriiiiinienieiiereee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ... XXX

3.05 Totals XXX

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities .......... .
4.04 Other Loan-Backed and Structured Securities ... XXX

4.05 Totals XXX

. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed

5.01 Issuer Obligations .............c.ccce..... B A 6,789,146 |............. 16,172,120 |............ 45,641,024

5.02 Residential Mortgage-Backed Securities ............ [oococcocccvveenn. 3,209 |. 12,837 | 2,139 |..
5.03 Commercial Mortgage-Backed Securities .......... [.ocococeeunn. 156,642 |.............. 8,712,227 |.oovennee 2,521,833
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 6,948,997 24,897,184 48,164,996 XXX 80,011,177 1.0 87,493,809 1.4 80,011,177

6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccceeeeeeeieneeieeieceeeeee [, 323,311,094 |........... 816,496,803 |........... 274,959,811 |............. 13,984,021 | [ XXX oo 1,428,751,729 ..o 18.7 |....... 1,136,463,104 |.oooviiiicie 18.7 |....... 1,116,419,103 |........... 312,332,626
6.02 Residential Mortgage-Backed Securities ... O A 12,266,415 |............. 36,184,016 |...covovennnene. 653,623 |.ooveiiennnd 608,078 |...ocveveeeiicieas 510 |........... D,9,0 NI RUR 49,712,642 |...ooveeieiees 0.6 |ooeenne 65,769,495 |.....ccoovevivieis L Y A 389,431 | 49,323,211
6.03 Commercial Mortgage-Backed Securities .......... |........... 379,431,953 |........... 164,397,949 |........... 227,857,878 |...ocoeeeeeeeeieeeiee [ e, D,9,0. RN RO 771,687,780 |..cvoeevieicnis 10,1 [ 850,593,453 |..ooveireiiieies 140 [ooiieiieeeieeies [ 771,687,780
6.04 Other Loan-Backed and Structured Securities ... 225,784,413 537,893,751 39,214,465 XXX 802,892,629 10.5 637,203,572 10.5 278,320,313 524,572,316
6.05 Totals 940,793,875 1,554,972,519 542,685,777 14,592,099 510 XXX 3,053,044,780 39.9 2,690,029,624 44.3 1,395,128,847 1,657,915,933

~

. Hybrid Securities
7.01 Issuer Obligations ..........cccocviieriiiieiienieseeene
7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........cccocviieiiiiienienieseee
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 ............ccccceeeeneene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals




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

ds Owned December 31, at Book/Adjusted Carrying

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

60I1S

3 4 5 9 10 11 12
Over 5 Years Over 10 Years Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd ...........cccooeveer foeriiniiniiiis s e e feeveeieeicneeneeneenes oreeeeeneees XXXt s oo s o e [
10.02 Unaffiliated Bank Loans - Acquired 34,593,674 0.5 49,703,495 0.8 34,593,674
10.03 Totals 34,593,674 0.5 49,703,495 0.8 34,593,674
11. Unaffiliated Certificates of Deposit
11.01 Totals
12. Total Bonds Current Year
12.01 Issuer Obligations ............cccoceevreevnccenciinccnnns [eeenee..... 931,926,800 |.......... 3,561,460,714 |.......... 1,475,205,650 |.............. 13,984,021 e e XX o 5,982,577,185 |....ccoeviiine 78.2 [ XXX [ XXX oo 5,670,244,559 |............. 312,332,626
12.02 Residential Mortgage-Backed Securities .......... |-............. 12,269,624 |.............. 36,196,853 |................... 655,762 |....occeeenee 608,078 |....ooeeeceeee 510 [ XXX i o 49,730,827 |..eeveiieeeiee 0.6 |oeeenee D.9,0 SN XXX oo [ 407,616 |.............. 49,323,211
12.03 Commercial Mortgage-Backed Securities ........ |.............379,588,595 |............. 173,110,176 |............. 230,379,711 ... 783,078,482 |...oceiiiiins 10.2 | XXX [ XXX oo 11,390,702 |.....coeeee 771,687,780
12.04 Other Loan-Backed and Structured Securities . |- 39,214,465 .802,892,629 |. 313 [ 524,572,316
12.05 SVO Identified Funds
12.06 Affiliated Bank LOANS .........ccooevieiiiriiiiiinieienes foeeeeieicicicicicice Joeeriesicsicscsesiesesene [ooesiesieseseeseesesesene Jooeseeseeseeseeseeseesesene Joeeseeseeseeseesesesesese Joesenenss KKK iniiniins fooereieiciciciciciee foereiesescsescieiee Joresenenns XK i forerreneens XXX i oo oo
12.07 Unaffiliated Bank LOANS .........ccccceveeneeneenennicns foeviiniiniiis i 38,593,674 [ o e foeeneeneced XXX i o 34,593,674 [ 005 e XXX [ XXX o e, 34,593,674
12.08 Unaffiliated Certificates of Deposit .
12.09 Totals P P 1,549,569,432 |.......... 4,343,255,168 |.......... 1,745,455,588 |.............. 14,592,099 [.oevoviiiiiiiiie 510 [ooeeieeeeeeienes [ 7,652,872,797 | 10000 oo XXX e e XXX [ 5,960,363,190 |.......... 1,692,509, 607
12.10 Line 12.09 as a % of Col. 7 22.8 0.2 0.0 100.0 XXX XXX XXX 77.9 22.1
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cc.cceevvevrivnencnncnninncnnnns foeeeene... 297,516,612 |l 2,981,781,422 |.......... 1,181,483,252 [..oeeeeeeciccnee [ e XX oo XXX oo e XXX [ 4,460,781,286 |......ooeveeeee 7324 [ 4,186,358,122 |............. 274,423,164
13.02 Residential Mortgage-Backed Securities .......... |...............12,660,285 |.............. 51,890,332 |...........ccu. 776,974 ..362,304 |.. . 65,790,383 | T 476,906 |.. .. 65,313,477
13.03 Commercial Mortgage-Backed Securities ........ . .316,873,615 865,304,839 |. . 14,711,386 |.. .850,593,453
13.04 Other Loan-Backed and Structured Securities . |. 70,762,515 637,208,572 |. 182,347,974 |.. . 454,855,598
13.05 SVO Identified Funds D.9.0, NN RUNIIND 0.0, SRRV RUNTIID.0.0. NI RURIIITTE RUNTITITD. 0.0, CONUNTI RURRID. 0.0 G oo ROV R TRURUsUTURUTUT RURUTRURTRT
13.06 Affiliated Bank LO@NS .........cccoooveeieniinienieneens foeviiiiis i e e e e XX e XX o XXX i .
13.07 Unaffiliated Bank LOANS ........cccceovveeireiineennns foeveneeneencieneicneee [ 49,708,495 | foeveeniecnsennennene feeernenneineieneiene foesenenes XX o XX o e XXX [ 149,703,495 o028 | [ 49,703,495
13.08 Unaffiliated Certificates of Deposi
13.09 Totals ....ccoouvveiiciiciicccccccceeeecee [ 832,364,642 ... 3,676,159,785 |.......... 1,569,896,356 |.......cceueneve 362,304 |..eveeereerieeneee 888 | e XXX [ XK o 6,078,783,575 |....ccveerervenne 100.0 oo 4,383,894,388 |.......... 1,694,889, 187
13.10 Line 13.09 as a % of Col. 9 25.8 0.0 100.0 72.1 27.9
14. Total Publicly Traded Bonds
14.01 Issuer Obligations ............ccccccevreevrccenciencicnens [eeenee.... 868,635,627 |.......... 3,367,414,004 |......... 1,420,210,907 |......c.c..... 13,984,021 oo e XX . 5,670,244,559 [ 7401 |l 4,186,358,122 | 689 [, 5,670,244,559

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 ...cooveeiieieeieeeeeee s
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

I 8,712,227 |

... 113,272

... 13,233 |..

11,390,702
....278,320,313

.......... 4,186,358, 122

... 182,347,974

14,7138 |

I 11,300 702 |
............. 278,320,313

13,997,254
......................... 0.2

Section 12 18.6 0.2 0.0 77.9 XXX XXX XXX 77.9 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........c.cccceviiiiiiiiiiciis ...312,332,626 274,823,164 oD | XK XK i [ 312,332,626

15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........
15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics

15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12

49,323,211
...771,687,780

524,572,316 |

65,313,477
...850,593,453

454,855,598 |.

.............. 49,323,211
............. 771,687,780
.524,572,316

................... 594,845
......................... 0.0

0.0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

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

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 39,212,947 | 38,937,375 oo 275,572 |
2. Cost of cash equivalents aCQUIFEd .............ccooeueueveeeecceeeeeeeeeeceeeeeeesesesseaeas [ 142,396,066 |................ 129,957,989 |...ccvvennee 12,438,077 oo
3. ACCIUAI OF DISCOUNL ... [ 753,585 .o 753,585 v [
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (108S) ON AISPOSAIS .........coeveveverieiieieiereieiiesesese e esssess [eeeeseceeaeeseseesececaena P00 206 [ovveeeeeeeeeeeeeeeeeeeeeee e
6. Deduct consideration received on diSPOSAIS .............ccceevevevevereverereeiieeeieieiens e 182,060,656 |.............. 169,649,155 |......ccoevee. 12,411,501 |
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiieciece e [eer e [reesre e [ [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiis e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [rree e 302,148 | [ 302,148 |
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 302, 148 302, 148

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE

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

NONE

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



(1=

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-42-0 ..... US TREASURY NOTES LA e 4,902,734 |...97.3480 [...oeeeinnnnn 4,867,400 |...uierennnnn 5,000,000 |.eeevunninnns 4,974,666 [......oovvvvvveenn o 1544 [ i [0 2,750 o 3.064 [FA ...... |.eceeeennn.... 46,463 |ooeennnnennns 137,500 |....09/25/2018 ...|....08/31/2025 ...
912828-6F-2 ..... US TREASURY NOTES .. LA .... 45,566,898 |...96.5080 |... ....43,814,632 |.... ...45,400,000 |.. 45,454,642 .o e (24,891) [ e 0222222500 ). 2.442 |FA ...... 1,135,000 |....04/01/2019 ...[....02/28/2026 ...
912828-6R-6 ..... US TREASURY NOTES .. LA .... 40,289,648 |...99.0000 |... ....39,600,000 |.... ...40,000,000 |.. ...40,019,427 [oooviiiiiiiiiines e (81,867) [ o [00000.2.250 | 2.094 ....06/21/2019 ...|....04/30/2024 ...
912828-6T-2 ..... US TREASURY NOTES .. LA ...3,598,711...92.6880 |.............. 3,244,080 |.... .3,500,000 |.. 103,556,560 [.oieeeeiiiiiieee feeeeennnnn (9,861) [ e 022375 | 2.055 ....07/29/2019 ...|....05/15/2029 ...
912828-6X-3 ..... US TREASURY NOTES .. LA .. 7,008,828 |...95.4730 |....oeunnnnnns 6,683,110 |.... .7,000,000 |.. e 7,085,835 [onniiiiiiiiinens e (14304) Lo o 02,125 | 1.907 ....06/25/2019 ...|....05/31/2026 ...
912828-62-8 ..... US TREASURY NOTES .. LA .... 50,038,047 |...98.3320 |... ....49,166,000 |.... ...50,000,000 |.. ...50,004,095 |.oeeeeenniiiieee Joeeeennnen (8,249) [eeeeieeciieees oo e 1750 | 1.733 ...08/06/2019 ...|....06/30/2024 ...
912828-G3-8 ..... US TREASURY NOTES .. LA ... 14,545,313 [...97.7620 |... .... 14,664,300 |.... ...15,000,000 |.. 14,931,327 e e 76,839 [ e [00000.2.250 |l 2.784 ....08/27/2018 ...|....11/15/2024 ...
912828-17-1 ..... US TREASURY NOTES .. LA ... 14,824,805 |...99.2030 |... .... 14,880,450 |.... ...15,000,000 |.. ...14,990,289 |.ooeiieiiiiieees e 36,604 [ e 2,125 2.377 ....04/22/2019 ...|....03/31/2024 ...
912828-XT-2 ..... US TREASURY NOTES LA . 23,771,934 |...98.6680 |. .23,186,980 |. 23,523,396 |.. .1.754 ....06/26/2019 .. 05/31/2024
912828-Y8-7 ..... US TREASURY NOTES LA . 28,336,875 |...98.1130 |. .27,471,640 |. 28,040,687 |.. . 1.497 ....08/14/2019 .. 07/31/2024 ...
912828-YY-0 ..... US TREASURY NOTES LA ...97.0490 |. .. 4,852,450 |. .5,008,709 |.. ...... 1,578 ....01/22/2020 .. 12/31/2024 ...
912828-77-8 ..... US TREASURY NOTES .. LA . ...92.8240 |... ....23,206,000 |.... . 24,686,110 [oeeeeceiiiieeee e 97,913 [ e eenn 10500 e 1.921 ...02/14/2022 ...|....01/31/2027 ...
912828-2F-0 ..... US TREASURY NOTES .. LA ... 45,257,227 |...95.0820 |... ....42,786,900 |.... ...45,000,000 |.. ...45,065,416 [...ooovevvnninnnns v (52,232) [ v 40022202500 .. 0.383 ....04/28/2020 ...|....03/31/2025 ...
912828-Z-3 ..... US TREASURY NOTES .. LA .... 98,664,867 |...93.9260 |... ....92,892,814 |.... ...98,900,000 |.............98,828,856 |......eeveeeernnn fornneeeenn 47,835 [ e [0020.250 o 0.298 ....07/20/2020 ...|....06/30/2025 ...
912820-AB-7 ..... US TREASURY NOTES .. LA ... 24,926,758 |...93.6520 |... ....23,413,000 |.... ...25,000,000 |.............24,976,364 |....oooiiiiiiiiinn foveeennn 14,883 [ e [00.0.250 o 0.310 ....08/26/2020 ...|....07/31/2025 ...
91282C-AJ-0 ..... US TREASURY NOTES .. LA .... 43,760,648 |...93.3550 |... ....40,889,490 [.... ...43,800,000 |.............43,786,806 |...ccvvueeeeeeennn fornnnnenenn 7,890 [ooeeeiiiiiiiiiins e [000220.250 ool 0.268 ....09/08/2020 ...|....08/31/2025 ...
91282C-AT-8 ..... US TREASURY NOTES .. LA .... 54,570,898 |...92.8870 |... ....51,087,850 |.... ...55,000,000 |.. ...54,840,362 |...oooviiinininns oerennnnnn 86,652 [eiiiiiiiiiins i 0000220250 |l 0.409 ....11/24/2020 ...|....10/31/2025 ...
91282C-AV-3 ..... US TREASURY NOTES .. LA .... 39,417,969 |...82.1520 |... ....32,860,800 |.... ...40,000,000 |.. ...39,587,266 |.....cccvvnuiiieee foeeeennen 57,470 [oiiiiiiiiiieees o 2222202875 | 1.031 ...01/21/72021 ...{....11/15/2030 ...
912820-BC-4 US TREASURY NOTES .. LA .... 35,916,371 [...92.6760 |... ....33,270,684 |.... ...35,900,000 |.. +..35,906,597 [ooviviiiiniininns foeviennnnn (3,288) [ v 0002202375 | 0.366 ....01/06/2021 ...|....12/31/2025 ...
91282C-BH-3 . US TREASURY NOTES LA . 93,901,563 |...92.3910 |. .87,771,450 |. 95,000,000 94,532,239 |.. .0.613 ....02/24/2021 .. 01/31/2026
912820-BJ-9 . US TREASURY NOTES LA . 49,078,125 |...88.1640 |. .44,082,000 |. 50,000,000 49,449,191 |.. .1.026 ....02/24/2021 .. 01/31/2028
91282C-80-3 . US TREASURY NOTES LA 1,963,906 |...92.4100 |. .. 1,848,200 |. .2,000,000 1,984,010 |.. .0.874 ....03/19/2021 .. 02/28/2026
91282C-BR-1 . | US TREASURY NOTES LA . 79,780,859 |...99.0040 |. .79,208,200 |. 80,000,000 79,984,851 .0.343 ....04/12/2021 .. 03/15/2024 ...
91282C-BT-7 ..... [US TREASURY NOTES LA . 30,841,836 |...92.7770 |. .28,760,870 |. 31,000,000 30,927,330 ......0.856 ...04/19/2021 .. 03/31/2026 ...
912820-BV-2 ..... US TREASURY NOTES .. LA .... 10,011,328 |...98.6250 [.............. 9,862,500 |.... .. 10,000,000 |.. ...10,001,093 [oevveviiiniiiees oeviennnnn (3,826) [eeenieiiiiinees v 0000202375 | 0.337 ....04/26/2021 ...|....04/15/2024 ...
91282C-BII-0 ..... US TREASURY NOTES .. LA .... 39,857,813 [...92.5160 |... ....37,006,400 |.... ...40,000,000 |.. 2089,932,525 [ooiieiieiiiieeee e 28513 [ e 022200750 | 0.823 ....05/17/2021 ...|....04/30/2026 ...
912820-CE-9 ..... US TREASURY NOTES .. LA .... 28,990,078 |...89.3320 |... ....25,906,280 |.... ...29,000,000 |.. ...28,993,614 [ooooiiiiiiiiinnnns v 1,380 [ i e 12250 | 1.255 ....06/25/2021 ...|....05/31/2028 ...
912820-CG-4 ... US TREASURY NOTES .. LA .... 29,840,180 |...97.8160 |... ....29,344,800 |.... ...30,000,000 |.. 029,975,335 [oeeeeeeiiiineee Jeeeeenn BAAT [ e 0002202250 | 0.432 ....07/07/2021 ...|....06/15/2024 ...
912820-CH-2 ..... US TREASURY NOTES .. LA .. 20,045,703 |...89.1800 |... ...17,836,000 |.... ...20,000,000 |.. ...20,029,873 [ocovieiiiiiiiinnes foeviennnnn (6,426) [ v e 12250 | 1.216 ...07/02/2021 ...|....06/30/2028 ...
91282C-CL-3 US TREASURY NOTES .. LA 901,441 |...97.5230 |... 877,707 |.... ... 900,000 |.. 900,264 |.oeeeeeeniieeeee eeeeneneeeeee (490) [ oeeeieiiieeeeeeee 0002202375 | 0.320 ....08/08/2021 ...|....07/15/2024 ...
912820-CP-4 ..... [US TREASURY NOTES LA . 19,807,813 |...91.5980 |. .18,319,600 |. 19,899,076 |.. .0.823 ....08/12/2021 .. 07/31/2026 ...
91282C-CR-0 . US TREASURY NOTES LA 4,985,938 |...87.9570 |. .. 4,397,850 |. .4,990,613 |.. .1.042 ....08/17/2021 .. 07/31/2028
912820-CV-1 US TREASURY NOTES LA . 40,021,875 |...88.2890 |. .35,315,600 |. 40,014,738 |.. 17 ....09/13/2021 .. 08/31/2028
91282C-Ci-9 . US TREASURY NOTES LA 3,947,344 |...91.6800 |. .. 3,667,200 |. 3,971,174 |.. .1.025 ....09/28/2021 .. 08/31/2026
912820-CZ-2 ..... [US TREASURY NOTES LA . 24,645,508 |...91.8480 |. .22,962,000 |. 24,799,925 |.. o 1172 ....10/25/2021 .. 09/30/2026 ...
91282C-DB-4 ... US TREASURY NOTES .. LA .... 34,830,469 |...96.7190 |... ... 33,851,650 |.... ...35,000,000 |.. 034,954,353 |.ooeiiiiiiiieeee feeeeennn 57,468 o e [0nn20.625 | 0.791 ...11/01/2021 ...|....10/15/2024 ...
91282C-DF-5 ... US TREASURY NOTES .. LA .... 24,895,508 |...89.0040 |... ....22,251,000 |.... ...25,000,000 |.. 24,925,869 |.oeiiiiiiiiinens v 14,628 [ s el 12375 | 1.438 ....11/22/2021 ...|....10/31/2028 ...
91282C-DG-3 ... US TREASURY NOTES .. LA .... 20,043,750 |...92.2770 |... .... 18,455,400 |.... ...20,000,000 |.. 020,025,154 [oeeeeeeeiiiieeee feeeeeeee (8728) [ e e 10125 1.080 ....11/09/2021 ...|....10/31/2026 ...
91282C-DH-1 ... US TREASURY NOTES .. LA ...9,943,750 |...96.5040 |.............. 9,650,400 |.... .. 10,000,000 |.. 09,983,141 [ e 19,156 [ e 00022200750 ).l 0.945 ....12/07/2021 ...|....11/15/2024 ...
91282C-DL-2 ... US TREASURY NOTES .. LA . 15,110,742 |...89.4260 |... .... 13,413,900 |.... ...15,000,000 |.. 15,079,212 o e (15,479) [ e eenn 1500 ). 1.388 ....12/13/2021 ...|....11/30/2028 ...
91282C-DN-8 ... US TREASURY NOTES .. LA .... 89,535,938 |...96.4340 |... ....86,790,600 |.... ...90,000,000 |.. ...89,846,664 |.........coooeeeer |oerennnnn 198,813 [ i 1022212000 . 1.180 ....01/12/2022 ...|....12/15/2024 ...
91282C-D0-1 ... US TREASURY NOTES .. LA ... 48,427,383 |...92.3050 |... .... 45,229,450 |.... ...49,000,000 |.. ... 48,649,467 |...ooeeeeenieees [ 113,509 [oooeeeeeiiiiieeee Joeeeeeeieeeeeeene e 12250 | 1.495 ...01/12/2022 ... |....12/31/2026 ...
912820-DY-4 ... US TREASURY NOTES .. LA .... 29,741,602 |...85.9730 |... ....25,791,900 |.... ...30,000,000 |.. ...29,785,939 24038 i e | 1875 1.970 ....02/22/2022 ...|....02/15/2032 ...
91282C-EC-1 . | US TREASURY NOTES LA . 41,008,047 |...93.7420 |. . 38,434,220 |. 41,000,000 41,004,401 |.. (1,521) | ......1.871 ....08/11/2022 .. 02/28/2027 ...
912820-ED-9 ..... US TREASURY NOTES .. 1AL ... 19,449,219 |...96.6290 |... ... 19,325,800 |.... ...20,000,000 |. ...19,769,034 185,758 [.ooivvvvvnnnnnes fovvvevnnnnnniinnn oennn 1750 .eenes 2.731 ...04/05/2022 ... |....03/15/2025 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

SCHEDULE D - PART 1

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

L'oL3

1 2 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912820-EE-7 ..... US TREASURY NOTES LA e 72,977,734 |...92.8400 |............. 69,630,000 [.......ceenn 75,000,000 |.............73,436,448 |..ccoooeiinnnnnnes forriinns 272,338 |oeeeiiiieiiiiinn e | 2.375 | 2.805 MS ... |oeviiininnnns 452,613 |...oovennns 1,781,250 |....04/26/2022 ... |....03/31/2029 ...
91282C-EF-4 ..... US TREASURY NOTES .. LA .... 42,661,328 |...95.5740 |... ....41,096,820 |.... ...43,000,000 |.. e 85,840 |oeeiiiiiiiiiiis e [1eee222.500 . 2.671|MS ...... ... 273,156 |... ..1,075,000 [....04/19/2022 ...|....03/31/2027 ...
912820-EP-2 ... US TREASURY NOTES .. LA .... 59,378,125 |...92.6640 |... ....55,598,400 |.... .. 60,000,000 |.. 95,131 e [ 2,875 2.996 [MN ...... .. 222,734 |... .. 1,725,000 |....06/28/2022 ... |....05/15/2032 ...
91282C-ES-6 ..... US TREASURY NOTES .. LA .... 49,634,766 |...94.4100 |... ....47,205,000 |.... ...50,000,000 |.............49,710,547 |.ccomrmeiiieecnnn o 88,629 [ e [0 2,750 o 2.866 .. 1,375,000 |....05/31/2022 ...|....05/31/2029 ...
912820-ET-4 ..... US TREASURY NOTES .. LA .... 73,333,008 [...95.7110 |... ....71,783,250 |.... ...75,000,000 |.. 73,819,819 [ [ 322,457 e e 000002625 |l 3.114 .. 1,968,750 |....06/23/2022 ... |....05/31/2027 ...
91282C-EU-1 ..... US TREASURY NOTES .. LA .... 89,919,531 [...97.7340 |... ....87,960,600 |.... ...90,000,000 |.. ...89,958,586 e 26,862 oo e | 2,875 | 2.907 2,587,500 |....07/12/2022 ...|....06/15/2025 ...
912820-EV-9 ..... US TREASURY NOTES .. LA .... 20,321,875 ...96.7850 |... ....19,357,000 |.... ...20,000,000 |.. ...20,259,595 2 (42,835) [cuvviiiiiiiiiiiis e 00000232250 |l 2.992 ..650,000 |....07/12/2022 ...|....06/30/2029 ...
91282C-EW-7 ..... US TREASURY NOTES .. LA ... 121,703,906 |...97.7230 |... 117,267,600 |........... 120,000,000 |........... 121,223,987 (328,125) |-eevveeeeeeenis feeeeeeeeiiiiieeee 00230250 ..ol 2.941 .. 3,900,000 [....07/18/2022 ...|....06/30/2027 ...
91282C-FA-4 . US TREASURY NOTES LA 168,909,766 |...98.8200 |. 167,994,000 |. . 170,000,000 . 169,662,933 |.. ..559,769 |. .3.344 5,100,000 |....08/29/2022 .. 07/31/2024
91282C-FB-2 . US TREASURY NOTES LA . 74,236,970 |...95.9920 |. .71,994,000 |. 75,000,000 74,437,593 |.. .. 146,374 |. .2.972 2,062,500 |....08/17/2022 .. 07/31/2027
91282C-FC-0 ..... [US TREASURY NOTES LA . 58,267,773 |...93.6410 |. .56,184,600 |. 60,000,000 58,577,248 |.. ..229,849 |. ......3.090 ...659,103 1,575,000 |....08/25/2022 .. 07/31/2029 ...
91282C-FE-6 ..... US TREASURY NOTES .. LA .... 89,354,102 |...98.0080 |... ....88,207,200 |.... ...90,000,000 |.. 189,635,792 |oeieieeeiieees [ 213,3% |eeeeniieeeeennnn e e 30125 | 3.382 1,062,330 |... .. 2,812,500 |....09/12/2022 ...|....08/15/2025 ...
912820-FF-3 ..... US TREASURY NOTES .. LA ... 177,145,928 |...91.5780 |... ...169,419,300 |........... 185,000,000 |.. L 178,017,143 [ e (S50 I R R RN £ N A 3.253 1,921,637 |... .. 5,087,500 [....10/04/2022 ... |....08/15/2032 ...
91282C-FH-9 ..... US TREASURY NOTES .. LA .... 98,173,438 |...97.1880 |... ....97,188,000 |........... 100,000,000 |.. 98,617,607 |eevvveeeeeeennnn feeeees 339,675 |eeevreeeeeeeennn e e 30125 | 3.530 1,055,975 |... .. 3,125,000 |....09/20/2022 ... |....08/31/2027 ...
912820-FJ-5 ... US TREASURY NOTES .. LA .... 85,552,051 [...96.0430 |... ....84,037,625 |.... ...87,500,000 |.............85,877,519 |.....oeevriiiiins [eeeeennnn 263,659 [ooviiiiiiiiiiiinn o [ 30125 [l 3.488 ....00/20/2022 ...|....08/31/2029 ...
91282C-FL-0 ..... US TREASURY NOTES .. LA .... 54,911,133 [...99.7970 |... ....54,888,350 |.... ...55,000,000 |.............54,921,676 |...oooueeereeeennn foneeeeen 11,068 [ e [ 8,875 [l 3.901 ....10/17/2022 ...|....09/30/2029 ...
91282C-FN-8 ..... US TREASURY NOTES .. LA .... 14,838,867 . 100.6330 |... .... 15,004,950 |.... ...15,000,000 |.. 14,873,998 [oiiiiiiiiiiins e 30,085 [ e e 40125 | 4.369 ....10/24/2022 ...|....09/30/2027 ...
91282C-FY-2 ..... US TREASURY NOTES .. LA .... 65,939,453 [...99.8090 |... ....64,875,850 |.... ...65,000,000 |.. ...65,809,512 |.cooeiiiiiiiinees [ (120,850) [-+ueeeeeennneee foeeeemeniieeeeeeen [e0nn3.875 | 3.638 ...12/09/2022 ...|....11/30/2029 ...
912820-FZ-9 US TREASURY NOTES .. LA .... 70,299,609 |...99.7890 |... ....69,852,300 |.... .. 70,000,000 |.. ...70,240,335 22 (56,390) [ouvvviiiiiiiiiiis e [0 3875 3.779 ....12/20/2022 ...|....11/30/2027 ...
91282C-GB-1 ..... [US TREASURY NOTES LA . 25,000,977 |...99.8240 |. .24,956,000 |. 25,000,000 25,000,916 |.. e (B1) . .3.874 ....01/03/2023 .. 12/31/2029 ...
91282C-GC-9 . US TREASURY NOTES LA . 70,632,031 )...99.8360 |. .69,885,200 |. 70,518,072 |.. .(113,959) |. .3.674 ....01/12/2023 .. 12/31/2027
91282C-GE-5 . US TREASURY NOTES LA . 40,018,750 |...99.2380 |. .39,695,200 |. 40,012,566 |.. ... (6,184) | .3.858 ....01/17/2023 .. 01/15/2026
912820-G0-8 . US TREASURY NOTES LA . 15,124,219 |. 100.4730 |. .15,070,950 |. 15,111,072 .. (13,146) |. .3.863 ....03/10/2023 .. 02/28/2030 ...
91282C-GS-4 ..... [US TREASURY NOTES LA . 30,170,117 |...98.4490 |. .29,534,700 |. 30, 153,656 ..(16,461) |. ...... 3.532 ...04/21/2023 .. 03/31/2030 ...
912820-GT-2 ..... US TREASURY NOTES .. LA .... 80,700,260 |...98.9100 |... ....79,128,000 |.... .. 80,000,000 |.. ...80,601,630 [...ovuvuiiiniinns e (98,630) [cvvvvvvrvrnnnnnnnn foeeeeeiiiiiiinenns [0 3,625 [iiis 3.432 ....04/21/2023 ...|....03/31/2028 ...
91282C-GU-9 ... US TREASURY NOTES .. LA .... 49,749,414 (...99.1210 |... ....49,560,500 |.... ...50,000,000 |.. 49,835,681 e 86,267 |eeeeiiieeeeeins e | 30875 | 4.144 ....04/18/2023 ...|....03/31/2025 ...
912820-GV-7 ..... US TREASURY NOTES .. LA ... 129,897,867 |...99.0700 |... .. 128,791,000 |.... . 130,000,000 |.. .. 129,916,764 18,89 [ e 030750 3.711 ....06/09/2023 ...|....04/15/2026 ...
91282C-GX-3 ..... US TREASURY NOTES .. LA .... 39,850,363 [...99.1020 |... ....39,640,800 |.... ...40,000,000 |.............39,897,162 |..cevreueeeeennnn foneeeeen 46,799 oo o [ 8875 [l 4.072 ....05/02/2023 ...|....04/30/2025 ...
912820-GZ-8 ..... US TREASURY NOTES .. LA .... 29,729,156 |...97.7380 |... .... 29,321,400 |.... ...30,000,000 |............. 29,749,351 |...cooiirrriinnnn foreeennnnn 20,195 oo o [20000.8.500 ...t 3.648 ....06/24/2023 ...|....04/30/2030 ...
91282C-HA-2 US TREASURY NOTES .. LA .... 49,717,412 (...98.4100 |... ....49,205,000 |.... ...50,000,000 |............. 49,750,422 |.......cceveeeeenn foreeeennnn 83,010 [ooeeiiniiiiiis e [002228.500 ... 3.625 ...05/17/2023 ...|....04/30/2028 ...
91282C-HB-0 . US TREASURY NOTES LA . 39,948,636 |...98.8400 |. .39,536,000 |. 40,000,000 .3.671 ....06/15/2023 .. 05/15/2026 ...
91282C-HC-8 . US TREASURY NOTES LA . 24,109,570 |...95.9690 |. . 23,992,250 |. 25,000,000 . .3.812 ....07/18/2023 .. 05/15/2033
91282C-HK-0 . US TREASURY NOTES LA 133,696,484 |. 100.4730 |. 135,638,550 |. . 135,000,000 . 133,812,003 |.. .4.216 ....07/19/2023 .. 06/30/2028
91282C-HL-8 ..... [US TREASURY NOTES LA . 29,956,641 |. 100.2380 |. .30,071,400 |. 30,000,000 ...29,966,867 |.. . 4.702 ...07/18/2023 .. 06/30/2025
91282C-HR-5 ..... [US TREASURY NOTES LA 9,808,594 |. 100.5470 |. .10,054,700 |. 10,000,000 .9,817,342 |.. ... 4.321 ....08/16/2023 .. 07/31/2030 ...
91282C-HT-1 ..... US TREASURY NOTES .. LA 1,284,380 |...99.8750 |....ccvvunnnns 1,363,294 |.... ....1,365,000 |.. e 1,285,274 o e 894 e e 2222830875 4.634 ....11/10/2023 ...|....08/15/2033 ...
91282C-Hii-4 ... US TREASURY NOTES .. LA .... 39,262,891 [. 101.2540 |... ....40,501,600 |.... ...40,000,000 |.. 39,287,602 [..ooevvvvveniiees v 28711 e s e 4125 | 4.436 ....09/20/2023 ...|....08/31/2030 ...
91282C-HX-2 ... US TREASURY NOTES .. LA ... 106,645,391 [. 102.1410 |... .. 109,086,588 |.... . 106,800,000 |.. .. 106,673,305 |.oeeeeeeiiiiieee e 27,914 o e e 4375 4.401 ....12/21/2023 ...|....08/31/2028 ...
912820-HZ-7 ..... US TREASURY NOTES .. LA .... 84,249,023 [. 104.2420 |... ....88,605,700 |.... ...85,000,000 |.. 84,263,825 |....oviiiiiininns foenennnn 14,802 | e | 40625 | 4.775 ....10/23/2023 ...|....09/30/2030 ...
91282C-JA-0 ..... US TREASURY NOTES .. LA ... 125,037,070 |. 103.2190 |... ...129,849,502 |.... . 125,800,000 |.. .. 125,057,808 |.....ccvvvuiiiiee Joeeenneenn 20,737 e e e 40625 | 4.764 s ....10/24/2023 ...|....09/30/2028 ...
91282C-JF-9 ..... US TREASURY NOTES .. LA ...216,419,688 [. 104.3830 |... ...219,204,300 |........... 210,000,000 |.. 216,356,594 |...ovviiiiiiinnns foeeennnnn (63,093) | e | 4875 4.173 1,743,750 ....12/21/2023 ...|....10/31/2028 ...
91282C-JG-7 ..... US TREASURY NOTES .. LA ...116,616,797 |. 105.7660 |... .. 121,630,900 |........... 115,000,000 |.. ... 116,580,673 [.ooeeeeeiiiiieies e (36,124) [ e [ 4875 | 4.636 ....11/07/2023 ...|....10/31/2030 ...
91282C-M-4 ... US TREASURY NOTES .. LA .... 60,214,844 (. 102.8280 |... ....61,696,800 |.... .. 60,000,000 |.. ...60,211,908 2 (2,935) [euniiiiiiiiiiiii e [ 4375 | 4.315 ....12/12/2023 ...}|....11/30/2030 ...
91282C-IN-2 ... US TREASURY NOTES .. LA .... 26,323,906 . 102.3280 |... ....26,605,280 |.... ...26,000,000 |.. ...26,322,448 o Lo (1,458) | e eeen 42375 | 4.092 oo [--..12/27/2023 ... )....11/30/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - 4,478,365,796 | XXX 4,375,455,016 4,498,365,000 4,485,223, 166 4,170,292 XXX 76,394,125 XXX XXX
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0109999999. Total - U.S. Government Bonds 4,478,365,796 | XXX 4,375,455,016 4,498,365,000 4,485,223, 166 4,170,292 XXX XXX XXX 26,443,010 76,394,125 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX
20775C-EM-2 ..... CONN ST FIN AUTH HSG MTG .. 1.AFE ..|... ...98.9020 |... ..915,000 |.. 925,776 .. (5,282) | . 32,025 |....04/27/2016 ...|....05/15/2039 ...
20775C-0R-8 ..... CONN ST FIN AUTH HSG MTG .. 1.AFE ..|... ...99.5%0 |... .1,235,000 |.. .... 1,235,000 . 34,580 |....02/16/2017 ...|....05/15/2024 ...
20775C-08-6 CONN ST FIN AUTH HSG MTG .. . .. 1.AFE ..|... ...99.3890 |... .1,390,000 |.. .... 1,390,000 . . 40,310 |....02/16/2017 ...|....11/15/2024 ...
57587A-HY-7 ..... [MASSACHUSETTS ST HSG . 2 .1.BFE .. ...99.7780 |. ..395,000 ....397,701 |.. (2,025) | . 15,800 |....03/12/2015 .. 06/01/2039
59333P-6H-7 ......[MIAMI-DADE CNTY FL .... 2 1FFE .. ...85.6930 |. 22,500,000 22,506,199 |.. (1,120) | 584,775 |....11/02/2020 .. 10/01/2031 ...
60637B-DV-9 ..... [MISSOURI ST HSG DEV COMWN . 2 .1.BFE .. ...99.8910 |. ..149,837 |. . 150,000 151,079 |.. (1,498) |. .. 6,000 |....05/30/2014 .. 11/01/2041 ...
60637B-NS-5 ..... MISSOURI ST HSG DEV COMMN . 2. .. 1.B FE ..|... ...99.7090 |... 957,206 |.... . 960,000 |.. ....986,751 ... (6,09) |. . 38,400 |....05/17/2017 ...|....05/01/2042 ...
64971M-40-2 ..... NEW YORK N Y CITY TRANSITIONAL ... .. 1.AFE ..|... L 101.1270 |.oeeeenneennns 7,786,779 |.... ....8,592,824 .. 385,616 |....07/06/2020 ...|....08/01/2027 ...
64971X-EA-2 ..... NEW YORK CITY NY TRANSITIONALF ... .. 1.AFE ..|... ...96.7920 |.....counnnnns 4,839,600 |.... ....5,347,185 ..190,000 |....06/03/2020 ...|....05/01/2029 ...
64971X-PN-2 ..... NEW YORK CITY NY TRANSITIONALF ... .. 1.AFE ..|... ...87.9930 |... ...20,040,406 |.... .. 535,213 |....08/21/2020 ...|....05/01/2030 ...
649883-H6-5 ..... NEW YORK ST MTGE AGY HOMEOWNER ... .. 1.B FE ..|... ...99.5340 |... ... 17,850 [....07/09/2015 ...|....10/01/2035 ...
658909-KZ-8 ..... NORTH DAKOTA ST HSG FIN AGY . 2 ... .. 1.BFE ..|... ...99.5110 |... . . ....2,645,171 .. 104,000 |....04/20/2016 ...|....01/01/2047 ...
93978T-VD-8 ..... WASHINGTON ST HSG v 2 L 1AFE ... ...99.3180 |... 764,749 |.... ... 770,000 |.. 776,780 D , ... 26,950 |....10/20/2016 ...|....12/01/2046 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations XXX 60,825,005 66,900,000 68,602,290 XXX XXX XXX 508,824 2,011,519 XXX XXX
313920150 ... |FNW 2002-W1 2R Loiviiiiiiiiii | ...... | ....... |4 ......... | 1.BFE .. ...96.9590 [....iiiiiiiiins 17,950 [ooiiiiiiinnnnnnns 18,513 |ovvveiiiiiinnnnn 18,185 |.ovvvvennniiinnns foveevnvvne T s o s 4.664 |...... 5.594 [MON ... foveniiiiinnnnnnns T2 |oeeniiiiiiinnnnns 884 |....03/07/2002 ...|....02/25/2042 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities XXX 17,950 18,185 11 72 884 XXX XXX
3137FC-N-7 ..... FHUS 2017-K070 X1 10 .... 4 | LA FE L L...1.0950 |..ocoiiinnnnns 1,234,998 |.... e 1,279,986 |oeiieiiiiieeee [ (357,720) |. ... 42,158 |... .. 427,933 |....12/01/2017 ...|....11/25/2027 ...
3137FG-R5-6 ..... FHUS 2018-K078 X1 10 .... 4 [ TAFE L ... 0.4970 |...ooonnnnnnns 4,113,499 |.... 4194551 Lo [ (1,006, 192) . ... 153,686 |... 1,200,492 |....07/11/2018 ...|....06/25/2028 ...
S137FJ-EK-1 ... FHUS 2018-K081 X1 10 ... N .. 1.AFE ..|... .. 2,190,081 |....0.4810 |eeeuennnneens 1,099,957 |.... 1,051,001 [ e (234,084) |. ... 41,183 |... .. 305,171 |....10/04/2018 ...|....08/25/2028 ...
3137FL-YX-6 ..... FHS 2019-K092 X1 10 .... P O OO A V. 5 - P ...8,923,210 )....3.1440 |........eeees 4,679,584 |.... ... 4,865,164 |....ooiiiiiiinnins [ (932,927) |. .. 106,057 |... 1,148,852 |....05/22/2019 ... |[....04/25/2029 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 23,719,766 | XXX 11,128,038 11,390,702 (2,530,923) XXX XXX XXX 343,084 3,082,448 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 94,001,436 [ XXX 71,970,993 66,918,513 80,011,177 (2,954,336) XXX XXX XXX 851,980 5,094,851 XXX XXX
00287Y-BZ-1 ..... ABBVIE INC .vvvveeiiiiiiiiiiieiiiiieeeceeniineeecennnns foee ven | s 2 i L 1GFE e 9,991,100 |...97.6900 |.............. 9,769,000 |............ 10,000,000 |.............. 9,998,186 |[.....covvvnvvveenn Jovvnnnennnn 1,831 [ s e 2.600 |...... 2619 [MN ooooee [ 28,888 |..........een. 260,000 |....11/12/2019 ... |....11/21/2024 ...
00914A-AJ-1 ..... AIR LEASE CORP ... N2 e 2B FE L ...95.2660 |....coeuunnnns 9,526,600 |.... .. 10,000,000 |.. ...10,054,612 .. 287,500 |....11/17/2020 ...|....01/15/2026 ...
010392-FX-1 ..... ALABAMA POWER CO . 2 e | LEFE L ...88.7050 |.......oennnns 8,870,500 |.... .. 10,000,000 |.. .... 9,993,965 .. 305,000 |....03/02/2022 ...|....03/15/2032 ...
01400E-AD-5 ..... ALCON FINANCE CORP 2 ... .. 2.BFE ..|... ...86.6830 |...ccoununnnns 8,668,300 |.... .. 10,000,000 |.. ....9,989,350 ....05/18/2020 ...|....05/27/2030 ...
015271-AL-3 ..... ALEXANDRIA REAL ESTATE EQUIT 2 L2.AFE .. ...97.7260 |. 12,157,114 | 12,440,000 12,600,113 |.. .(132,835) |. ....03/12/2020 .. 04/30/2025
023608-AK-8 ..... AMEREN CORPORATION . 2 .2.BFE .. ...88.3440 |. .. 5,450,825 |. .6,170,000 .6,144,605 |.. 5,692 |. ....11/16/2021 .. 03/15/2028
023608-AL-6 ..... AMEREN CORPORATION . 2 .2.BFE .. ...91.5830 |. ..6,868,725 |. .7,500,000 . 7,498,989 |.. 217 | . 11715/2021 .. 03/15/2027 ...
025816-DL-0 ..... AMERICAN EXPRESS CO ... N2 e | LFFE L . 101.9550 |... .... 15,293,250 |.... 15,000,000 |.. ...15,000,000 ....10/24/2023 ...|....10/30/2026 ...
026650-DY-4 ..... AMERICAN HONDA FINANCE .. - 1.GFE ... ...97.2070 |..ooovvnnnnnns 9,720,700 |.... .. 10,000,000 |.. ....9,998,603 ....09/07/2021 ...|....08/09/2024 ...
026650-DZ-1 ..... AMERICAN HONDA FINANCE .. - 1.GFE ... L.91.8770 |.oeeeennnnnnns 5,994,974 |.... ....6,525,000 |.. ....6,522,224 ....09/07/2021 ...|....09/09/2026 ...
026650-ED-9 ..... AMERICAN HONDA FINANCE .. - 1.GFE ... . 100.8410 |... ....15,126,150 |.... 15,000,000 |.. ...14,975,290 ...01/10/2023 ...|....01/12/2028 ...
026650-EQ-0 ..... AMERICAN HONDA FINANCE .. o LG FE L . L 101.7190 |ooeeeennnnnnns 7,374,628 |.... .7,250,000 |.. ... 7,243,278 ....10/02/2023 ...|....10/03/2025 ...
03027X-AJ-9 ..... AMERICAN TOWER CORP 2 e [ 2.0 FE L .... 10,024,400 |...98.7210 [........ceeeen 9,872,100 |.... .. 10,000,000 |.. ...10,007,037 ....06/31/2018 ...|....02/15/2026 ...
031162-D0-0 ..... AMGEN INC N2 e [ 2.AFE L .. 19,953,800 |. 102.8000 |... ....20,560,000 |.... ...20,000,000 |.. ...19,956,903 ...02/15/2023 ...|....03/02/2030 ...
036752-AR-4 ..... ELEVANCE HEALTH INC 2 e [ 2B FE L ...93.2700 |.....covnnnnns 8,777,640 |.... ....9,411,000 |.. ....8,651,675 ....08/02/2023 ...|....03/15/2026 ...
03740L-AD-4 ..... AON CORP/AON GLOBAL HOLD .. )2 e | 2.AFE L ...94.4660 |.............. 9,446,600 |.... .. 10,000,000 |.. .... 9,996,598 ...02/23/2022 ... |....05/28/2027 ...
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04316J-AF-6 ..... ARTHUR J GALLAGHER & CO ....ovvvvvveneeviinnnnneevvnnnns oo ven | s 2 i L 2B FE | 8,986,230 |. 109.3130 |......cevnnnns 9,838,170 [.evverrnnnnn 9,000,000 |.eevvunnnnns 8,985,378 [..oovvvviiiiiiin Jovvnieeeeenn (852) e e e 6.500 |...... 6.522 [FA ..o [oeeiiiineeennn 95,875 | ....10/30/2023 ...|....02/15/2034 ...
052769-AD-8 ..... AUTODESK INC ... N2 e [ 2.AFE L ...99.0670 |...ccvvnnnnnns 3,249,398 |.... .3,280,000 |.. 8205, 772 e e 2,709 [ o e 4.375 |...... 4.466 .. 143,500 |....10/25/2018 ...|....06/15/2025 ...
053332-AX-0 ..... AUTOZONE INC ... 2 e [ 2B FE L ...99.1920 |.....ooennnnns 4,959,600 |.... .5,000,000 |.. 4,998,775 [ 2,898 e e e 3125 |...... 3.188 .. 156,250 |....04/04/2019 ...|....04/18/2024 ...
05369A-AH-4 ..... AVIATION CAPITAL GROUP .. 2 e |- 2.CFE ... ...99.4460 |.............. 9,944,600 |.... .. 10,000,000 |.. e 9,976,763 |oeeeieiiiieeee e 22,696 [ [ e 5.500 |...... 5.750 550,000 |....07/07/2020 ... |....12/15/2024 ...
06406R-BT-3 ..... BANK OF NY MELLON CORP .. 2 e | LEFE L . . 106.2190 |... ....15,932,850 |.... ...15,000,000 |.. 215,000,000 |..eneiiiiiinines foerviiiiiiniiiin o fiin e 6.317 |...... 6.317 ....10/18/2023 ...|....10/25/2029 ...
071813-CL-1 ..... BAXTER INTERNATIONAL INC. 2 e 2B FE L .... 12,499,750 |...91.6210 |... ... 11,452,625 |.... ...12,500,000 |.. 12,499,921 [ e e e e 1.915 |...... 1.915 ...11/16/2021 ... |....02/01/2027 ...
075887-C0-0 ..... BECTON DICKINSON & CO 2 e [ 2B FE L .... 10,679,824 . 100.4260 |... ....10,940,408 |.... ...10,894,000 |.. ...10,712,418 v e 32,894 | [ e 4.693 |...... 5.146 ....02/22/2023 ...|....02/13/2028 ...
084659-AT-8 ..... BERKSHIRE HATHAWAY ENERG .. N2 e TG FE L ...5,638,400 |...98.8670 |.....eenneee. 4,943,350 |.... .5,000,000 |.. ....5,190,311 [P RO (156,378) [+eeeeeeeennieee foreeemmeiiieeeeenn e 4.050 |...... 0.869 ....02/09/2021 ...|....04/15/2025 ...
085770-AA-3 ..... BERRY GLOBAL ESCROW CORP 2 .2.CFE .. . 36,273,600 |...98.2710 |. .34,321,147 |. 34,925,000 35,004,751 |.. .(311,369) | .4.875 |...... 3.423 ....06/22/2021 .. 07/15/2026
094234-AA-9 . BLOOMIN' BRANDS INC/0SI 2 L4.AFE .. ...92.2530 |. ..6,918,975 |. .7,500,000 .6,918,975 |.. .631,330 ..(20,605) | .5.125 |......4.808 ....04/26/2021 .. 04/15/2029
097023-CM-5 ..... [BOEING CO .... 2 .2.CFE .. ...94.2890 |. .. 5,657,340 |. .6,000,000 .6,028,400 |.. (9,254) |. .2.700 |......2.531 ...01/20/2022 .. 02/01/2027 ...
097023-DG-7 ..... BOEING CO .... e [ 2.CFE Ll ...94.4890 |....coonnnnnns 9,448,900 |.... .. 10,000,000 |.. ....9,389,986 17,886 oo e s 2.1% |...... 5.315 ....12/06/2023 ...|....02/04/2026 ...
099724-AL-0 ..... BORGWARNER INC 2 e [ 2AFE L 92,7150 |ooeeieiiinnnns 9,271,500 |.... .. 10,000,000 |.. 09,985,388 |..ooiiiiiiiiinnns [ P72 U AR R 2.650 |...... 2.694 ....06/16/2020 ...|....07/01/2027 ...
11120V-AF-0 ..... BRIXMOR OPERATING PART .. N2 e 2B FE L ...98.6720 |...ccevnnnnnns 1,973,440 |.... ....2,000,000 |.. .... 1,992,801 15,115 s [ s 3.650 |...... 4.449 ....11/06/2018 ...|....06/15/2024 ...
115236-AE-1 ..... BROWN & BROWN INC .. 2 e [ 2.0 FE L ...91.2050 |... ....13,680,750 |.... 15,000,000 |.. ...14,010,514 089,235 | e e 4.200 |...... 5.183 ....01/11/2023 ...|....03/17/2032 ...
1248EP-CD-3 ..... CCO HOLDINGS LLC .... )2 e [ 8.CFE ... ...91.3760 |...covvnnnnnns 7,600,656 |.... .8,318,000 |.. ....1,600,656 17,828 s e s 4.750 |...... 5.090 ....09/21/2020 ...|....03/01/2030 ...
126650-DJ-6 ..... CVS HEALTH CORP 2 e [ 2B FE L ...94.0700 |.....covnnnnns 9,407,000 |.... .. 10,000,000 |.. ....9,984,674 e 2,075 i e e 3.750 |...... 3.711 ....03/26/2020 ...|....04/01/2030 ...
14448C-AN-4 ..... CARRIER GLOBAL CORP ... N2 e 2B FE L ...96.9050 |....cevnunnnns 6,783,350 |.... ....7,000,000 |.. .... 6,943,502 035,265 |eeiiiiiiiieieins e s 2.242 |...... 2.954 ...08/02/2023 ...|....02/15/2025 ...
15135B-AT-8 ..... CENTENE CORP 2 e [ 2.0 FE L ...95.8730 |... ....19,174,600 |.... ...20,000,000 |.. ...20,871,066 (417,861) [eovvnnniiiiiiies e e 4.625 |...... 2.3% ....07/19/2021 ...|....12/15/2029 ...
15189T-BB-2 ..... CENTERPOINT ENERGY INC 2 .2.BFE .. ...85.2620 |. .. 8,526,200 |. 10,000,000 9,985,145 |.. 1,774 | .2.650 |......2.672 ....05/11/2021 .. 06/01/2031
15189X-AX-6 ..... CENTERPOINT ENER HOUSTON 2 1FFE .. ...88.5020 |. .. 4,425,100 |. .5,000,000 .4,980,467 |.. . 2,083 |. .3.000 |......3.054 ....02/23/2022 .. 03/01/2032
161175-AY-0 ..... CCO SAFARI 11 LLC ..... 2 .2.CFE .. . 15,026,578 |...99.0490 |. 14,114,483 |. 14,250,000 14,546,961 |.. .(236,849) | .4.908 |......3.207 ...03/07/2023 .. 07/23/2025
161175-BK-9 ..... CCO SAFARI 11 LLC .. -2 .2.CFE .. . 14,202,150 |...96.0530 |. . 14,407,950 |. 15,000,000 14,211,405 |.. ..9,255 |. .4.200 |......5.619 ....12/07/2023 .. 03/15/2028 ...
20030N-DK-4 ..... COMCAST CORP ......... .2 . 1.GFE .. 9,973,300 |...96.4160 |. ..9,641,600 |. 10,000,000 .9,986,523 |.. . 3,765 |. .3.300 |......3.343 ...03/24/2020 .. 04/01/2027 ...
21036P-AN-8 ..... CONSTELLATION BRANDS INC .. I .. 2.CFE ..|... . 12,332,748 |...99.3520 |... ....11,105,567 |.... .. 11,178,000 |.. LALEIT AT [ | (384,573) |. 4.750 |...... 1.240 ... 11712/2021 ...|....11/15/2024 ...
21036P-BC-1 ..... CONSTELLATION BRANDS INC .. 2 e |- 2.CFE ... . 100.1460 |....cceeenn.n. 5,007,300 |.... ....5,000,000 |.. .... 4,854,884 ... 20,484 |. 4.650 |...... 5.333 . ....08/09/2023 ...|....11/15/2028 ...
210518-DS-2 ..... CONSUMERS ENERGY CO 2 e | LEFE L . 100.6320 |... ....10,063,200 |.... .. 10,000,000 |.. ....9,984,788 ... 3,388 | 4.650 |...... 4.689 ... 155,000 |... ...01/03/2023 ...|....03/01/2028 ...
210518-DV-5 ..... CONSUMERS ENERGY CO N2 e | LEFE L . 101.7460 |... ....10,174,600 |.... .. 10,000,000 |.. ....9,994,863 4.900 |...... 4.910 ...200,083 |... ....07/31/2023 ...|....02/15/2029 ...
22822V-AB-T7 ..... CROWN CASTLE INC ... 2 e [ 2B FE L . ...98.5000 |........oennns 9,986,915 |.... ...10,139,000 |.. ...10,433,461 4.450 |...... 2.830 ... 170,448 |... 451,186 |....11/15/2021 ...|....02/15/2026 ...
22822V-AS-0 CROWN CASTLE INC ... 2 ... .. 2.BFE ..|... .. 7,480,200 |...94.3420 |..oeennnnnnns 7,075,650 |.... .... 7,493,855 1.350 |...... 1.404 ... 46,688 |... ...06/04/2020 ...|....07/15/2025 ...
22822V-BA-8 ..... [CROWN CASTLE INC .... 2 .2.BFE .. . 19,948,900 |...99.6080 |. .19,921,600 |. 19,957,527 |.. .5.000 |......5.058 472,222 ....01/10/2023 .. 01/11/2028 ...
233853-AN-0 ..... [DAIMLER TRUCKS FINAN NA . .. 2.AFE .. 9,991,400 |...99.9370 |. ..9,993,700 |. 10,000,000 .9,995,093 |.. .5.200 |......5.246 236,889 ....01/11/2023 .. 01/17/2025
24906P-AA-7 ..... [DENTSPLY SIRONA INC ...... 2 .2.BFE .. 7,484,100 |...88.4020 |. ..6,630,150 |. .7,500,000 . 7,489,108 |.. .3.250 |......3.275 . 20,313 ....06/20/2020 .. 06/01/2030
257375-AN-5 . DOMINION ENERGY GAS HLDG 2 L2.AFE .. . 14,990,250 |...97.3880 |. .14,608,200 |. 15,000,000 14,997,975 |.. .2.500 |......2.514 L 47,917 ....11/18/2019 .. 11/15/2024
25746U-DE-6 ..... [DOMINION ENERGY INC ...... 2 .2.BFE .. ...97.6310 |. ..9,763,100 |. 10,000,000 .9,995,576 |.. .3.300 |......3.335 . 97,167 ...03/17/2020 .. 03/15/2025 ...
26444H-A0-4 ... DUKE ENERGY FLORIDA LLC N2 e | LFFE L . 107.7950 |... ....10,779,500 |.... .. 10,000,000 |.. n9,981,215 [ e (B85) [ e e 5.875 |...... 5.899 .... 84,861 [... ....11/06/2023 ...|....11/15/2033 ...
27409L-AA-1 ... EAST OHIO GAS CO/THE . 2 e | LFFE L ...94.5230 |....oovnnnnnns 9,452,300 |.... .. 10,000,000 |.. 09,996,972 [oiiiiiiiiinins e 2,086 [ e e 1.300 |...... 1.321 | ....... e 5,778 |... ....06/02/2020 ...|....06/15/2025 ...
204429-A0-8 ..... EQUIFAX INC N2 e 2B FE L ...97.3710 |... ... 24,342,750 |.... ...25,000,000 |.. ...24,989,118 e 11,260 [ e e 2.600 |...... 2.647 (D ....... .... 54,167 |... ....11/15/2019 ...|....12/01/2024 ...
20444U-BU-9 ...... EQUINIX INC 2 e [ 2B FE L ...92.8380 |.....oounnnnns 2,785,140 |.... .3,000,000 |.. 02,986,419 Lo s LR ZECT FRUU R RN 3.900 |...... 3.964 (A0 ...... ... 24,700 |... ....03/31/2022 ...|....04/15/2032 ...
30040W-AD-0 ..... EVERSOURCE ENERGY L ... N2 e [ 2.AFE L ...97.9560 |....covnnnnnns 6,912,755 |.... .7,057,000 |.. e 1,128,227 e e (112,406) [ oo e 2.900 |...... 1.280 | AO ...... ....51,163 |[... ....11/16/2021 ...|....10/01/2024 ...
30040W-AV-0 ..... EVERSOURCE ENERGY e [ 2AFE L . ...99.4680 |........eennn. 4,973,400 |.... .5,000,000 |.. 4,997,801 [ i 381 e e e 4.750 |...... 4771 |IN ... ... 30,347 |... ....06/08/2023 ...|....05/15/2026 ...
303075-AB-1 ..... FACTSET RESEARCH SYSTEMS 2 e |- 2.CFE .. |... . 11,952,720 |...89.5530 |... ....10,746,360 |.... 12,000,000 |.. 11,959,808 |...oeeeiiiiieee e 143 e e e 3.450 |...... 3.497 [MS ...... ... 138,000 |... ...02/15/2022 ...|....03/01/2032 ...
316773-DK-3 ..... FIFTH THIRD BANCORP ... 2. .. 2.AFE ..|... .. 5,000,000 |. 104.1180 |....eevvnnnnnn 5,205,900 |.... ....5,000,000 |.. 005,000,000 [o.eniiiiiiiiiinns v o o e 6.339 |...... 6.339 .. 135,584 |... ....07/24/2023 ...|....07/27/2029 ...
337738-AS-7 ..... FISERV INC ........... 2 .2.BFE .. 9,983,200 |...98.5040 |. ..9,850,400 |. 10,000,000 9,998,224 |.. .2.750 |......2.786 . 137,500 ....06/10/2019 .. 07/01/2024 ...
33834D-AA-2 ..... FIVE CORNERS FND TR |1 tuuuiiiivinnniiiiiiniiniiniinnnns 2. .. 1.GFE ..|.. .. 10,000,000 |...88.4230 |.............. 8,842,300 |.... .. 10,000,000 |. 10,000,000 .....oovvvvininee oovvrnniiniiiiinns Joveeninniiiiiinnns fovviiiiininnins Joveens 2.850 |...... 2.850 [MN ...... ... 36,417 |... ...05/19/2020 ... |....05/15/2030 ...
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341081-GG-6 ..... FLORIDA POWER & LIGHT CO ....oevvvvnnnieeiininnieeeennns foee ven | s 2 i .. 1.DFE .. ...85.8710 |..ccovvnnnnnns 6,869,680 |.............. 8,000,000 |.eeevunnnnns 7,989,428 |..eevveviiiiniinns fooviienn s 1188 | e 002,450 L 2.468 [FA ...... 196,000 |....01/12/2022 ...|....02/03/2032 ...
34354P-AF-2 ... FLOWSERVE CORP 2 e |- 2.CFE L.l ...88.3350 |....coouunnnns 9,372,344 |.... .. 10,610,000 |.. e 9,795,536 [oeeeeeeiiiiieeee e 99,784 | e 2222280500 ). 4.846 (A0 ...... .. 371,350 |....04/19/2022 ...|....10/01/2030 ...
361841-AH-2 ..... GLP CAPITAL LP / FIN I ... 2 e [ 2.0 FE Ll ...99.3820 |.......oennnns 8,246,718 |.... ....8,298,000 |.. ... 8,821,842 [ e (248,536) [ e 000052375 | 2,192 (A0 ...... .. 446,018 |....02/02/2021 ...|....04/15/2026 ...
361841-AL-3 ..... GLP CAPITAL LP / FIN Il ... 2 e |- 2.CFE ... ...99.4220 |....coonnnnnns 7,493,436 |.... . 7,537,000 |.. e 1,103,386 oeneeeeeiiiiiieee foeeeenen 26,9832 [ e 222252300 e 6.662 |JJ ....... ....08/15/2023 ...|....01/15/2029 ...
36264F-AL-5 ..... GSK CONSUMER HEALTHCARE ... 2 e [ 2B FE L ...94.5750 |.....counnnnns 4,728,750 |.... .5,000,000 |.. 4,961,667 [ i 6,621 [ e 000032375 | 3.536 [MS ...... 168,750 |....10/28/2022 ... |....03/24/2029 ...
36264F-AN-3 ..... GSK CONSUMER HEALTHCARE ... 2 e 2B FE L ...92.2400 |....covnnnnnns 4,612,000 |.... ....5,000,000 |.. e 8,993,435 e e T8 [ e 03625 | 3.643 [MS ...... .. 181,250 |....10/28/2022 ...|....03/24/2032 ...
S733IN-AN-1 ... GEORGIA-PACIFIC LLC 2 e [ TG FE L ...91.3820 |.....counnnnns 9,138,200 |.... .. 10,000,000 |.. 8,968,971 [ et 88,371 [ i 00022200950 |l 5.655 ....11/07/2023 ...|....05/15/2026 ...
37940X-AA-0 ..... GLOBAL PAYMENTS INC .. 2 e |- 2.CFE ... ...96.8990 |....coennnnnns 9,689,900 |.... .. 10,000,000 |.. +.10,003,729 [oeeeeeeiiiineee Jeeeeenneen (8,882) [ e [002222.650 | 2.613 ...08/07/2019 ...|....02/15/2025 ...
37940X-AG-7 ..... GLOBAL PAYMENTS INC .. 2 .2.CFE .. ...92.0600 |. ..6,814,281 |. . 7,402,000 .6,553,948 |.. .6.355 ....10/31/2023 .. 01/15/2027
40139L-AG-8 ..... GUARDIAN LIFE GLOB FUND .. 1.BFE .. ...94.3640 |. ..4,718,200 |. .5,000,000 .4,998,610 |.. L1119 ....06/16/2020 .. 06/23/2025
40139L-BG-7 ..... [GUARDIAN LIFE GLOB FUND .. 1.BFE .. . 103.7750 |. .10,377,500 |. 10,000,000 .9,99,769 |.. ......5.567 ....10/25/2022 .. 10/28/2027 ...
444859-B0-4 ... HUMANA  INC oo |--2.BFE ... ...90.1870 |... ....18,087,400 |.... ...20,000,000 |.. +..19,989,087 |.eoeeeeeiiiiieee Jeeeeeen 30414 s e e 12350 | 1.368 ...07/29/2021 ...|....02/03/2027 ...
446150-BC-7 ..... HUNTINGTON BANCSHARES INC . oo |- 2.AFE L)L . 103.1130 |oooeevnnnnnnns 5,155,650 |.... .5,000,000 |.. o 4,828,565 [oiiiiiiiiiiiiens v 8,015 [ s 0020.6.208 |l 6.972 ....10/04/2023 ...|....08/21/2029 ...
446413-AS-5 ... HUNTINGTON INGALLS INDUST . o |--2.CFE ... ...97.8920 |... ... 11,257,580 |.... 11,500,000 |.. 11,556,144 [ e (43,343) [ e [l 3844 ) 3.440 ....08/27/2020 ...|....05/01/2025 ...
448579-AN-2 ... HYATT HOTELS CORP o .. 2.CFE ... ...97.0240 |......oennnnns 9,702,400 |.... .. 10,000,000 |.. 09,999,746 [oiiiiiiiineens v 200 e s 0ee2 12800 | 1.802 ...09/27/2021 ...|....10/01/2024 ...
44891A-CQ-8 ..... HYUNDA| CAPITAL AMERICA ... v |- 2.AFE ... . 101.4680 |... ....10, 146,800 |.... .. 10,000,000 |.. 009,992,298 [onneiceiiieeeee feeeeenneee e (507) [ e 06250 | 6.289 ....10/30/2023 ...|....11/03/2025 ...
AQ71V-AF-7 ..... KEURIG DR PEPPER INC .... . |- 2.BFE ..|... . 100.0580 |.......eennnn. 8,504,930 |.... 8,423,615 [ e 130830 [ s el 4597 | 4.825 ....02/09/2023 ...|....05/25/2028 ...
49271V-AH-3 ..... KEURIG DR PEPPER INC ... oo |--2.BFE ... ...98.9410 |..ccornnnnnnns 2,600,169 |.... e 2,728,710 [ e (76,369) [eeeeeceeeee o e 47 | 1.428 ... 11/19/2021 ...|....05/25/2025 ...
50212Y-AH-7 ..... LPL HOLDINGS INC .... |- 2.CFE ... . 106.6020 |... ....21,320,400 |.... ...19,984,026 |......ccevvnneees Jovvvennenn (L774) e o 00082750 | 6.767 ....11/08/2023 ...|....11/17/2028 ...
502431-AP-4 . L3HARRIS TECH INC . .. 2.BFE .. . 102.0750 |. ..5,103,750 |. . 4,939,285 |.. .5.841 ....11/10/2023 .. 01/15/2027
55336V-AJ-9 . MPLX LP . 2 .2.BFE .. ...99.3430 |. .. 7,699,083 |. 7,749,889 |.. .4.873 ....04/06/2023 .. 06/01/2025
55903V-BC-6 ..... [WARNERMEDIA HOLDINGS INC 2 .2.CFE .. ...91.5200 |. ..4,576,000 |. .5,017,006 |.. .4.228 ....04/28/2023 .. 03/15/2032
571748-BF-8 ..... MARSH & MCLENNAN COS INC .. -2 .1.GFE .. ...99.5870 |. . 12,448,375 |. 12,498,613 |.. .3.885 ....01/08/2019 .. 03/15/2024 ...
573284-AN-6 ..... MARTIN MARIETTA MATERIALS ...ooeieeeeieeeeeeeeeieeeeee fen e .2 .2.BFE .. ...99.2430 |. ..5,726,321 |. .5,770,000 .5,804,792 |.. ......1.860 ...09/28/2020 .. 07/02/2024 ...
573874-AC-8 ..... MARVELL TECHNOLOGY INC 2 e [ 2.0 FE L ...93.0300 |.....covnnnnns 9,303,000 |.... .. 10,000,000 |.. 09,990,785 [ooiiiiiiiiiinens v 30892 e s el 1650 | 1.691 ....04/05/2021 ...|....04/15/2026 ...
579780-AM-9 ..... MCCORMICK & CO INC N2 e 2B FE L ...98.4220 |......ouunnnnt 9,842,200 |.... .. 10,000,000 |.. 1 en9,999,158 [ e 962 [ e 30150 | 3.160 ...08/09/2017 ...|....08/15/2024 ...
59217G-CK-3 ..... MET LIFE GLOB FUNDING I ... o oeeeeeeeen [ 1D FE L ...93.7230 |...coovnnnnnns 1,687,014 |.... ....1,800,000 |.. e 1,662,287 o v 1,769 [ s 40222232000 . 5.293 ....12/08/2023 ...|....09/19/2027 ...
595017-BA-1 ..... MICROCHIP TECHNOLOGY INC .. N2 e 2B FE L ...98.4910 |... .... 14,773,650 |.... 15,000,000 |.. 15,106,299 [oeneeeeeiiiieeee [oeeeennn (159,350) [oeeeeeceeieeee foeeeeeiieeeeeenn e 42250 | 1.435 ....11/15/2021 ...|....09/01/2025 ...
615369-AS-4 ..... MOODY'S CORP 2 e [ 2AFE L ...98.4200 |.......oennnnt 3,936,800 |.... .4,000,000 |.. 03,998,634 [oiiiiiiiiiniens v 929 e s 000030750 | 3.775 ....03/20/2020 ...|....03/24/2025 ...
61747Y-EC-5 ..... MORGAN STANLEY 2 ... .. 1.EFE ..|... ...91.3410 |... ...13,701,150 |.... 15,000,000 |.. ...15,000,000 e eeeeeeeeernnes e e [ 1512 1.512 ...07/15/2021 ...|....07/20/2027 ...
626738-AF-5 ..... MURPHY OIL USA INC . 2 .3.BFE .. .. 87.0810 |. 2,734,343 .3,140,000 .2,734,343 |.. . 140,289 L4112 ....02/11/2022 .. 02/15/2031 ...
631103-AG-3 ..... NASDAQ INC 2 .2.BFE .. ...97.4620 |. 1,949,240 .2,000,000 .2,100,471 |.. . 1.567 ...06/24/2020 .. 06/30/2026
63111X-AJ-0 ..... NASDAQ INC ... 2 .2.BFE .. . 103.8850 |. 5,194,250 .5,000,000 . 4,998,643 |.. .5.562 ....06/22/2023 .. 02/15/2034
641062-BF-0 ..... NESTLE HOLDINGS INC 2 .1.DFE .. . 102.7660 |. 2,569,150 |. .2,500,000 . 2,499,257 |.. .5.006 ....08/07/2023 .. 03/14/2028
64952lI-EY-5 ..... NEW YORK LIFE GL . .. 1.AFE .. . 19,988,600 |. 100.5910 |. .20,118,200 |. 19,990,371 |.. ......4.863 ....01/04/2023 .. 01/09/2028 ...
67103H-AF-4 ..... O'REILLY AUTOMOT ... 2 e 2B FE L ...8,885,415...96.3760 |.............. 9,054,525 |.... 8,933,424 | e 48,008 e [eeeeeeieeeeeeeeen [-2222230600 .. 5.084 ...07/26/2023 ...|....09/01/2027 ...
67103H-AM-9 ..... O'REILLY AUTOMOT ... 2 e [ 2B FE L . 14,931,590 |. 102.3960 |... .... 15,058,356 |.... . . 14,927 128 [ e (A467) [ e 000250750 |l 5.166 ....12/07/2023 ...|....11/20/2026 ...
678858-BX-8 ..... OKLAHOMA G&E CO N2 e TG FE L ...9,969,200 |. 103.9670 |... ....10,396,700 |.... .. 10,000,000 |.. en 9,971,486 o e 2,286 [ e [en225.400 .. 5.440 ....01/03/2023 ...|....01/15/2033 ...
693475-BL-8 ..... PNC FINANCIAL SERVICES GROUP I ... 2 e [ TG FE L ....30,000,000 |...99.2130 |... ....29,763,900 |.... ...30,000,000 |.. +..30,000,000 [.eneeriiininiens Joevvrnniniiiiiinn fereeeiiiis v e 8758 | 4.758 ....01/19/2023 ...|....01/26/2027 ...
701094-AM-6 ..... PARKER HANNIFIN CORP 2 ... .. 2.AFE ..|... .. 14,993,100 |...98.6870 |... .... 14,808,050 |.... ...15,000,000 |.. 14,999,104 [ e 18322 [ e 022222.700 ). 2.710 ....06/05/2019 ...|....06/14/2024 ...
70450Y-AC-7 ..... PAYPAL HOLDINGS INC ... 2 e TG FE L 9,993,900 |...97.8770 [..evevvennnn 9,787,700 |.... .. 10,000,000 |.. ...9,998,864 [...oooiiiiiiiinnns v 1249 L s 002222.400 .l 2.413 . ....09/19/2019 ...|....10/01/2024 ...
70450Y-AH-6 ..... PAYPAL HOLDINGS INC ... 2 eeeeeenen |- LG FE L. 2,497,325 |...87.4070 |...ceeeeennnn 2,185,175 |.... ....2,500,000 |.. e 2,498,205 [oiiiiiiiiiiieee e e 288 [ e 0022222300 |- 2.312(D ....... ... 57,500 |[....05/11/2020 ...|....06/01/2030 ...
718547-AF-9 ..... PHILLIPS 66 CO ... 2. .. 2.AFE ..|... ...96.4120 |......oonnnnns 8,466,902 |.... ....8,782,000 |.. 8,629,231 [ e 34,596 [ e 0000230550 |l 4.225 | A0 ...... .. 155,881 |....04/28/2023 ...|....10/01/2026 ...
7415301-CS-6 ..... PRICOA GLOB FUND . .. 1.DFE .. . 101.1280 |. .10,112,800 |. 10,000,000 9,994,886 |.. ... 5112 ....06/22/2023 .. 05/30/2028 ...
T4256L-ET-2 ..... PRINCIPAL LIFE GLB FND Il .iievvvniiiiiinnnnniiiiinnnnns . 1.EFE ..|.. .. 7,974,080 )...96.0160 |.............. 7,681,280 |.... .8,000,000 |. 07,990,996 | v 8644 | s |l 1375 ) 1.486 | JJ ....... ...01/04/2022 ...|....01/10/2025 ...
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75513E-CT-6 ..... L2 VT RPN RPN BSY 2 i L 2AFE L 19,982,000 |. 102.7600 |............. 20,552,000 |...eennnnnenn 20,000,000 |..ccvvnunnnns 19,981,114 [ Jovneneeennn(888) [ i [ 5.750 |...... S5.783[MN .oooee v 169,306 ....11/06/2023 ... |[....11/08/2026 ...
758750-AC-7 ..... REGAL REXNORD CORP A1 [ 2.CFE Ll .... 14,978,850 [. 101.1050 |... ....15,165,750 |.... 15,000,000 |.. 14,984,270 [ e 5,420 [ e e 6.050 |...... 6.099 [FA ...... ... 342,833 |... ....01/09/2023 ...|....02/15/2026 ...
760759-AQ-3 ..... REPUBLIC SERVICES INC ... 2 e [ 2AFE L .... 10,036,641 ...97.6620 [.............. 9,419,500 |.... .9,645,000 |.. e 9,757,268 |oenniiiiiiiinees oo (115,322) s o v 3.200 |...... 1.964 [MS ...... .... 90,877 |... ...02/09/2022 ...|....03/15/2025 ...
771196-CE-0 ..... ROCHE HOLDING INC 2 e | 1.CFE Ll . 15,000,000 |. 102.1920 |... ....15,328,800 |.... ...15,000,000 |.. 15,000,000 |...eeeeemniiiieee foreerreiieeeeene e e e 5.265 |...... 5.265 [MN ...... ... 105,300 |... ....11/06/2023 ...|....11/13/2026 ...
T76743-AH-9 ..... ROPER TECHNOLOGIES INC .. 2 e [ 2B FE L ...9,981,500 |...97.5340 |.....oonnnnnns 9,753,400 |.... .. 10,000,000 |.. 9,997 124 Lo 3789 L i e 2.350 |...... 2.389 [MS ...... ... 69,194 |... ....08/19/2019 ...|....09/15/2024 ...
78016E-YV-3 ..... ROYAL BANK OF CANADA . .. 1.EFE ..|... .... 24,983,500 |...92.8580 |... ....23,214,500 |.... ...25,000,000 |.. 224,989,586 |....oeeeeeiiiiiee foeeeennnn3,228 | e e 2.050 |...... 2.064 [ ....... ... 221,778 |... . ...01/12/2022 ... |....01/21/2027 ...
78403D-AN-0 ..... SBA TOWER TRUST | 1R FE L .... 10,223,971 |...96.5670 |... ....10,356,811 |.... ...10,725,000 |.. 210,368,178 [oeeneiiiiiieees o 144,207 Lo e e 2.8%6 |...... 6.229 .. 13,518 |... .. 123,445 |....08/15/2023 ...|....01/15/2025 ...
785592-AJ-5 ..... SABINE PASS LIQUEFACTION ...covvvvviiiiiiiiiiiiiiiiieeens foee e .. 2.AFE ..|... .. 1,316,820 |...99.9420 |.............. 1,199,304 |.... e 1,206,465 |..ooeeeiniiiieee e (52,445) | e e 5.750 |...... 1.329 ... 69,000 [....11/16/2021 ...|....05/15/2024 ...
785592-AN-8 ..... SABINE PASS L IQUEFACTION .2.AFE .. 3,079,500 |. 100.1910 |. ..2,719,184 |. .2,821,316 |.. .5.625 |......1.273 ....09/30/2021 .. 03/01/2025
817826-AB-6 ..... 7-ELEVEN INC ... .. 2.BFE .. . 15,584,808 |...99.4330 |. 15,571,208 |. 15,656,249 |.. .0.800 |......1.018 ....12/14/2021 .. 02/10/2024
824348-8D-7 ..... SHERWIN-WILLIAMS CO ..2.BFE .. ...97.4380 |. .. 3,575,975 |. .3,627,308 |.. .3.300 |...... 4.409 ....11/19/2018 .. 02/01/2025 ...
85207U-AH-8 ..... SPRINT CORP .. 2.BFE ..|... . 100.4340 |.....coeennnn. 6,513,145 |.... 8,529,194 [ e (69,294) | e e 71425 |...... 5.573 ...04/05/2023 ...|....06/15/2024 ...
85208N-AD-2 ... SPRINT SPECTRUM / SPEC | .. | 1R FE L ...99.1340 |...ccvvnnnnnns 3,167,022 |.... .. e 3,204,263 o e (89,223) L e e 4.738 |...... 2.528 ....11/14/2023 ...|....03/20/2025 ...
863667-BA-8 ..... STRYKER CORP |- 2.AFE L. ...94.5510 |...coonnnnnnns 9,455,100 |.... .. 10,000,000 |.. 09,993,074 [ooieeiiiiieeee e 4,680 [ e e 1.150 |...... 1.198 ....05/26/2020 ...|....06/15/2025 ...
879360-AB-1 ..... TELEDYNE TECHNOLOGIES IN . |- 2.BFE ..|... ... 14,982,600 |...98.8520 |... ....14,827,800 |.... ...15,000,000 |.. 14,998,453 [ e BTAT e o e 0.950 |...... 0.989 ...03/08/2021 ...|....04/01/2024 ...
883556-CV-2 ..... THERMO FISHER SCIENTIFIC INC |- 1.GFE L. ..10,000,000 |. 101.3470 |... ....10,134,700 |.... .. 10,000,000 |.. 10,000,000 |...eeeeemnniieee foreermenieeeeenne oo o e 4.953 |...... 4.953 ....08/07/2023 ...|....08/10/2026 ...
891906-AC-3 ..... TOTAL SYSTEM SERVICES INC ... |- 2.CFE ... ...99.1280 |... ....10,309,312 |.... ...10,400,000 |.. .. 10,437,284 oeiiiiiiiinnnes e (17,408) [ o e 4.800 |...... 4.610 ...01/07/2019 ...|....04/01/2026 ...
89236T-LD-5 ..... TOYOTA MOTOR CREDIT CORP B .. 1.EFE ..|... . 102.3530 |... ....10,235,300 |.... .. 10,000,000 |.. 009,990,681 [oeeeeeiiiiieeee feeeeeeeeee e (319) [ e e 5.400 |...... 5.433 ....11/15/2023 ...|....11/20/2026 ...
80788M-AQ-5 ... TRUIST FINANCIAL CORP ... 2. .. 1.G FE ..|... . 108.0030 |... ....10,800,300 |.... .. 10,000,000 |.. ..10,000,000 |...ooevvienninnens forvvriniiiiiiiin o foriiii e 7.161 |...... 7.161 ....10/25/2023 ...|....10/30/2029 ...
91324P-DV-9 ..... [UNITEDHEALTH GRP INC . 2 1.FFE .. ...93.6330 |. ..9,363,300 |. 10,000,000 9,985,738 |.. .1.250 |...... 1.321 ....05/13/2020 .. 01/15/2026
91324P-EQ-1 ..... [UNITEDHEALTH GRP INC . 2 1.FFE .. . 104.6430 |. ..5,232,150 |. .5,000,000 4,992,972 |.. .5.300 |......5.326 ....10/25/2022 .. 02/15/2030
91324P-EU-2 ..... [UNITEDHEALTH GRP INC . 2 1.FFE .. ...99.8370 |. ..3,993,480 |. .4,000,000 .3,993,107 |.. .4.250 |......4.288 ....08/23/2023 .. 01/15/2029
92047W-AD-3 . VALVOLINE INC .. -2 L4.AFE .. ...99.19%60 |. .. 3,891,459 |. . 3,923,000 .3,891,459 |.. .101,670 .. (15,992) |. .4.250 |......3.772 ....03/17/2021 .. 02/15/2030 ...
92564R-AE-5 . VICI PROPERTIES / NOTE .2 .2.CFE .. ...91.0930 |. .. 3,188,255 |. .3,500,000 . 3,437,554 |.. . 7,931 4,125 |......4.438 ...02/14/2022 .. 08/15/2030 ...
92564R-AJ-4 ... VICI PROPERTIES / NOTE .. 2 e [ 2.0 FE L . 100.2970 |......oennnnns 7,522,275 |.... .7,500,000 |.. ... 7,403,928 VX 4 U AR RN 5.750 |...... 6.211 ....02/15/2023 ...|....02/01/2027 ...
92564R-AL-9 ... VICI PROPERTIES / NOTE ... 2 e |- 2.CFE ... ...91.8630 |... ... 14,682,463 |.... 15,983,000 |.. .. 15,294,845 |.oiiiiiiiiiiees e 115,883 [ e e 3.875 |...... 4.833 ...04/28/2022 ...|....02/15/2029 ...
928668-CA-8 ..... VOLKSWAGEN GROUP AMERICA .. e [ 2AFE L . 102.3920 |.......oennnns 5,119,600 |.... .5,000,000 |.. i 4,993,186 [onniiiiiiiinnns v (164) L e e 6.000 |...... 6.049 ....11/07/2023 ...|....11/16/2026 ...
98956P-AV-4 ..... ZIMMER BIOMET HLDGS INC ..eevveeneeeemmnneeeeemeeeeeee foo ven | s 2 e |- 2.BFE ... ...85.4390 |... ....10,679,875 |.... ...12,500,000 |.. 12,497 194 [ et 297 s e e 2.600 |...... 2.603 ....11/15/2021 ...|....11/24/2031 ...
286181-AD-4 ..... ELEMENT FLEET MANAGEMENT . Ao 2 oo |- 2.BFE ..|... . ...97.1650 |....ccvvnnnnns 9,716,500 |.... .. 10,000,000 |.. 9,999,431 Lo e 276 [ i e 3.850 |...... 3.853 ....05/28/2020 ...|....06/15/2025 ...
89352H-BB-4 ... TRANS-CANADA PIPELINES .. |- 2.AFE L. . 14,995,650 |...96.4300 |... ... 14,464,500 |.... 15,000,000 |.. 14,998,809 |....ooeeieiiiieee e 1483 | e e 1.000 |...... 1.010 ...10/07/2021 ...|....10/12/2024 ...
00217G-AA-1 ..... APTIV PLC / APTIV CORP .. ..2.BFE .. 7,000,000 |...96.6870 |. ..6,768,090 |. .7,000,000 .7,000,000 |.. .2.3% |......2.3% ....02/09/2022 .. 02/18/2025 ...
00774M-AN-5 ..... AERCAP |RELAND CAP/GLOBA .. .2.BFE .. . 12,922,300 |. 101.2670 |. .13,164,710 |. 13,000,000 12,973,473 |.. .6.500 |......6.637 ....06/04/2020 .. 07/15/2025 ...
00774M-BB-0 ..... AERCAP |RELAND CAP/GLOBA ..2.BFE .. 4,744,340 |...96.5580 |. .. 4,827,900 |. .5,000,000 .4,819,567 |.. .1.750 |......6.288 ...08/18/2023 .. 10/29/2024 ...
05635J-AA-8 ..... BACARDI LTD .... .2.CFE .. 7,449,675 |...99.8590 |. .. 7,489,425 |. .7,500,000 . 7,453,626 |.. .5.250 |......5.391 ....07/26/2023 .. 01/15/2029
067316-AE-9 ..... [BACARDI LTD .... . .2.CFE .. 2,355,320 |...98.5890 |. ..2,168,958 |. .2,260,675 |.. 4,450 |......2.121 . 12,509 ....01/19/2022 .. 05/15/2025 ...
25243Y-BC-2 ... DIAGEO CAPITAL PLC .... D...... 2 oo |- 1.GFE ... . 19,926,400 |...94.3990 |... ....18,879,800 |.... . 19,975,521 [ e 13,688 | e e 1.375 |...... 1.446 ... 70,278 |... ...04/27/2020 ...|....09/29/2025 ...
T16973-AC-6 ... [PFE oeerreeiiiiiiiiie e [oe e D...... 2 | 1R FE L .. 9,988,000 |...99.9480 |.............. 9,994,800 |.... .. 10,000,000 |.. 09,988,901 [ v 901 e [ e 4.450 |...... 4.477 ... 51,917 |... ....05/16/2023 ... |[....05/19/2028 ...
902674-YU-8 ..... UBS AG LONDON D...... 2 teeeennns . . 19,953,200 |...96.0830 |... ...19,216,600 |.... ...20,000,000 |.. ...19,983,619 |...oooeeveniiiees foeeeeennn 15,591 | e e 1.375 |...... 1.455 .. 128,333 |... ...01/04/2022 ...|....01/13/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 1,436,561,002 | XXX 1,398,434, 388 1,436,454,688 1,428,751,729 1,283,012 (1,803,618) XXX XXX XXX 14,933,014 XXX XXX
20754C-AB-5 ... CAS 2020-R01 M2 . .. 6,693,008 |. 101.3110 |..ceuunnnnnnns 6,742,825 |.... .6,655,570 |.. +...6,660,268 [.....ccoociiiiiiis Joeeeeens (58,536) |-oeeeeeeeieieeeees ferreiiiiiiiiiiiinn s 7.502 |...... 6.439 [MON ..... [oceeeenininnnne 8,322 |... ....07/20/2021 ...|....01/25/2040 ...
20754R-AB-2 ..... CAS 2021-R01 M2 . ...99.9360 |... ....37,760,818 |.... 37,785,000 |eevvvnnnnnnn 37,875,209 foeeneiiiiiieees foeeeenee (334, 971) [oeee e o e 6.887 |...... 5.761 |MON ..... ...10/21/2021 ...|....10/25/2041 ...
576433-UF-1 ..... MARM 2004-13 3A1 . ...93.8440 |... e T30 s e e 5.386 |..... 5.448 [MON ..... ....08/20/2007 ...|....02/21/2054 ...
61762L-BH-5 ..... MSRR 2013-R6 5B1 . ...98.7710 |... 14535 s e s 4.786 |...... 4.999 | MON ..... ...04/21/2015 ...|....04/26/2053 ...
65535V-BZ-0 ..... NAA 2003-A3 A1 ...98.5500 |......oooeeeennnn 16,988 unnniiinnn 17,188 [ 17,288 s o (2D e evvveiiiiiiiiieeee o 5.500 |...... 4.938 | MON ..... ...09/15/2003 ... |....08/25/2033 ...
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81746N-AA-6 ..... SEMT 2016-3 A1 oovveeiiiiiiiieeccciieeeceeiieeeeens foeeven | s L R TA i 1,849,526 |...88.4240 |.............. 1,628,301 [oeiieeennnn 1,841,470 |..ooovvnnnnnns 1,864,122 |oooivviiiiiiiiinn e -1 VA R R R 3.500 |...... 3.287 [MON ... oeveeeenninenns 5,371 | 64,464 |....04/08/2020 ...|[....11/25/2046 ...
855541-AB-4 ... STARM 2007-S1 2A1 .oeeeeeiiiiiieie e eernnieeeeeeeneins foen vee | nnnees 4 . AR s 183,886 |...97.1710 |oeeveunieeennnnn 203,455 [..oeevininns 209,378 [...ooiiiiinnnnns 183,886 |-vvveeeeeeernnns fooeeireiiiiiiie o [ oo 6.137 |...... 5.643 [MON ..... fooeeeeeenninnees 1,071 [oeeiiiiies 10,364 |....09/13/2007 ...[....01/25/2037 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 49,256,059 | XXX 49,420,510 49,624,267 49,712,642 XXX XXX 61,781 3,144,961 XXX XXX
05538U-AA-1 ..... BBUBS 2012-SHOW A ....oovvvviieiiiiiiiiinieciinineeeees foen e | s 4 ) O 7,983,806 |...93.8460 |.............. 7,279,634 |....oovnnnnnn. 7,757,000 |oeevvnnnnnnnns 7,793,511 [ooviiiiiiiiiiis o (46,204) [ i s 3.430 |...... 2835 [MON ...o. [oeveiiineennn 22,178 | 266,081 |....04/17/2020 ...|....11/05/2036 ...
05606F-AJ-2 ..... BX TRUST 2019-0C11 C .... N . 35,108,289 |...88.9210 |... ...28,276,878 |.... 31,800,000 |-..cevnnn.... 34,086,608 |....oceeeenniienee [oeeeennn(356,658) |ueeniiiiiiiiees [ e 3.8%6 |...... 2.548 1,226,208 |....08/22/2021 ... |....12/09/2041 ...
05608F-AJ-0 ..... BX TRUST 2019-CALM C .... I L ...99.0990 |... ....735,000 |.................735,081 [..... v e (392) s o e 6.776 |...... 6.865 ... 47,700 |....09/25/2020 ...|....11/25/2032 ...
05608F-AN-1 ..... BX TRUST 2019-CALM E .... N .... 10,130,987 |...98.1160 |... ....10,046,686 |.... ...10,239,600 |.. ...10,240,578 |......... 528,482 |oeeeuueeeeen 388 [ e [l 7.476 |...... 7.588 . .. 737,198 |....02/15/2022 ...|....11/15/2032 ...
05608K-AG-5 ..... BX TRUST 2021-VINO D .... I L .... 23,381,619 [...97.4990 |... ... 22,844,679 |.... ...23,430,680 |.. 23,436,140 [oiiiiiiiinnnns i 383 e e e 6.828 |...... 6.881 en 75,552 ... 1,519,782 |....05/05/2021 ... |....05/15/2038 ...
05608R-AE-5 ..... BX TRUST 2021-ARIA B .... N .... 39,800,000 |...96.7670 |... ....38,706,800 |.... ...40,000,000 |.. 40,512,512 [ e 44,029 [ e e 6.773 |...... 5.197 ... 127,934 |... .. 2,567,486 |....10/13/2021 ...|....10/15/2036 ...
05609J-AJ-1 ..... BXHPP 2021-FILM B I L .... 60,864,358 [...91.6540 |... ....55,853,948 [.... ...60,940,000 |.. 61,229,152 [ [ (450,436) [ e e 6.376 |...... 4.451 ... 183,484 |... .. 3,666,272 |....11/22/2021 ... |....08/15/2036 ...
05609R-AG-9 ..... BX TRUST 2021-BXMF B .... N .... 30,657,924 |...97.9220 |... ....30,325,806 |.... ...30,969,349 |.. 31,318,504 [ e 62,457 s e e 6.518 |...... 5.138 e 95,822 ... ..1,907,817 |....10/28/2021 ...|....10/15/2026 ...
05609T-AC-4 ..... BX TRUST 2022-VAWF B . . 19,950,000 |...97.5240 |. .19,504,800 |. 20,000,000 20,012,516 |.. .(209,130) | .6.642 |......4.941 . 62,728 1,270,702 |....01/20/2022 .. 01/15/2039
12433E-AA-9 . BX TRUST 2022-LBA6 A . . . 27,000,000 |...98.0050 |. .26,461,350 |. 27,000,000 27,000,000 |.. . .(837,077) | .6.362 |......4.520 81,113 1,638,798 |....01/21/2022 .. 01/15/2039
12433X-AJ-8 . BX TRUST 2020-VIVA E . 4 3,334,369 |...79.7070 |. ..2,608,810 |. .3,273,000 .2,608,810 |.. .303,950 .. (7,122) |. .3.667 |......3.361 . 10,002 ....07/30/2021 .. 03/11/2044 ...
12433Y-AG-2 ..... BX TRUST 2020-VKNG B .... N . 13,144,464 |...98.5960 |... .... 12,961,430 |.... 13,146,000 |.. 13,158,496 |o.eieiiiiiieeee e (294,097) | e e 6.606 |...... 3.547 L. 41,011 | ... 11/12/2020 ...|....10/15/2037 ...
12477B-AJ-3 ..... CAMB 2021-CX2 D I L .... 18,998,778 |...74.4410 |... ....14,888,200 |.... ...20,000,000 |.. 19,183,438 [oiiiiiiiiiiees e 86,475 | e e 2.864 |...... 3.418 L 47,726 ... ....10/22/2021 ...|....11/10/2046 ...
12598E-AD-4 ..... COMM 2020-SBX B N .... 33,750,181 [...86.9250 |... ....28,661,780 |.... ...32,973,000 |............. 33,289,927 |..ccorriiiriiennnn Jounnnnn (160,821) [ eeeeveeeeeeeennn feemieeeeemeiiiees foeeees 1.802 |...... 1.302 ... 49,514 |... ....10/19/2021 ...|....01/10/2038 ...
12656K-AJ-6 ..... COMM 2020-CX D I L ...6,603,959 |...74.7060 |.............. 5,057,5% |.... ....6,770,000 |.. ST s e 2,773 |...... 3.017 ... 15,644 |... ....10/23/2020 ...|....11/10/2046 ...
23305J-AE-2 ... DBUBS 2017-BRBK B .. N . 10,467,344 |...88.5500 |.............. 8,855,000 |.... .. 10,000,000 |............. 10,067,337 |.eeereeeeeeeennns fooeeeeee (96,869) |oeeeenniiieeinis feeeeeeiiiieeee oo 3.648 |...... 2.601 ... 30,397 |... s ....11/20/2019 ...|....10/10/2034 ...
23305J-AG-7 ..... DBUBS 2017-BRBK C I L .... 29,535,726 |...85.8370 |... ... 24,892,730 |.... ...29,000,000 |.. 229,057,950 [oenieiiiinninnnns foeeennnn (107,495) Lo o v 3.648 |...... 3.225 ... 88,152 [... 1,037,918 |....07/21/2020 ...|....10/10/2034 ...
20429M-AE-3 ... CGCMT 2019-SWRT B N .... 16,583,822 [...99.8390 |... ....16,074,079 |.... .. 16,100,000 |.. .. 16,100,000 |..eeoeeeeemnineee foreeeenne (95,219) |-vveeeeeeeeniees foeeeeeeiis e 4.380 |...... 3.1 .... 58,765 |... . 12/22/2021 ... |....01/10/2024 ...
44421G-AA-1 ... HY 2019-30HY A ... I L .... 34,199,450 |...88.6980 |... .... 26,844,450 |.... ...30,265,000 |.. 232,750,407 [ovvviiiiiiiiiin e (430,246) |..coeeeeeeeeeeeees fovvviiiiiiiiiiiins s 3.228 |...... 1.662 L. 81,413 | ....07/22/2020 ...|....07/10/2039 ...
44421G-AG-8 ..... HY 2019-30HY C 4 . 13,365,469 |...85.5980 |. .10,271,760 |. 12,909,382 .(156,803) | .3.558 |......2.033 . 35,579 ....01/06/2021 .. 07/10/2039
AA1L-AG-T ... HY 2016-10HY C 4 5,545,434 1...91.2330 |. .. 5,249,562 |. 5,666,781 ... 33,792 | .3.076 |......3.706 . 14,749 ....03/17/2020 .. 08/10/2038
44421M-AA-8 ..... HY 2019-55HY A 4 . 14,013,924 |...86.5190 |. .10,996,565 |. 13,588,807 .(141,476) |. .3.041 |......1.753 . 32,208 ....09/16/2021 .. 12/10/2041
44421M-AJ-9 . HY 2019-55HY D |4 . 22,258,587 |...77.3600 |. .17,054,786 |. 22,188,156 |.. .. (25,925) |. .3.041 |......2.869 . 55,866 ....01/26/2022 .. 12/10/2041 ...
46592F-AJ-2 . JPNCC 2021-2NU D . |4 . 10,786,980 |...70.0890 |. ..7,709,790 |. 11,000,000 10,871,171 |.. ...29,154 |. 2,146 |......2.419 . 19,669 ...01/13/2021 .. 01/05/2040 ...
466521I-AE-3 ..... JPNCC 2021-410T B .. I L .... 08,185,963 [...77.9220 |... ....51,584,364 |.... ...66,200,000 |.. 67,395,313 [ e (287,354) [ e e 2.539 |...... 2.072 ... 140,092 |... 1,681,103 |....02/25/2021 ...|....03/05/2042 ...
55282F-AA-T ..... MFTII 2019-B3B4 A .. N .... 34,860,095 |...78.5770 |... ... 27,246,575 |.... ...34,675,000 |.. LBATT6,149 s e (21,019) [ e e 3.857 |...... 3.747 ... 92,871 |... 1,312,171 |....06/27/2019 ...|....06/10/2044 ...
55203B-AF-2 ..... MHP 2021-STOR C I L .... 11,995,313 [...97.8090 |... ....11,737,080 |.... ...12,000,000 |.. ...12,000, 144 PR (SN PO A RN 6.526 |...... 6.625 .... 36,981 [... .. 740,244 |....12/30/2021 ...|....07/15/2038 ...
55293D-AC-5 ...... MHP 2022-WHIL B B . 29,866,068 |...97.8280 |... ....29,340,669 |.... 29,992,097 |.. ...30,010,79% (303,902) |-eevveeeeeeennn feeeeeeeeiiiieeee oo 6.476 |...... 4.784 ... 91,716 |... 1,855,073 |....01/07/2022 ...|....01/15/2027 ...
55316P-AE-7 ..... MKT 2020-525M B I L ...9,269,640 |...67.5670 |.............. 6,081,030 |.... .9,000,000 |.. ....9,170,599 (26,669) [oeeeeeivrieiaens foiiiiieeiiiiins foend 2.866 |...... 2.529 ... 21,495 ... .. 257,940 |....02/07/2020 ...|....02/12/2040 ...
563136-AG-5 ..... OMW 2020-1MW C ... N ... 47,123,075 |...86.1410 |... ...40,700,761 |.... ...47,249,000 |.. ...47,174,757 e 8,889 [ e e 2.413 |...... 2.408 ... 95,002 |... .. 1,118,576 |....10/07/2021 ...|....09/10/2040 ...
682413-AE-9 ONP 2021-PARK C 4 . 23,000,000 |...91.9410 |. .21,146,430 |. 23,000,000 23,001,696 |.. (9,405) |. .6.576 |......6.667 L 71,423 ,446,141 |....02/10/2021 .. 03/15/2036 ...
T844R-AJ-4 . SLG 2021-0VA D ... 4 . 39,942,812 |...77.9230 |. .31,169,200 |. 40,000,000 39,945,600 |.. L 1,176 |, .2.851 |......2.871 . 95,020 ,140,244 |....06/15/2021 .. 07/15/2041
8523611-CG-9 . SREIT 2021-MFP2 B 4 . 14,942,963 |...98.2560 |. .14,738,400 |. 15,000,000 15,188,205 |.. 18,676 |. .6.647 |......5.258 . 47,083 943,645 |....11/24/2021 .. 11/15/2036 ...
85237A-AG-8 ..... SREIT 2021-PALM D .. . 4 8,532,566 |...96.1610 |. .. 8,240,998 |. .8,570,000 . 8,569,335 |.. . 8,029 |. .6.886 |......7.003 . 27,867 559,895 |....10/08/2021 .. 10/15/2034 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 775,911,615 [ XXX 674,141,004 763,594,743 771,687,780 832,432 (3,261,617) XXX XXX 2,089,236 33,130,760 XXX XXX
04016G-BB-3 ..... ARES 2016-40A A1RR . ...99.6990 |.............. 4,933,517 |.... ....4,948,412 |.. ... 4,048,412 (136,365) |-eevveeeenreeeeens forins s 6.525 |...... 4.860 .. 289,867 |....11/10/2021 ...|....01/15/2029 ...
055979-AB-4 . BMWLT 2023-2 A2 .. . 100.2830 |. .10,028,300 |. 10,000,000 .9,982,209 |.. . (17,232) | .5.950 |......6.304 ....10/03/2023 .. 08/25/2025
056820-AS-5 . BCC 2017-1A AR .. . 100.1060 |. ..6,006,360 |. .6,000,000 .6,000,000 |.. .(266,346) |. .6.877 |......5.637 ....06/06/2021 .. 07/20/2030 ...
09202V-AY-4 ..... BLACK 2017- 1A A1AR .. ...99.9460 |... ... 11,525,779 |.... 11,532,006 |.. 11,582,006 |...oeeeeeniiieeee [eeeeeee (468,801) [-eeeevneeeeeeennn foemeeeeeeenniiees foeees 6.710 |...... 3.965 ...07/15/2021 ...|....04/24/2029 ...
12510H-AA-8 ..... CAUTO 2020-1A A1 .iivvviiiiiiiiiiiiiiciiiianeas L..96.0410 |...ooeeennnns 29,862,967 |............. 31,093,978 |............. 31,124,854 [..ocoooviiiiiiiins oo (19.129) oo fevviviiiiiiiiiiins oo 2.690 |...... 2.740 ...01/15/2020 ... |....02/15/2050 ...
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12660D-AB-3 ..... CNH 2022-A A2 oeveiiviiiinieccenineeeceeeineeeenenes [ e e | s CAFE e 1,565,280 |...99.7130 |.....cvvnnnnns 1,560,823 [.....cceennee 1,565,315 [oooieiiennnn 1,665,312 [oooiiviiiiiiiinns v 18 e o e 2.390 |...... 2.404 [MON ..... |eeeereeniininnns 1,663 |.oovveeennnnnns 37,411 |....03/24/2022 ...|....08/15/2025 ...
126660-AB-7 ... CNH 2023-B A2 .. 1.AFE ..|... .... 13,999,574 [. 100.6120 |... ....14,085,680 |.... ...14,000,000 |.. 18,999,591 [ e 16 e e e 5.900 |...... 5.976 [MON ..... ... 36,711 [... . ....09/19/2023 ...|....02/16/2027 ...
14044E-AB-4 ..... COPAR 2023-2 A2A . .. 1.AFE ..|... .. 12,498,896 |. 100.4800 |... ....12,560,000 |.... ...12,500,000 |.. 12,498,828 |....ooiiiiiiiniees i (B9) [ e e 5.910 |...... 5.982 [MON ..... ..l 32,833 ... .. 131,333 |....10/04/2023 ...|....10/15/2026 ...
14318X-AB-1 ..... CARMX 2023-4 A2A . .. 1.AFE ..|... . 100.7840 |....covnnnnnnt 7,054,880 |.... ....7,000,000 |.. 8,999,442 | e (B) [ e e 6.080 |...... 6.154 [MON ..... .... 18,916 |... ... 67,387 |....10/12/2023 ...|....12/15/2026 ...
17295F-AD-6 ..... CITZN 2023-2 A3 .. .. 1.AFE ..|... . 101.4180 |... ....10,141,800 |.... .. 10,000,000 |.. 9,999 417 Lo i (88) e e e 5.830 |...... 5.901 [MON ..... .. 25,911 | .. 145,750 |....09/06/2023 ... |....02/15/2028 ...
17305E-GH-9 ..... CCCIT 2023-A1 A1 . .. 1.AFE ..|... . 11,998,495 |. 100.7460 |... ...12,089,520 |.... 12,000,000 |.. 11,996,806 |...oeeeeeniiiieee feeeeeennen (1,690) fveeeieiiiieees oo e 5.230 |...... 5.206 (D ....... .. 34,867 |... ....12/04/2023 ...|....12/08/2027 ...
20267U-AB-5 ..... CBSLT 2016-B A2 .. .. 1.AFE ..|... 648,295 |...99.2490 |... 643,426 |.... ....648,295 |.. 648,295 |..ovueiiiiiiinins foeeenn (44,397) | e e 6.920 |...... 3.014 ....10/13/2016 ...|....10/25/2040 ...
22615E-AC-4 ..... DEN16 2018-1A B .. .. 1.BFE ..|... ...5,922,000 |...99.1900 |.....ennnnenns 5,951,400 |.... .6,000,000 |.. 6,089,959 [oiiiiiiiiieee e 42,776 | e e 7127 |...... 6.767 ....02/18/2022 ...|....01/20/2030 ...
23291Y-AD-7 . DLLAA 2021-1A A4 . .. 1.AFE .. . 13,809,900 |...93.6200 |. .14,043,000 |. 15,000,000 13,907,289 |.. .1.030 |......6.067 ... 11/07/2023 .. 02/19/2030
233046-AF-8 ..... DNKN 2017-1A A2I1 .. .2.BFE .. 130,363 |...94.7940 |. ..129,548 |. ..136,663 133,094 |.. .4.030 |......4.802 ....04/13/2020 .. 11/20/2047
233046-AK-7 ..... DNKN 2019-1A A2l 1 .2.BFE .. . 14,946,370 |...96.2650 |. .13,817,765 |. 14,353,883 14,515,162 |.. .4.021 |......3.524 ....11/16/2023 .. 05/20/2049 ...
24702E-AC-4 ..... DEFT 2023-3 A3 .. 1.AFE ..|... ...8,999,393 |. 101.8370 |..ceeunnnnnens 9,165,330 |.... e 8,999,392 [ e (D) e oo e 5.930 |...... 6.004 ...10/10/2023 ...|....04/23/2029 ...
24703G-AC-8 ..... DEFT 2023-2 A3 I .. 1.AFE ..|... . 101.1840 |..ocevvnennnns 9,359,520 |.... e 9,249,537 o i 108 L e e 5.650 |...... 5.720 ....06/12/2023 ...|....01/22/2029 ...
25755T-Ad-9 ..... DPABS 2018-1A A2l .. 4 [ 2.AFE L ...97.1540 |... ...67,295,078 |.............69,266,400 |.............69,236,611 |..ccoeererrrinnee [oreernnnna (8,366) |oueeneeecnniiies oo e 4.116 |...... 4.152 ....01/05/2023 ...|....07/25/2048 ...
25755T-AK-6 ..... DPABS 2018-1A A2I1 . I L .. 2.AFE ..|... ...96.3140 |.............. 4,668,243 |.............. 4,846,900 |.............. 4,595,802 |......ccevrrunnns forrrnnnnnn 59,634 | e | 4.328 |...... 6.023 ... 12/06/2022 ...|....07/25/2048 ...
262081-AD-4 ..... DRIVE 2021-3 B N .. 1.AFE ..|... 1..99.7910 |ooeeeenneeeen 649,941 | 851,302 [ 651,802 s e [ e e 1.110 |...... 1.113 ....11/10/2021 ...|....05/15/2026 ...
26857L-AA-0 ..... ELFI 2020-A A . I L .. 1.AFE ..|... ...87.8790 |... e 4,848,052 [ 4,846,541 o [l 213 L [ e 1.730 |...... 1.748 . ....06/18/2020 ...|....08/25/2045 ...
29374L-AB-6 ..... EFF 2023-3 A2 .. .. 1.AFE ..|... . 102.2120 |... .... 20,442,400 |.... . 019,999,416 [oeeneeiiiiiiiees e (282) [ e e 6.400 |...... 6.483 [MON ..... .. 195,556 |....10/18/2023 ...|....03/20/2030 ...
31680E-AB-7 ..... FITAT 2023-1 A2A . .. 1.AFE ..|... . 100.1630 |... ....10,016,300 |.... .. 10,000,000 |.. 09,999,811 [ e 28 e i e 5.800 |...... 5.873 [MON ..... .. 180,444 |....08/15/2023 ...|....11/16/2026 ...
345287-AB-2 ..... FORDL 2023-A A2A . .. 1.LAFE .. ...99.8870 |. ..9,857,638 |. .9,868,789 .9,868,563 |.. .5.190 |......5.257 ....01/18/2023 .. 06/15/2025
362541-AB-0 ..... GMALT 2023-1 A2A . .. 1.AFE .. ...99.9220 |. .. 4,709,927 |. .4,713,603 4,713,474 |.. .5.270 |......5.337 ....02/08/2023 .. 06/20/2025
362585-AB-7 ..... GMCAR 2022-2 A2 .. . .. 1.LAFE .. ...99.8030 |. ..1,085,172 |. 1,087,314 .1,087,303 |.. .2.520 |......2.555 ....04/05/2022 .. 05/16/2025
36267K-AD-9 ..... GMCAR 2023-3 A3 ....eviiiiiiiiiiiiiiiie e cenni e eees [een e .. 1.AFE .. . 15,999,382 |. 101.5170 |. 16,242,720 |. 16,000,000 15,999,432 |.. .5.450 |......5.514 ....07/11/2023 .. 06/16/2028 ...
38013J-AB-9 ..... GMCAR 2023-1 A2A ... eeeeees [ e .. 1.LAFE .. 7,681,118 |...99.7850 |. ..7,665,207 |. 7,681,722 .7,681,481 |.. .5.190 |......5.254 ...01/09/2023 .. 03/16/2026 ...
39154T-BI-7 ..... GALC 2022-1 A3 ... .. 1.AFE ..|... ...99.4690 |.........onnn. 3,779,822 |.... .3,800,000 |.. 3T 8T e e 7,028 [ o e 5.080 |...... 6.242 ....10/19/2023 ...|....09/15/2026 ...
403951-AB-2 ..... HPEFS 2022-3A A2 ... .. 1.AFE ..|... ...99.8670 |...cevvnnnnnns 9,777,718 |.... 9,790,739 |.. 009,790,370 [eeeeeiiiiiieee feeeeeeiee e 679 [ e e 5.260 |...... 5.328 ....10/12/2022 ...|....08/20/2029 ...
40441J-AE-1 ... HPEFS 2021-2A C .. 1.AFE ..|... . ...98.9240 |... ....15,116,101 |.... 15,280,520 |.. 215,139,876 [ [ 562,499 | o e 0.880 |...... 5.621 ....02/16/2023 ...|....09/20/2028 ...
41285Y-AC-9 ..... HDMOT 2023-B A3 .. 1.AFE ..|... .... 19,995,478 [. 101.6160 |... ....20,323,200 |.... ...20,000,000 |.. 19,995,814 [oiiiiiiiiiies e B336 [ e e 5.690 |...... 5.768 . ....09/20/2023 ...|....08/15/2028 ...
438123-AC-5 ... HAROT 2023-4 A3 .. 1.AFE ..|... .... 23,245,906 . 102.0900 |... .... 23,735,925 |.... ...23,250,000 |.. ...23,246,105 199 [ i [ 5.670 |...... 5.741 [MON ..... .. 157,461 |....11/01/2023 ...|....06/21/2028 ...
47787C-AC-7 ..... JDOT 2023-C A3 ... .. 1.AFE ..|... ...9,999,313 |. 101.5520 |... ...10,155,200 |.... .. 10,000,000 |.. ....9,999,284 .. (29) | 5.480 |...... 5.543 | MON ..... .. 130,911 |....09/12/2023 ... |....05/15/2028 ...
500945-AB-6 ..... KCOT 2023-2A A2 .. 1.AFE .. . 11,999,381 |. 100.3010 |. .12,036,120 |. 12,000,000 11,999,510 |.. .5.610 |......5.680 ....07/18/2023 .. 07/15/2026 ...
518887-AC-8 ..... DRB 2017-B BFX 1AFE .. ...97.5420 |. ..576,706 |. ..591,238 .591,239 |.. .3.020 |......3.039 ....07/26/2017 .. 08/25/2042
55317R-AB-8 ..... MMAF 2022-A A2 .. 1.AFE .. ...99.4970 |. ..4,230,841 |. . 4,252,229 . 4,252,206 |.. .2.770 |......2.790 ....04/04/2022 .. 02/13/2025
55317W-AB-7 ..... MMAF 2023-A A2 .. 1.LAFE .. . 100.3320 |. .21,069,720 |. 21,000,000 20,999,585 |.. .5.790 |......5.862 ....07/11/2023 .. 11/13/2026
55820T-AL-2 ..... MDPK 2017-23A BR . .. 1.CFE .. ...99.4250 |. .. 7,456,875 |. .7,500,000 .7,500,000 |.. .7.199 |......5.812 ....06/04/2021 .. 07/27/2030 ...
58770A-AB-9 ..... MBART 2023-1 A2 .. .. 1.AFE ..|... . ...99.8330 |... ....13,781,832 |.... 13,804,886 |.. 13,804,693 |.eiieiiiiiiieee e 283 [ e e 5.090 |...... 5.148 . ...01/18/2023 ...|....01/15/2026 ...
64120K-BE-6 ..... NEUB 2013-15A A1R2 . .. 1.AFE ..|... . 19,432,268 |...99.7470 |... ....19,383,104 |.... 19,432,268 |.. 19,432,268 |...oeiiiiiiinees e (612,280) [aeecciiies e e 6.575 |...... 5.299 | JAJO .... 1,148,121 |....08/31/2021 ... [....10/15/2029 ...
64131J-AN-6 ..... NEUB 2017-25A BR .... .. 1.CFE ..|... ...8,142,750 |...98.7740 |..eeuennnneenn 8,148,855 |.... .8,250,000 |.. 8,373,945 [ e 80,040 [ e e 7.007 |...... 6.670 | JAJO .... .. 527,425 |....02/18/2022 ...|....10/18/2029 ...
65480V-AB-9 ..... NALT 2023A-A2A ... .. 1.AFE ..|... .... 14,522,657 |...99.8050 |... ... 14,495,322 |.... ... 14,523,643 |.. 14,523,327 e il B70 [ e e 5.100 |...... 5.161 [MON ..... ..658,405 |....01/18/2023 ...|....03/17/2025 ...
671026-AA-0 ..... 0SD 2021-23A A ... .. 1.AFE ..|... .... 13,272,261 |...99.5860 |... .... 13,223,926 |.... ...13,278,900 |.. ...13,697,083 |...oeeeiiiiiieee foeeeeeennn 66,369 [oeeiiiiiiees e e 6.534 |...... 5.486 | JALO ... .. 780,223 |....12/01/2021 ...|....04/17/2031 ...
67590E-BG-8 ..... 0CT15 2013-1A A1RR . .. 1.AFE ..|... ... 26,182,684 [...99.9120 |... .... 26,159,643 |.... ...26,182,684 |.. ...26,182,684 |...ooiiiiniinens e (912,184) | e e 6.628 |...... 5.142 | JAO ... 1,576,278 |....07/20/2021 ...|....07/19/2030 ...
732916-AD-3 ..... PFAST 2023-2A A3 ... .. 1.LAFE ..|... ... 17,998,837 |. 102.1470 |... ....18,386,460 |.... .. 18,000,000 |.. 17,998,899 o e B2 [ e e 5.790 |...... 5.860 | MON ..... .. 121,590 |....11/01/2023 ...|....01/22/2029 ...
733280-AB-0 ..... PFAST 2023-1A A2 . .. 1.AFE ..|... . 12,127,272 1...99.8800 |... ... 12,113,643 ... 12,128,196 |.. ...12,127,507 23 [ e [ 5.420 |...... 5.483 ....06/17/2023 ...|....12/22/202%6 ...
80287G-AB-6 ..... SDART 2023-1 A2 .. .. 1.AFE .. 5,763,836 |...99.9270 |. ..5,759,863 |. .5,764,071 .5,764,002 |.. ....166 |. .5.360 |......5.426 ....01/18/2023 .. 05/15/2026 ...
86315T-AA-3 ..... STRAS 2021-2A A ..... L 1AFE ... .. 10,547,954 ]...99.7300 |... ...10,519,474 |.... ...10,547,954 |. ... 10,547,954 (265,073) |.ovvveeeeeeneeeeee foveiiiiiiiiiiiiins o 6.577 |...... 5.361 ...12/03/2021 ... |....12/28/2029 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year
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87230A-AY-2 ..... TFLAT 2016-1A BR3 .. 1.CFE ..|. 14,000,000 |...99.2800 |. 13,899,200 |.. ..14,000,000 |.............14,000,000 |......covvrrrrnnn founnnenn(296,915) [oorriinnnniiniins Jovvnniiniiiiinnns 7,003 ..ot 6.442 894,724 |....01/14/2022 ...|....01/17/2032 ...
87342R-AC-8 ..... [BELL 2016-1A A23 . ..2.BFE ..|. . 9,571,670 |...98.4520 |. .9,788,282 |.. 9,942,188 |..uunieeeennnn 9,591,228 | e 19,558 [ s [ 42970 o 6.645 . 123,532 |....11/07/2023 ...|....05/25/2046 ...
8734R-AH-T ..... BELL 2021-1A A211 .. ..2.BFE .. 12,772,500 |...85.8110 |.... 10,960,210 |.....cevnnnn. 12,772,500 |.oeevvvnnnnns 12,772,460 [ooovvvvniniiiiin Jonnieeeeennns (@) [ s [ 2,204 Lol 2.301 293,001 |....08/11/2021 ...|....08/25/2051 ...
89239F-AD-4 ... TAOT 2023-D A3 .... L LAFE e 16,998,167 |. 101.9510 |.... ...17,331,670 |............ 17,000,000 16,998,157 [oeeeeeeeieieeenn Jeemmmeeeeenne (10) [ i [o....5.540 ... 5.606 |MON ..... |oeeeueeeeenn.. 41,858 [iiiiiiiiiis 81,099 |....11/07/2023 ...|....08/15/2028 ...
92348C-AC-5 ..... [VZOT 2020-C C .. .. 1.AFE ..|. .. 12,998,889 |...99.2920 |. 12,907,960 |.. 13,000,000 12,999,911 [ v 318 e i 00022000770 | 0.774 .100,100 |....10/27/2020 ...|....12/20/2025 ...
92348K-AG-8 ..... VZMT 2021-2 C .. .. 1.EFE ..|. 23,936,744 |...96.3530 |. 23,095,814 |.. ..23,970,000 23,947,841 |oveeeeeeeeeiiees feeeeeeen 10,506 e e 221,380 | 1.432 . 330,246 |....01/31/2023 ...|....04/20/2028 ...
92348K-BF-9 ..... [VZMT 2022-7 C .. .. 1.F FE ..|. ..9,998,469 |...99.7720 |. .9,977,200 |.. . 10,000,000 |. 9,998,880 |vvvuniiiiiiinins fooviiiiiinnn 406 | e 0050720 5.794 .572,000 |....11/17/2022 ...|....11/22/2027 ...
92348K-BR-3 ... VIMT 2023-3 C .eeeeeeeeeeeeeeeeeeeeeeneeeeeeeennneeeee [ ven | eeeeeee | s L1EFE e 12,258,491 |. 100.4440 |.... 12,314,434 |............. 12,260,000 12,269,722 |oeeeeeeeeiieeeee foeeeenen 11,281 | i 0002252220 | 5.436 417,760 |....04/18/2023 ... |....04/21/2031 ...
92867Y-AB-0 ..... VALET 2023-2 A2A .... LLAFE L 19,998,834 |. 100.6090 |.... ...20,121,800 ... 20,000,000 19,998,740 [.oovvvvveviiiinnn Jovnneneeeeene () [ i [05.720 o 5.787 92,156 |....11/14/2023 ...|....03/22/2027 ...
96042X-AB-1 ..... WLAKE 2023-1A A2A .. 1.AFE ..|. .. 12,689,015 |...99.8740 |. 12,674,238 ..12,690,228 |. 12,689,773 o e 159 [ e 05510 | 5.583 631,251 |....01/10/2023 .. 06/15/2026
96043J-AG-0 ..... WLAKE 2021-3A B .. .. 1.AFE ..|. 19,263,185 |...99.2200 |. 19,103,578 |.. ..19,253,757 |. 19,263,708 [.oovvvvviiiiiiinn Jovveeneennnnn 222 [ o [0 12290 ol 1.295 . 248,373 |....11/10/2021 ...|....01/15/2027 ...
96328G-AS-6 ..... WFLF 2023-1A A ... .. 1.AFE ..|. ..9,999,549 |. 100.2850 |. 10,028,500 |.. . 10,000,000 |. 09,999,661 |-evveeeeeeeniins foeeeeeeeeee 118 e e +...2.5.800 ... 5.873 293,222 |....06/08/2023 ...|....04/18/2038 ...
97314C-AA-8 ..... WINDR 2013-2A AR2 .....evvivriiniiiiiiineeecnvnineeeees foes ven | s LLAFE L 24,960,569 |...99.8040 |.... ...24,911,646 |............. 24,960,569 24,960,569 |.....ooeviiiiniins foonnnnnn(852,485) |oeiiiiiiiiiiiins e 0 6.657 |l 4.941 [JADO ... |oeeieennn.... 346,154 |eeeliill 1,507,160 |....07/20/2021 ...|....10/18/2030 ...
974153-AB-4 ..... WSTOP 2020-1A A2 ....iiieeeneieeiinnnaeeeernnnnaneeernenns foon vee | nnnees 4 . L 2BFE | 10,835,000 |...89.9280 |.............. 9,743,699 |....covnnnnnt 10,835,000 |...eennnneees 10,835,000 |-evveeeeeeenninns foonreiiiiiiiiis o foeeiiiis [ 2,841 | 2.851 [MJISD ... [ieeiiiiiinns 307,822 |....10/09/2020 ... |....12/05/2050 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 802,530,806 [ XXX 796,941,241 804,054,204 802,892,629 (3,338,432) XXX XXX XXX 3,772,197 24,327,388 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 3,064,259,572 | XXX 2,918,937, 143 3,053,727,902 3,053,044,780 2,115,444 (8,777,213) XXX XXX XXX 20,856,228 95,037,918 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
BL3748-82-1 ..... |SBA SENIOR FINANCE 11 LLC B TERM LOAN .... | ....... | ............ 3BFE . |eeeaaens 34,444,106 |. 100.0630 ...34,716,296 [............. 34,694,438 |............. 34,593,674 |......... 742,254 |........ (712,913) [oeeeeeeeeiiieeee fooeeeeeminneeennn oo 7210 |onel. 7.562 JMON ... foiiiiinnnnnns 20,846 |........... 2,397,637 |....10/25/2021 ...|....04/11/2025 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 34,444,106 | XXX 34,716,296 34,694,438 34,593,674 742,254 (712,913) 20,846 2,397,637 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 34,444,106 [ XXX 34,716,296 34,694,438 34,593,674 742,254 (712,913) 20,846 2,397,637 XXX XXX
2419999999. Total - Issuer Obligations 5,985,189,102 | XXX 5,834,714,409 6,001,719,688 5,982,577,185 1,283,012 1,943,250 XXX XXX XXX 41,884,848 112,840,453 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 49,275,515 | XXX 49,438,460 49,642,780 49,730,827 (373,535) XXX XXX XXX 61,853 3,145,845 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 799,631,381 | XXX 685,269,042 763,504,743 783,078,482 832,432 (5,792,540) XXX XXX XXX 2,432,320 36,213,208 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 802,530,806 | XXX 796,941,241 804,054,204 802,892,629 (3,338,432) XXX XXX XXX 3,772,197 24,327,388 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans 34,444,106 | XXX 34,716,296 34,694,438 34,593,674 742,254 (712,913) XXX XXX XXX 20,846 2,397,637 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 7,671,070,910 | XXX 7,401,079, 448 7,653,705,853 7,652,872,797 2,857,698 (8,274,170) XXX XXX XXX 48,172,064 178,924,531 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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Showing All PREFERRED STOCKS Owned December 31 of Current Year
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65339K-BK-5 ... [NEXTERA ENERGY CAPITAL ......eevvvvvvvvnvnnne [ evvevnnnnns [ e 4,512,000.000 |.....ceeeee 1.00 |ooeeeeiiiiiin fovniiiiiinnns 4,807,089 |....... 0.938 [cevvvernnnnnne 4,233,835 .............. 4,896,208 254,928 . e [ (48,361)| (48,361).... .. 2.B FE ..|.. 02/14/2022 ..
744320-BJ-0 ... [PRUDENTIAL FINANCIAL INC .....ccvvvriiviinnn |nnennnnnns ....12,000,000.000 1 12,000,000 |....... 0.940 |.. .G 11,277,720 12,000,000 ...615,000 .. 2.A FE ..|..02/23/2022 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 16,807,089 XXX 15,511,556 16,896,208 249,196 869,928 (48,361)| (48,361 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 16,807,089 | XXX 15,511,555 16,896,208 249,196 869,928 (48,361), (48,361 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 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
00165C-30-2 ... [AMC ENTERTAINMENT HLDS A . ....22,800.000 |.... .... 139,536 ... 139,536 |.. ...(79,821) |... . |- 10/13/2023 ..
00206R-10-2 ... [AT&T INC ....29,700.000 |.... ... 498,366 ....630,840 |.. L (48,411)]... ...(48,411) |... . |- 06/01/2022 ..
00287Y-10-9 ... [ABBVIE INC ..4,056.000 |.... .... 628,558 ... 340,542 |.. .... (26,932)]... . |- 05/11/2020 ..
009158-10-6 ... [AIR PRODUCTS & CHEMICALS INC ..7,900.000 |.... ..2,163,020 .. 499,526 |.. ... (272,234)... . |- 02/05/2010 ..
023135-10-6 ... | AMAZON.COM INC ...224,000.000 |.... .34,034,560 15,218,560 |... . |- 06/08/2011 ..
036752-10-3 ... |ELEVANCE HEALTH INC .. ....13,800.000 |.... ... (571,458)... . |- 02/05/2010 ..
03753U-10-6 ... |APELLIS PHARMACEUTICALS INC ... 600.000 |.... 1,305 ... . |- 10/13/2023 ..
038336-10-3 ... | APTARGROUP INC .11,500.000 |.... . . 156,860 |... . |- 02/05/2010 ..
04010L-10-3 ... [ARES CAPITAL CORP .... ....20,425.000 |.... . .... 409,113 ... 335,379 |.. .. 31,863 |... . |- 01/04/2017 ..
045487-10-5 ... | ASSOCIATED BANC-CORP . .20,712.000 |. .. 443,030 |. . 443,030 |.. . 222,606 . (35,210) .. 12/21/2011 ..
084670-70-2 ... [BERKSHIRE HATHAWAY INC . .40,600.000 |. . 14,480,396 |. 14,480,396 |.. ..3,344,662 ..1,939,056 .. 03/15/2011 ..
11135F-10-1 ... | BROADCOM INC .............. .12,300.000 |. . 13,729,875 |. 13,729,875 |.. . 6,852,576 .. 04/05/2018 ..
115637-20-9 ... | BROWN FORMAN CORP CLASS B ....78,750.000 |.... ...(675,675)|... . |- 03/16/2011 ..
12504L-10-9 ... | CBRE GROUP INC ....30,800.000 |.... .... 496,804 |... . |- 12/23/2008 ..
126408-10-3 ... | CSX CORPORATION ... ...155,700.000 |.... ... 574,533 |... . |- 10/26/2006 ..
13765N-10-7 ... | CANNAE HOLDINGS INC .. ...12.000 |.... . . .| 1172072017 ..
189054-10-9 ... | CLOROX COMPANY .10,800.000 |.... .651,110 |.. .. 24,408 |... . |- 02/05/2010 ..
20825C-10-4 ... | CONOCOPHILLIPS ....45,921.000 |.... . 2,006,085 |.. ....(88,628)f... . |- 03/15/2011 ..
209115-10-4 ... [CONSOLIDATED EDISON INC .. ....18,700.000 |.... ... 801,441 .. ....(81,158)f... . |- 02/05/2010 ..
21036P-10-8 ... [ CONSTELLATION BRANDS INC .... ..100.000 [ouvveuniiiiinnnnnnnn 24,175 |, 241.750 . ....1,268 |.. ....1,000 |... . |- 03/28/2007 ..
244199-10-5 ....|DEERE & CO .. 4,400.000 |. .399.870 |.. ..1,759,428 |.. . 217,106 (127, 116)| . (127,116) .. 02/05/2010 ..
252131-10-7 ... |DEXCOM INC .. 2,800.000 |. .. 347,452 | .124.09 |.. . 347,452 |.. . 284,474 .. 30,380 .30,380 .. 10/19/2020 ..
254687-10-6 ... [DISNEY WALT CO .24,000.000 |. .. 2,166,960 |. ..2,166,960 |.. . 994,176 .. 81,840 .81,840 .. 03/15/2011 ..
256746-10-8 ... [DOLLAR TREE INC . 3,055.000 |. . 433,963 |.. . 244,644 1,864 .. 07/07/2015 ..
30040W-10-8 ... |EVERSOURCE ENERGY . .44,500.000 |. ..2,746,540 |.. ,503,539 . (984,340) .. 03/15/2011 ..
30190A-10-4 ... [F&G ANNUITIES & LIFE INC . ....2.000 |.... . . . . | 12/01/2022 ..
30225T-10-2 ....|EXTRA SPACE STORAGE INC .. ..7,518.000 |.... . ... 419,811 |.. .... 785,550 |... 785,550 |... . |.. 07/20/2023 ..
30303M-10-2 ... [META PLATFORMS INC .24,300.000 |.... ..8,601,228 ..2,652,113 |.. . 5,676,966 |... ...5,676,966 |... . |- 06/22/2016 ..
311900-10-4 ... [FASTENAL CO .22,400.000 |.... . ..1,450,848 . 195,590 |.. .390,880 |... . |- 03/28/2007 ..
31620R-30-3 ....[FIDELITY NATIONAL TITLE .. 2. 38.000 [ouvvviiiiiiiiiiiiiinnns 1,939 |......... 51.020 ....1,039 . . . |.. 07/01/2014 ..
35009D-10-9 ....[FRONTIER COMMUNICATIONS PARE .. ....33,300.000 |.... 843,822 |......... 25.340 .... 843,822 ... 557,668 |.. ... 286,154 |... . . |- 10/13/2023 ..
416515-10-4 ... [HARTFORD FINANCIAL SVCS GRP .22,100.000 |. .. 1,776,398 |. ..1,776,398 |.. . 508,377 . 100,555 ...100,555 .. 02/05/2010 ..
438516-10-6 ... [HONEYWELL INTERNATIONAL INC .28,500.000 |. 5,976,735 |. ..5,976,735 |.. ,097,491 (130,815)f . (130,815) .. 09/27/2006 ..
448579-10-2 ....|HYATT HOTELS CORP ....... 1,300.000 |. . 169,533 |.. .49,937 .. 51,048 .51,048 .. 03/23/2010 ..
460146-10-3 ... [ INTERNATIONAL PAPER CO . .19,700.000 |. 712,155 |.. 408,509 29,944 .29,044 .. 02/05/2010 ..
460690-10-0 ... | INTERPUBLIC GROUP COS INC .38,400.000 |. . 310,145 . (25,728) .. 06/24/2010 ..
46625H-10-0 ... | JP MORGAN CHASE & CO ....44,500.000 |.... ,775,910 |.. . 1,602,000 |... . |- 06/23/2011 ..
478160-10-4 ... [ JOHNSON & JOHNSON .. .93.000 |.... .. 13,530 |.. (1,852)... .| 12/26/2019 ..
49177J-10-2 ... |KENVUE INC .56.000 |.... . 1,014 . |- 08/24/2023 ..
501044-10-1 ... [KROGER CO . |- 02/05/2010 ..
502431-10-9 ....|L3HARRIS TECH INC . . . |- 05/29/2015 ..
552953-10-1 ... [MGM RESORTS INTERNATIONAL ... ....49,300.000 |.... . . . . .| 1272172011 ..
574599-10-6 ....|MASCO CORP ....16,200.000 |.... L 175,442 ... 329,022 |... . . |- 06/08/2011 ..
594918-10-4 ....|MICROSOFT CORP 13,900.000 |..................5,226, 956 |........ 376.040 .... 468,953 |.. ..1,893,458 |... ... 1,803,458 |... . |- 06/25/2013 ..
60871R-20-9 ... [MOLSON COORS BEVERAGE CO . 4,200.000 ..61.210 |.. . 160,458 .. 40,698 ....40,698 .. 06/23/2020 ..
620076-30-7 ... [MOTOROLA SOLUTIONS INC .... ....20,900.000 |..................6,543,581 |........ 313.090 |..... ..6,543,581 .. 842,759 |.. 1,157,442 .. ... 1,157,442 |.. .. 03/15/2011 ..
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A

64110L-10-6 ... [NETFLIX INC ...

.. 1,217,200 .. 12/22/2022 ..

.. 10/07/2021 ..

..1,217,200 7471 .480,000 |...

200.000 |....

67066G-10-4 ... [NVIDIA CORP ... . 42,221 .. .

68389X-10-5 ... | ORACLE CORPORATION ... ....33,000.000 |.... . 1,014,301 |.. . |-. 08/15/2011 ..
688239-20-1 ... [ OSHKOSH TRUCK CORP ... ....13,900.000 |.... ... 105,438 |.. . |.. 12/23/2008 ..
693718-10-8 ... [PACCAR INC ....15,300.000 |.... ... 346,445 |.. . |-. 02/08/2023 ..
69608A-10-8 ... [PALANTIR TECHNOLOGIES INC ... ....35,300.000 |.... ....620,027 |.. . . .| 1272172028 ..
718546-10-4 ... [PHILLIPS 66 . ... 705,147 |.. . 770,090 |... . |-. 06/01/2012 ..
741447-10-8 ... [T ROWE PRICE GROUP INC ......ceveurrrrrenniiiiiinennns e [0, 6,000..000 |l 646,140 | 107.690 .... 646,140 .. 290,122 |.. .. (8,220))... .. 02/05/2010 ..

.. 07/26/2019 ..

. 151,584 |.. .
.. 06/24/2008 ..

L1721

747525-10-3 ....| QUALCOMM INC
754730-10-9 ... |RAYMOND JAMES FINANCIAL INC

. 289,260
...16,725 |..

.. 69,380 |...
... 698
. 165,078

759351-60-4 ....|REINSURANCE GROUP OF AMERICA 1,274,179 |.. . 473,122 .. 06/08/2011 ..
771049-10-3 ... |ROBLOX CORP ... . 257,456 . 126,592 ...126,592 .. 10/13/2023 ..
855244-10-9 ....| STARBUCKS CORP ....526,608 |.. ...(185,672)... ... (185,672) |... . |-. 02/05/2010 ..
863667-10-1 ... | STRYKER CORP . . ... 752,673 |.. ....813,556 |... . |.. 02/05/2010 ..
867652-40-6 ... | SUNPONER CORP ... ....29,700.000 |.... ....106,051 |.. ... (392,040)... . |- 1272172011 .
87165B-10-3 ... | SYNCHRONY FINANCIAL .. ....11,635.000 |.... ... 213,483 |.. .| 1171772015 .
87612G-10-1 ... | TARGA RESOURCES CORP . .. 907,613 |.. .. 03/25/2020 ..

. 24,113 .. .. 07/01/2015 ..

89055F-10-3 ... | TOPBUILD CORP 374.260 . .

89417E-10-9 ... [ TRAVELERS COS INC . . . 898,551 |.. . |-. 02/05/2010 ..
903537-10-0 ... | UBER TECHNOLOGIES INC .. . . , ... 430,990 .... 193,400 |.. . . |-. 1071072022 ..
907818-10-8 ... | UNION PACIFIC CORP ...... .23,200.000 | 5,698,384 ..5,698,384 |.. . 713,044 . 894,360 .. 02/05/2010 ..
910047-10-9 ... [UNITED AIRLINES HLDGS INC .26,800.000 |. .. 1,105,768 |. ..1,105,768 |.. . 593,189 .. 95,408 .95,408 .. 06/08/2011 ..
91324P-10-2 ....| UNITEDHEALTH GRP INC ...... .31,300.000 | . 16,478,511 |. 16,478,511 |.. ..1,321,5M (116, 123)| . (116,123) .. 03/15/2011 ..
92532F-10-0 ....| VERTEX PHARMACEUTICALS INC . 3,580,632 |. ..3,580,632 |.. . 400,240 . 1,039,368 1,039,368 .. 03/15/2011 ..
92826C-83-9 ....|VISA INC ................ . 27,935,555 |. .27,935,585 |.. ..1,956,051 ..5,642,907 5,642,907 .. 06/08/2011 ..
92939U-10-6 ....| WEC ENERGY GROUP INC ...1,565,562 . 1,168,220 |.. ... (178,374) |... . |.. 09/26/2016 ..
934423-10-4 ... | WARNER BROS DISCOVERY INC ... ... 62,500 . 106,976 |.. ....10,450 |... . |- 04/11/2022 ..
969457-10-0 ... | WILLIAMS COS INC .. 1,288,710 ... 491,282 |.. <. 71,410 . . |.. 03/25/2020 ..
98419M-10-0 ... [XYLEM INC ... . 251,910 |.. ....33,731 ... . |- 11/01/2011 ..
98978V-10-3 ... | ZOETIS INC .. ..956.000 |.... .. 17,665 |.. . . ....48,584 |... . |-. 06/21/2013 ..
046353-10-8 ... | ASTRAZENECA PLC ....20,943.000 |.... ... 467,489 |.. .. (9,424)... ... 0772272021 ..
(G0450A-10-5 ... [ ARCH CAPITAL GROUP LTD . .44,100.000 |. . 340,523 .506,709 .. 02/05/2010 ..

G6700G-10-7 ... [NVENT ELECTRIC PLC 4,558.000 |. . 269,332 |.. .. 55,620 .. 93,986 .. 05/01/2018 ..
G7S00T-10-4 ... [PENTAIR PLC ............ = . .. ..4,558.000 |.... ... 331,412 . 113,706 |.. . 126,393 |... .. 10/01/2012 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 252,938,713 XXX 252,938,713 46,221,388 136,381 3,220,921 49,218,264 79,821 49,138,443 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 252,938,713 XXX 252,938,713 46,221,388 136,381 3,220,921 49,218,264 79,821 49,138,443 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds XXX XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX
5989999999 - Total Common Stocks 252,938,713 XXX 252,938,713 46,221,388 136,381 3,220,921 49,218,264 79,821 49,138,443 XXX XXX

5999999999 - Total Preferred and Common Stocks 269,745,802 XXX 268,450,268 63, 117,596 385,577 4,090,849 49,218,264 79,821 49,090,082 XXX XXX
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SCHEDULE D - PART 3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

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-GB-1 ......... US TREASURY NOTES ~ 3.875% 12/31/29 ... .|-...01/03/2023 ... |Citigroup .. ...25,000,977 |.. ...25,000,000 |.. .. 10,704
91282C-GC-9 ......... US TREASURY NOTES ~ 3.875% 12/31/27 ... . |--..01/12/2023 ... | Various ...70,632,031 |.. ...70,000,000 |.. .. 78,142
912820-GE-5 ......... US TREASURY NOTES ~ 3.875% 01/15/26 ... ...01/17/2023 ...|Citadel Securities Inst LLC .. ...40,018,750 |.. ...40,000,000 |.. .. 12,845
91282C-GQ-8 ......... US TREASURY NOTES ~ 4.000% 02/28/30 ... 03/10/2023 ... |Wells Fargo Bank ... 15,124,219 |.. ..21,1%
912820-GS-4 ......... US TREASURY NOTES ~ 3.625% 03/31/30 ... .| Various .. 51,503
91282C-GT-2 . ..|US TREASURY NOTES  3.625% 03/31/28 . . | MarketAxess 69,331
912820-GU-9 . ..|US TREASURY NOTES ~ 3.875% 03/31/25 . 04/18/2023 ... |Various 96,346
91282C-GV-7 . ..|US TREASURY NOTES ~ 3.750% 04/15/26 05/09/2023 ... | Various ..129,897,867 ..130,000,000 198,771
912820-GX-3 ......... US TREASURY NOTES ~ 3.875% 04/30/25 ... .|-...05/02/2023 ... |Various .. ... 39,850,363 |.. ...40,000,000 |.. .. 10,530
91282C-GZ-8 ......... US TREASURY NOTES ~ 3.500% 04/30/30 ... veer|....05/24/2023 ... |Various ... 29,729,156 |..
91282C-HA-2 ......... US TREASURY NOTES ~ 3.500% 04/30/28 ... ..|....05/17/2023 ... [MarketAxess .. ... 49,717,412 |..
91282C-HB-0 ......... US TREASURY NOTES ~ 3.625% 05/15/26 ... . |--..05/15/2023 ... [MarketAxess ... 39,948,636 |..
91282C-HC-8 ......... US TREASURY NOTES ~ 3.375% 05/15/33 ... .|-...07/18/2023 ... [Bank of America Corp ..
91282C-HK-0 ......... US TREASURY NOTES ~ 4.000% 06/30/28 ... . |--..07/19/2023 ... | Various . . . .
91282C-H.-8 ......... US TREASURY NOTES ~ 4.625% 06/30/25 ... .|...07/18/2023 ... |Goldman Sachs ... 29,956,641 |.. ... 30,000,000 |..
91282C-HR-5 .. ..|US TREASURY NOTES ~ 4.000% 07/31/30 ... ...08/16/2023 ... |Bank of America Corp .. .... 9,808,594 |.. ...10,000,000 |..
91282C-HT-1 ..|US TREASURY NOTES ~ 3.875% 08/15/33 . [MarketAxess .. . 1,284,380 . 1,365,000
91282C-Hil-4 . ..|US TREASURY NOTES  4.125% 08/31/30 .| Various 39,262,891 40,000,000
91282C-HX-2 . .|US TREASURY NOTES  4.375% 08/31/28 .|Various .. 81,128,891 81,800,000

91282C-HX-2 .........

US TREASURY NOTES ~ 4.375% 08/31/28 ... |- 1272172023 ... |Progressive Casualty Insurance . ... 25,516,500 |.. ...25,000,000 |..
912820-HZ-7 ......... US TREASURY NOTES  4.625% 09/30/30 ... |- 1072372023 ... |Various .. ...84,249,023 |.. ...85,000,000 |..
91282C-JA-0 ......... US TREASURY NOTES ~ 4.625% 09/30/28 ... |- 1072472023 ... |Various .. .. 125,087,070 |.. 125,800,000 |..
912820-JF-9 ......... US TREASURY NOTES  4.875% 10/31/28 ... | 11707/2023 ... | Various ...85,979,688 |.. ...85,000,000 |..
91282C-JF-9 ......... US TREASURY NOTES  4.875% 10/31/28 ... |- 1272172023 ... |Progressive Casualty Insurance . 130,440,000 |.. 125,000,000 |..
912820-JG-7 ... US TREASURY NOTES  4.875% 10/31/30 ... |- 1170772028 .| Various .. ..116,616,797 |.. ..115,000,000 |..
91282C-M-4 ......... US TREASURY NOTES ~ 4.375% 11/30/30 ... ....12/12/2023 ... |Various .. .. ...60,214,844 |.. ...60,000,000 |..
912820-IN-2 ......... US TREASURY NOTES  4.375% 11/30/28 .e.veueseseeesesauesatensseensstenestenessenesnenesnesesnssennsnesanensanens | enresesseiennane 2 12/27/2023 1. | VAT EOUS vuttestiteststettst et st sttt st et st e st et st et st ettt et eb s b et sb et sbene st ene st er et eb et ebennenenraneneas [oenesrenensenennerennarennareneaes |orerenssrenenreennens 26,323,906 |..oveiiiiiiiiiinias 26,000,000
0109999999. Subtotal - Bonds - U.S. Governments 1,574,164,481 1,569,965,000
025816-0L0 ......... AVERICAN EXPRESS CO  6.338% 10/30/26 .... |-~ 10724/2023 ... | Royal Bank of Canada .. ... 15,000,000 |.. ... 15,000,000 |..
026650-ED-9 ......... AVERICAN HONDA FINANCE ~ 4.700% 01/12/28 . |--.01710/72023 ... |Barclays Capital .... ... 14,970,300 |.. ... 15,000,000 |..
026651-EQ-0 AVERICAN HONDA FINANCE ~ 5.800% 10/03/25 ...10/02/2023 ... |Mitsubishi Securities . ... 7,243,258 .. ... 7,250,000 |..
031162-DQ-0 .........[AVGEN INC ~ 5.250% 03/02/30 .............. 02/15/2023 ... Bank of America Corp 19,953,800 20,000,000
036752-AR-4 ......... | ELEVANCE HEALTH INC  1.500% 03/15/26 ... 08/02/2023 ... | Various . 8,520,036 .9,411,000
04316J-AF6 .........| ARTHUR J GALLAGHER & CO  6.500% 02/15/34 . 10/30/2023 ... | Various .. . 8,986,230 .9,000,000
055979-AB-4 .........|BMILT 2023-2 A2 5.950% 08/25/25 ... 10/03/2023 ... |Societe Generale ..9,999, 441 10,000,000
06406R-BT-3 .........|BANK OF NY MELLON CORP  6.317% 10/25/29 10/18/2023 ... |Morgan Stanley . 15,000,000 15,000,000
075887-C0-0 ......... BECTON DICKINSON & CO  4.693% 02/13/28 ... o |----02/22/2023 ... | Citigroup ... 10,679,824 |.. ... 10,894,000 |..
097023-DG-7 ......... BOEING CO  2.196% 02/04/26 .+ |--..12/06/2023 ... |Bank of America Corp .. ... 9,372,300 |.. ...10,000,000 |..
115236-AE-1 ......... BROWN & BROWN INC  4.200% 03/17/32 o |---01/1172023 ... |Barclays Capital .... 8,938,200 |.. ...10,000,000 |..
126660-AB-7 ......... CNH 2023-B A2 5.900% 02/16/27 ... .+ |-..00/19/2023 ... |Wel Is Fargo Bank ... 13,999,574 |.. ... 14,000,000 |..
14044E-AB4 ........ COPAR 2023-2 A2A  5.910% 10/15/26 |- 10704/2023 ... |Bank of America Corp .. ... 12,498,896 |.. ... 12,500,000 |..
14318X-AB-1 CARMX 2023-4 A2A  6.080% 12/15/26 ... 1010/12/2023 ... |ROyal BANK Of CANAA ....ve.veveeeresiereieseieseesteseesesessesessesessesessesessesesesessesesessessssesessesessesas |orsesessesensssensssesssesnssenss [reressessssesssesssnend 6,999,525 |.. ....7,000,000 |..
14448C-AN-4 .........| CARRIER GLOBAL CORP  2.242% 02/15/25 . 03/02/2023 ... |US Bank ........cvreenene. . 1,879,100 .2,000,000
161175-AY-0 .........| CCO SAFARI I1 LLC ~ 4.908% 07/23/25 03/07/2023 ... | JP Morgan Securities | . 3,907,480 . 4,000,000
161175-BK-9 .........| CCO SAFARI 11 LLC  4.200% 03/15/28 12/07/2023 ... | Mizuho Securities ......... 14,202,150 15,000,000
17295F-AD-6 .........|CITZN 2023-2 A3 5.830% 02/15/28 ... 09/06/2023 ... | P Morgan Securities Inc ..9,999, 465 10,000,000
17305E-GW-9 .........|CCCIT 2023-A1 A1 5.230% 12/08/27 .. 12/04/2023 ... [Citigroup ........... 11,998,495 12,000,000
21036P-BC-1 ......... CONSTELLATION BRANDS INC  4.650% 11/15/28 ... . |--..08/09/2023 ... |Barclays Capital .. ... 4,834,400 |.. ... 5,000,000 |..
210518-DS-2 ......... CONSUVERS ENERGY CO  4.650% 03/01/28 ... +|--..01/03/2023 ... |WelIs Fargo Bank ... 9,981,400 |.. ...10,000,000 |..
210518-DV-5 ......... CONSUMERS ENERGY CO  4.900% 02/15/29 ... ver |-..07/31/2023 ... |Mitsubishi Securities . .... 9,995,000 |.. ...10,000,000 |..
22822V-BA-8 ........ CROWN CASTLE INC ~ 5.000% 01/11/28 .. «.|-...01/10/2023 ... | Various ... 19,948,900 |.. ...20,000,000 |..
23291V-AD-7 ......... DLLAA 2021-1A A4 1.030% 02/19/30 . |- 11707/2023 .. |WelIs Fargo Bank ... 13,809,900 |.. ... 15,000,000 |..
233046-AK-7 ......... DNKN 2019-1A A211  4.021% 05/20/49 o|e 1171672023 ... | P Morgan Securities Inc ... .... 2,033,023 |.. v 2,154,375 |..
233853-AN-0 ......... DAIMLER TRUCKS FINAN NA  5.200% 01/17/25 .... ...01/11/2023 ... | JP Morgan Securities Inc ... .. .... 9,991,400 |.. ...10,000,000 |..
24702E-AC4 ......... DEFT 2023-3 A3 5.930% 04/23/29 ....euiiteuiitesisseutsesststsiesesneststeestentstenesbenesnesesbaressaneaesrenearens 10 10/10/2023 ... [ SOCT @1 GMEIAIE ..veresestsseetseseeasseeesteststent st enestenestenesseresseseasarenssbeneasensssenessenessenessenensane |oosesensanensasensssenessenssnenens [oenessenessenesseensans 8,999,393 [oeoieiiiiiiiiinas 9,000,000




L€

RED During Current Year

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUI
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
24703G-AC-8 ......... DEFT 2023-2 A3 5.650% 01/22/29 o |-...06/12/2023 ... [Royal Bank of €anada ............ccoevuuuiiiiiiiiiiiiiiiii e rees e s e 9,249,429 |.. .... 9,250,000 |..
25755T-Ad-9 ......... DPABS 2018-1A A2l 4.116% 07/25/48 ... . |--..01/05/2023 ... | Guggenheim Securities LLC .. ... 17,998,047 |.. ...19,000,000 |..
26444H-A0-4 ......... |DUKE ENERGY FLORIDA LLC ~ 5.875% 11/15/33 .... ...11/06/2023 ... |Goldman Sachs .... 9,981,900 |.. ...10,000,000 |..
29374L-AB-6 .........|EFF 2023-3 A2  6.400% 03/20/30 .|Societe Generale .. ... 19,999,648 |..
30040W-AV-0 EVERSOURCE ENERGY ~ 4.750% 05/15/26 ... .|Citigroup .... 4,997,050 |..
316773-DK-3 . ..|FIFTH THIRD BANCORP  6.339% 07/27/29 . 07/24/2023 ... [Royal Bank of Canada .5,000,000
31680E-AB-7 . ..|FITAT 2023-1 A2A  5.800% 11/16/26 . 08/15/2023 ... | JP Morgan Securities Inc . 9,999,783 10,000,000
345287-AB-2 . ..|FORDL 2023-A A2A  5.190% 06/15/25 .. 01/18/2023 ... |Royal Bank of Canada .. . 9,867,886 . 9,868,789
361841-AL-3 ......... GLP CAPITAL LP / FIN Il 5.300% 01/15/29 .... .|...08/15/2023 ... | Various ... 7,076,454 |.. .... 7,587,000 |..
362541-AB-0 ......... GMALT 2023-1 A2A  5.270% 06/20/25 . veer)|....02/08/2023 ... |Wells Fargo Bank .. ... 4,713,218 |.. .... 4,713,603 |..
36267K-AD-9 ......... GMCAR 2023-3 A3 5.450% 06/16/28 ... ..|....07/11/2023 ... |Wells Fargo Bank .. ... 15,909,382 |.. ... 16,000,000 |..
3733IN-AN-1 ......... GEORGIA-PACIFIC LLC ~ 0.950% 05/15/26 ... .|-...11/07/2023 ... |Goldman Sachs .... 8,910,600 |.. ...10,000,000 |..
37940X-AG-7 ......... GLOBAL PAYMENTS INC ~ 2.150% 01/15/27 ... .|-...10/31/2023 ... ... 6,512,428 |.. .... 7,402,000 |..
38013J-AB-9 ......... GMCAR 2023-1 A2A  5.190% 03/16/26 .. . |--..01/09/2023 ... | SMBC Nikko Securities Inc . ... 7,681,118 |.. ... 7,681,722 |..
39154T-BI-7 ......... GALC 2022-1 A3 5.080% 09/15/26 .... .|-...10/19/2023 ... | Various ... 3,734,262 |.. .... 3,800,000 |..
40441J-AE-1 ......... HPEFS 2021-2A C  0.880% 09/20/28 ... ...02/16/2023 ... [Wells Fargo Bank .. 14,577,377 |.. ... 15,280,520 |..
41285Y-AC-9 . ..|HDMOT 2023-B A3 5.690% 08/15/28 09/20/2023 ... | JP Morgan Securities Inc 19,995,478 20,000,000
438123-AC-5 . .. |HAROT 2023-4 A3 5.670% 06/21/28 ... 11/01/2023 ... | JP Morgan Securities Inc 23,245,906 23,250,000
446150-BC-7 . ..|HUNTINGTON BANCSHARES INC ~ 6.208% 08/21/29 10/04/2023 ... | JP Morgan Securities Inc . 4,822,550 .5,000,000
44891A-CQ-8 ......... HYUNDA| CAPITAL AMERICA  6.250% 11/03/25 .... . |----10/30/2023 ... [Societe Generale .... 9,992,800 |.. ...10,000,000 |..
47787C-AC-7 ......... JDOT 2023-C A3 5.480% 05/15/28 o [--..09/12/2023 ... [Royal Bank of €anada ............ceeiviuuiiiiiiiiiiiiiiiii e rees [ [eeerrr e 9,999,313 |.. ...10,000,000 |..
AR71V-AF-7 ......... KEURIG DR PEPPER INC ~ 4.597% 05/25/28 .. . |----02/09/2023 ... | JP Morgan Securities .... 8,409,985 |.. ... 8,500,000 |..
500945-AB-6 ......... KCOT 2023-2A A2 5.610% 07/15/26 ... .|-...07/18/2023 ... | JP Morgan Securities ... 11,999,381 |.. ... 12,000,000 |..
50212Y-AH-7 ......... LPL HOLDINGS INC ~ 6.750% 11/17/28 .. .|--..11/08/2023 ... |Morgan Stanley ... 19,985,800 |.. ...20,000,000 |..
502431-AP-4 ......... L3HARRIS TECH INC ~ 5.400% 01/15/27 ... .|...11/10/2023 ... |Various .... 4,936,700 |.. .... 5,000,000 |..
55317W-AB-7 ......... MMAF 2023-A A2 5.790% 11/13/26 . |--..07/11/2023 ... | JP Morgan Securities Inc ... ... 20,999,549 |.. ...21,000,000 |..
55336V-AJ-9 MPLX LP  4.875% 06/01/25 ...04/06/2023 ... [MarketAxess . 7,749,845 .. .... 7,750,000 |..
55903V-BC-6 . .. | WARNERMEDIA HOLDINGS INC ~ 4.279% 03/15/32 04/28/2023 ... [Tax Free Exchange . 5,018,282 .5,000,000
58770A-AB-9 . ..|MBART 2023-1 A2 5.090% 01/15/26 ... 01/18/2023 ... |Mitsubishi Securities . 13,804,410 13,804,886
59217G-CK-3 . ..|MET LIFE GLOB FUNDING | 3.000% 09/19/27 . 12/08/2023 ... |VWells Fargo Bank . 1,660,518 . 1,800,000
63111X-AJ-0 . ..|NASDAQ INC ~ 5.550% 02/15/34 ... 06/22/2023 ... |Goldman Sachs .5,000,000
641062-BF-0 . ..|NESTLE HOLDINGS INC ~ 5.000% 03/14/28 . 03/07/2023 ... |JP Morgan Securities Inc . 2,500,000
64952lI-EY-5 ......... NEW YORK LIFE GL  4.850% 01/09/28 .... .|-...01/04/2023 ... [ JP Morgan Securities Inc ... . . ...20,000,000 |..
65480V-AB-9 ......... NALT 2023A-A2A  5.100% 03/17/25 .... .|--..01/18/2023 ... [Bank of America Corp .. ... 14,522,657 |.. ... 14,523,643 |..
67103H-AF-4 ......... O'REILLY AUTOMOT ~ 3.600% 09/01/27 . .|....07/26/2023 ... |Wells Fargo Bank ... 8,885,415 |.. .... 9,395,000 |.. . 138,107
67103H-AM-9 ......... O'REILLY AUTOMOT ~ 5.750% 11/20/26 . . |--..12/07/2023 ... | SRH Truist Securities . ... 14,931,590 |.. ... 14,706,000 |.. 49,326
678858-BX-8 ......... OKLAHOMA G&E CO  5.400% 01/15/33 ... .|-...01/03/2023 ... [Mitsubishi Securities . .... 9,969,200 |.. ...10,000,000 |..
693475-BL-8 PNC FINANCIAL SERVICES GROUP | 4.758% 01/26/27 . ...01/19/2023 ... |PNC BANK ...30,000,000 |.. ...30,000,000 |..
718547-AF-9 . ..|PHILLIPS 66 CO  3.550% 10/01/26 .... 04/28/2023 ... [Tax Free Exchange . 8,594,635 . 8,782,000
732916-AD-3 . ..|PFAST 2023-2A A3 5.790% 01/22/29 11/01/2023 ... |Bank of America Corp 17,998,837 18,000,000
733280-AB-0 . ..| PFAST 2023-1A A2 5.420% 12/22/26 05/17/2023 ... |Wells Fargo Bank .. 12,127,272 12,128,196
7415311-CS-6 . ..|PRICOA GLOB FUND  5.100% 05/30/28 05/22/2023 ... |Morgan Stanley . . 9,994,800 10,000,000
75513E-CT-6 . ..|RTX Corp ~ 5.750% 11/08/26 ......... 11/06/2023 ... |Citigroup ........ 19,982,000 20,000,000
758750-AC-7 ......... REGAL REXNORD CORP  6.050% 02/15/26 .. . |--..01/09/2023 ... [ JP Morgan Securities Inc ... ... 14,978,850 |.. ... 15,000,000 |..
771196-CE-0 ......... ROCHE HOLDING INC ~ 5.265% 11/13/26 . .|-...11/06/2023 ... |Barclays Capital .. .. 15,000,000 |.. .. 15,000,000 |..
78403D-AN-0 ......... SBA TOWER TRUST ~ 2.836% 01/15/25 ... .|--..08/15/2023 ... |Barclays Capital ..
80287G-AB-6 ......... SDART 2023-1 A2 5.360% 05/15/26 ... .|-...01/18/2023 ... |Wells Fargo Bank ..
85207U-AH-8 ......... SPRINT CORP  7.125% 06/15/24 . |--..04/05/2023 ... | Various
85208N-AD-2 ......... SPRINT SPECTRUM / SPEC | 4.738% 03/20/25 ... .|....11/14/2023 ... |Goldman Sachs ... .. ..
87342R-AC-8 ......... BELL 2016-1A A23  4.970% 05/25/46 ...11/07/2023 ... |Guggenheim Securities LLC .. .... 9,571,670 |.. .... 9,942,188 |..
883556-CV-2 ......... THERMO FISHER SCIENTIFIC INC ~ 4.953% 08/10/26 . ...08/07/2023 ... |BNP Paribas Securities Corp .. ...10,000,000 |.. ...10,000,000 |..
89236T-LD-5 . .| TOYOTA MOTOR CREDIT CORP  5.400% 11/20/26 11/15/2023 ... |BNP Paribas Securities Corp .9,991,000 10,000,000

89239F-AD-4 .
89788M-AQ-5 .
91324P-EU-2 ...

..| TAOT 2023-D A3
.| TRUIST FINANCIAL Cf
- [ UNITEDHEALTH GRP |

5.540% 08/15/28 ...

ORP 7.161% 10/30/29 .

NC 4.250% 01/15/29

.| JP Morgan Securi
10/25/2023 ...
...03/23/2023 ...

SRH Truist Secur
Vel ls Fargo Bank

ties Inc
ities .

16,998, 167
10,000,000

17,000,000
10,000,000

... 3,992,480 |..

.... 4,000,000 |..
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92348K-AG-8 ......... VZMT 2021-2 C 1.380% 04/20/28 .. .|....01/31/2023 ... Barclays Capital 438,807 |.. 470,000 ..
92348K-BR-3 ......... VZMT 2023-3 C 5.220% 04/21/31 ... . |--..04/18/2023 ... |Royal Bank of Canada .. .. 12,258,491 |.. ... 12,260,000 |..
92564R-AJ-4 .........|VICI PROPERTIES / NOTE ~ 5.750% 02/01/27 ...02/15/2023 ... JP Morgan Securities Inc ... 7,380,150 |.. .... 7,500,000 |..
928668-CA-8 .........|VOLKSWAGEN GROUP AMERICA  6.000% 11/16/26 ... 11/07/2023 ... | JP Morgan SECUTTtIeS INC evereunieeeeeeie e e e eeie e e e e eee e e e e e e e e e e e e e e e eenna s e e e eensaneeeeennnnnaeeeee [onnaseeeennnnneeeeennnnsaeeeennnnn [ereeeeeennnnneeeeennnan 4,993,350 |.. .... 5,000,000 |..
92867Y-AB-0 VALET 2023-2 A2A  5.720% 03/22/27 .... . .|Citigroup .. 19,998,834 |.. ...20,000,000 |..
96042X-AB-1 . .| WLAKE 2023-1A A2A  5.510% 06/15/26 01/10/2023 ... |JP Morgan Securities Inc 12,689,015 12,690,228
96328G-AS-6 . ..|WFLF 2023-1A A 5.800% 04/18/38 .... 06/08/2023 ...|BNP Paribas Securities Corp ..9,999,549 10,000,000
00774M-BB-0 . ..| AERCAP IRELAND CAP/GLOBA  1.750% 10, ....08/18/2023 ... |Goldman Sachs ........ . 4,744,340 .5,000,000
05635J-AA-8 . .| BACARDI LTD  5.250% 01/15/29 .. ....07/26/2023 ... |HSBC Securities Inc . . 7,449,675 . 7,500,000
716973-AC-6 PFE  4.450% 05/19/28 D... ...05/16/2023 ... [Bank of America Corp .. .... 9,988,000 |.. ... 10,000,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 981,054,646 993,070, 159 1,767,465
2509999997. Total - Bonds - Part 3 2,565,219, 127 2,563,035, 159 5,018,765
2509999998. Total - Bonds - Part 5 355,914,998 357,854,530 621,805
2509999999. Total - Bonds 2,911,134,125 2,920,889,689 5,640,570
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks
00165C-30-2 . ..| AMC ENTERTAINVENT HLDS A . ....10/13/2023 ... |State Street Bank 22,800.000 |.. . 219,357
03753U-10-6 . ..| APELLIS PHARMACEUTICALS INC . ....10/13/2023 ... |State Street Bank ....600.000 |.. .. 28,611
30225T-10-2 . .. |EXTRA SPACE STORAGE INC ... ....07/20/2023 ...|Tax Free Exchange .7,518.000 |.. 419,811
35909D-10-9 . .. |FRONTIER COMMUNICATIONS PARE ....10/13/2023 ... |State Street Bank 33,300.000 |..
491774-10-2 ......... KENVUE INC ....08/24/2023 ... |Tax Free Exchange ... .. ..
69608A-10-8 ......... PALANTIR TECHNOLOGIES INC ... ....12/21/2023 ... |State Street Bank ... ... 35,300.000 |.. ....620,027 |..
771049-10-3 ......... ROBLOX CORP o ...10/13/2023 ... [State Street Bank ... ... 8,400.000 |.. ... 257,456 |..
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 2,103,944
5989999997. Total - Common Stocks - Part 3 2,103,944
5989999998. Total - Common Stocks - Part 5 4
5989999999. Total - Common Stocks 2,103,948
5999999999. Total - Preferred and Common Stocks 2,103,948

6009999999 - Totals

2,913,238,073

5,640,570
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912828-5P-1 .. |US TREASURY NOTES  2.875% 11/30/23 ..11/30/2023 . | Maturity ... ...7,000,000 |.......... 7,000,000 |......... 7,063,711 ..7,012,299 |.. .(12,209)... ...(12,299) ... ...201,250 .. 11/30/2023 .
912828-VS-6 .. |US TREASURY NOTES  2.500% 08/15/23 . ..08/15/2023 . [Maturity ... 4,900,000 ..4,900,000 |.. . 4,983,371 |.. 4,906,374 ..(6,374) .(6,374) K N ..08/15/2023 .
912828-Y6-1 .. |US TREASURY NOTES ~ 2.750% 07/31/23 . ..05/30/2023 . [Barclays Capital . 9,956,641 10,000,000 |.. 10,000,781 |.. 9,999,979 . (370) ... (370) ..9,999,608 |. . (42,968)]. ..07/31/2023 .
91282C-All-1 .. |US TREASURY NOTES ~ 0.250% 11/15/23 . ..11/15/2023 . [Maturity ......... ..60,000,000 60,000,000 |.. 60,097,461 |.. 60,028,871 (28,871) (28,871) 60,000,000 |.ooeverieiiiinns oo K ..11/15/2023 .
91282C-DV-0 .. |US TREASURY NOTES ~ 0.875% 01/31/24 .........[....... .12/07/72023 . [Wells Fargo Bank ........|oeeeeeeeeeeenennnnns |oeeees 34,766,211 |......... 36,000,000 |........ 34,562,109 |........ 34,755,985 |.. .. 210,350 |... ...210,350 |... ...34,966,335 |.... (200, 124) ..01/31/2024 .
91282C-EA-5 .. |US TREASURY NOTES ~ 1.500% 02/29/24 .........|....... ..11/20/2023 . [Morgan Stanley ...........loeeeeeeiiiiiiiiiiins |oeeenis 29,711,719 |......... 30,000,000 |........ 20,862,891 |........ 29,918,186 |.. ..63,567 |... ....63,567 |... .29,981,753 |.... ... (270,034) ..02/209/2024 .
91282C-EG-2 .. |US TREASURY NOTES ~ 2.250% 03/31/24 .........[....... ..12/08/2023 . [Wells Fargo Bank ........|oceeeeeeeeeeennnnnns |oeeeees 14,859,375 |......... 15,000,000 |........ 14,917,969 |........ 14,947,409 |.. ..39,149 |... ....39,149 |... .14,986,558 |.... ... (127,183) ..03/31/2024 .
91282C-EX-5 .. |US TREASURY NOTES ~ 3.000% 06/30/24 .........|....... ..12/08/2023 . [Wells Fargo Bank ........|ocooeeriirniniiiiins |oeeenis 49,376,953 |......... 50,000,000 |........ 50,013,672 |........ 50,011,140 |.. ..(7,486)|... ....(7,486) ... .50,003,655 |.... ... (626,701) ..06/30/2024 .
91282C-FG-1 .. |US TREASURY NOTES ~ 3.250% 08/31/24 .........|....... ..03/10/2023 . [Barclays Capital ........loeeeeeeeeeeennnnninns s 29,305,078 |......... 30,000,000 |........ 29,607,422 |........ 29,663,739 |.. ....37,875 |... .29,701,615 |.... ... (396,537) ..08/31/2024 .
91282C-FK-2 .. |US TREASURY NOTES ~ 3.500% 09/15/25 ......... ....... ..03/10/2023 . [Wells Fargo Bank ........|ocooeeiiinniiiiinnns |oeeenes 29,306,250 |......... 30,000,000 |........ 29,630,859 |........ 29,662,829 |.. ....24,391 .29,687,220 |.... ... (380,970) ..09/15/2025 .
91282C-FN-6 .. |US TREASURY NOTES ~ 4.250% 09/30/24 .........|....... ..03/10/2023 . |Wells Fargo Bank U R 19,814,063 |......... 20,000,000 |........ 19,928,906 |........ 19,935,603 |.. PR PPN [ [P, 7,581 .......19,043,184 |.... .. (129,122) ..09/30/2024 .
91282C-FP-1 .. |US TREASURY NOTES  4.250% 10/15/25 .........[....... ..03/10/2023 . | Morgan Stanley .......ccolooeeeeeieenneinnnnnns |oeeeens 14,920,313 )......... 15,000,000 |........ 14,882,227 |........ 14,888,450 [...ooevvveveiiinnns fooeeiiinnns 7,623 [ounneiniiiiiiiiinn |, 7,623 |oooieiiiienennns s 14,896,073 [....coeeeeeeeien fovnnnnnnens 24,240 ..10/15/2025 .
0109999999. Subtotal - Bonds - U.S. Governments 303,916,603 306,900,000 305,551,379 305,730,864 335,136 335,136 306,066,001 (2,149,39%9) (2,149,399) 5,186,014 XXX
Redempt ion
20775C-EM-2 .. | CONN ST FIN AUTH HSG MTG ~ 3.500% 05/15/39 |.......|.. 11/15/2023 .|100.0000 ... .. 595,000 .. (10,442)... (10,442) |.... .... 15,400 [..05/15/2039 .
3137B7-N2-1 .. | FHMS 2014-K036 X1 10 1.022% 10/25/23 .....|....... ..10/01/2023 . [ Paydown ... . (678,215)]... (678,215) |.... ...911,537 [.. 10/25/2023 .
3137FC-JM-7 .. |FHMS 2017-K070 X1 10 0.449% 11/25/27 .....|....... .12/01/2023 . [Paydown ... .. (26,772)... ...(26,772) ... ..11/25/2027 .
3137FG-R5-6 .. | FHMS 2018-K078 X1 10 0.223% 06/25/28 ... ..12/01/2023 . [Paydown . (55,874) (55,874) ..06/25/2028 .
3137FJ-EK-1 .. | FHUS 2018-K081 X1 10 0.216% 08/25/28 ... ..12/01/2023 . [Paydown . (11,042) (11,042) ..08/25/2028 .
3137FL-YX-6 .. |FHMS 2019-K092 X1 [0 0.855% 04/25/29 ..12/01/2023 . [Paydown . (17,859) (17,859) o ..04/25/2029 .
31392C-MS-0 ...|FNW 2002-W1 24 4.664% 02/25/42 ..... ..12/01/2023 . [Paydown . 2,764 |. .2,764 .51 .51 2,764 |. ..02/25/2042 .
Redempt ion
57587A-HY-7 .. |MASSACHUSETTS ST HSG ~ 4.000% 06/01/39 .....{....... ..12/29/2023 . 100.0000 .......ceeveeieiis e e 535,000 [cuvvvvvvnnnns 535,000 |............ 573,413 [ovvnnnnnen 541,401 | [ (6,401)].cceeeeeeeeeenee [, ({02 D FOPPPP I XYLV O FOPPPPPPPPRPUR A R 15,255 |..06/01/2039 .
MISSOURI ST HSG DEV COMMN  4.000% 11/01/41 Redempt ion
BOB37B-DV-9 .. | eeveneeeieiiiie e [ s .. 1170172023 .[100.0000 ......ccoveereeees e e 355,000 [vvvvvvvnnnns 365,000 |............ 390,450 [...vvvennee 361,008 [ovvvvvvrrrnrinninns foeeeeiinnn (6,098)]..cccceeeeeneeennn ferriiininns (6,008) |evvvvvvrrrienans foeeeeeenns RS T [V[V I R AP R R 9,500 [..11/01/2041 .
MISSOURI ST HSG DEV COMMN  4.000% 05/01/42 Redempt ion
BOB37B-NS-5 .. [ +.rvevrreeececeereeee ettt | e . 12/01/2023 .{100.0000 ....ovvveveeees [oveeeeerereeeees feeeeeenans 420,000 |............. 420,000 |............ 454,957 |............ 434,371 | e (14,37 D)} forveiernns (14,371) |oevevereeieres Jovrieinas 420,000 [ovverecreeens Joorereeiineeies foeeeeeeeieien e 11,966 [..05/01/2042 .
NEW YORK ST MTGE AGY HOMEOWNER  3.500% Redempt ion
649883-H6-5 .. | 10/01/35 ..eevvvvviiiiiiiiiiiiiiiiiiiieieecceeeneeiens [ e ..09/29/2023 . [100.0000 ......cceveereeiis e e 765,000 |......cnnnnn 765,000 |...cevenens 808,582 |............ 773,845 |oooeeeeeeeeee [ (EI: 7)) N IR (8,845) | e 765,000 |ooeeeeeeeenennns oo e e 19,617 |..10/01/2035 .
NORTH DAKOTA ST HSG FIN AGY  4.000% Redempt ion
658900-KZ-8 .. | 01/01/47 ..vvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiias [ eeeees ..07/01/2023 .[100.0000 ......coevveeeeees oo e 670,000 |............. 670,000 |.....cce... 730,112 |l 689,140 [ovvvvvvviiiinniiins [ (19,140) [ s (19,140) | o L O Y R 16,000 |..01/01/2047 .
Redempt ion
939787-VD-8 .. | WASHINGTON ST HSG  3.500% 12/01/46 .........[....... .12/01/2023 .1100.0000 ...ooeeeeeeeeeeees e e 325,000 fouvvvvnnnnnns 325,000 )............ 343,704 |............ 330,526 |..ooeeeeeiiiieeeees [, (5,526)]..0vvenniniiiiiinn |oveiieenns (5,526) |.ooeeeeeeeeieeees fovinnnnnn 325,000 ..12/01/2046 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,667,764 3,667,764 14,779,394 4,528,299 (860,534) (860,534) 3,667,764 XXX
0266511-DC-2 .. | AMERICAN HONDA FINANCE ~ 2.050% 01/10/23 .. |....... ..01/10/2023 . [ Maturity ... ...7,500,000 |.......... 7,500,000 |......... 7,497,225 ..01/10/2023 .
03073E-AS-4 .. |CENCORA INC ~ 0.737% 03/15/23 ........oceeeees | oo ..03/15/2023 . [Maturity ... ...2,214,000 |........... 2,214,000 |......... 2,214,000 ..03/15/2023 .
04016G-BB-3 .. | ARES 2016-40A ATRR  6.525% 01/15/29 ..10/16/2023 . [ Paydown ...3,130,619 ...l 3,130,519 |......... 3,130,519 (86,269)]... ..01/15/2029 .
053332-AX-0 .. |AUTOZONE INC ~ 3.125% 04/18/24 ............... | ..ot ..10/19/2023 . [Wells Fargo Bank . ..4,931,850 |.......... 5,000,000 |......... 4,985,550 ...2,579 |... ..04/18/2024 .
JP Morgan Securities
05531F-BF-9 .. | BB&T CORPORATION ~ 3.750% 12/06/23 ..........|....... .10/25/2023 . ...9,972,500 |......... 10,000,000 |........ 10,335,050 .. (76,397)]... .10,001,879 |.... ..12/06/2023 .
05531F-BF-9 .. | BB&T CORPORATION  3.750% 12/06/23 ..........|....... ..12/06/2023 . [Maturity ...4,915,000 |........... 4,915,000 |.......... 5,251,923 .. (78,567)]... ..4,915,000 |.... ..12/06/2023 .
056083-AN-8 .. |BXP 2017-GM E  3.539% 06/13/39 ......ooevvves|eeenn |-t 03/21/2023 . [Barclays Capital .... ..4,046,338 |........... 5,750,000 |......... 5,966,973 ..5,896,766 |.... ..06/13/2039 .
05608K-AG-5 .. |BX TRUST 2021-VINO D 6.828% 05/15/38 ..07/15/2023 . [Paydown ... 7,569,320 ..7,569,320 |.. . 7,553,470 |.. .. 7,569,320 |. ..05/15/2038 .
05609R-AG-9 .. | BX TRUST 2021-BXMF B 6.518% 10/15/26 ... ..10/15/2023 . [Paydown . 2,030,651 ..2,030,651 |.. . 2,010,231 |.. ..2,030,651 |. ..10/15/2026 .
09202V-AY-4 .. |BLACK 2017- 1A A1AR  6.710% 04/24/29 . ..10/24/2023 . [Paydown . 7,449,181 ..7,449,181 .. . 7,449,181 |.. . 7,752,007 .. 7,449,181 |. ..04/24/2029 .
12510H-AA-8 .. | CAUTO 2020-1A A1 2.690% 02/15/50 ..........|.eeeees .12/15/2023 . [Paydown ... , . ... 166,005 , .... 166,362 |.. .. K ..02/15/2050 .
12526P-AA-2 .. | CFMT 2021-HB5 A 0.801% 02/25/31 ......ovvvs | venees .. 11/25/2023 . [Paydown ........ccovvvviiiiieniiiiiiiiinieins | 11,535,075 |......... 11,635,075 |........ 11,535,063 |........ 11,535,070 [ovvveveviiiiiiiiens [ L2 PO A 5 ..02/25/2031 .
JP Morgan Securities
125720-AK-1 .. | CME GROP  2.650% 03/15/32 .....evvvvvvvvnnnns | vennns ..09/15/2023 . [INC evvvvviiiiiiiiiiiiiiiii e | 8,278,700 |......... 10,000,000 |......... 9,967,700 |.......... 9,969,832 [....uvuvuiiiiiiiinn |eereieeees 2 R 2,212 |ooeeeiiiieeeeeees o 9,972,104 ..03/15/2032 .
12597P-AC-2 ...| ONH 2020-A A3 1.160% 06/16/25 ..............|....... ..12/15/2023 . |Paydown ......ooovvviiiiiiii]ooiiiiiiinniiieeeees e 4,667,294 |........... 4,667,294 |......... 4,666,378 |......... 4,667,137 |..oovveiiiiiiiiiins [ 157 | fooeeeiiii YA R T 4,667,294 ..06/16/2025 .
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Per formance Trust Ca
12659D-AJ-9 ...| COMM 2022-HC D 4.084% 01/10/39 .............| ...ce. ..05/01/2023 . |Partners ... ’ ... 22,000,000 |........ 22,659,997 |........ 22,540,598 |.. (41,732)... ...(41,732))... 22,498,866 |.......oeeeeeeens foeennn (5,723,866)|...... (5,723,866)|... ...365,561 [..01/10/2039 .
12660D-AB-3 .. | ONH 2022-A A2 2.390% 08/15/25 . ..12/15/2023 . [Paydown . ..5,670,411 .. . 5,670,284 |.. 5,670,353 ...58 ..5,670,411 |. . 62,417 (..08/15/2025 .
14317C-AB-8 .. | CARMX 2022-1 A2 0.910% 02/18/25 . ..09/15/2023 . [ Paydown . ..7,789,602 |.. . 7,789,160 |.. . 7,789,468 .. 134 .. 7,789,602 |. ..02/18/2025 .
165183-CD-4 .. | CFI1 2019-2A A1 1.950% 09/15/31 . ..02/15/2023 . [Paydown . ..1,289,566 |.. . 1,289,341 |.. . 1,289,560 . ....5 .. 1,289,566 |. ..09/15/2031 .
178772-AG-4 .. | CLMT 2016-CLNE C  2.871% 11/10/31 .. ..11/01/2023 . [Paydown ... .. 16,491,000 |........ 16,250,678 |........ 16,449,417 |.. ..41,583 |... ....41,583 |... .16,491,000 |.... ..11/10/2031 .
20267U-AB-5 .. | CBSLT 2016-B A2 6.920% 10/25/40 .... ..12/26/2023 . [Paydown ... .... 436,960 ...(29,924)[... ...(29,924))... ..436,960 |.... ..10/25/2040 .
20754C-AB-5 .. | CAS 2020-R01 M2 7.502% 01/25/40 .. ..12/26/2023 . [Paydown ... ..2,053,682 .. (19,512)[... ...(19,512) |... ..2,053,682 |.... ..01/25/2040 .
233046-AF-8 .. | DNKN 2017-1A A211 4.030% 11/20/47 ..o [ nnnnee ..11/20/2023 . [Paydown ... ....1,450 ... 46 |... ..11/20/2047 .
233046-AK-7 .. | DNKN 2019-1A A211 4.021% 05/20/49 .....oeuufoeeeee |-t 11/20/2023 . | Paydown .... .. 127,410 ..(4,083)]... ..05/20/2049 .
23342K-AC-8 ...|DRB 2017-A A2B  2.850% 05/27/42 ............ |....... ..04/25/2023 . [Paydown ... ..05/27/2042 .
23345F-AB-8 .. | DLLMT 2021-1A A2 0.600% 03/20/24 ..........|....... ..06/20/2023 . [Paydown ... . . . . 4 499 267 |.... ..03/20/2024 .
247030-AB-5 .. | DEFT 2022-1 A2 2.110% 08/22/27 ..11/22/2023 . [Paydown ... . 13 370,374 |........ 13,369, 956 13,370,231 |.. .13,370,374 |.... ..08/22/2027 .
25755T-AJ-9 ...|DPABS 2018-1A A2l 4.116% 07/25/48 . ..10/25/2023 . [Paydown . 529,120 |.. .548,151 |.. . 539,420 ..529,120 |. ..07/25/2048 .
25755T-AK-6 .. | DPABS 2018-1A A211 4.328% 07/25/48 ..10/25/2023 . [Paydown . .. 51,020 |.. .. 47,678 |.. .. 47,749 ...51,020 |. ..07/25/2048 .
262081-AD-4 .. |DRIVE 2021-3 B 1.110% 05/15/26 .. ..12/15/2023 . [Paydown . 12,348,698 |.. 12,348,591 |.. 12 348,664 .12,348,698 |. ..05/15/2026 .
26857L-AA-0 .. |ELFI 2020-A A 1.730% 08/25/45 ..12/25/2023 . [Paydown . . 932,002 |.. 931,711 |.. 932,002 ..08/25/2045 .
20374D-AB-4 ...|EFF 2019-2 A2 2.290% 02/20/25 ... ..01/20/2023 . [Paydown . . 595,864 |.. .595,816 |.. ..505,864 |. ..02/20/2025 .
300401-AG-3 .. |EVERSOURCE ENERGY ~ 3.800% 12/01/23 .........[....... .12/01/2023 . [Maturity ... 7,000,000 |.......... 7,000,000 |......... 6,974,660 ,904, . ..7,000,000 |.... ..12/01/2023 .
30165J-AC-0 .. |EART 2021-4A A3 0.680% 07/15/25 .......euun | eennnn ..03/15/2023 . [ Paydown ... 10,443,848 |......... 10,443,848 |......... 10,443,707 |........ 10,443,834 |.. ...10,443,848 |.... ..07/15/2025 .
320517-AC-9 .. |FIRST HORIZON CORP  3.550% 05/26/23 ........|[....... ..05/26/2023 . [Maturity ... 10,000,000 |......... 10,000,000 |......... 9,996,600 |.......... 9,999,033 |.. ...... 10,000,000 |.... U P ..05/26/2023 .
341081-GG-6 .. |FLORIDA POWER & LIGHT CO  2.450% 02/03/32 |....... ..09/20/2023 . [Various .......cooeeeeeiies fooveeniininnnennnnnns o, 5,740,080 |.......... 7,000,000 |......... 6,988,800 |[......... 6,989,737 |.oooeiiiiiiiiiiiins feniiiiinnn899 o 699 | | 6,990,436 |...oovvvreennnnnn |oeees (1,250,386)|...... (1,250,386)|............ 192,529 |..02/03/2032 .
FORTUNE BRANDS INNOVATIONS INC ~ 4.000%
34964C-AC-0 ...|00/21/23 ...ooooiiiiiiiii ..09/21/2023 . [Maturity ..ocoooeeiiiiiiiis e e 4,230,000 [....eveueen 4,230,000 |......... 4,488,368 |.......... 4,273,433 [ooeveiniiiiiiins | (X)) U R (43,433) |.eeveviiiiiiiiins oo 4,230,000 [..eeveeevnnnnnnnn Joereeeiiiiiiiiiees o e 169,200 |..09/21/2023 .
362585-AB-7 .. | GMCAR 2022-2 A2 2.520% 05/16/25 .... .. 12/16/2023 . [Paydown ........ccevvvvviiii]vneiinniiiniiinennns | 11,538,295 |......... 11,538,295 |........ 11,537,964 |........ 11,537,118 |.. AT 11,538,295 |.... ...162,500 |..05/16/2025 .
36265M-AB-1 .. | GMALT 2022-1 A2 1.500% 06/20/24 ... ..08/20/2023 . [Paydown .........cevvveviiisfoniiiiiniiniiiiins |, 26,012,870 |......... 26,012,870 |......... 26,010,253 |........ 26,011,606 |.. .. 1,268 |... .26,012,870 |.... .. 141,034 [..06/20/2024 .
36266F-AB-5 .. |GMALT 2022-2 A2 2.930% 10/21/24 ........... ..11/20/2023 . [ Paydown ... 15,296,578 |......... 15,206,578 |........ 15,295,849 |........ 15,290,335 |.. .15,296,578 |.... ..10/21/2024 .
38141G-ZE-7 .. | GOLDMAN SACHS GROUP INC ~ 1.217% 12/06/23 . ..12/06/2023 . [Maturity ..15,000,000 15,000,000 |.. 15,000,000 |.. 15,000,000 .15,000,000 |. ..12/06/2023 .
403951-AB-2 .. | HPEFS 2022-3A A2 5.260% 08/20/29 ..12/20/2023 . [Paydown . 8,209,261 ..8,209,261 |.. . 8,208,249 |.. . 8,208,382 ..8,209,261 |. ..08/20/2029 .
43815B-AB-6 .. |HAROT 2022-1 A2 1.440% 10/15/24 . ..12/15/2023 . [Paydown . .. 24,290,085 24,290,085 |.. 24,288,056 |.. 24,289,312 .24,290,085 |. ..10/15/2024 .
46124H-AA-4 .. | INTUIT INC  0.650% 07/15/23 ..07/15/2023 . [ Maturity ... 12,000,000 |......... 12,000,000 |........ 11,997,120 |........ 11,999,483 |.. .12,000,000 |.... ..07/15/2023 .
46591H-AN-0 .. | CACLN 2020-1 B 0.991% 01/25/28 ............ |....... ..09/25/2023 . Paydown .. 2,444,500 |........... 2,444,500 |......... 2,444,790 |.......... 2,444,572 |.. .. 2,444,500 |.... ..01/25/2028 .
50189P-AY-8 .. |LCM 25A AR 6.148% 07/20/30 ..04/26/2023 . [Wells Fargo Bank .... .. 16,429,680 |........ 16,429,680 |........ 16,657,917 |.. .16,672,941 |.... ..07/20/2030 .
50189P-AY-8 .. |LCM 25A AR 6.148% 07/20/30 ..04/20/2023 . Paydown ... ..1,377,538 |.... ..07/20/2030 .
518887-AC-8 .. |DRB 2017-B BFX  3.020% 08/25/42 .. ..12/25/2023 . [Paydown ... ... 18,116 |.... ..08/25/2042 .
JP Morgan Securities
55293B-AM-7 .. |MHP 2021-STOR F 7.536% 07/15/38 ........... [....... ..08/10/2023 . ... 19,956,000 |........ 19,949,905 |........ 19,965,061 |.. .. (12,633)]... 19,952,428 |.... ..07/15/2038 .
55293D-AC-5 ...|MHP 2022-MHIL B 6.476% 01/15/27 . ..10/15/2023 . [ Paydown . . . 1,975,468 |......... 1,967,167 |......... 1,996,717 |.. ...(21,249)]... ..1,075,468 |.... ..01/15/2027 .
55317J-AB-6 .. |MMAF 2021-A A2 0.300% 04/15/24 ..03/13/2023 . [Paydown ... ...2,588,876 |........... 2,588,876 |......... 2,588,823 [......... 2,588,860 |.. ..2,588,876 |.... ..04/15/2024 .
55317R-AB-8 .. |MMAF 2022-A A2~ 2.770% 02/13/25 .. ..12/13/2023 . [Paydown ... .. 15,747,711 15,747,771 |.. 15,746,934 |.. 15,747,338 . 15,747,771 |. ..02/13/2025 .
55903V-AL-7 .. | WARNERMEDIA HOLDINGS INC ~ 4.279% 03/15/32 ..04/28/2023 . [Tax Free Exchange ..25,084,885 25,000,000 |.. 25,004,790 |.. 25,087,168 ..(2,284) .25,084,885 |. ..03/15/2032 .
576433-UF-1 .. | MARM 2004-13 3A1  5.386% 02/21/54 .. ..12/01/2023 . [Paydown ............. ... 24,529 ...24,529 |.. ..23,880 |.. .. 24,597 ...(69) ... 24,529 |. N ..02/21/2054 .
615369-AC-9 .. |MOODY'S CORP  4.875% 02/15/24 .. ..09/06/2023 . [Cal | 100.0000 4,773,000 ..4,773,000 |.. 5,171,104 |.. 4,858,439 .(59,025) .. 4,799,414 |. . (26,414)|. ..02/15/2024 .
61762L-BH-5 .. |MSRR 2013-R6 5B1  4.786% 04/26/53 ..12/25/2023 . [Paydown ....... 1,787,936 ..1,787,936 |.. . 1,409,073 |.. . 1,775,773 .. 12,163 LLT87,936 | K ..04/26/2053 .
626738-AE-8 .. |MURPHY OIL USA INC ~ 4.750% 09/15/29 ....... [....... |.. 11/06/2023 .| MarketAxess .. ...2,873,489 |........... 3,132,000 |......... 3,284,940 |......... 2,865,874 (19,221)|... (356,223)]........ (356,223)|.... ..09/15/2029 .
626738-AF-5 .. |MURPHY OIL USA INC ~ 3.750% 02/15/31 ... ..12/14/2023 . [MarketAxess .. ...1,360,010 |.......... 1,600,000 |......... 1,588,000 |......... 1,317,632 |.. Lo72 | (230,491)]........ (230,491)]... ..02/15/2031 .
64120K-BE-6 .. |NEUB 2013-15A A1R2  6.575% 10/15/29 ... ..10/16/2023 . [ Paydown ... 1,067,733 |........... 1,067,733 |......... 1,067,733 |......... 1,101,375 |.. .(33,643)]... ..10/15/2029 .
65535V-BZ-0 .. |NAA 2003-A3 A1 5.500% 08/25/33 .... ..12/01/2023 . [Paydown .......ccovvvvviviisooriiiiiiiiiiiiins |, 4446 [ 4446 )............... 4,458 ....4,489 |.. .. (43)]... ..08/25/2033 .
664397-AK-2 .. |EVERSOURCE ENERGY ~ 2.800% 05/01/23 . . ..05/01/2023 . [Maturity ... .........2,000,000 |.......... 2,000,000 |......... 2,047,020 2,003,312 |.. ..(3,312)[... ........2,000,000 |.... ...28,000 ..05/01/2023 .
666807-BG-6 .. | NORTHROP GRUMMAN CORP  3.250% 08/01/23 ....[....... ..08/01/2023 . [Maturity ...ccooooeeiiiiiss ooveeniiieeeeienns e, 12,465,000 |......... 12,465,000 ........ 13,060,816 |........ 12,571,227 | v, (106,227).ccvvvveneennnennne |ooeeeeee. (106,227) | o 12,465,000 [..ooooeeeeeiiinns fovviiiiiss o foiiiiinnn, 405,113 |..08/01/2023 .




¢vid

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CcusIP Number of Adjusted Valuation (Amor- | Temporary | Carrying Adjusted Value at Gain Realized | Total Gain | Received tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date

671026-AA-0 .. | 0SD 2021-23A A 6.534% 04/17/31 ..10/17/2023 . |Paydown .... .. 1,664,945 |........... 1,664,945 ......... 1,664,112 |......... 1,709,056 |.. (44,111)|... .. 77,372 ..04/17/2031 .

. 44,333 [..04/01/2030 .

. (210,294)

67103H-AJ-6 .. | 0'REILLY AUTOMOT  4.200% 04/01/30 .. ..01/04/2023 . |Citigroup 3,809,520 . 4,000,000 |.. . 4,026,440 |.. . 4,019,847 X (210,294)|.

67590E-BG-8 .. | 0CT15 2013-1A ATRR  6.628% 07/19/30 ..10/19/2023 . | Paydown . 3,817,316 ..3,817,316 |.. . 3,817,316 |.. 3,950,308 ..3,817,316 |. 149,313 (..07/19/2030 .
69335P-DT-9 ...|PFSFC 2020-E A 1.000% 10/15/25 .. ..10/15/2023 . | Paydoun .... ..20,000,000 20,000,000 |.. 19,998,186 |.. 19,999,542 .20,000,000 |. 166,667 |..10/15/2025 .
718547-AE-2 .. |PHILLIPS 66 CO  3.550% 10/01/26 . ..04/28/2023 . | Tax Free Exchange ... oo foreen.... 8,504,635 |.......... 8,782,000 |......... 8,545,764 |......... 8,578,029 |.. ..8,594,635 |.... R ..10/01/2026 .
741503-AW-6 .. | BOOKING HOLDINGS INC ~ 3.650% 03/15/25 .....[....... ..02/02/2023 . |Various ........cccccenne. R oo fee 7491194 | 7,649,000 |......... 7,878,281 ..7,713,586 |.... (222,392)|........ (222,392)|... ..03/15/2025 .
741503-AZ-9 .. | BOOKING HOLDINGS INC ~ 3.600% 06/01/26 .....|....... ..04/13/2023 . |Mitsubishi Securities . [. .... 4,000,000 |......... 3,837,240 ..3,926,880 |.... . (16,600)|......... (16,600)|... ..06/01/2026 .
74368C-BB-9 .. |PROTECTIVE LIFE GLOBAL ~ 0.502% 04/12/23 ..|....... ..04/12/2023 . |Maturity .... 7,500,000 |......... 7,500,000 e eeeereeeeees [erreeeeeeeiees feieeis [ 7,500,000 [ e [ ..04/12/2023 .
78442P-GD-2 ...| SLM CORP  4.200% 10/29/25 ......evvvveeeeeins | eennne ..03/31/2023 . | Goldman Sachs .. .... 3,000,000 |......... 3,036,750 ..(1,847)]... (319,426)|........ (319,426))... ..10/29/2025 .
78442P-GE-0 .. | SLM CORP  3.125% 11/02/26 .....cceeveeeeeeeas | e ..04/10/2023 . | Various ... 2,000,000 2,797 |... ... (249,359)]........ (249,359)|... .. 11/02/2026 .
785592-AJ-5 ...| SABINE PASS LIQUEFACTION  5.750% 05/15/24 |....... ..11/02/2023 . | Cal | .. 6,300,000 . (146,438))... .. (164,037)........ (164,037) (... ..05/15/2024 .
81746N-AA-6 .. | SEMT 2016-3 A1 3.500% 11/25/46 ............|..ceo. ..12/01/2023 . |Paydown .......ccceeeeeeenes fornneiii o 229,308 o 229,308 |............ 230,311 [ooeeii it 281,678 [ | (2,370)]- e foeeeeeeeenn (2,370) [ [ 229,308 [ [ e .. 11/25/2046 .

Redempt ion
85208N-AD-2 .. | SPRINT SPECTRUM / SPEC | 4.738% 03/20/25 |....... ..12/20/2023 . 100.0%00 ... 1,875,000 |......... 1,975,313 |......... 1,936,846 |.. (61,846)... . (61,846) |... . e eeeerreeeeees e [eeeeee e ..03/20/2025 .
853496-AG-2 .. | STANDARD INDUSTRIES INC ~ 4.375% 07/15/30 . ..06/28/2023 . |Various . 10,000,000 |.. .9,262,500 |.. . 8,149,200 ..20,767 1,195,930 . 9 345,130 |. (640,130) (. . (640, 130) ..07/15/2030 .
855541-AB-4 .. | STARM 2007-S1 2A1  6.137% 01/25/37 . ..12/01/2023 . | Paydown . ...32,358 |.. .. 38,509 |.. ..(6,150) .(6,150) ...32,388 | ..01/25/2037 .
86315T-AA-3 .. | STRAS 2021-2A A 6.577% 12/28/29 . ..10/20/2023 . | Paydown . ..2,801,052|.. . 2,801,082 |.. (70,391) ..2,801,082 |. .. 12/28/2029 .
87342R-AH-7 .. |BELL 2021-1A A2I1  2.294% 08/25/51 . ..08/25/2023 . | Paydown . .. 97,500 |.. 297,500 | 97,500 | e e e ..08/25/2051 .
913017-DB-2 .. |UNITED TECHNOLOGIES CORP  3.650% 08/16/23 ....... ..08/16/2023 . |Maturity ... .. 412,000 ... 407,126 ..08/16/2023 .
JP Morgan Securities

918204-BA-5 .. | VF CORPORATION ~ 2.400% 04/23/25 ........ccuu|nnnee ..05/23/2023 . | Inc ..10,000,000 |......... 9,982,700 |.......... 9,991,572 |.. ..04/23/2025 .
92348A-AD-7 .. |VZOT 2019-C C  2.160% 04/22/24 ........cceee | unnee ..04/20/2023 . |Paydown .........ccceeeeres forniniiiiiiii [eenii... 14,500,000 |......... 14,500,000 |........ 14,497,654 |........ 14,499,751 |.. ..04/22/2024 .
96043J-AG-0 .. | WLAKE 2021-3A B 1.290% 01/15/27 ........... | eeeee ..12/15/2023 . | Paydown ... , ... 746,233 |.. ..01/15/2027 .
97314C-AA-8 .. | WINDR 2013-2A AR2  6.657% 10/18/30 ........ |....... ..10/18/2023 . |Paydown .........ccceveeeres foreeniiiiii [eenii... 10,089,431 [......... 10,039,431 |........ 10,039,431 10,382,311 |.. .10,039,431 |.... ..10/18/2030 .
974153-AB-4 .. | WSTOP 2020-1A A2 2.841% 12/05/50 ..........|.ceeeee ..06/05/2023 . [Paydown ........ccooeveennforeiiiiiiiiiiniiiin feiininnn 56,000 fo....ll. 85,000 . 55,000 ...55,000 |.... ..12/05/2050 .
983133-AA-7 .. | I'YNN RESORTS FINANCE LLC ~ 5.125% 10/01/29 ..04/27/2023 . |Various . . 7,500,000 |.. .7,616,250 |.. .. 7,596,255 |. ..10/01/2029 .
13645Y-AE-9 .. [CPART 2020-1A A4 1.890% 03/19/25 .......... ..11/19/2023 . | Paydown .. ... 14,000,000 |........ 13,914,141 .14,000,000 |.... ..03/19/2025 .
361680-AP-9 .. | GFL ENVIRONVENTAL INC ~ 4.375% 08/15/29 ... [A......|..01/04/2023 .| Jetferies & Co INC oo fernennniiiiiiiiiiiins fernnnn... 3,368,625 |, 3,900,000 |......... 3,900,000 ..3,900,000 |.... ..08/15/2029 .
78081B-AG-8 .. |ROYALTY PHARMA PLC ~ 0.750% 09/02/23 ....... D......|..08/02/2023 . |Maturity ..10,000,000 |......... 9,887,700 10,000,000 |.... ..09/02/2023 .

SIEMENS FINANCIERINGSMAT  0.400% 03/11/23

82620K-AV-5 . . ..03/11/2023 . [Maturity .. R O 25,000,000 )......... 25,000,000 |........ 24,986,500 |........ 24,998,656 |.. 1,344 ... .. . v |.......25,000,000 |.... e e S P .... 50,000 |..03/11/2023 .

1109999999 Subtotal Bonds - Industrial and Miscellaneous (Unafflllated) 597,778,619 613,500,957 615,576,780 611,377,732 4,130,752 (1,556, 162) 2, 574 590 613,952,317 (16,173,700)[  (16,173,700), 11,511,936 XXX
CAESARS RESORT COLLECTIO B TERM LOAN Redemption

BL3708-79-1 .. | 8.070% 07/20/25 .....oevvveeeiiiiiiieeeiiieeeeee | e ..02/06/2023 .{100.0000 ........ovvereees ferniiii e 14,829,010 |......... 14,829,010 |........ 14,848,215 |........ 14,773,401 |.......... 270,424 |........ (214,815) [eeeeeiiiieeeet i 55,609 [...vveeeeiiiiiis fornees 14,829,010 [ooeeereeiiiiins [ s e 123,860 |..07/20/2025 .
SBA SENIOR FINANCE 11 LLC B TERM LOAN Redemption

BL3748-82-1 .. | 7.210% 04/11/25 .vvvveeeeiiieeeeeeiieeeeeee [ e ..12/29/2023 .]100.0000 ...ooeuvveeeeeee frieee e 367,137 | 367,137 ... 364,488 |............ 365,760 |............ 7,854 |........... (6,478)]..cceeeeeeeeens [ 1,876 foveeeeeeeeeins [, 367,137 | oo Lo e 15,507 |..04/11/2025 .

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 15,196, 147 15,196, 147 15,212,703 15,139, 161 278,278 (221,293) 56,985 15,196, 147 139,367 XXX

2509999997. Total - Bonds - Part 4 920,559, 133 939,264,868 951,120,256 936,776,056 4,409,030 (2,302,853) 2,106,177 938,882,229 (18,323,099)]  (18,323,099) 17,857,527 XXX

2509999998. Total - Bonds - Part 5 352,340,780 357,854,530 355,914,998 240,650 240,650 356,155,651 (3,814,870) (3,814,870) 6,253,760 XXX

2509999999. Total - Bonds 1,272,899,913 1,297,119, 398 1,307,035,254 936,776,056 4,409,030 (2,062,203) 2,346,827 1,296,037,880 (22,137,969)]  (22,137,969) 24,111,287 XXX

4509999997. Total - Preferred Stocks - Part 4

4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks

00165C-10-4 ... | AMC ENTERTAINMENT HLDS A ..... J R ..03/13/2023 . |State Street Bank ...
00827B-10-6 ... [ AFFIRM HOLDINGS INC ..03/13/2023 . | State Street Bank
038336-10-3 ... [ APTARGROUP INC ....coeeeiiiiieiiiiiicii e ..06/08/2023 . |State Street Bank ...
045487-10-5 ... | ASSOCIATED BANC-CORP .. ..05/08/2023 . |State Street Bank ...
060505-10-4 ...| BANK OF AMERICA CORP .. ..06/08/2023 . |State Street Bank ...
064058-10-0 ...| THE BANK OF NEW YORK MELLON .... ..03/13/2023 . |State Street Bank ...
09215C-10-5 ... | BLACK KNIGHT INC ..09/05/2023 . [State Street Bank ...

..31,300.000 ...
..12,400.000
..1,800.000 |...

.. 127,301

. 127,301 |
. 119,908 |..

. (142,580)....

....528,658
.... 755,871
... 387,925

....... 1,361,498 |...
...490,845 |...

. (518,788))....
(526)]....

.906,713 |..
.. 679 |..

(526) |...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-

CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual

Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity

fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
09857L-10-8 ...| BOOKING HOLDINGS INC ..03/13/2023 . [State Street Bank ... 525.000 |......... 1,280,406 |... ....239,705 |......... 1,058,022 |........ (818,317)f.... (818,317)|... ..1,040,700 |....... 1,040,700 |...
110122-10-8 ... [BRISTOL-MYERS SQUIBB CO . 05/08/2023 . |State Street Bank 9,600.000 . 541,536 |.. . (149,184)|. . (149,184) . 115,172 | .. 115,172
200340-10-7 ...| COMERICA INC ... ..05/08/2023 . [State Street Bank ..14,200.000 .260,002 |.. . (689,268)|. . (689,268) 253,288 |. ...263,288
22788C-10-5 ... | CROWDSTRIKE HOLDINGS INC A ..03/13/2023 . [State Street Bank 4,300.000 . 753,482 |.. ...300,735 |. ...300,735 (231,434)). . (231,434)
244199-10-5 ... |DEERE & 00 ...ooooveeeiiiiiiiiiiieeeee [ e ..05/08/2023 . [State Street Bank ... ...6,500.000 |... ... 320,724 ..(2,466,216)|.... (2,466,216) |... ..2,215,567 |....... 2,215,557 |...
37611X-10-0 ...| GINKGO BIOWORKS HOLDINGS INC ... ..03/13/2023 . [State Street Bank ... 107,600.000 |... ... 305,100 ...123,255 |.... ... 123,285 |... (160,110)|........ (160, 110)|...
46625H-10-0 ... | JP MORGAN CHASE & CO ..05/08/2023 . [State Street Bank ... ...5,300.000 |... ...211,513 . (499,217)f.... ..514,942 |.......... 514,942 |...
478160-10-4 ...| JOHNSON & JOHNSON ... ..08/24/2023 . [Tax Free Exchange .......|....ccceeens 7.000 |... (218)f....
53223X-10-7 ...|LIFE STORAGE INC .... ..07/20/2023 . |Tax Free Exchange ... ... 8,400.000 |... ....419,811 . (407,589)f.... U S
550241-10-3 ... | LUMEN TECHNOLOGIES INC .....coovvveninnnnnniii [ oo ..03/13/2023 . [State Street Bank ... .112,000.000 |... ....584,640 ... (293,722)|........ (293,722)|....
670002-40-1 ... INOVAVAX INC .oooeereeiiiiiiiiiiiieiceeeeeeeeeeeeeen [ e ..03/13/2023 . [State Street Bank ... ...7,600.000 |... .. 171,426 e 93,207 | ....93,207 |... ... (119,386)]........ (119,386)|...
690742-10-1 ...| OWENS CORNING INC ..05/08/2023 . [State Street Bank ... ...3,200.000 |............339,224 |...oooeiiiiiiiiiiiinns fereiiennnn... 40,896 [............ 272,960 |........ (232,064)|.... (232,064) |... ..298,328 |....
759351-60-4 ... | REINSURANCE GROUP OF AMERICA 05/08/2023 . |State Street Bank 8,600.000 . (705,361)|. . (705,361) 633,403
771049-10-3 ...| ROBLOX CORP .. 05/08/2023 . |State Street Bank ..11,400.000 ... 144,611 |. ... 144,611 (55,494)
816851-10-9 ...| SEMPRA ENERGY .. ..05/08/2023 . [State Street Bank ..12,300.000 ..(1,203,105)(. ..(1,293,105) 1,234,288
87612G-10-1 ...| TARGA RESOURCES CORP .. ..05/08/2023 . [State Street Bank ... ..4,300.000 |............306,368 |........coeevreiiinnns fernennnnnnn.. 36,508 |............ 316,050 [........ (279,540)|.... (279,540) |... ..269,859
92826C-83-9 ... | VISA INC ..05/08/2023 . [State Street Bank ... ...6,080,269 |... .... 478,355 .....(5,089,612)f.... (5,089,612) |.... ..5,581,915
046353-10-8 ... | ASTRAZENECA PLC . ..05/08/2023 . [State Street Bank . ..1,027,135 ... ...316,816 |............ 962,285 |........ (645,470)|.... (645,470) |... .. 710,319

501 9999999 Subtotal -

Common Stocks -

Industrlal and Miscellaneous (Unaﬁlllated) Publlcly

Traded 22,556,431 XXX 8,261,226 23,908,037 |  (15,646,811) (15,646,811) 8,261,226 14,295,204 14,295,204 177,764 XXX
5989999997. Total - Common Stocks - Part 4 22,556,431 XXX 8,261,226 23,908,037 |  (15,646,811) (15,646,811) 8,261,226 14,295,204 14,295,204 177,764 XXX
5989999998. Total - Common Stocks - Part 5 5 XXX 4 4 1 1 XXX
5989999999. Total - Common Stocks 22,556,436 XXX 8,261,230 23,908,037 |  (15,646,811) (15,646,811) 8,261,230 14,295,205 14,295,205 177,764 XXX
5999999999. Total - Preferred and Common Stocks 22,556,436 XXX 8,261,230 23,908,037 | (15,646,811) (15,646,811) 8,261,230 14,295,205 14,295,205 177,764 XXX
6009999999 - Totals 1,295,456, 349 XXX 1,315,296, 484 960,684,093 | (11,237,781) (2,062,203) (13,299,984) 1,303,299, 110 (7,842,764) (7,842,764) 24,289,051 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
91282C-HD-6 ...[US TREASURY NOTES  4.250% 05/31/25 ... ..06/23/2023 . |Bank of America Corp .... . |..11/07/2023 .| Wells Fargo Bank ......... |-eccceeen. 5,000,000 |....... 4,956,445 |....... 4,937,305 |......... 4,965,024 |.... ...8,578 LBLOT8 [ e [ (27,719)).......... (27,719)|. ) ..15,096
91282C-HH-7 ...[US TREASURY NOTES ~ 4.125% 06/15/26 ... .07/11/2023 .| Various ............... ..09/20/2023 . |Barclays Capital . 100,000,000 98,798,828 |......98,093,750 |. .98,871,952 |. L 713,124 |.. (778,202)|. . (778,202)|. 1,104,508 .285,143
91282C-HM-6 .. [US TREASURY NOTES ~ 4.500% 07/15/26 ... .07/14/2023 . |Bank of America Corp . ..11/21/2023 .| Wells Fargo Bank . ..20,000,000 .19,918,750 |. .20,081,061 |. L(11,127)f.. . (162,311)[. .317,935 4,891
91282C-HY-0 .. [US TREASURY NOTES  4.625% 09/15/26 ... .10/10/2023 .|Various ............ ..11/02/2023 .| Goldman Sachs .. K ..70,000,000 ......60,704,688 |. .69,571,016 |. 9,102 |.. 133,672 |. .435,817 .188,685
912820-JC-6 ...[US TREASURY NOTES  4.625% 10/15/26 ... |.......|..10/23/2023 .|Barclays Capital . ..11/02/2023 .| Goldman Sachs A 20,000,000 |...... 19,835,156 |...... 19,916,406 |........ 19,836,299 |.... .. 1,143 ....80,107 |. ..48,019 |... .. 22,746
0109999999. Subtotal - Bonds - U.S. Governments 215,000,000 213,244,531 212,570,899 213,325,352 80,820 (754,453) 1,999,756 516,561
AVMERICAN HONDA FINANCE ~ 5.800%
02665-EQ-0 .. [ 10/03/25 ... .10/02/2023 . |Mitsubishi Securities 11/21/2023 . [Various . 7,750,000 L7,742,798 |....... 7,798,240 |. .. 7,742,619 |. . (174)|.. 55,621 |.. .55,621 |. .. 59,933
126650-DU-1 .. | CVS HEALTH CORP  5.250% 02/21/33 ..... .02/13/2023 . |Barclays Capital ...... 09/21/2023 .| Various . ..20,000,000 19,964,600 |...... 19,292,750 |. .19,964,891 |. (672,141)|. . (672,141)[. .556,354
25755T-AJ-9 ...[DPABS 2018-1A A2I 4.116% 07/25/48 .. |....... ..01/05/2023 .| Guggenheim Securities LLC ...... ..10/25/2023 . | Paydoun .... 200,000 |..........189,453 |.......... 200,000 |t 200,000 [..eevvvvenennnnnnnn foorenenennn 10,547 | oot 10,547 | e e e ...5,145 |...
ENTERPRISE PRODUCTS OPER  5.350%
20379V-CD-3 ...[01/31/33 ooooiiiiiiiiiii s ..01/03/2023 .| JP Morgan Securities Inc ....... |..08/07/2023 .[Various ..................... |.........10,000,000 |.......9,980,300 |...... 10,046,460 |......... 9,981,233 |.... . ....288,008 |...
345287-AB-2 .. [FORDL 2023-A A2A  5.190% 06/15/25 .... |....... ..01/18/2023 .|Royal Bank of Canada .. [-.12/15/2023 . |Paydown ..........coovvirinnn foeennnnnn 7,381,211 ..., 7,380,535 |....... 7,381,211 |......... 7,381,211 |.... ...675 ....283,876 [...
362541-AB-0 .. [GMALT 2023-1 A2A  5.270% 06/20/25 .... |....... ..02/08/2023 .| Wells Fargo Bank ................. ..12/20/2023 . |Paydoun .............ceeeeet |ennnll... 3,286,397 |....... 3,286,128 |....... 3,286,397 |......... 3,286,397 |.... ...269 ... 113,354 |...
38013J-AB-9 .. [GMCAR 2023-1 A2A  5.190% 03/16/26 .... |....... ..01/09/2023 .| SMBC Nikko Securities Inc ......[.. 12/16/2023 . |Paydoun .... o eeenn.... 3,318,278 |....... 3,318,016 |....... 3,318,278 |......... 3,318,278 |.... i ...261 ...129,85 |...
40441J-AE-1 .. [HPEFS 2021-2A C 0.880% 09/20/28 ..... |....... ..02/16/2023 .| Wells Fargo Bank ................. .. 12/20/2023 . |Paydoun .........oooevviiiins |oeiiiinns 3,159,480 |....... 3,014,095 |....... 3,159,480 |......... 3,159,480 [....evvvvveiniiinnn foeeeeens 145,385 [ e 145,385 [ [ e [ [ 22,729
WARNERMEDIA HOLDINGS INC ~ 4.279%
55003V-BC-6 .. [03/15/32 ...evvrriiiiiniiiiiiiiiiiiinn [ eeeees ..04/28/2023 .| Tax Free Exchange ................ .. 11/27/2023 .| Various .......ccceeeeiiiinn foeeeennns 20,000,000 |......20,086,608 |...... 17,488,450 |........ 20,062,528 |.......evumnnnnnnnn fooreennnns (4,075)- e [ (B075) e o e (2,574,078)|...... (2,574,078)|.......... 602,626
58770A-AB-9 .. [MBART 2023-1 A2 5.090% 01/15/26 ..... |....... ..01/18/2023 . |Mitsubishi Securities . |..12/15/2023 . [Paydoun ... ...9,195,114 |....... 9,194,797 |....... 9,195,114 |......... 9,195,114 |.... 317 ....335,817 [...
641062-BF-0 .. [ NESTLE HOLDINGS INC ~ 5.000% 03/14/28 ..03/07/2023 .| JP Morgan Securities Inc ....... |..10/30/2023 .|Various .... ...7,500,000 |....... 7,498,050 |....... 7,409,750 |......... 7,497,824 |.... ..(226) ...236,458 |...
65480V-AB-9 .. [NALT 2023A-A2A  5.100% 03/17/25 ...... ..01/18/2023 .|Bank of America Corp .... ..12/15/2023 .| Paydoun .... ... 5,476,357 |....... 5,475,985 |....... 5,476,367 |......... 5,476,357 |.... .31 .214,462 |...
733280-AB-0 .. [PFAST 2023-1A A2 5.420% 12/22/26 .05/17/2023 . |Wells Fargo Bank . ..12/22/2023 . | Paydoun . 2,871,804 .......2,871,804 |. ..2,871,804 |. 219 |.. ..82,186
80287G-AB-6 .. [ SDART 2023-1 A2 5.360% 05/15/26 ..... ..01/18/2023 .| Wells Fargo Bank ................. ..12/15/2023 .| Paydoun .... 11,235,929 |...... 11,235,472 |...... 11,235,929 |........ 11,235,929 |.... JULSY 8 N RO 7 N AU R ...385,517 |...
SPRINT SPECTRUM / SPEC | 4.738% Redemption
85208N-AD-2 .. [03/20/25 ......cevvnniiiiiiiiieieiiiiieeees [ e ..11/14/2023 .| Goldman Sachs ..................... L 12/20/2023 | e | 170,188 |.......... 168,486 |......... 170,188 |............ 170,188 JT02 [ fereeeen 1702 [ [ e e [ 2,016
TARGA RESOURCES CORP  6.125% 03/15/33
87612G-AC-5 .. [ ceeeeeeiieeeeeeie e [ ..01/03/2023 .| SRH Truist Securities ........... L. 11/20/2023 .| Various ........cceeevivvinns Jovvnnnnns 15,000,000 |...... 14,978,700 |...... 15,105,051 |........ 14,981,081 [oooviivniiiiiiiins v 2,381 | o 22381 e e [ 123,971 |.......... 123,971 |t 656,456 [......ccconnnnnnnn
TOYOTA MOTOR CREDIT CORP  4.800%
89236T-KN-4 .. [01/10/25 ..oovvvniiiiiiiiiiiiiiiiineeeceienn [ eeeeenn ..01/09/2023 .| Citigroup «eevvvnvvrvvnnnniiiiinnnns ..01/24/2023 .|Various ........cceeevrvvinnn Jovvnnnnns 10,000,000 |....... 9,995,700 |...... 10,024,650 |.......... 9,995,593 |.ooeviiiiiiiiiiinns [, (R(070)] P R (1070 R IR R 29,057 |........... AT R 15,867 [c.vvvvnninninnnnnns
96042X-AB-1 .. [WLAKE 2023-1A A2A  5.510% 06/15/26 .. |....... ..01/10/2023 .| JP Morgan Securities Inc ....... .. 12/15/2023 . |Paydown .......ocooeeeeiiiies fooeeennns 6,309,772 |....... 6,309,169 |....... 6,309,772 |......... 6,309,772 |.oooeeieiiiiiiiiins |, [SI0K] R R 603 [....oueiiiiiiiinn i e e [ 263,344 |..oovvviiiiiienns
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 142,854,530 142,670,467 139,769,881 142,830,299 159,830 159,830 (3,060,417) (3,060,417), 4,254,004 105,244
2509999998. Total - Bonds 357,854,530 355,914,998 352,340,780 356, 155,651 240,650 240,650 (3,814,870, (3,814,870) 6,253,760 621,805
4509999998. Total - Preferred Stocks
49177J-10-2 .. |KENVUE INC i | eeeees o 08/24/2023 .|Tax Free Exchange .................|.. 09/07/2023 .|State Street Bank ........ |l 0.000 |......cceeeeeeeee L3 O [ 3N 4 [ e e [ e e o, | I N AP
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 4 5 4 1 1
5989999998. Total - Common Stocks 4 5 4 1 1
5999999999. Total - Preferred and Common Stocks 4 5 4 1 1
6009999999 - Totals 355,915,002 352,340,785 356, 155,655 240,650 240,650 (3,814,869) (3,814,869) 6,253,760 621,805




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

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 *
CITIBANK .ttt NEW YORK, NY ..... . XXX.
STATE STREET BANK ...oooovvviiiiiiiiiiiiiiiciinee KANSAS CITY, MO .oovoveiiiciiiiciiiciiiens e foreiiiciicns L XXX.
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 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 XXX
0399999. Total Cash on Deposit XXX XXX XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX

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

1. January. 4. 7. 10. October
2. February.... 5. 8. 11.  November...
3.  March 9,804 6. 9. September 9,804 12.  December

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL 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
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued 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

857492-88-8 ....... STATE STREET TREASURY MMF TRIXX
31846V-41-9 FIRST AM US TREAS TREAS INS INV

12/29/2023 ...
12/01/2023 ..

... 302,147

1].

302,148

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SV

302,148

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

1A 1C.8 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UNITED FINANCIAL CASUALTY COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL [ | e [reenneesrreessreeninnees |erreenee e e sreenee ereesir e e e e e e [reeerre e
2. Alaska
3. Arizona
4. Arkansas .........ccccoecvicnienn . AR | Bancc| Insur underwriting collateral oo e 280,108 | 287,209 [
5. California
6. Colorado
7. Connecticut
8. Delaware ........ccccccevveiiiieincnnen.
9. District of Columbia .................... DC | v
10. Florida .............. .
11.  Georgia .....ccceceeeeeeveveveveereeeen. GA | Booc | Insur underwriting collateral oo foons e v 75,028 | 66,217
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21, Maryland ... MD [ | e [ [ e
22. Massachusetts ...........c.ccceceueennne MA |..... B...... Insur underwriting collateral ... v s oo 630,232 |.ccoeinen 556,221
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25. Mississippi ....
26.  MiSSOUM ..occvveiiiiiiiiiiciicneciee
27. Montana
28. Nebraska ..
29. Nevada
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania .......c.cccoocvvenenee. PA |
40. Rhode Island .......cccoooveveevevnce . R vt ] e e i [ [
41. South Carolina ......c.ccceceeveeeeee.SC | B......[ Insur underwriting collateral ..o oo oeeeeeeeeeeeeeees e 265,098 |............... 233,966
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 3,451,271 3,045,971 2,200,811 1,942,358

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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