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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association

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. QOVEIMMENES .....oovevvriieiecteteieieeseee st snsssese s e 8,229,3% |.............. 3.749 |........ 8,229,396 |.....cooverrenen 0 e 8,229,39% |............. 3.749
1.02 All Other GOVEIMMENLS .........c.cveveveeeereiiiereieeeeeeeeeeeieseieseeeeseseseseseseseereseneneeneeseeenenens O oo 0.000 [.-eeeeeereeeeenenreeens O e O ot 0 o 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 4,536,812 |............. 2.067 |......... 4,536,812 [.....cccoeveeee 0. 4,536,812 | 2.067
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUATANTEEA ... ee st en s senennanaa s 46,542,127 |........... 21.205 |........46,542 127 |.......cccevveee 0 [........46,542 127 |.......... 21.205
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 132,162,021 |........... 60.215 |......132,162,021 |.......ccccoeveeenenn 0 [ 132,162,021 ... 60.215
1.07 HyDrid SECUMHES ....voviviviiiiieieieieieicess et 775,000 |.............. 0.353 |evereeen 775,000 .o 0 | 775,000 .. 0.353
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens O e O e (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccecvveiiiiiiiiiiiiiiiiieieseesees e
1.12 Total long-termM DONAS ........c.cvveececeeeeeeeeececeeeeeeee e 192,245,356
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ................cccceeeevereveviveeee e 10,307,902 |............. 4.69% |........ 10,307,902 [..o.oveeeeeeeeen O [ 10,307,902 |............. 4.696
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee 0 fremeneeieien O e [V 0.000
2.03 Total preferred StOCKS .........cccveuiieieeeieieieieieeeeeeeee e e 10,307,902 |............. 4.69% |....... 10,307,902 [..o.oeeeeeeiieen O [ 10,307,902 |............. 4.696
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeecccicnne. [V 0.000 [reeeecereeeeereenenes O oo O o (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee O fooeeeeieririeeen O o [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens O e O el (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cocooeoeernniieennnsees oo [V 0.000 [.eeeevverreennes 0 feeeneeeieeen O e [V 0.000
3.05 MULUAI FUNGAS -...ceceeeiiccieieiesesees et 11,382,414 |............ 5.186 |........ 11,382,414 | O [ 11,382,414 |............. 5.186
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes 0 feeeneeeieeen O e [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes (VN SRR | ISR (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes O fooeeeeieririeeen O o (O 0.000
3.09 Total COMMON STOCKS ........cocvevevevieieieeeeieieie et e 11,382,414 |............. 5.186 |........ 11,382,414 | O [ 11,382,414 |............. 5.186
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo 0 oo O e [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes O oo O o (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 0 oo O e [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne (VN SRR | ISR (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccoerrrinirerninceieeeneseseseeeesesesesessesese s feecceees (117,164)............ (0.053)}...ccucnve (117,164 e 0 o (117,164)........... (0.053)
6.02 Cash equivalents (Schedule E, Part 2) .........c.cccoeeevnirinnseeeeeneness fooe 1,803,715 |.cveeee 0.822 |......... 1,803,715 [oveiicceen 0 e 1,803,715 |............. 0.822
6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [eeeeeeereeeeereenee O oo O o (0 0.000
6.04 Total cash, cash equivalents and short-term investments ....................|occeuee 1,686,551 |............. 0.768 |......... 1,686,551 | O [ 1,686,551 |............. 0.768
7. CONTACE I0BNS -...eeeeieieiecieeeeeieee et s e s s s s s e e sesesesesnas acaeaes 3,205,735 |cucene 1.461 |......... 3,205,735 | 0 o 3,205,735 | 1.461
8.  Derivatives (SChedUIE DB) .........cccceurueuiiiiieieieieieeeeesteeieeee e et [V 0.000
9. Other invested assets (Schedule BA) ...........ccccceeeieveveveveveeeeeeeeeeeeeeeveeens oo 004,974 0.298
10.  Receivables for SECUMHES ..........ccvuririiciciririeeieieeecceiseeeseeeeesnssessese e O oo 0.000
11.  Securities Lending (Schedule DL, Part 1)...........cccceeeeieieieiereeceeeeeeeeeees reeeeneseneneeeneees 0 o 0.000
12.  Other invested assets (Page 2, LiNe 11) ....cccovieeueueeeieieeeieeeeeeeiee s 0.000
13. Total invested assets 219,482,932 100.000 219,482,933 219,482,933 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association

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 Transportation Union Insurance Association

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI ............cceuruiiiiiriiirietetetes ettt sttt sesese st st s s e se bt sesese e sessssebeseseses e e se s e sesesesesese e se s e sesesesesene s nes <oessanneseneneaanans 654,908
Cost of acquired:

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

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

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0
3.2 TOtAlS, PArt 3, COIUMN T2 ....oiuiuiuiiiiiieietetetetet ettt sttt et ettt s e bbb s ese e se s e es b eb et e s es et e s s s e b e b e s e s e st e e e s a b e b e s e se st e e e s s bbb en s s escee s se e sesnenenesninanan 0 e 0
AACCTUAI OF QISCOUNT .......vveviiieececte et ee ettt e e eesescteteteseessasaeteseses s sesesesesasnseeetesasesnsseetesasasnsssesesesasensssetesesasensssesesesesenseseeesesasassesetesesasensssesesesesessnsseesasas s eheb et et et eseaea et et asanscaes 67

Unrealized valuation increase/(decrease):

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

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

Total foreign exchange change in book/adjusted carrying value:

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

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

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

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......cccceceuiiriririririereteieriise sttt et sesesee e s ssesesesesesans <sessseseeseseenanans 654,974
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .......ciiiiiiiiiiiiieieietiit sttt ettt sttt st se st s e s bt sese st e s s s esesesesese e s ss s e s sesenen 5eeessseseanansenanas 654,974

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAN .............cccueueueieeeeececteteeeeeescaete et eeesssaesetesesesssaeaesesesessssesesesesensssssesesesensssesesasasnssestesassnsnsssnsesans seesesssaceesees 214,078,606
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiteeitet ettt st ete et ete et et et et et et e s et ese et ese st ese st ese st ese st ese s ebess et essesensssensetesesseseasebessese s eseasassenesensesennne 17,754,749
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 115,720

Unrealized valuation increase/(decrease):

4.1.Part 1, Column 12 .0

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt ...367,030

4.3. Part 2, SECHON 2, COIUMN 13 ...ttt ettt s e s e s et s s s s s s s s s eeesanen ..1,760,570

4.4. Part 4, Column 11 1,424,027
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........oiuiuiieieeeeceete et ceete e eeeescaete e s eeeeseaetetesesessesetesssesensssssetesesassssssesesasensssssesesessssssseesesasensnsssnsasasas esesesesessacssaeses 822,673
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 19,857,556
DedUCt AMOTHZAtION OF PIEMIUM .........viieceeeeeeiecceceeee et ceeaeaete s s s saeseteses s asassese s s s ssssseses s s asssseses s ssssssseses s ssassssesas s assssesesasassssssesess s s seseses s s ansnsnsnsasas +eatsesesetesensacaes 402,545
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s et e et e s e b e s e s s essses s e s et e b e s e s esessesse e s et e s et esese st eses et es et et esess st es s s e bbb ebee et et ne e ettt beaeae e 0

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

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieeeeececeeeceee ettt ettt a s a sttt e s e s e s e se e s s s s e s et e s essaea s st s eseseseseas s s s seseseseans febebeetatt st neasebetebebeaeaeas 0

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

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

9.2, Part 2, SECHON 1, COIUMN 17 ..ottt et a sttt e s e s e s e s s s s s et et e s s s s as s s st s eseseseseas s s st eseseseans Hebebebeett et neasesebebebsataeas 0

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

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesesseseseteseseesseesesesesesssaesesesesessssesesasenas seesesssscaesees 213,935,672
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LIN@ 11 MINUS LINE 12) ........ccrueueieeececeeteeeeeeeceete et eeeessaete e esessseetetesesenssssaesesesensssssesesesensssstesasssensssssesesasanas feeseseseseninas 213,935,672
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 2
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ........ccoeveveveeveeeeeeeee e 8,229,396 |....ccoovvrrnnnee 7,199,954 |................. 8,326,946 |.......co.c..... 8,062,032
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 8,229,3% 7,199,954 8,326,946 8,062,032
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 4,53 ,812 3,793,310 4,555,914 4,527,599
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 46,542,127 40,776,599 46,730,838 45,775,615
Industrial and Miscellaneous, SVO 8. United States .....coooveeeeeeeeeeeeeeeeeee oo 112,581,841 |............ 103,088,054 |................ 113,536,744 |................ 110,104,674
Identified Funds, Unaffiliated Bank 9. CaANAdA ..o e 4,705,940 |...ooovvevnnnee 4,448,850 |.......ooee... 4,831,762 | 4,370,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 15,649,240 14,523,605 15,645,774 15,886,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 132,937,021 122,060,509 134,014,280 130,360,674
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 192,245,356 173,830,372 193,627,978 188,725,920
PREFERRED STOCKS 14.  United States ........ccceeeeeeveeeeceeee e 9,211,139 | 8,786,272 |.cooveereene 10,506,475
Industrial and Miscellaneous 15, CANAAA ....oveceeeeeeeee e 227,676 |..coeeeeeene 227,676 | 369,072
(unaffiliated) 16.  Other Countries 869,087 869,087 977,832
17.  Totals 10,307,902 9,883,035 11,853,379
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 10,307,902 9,883,035 11,853,379
COMMON STOCKS 20. United States .......cccooveveverererenenenn e .. 11,382,414 |.. .. 11,382,414 |.. .. 1,344,222
Industrial and Miscellaneous 21, CANAAA ... e [0 U [0 U 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 11,382,414 11,382,414 7,344 222
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 11,382,414 11,382,414 7,344,222
26. Total Stocks 21,690,316 21,265,449 19,197,601
27. Total Bonds and Stocks 213,935,672 195,095,821 212,825,579
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association
SCHEDULE D - PART 1A - SECTION 1

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

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

1. U.S. Governments

TANAIC T (e 02,004 [0 126,188 |l 386,716 |.....coen..e. 7,663,838 | O [ XXX i e 8,229,396 |..oeverreereenn 423 [ 9,683,765 |..coeerreiceeen 5.0 [ 8,229,396

1.2NAIC2..

T.3NAIC 3 o

TANAIC A .o

1.5NAICS ..

1.6 NAIC 6
1.7 Totals

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

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

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

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

AANAIC T oo

42NAIC2 ..

4.3 NAIC 3 ..o

AANAICH .o

45NAICS ..

4B NAIC B ... . .

4.7 Totals 60,215 1,173,748 100,358 2,392,492 810,000 XXX 4,536,812 2.4 4,557,645 2.4 4,536,812 0
5. U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed

5.1 NAIC 1 6,824,950 |............. 12,578,009 |............ 18,423,794 |............... 7,479,122 |........... D9, 0. NN U 46,257,127 46,257,127

52NAIC2.. 285,000 [ 001 00245000 ool 001 285,000 |..

5.3NAIC 3 .iieeeeenenenesenese e e O e O e O e O O [ OO e e O 000 e O 000 0.

54 NAIC4 .. 0.

5E5NAICS oo feeseeesenesenneseseeens O foeeincineeneineees O o O Lot O L O e O s O e 000 e O 000 [ 0

5.6 NAIC 6 . . 0

5.7 Totals 951,252 6,824,950 12,578,009 18,423,794 7,764,122 XXX 46,542,127 24.2 48,365,956 25.2 46,542,127
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1
6.2NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6
6.7 Totals

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

8. Parent, Subsidiaries and Affiliates

............... 6,390,776 |.............. 4,840,001 |............26,541,805 |.............27,713,882 65,985,796 63,112,010 9. 58,217,313 |...............7, 768,483
4,798,685 |.............. 8,000,665 .21,780,029 |.. ..28,133,174 |... XXX .62,712,552 |.. e 02,871,534 | . .55,606, 167 |.. ..7,106,384
.............. 1,411,494 [ 1,674,169 | 0 378,011 | XK [ 3,463,673 B 1,031,542 10 [ 1,977,578 . 1,486,100

BANAIC T e e 0
B.2NAIC 2 .t 0
8.3 NAIC 3 .. 0
8.4 NAIC4 .. L0
BENAIC S L. 0
B.BNAIC B ..ot 0
8.7 Totals 0
9. SVO Identified Funds

9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals
11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
114 NAIC4 ...
11.5NAICS ...
11.6 NAIC 6

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association
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

15.5NAICS ...
15.6 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
12 NAIC T e (d) e 1,563,361 |............. 14,515,663 |............. 17,905,174 55,796,929 36,003,004 |....cocooveveririeine [V 125,784 131 | 654 [ XX e e XXX i e 117,240,648 |.............. 8,543,483
122 NAIC 2 ... 1 RUTURR 4,798,685 |.... ... 8,000,665 .21,780,029 |.. ...28,418,174 |... .62,997,552 |.. .55,891,167 |.. ..7,106,384
123 NAIC 3 e (D) il 0 1,411,494 |.............. 1,674,169 oo [V 378,011 [ 0 o 3,463,673 [ 1.8 | XXX e XXX e e 1,977,573 | 1,486,100
124 NAIC 4 o (D) il O [V [V [V R 0 [ O e 0 [ 000 | XXX e e XX o (V1 A 0
125 NAIC S e (D) il O [0 (V1 A [V 0 [ 0 ](C) e 0 oo 020 e XK o XXX e oo (V1 A 0
126 NAIC6 ... N 0 0 0 0 0 0 0
12.7 TotalS ..o e 1,563,361 |............. 20,725,841 |............. 27,580,007 |............. 77,576,957 |............. 64,799,189 192,245,356 |...ooeveeereeeee 100.0 | XX et XK e o 175,109,388 |............. 17,135,968
12.8 Line 12.7 as a % of Col. 7 0.8 10.8 14.3 40.4 33.7 0.0 100.0 91.1 8.9
13. Total Bonds Prior Year
13 ANAIC T e 3,569,393 49,424.545 |............. 37,344,623 126,752,704 |...ocvv 66.1|.......... 119,280,852 |............... 7,471,853
13 2NAIC 2 et 1,980,657 17,316,507 |............. 32,638,466 |..cooveeeeeeercrrenn O [ XK o XK e 63,116,534 |......ocvvein 32.9 | 57,631,038 |............. 5,485,496
13.3NAIC 3 e 0. 1,931,542 |....
134 NAIC4 ... e 0 s O [ O o O e O e O | XK e e XK [ 0f..
13.5NAICS ... 0. 0.
13.6 NAIC6 ... 0 ( 0 .
13.7 TOtalS .o 5,550,050 |............. 24,325,506 |............. 25,201,082 |............. 66,741,052 |............. 69,983,089 |......occovverrereeens 0 o X [ XK (b) ....191,800,780 |........ccvvecrneee 100.0 |........... 177,348,981 |............ 14,451,799
13.8 Line 13.7 as a % of Col. 9 2.9 12.7 13.1 34.8 36.5 XXX 100.0 XXX 92.5 7.5
14. Total Publicly Traded Bonds
T4 ANAIC T e 1,388,793 |.....coccn 10,938,093 54,043,566 |............. 33,913,476 119,280,852 |.......ccvvveierer 62,2 oo 117,240,648
14.2NAIC 2 ... .4,030,678 |.... .20,074,126 |.. ...26,332,592 |... .55,891,167 |..
14.3NAIC 3 ... 824,973 | 1174590 [V A 378,011 |... 1,977,573 |..
T4ANAIC 4 oo O 0. 0 e 0 [ O e O e 000 | O e 000 [ 0.
T45NAIC S oo O 0 [ O o (1 0 [ O e O e 000 | O e 000 [ 0
14.6 NAIC 6 0 0 0 0
14.7 TOtalS .o e 1,388,793 |............ 15,393,743 74,117,692 |............. 60,624,078 175,109,388
14.8 Line 14.7as@ % Of COL 7 ..oovvveveeeeiee foreeecc 0.8 | 8.8 | 185 | 2.3 | 4.6 | 000 i 10000 e XK [ XK e XK [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 0.7 8.0 12.3 38.6 31.5 0.0 91.1 XXX XXX XXX 91.1 XXX
15. Total Privately Placed Bonds
151 NAIC T e 174,569 |............... 3,577,570 oo 948,454 |..............1,753,362 |............. 2,089,528 |....covvveeeeeieeenn O 8,543,483 |..oovie 4.4 .. 7,471,853 | 3.9 [ D,9, 0, ORI A, 8,543,483
15.2NAIC 2 ... .... 168,007 |.... 2,546,893 . 2,085,582 |... ...7,106,384 |.. T 2. ..7,106,384
15.3NAIC 3 e O 986,027 | 0499,079 [0 [ O e 0 1,486,100 |[.....cocvcvveene 0.8 | 1,494,450 |..cocove 0.8 e DA0. 0, ORI A 1,486,100
154 NAIC 4 e

15.7 Totals
15.8 Line 15.7asa % of Col. 7 ......ccceeeuvrnenen.
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12

0.1

2.8

2.1

(a) Includes $
(b) Includes $
(c) Includes $

..... 450,000 current year of bonds with Z designations and $
................................. 0 current year, $

(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 $§

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

17,135,968 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, $

0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
0 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.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ............ccccooeeveiiiiininicninicnines Joeveseseieseieeie 0 o 0 e 0 e 6,082,731 [ O o XXX o 6,082,731 [ 8.2 o TAT2,797 [ 329 | 6,082,731

1.02 Residential Mortgage-Backed Securities ...

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

1.05 Totals

..1,581,107 |...

.. 2,146,665 |..

.2,210,968 |...

2,146,665 |.

N

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

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

2.05 Totals

w

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

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

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

Possessions, Guaranteed

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

4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 60,215 1,173,748 100,358 2,392,492 810,000 XXX 4,536,812 4,557,645 4,536,812 0

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

5.01 Issuer Obligations ...........ccccreerreeinceneineieeies [oeieieeieesee e [V 1,921,033 |.oooienee 2,396,902 |....ccoenee 11,721,130 oo 7,522,419 |............ D,9,0 NI RUR 23,561,485 |..oovviiiennn 12,3 [ 24,209,304 |....coovvieenn 12,6 [ 23,561,485

5.02 Residential Mortgage-Backed Securities ... 638,756 |. .. 2,660,467 |.. ...5,149,072 |.. .5,008,854 |... .13,457,148 |.. .. ...13,674,665 |... .. 13,457,148 |.

5.03 Commercial Mortgage-Backed Securities .......... [.................. 312,496 |..oooeee. 2,243,450 |.............. 5,032,035 |[....ccoennene. 1,495,513 oo 0 e XXX o 9,083,49% ..o 8T s 10,041,987 |covveiiiiieenn 5.2 [ 9,083,494

5.04 Other Loan-Backed and Structured Securities ... 0 0 0 198,297 241,703 XXX 440,000 440,000 440,000

5.05 Totals 951,252 6,824,950 12,578,009 18,423,7% 7,764,122 XXX 46,542,127 48,365,956 46,542,127
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccceevereenerinccinecineees [eeieeeieieeenene 61,477 |eenne 9,447,428 |............. 13,995,983 |............. 47,313,242 |............. 55,978,088 |............ D,9,0. RN RO 126,796,218 |..oooviieennnd 66.0 |........... 123,031,675 oo 64.1 [ 114,091,017

6.02 Residential Mortgage-Backed Securities ............ [ooccccoccvvennn. 2,415 | 638 [ 0 [, | I (V1 O XXX oo 3,164 | 0.0 [ooeiieiieiins 7,278 | 0.0 [ooeireiieins 3,164

6.03 Commercial Mortgage-Backed Securities .......... [.....ccccocviiienan. [0 [V [V [V (V1 O D,0,0. CUN RPN [V 0.0 [ [V 0.0 [ 0

6.04 Other Loan-Backed and Structured Securities ... 435,348 3,152,888 518,832 1,008,592 246,979 XXX 5,362,639 2.8 4,876,132 2.5 1,706,873 3,655,766

6.05 Totals 499,241 12,600, 955 14,514,925 48,321,834 56,225,067 XXX 132,162,021 68.7 127,915,086 66.7 115,801,053 16,360,968
7. Hybrid Securities

7.01 Issuer Obligations ..........cccccreeirieeineineineieeeies [oeieieeiieesee e 0 [ O i 0 775,000 | 0 e D.9,0 SN TR 775,000 oo 004 o 775,000 [ 004 e 0 e 775,000

7.02 Residential Mortgage-Backed Securities ... w0 e O [ 0 e O e 0 XXX v w0 . ...0

7.03 Commercial Mortgage-Backed Securities .. B TN 0 oo O oo 0 s 0 i 0 D,0,0. CUN RPN 0 Jeeereereenieeennn 000 oo 0 e 020 | 0 e 0

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

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations .....................

8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ...
8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association

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

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

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

9. SVO Identified Funds

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

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

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

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

11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ..........ccceoviireiiieieeeieeeees e 121,692 [ 12,542,209 |...ccooneeee. 16,493,243 |.............. 68,284,594 161,752,246 | 84.1 [ D.9.0. NI RUR D.9.0 NI RUNR 148,272,045 |.............. 13,480,201

12.02 Residential Mortgage-Backed Securities .......... |cooooicne. 693,825 |.....ccocneeee 2,787,293 |.ooiins 5,535,897 |...cccoueeene 6,589,962 15,606,977 |..eoveeiicecen 81 | D,0, & SRR TR DA 0, & CHURTRY RO 15,606,977 ..o 0

12.03 Commercial Mortgage-Backed Securities ........ 312,496 | 2,243,450 .5,032,085 |..ccveienenn 1,495,513 19,083,494 | T e XXX e e XK o 9,083,494 |..ooviieeees 0

12.04 Other Loan-Backed and Structured Securities . |- .435,348 3,152,888 . 1,206,889 |.. 2,146,873 |.ooieene 3,655,766

12.05 SVO Identified FUNAS ........ccooeieieiicieicnenene e XX e XX oo XXX e XXX e XXX i o0 o0 o000 | XXX o XXX i o 0 0

12.06 Affiliated Bank LO@NS ..........ccocevevenenenenenines fooeeeneieicecieeeeens 0 o0 o0 0 0 e XK o0 o000 e XK o XXX i oo [V 0

12.07 Unaffiliated Bank LOANS .........ccccceveeneeneeneeniens foevieniinii0 0 0 o0 el 0 e XXX i 0 Lo 000 e XXX [ XXX e o [V TR 0

12.08 Unaffiliated Certificates of Deposit . 0 0 0 0

12.09 Totals B F 1,563,361 [..oooeenennen 20,725,841 | 27,580,007 |....covenennne 77,576,957 |.ocvennee. 64,799,189 |vovvivveveveiirenennd0 i 192,245,356 |+ 1000 [ XXX [ XXX i [ 175,109,388 |.............. 17,135,968

12.10 Line 12.09 as a % of Col. 7 0.8 10.8 14.3 40.4 33.7 0.0 100.0 XXX XXX XXX 91.1 8.9
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvririnininininiiens foeeieeiecieens 3,653,661 12,723,109 ...160,549,750 |.eoveieeiiieieenn 8327 i 149,001,568

13.02 Residential Mortgage-Backed Securities .......... .900,983 |... .5,367,571 . 15,892,911 |. . 15,892,911 |..

13.03 Commercial Mortgage-Backed Securities ........ . 204,752 |... .5,901,742 . 10,041,987 |. .10,041,987 |..

13.04 Other Loan-Backed and Structured Securities . |. .700,654 1,118,661 2,412,515 |..

13.05 SVO Identified FUNAS ........cccoevenieniiineicienens e XK e XX foreeee s XXX foreeseees XXX e XXX o0 e XXX o XXX o0 o000 e 0[.

13.06 Affiliated Bank Loans ... .0

13.07 Unaffiliated Bank LOANS ..........ccccuveiiieneninins fooeeeiciciecciceee 0 [0 o0 o0 [0 [ XX e XXX [ XK [0 000 [ 0

13.08 Unaffiliated Certificates of Deposi . 0 0

13.09 Totals B FUR 5,550,050 |.......oceue 24,325,506 |.....ccoeveen 25,201,082 |.....cenveee. 66,741,052 |.............. 69,983,089 [......ceevveeeieieieienns [V D.9,0 SN D.9.0 SN RN 191,800,780 |...cvvveeerreenne 100.0 [ 177,348,981

13.10 Line 13.09 as a % of Col. 9 2.9 12.7 13.1 34.8 36.5 0.0 XXX XXX 100.0 9.5
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccooiiiriiiieieieeeeeees e 121,692 [, 10,262,681 |.....ceveneee 12,926,945 |.....ocnee. 64,825,329 ... 148,272,045 .. 149,001,568 |...cvoveeeieienes 71T e 148,272,045 |............ XXX

14.02 Residential Mortgage-Backed Securities .693,825 |... ...2,787,293 |.. .5,535,897 ..6,589,962 |.. .. 15,606,977 |. . 15,892,911 |. . 15,606,977 |..

14.03 Commercial Mortgage-Backed Securities ........ | 312,496 e, 2,243,450 |..ooviinnen 5,032,035 |..ccoovennnene 1,495,513 [ 0 e XXX e 9,083,494 10,041,987 [.oveeiiiiiciennn 5.2 e 9,083,494

14.04 Other Loan-Backed and Structured Securities . 100,318 [ 90,204 [ 1,206,889 2,146,873 | L 2,412,515

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,
Section 12

................ 1,388,793

................ 2,146,873

.............. 15,393,743
......................... 8.8

8.0

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

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

................... 174,569

................ 2,279,528

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

0.1
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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 Transportation Union Insurance Association

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 .............cccoveveuevern |oeececererenenens 1,131,183 | 0 [ 1,131,183 |
2. Cost of cash equivalents ACQUIFEM .............cccceueveveeececeeeeeeeeececeeee e seeeseeaeae e e 22,899,356 | 0 o 22,899,356 |....coovivereiiiiieieiin
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O TR | TS 0 fooreeeeeeeee e
4. Unrealized valuation inCrease/(deCrease) ..........ccovereereeneeiienieeiiesieseeseens |oereesieenieeie e 0 oo 0 [V T
5. Total gain (105S) 0N diSPOSAIS ........coueiiiiiiiiiiieieieeeeee s |oe e (O TPV | TP [V
6. Deduct consideration received on diSPOSAIS .............ccccoveveeevevererereeieiieeseeiens oeeeeeenenenenns 22,226,824 |0 o 22,226,824 |..cocveeeiiieeee
7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01 O
8. Total foreign exchange change in book/adjusted carrying value ............cccco. v, 0 oo 0 [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O TPV | TP [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree s 1,803,715 | 0 [ 1,803,715 e
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e 0 oo O [V T
12. Statement value at end of current period (Line 10 minus Line 11) 1,803,715 1,803,715

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

SI15
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Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

EO1, EO2, EQO3, EO4, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
575767-AR-9 .. [MASSACHUSETTS MUTUAL LIFE INSURANCE CO ........ [.eeeeeeees | evviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinn fouennnes VA......... MASSACHUSETTS MUTUAL LIFE INSURANCE CO |..... 1.F FE ...... L 1171872021 L fe e 654,832 |.......... 427,083 |.......... 654,974 |.................. [\ [T P, [V [V [V 21,120 ... 0f..... 0.000
2799999. Surplus Debentures, etc - Unaffiliated 654,832 427,033 654,974 0 67 0 0 0 21,120 0] XXX
6099999. Total - Unaffiliated 654,832 427,033 654,974 0 67 0 0 0 21,120 0f XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

6299999 - Totals 654,832 427,033 654,974 0 67 0 0 0 21,120 0] XXX

1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

654,974 1G .8 ..o 0

$

$..
3B..$..

$

$

coocooo
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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

E08, E09



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association

SCHEDULE D - PART 1

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

(1=

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-FT-0 ..... UNITED STATES TREASURY A 1,924,425 (. 106.6480 |.............. 1,823,681 [.eeeeennnnn 1,710,000 |...eveevennnen 1,847,961 |.ooovvnnnns 0 fooeeeeeenn (8,894) |ooevviinieennn0 [0 | 4.500 |...... 3.669 ....11/21/2013 ...|....02/15/2036 ...
912810-0K-7 ..... UNITED STATES TREASLRY .. A ...97.4650 |... . 800,000 |.. O e 778 0 o0 e 3.875 |...... 4.0M ....11/30/2010 ...|....08/15/2040 ...
912810-QU-5 ..... UNITED STATES TREASLRY .. A .. 86.6680 |... O SRR (< 1 (1[N N | I RPN | ) AN 3125 |...... 2.667 ....02/12/2015 ...|....02/15/2042 ...
912810-0X-9 ..... UNITED STATES TREASURY .. A . .. 81.1060 |... O e (2,164) |0 [0 e 2.750 |...... 2.3% ....01/26/2015 ...|....08/15/2042 ...
912810-QY-7 ..... UNITED STATES TREASLRY .. ) I A .. 1,007,250 )...80.8630 |... 824,803 |.... .... 1,009,887 O e 401 0 0 2.750 |...... 2.818 ...11/09/2016 ...|....11/15/2042 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 6,196,058 | XXX 5,371,949 6,082,731 0 XXX XXX XXX XXX
362020-YY-1 ..... G2 003427 = RMBS .......cvvnniiiiinninniniinnnneeenennns oo ven | s 4 A 33,154 |. 100. 1410 (O < N | I AR | B RN 4.500 |...... 4.994 ....06/11/2009 ...|....08/20/2033 ...
362258-4C-9 ..... GN 781719 - RMBS . N A . 103.6200 |... . O e () 0 o0 e 6.000 |...... 5.408 ....04/28/2009 ...|....02/15/2034 ...
36290S-5M-9 ... G2 616552 - R\BS . I L A . . 103.1790 |... . ....149,338 JLU U ( 1R1: 70N AU | I RPN | ) AN 6.500 |...... 5.222 ....06/03/2009 ...|....08/20/2034 ...
383756-B7-5 ..... GNR 2012-098 AY - CMO/RVBS e |4 A .. 963,59 |...80.2720 |... 802,720 |.... ....970,630 O e 1,724 |0 0 e 2.500 |...... 2,772 ...10/22/2019 ...|....08/16/2042 ...
383784-3C-8 ..... GNR 2012-126 BE - CMO/RVBS 4. LA .. 928,125 ...79.1850 |... 791,850 |.... ...944,199 O 3,388 0 0 2.000 |...... 2.559 ...10/24/2019 ...|....10/20/2042 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 2,130,888 | XXX 1,828,004 2,227,032 2,146,665 0 3,416 0 0 XXX XXX XXX 4,903 58,839 XXX XXX
0109999999. Total - U.S. Government Bonds 8,326,946 | XXX 7,199,954 8,062,032 8,229,396 0 0 0 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0] XXX 0 0 0 0 0 0 XXX XXX
544646-XY-3 ..... LOS ANGELES CALIF UNI SCH DIST ...evvvvvivvnnnnivvinnnns foen wen | s T LADFE e 504,560 . 103.9190 500,000 |.eeevvunnniennnns 501,789 [.oeieiirnnnnnnn 0 ....10/02/2009 ...|....07/01/2029 ...
564386-SL-5 ..... MANSFIELD TEX INDPT SCH DIST .. |- TAFE L .. 997,140 |...72.0180 |... .1,000,000 |.. ....997,492 0 . ....11/09/2020 ...|....02/15/2041 ...
602245-UM-2 ... MILWAUKEE CNTY WIS |- 1.DFE ... .. 349,214 1. 106.7010 |... ..322,599 |.. ....332,531 0. ...08/11/2009 ...|....12/01/2028 ...
68583R-DQ-2 ... OREGON CMNTY COLLEGE DISTS .. |- 1.CFE ... ..675,000 |...77.3750 |... 522,281 |.... . 675,000 |.. ... 675,000 0 . ....08/12/2021 ...|....06/30/2040 ...
748508-B5-6 ..... QUINCY MASS |- 1.CFE ... ..720,000 |...77.5390 |... 558,281 |.... . 720,000 |.. ... 720,000 0. ....12/15/2021 ... |....12/15/2039 ...
801139-AP-1 ..... SANTA ANA CALIF PENSION OBLIG .. 1.CFE ..|... ..810,000 |...75.0280 |... . 810,000 |.. ... 810,000 0 . .0 ....08/26/2021 ...|....08/01/2044 ...
815626-G0-3 ..... SEDGWICK CNTY KANS UNI SCH DIST NO 259 W . .. 1.CFE ..|... .. 500,000 |. 104.2060 |... 521,030 |.... . 500,000 |.. ... 500,000 0. .0 .0 ]......6.220 |......6.218 | AD ...... ...05/06/2009 ... |[....10/01/2028 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 4,555,914 [ XXX 3,793,310 4,527,599 4,536,812 0 (1,840) 0 0| XXX XXX XXX 54,962 163,792 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 4,555,914 [ XXX 3,793,310 4,527,599 4,536,812 0 (1,840) 0 0 XXX XXX XXX 54,962 163,792 XXX XXX
010869-JL-0 ..... ALAMEDA CORRIDOR TRANSN AUTH CALIF REV . .. 1.EFE ..|... .. 380,000 |...99.2090 |... . 380,000 |.. ... 380,000 0 . eeeeneeeeeeeend0 o0 [0 5.396 ......5.397 [AO ...... . 20,505 |....07/01/2022 ...|....10/01/2046 ...
02765U-CR-3 ... AMERICAN MUN PWR OHIO INC REV 1FFE ... .. 497,493 |. 107.8290 |... ....484,622 0 | .. (5,222) | ...06/17/2021 ...|....02/15/2043 ...
03255L-dM-2 ... ANAHEIM CALIF PUB FING AUTH LEASE REV .EFE ..|.. ...78.8830 |... 0 . ....10/27/2021 ...|....07/01/2035 ...
03255L-KK-4 . ANAHEIM CALIF PUB FING AUTH LEASE REV .. .EFE .. ...77.6630 |. .0 ....12/02/2021 .. 07/01/2041
07244R-BC-4 . BAY LAUREL CTR CMNTY DEV DIST FLA WTR & .. .CFE .. . 103.7090 |. . .0 ....06/19/2022 .. 09/01/2042
088006-GG-0 ..... BEVERLY HILLS CALIF PUB FING AUTH LEASE .. .1.CFE .. . 100.6710 |. . .0 ....07/29/2010 .. 06/01/2025 ...
120827-CV-0 ..... BURBANK GLENDALE PASADENA ARPT AUTH CALI .... .F FE ..|... . 102.8670 |... ....469,526 0 . ...05/04/2012 ...|....07/01/2032 ...
155498-MR-6 ..... CENTRAL TEX REGL MOBILITY AUTH REV GFE . ...72.6270 |... ... 480,000 0. . ....10/26/2021 ...|....01/01/2045 ...
167725-AC4 ..... CHICAGO ILL TRAN AUTH SALES & TRANSFER T . EFE . . 114.2360 |... ....509,885 0 | (8,222) | ....04/18/2022 ...|....12/01/2040 ...
19648F-NV-2 ..... COLORADO HEALTH FACS AUTH REV ... s ...79.6550 |... 0 foeeeennnn (2,016) | ....10/28/2021 ...|....11/01/2044 ...
20281P-NE-8 ..... COMMONWEALTH FING AUTH PA REV .... 1,130,767 |...77.2380 |... 0 . .. (1,156) | ....10/01/2021 ...|....06/01/2042 ...
313310-KY-2 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP ... 1,086,340 |. 104.8870 |... 0. ...05/07/2009 ...|....01/05/2027 ...
38122N-B6-8 ..... GOLDEN ST TOB SECURITIZATION CORP CALIF ... ... 77.9770 |... 0 . ....09/30/2021 ...|....06/01/2042 ...
38122N-D5-8 ... GOLDEN ST TOB SECURITIZATION CORP CALIF ... ...76.1930 |... 400,013 |.... 0. ....12/08/2021 ...|....06/01/2041 ...
442348-P3-6 HOUSTON TEX ARPT SYS REV .. . 103.6770 |. ..399,156 |. .0 ....03/20/2009 .. 01/01/2028
45506E-DE-0 ..... INDIANA ST FIN AUTH REV ... .. 76.6160 |. ..842,776 |. .0 ....10/15/2021 .. 03/01/2039
485428-7Y-5 ..... KANSAS ST DEV FIN AUTH REV .. . 104.2280 |. ..521,140 |. .. .0 ....09/25/2006 .. 05/01/2034
56678P-BN-6 ..... MARICOPA CNTY ARIZ INDL DEV AUTH HOSP RE . ...67.7270 |. ..677,270 |. 1,022,755 |.. .0 ... 1171972021 .. 09/01/2061 ...
57563R-TL-3 ..... MASSACHUSETTS EDL FING AUTH ...99.2410 |... 511,091 |.... 515,000 0 . ...06/02/2023 ...|....07/01/2033 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association

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
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 Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
57586N-MV-0 ..... MASSACHUSETTS HOUSING FINANCE AGENCY ................. LACFE s 145,000 |...97.3160 |....oeenvreennnn 141,108 [oneiinnnnnnnns 145,000 [..ocevvvenneeen 145,000 |oeeenneniinnnnn o0 0 i l0 00004836 . 4.836 (D ooeees [oreiiiniiieees 517 7,012 |....09/14/2012 ... |....06/01/2043 ...
592041-Z0-0 ..... MET GOVT NASHVILLE & DAVIDSON CNTY TEWN ... .. 1.F FE ..|... .. 891,588 |...66.5630 |... ... 889,000 |eevuuiieeennn891,473 [0 e (B8) [0 0 82235 | 3.20 (W ....... . 28,759 |....11/22/2021 ...|....07/01/2052 ...
592098-74-2 ..... METROPOL I TAN GOVT NASHVILLE & DAVIDSON C . .. 1.CFE ..|... 1,100,000 |.. 71.6660 |... 1,100,000 |....eeneeeeeea 1,100,000 [onneieiiiiennn0 Jvveviiiiiiin0 o0 o0 002,942 | 29821 ....... . 32,362 |....10/08/2021 ...|....07/01/2043 ...
59261A-G7-6 ..... METROPOL I TAN TRANSN AUTH N Y REV .. 1.G FE ..|... ...97.4%0 |... L 775,000 |oeeevnnnneeeennn970,551 [0 e (4,476) [0 eeeieeel0 el 50175 | 3.658 ....05/07/2021 ...|....11/15/2049 ...
592643-EH-9 ..... METROPOL ITAN WASH D C ARPTS AUTH DULLES ... .. 1.EFE ..|... ...81.6850 |... . 510,000 |.eevvvenneeeenn 510,000 foeneniiiiiinnn0 v o0 000000030562 | 3.562 ...01/21/2022 ... |....10/01/2041 ...
59335K-FS-1 ... MIAMI-DADE CNTY FLA SEAPORT REV |- 1.GFE L. . 106.0250 |... 295,000 |oeeernnnieeeennnnn95,000 founiiiiiiniinnn0 o0 0 0 )l 62224 | 6.225 ....12/01/2023 ...|....11/01/2055 ...
60636A-MS-9 ..... MISSOURI ST HEALTH & EDL FACS AUTH EDL F . |- 1B FE ... ...74.2010 |... . 750,000 |.. 096,829 |oeeiiiiiinn0 [ (1112) 0 [0 )10 3,086 . 2.762 ...10/01/2021 ...|....09/15/2051 ...
62620H-HT-2 ..... MUNICIPAL ELEC AUTH GA .. 2.BFE ..|... . 110.6900 |... 1002285,000 |eeeeniiieeennnn0 o0 0 [0 ]..6.698 ... 6.698 ....01/13/2023 ...|....07/01/2056 ...
645913-AA-2 . NEW JERSEY ECONOMIC DEV AUTH ST PENSION .G FE .. . 108.0580 |. .500,440 |.. .7.400 ....03/13/2009 .. 02/15/2029
65000B-RA-8 ..... NEW YORK ST DORM AUTH REVS NON ST SUPPOR .G FE .. ...98.4180 |. 310,000 |.. .5.972 ...06/30/2022 .. 07/01/2042
662850-E5-1 ..... NORTH TEX TWY AUTH REV .......covvvernnnn .DFE .. ...76.7350 |. . 242,204 |.. ... 4.599 ...06/08/2022 .. 01/01/2043 ...
717893-U3-3 ..... PHILADELPHIA PA WTR & WASTEWTR REV ... EFE ... ...76.2610 |... 834,817 |0 e 1,652 |0 [0 ]l 2,926 . 5.782 ....10/17/2023 ...|....07/01/2045 ...
733581-AJ-3 ... PORT AUTHN Y & N J DFE ..|.. . 107.9930 |... 521,936 |oveeeniiiiinnnn0 [ (3,096) |0 0 ].006.040 .l 5.170 ...06/28/2011 ...|....12/01/2029 ...
76912D-BJ-6 ..... RIVERSIDE CNTY CALIF TRANSN COMMN TOLL R . FFE ... ...82.1010 |... 245,000 |eeeeiiiieeenn0 o0 0 [0 0030027 3.027 ....10/08/2021 ...|....06/01/2034 ...
79467B-DU-2 ..... SALES TAX SECURITIZATION CORP ILL DFE ..|.. . ...84.1260 |... e 775,000 |eveeenieeeinnnn [0 0 [0 3118 3.118 ....12/09/2021 ...|....01/01/2036 ...
T9771F-AT-4 ... SAN FRANCISCO CALIF CITY & CNTY PUB UTIL ... DFE ..|... .. 992,058 |...71.9790 |... . .. +2:990,903 |eeeiiieeeennn 0 e (448) |0 0 80145 3.048 ....05/07/2021 ...|....11/01/2047 ...
798111-HK-9 ..... SAN JOAQUIN HILLS CALIF TRANSN CORRIDOR EFE ... ..900,000 |...84.8260 |... . 900,000 |.. +..900,000 |eveeniiriiinnnn0 fooniiiii 0 0 00030221 3.221 ....12/09/2021 ...}|....01/15/2035 ...
83755V-R9-7 ..... SOUTH DAKOTA ST HEALTH & EDL FACS AUTHR ... EFE ... ..410,000 |...70.3560 |... . 410,000 |.. o 410,000 |eeeiiieeeennn0 o0 0 [0 0030108 3.103 ... 1171972021 ... |....11/01/2046 ...
880591-CS-9 ..... TENNESSEE VALLEY AUTHORITY 1.4 .. 1,084,360 |. 114.1780 |... .1,000,000 |.. ,050,832 |..veeniiiiinnnnn o (2,880) vl feeeiiiiiinennl 0 1005880 ...l 5.310 ....10/18/2006 ...|....04/01/2036 ...
880591-EH-1 ..... TENNESSEE VALLEY AUTHORITY .. 1.A .. . 106.1080 |. ..250,000 .248,023 |.. . ......5.325 ....09/16/2009 .. 09/15/2039 ...
880591-EP-3 ..... TENNESSEE VALLEY AUTHORITY .. 1.A ... ...84.0870 |... . 500,000 |.. ....490,611 Ln 339 0 04110080500 3.638 ...12/18/2012 ... |....12/15/2042 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue XXX 23,296,080 23,561,485 (23,197) XXX XXX XXX
3128\14-JF-1 ..... FH G02662 - RMBS . LA . 104.9020 |... ...27,907 |.... ...26,602 |.. e (19) [0 0 000l 72500 5.964 ....08/07/2008 ...|....07/01/2034 ...
3128M7-LX-2 ..... FH G05442 - RMBS . 1.A .. ...99.9240 |. .8,588 |. . 8,595 . (55) | . 4.577 ....04/24/2009 .. 07/01/2032
3128M7-VT-0 ..... FH G05726 - RMBS . 1.4 .. . 101.7660 |. 26,329 | .3.113 ....06/23/2010 .. 08/01/2039
312818-3G-7 ..... FH GO6799 - RVBS . 1.A .. ...94.8820 |. .2.963 ....12/12/2011 .. 11/01/2041
3128P7-X9-9 . FH €91604 - RVBS . 1.4 .. ...93.0900 |. .1.983 ...01/16/2013 .. 01/01/2033 ...
31292H-NC-4 .| FH C01287 - RVBS . 1.A .. . 104.3470 |. ......6.091 ....05/16/2006 .. 01/01/2032 ...
312028-A0-3 ..... FH C09015 - RVBS . LA L..92.0370 [.ooeiiinnnnnnnn 236,212 i 256,649 [ 267,157 il 0 [ (1) |0 001400023000 2.338 ....11/06/2012 ...|....10/01/2042 ...
312925-AU-4 ... FH €09019 - RMBS . LA ...92.0370 |..eeevnnneeeeenn 265,745 |ouniiieennnn 288,737 [ 802,383 |0 e (29) |0 [0 ]00223.000 . 2.239 ....11/15/2012 ...|....12/01/2042 ...
312935-H8-5 ..... FH A88355 - RVBS . LA ...99.9930 |....oeviiiinnnnnn 52,618 | 52,622 [ 83,312 |0 [ 0 [0 ]0040500 4.240 ....09/24/2009 ...|....09/01/2039 ...
312946-N9-3 ... FH A97616 - RMBS . LA ...99.9930 |......eeieeeenn120,850 eninniiiennnnn 120,858 [ 134,904 |0 e (222) |0 0 ]l 40500 2.487 ....04/30/2013 ...|....03/01/2041 ...
3132HM-K2-6 ..... FH Q11213 - RVBS . LA ...92.2440 |... 300,314 |0 [ (34) 0 0140023000 2.287 ....09/20/2012 ...|....09/01/2042 ...
3136AB-28-8 ..... FNR 2013-11 PB - CMO/RMBS ... LA ...81.5170 |... . ,388,648 |..veneeeeeennn0 e (814) |0 o0 022,500 . 2.438 ...08/21/2019 ...|....02/25/2043 ...
3136AE-SV-0 ..... FNR 2013-61 BY - CMO/RMBS 1.4 .. ...82.4280 |. ..906,708 |. .1,100,000 .1,080,604 |.. .3.169 ....06/22/2019 .. 06/25/2043 ...
3136AK-HB-2 ..... FNR 2014-37 PB - CMO/RMBS . 1.A .. ...92.4190 |. .. 1,478,704 |. .1,600,000 ,696,482 |.. .2.600 1172772019 .. 07/25/2044
31371K-7E-5 ..... FN 254793 - RMBS ....... 1.4 .. . 101.6140 |. ...25,871 .4.852 ....06/10/2009 .. 07/01/2033
3137AT-CU-4 . FHR 4091 BQ - CMO/RVBS 1.A .. ...84.6080 |. .1,000,000 .2.521 ....10/24/2019 .. 08/15/2042
3137AU-TT-6 ..... [FHR 4117 PY - CMO/RMBS .. 1.4 .. ...85.2140 |. .1,000,000 ......2.829 ...09/25/2019 .. 10/15/2042 ...
31381D-2J-3 ... FN 458077 - RMBS LA ...99.6870 |... 8,992 | 7,097 [0 e (B3) [0 k0 ]1l2.7.000 - 5.284 ....05/14/2009 ...|....08/01/2027 ...
31385J-DJ-4 ..... FN 545605 - RMBS . LA . 104.7420 |... 21736 i 22,433 [0 e (93) [0 0 )000007.000 . 5.454 ....07/17/2009 ...|....05/01/2032 ...
3138EB-PJ-8 ..... FN AK6724 - RVBS . LA ...92.3220 |... 79,442 81,210 [0 e (D) [0 el 0]002223.000 |- 2.610 ....05/18/2012 ...|....03/01/2042 ...
3138LL-PR-0 ..... FN AN7631 - RMBS LA ...90.2000 |... . 650,000 |.eevvennenennnn838,754 [0 e 1,014 0 000000030160 | 3.387 ....04/03/2019 ...}|....12/01/2032 ...
31396Q-LV-9 ..... FNR 2009-50 GX - CMO/RMBS . 4. LA . 100.1920 |... ..597,000 |.. O oo (5,041) |0 o0 1.000.5.000 o 4.042 ...03/19/2012 ...|....07/25/2039 ...
31396Y-52-9 ... FNR 2008-26 ZK - CMO/RMBS ........coeevvvvvennniirivnnnns fone ven | nnnnns 4. 1AL .100.1100 f.....ooeenn. 188,528 ouvenninnnn 188,316 |...ovnieeennn... 190,930 [ooiiiiiiinnnnnnns 0 fooeeiiiennnn. (402) oevveeneneenn 0 foieeenn 0 ]4..0.5.000 ... 4.498 ...05/06/2011 ...|....04/25/2038 ...
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31397N-IIX-9 ... FNR 2009-30 Z - CMO/RMBS ........evvnivvrinnnnnieniinnnns LA e 314,138 [. 103.2260 |................ 422,152 |oeeiennniinnnnnn 408,969 |......ooeeeeens 431,823 |oooeeeneiel 0 Jooeeeeeeeen 10 [0 0 e, 6.500 |...... 5.067 ....05/02/2012 ... |[....06/25/2039 ...
31398W-Y3-2 ..... FHR 3652 CP - CMO/RVBS .. 1A 1,101,882 |. 100.1380 |... 1,048,164 |.. ....1,081,928 O e (1,982) [0 [0 e 5.000 |...... 4.686 ...06/16/2011 ...[....04/15/2040 ...
31402C-U6-7 ..... FN 725205 - RMBS 1A ....25,358 [. 101.6110 |... ...25,342 |.. LU PO () FUUUUTUUTURU | [ AN | B R 5.000 |...... 4.962 ....02/15/2005 ... [....03/01/2034 ...
31403D-T8-2 ..... FN 745875 - RMBS . 1A . 24,831 [. 104.3000 |... O e 105 [0 [0 6.500 |...... 2.369 ...09/16/2009 ... [....09/01/2036 ...
31403U-PF-2 ..... FN 758322 - RMBS . 1A . 102.9730 |... LU O [ ot | [ M | B R 5.500 |...... 4.138 ...04/08/2009 ... |[....12/01/2033 ...
31404V-TS-7 ..... FN 780061 - RUBS ... 1A . 101.6490 |... LU PO ) R | I AP | B R 5.000 |...... 4.997 ...02/15/2005 ... |....05/01/2034 ...
31408G-Y2-7 ..... FN 851329 - RUBS ... 1A . 101.9490 |... LU PO (-2 FUUUUTUTTURUTOR | [ AN | B R 5.500 |...... 5.791 ....03/22/2006 ... |[....02/01/2036 ...
3140FX-KX-9 ..... FN BF0309 - RMBS . 1A ...97.9060 |... , LI PO D £ ) T R | I AN | B R 3.500 |...... 2.536 ...12/04/2019 ...|....06/01/2042 ...
31416C-FS-0 ..... FN 995777 - RMBS . 1.A .. . 103.1710 |. ..105,966 |. 102,709 .0 .7.000 |......4.955 ....05/08/2009 .. 04/01/2033
S1417E-SS-1 ... FN AB7728 - RWBS . 1.A .. ...88.0360 |. ..238,001 |. 270,345 .0 .2.500 |......2.611 ....02/13/2013 .. 01/01/2043
S1HT7F-ML-9 ... FN ABB462 - RMBS . 1.A .. ...82.4860 |. ..618,148 |. .0 ......2.000 |......2.640 ....03/12/2013 .. 01/01/2043 ...
31417H-CR-3 ... FN AB9979 - RMBS . 4. 1AL ...96.4060 |... O [ 5,487 0 [0 4.000 |...... 3.185 ...03/04/2014 ... |....07/01/2043 ...
31419A-KZ-9 ..... FN AEO311 = RMBS ...eevvniiiiiinnniiiiiinnnniniiinnnnnns o ven | nnnens 4. LA ...95.1900 [ N () AP OU oo | I FOUUUOUPTTN (N RN 3.500 |...... 3.454 ...09/17/2010 ... |....08/01/2040 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 13,375,444 | XXX 13,457,148 0 (13,124) 0 0 XXX XXX XXX XXX
3136AR-TE-8 ..... FNA 2016-MO3 A2 — CMBS .....cooeeeeeeeeieeiiiieeeee e e e S R TA s 611,849 1...96.2810 |.................572,8%5 |.................505,024 |................ 600,511 |.oooeeeeiiieeinnl0 e (2,155) [euvevennninnnnns (V) P 0 ... 2.702 |...... 2.080 ... 12/12/2019 ... |....02/25/2026 ...
3136B3-52-9 ..... FNA 2019-M04 A2 - CMBS . 1.A ... .. 987,876 |...94.9780 |... 978,127 [0 | (8BT) [0 0 3.610 |...... 3.308 ....03/21/2019 ... [....02/25/2031 ...
3137FJ-Y6-0 ..... FHMS K-1508 A2 - CMBS ... 1.A ... .. 905,906 |...95.9490 |... ....868,589 [....cccciiiiinnn0 |l (9,465) [0 |0 e, 3.900 |...... 2.4091 ....11/26/2019 ... |[....12/25/2030 ...
S137FM-TT-9 ... FHMS K-1512 A3 - CMBS ... 1.A ... 1,081,250 |...86.7140 |... 1,089,687 [0 e (6,265) [0 0 e, 3.059 |...... 2.386 ....10/09/2019 ... [....04/25/2034 ...
3138LJ-H4-5 ... FN AN5650 - CMBS/RMBS ... 1A .. 945,813 [...91.4770 |.................846,162 |.................925,000 [......00ennnnnnnn936,074 [oeeenniiniinnnnnn oo (2,081) |0 o0 s 3.250 |...... 2.981 ....05/31/2019 ... |[....06/01/2032 ...
3138LJ-2L-7 ..... FN ANG146 - CMBS/RMBS ... 1A ...90.1550 |... e, 665,111 852,794 L0 1,220 |0 0 3.130 |...... 3.390 ....04/03/2019 ...|[....07/01/2032 ...
3138LL-MU-6 ..... FN AN7570 - CMBS/RWBS ... 1.A ... ...91.1100 |... 997,354 |.... ....1,119,816 e (3418) [0 0 e 3.160 |...... 2.711 ...07/25/2019 ... |....02/01/2033 ...
3138LL-Q7-3 ..... FN AN7677 - CMBS/RVBS ... 1.A ... ...92.6820 |... 926,820 |.... ....1,012,004 2 (2,886) [ounniiiiiiin0 |0 3.020 |...... 2.688 ....06/13/2019 ...|....12/01/2029 ...
3138LL-XS-9 ..... FN AN7888 - CMBS/RVBS 1.A .. ...90.1760 |. ..765,761 |. ..849,185 .838,415 |.. 412 | ......3.300 |......3.416 ....04/11/2019 .. 12/01/2034 ...
3138LM-D9-1 ..... FN AN8227 - CMBS/RIBS ... .. v (4 e LA L ...93.3320 |... 933,320 |.... .1,000,000 |.. ....1,017,477 . (3,835) [0 0 3.130 |...... 2.670 ...06/13/2019 ...|....02/01/2030 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 9,214,434 | XXX 8,187,658 8,888, 141 9,083,494 (28,274) 0 0 XXX XXX XXX 24,443 290,126 XXX XXX
678908-4E-1 ... |OKSDEV 2022 A3 - ABS ....oiiiiiiiiiii | ...... | ....... |4 ......... | TAFE ], 440,000 |...98.1840 |................. 432,010 |.ooeeeeeeennns 440,000 [.eevvevennnnnns L 0LV N | B A [ PP [ PO 0 ... 4.714 |...... VAT L 3,457 |oueeeiiieenns 24,544 |....08/19/2022 ...)....05/01/2052 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and

Structured Securities 440,000 | XXX 432,010 440,000 440,000 0 0 0 XXX XXX XXX 3,457 24,544 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 46,730,838 | XXX 40,776,599 45,775,615 46,542,127 (64,59) 0 0 XXX XXX XXX 379,613 1,657,649 XXX XXX
00037B-AC-6 ..... ABB FINANCE (USA) INC ..ooooeeeiiiiiiiii e e .. 1.6 FE .. 1..92.2520 |eeeiiiiiiiiinns 581,188 592,961 ...11/20/2013 ... |....05/08/2042 ...
00108-AJ-9 ..... AEP TEXAS INC .. 2.BFE ..|... ...80.5880 |... 600,381 |.... ....144,076 ....04/29/2019 ... |[....05/01/2049 ...
001192-AH-6 ... SOUTHERN COMPANY GAS CAPITAL CORP L2.AFE .. . 101.8070 |. ..610,842 |. .655,828 |.. (1,99) |. ....11/20/2013 .. 03/15/2041 ...
00185A-AB-0 ..... AON PLC . .2BFE .. ...80.6490 |. .. 443,570 |. .625,335 |.. (2,831) | ....12/09/2021 .. 12/12/2042 ...
00206R-DF-6 ..... AT&T INC .2BFE .. . 105.9000 |. ..391,830 |. .376,305 |.. ... (220) |. ....03/21/2016 .. 08/15/2040
00206R-HZ-8 ..... ATET INC v [ e .2.BFE .. . 113.5760 |. .. 1,135,760 |. 1,224,717 .. ..(26,020) |. ....06/05/2019 .. 04/15/2031 ...
00217G-AC-7 ..... APTIV PLC weveviiiiiiieeeneeeeeeesseeesssesesesesesessnnsnnnns e oo , .2BFE .. ...79.1390 |. ..415,480 |. . .523,872 |.. ...02/00/2022 .. 05/01/2082 ...
007741-AL-9 ..... AERCAP |RELAND CAPITAL DAC .. Covrrs 1,2 s ..2BFE ..|... ...98.1910 |... . 600,000 |.. ... 600,116 ...03/27/2019 ... |....04/03/2026 ...
007741-AX-3 ..... AERCAP |RELAND CAPITAL DAC .. Coveren 1,2 s ..2BFE ..|... ...87.0330 |... . 380,000 |.. ....302,479 ....10/13/2023 ... |....01/30/2032 ...
00912X-AV-6 ..... AIR LEASE CORP 2 ..2BFE ..|.. ...94.5650 |... ..585,000 |.. ....573,428 ....09/21/2018 ... |[....04/01/2027 ...
023135-BJ4 ..... AMAZON.COM INC 2 .. 1.EFE ..|... ...90.1620 |... .1,000,000 |.. ....993,527 ...08/15/2017 ... |....08/22/2047 ...
02343U-AJ-4 ..... AMCOR FINANCE (USA) INC ..oevvvvvvrvrveireinrnreevreeeeens oee wen [ e 1,2 1l .. 2B FE ..|... ) . 103.9710 |... ..265,000 |.. ....262,526 ....06/17/2023 ...|....05/26/2033 ...
02361D-AM-2 ..... AMEREN ILLINOIS €O .ovvvvvvveieieiiiieiieieieeeeieeeeeeens e wen [ 1,2 0 LIFFE L 383,223 ...91.8240 |.................275,472 |................ 300,000 [....ccoeeennnnn 377,594 ...12/09/2021 ... |....12/15/2043 ...
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026874-DF-1 ..... AMERICAN INTERNATIONAL GROUP INC ......ovvvvvvvvnnnnnns foon ven ] unnnns 1,2 e L2BFE L 503,010 |...94.0590 |.................540,839 [.....cccrrnnnnnns 575,000 [.oeeviirinnnnnns 503,794 |oovvenniiinnnnnd 0 fooerrriinnnnn 784 |0 [0 4.800 |...... 5.816 ....07/07/2023 ...|....07/10/2045 ...
030400-AJ-4 ..... AMERICAN WATER CAPITAL CORP . .. 2.AFE ..|... .. 723,974 |...89.5370 |... . 720,000 |.. ....123,110 JLO I U ( (115 FORRRRRPRRt | B IR | ) AP 4.300 |...... 4.266 ....05/23/2014 ...|....12/01/2042 ...
031162-DS-6 ..... AMGEN INC .. 2.AFE ..|... .. 518,527 |. 103.3310 |... ..520,000 |.. ...518,561 O o 3 0 [0 5.600 |...... 5.624 ....02/16/2023 ...|....03/02/2043 ...
032654-AP-0 ..... ANALOG DEVICES INC .. 1.G FE ..|... .. 563,251 ]...90.9690 |... ..565,000 |.. 563,742 O e 70 |0 o0 e 4.500 |...... 4.523 ....12/01/2016 ...|....12/05/2036 ...
03522A-AJ-9 ... ANHEUSER-BUSCH COMPANIES LLC .. 1.G FE ..|... ,988,296 |...98.0240 |... . .1,922,000 |.. ,979,458 O [ (1,461 [0 [0 4.900 |...... 4.681 ....04/05/2019 ...|....02/01/2046 ...
037833-AT-7 ..... APPLE INC .. 1.BFE ..|... ,450,804 |...97.0830 |... ,354,308 |.... .1,395,000 |.. ,442 536 0 . o (1,455) o0 [0 | 4.450 |...... 4.199 ...07/31/2017 ...|....05/06/2044 ...
039936-AA-7 ..... ARES FINANCE CO. IV LLC ... .. 2.AFE ..|... .. 425,356 |...71.2470 |... 309,924 |.... ..435,000 |.. 425,711 O o 184 0 [0 3.650 |...... 3.774 ....01/13/2022 ...|....02/01/2052 ...
04316J-AB-5 ..... ARTHUR J. GALLAGHER & CO. . .. 2.BFE ..|... ...66.6920 |... 370,141 |.... ..555,000 |.. ...549,502 O 120 |0 o0 e 3.050 |...... 3.103 ....11/02/2021 ...|....03/09/2052 ...
04505A-AA-7 ..... ASHTEAD CAPITAL INC .2.CFE .. ...98.7830 |. ..197,566 |. .199,162 |.. .0 .5.500 |......5.562 ....08/056/2022 .. 08/11/2032
04650N-AB-0 ..... AT&T INC ..... .2.BFE .. ...98.6910 |. .. 1,968,885 |. 1,869,299 |.. .0 .5.350 |......5.951 ....08/31/2015 .. 09/01/2040
049560-AK-1 ..... ATMOS ENERGY CORP .. .1.GFE .. . 104.5100 |. ..663,639 |. 726,435 |.. .0 ......5.500 |......4.317 ....09/17/2014 .. 06/15/2041 ...
05348E-AZ-2 ..... AVALONBAY COMMUNITIES INC . .. 1.G FE ..|... ...81.3370 |... 439,220 |.... .. . ....601,556 O e (1,812) |0 o0 e 3.900 |...... 3.192 ...06/01/2021 ...|....10/15/2046 ...
05369A-AN-1 ..... AVIATION CAPITAL GROUP LLC .. .. 2.CFE ..|... . 101.9660 |... 489,437 |.... . 480,000 |.. ....468,030 O 496 |0 [0 6.250 |...... 6.933 ....10/16/2023 ...|....04/15/2028 ...
05379B-AR-8 ..... AVISTA CORP .. 1.G FE ..|... ...79.2240 |... 328,780 |.... ..415,000 |.. ....414,862 O 8 0 [0 e 4.000 |...... 4.002 ....03/08/2022 ...|....04/01/2052 ...
054561-AN-7 ..... EQUITABLE HOLDINGS INC .. .. 2.AFE ..|... ...92.8470 |... 478,162 |.... ....649,306 O e (3,499) |0 o0 e 5.000 |...... 3.412 ....10/01/2021 ...|....04/20/2048 ...
055780-AG-8 ..... BPCE SA .. 2.BFE ..|... ...70.5450 |... 465,597 |.... .. 660,000 J I N | I FORRRRRt | B ISP | B AU 3.582 |...... 3.582 ....10/13/2021 ...|....10/19/2042 ...
05723K-AF-7 ..... BAKER HUGHES HOLDINGS LLC . .. 1.G FE ..|... ...84.5850 |... 528,656 |.... 625,000 O o0 o0 [0 e 4.080 |...... 4.080 ...12/06/2017 ...|....12/15/2047 ...
06051G-KL-2 ..... BANK OF AMERICA CORP .. 2.AFE ..|... .. 87.8010 |... ,317,015 |.... ,218,601 O 5,221 |0 [0 e 3.846 |...... 5.914 ....10/13/2023 ...|....03/08/2037 ...
06406F-AC-7 ..... BANK OF NEW YORK MELLON CORP |- TEFE L ...95.7050 |... 404,832 |.... ....421,189 LU R £+ I N | I RPN | ) A 2.800 |...... 2.991 ...05/22/2017 ...|....05/04/2026 ...
06675F-BB-2 ..... BANQUE FEDERATIVE DU CREDIT MUTUEL SA .. 1.EFE .. . 103.2420 |. ..542,021 |. .525,000 |.. .0 .5.790 |......5.790 ....07/05/2023 .. 07/13/2028
06738E-AV-7 ..... BARCLAYS PLC L2.AFE .. ...93.5890 |. ..252,690 |. .345,383 |.. .0 .4.950 |......3.223 ...10/01/2021 .. 01/10/2047
06738E-CA-1 ..... BARCLAYS PLC ... L2.AFE .. . 101.1710 |. ..303,513 |. .276,499 |.. .0 .5.746 |......6.872 ....10/13/2023 .. 08/09/2033
072863-AH-6 ..... BAYLOR SCOTT & WHITE HOLDINGS ........ccvvvnnvrvvrnnnnns foun one .1.DFE .. ...83.2270 |. 420,29 .505,000 |.. .0 A777 ... 7T ....01/14/2021 .. 11/15/2030 ...
075887-BG-3 ..... BECTON DICKINSON AND €O ..eeevveeeeeeeeeeeeeeeeeeis feen e .2.BFE .. ...93.4470 |. ..537,320 513,974 |.. .0 ......4.685 |......5.548 ...07/07/2023 .. 12/15/2044 ...
084664-BL-4 ..... BERKSHIRE HATHAWAY FINANCE CORP .. .. 1.CFE ..|... ,154,400 |. 113.0140 |... ..1,130,140 |.... ,111,466 O [ (4,552) |0 o0 e 5.750 |...... 4.749 ...11/28/2011 ...|....01/15/2040 ...
08661U-AB-2 ..... BETH ISRAEL DEACONESS MEDICAL CENTER INC . 2 s .. 1.G FE ..|... .. 295,000 |...64.2630 |... ..189,576 |.... ....295,000 JL I N | I ARt | B IR | B AU 3.080 |...... 3.080 ....11/02/2021 ...|....07/01/2051 ...
09256B-AG-2 ..... BLACKSTONE HOLDINGS FINANCE CO LLC ..ovvvvnvvvivnnnnfon e | e [T s .. 1.EFE ..|... .. 662,656 |...91.8740 |... 463,94 |.... ....651,508 JLUJ P (074 )N N | I RPN | ) AN 5.000 |...... 3.078 ....10/01/2021 ...|....06/15/2044 ...
09659T-2C-4 ... BNP PARIBAS SA - 2.AFE ... .. 660,257 |...69.6390 |... 483,991 |.... ....663,310 O [ 1,381 |0 0 e 2.824 |...... 3.172 ....10/01/2021 ...|....01/26/2041 ...
097023-AG-0 ..... BOEING CO . |- 2.CFE ..|... 1,001,506 |. 121.7130 |... 876,334 |.... ....851,316 O [ (12,884) |0 o0 e 8.625 |...... 5.715 ....03/22/2006 ...|....11/15/2031 ...
101137-AT-4 ... BOSTON SCIENTIFIC CORP .. 2.AFE ..|... .. 292,354 ]...95.1970 |... 279,879 |.... .. ...292,752 JLU N U S(s I APt | B IR | B AU 4.550 |...... 4.589 ...02/21/2019 ...|....03/01/2039 ...
10922N-AH-6 ..... BRIGHTHOUSE FINANCIAL INC . .2.CFE .. ...65.7850 |. .. 141,438 |. ..215,000 214,854 |.. .0 .3.850 |......3.854 ....11/10/2021 .. 12/22/2051 ...
11120V-AL-7 ..... BRIXMOR OPERATING PARTNERSHIP LP .2.CFE .. ...83.8770 |. ..541,007 |. ..645,000 .483,436 |.. .0 .2.500 |......6.758 ....10/17/2023 .. 08/16/2031
11271L-AB-8 ..... BROOKFIELD FINANCE INC .. .1.GFE .. ...86.9240 |. ..195,579 |. ..225,000 .229,623 |.. .0 .4.700 |......4.557 ....01/11/2018 .. 09/20/2047
T762N-AA-2 ... BRYANT UNIVERSITY .. . 1.GFE .. . 108.0100 |. ..513,048 |. .475,000 |.. .0 .5.822 |......5.821 ....04/22/2022 .. 06/01/2048
12189L-AJ-0 ..... BURL INGTON NORTHERN SANTA FE LLC .1.GFE .. ...92.3150 |. ..923,150 |. .997,238 |.. .0 ......4.400 |......4.422 ....02/28/2012 .. 03/15/2042 ...
124857-AF-0 ..... PARAMOUNT GLOBAL .. 2.CFE ..|... ...90.4030 |... 533,378 |.... ....652,318 0 e (2,331) 0 o0 e 5.900 |...... 4.965 ...06/06/2014 ...|....10/15/2040 ...
125523-AK-6 ..... CIGNA GROUP .. 2.AFE ..|... ...95.0740 |... 537,168 |.... ....563,949 O i 21 o0 [0 4.900 |...... 4.913 ....09/06/2018 ...|....12/15/2048 ...
12661P-AD-1 ..... CSL FINANCE PLC .. .. 1.G FE ..|... ...95.3040 |... 447,929 |.... . ....471,763 JO N U (11D N FOSRRRPt | B IR | ) FOU 4.625 |...... 4.5%4 ....04/21/2022 ...|....04/27/2042 ...
126650-CN-8 ..... CVS HEALTH CORP .. .. 2.BFE ..|... ...94.6080 |... ,130,566 |.... 1, ,195,563 LU SR (N N | I RN | ) AN 5125 |...... 5.121 ...07/14/2015 ...|....07/20/2045 ...
12803R-AC-8 ..... CAIXABANK SA s .. 2.BFE ..|... . 105.5920 |... 527,960 |.... 485,933 0 e 288 |0 o0 6.840 |...... 7.224 ....10/13/2023 ...|....09/13/2034 ...
133434-AB-6 ..... CAMERON LNG LLC 12 .. 1.G FE ..|... ...85.1470 |... 429,992 |.... ....506,599 O e (M) |0 [0 e 3.302 |...... 3.268 ....12/05/2019 ...}|....01/15/2035 ...
136375-BE-1 ..... CANADIAN NATIONAL RAILWAY CO .. Tons .. 1.F FE ..|... . 114.3390 |... 571,695 |.... ....563,484 JL I O 111D N ARt | B IR | ) FOPN 6.712 |...... 5.312 ...09/23/2009 ... |....07/15/2036 ...
136385-AJ-0 ..... CANADIAN NATURAL RESOURCES LTD ... 1. |- 2.AFE L . 106.2980 |... 568,694 |.... ....633,634 LU SRR ST 61N N | N RPN | ) AN 6.500 |...... 4.612 ....06/13/2019 ...|....02/15/2037 ...
14040H-BJ-3 ..... CAPITAL ONE FINANCIAL CORP .. 2 .2.CFE .. ...98.0360 |. ..367,635 |. .375,457 |.. .0 ......4.200 |......4.130 ...10/27/2015 .. 10/29/2025 ...
14040H-CG-8 ..... CAPITAL ONE FINANCIAL CORP .....cevevvvvunniniiennnnnnes .. 2.CFE ..|... .. 121,829 |...75.7610 |... 136,370 |.... . 180,000 |. ... 122,825 O 996 0 0 2.359 |...... 7.435 ...10/13/2023 ... |....07/29/2032 ...
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14149Y-BM-9 ..... CARDINAL HEALTH INC ..oviiiiiiiiieeiiiiieeeccvnnineees oo ven | s 1,2 e L2BFE L 665,000 |...85.5550 |........coeeennnn 568,941 |..oeeiiiiiinnnn 665,000 |.oevvvneninnnns 665,000 |..oevvnnnninnens (O R | R PN | I AR | B KN 4.368 |...... 4.368 ....06/01/2017 ...|....06/15/2047 ...
141781-B0-6 ..... CARGILL INC 2 s .. 1.F FE ..|... ..519,761 |...81.9480 |... O e 28 o0 o0 e 1.700 |...... 1.705 ....01/28/2021 ...|....02/02/2031 ...
149123-BN-0 ..... CATERPILLAR INC .. AT .. 1.F FE ..|... 1,018,053 |. 112.6540 |... LU R (112 DN MO | I RPN | ) SN 6.050 |...... 5.919 ....10/18/2006 ...|....08/15/2036 ...
150890-AY-0 ..... CELANESE US HOLDINGS LLC .. 12 .. 2.CFE ..|... .. 257,925 |. 108.4600 |... . O i e 96 |0 o0 6.700 |...... 7.075 ...10/13/2023 ...|....11/15/2033 ...
15135B-AV-3 ..... CENTENE CORP 12 .. 3.AFE ..|... .. 483,395 |...89.7230 |... ....485,949 O 2,854 |0 [0 3.375 |...... 6.642 ....10/16/2023 ...|....02/15/2030 ...
15189X-AN-8 ..... CENTERPOINT ENERGY HOUSTON ELECTRIC LLC ... 12 .. 1.F FE ..|... .. 584,986 |...91.6150 |... ....585,966 O e M9 0 [0 e 4.500 |...... 4.552 ....03/12/2014 ...|....04/01/2044 ...
15953P-AN-9 ... CHAPMAN UNIVERSITY 12 .. 1.F FE ..|... .. 565,000 |...68.8270 |... ....565,000 LU RN | N | RN | B SN 2.9% |...... 2.9% ....08/056/2021 ...|....04/01/2051 ...
161175-BA-1 ... CHARTER COMMUNICATIONS OPERATING LLC . 12 .. 3.AFE ..|... .. 377,793 |...98.2610 |... ... 378,011 O e 217 0 [0 e 6.484 |...... 7.731 ....10/16/2023 ...|....10/23/2045 ...
17275R-AF-9 ..... CISCO SYSTEMS INC ....vvvvnrnnne 1. .1EFE .. 707,923 |. 106.4490 |. .685,999 |.. .0 .5.500 |......3.873 ....03/14/2019 .. 01/15/2040
18539U-AD-7 ..... | CLEARWAY ENERGY OPERATING LLC .... 1, .3.BFE .. 499,450 |.. 88.0810 |. .499,579 |.. .0 . .3.750 |......3.764 ... 1170272021 .. 02/15/2031
19828T-AB-2 ..... COLUMBIA PIPELINES OPERATING COMPANY LLC . 1, L2.AFE .. 299,892 |. 104.7270 |. .299,948 |.. .0 .. 56 | ......6.036 |......6.036 ....08/02/2023 .. 11/15/2033 ...
20030N-AN-3 ..... COMCAST CORP .. 1.G FE ..|... 1,086,090 |. 113.3550 |... .1,000,000 |.. ,058,426 O e (2,874) |0 [0 e 6.450 |...... 5.810 ....07/26/2010 ...|....03/15/2037 ...
20030N-CL-3 ..... COMCAST CORP ... .. 1.G FE ..|... ..781,689 |...96.5630 |... . 780,000 |.. ....781,635 0 | e (78) [0 |0 e, 4.600 |...... 4.580 ....10/02/2018 ...|....10/15/2038 ...
200340-A0-0 ..... COMERICA INC ... .. 2.AFE ..|... .. 683,341 ]...94.0080 |... . 675,000 |.. ....677,152 0 . e (789) [0 o0 [ 3.800 |...... 3.668 ....04/10/2015 ...|....07/22/2026 ...
202795-HK-9 ... COMMONWEALTH EDISON €O ..evvvveeevvvnnieeeceiviineeeens foeevee [ e [T .. 1.F FE ..|... .. 479,595 |. 108.0540 |... . 500,000 |.. ....487,085 O o890 |0 [0 5.900 |...... 6.205 ....03/16/2007 ...|....03/15/2036 ...
205887-CD-2 ..... CONAGRA BRANDS INC 2 s .. 2.CFE ..|... ...97.8990 |... ..585,000 |.. ....583,569 0 i 62 0 o0 e 5.300 |...... 5.324 ....10/15/2018 ...|....11/01/2038 ...
209111-GC-1 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... 2 s .. 2.AFE ..|... ...70.6990 |... 173,213 |.... ..245,000 |.. ....245,000 LI RN | I N | RPN | B SN 3.200 |...... 3.200 ....11/29/2021 ... |....12/01/2051 ...
225313-AN-5 ... CREDIT AGRICOLE SA ...eeeeeeeeeeeeeeenieeeeeennieeeeeeen oo wen | Connn | s .. 2.AFE ..|... ...68.7890 |... 275,156 |.... . 400,000 |.. ....382,593 0 [ 763 |0 o0 e 2.811 |...... 3.143 ...11/3072021 ...|....01/11/2041 ...
235851-AR-3 DANAHER CORP 2 s .. 1.G FE ..|... ...92.6810 |... 514,380 |.... ....553,9% L R A N | I RN | ) AN 4.375 |...... 4.388 ....09/10/2015 ...|....09/15/2045 ...
244199-BD-6 ..... |DEERE & CO ... .. 1.F FE .. . 105.6610 |. ..1,056,610 |. .999,073 |.. .0 .5.375 |......5.3%4 ....10/13/2009 .. 10/16/2029
250847-EK-2 ..... |DTE ELECTRIC CO ..... 1FFE .. ...83.2860 |. ..607,988 |. 729,336 |.. .0 .3.950 |......3.957 ....06/27/2015 .. 06/15/2042
25468P-CR-5 ..... [DIS 4.125 12/01/41 MIN .. . 1.GFE .. ...89.7360 |. ..897,360 |. 991,544 |.. .0 4,125 |......4.193 ....11/29/2011 .. 12/01/2041
260543-CE-1 . | DOW CHEMICAL CO ..vvvvvvieieiiiniieeeecenieeeeceniiee foee ee .2.BFE .. ...98.1060 |. 981,060 .987,790 |.. .0 .5.250 |......5.357 ... 11/17/2011 .. 11/15/2041 ...
26078J-AE-0 ..... DUPONT DE NEMOURS INC ...eeeeeeeieeeeeineie e eeeeeiee feen o L2.AFE .. . 102.5670 |. ..579,504 .. .565,000 |.. .0 ......5.319 |......5.318 ....11/14/2018 .. 11/15/2038 ...
26138E-AT-6 ..... KEURIG DR PEPPER INC ... .. 2.BFE ..|... ...90.5870 |... 579,757 |.... . 640,000 |.. ....611,328 O e 728 o0 [0 e 4.500 |...... 4.834 ....06/30/2019 ...|....11/15/2045 ...
26442C-AH-T ... DUKE ENERGY CAROLINAS LLC . .. 1.F FE ..|... . 101.090 |... 707,672 |.... . 700,000 |.. ... 819,016 0 e (5,283) |0 o0 e 5.300 |...... 3.872 ....04/02/2019 ...|....02/15/2040 ...
26884U-AG-4 ..... EPR PROPERTIES .. 2.CFE ..|... ...82.9370 |... 170,021 |.... ....204,108 O iin 96 o0 [0 3.600 |...... 3.664 ....10/25/2021 ...|....11/15/2031 ...
29250R-AT-3 ... ENBRIDGE ENERGY PARTNERS LP . .. 2.AFE ..|... ...98.4500 |... 492,250 |.... ....494,024 O 211 0 [0 e 5.500 |...... 5.611 ....09/06/2011 ...|....09/15/2040 ...
29366M-AA-6 ..... ENTERGY ARKANSAS LLC .. 1.F FE ..|... ...85.5%0 |... 530,69 |.... ... 617,041 LI R 1< T N | RN | B SN 4.200 |...... 4.231 ....03/13/2019 ...|....04/01/2049 ...
29379V-BC-6 ..... ENTERPRISE PRODUCTS OPERATING LLC .. 2.AFE ..|... ...98.1270 |... 937,113 |.... . ...957,563 O e (B7) 0 o0 e 5.100 |...... 5.079 ....02/11/2014 ...|....02/15/2045 ...
30161M-AG-8 ..... CONSTELLATION ENERGY GENERATION LLC .2.BFE .. . 106.9140 |. ..534,570 |. . 500,000 499,491 |.. .0 .6.250 |......6.260 ....09/16/2009 .. 10/01/2039 ...
30231G-Al-2 ..... EXXON MOBIL CORP . .1.DFE .. ...89.1310 |. ..793,266 |. . 890,000 .900,209 |.. .0 4114 ]......4.032 ....02/26/2021 .. 03/01/2046
303250-AF-1 ..... FAIR ISAAC CORP .. .3.BFE .. ...94.6360 |. ..525,230 | ..555,000 .560,294 |.. .0 .4.000 |......2.978 ....12/20/2021 .. 06/15/2028
316773-DK-3 ..... FIFTH THIRD BANCORP L2.AFE .. . 104.1180 |. ..510,178 |. ..490,000 .480,849 |.. .0 .6.339 |......6.750 ....10/13/2023 .. 07/27/2029
361841-AR-0 ..... GLP CAPITAL LP ... L3.AFE .. ...84.4250 |. ..105,531 |. ..125,000 124,361 |.. .0 ... 3,250 |......3.328 ....12/07/2021 .. 01/15/2032 ...
370334-CJ-1 ..... GENERAL MILLS INC .. .. 2.BFE ..|... ...93.6970 |... . 610,000 |.. ....608,947 O e 28 o0 o0 e 4.700 |...... 4.712 ....04/03/2018 ...|....04/17/2048 ...
375558-AX-1 ..... GILEAD SCIENCES INC .. 2.AFE ..|... ...96.4000 |... ..895,000 |.. ....897,373 LU R (1)) MO | I RPN | ) A 4.800 |...... 4.779 ....10/10/2018 ...|....04/01/2044 ...
377372-AE-7 ..... GLAXOSMITHKLINE CAPITAL INC evvvveneeeeennieeeeeennn foovee [ e [T s 1.FFE ... . 116.1090 |... ..530,000 |.. ....648,538 0 [ (5,865) |oeneeeeeeeeen0 [0 e 6.375 |...... 4.276 ...10/12/2018 ...|....05/15/2038 ...
38141G-FD-1 ..... GOLDMAN SACHS GROUP INC ... .. 2.BFE ..|... . 110.0740 |... ....721,524 LU SRR 11D N N | I RPN | ) AN 6.750 |...... 6.647 ....10/13/2023 ...}|....10/01/2037 ...
38141G-XA-7 ..... GOLDMAN SACHS GROUP INC ... .. 1.F FE ..|... ...90.4250 |... ....517,250 O e 1,796 |0 o0 e 4.411 ... 5.784 ....07/07/2023 ...|....04/23/2039 ...
404280-CC-1 ..... HSBC HOLDINGS PLC .. .. 1.G FE ..|... ...93.3990 |... ....930,000 L RN | N | RPN | ) AN 3.973 |...... 3.973 ...05/15/2019 ...|....05/22/2030 ...
404280-DH-9 ... HSBC HOLDINGS PLC .. .. 1.G FE ..|... . 100.4330 |... 492,122 |.... . . ....451,824 O e 71 0 o0 e 5.402 |...... 6.509 ....10/13/2023 ...|....08/11/2033 ...
406216-BE-0 ..... HALLIBURTON CO ..evvvveveviiieeeecviiieeeees .. 2.AFE ..|... ...93.7660 |... 632,921 |.... . 675,000 |.. ....715,585 0. (130 |0 [0 4.750 |...... 4.293 ....10/09/2014 ...|....08/01/2043 ...
416515-BF-0 ..... HARTFORD FINANCIAL SERVICES GROUP INC L2.AFE .. ...77.4690 |. ..468,687 |. . 605,000 .669,813 |.. .0 (1,661) | ......3.600 |......2.998 ...11/30/2021 .. 08/19/2049 ...
437076-AS-1 ..... HOME DEPOT INC ... . 1.FFE ..|.. L 111.7740 ... 866,249 |.... . 775,000 |. ...893,212 .0 .. .. (6,682) [...cccoceiinnnn0 o0 |, 5.875 [...... 4.325 ...10/10/2018 ...|....12/16/2036 ...
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438516-AR-7 ..... HONEYWELL INTERNATIONAL INC ...coevvvvenneviiiiiineeeensfon ven | s T LFFE L 498,145 |. 109.7390 500,000 |.eeevvunnniennnns 499,061 |....ceevvvnnnnnn (U R . R | I AR | R RPN Y (1 VI RN 5.722 ...03/22/2006 ... |....03/15/2036 ...
446150-BC-7 ..... HUNTINGTON BANCSHARES INC . .. 2.AFE ..|... .. 499,381 |. 103.1130 |... . 500,000 |.. ....499,417 O e 35 o0 foil0 1l16.208 |- 6.236 ....08/15/2023 ...|....08/21/2029 ...
452308-A0-2 ... ILLINOIS TOOL WORKS INC ... .. 1.EFE ..|... .. 545,320 |. 100.2540 |... . 480,000 |.. ....545,559 O e (2,851 0 [0l 40875 | 3.807 ....03/14/2019 ...|....09/15/2041 ...
458140-AK-6 ..... INTEL CORP .. 1.F FE ..|... ...97.7560 |... ....499,426 O e (156) [0 o0 024,800 |- 4.725 ....02/24/2014 ...|....10/01/2041 ...
45823T-AL-0 ..... INTACT FINANCIAL CORP ... .. 2.AFE ..|... . 100.1620 |... ...230,000 O 0 0 [0 00050459 | 5.459 ...09/16/2022 ...|....09/22/2032 ...
45866F-AX-2 ..... INTERCONT INENTAL EXCHANGE INC .. 1.G FE ..|... ...92.4561 |... O e 12 0 [0 el 40950 | 5.040 ....06/12/2022 ...|....06/15/2052 ...
459506-AL-5 ..... INTERNATIONAL FLAVORS & FRAGRANCES INC . .. 2.CFE ..|... ...84.8750 |... ... 500,811 O e 28 0 [0 0022.5.000 |- 5.017 ....09/24/2018 ...|....09/26/2048 ...
46051M-AF-9 ..... INTERNATIONAL TRANSMISSION CO .... .. 1.F FE ..|... .. 88.6170 |... ....653,204 O e (A783) [0 eeeiiiiieel0 el 40625 | 2.973 ....12/09/2021 ...|....08/15/2043 ...
46625H-HV-5 . JPMORGAN CHASE & CO ........... . .. 1.EFE .. . 103.9060 |. .993,204 |.. .0 .5.563 ....10/14/2010 .. 10/15/2040
472319-AE-2 ..... | JEFFERIES FINANCIAL GROUP INC . 1. .2.BFE .. . 103.8280 |. .499,492 |.. .0 .6.484 ....06/04/2007 .. 06/08/2027
478160-BV-5 ..... [ JOHNSON & JOHNSON .............. 1, 1AFE .. ...87.4880 |. . . .876,99% |.. .0 b 3728 ....02/26/2016 .. 03/01/2046 ...
482558-AA-4 ..... KKR GROUP FINANCE CO X LLC .. 1 .. 1.F FE ..|... ...68.9990 |... 386,3%4 |.... ....558,265 O e 38 0 [0 1000032250 |- 3.267 ...12/01/2021 ...|....12/15/2051 ...
485134-8S-8 ..... EVERGY METRO INC . 1 .. 1.F FE ..|... ...82.1360 |... 472,282 |.... ....572,676 O e 51 0 [0l 40125 | 4.151 ....03/18/2019 ...|....04/01/2049 ...
48666K-AX-7 ... 12 .. 3.BFE ..|... . 103.9250 |... 394,915 |.... ....424,973 O e (12,119) [0 feeeeiiiiieeeenl0 -l 6.875 | 3.226 ....12/21/2021 ...|....06/15/2027 ...
49338C-AC-7 ..... KEYSPAN GAS EAST CORP ... 12 .. 2.AFE ..|... ...69.3300 |... 346,650 |.... ... 500,000 O 0 0 [0 0000.3.586 |l 3.586 ....01/12/2022 ...|....01/18/2052 ...
500760-AE-6 ..... KRAFT HEINZ FOODS CO .... B IR .. 2.BFE ..|... ...96.3250 |... 529,788 |.... . .. ....504,386 O e 890 [0 i l0 002225000 |- 5.735 ....07/07/2023 ...|....06/04/2042 ...
501044-CT-6 ..... KROGER CO ... 12 .. 2.BFE ..|... ...96.1360 |... 615,270 |.... . 640,000 |.. ....690,209 O e (1,564) a0 [0 000050150 | 4.541 ...10/09/2014 ...|....08/01/2043 ...
501889-AD-1 ..... LKQ CORP 12 .. 2.CFE ..|... . 102.3470 |... 179,107 |.... . 175,000 |.. ....174,828 O e 12 0 [0 00050750 |- 5.M ....05/16/2023 ...|....06/15/2028 ...
50203U-AA-1 ..... LBJ INFRASTRUCTURE GROUP LLC 12 .. 2.BFE ..|... ...67.9210 |... 458,467 |.... . 675,000 |.. ... 675,000 O 0 0 [0 00000030797 | 3.797 ....12/08/2021 ...|....12/31/2057 ...
53079E-BH-6 ..... LIBERTY MUTUAL GROUP INC .. 1, .2.BFE .. ...76.3560 |. ..370,327 |. ..485,000 .484,871 |.. .0 . 4.502 ....06/04/2019 .. 06/15/2049
532457-BR-8 . ELI LILLY AND CO . 1, .1EFE .. ...89.4980 |. ..505,664 |. ..565,000 .563,801 |.. .0 .4.082 ....01/15/2019 .. 05/15/2047
548661-DS-3 . LOWE'S COMPANIES INC . 1, L2.AFE .. ...88.2180 |. . 727,000 726,952 |.. .0 .4.550 ...04/03/2019 .. 04/05/2049
55608J-AZ-1 ..... MACQUARIE GROUP LTD 2, L2.AFE .. ...82.2050 |. . 640,000 482,762 |.. .0 .6.512 ....10/16/2023 .. 01/14/2033 ...
559080-AG-1 ..... MAGELLAN MIDSTREAM PARTNERS LP 1, .2.BFE .. ...93.1430 |. ..540,000 .554,139 |.. .0 ... 4.941 ...02/25/2014 .. 10/15/2043 ...
570535-AT-1 ..... MARKEL GROUP INC 1 .. 2.BFE ..|... ...93.0290 |... ..515,000 |.. ....513,275 O e 3 0 [0 000225.000 |- 5.023 ....06/15/2019 ...|....05/20/2049 ...
573284-AU-0 ..... MARTIN MARIETTA MATERIALS INC .... 12 .. 2.BFE ..|... ...87.6730 |... ..545,000 |.. ....543,457 O e 36 [0 feeil0 40250 |- 4.269 ....12/06/2017 ...|....12/15/2047 ...
579780-AP-2 ..... MCCORMICK & COMPANY INC 12 .. 2.BFE ..|... ...85.2790 |... ... 501,117 LU R 170 PO N RPN | I R 3044 I AN 4.185 ....08/10/2017 ...|....08/15/2047 ...
58013\-FC-3 ..... MCDONALD'S CORP 12 .. 2.AFE ..|... ...91.4470 |... ....811,956 O e (48) [0 o0 el 40450 | 4.433 ...03/15/2018 ...|....03/01/2047 ...
581760-AS-4 ..... MCLAREN HEALTH CARE CORP .. AT .. 1.EFE ..|... ...92.7350 |... 204,017 |.... ....209,897 O e 471 0 [0l 40534 | 4.985 ....08/30/2022 ...|....05/15/2038 ...
582839-AG-1 ..... MEAD JOHNSON NUTRITION CO ...eeeeeeeeeeeeeemeneeeees foen o 12 .. 1.G FE ..|... ...93.5410 |... 486,413 |.... .. ...519,674 O 9 0 [0 .1 40600 |- 4.605 ...05/07/2014 ...|....06/01/2044 ...
585055-BU-9 ..... MEDTRONIC INC .. 1. .1.GFE .. ...97.1680 |. ..129,233 | ..133,000 .140,423 |.. .0 .4.224 ....03/21/2017 .. 03/15/2045 ...
59156R-BL-1 ..... METLIFE INC . 1. . 1.GFE .. ...94.2930 |. .. 471,465 |. . 500,000 .634,257 |.. .0 .2.992 ....12/09/2021 .. 12/15/2044 ...
594918-BT-0 ..... MICROSOFT CORP . 1, 1AFE .. ...87.5320 |. .2,070,000 .2,060,225 |.. .0 .3.731 ....07/31/2017 .. 08/08/2046
615369-AY-1 ..... MooDY'S CORP 1, L2.AFE .. .. 81.8110 |. ..550,000 .540,874 |.. .0 .3.847 ...02/22/2022 .. 02/25/2052
61747Y-ES-0 ..... MORGAN STANLEY 2, L2.AFE .. ...97.3100 |. ..205,000 .182,049 |.. .0 ......6.586 ....10/13/2023 .. 04/20/2037 ...
617482-V9-2 ..... MORGAN STANLEY ... .. 1.EFE ..|... . 115.5220 |... .1,000,000 |.. ....990,784 O e 252 o0 feiiil0 1l 8L375 | 6.461 ...07/19/2012 ...|....07/24/2042 ...
62952E-AC-1 ... NYU LANGONE HOSPITALS ..evvnivievininneeeiiinieeeeennns foenvee [ e [T .. 1.F FE ..|... ...94.3290 |... . 500,000 |.. ... 616,174 O e (3,946) [0 o0 el 40784 | 3.226 ...01/12/2022 ... |....07/01/2044 ...
63111X-AJ-0 ..... NASDAQ INC 2 s .. 2.BFE ..|... . 103.8850 |... ....219,961 O e 28 o0 [0 nnl050550 | 5.552 ....06/22/2023 ...|....02/15/2034 ...
632525-BC-4 ..... NATIONAL AUSTRALIA BANK LTD . B IR .. 2.AFE ..|... . 105.8910 |... ....474,087 O 316 0 [0l 6429 | 6.918 ....10/16/2023 ...|....01/12/2033 ...
637417-AM-8 ..... NNN REIT INC 12 .. 2.AFE ..|... ...87.4900 |... ... 651,760 O e (3,283) [0 o l0 ].24.800 |- 3.357 ....10/01/2021 ...|....10/15/2048 ...
637432-\R-2 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN . 12 .. 1.G FE ..|... ...86.0990 |... 482,154 |.... ....557,857 O i 47 fennl0 [0 nl040400 |- 4.426 ....10/24/2018 ...|....11/01/2048 ...
638612-AM-3 ..... NATIONWIDE FINANCIAL SERVICES INC 1,2 e .. 1.G FE ..|... ...79.2340 |... 435,787 |.... .. . ....579,661 JLO I O (1+1: N FORURRRRt | R FUUUUPRPRRRIN | ) AR 841 ) AU 3.579 ...05/10/2021 ...|....11/30/2049 ...
655844-CC-0 ... NORFOLK SOUTHERN CORP 1,2 e .. 2.AFE ..|... ...84.9540 |... 390,788 |.... . 460,000 |.. ....457,239 O e 81 0 [0 000040100 |- 4.138 ....04/29/2019 ...|....05/15/2049 ...
662352-AB-9 . NORTHWELL HEALTHCARE INC 1. . 1.GFE .. . 105.9860 |. ..370,951 |. ..350,000 .386,376 |.. .0 ......5.297 ....05/16/2022 .. 11/01/2043 ...
66989H-AH-1 ..... NOVARTIS CAPITAL CORP ... 1.. . 1.EFE ..|.. ...95.7210 |... 607,828 |.... ..635,000 |. ...667,949 O (1,029) |0 o0 ).00040400 . 4.024 ...01/15/2019 ...|....05/06/2044 ...
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670346-AQ-8 ..... NUCOR CORP ... ceeii e s L 2AFE L 541,131 [...90.7940 |.................494,827 |....ccooeerrnnnnn 545,000 [...oeeiivnnnnnnns 541,535 |oovvunniiiiinnnnd (VR R £ N | I AR | B RO 311 1 I RN 4.443 ....04/23/2018 ...|....05/01/2048 ...
67077M-AG-3 ..... NUTRIEN LTD .... .. 2.BFE ..|... 1,008,890 |. 100.5260 |... .1,000,000 |.. .... 1,006,698 O e (284) [0 feeeiiieel0 el 50625 |l 5.563 ....04/10/2018 ...|....12/01/2040 ...
67077M-AS-7 ..... NUTRIEN LTD .... s .. 2.BFE ..|... .. 634,040 |...97.1290 |... ... 630,000 |.. LU R £ ic) N N N RPN | ) RO 2022 1 N AN 5.207 ....04/10/2018 ...|....01/15/2045 ...
677050-AL-0 ..... OGLETHORPE POMWER CORP 2 s .. 2.AFE ..|... ..672,899 |...80.1950 |... . 610,000 |.. . O e (714 0 o0 el 40250 |- 3.609 ....12/01/2021 ...|....04/01/2046 ...
68233J-8G-8 ..... ONCOR ELECTRIC DELIVERY COMPANY LLC .. 2 s .. 1.F FE ..|... ..634,378 |...85.8570 |... ..635,000 |.. ....634,412 O e B8 0 [0 000040100 |- 4.106 ....08/07/2018 ...|....11/15/2048 ...
68389X-AH-8 ..... ORACLE CORP ... N L, .. 2.BFE ..|... 1,378,141 |. 106.3040 |... .1,130,000 |.. ,316,611 O e (8,075) [0 o0 el 6125 | 4.622 ...10/10/2018 ...|....07/08/2039 ...
690470-AB-8 ..... OVINTIV INC .... 12 .. 2.CFE ..|... .. 149,960 |. 102.0340 |... ... 150,000 |.. 149,939 O e D) 0 [0 0000050650 | 5.661 ....06/16/2023 ...|....05/15/2028 ...
69352P-AH-6 ... PPL CAPITAL FUNDING INC 12 .. 2.AFE ..|... ...81.0260 |... . 705,000 |.. ... 711,310 JLO I AU ( [+ FORRRRRRRRR | R FEUPPRRRRRRPIN | ) AR’ S (1[4 ) AU 4.630 ...11/23/2015 ... |....06/01/2043 ...
694308-HH-3 ..... [PACIFIC GAS AND ELECTRIC CO . 1, .2.CFE .. ...83.4420 |. . 665,000 475,702 |.. .0 .7.516 ....10/17/2023 .. 02/15/2044
695114-BX-5 ..... PACIF | CORP 1. 1.FFE .. . 104.9290 |. .1,000,000 .1,032,748 |.. .0 .5.489 ....09/15/2009 .. 08/15/2034
713448-DV-7 ..... PEPSICO INC .. 1, .1EFE .. ...88.8950 |. . . ..965,000 .961,375 |.. .0 ......4.025 ....04/27/2017 .. 05/02/2047 ...
718546-AL-8 ..... PHILLIPS 66 .... 1 .. 2.AFE ..|... ...95.7870 |... 622,616 |.... . 650,000 |.. ... 676,685 O e (782) [0 o0 el 40875 | 4.568 ...02/27/2018 ...|....11/15/2044 ...
718547-AP-7 ..... PHILLIPS 66 CO 1 .. 2.AFE ..|... ...93.3390 |... 266,016 |.... ... 281,780 O v (118 0 [0 000040900 |- 4.984 ....10/12/2016 ...|....10/01/2046 ...
72650R-BE-1 ..... PLAINS ALL AMERICAN PIPELINE LP . 1 .. 2.CFE ..|... ...83.6810 |... 552,295 |.... ....660,427 O e (12) 0 e l0 40700 |- 4.695 ....05/09/2014 ...|....06/15/2044 ...
740189-AP-0 ..... PRECISION CASTPARTS CORP 1 .. 1.CFE ..|... ...90.1350 |... 428,141 |.... ....508,356 O e (98 0 [0l 4375 | 3.889 ....04/09/2019 ...|....06/15/2045 ...
744320-CD-5 ...... PRUDENTIAL FINANCIAL INC 12 .. 1.G FE ..|... ...87.8850 |... 439,425 |.... ....586,334 O e (2,271 [0 o0 e 40448 | 3.370 ....05/10/2021 ...|....03/27/2048 ...
T44448-0G-4 ... PUBLIC SERVICE COMPANY OF COLORADO . 12 .. 1.F FE ..|... .. 78.8700 |... 705,887 |.... . .. ....843,885 O e 1,798 [0 [0 000.3.600 |- 4.038 ....07/23/2014 ...|....09/15/2042 ...
744560-AV-8 ..... PUBLIC SERVICE ELECTRIC AND GAS CO . B | .. 1.F FE ..|... . 103.3110 |... 640,528 |.... . 620,000 |.. ...768,330 0 e (6,687) |0 o0 eel25.500 |- 3.543 ...04/08/2015 ...|....03/01/2040 ...
745332-BIi-5 ... PUGET SOUND ENERGY INC .. 1. .. 1.G FE ..|... . 109.6320 |... 548,160 |.... ... 500,000 |.. 500,000 0. R | N AR (N NN . D 023 RN 6.724 ....06/26/2006 ...|....06/15/2036 ...
75513E-CB-5 . RTX CORP .. 1. L2.AFE .. ...92.4510 |. ..924,510 |. .1,000,000 .1,211,203 |.. .0 (8,632) |- .3.151 ....11/29/2011 .. 12/15/2041
75513E-CK-5 ..... [RTX CORP .. 1, L2.AFE .. ...86.9560 |. ..499,127 |. ..574,000 723,744 |.. .0 (4,495) |. .2.815 ....03/29/2017 .. 04/15/2047
756109-AR-5 ..... REALTY INCOVE CORP ... . 1, . 1.GFE .. ...98.0840 |. ..627,738 |. . 640,000 .639,274 |.. .0 .4.169 ....09/16/2014 .. 10/15/2026
775109-AZ-4 ..... ROGERS COMMUNICATIONS INC ...coevvveiniiiiiiiieeeecnns foen e o A .2.CFE .. ...96.9180 |. 324,675 ..335,000 .360,374 |.. .0 .4.850 ....00/23/2014 .. 10/01/2043 ...
775109-CH-2 ..... ROGERS COMMUNICATIONS INC . 1 .2.CFE .. ...92.0220 |. ..230,055 ..250,000 .249,537 |.. .0 ......3.827 ...03/07/2022 .. 03/15/2032 ...
78009P-EH-0 ..... NATWEST GROUP PLC ..[2, .. 2.AFE ..|... ...98.4360 |... 506,945 |.... ..515,000 |.. ....480,502 O e 1,001 L0 foiiiennl00000.5.076 | 6.428 ....10/13/2023 ...}|....01/27/2030 ...
797440-BU-3 ..... SAN DIEGO GAS & ELECTRIC CO . 1 .. 1.F FE ..|... ...85.1040 |... 531,900 |.... ..625,000 |.. ....124,038 O e (2,730) [0 o0 40150 | 3.19% ...02/26/2021 ...|....05/15/2048 ...
808513-Bi-4 ..... CHARLES SCHIAB CORP 12 .. 1.G FE ..|... ...95.1410 |... 271,182 |.... ..285,000 |.. ...284,784 O i 82 o0 [0 0002232300 |- 3.325 ....04/24/2017 ...|....04/01/2027 ...
808513-CD-5 ..... CHARLES SCHIAB CORP 1.2, .. 1.G FE ..|... s . 102.5810 |... 256,453 |.... ..250,000 |.. 250,000 O 0 0 [0 el 50643 | 5.646 ....05/17/2023 ...|....05/19/2029 ...
822582-B0-4 ... SHELL INTERNATIONAL FINANCE BV ... .. 1.EFE ..|... 1,853,117 |.. 86.7770 |... ,640,953 |.... .1,891,000 |.. ,858,899 JLUJ R |+ N O N RPN | I A 3144 I AN 4117 ....05/10/2016 ...|....05/10/2046 ...
828738-AA-2 ..... SIMMONS UNIVERSITY ... 2 s .. 1.EFE ..|... ...87.2320 |... 348,928 |.... . 400,000 |.. ...388,447 O 269 [0 i l0 002225000 |- 5.221 ...04/06/2022 ...|....10/01/2052 ...
83368R-AV-4 SOCIETE GENERALE SA .. ..2.BFE .. ...96.8920 |. ..290,676 |. . 300,000 .299,976 |.. .0 .2.633 ....01/16/2020 .. 01/22/2025 ...
842400-GG-2 ..... [ SOUTHERN CALIFORNIA EDISON CO . 1, . 1.GFE .. ...81.5150 |. ..652,120 |. . 800,000 799,522 |.. .0 . .4.004 ....08/21/2017 .. 04/01/2047
855244-AH-2 ..... [STARBUCKS CORP . 1, L2.AFE .. ...88.5500 |. ..293,986 |. ..332,000 .330,89% |.. .0 L3 . 4.324 ....06/01/2015 .. 06/15/2045
85771P-AQ-5 ..... [EQUINOR ASA .. 1. .1.DFE .. ...98.2280 |. ..864,406 |. . 880,000 .875,582 |.. .0 130 | .4.840 ....11/20/2013 .. 11/08/2043
867229-AE-6 ..... SUNCOR ENERGY INC 1. L2.AFE .. . 106.8580 |. ..710,606 |. . 665,000 .799,125 |.. .0 (6,425) |. ......4.577 ....06/13/2014 .. 06/15/2038 ...
86765B-AN-1 ... ENERGY TRANSFER LP .... 1 .. 2.CFE ..|... ...86.9410 |... . 605,000 |.. ....605,29 JU I AU () 1 FORRURRRRRR | R FEUUPRRRRRIN | ) SR . < 1 N AU 4.946 ...10/24/2014 ...|....01/15/2043 ...
882389-CC-1 ..... TEXAS EASTERN TRANSMISSION LP . N |- 2.AFE L . 111.9460 |... ....517,846 O e (7,337) eeeeeveeenn0 feiiiiennl0000227.000 |- 4.483 ....06/13/2014 ...|....07/15/2032 ...
88240T-AC-5 ..... ERCOTT 2022 A3 v |- LAFE e ...97.1790 |... ....300,095 O e 15 0 [0 000050057 | 5.057 ....06/08/2022 ...|....08/03/2048 ...
882508-BD-5 ..... TEXAS INSTRUMENTS INC 2 s .. 1.EFE ..|... ...90.6760 |... ....527,904 O 49 0 [0 il 40150 |l 4.176 ....04/30/2018 ...|....05/15/2048 ...
898813-AT-7 ..... TUCSON ELECTRIC POWER CO .. 2 s .. 1.G FE ..|... ...68.5830 |... ... 317,718 O e 2,647 o0 010020032250 |- 6.038 ....10/25/2022 ...|....05/01/2051 ...
902494-8D-4 ..... TYSON FOODS INC .. .. 2.BFE ..|... ...83.8110 |... ....562,097 O i 88 o0 [0l 40550 |l 4.586 ....06/23/2017 ...|....06/02/2047 ...
902613-AY-4 ..... UBS GROUP AG .. 1.G FE ..|... ...95.1930 |... 257,021 |.... ....334,891 0 e (2,054) o0 o0 el 40875 | 3.299 ...10/01/2021 ...|....05/15/2045 ...
911365-B0-6 ..... UNITED RENTALS (NORTH AMERICA) INC . .. 2.CFE ..|... . 101.5270 |... 380,726 |.... ....375,000 O 0 0 [0 00006000 |- 5.999 ... 11/15/2022 ... |....12/15/2029 ...
91324P-DF-6 ..... [UNITEDHEALTH GROUP INC ....... 1.FFE .. ...82.3510 |. ..518,811 |. .624,905 |.. .0 ......3.802 ....10/18/2017 .. 10/15/2047 ...
92343V-CK-8 ... VERIZON COMMUNICATIONS INC ...eevvvniiiiiinnnniiiiinnnns L 2.AFE L ...95.4060 |.............. 1,941,512 ... .2,035,000 |. .... 2,206,558 Ol (4425) 0 0 ).004.862 ). 4.217 ...04/15/2019 ...|....08/21/2046 ...




0L

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association

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 Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
925650-AC-7 ..... VICI PROPERTIES LP .evuviiiviiiiiiiiiiinienevvininneees oo e e [1,2 s L3AFE L 564,159 [...97.0320 |.................548,231 |........ceeennd 565,000 [......cevvnnnnnns 564,280 [.......ccvnnnnnn (U R I RN | N AR | B RN 4.950 |...... 4.974 ....04/20/2022 ...|....02/15/2030 ...
927804-FY-5 ..... VIRGINIA ELECTRIC AND POWER CO ....oveveevenneeeeemnnnn oo wen e [1,2 s .. 2.AFE ..|... .. 995,560 |...79.7250 |... .1,000,000 |.. ....996,129 O feiien 99 |0 [0 e 3.800 |...... 3.825 ....09/11/2017 ...|....09/15/2047 ...
92826C-AJ-1 ..... VISA INC i ecvvnneeeeennnens foeseen e [1,2 s .. 1.DFE ..|... .. 806,622 |...84.3%0 |... ... 810,000 |.. ... 807,061 L R A PO | I RN | ) AN 3.650 |...... 3.673 ....09/06/2017 ...|....09/15/2047 ...
928571-BM-1 ..... VODAFONE GROUP PLC .... oo |--2.BFE ... .. 929,149 |...97.4290 |... ..930,000 |.. ....929,226 O i 15 0 [0 e 5.250 |...... 5.256 ....05/24/2018 ...|....05/30/2048 ...
931142-BF-9 ..... WALMART INC v .. 1.CFE ... .. 648,045 |. 117.9330 |... . 500,000 |.. ....561,452 LU SRR £ << N N | I RPN | ) AN 7.550 |...... 5.181 ....09/17/2009 ...|....02/15/2030 ...
94973V-BF-3 ..... ELEVANCE HEALTH INC .. oo |--2.BFE ... .. 664,234 |...97.8880 |... . 510,000 |.. ....653,195 0 e (5,087) |0 [0 e 5.100 |...... 3.192 ...10/01/2021 ...|....01/15/2044 ...
949746-0M-4 ... WELLS FARGO & CO .- LEFE ... .. 559,089 |. 103.4810 |... ....553,210 JLUJ R (- 1: 0 MO | I RPN | ) AN 5.375 |...... 5.084 ....08/31/2015 ...|....02/07/2035 ...
94974B-FY-1 ..... WELLS FARGO & CO ... .. 1.G FE ..|... .. 852,057 |...97.8010 |... ....850,506 0 e (195) |0 o0 e 4.100 |...... 4.074 ....06/17/2014 ...|....06/03/2026 ...
96926J-AC-1 . WILLIAM CARTER CO .3.BFE .. 439,833 |...98.7500 |. ..425,000 426,227 |.. .0 ......5.625 |......4.175 ....12/21/2021 .. 03/15/2027 ...
983024-AN-0 ..... WYETH LLC e e et e e e e e e eeeni e e e eeenms fren e v |1 e | LFFE L , 144,397 |. 110.0280 |... ..920,000 |. .... 1,099,485 0 foeeeenna(10,063) |oeeiieeeeeeen0 [0 e 5.950 |...... 4.034 ...03/13/2019 ...|....04/01/2037 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 127,875,753 | XXX 116,276,571 124,123,000 126,796,218 0 (196, 192) 0 0 XXX XXX XXX XXX
204751-AV-4 ..... EQABS 2002-3 M1 - RMBS ....... I L L TARN L 1,765 |...98.5690 |... .. 1,762 ... 1,787 .. ...1,787 F & D R | RN | B RN 6.039 |...... 3.885 ...06/23/2005 ...|....11/25/2032 ...
929227-7C-3 .. WAMU 2002-AR18 A - CMO/RMBS . 4 ... L LAFRM L. ..1,372...96.7070 |... ... 1,333 |.... ... 1,379 | ... 1,376 0 0 0 ) 6.157 |...... 5.292 ...10/08/2004 ...|....01/25/2033 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 3,136 [ XXX 3,166 3,164 0 0 0 0] XXX XXX XXX XXX
00120L-AA-6 ..... AGL 16 A - CDO ... .. 1.AFE ..|... 1,200,000 |...99.8900 |... .1,200,000 |.. .... 1,200,000 O o0 o0 [0 6.807 |...... 6.856 ...12/06/2021 ...|....01/22/2035 ...
15200W-AC-9 ..... CNP 1V A3 - ABS .. 1AFE .. ...98.5680 |. ..237,006 .237,007 |.. .0 .3.028 |......3.022 ....01/11/2012 ..
26444B-AC-8 ..... DUK A A3 - ABS ... 1AFE .. ...74.9680 |. . 765,000 765,000 |.. .0 2,799 ... 2,799 LLA171772021 .
44148H-AA-1 ... HWIRE 231 A2 - ABS .... .. 1.F FE ..|... ...99.1200 |... . 280,000 |.. ... 280,000 J I N | I APt | B IR | B AT 5.687 |...... 5.687 ....05/16/2023 ...|....05/20/2053 ...
441480-AA-T ... HWIRE 2021-1 A2 - ABS ... .. 1.F FE ..|... ...90.1990 |... . 170,000 |.. ... 170,000 I RN | N | RPN | B FN 2,311 ... 2.322 ....11/09/2021 ...|....11/20/2051 ...
55820B-AJ-6 ..... MDPK XLV AR = CDO ..eeevveeeeeeeneeeeeeemneeeeeennns foee wen | Connn |45 il 1.AFE ..|... ...99.7175 |... . 700,000 |.. ....694,207 O e 157 0 o0 6.775 |...... 7.083 ....10/18/2023 ...|....07/17/2034 ...
693342-AJ-6 ..... PCG 2022-B A4 - ABS ... .. 1.AFE ..|... . 100.1860 |... ....390, 148 O e 72 o0 [0 e 5.212 |...... 5.209 ...07/13/2022 ... |....12/01/2049 ...
71710T-AC-2 ..... PCG 2021-A A3 - ABS .. .. 1.AFE ..|... ...71.8720 |... ...230,000 J I N | I FORRRRRt | B ISP | B AU 2.822 |...... 2.822 ....11/04/2021 ...|....07/15/2048 ...
T6134K-AA-2 ..... VDCR 231 A2A - ABS .... .. 1.G FE ..|... . ...92.4229 |... ....835,644 LU O (I N | I RPN | ) AN 5.000 |...... 7.285 ....00/15/2023 ...|....09/15/2048 ...
85236K-AF-9 ..... SIDC 231 A2 - ABS .. 1.G FE ..|... .. 235,267 |...98.3970 |... 236,153 |.... ....235,922 0 [t 855 |0 o0 e 5.900 |...... 6.360 ...03/08/2023 ...|....03/25/2048 ...
85236K-AH-5 ..... SIDC 232 A2 - ABS 2 e [ TG FE L .. 239,642 |...98.3%0 |... ..241,070 |.... ...239,993 LU RS- < ) AR | I RPN | ) AN 5.900 |...... 6.419 ....07/24/2023 ...|....07/27/2048 ...
907831-AA-1 ... UNP 2006-1 1 - ABS . coveene [4 e | 1D FE L ... 87,508 |. 102.7420 |... ...89,902 |.... O e (89) |0 o0 5.866 |...... 6.813 ...07/20/2006 ...|....07/02/2030 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 5,360,390 | XXX 5,103,519 5,459,508 5,362,639 0 4,832 0 o[ XXX XXX XXX 49,242 182,057 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 133,239,279 [ XXX 121,383, 185 129,585,674 132,162,021 0 (191,361) 0 0 [ XXX XXX XXX 1,547,336 5,475,359 XXX XXX
62582P-AA-8 ..... MUENCHENER RUECKVERSICHERUNGS GESELLSCHA ............een ... (V- 2 e | TFFE |t 400,000 |. 100.0000 |...cevvuunrnenenn 400,000 [.ooeeeeennnnnnns 400,000 |-eeeernnneeenns 400,000 |-eeeevnnnnneeeens (VI [V (VI 0 |oueeen 5.875 |...... 5.874 [MN ..o |oeeemniiiieennes 2,481 | 23,500 |....05/18/2022 ...|....05/23/2042 ...
902613-AL-2 ..... UBS GROUP AG ....uiiiiievenniiiiiininniiiiisnnnnninsnnnnnns fonn oae C...... 2,5 ... 1GFE |, 375,000 ]...73.9530 |....ccouuninnns 207,324 | 375,000 f.....oeevunnnnnns 375,000 [.....ocevunnnnns [ [ [ 0 )...... 3.179 [...... SATI[FA s v 4,636 | 11,923 |....01/04/2022 ... |....02/11/2043 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 775,000 | XXX 677,324 775,000 775,000 0 0 0 0| XXX XXX XXX 7,117 35,423 XXX XXX
1309999999. Total - Hybrid Securities 775,000 | XXX 677,324 775,000 775,000 0 0 0 0 [ XXX XXX XXX 7,117 35,423 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 163,103,685 | XXX 146,345, 188 158,556,679 161,752,246 0 (234,814) 0 0 XXX XXX XXX 1,941,277 6,598,751 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 15,509,468 [ XXX 13,761,997 15,381,591 15,606,977 0 (9,708) 0 0 [ XXX XXX XXX 45,742 499,977 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 9,214,434 [ XXX 8,187,658 8,888, 141 9,083,494 0 (28,274) 0 0] XXX XXX XXX 24,443 290, 126 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 5,800,390 | XXX 5,535,529 5,899,508 5,802,639 0 4,832 0 0 [ XXX XXX XXX 52,699 206,602 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
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2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 193,627,977 | XXX 173,830,372 188,725,920 192,245,356 0 (267,965) 0 0 XXX XXX XXX 2,064,162 7,595,456 XXX XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 41,774,386 1B..$.............. 2,239,365 1C..$............. 7,471,274 1D.$.............. 7,041,120 1E..$........... 18,085,576 1F ..$............ 23,552,180 1G..$............ 25,620,230
1B 2A..$.. .29,085,370 2B ..$ .. 25,977,172 2C .$ .. ..7,965,010
1C 3A..$.. ..1,552,601 3B.. ..1,911,073 3C..$..
1D 4B .. 4C ..$
1E 5B .. 5C..$
1F
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003057-20-5 ... [ABRDN INCOME CREDIT STRATEGIES FUND ...... | ..ccvvvriiifveeenns e ....311,291 872,092 | 4,579 |.. 0. ....0|.. 1.E FE ..|.. 10/13/2021 ..
020002-83-8 .. [ALLSTATE CORP ....cevvvnvvriiinnnniieriinnnnes | evneeeeees e ....290,725 PR LT [ PO 4,369 |.. 0. ....0[.. 2.C FE ..|.. 10/01/2021 ..
03939A-10-7 ... [ARCH CAPITAL GROUP LTD .... .|C.... ... 344,199 871,267 e 4,022 .. 0. ....0|.. 2.B FE ..|.. 10/08/2021 ..
054617-30-5 ... [AXIS CAPITAL HOLDINGS LTD -[C.... ....193,104 ....230,081 ... .. 3,175 .. 0. ....0[.. 2.C FE ..|.. 03/18/2021 ..
06055H-40-0 ... [BANK OF AMERICA CORP .........ccoovvrernnnnns JUPPPRRRUR RTINS ....316,911 ....206,126 |... 0. ....0[.. 2.C FE ..|.. 10/11/2022 ..
11250P-10-9 ... | BROOKFIELD BRP HOLDINGS (CANADA) INC ..... [ RN .... 227,676 ....369,072... 0. ....0[.. 2.C FE ..|.. 10/01/2021 ..
14040H-78-2 ... |CAPITAL ONE FINANCIAL CORP .......eevvvvvvnn | wvvvvnnnnns | unnnns fone ... 253,522 ....343,4711... 0. ....0|.. 3.B FE ..|.. 10/08/2021 ..
229899-30-7 ... [CULLEN/FROST BANKERS INC [ RTINS P .... 268,308 ....309,034 ... 0. ....0[.. 2.C FE ..|.. 10/08/2021 ..
313148-83-5 ... |FEDERAL AGRICULTURAL MORTGAGE CORP ....... . . ....275,288 ...377,701 ... 0. ....0[.. 1.E FE ..|.. 10/01/2021 ..
362397-84-6 ... [GABELLI EQUITY TRUST INC ............ ..14,163.000 |. .307,620 |.. .375,570 0 .0[.. 1.E FE ..|.. 10/01/2021 ..
416518-60-3 .. [HARTFORD FINANCIAL SERVICES GROUP INC .. .. 13,544.000 |. .338,600 |.. .369,999 0 .0[.. 2.C FE ..|.. 10/08/2021 ..
43010E-50-3 ... [HIGHLAND OPPORTUNITIES AND INCOME FUND .. 14,542,000 |. .276,007 |.. . .378,569 0 .0[.. 1.E FE ..|.. 10/01/2021 ..
48128B-64-8 .. [JPMORGAN CHASE & CO ....oevvvvnnninnninnnnnee ... 340,799 ....872,124 ... 0. ....0[.. 2.C FE ..|.. 10/01/2021 ..
59156R-87-6 ... [METLIFE INC .... 364,447 ....401,2491... 0. ....0[.. 2.B FE ..|.. 10/13/2021 ..
61762V-86-1 .. [MORGAN STANLEY .. ....310,231 ....406,882 ... 0. ....0[.. 2.C FE ..|.. 10/20/2021 ..
665859-85-6 ... [NORTHERN TRUST CORP .. ....286,947 ....368,222|... 0. ....0[.. 2.A FE ..|.. 10/01/2021 ..
744600-66-9 .. [PUBLIC STORAGE JUPPPRRRUR RTINS . ... 344,444 ...375,678 ... 0. ...0[.. 2.A FE ..|.. 10/13/2021 ..
75968N-30-9 ... [RENAISSANCERE HOLDINGS LTD ...eevvvvvvrvnnns | unneeennns [T 13,888.000 331,784 376,484 0 0f.. 2.B FE ..|.. 10/01/2021 ..
RIVERNORTH/DOUBLEL INE STRATEGIC OPPORTUN
320 I 14,966.000 271,036 365,216 0 0f.. 1.E FE ..|.. 10/01/2021 ..
808513-60-0 .. [CHARLES SCHWAB CORP ..........eevmmmmmmmmnnnnns [evvvvnnnnns [ eveenns |os .... 104,349 ....201,419]... 0. ....0|.. 2.C FE ..|.. 09/15/2020 ..
898320-69-5 ... [TRUIST FINANCIAL CORP .......ccvvvvnnvrvvrnnnn | enmnemneens [ eeeeees fonn ... 283,652 ....371,860 |... 0. ....0[.. 2.B FE ..|.. 10/01/2021 ..
902973-75-9 ... [US BANCORP ......cooovvvieiiiiiiiiiiiiis [ [ | . R .... 320,739 320,739 ....373,847 ... 0. ....0|.. 2.B FE ..|.. 10/13/2021 ..
94988U-15-1 ... [WELLS FARGO & CO R ..14,341.000|...........25.00 ...285,816 285,816 ...370,835 ... .01 ...0].. 2.B FE ..|.. 10/13/2021 ..
4019999999. Subtotal - Preferred Stock - Industrial an (Unaffiliated) Perpetual
Preferred 6,737,497 6,737,497 8,223,405 0 0] XXX XXX
00206R-30-0 .. [AT&T INC ...oooevrrriiiiiiiiiiiiiii [ [ | ....360, 150 ....373,231 ... 0. ....0|.. 2.B FE ..|.. 10/13/2021 ..
00775V-10-4 .. [AEGON FUNDING COMPANY LLC .....cevvvvvnnnveee | ennneeeeens | e .... 357,388 ....357,388 ... 0. ....0[.. 2.C FE ..|.. 10/01/2021 ..
117043-60-4 .. |BRUNSIICK CORP .......eevvvveeeemnnnennnnnnnnnns | eevvvvennns | vvvenns ... 347,069 ....360,590 ... 0. ....0[.. 2.C FE ..|.. 10/01/2021 ..
125896-84-5 ... | CMS ENERGY CORP ......cevvvnvvvivinnnnnirnrinnnn | eeeeeeennnn [ eeeees ... 356,652 ....375,804 ... 0. ....0[.. 2.C FE ..|.. 10/01/2021 ..
14314C-10-5 ... | CARLYLE FINANCE LLC ..coooiiiiiiiiiiiiiiiiiees | evnnnnnnnns | v o .... 368,377 ....369,637 |... 0. ....0|.. 2.B FE ..|.. 10/08/2021 ..
482531-10-4 ... [KKR GROUP FINANCE CO IX LLC ... [ RRRUUUUI R ... 312,151 ...312,151 ... 0. ...0[.. 2.A FE ..|.. 04/25/2023 ..
NATIONAL RURAL UTILITIES COOPERATIVE FIN
637432-10-5 ... [ceeeereieeeee U IR ... 373,191 LW 373,191 0. ....0[.. 2.B FE ..|.. 10/13/2021 ..
65339K-86-0 ... [NEXTERA ENERGY CAPITAL HOLDINGS INC ...... JUPPPRRRUR RTINS .... 365,203 ....374,433 ... 0. ....0|.. 2.B FE ..|.. 10/01/2021 ..
744320-88-8 ... [PRUDENTIAL FINANCIAL INC ...ccovvvvenvvvrinnn | veeeeeenn [ eeeeees feen . T ....367,839 ....367,839 ... 0. ....0[.. 2.A FE ..|.. 10/01/2021 ..
842587-88-3 ... [SOUTHERN CO .........ceeeeeeeee. .. ..14,571.000 |...........25.00 ... 362,388 ...365,712)... 0. ...0].. 2.C FE ..|.. 10/01/2021 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 3,570,405 3,145,538 3,629,974 15,693 172,680 0 0 (10,905 0 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 10,307,902 9,883,035 11,853,380 50,294 578,229 0 367,030 0 356,071 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 0 0 0 0 0 0 0] XXX XXX
4509999999 - Total Preferred Stocks 10,307,902 9,883,035 11,853,380 50,294 578,229 0 367,030 0 356,071 0] XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A TALS e 0 1B.$ e, 0 1C.8 i, 0 DS, 0 1E.$ ... TF LS 0 1G.8 i, 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association

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 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
nation
Total Foreign Modifier
Current Year's Exchange and
Book/ Unrealized Other-Than- | Total Changein | Change in SVO
CUSIP Number Adjusted Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13- 14) Value Acquired | Symbol
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 0 0 0 0 0 XXX
00143-87-5 ... | INVESCO DEV MKT Y ....20,366.282 786,546 862,398 [ 0 6,328 .. 12/13/2023 ..
233203-37-1 ....|DFA INTL CORE EQTY I .... .58,054.669 |.... .871,928 |. .29,176 |.. .. 12/12/2023 ..
256206-10-3 ... [DODGE & COX INTNL STCK | .23,382.849 |.... . 935,581 |. 125,705 |.. .. 12/19/2023 ..
543487-85-4 ....[LOOMIS SAYLES:SCG INST ..... .. 6,209.397 |.... . . 158,721 |. B | R | N A 4,027 |.. .. 12/29/2023 ..
922040-10-0 ... [VANGUARD INSTL INDX INST . 19,170.911 [l 7,543,370 |........ 393,480 [.......eeennnnn 7,543,370 [oeviiiiiiiiinnnns 4,202,919 108,769 ... 1,348,784 .. 12/28/2023 ..
922908-64-5 ... [ VANGUARD MD-CP | ADM ...coooeeeeieiiiiiiiiiiiiiiiiiins [ v 2,127.805 200,261 [ 0 e 9,651 ... 78,309 .. 12/21/72023 .| .eeies e
92647K-77-0 ... [VICTORY: INTEGRITY SCV Y ivevurniiiiiiiiinniiiiininnnnss P P PP 6,738.333 LG 12412 0 2,800 ... 13,298 . 12/22/2023 ) .eennt el
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 11,382,414 11,382,414 7,344,222 0 182,428 0 1,760,570 0 1,760,570 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 11,382,414 11,382,414 7,344,222 0 182,428 0 1,760,570 0 1,760,570 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 0 0 0 0 0 0 0 0 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 0 0 0 0 0 0 0 0 0 XXX XXX

5989999999 - Total Common Stocks

11,382,414

11,382,414

7,344,222

182,428

1,760,

570 0

1,760,570

5999999999 - Total Preferred and Common Stocks

21,690,316

21,265,449

19,197,601

760,657

2,127,

600 0

2,116,641

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

1A .0 1B.. .8

1B 0 2B.. )

1C 0 3B.. )

1D 0 4B.. )

1E 0 5B.. 8.

1F .0

1D..$ ...

.0 1G.$ ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
57563R-TL-3 ......... MASSACHUSETTS EDL FING AUTH .|....06/02/2023 ... [RBC CAPITAL MARKETS, LLC ....515,000 |..
59335K-FS-1 ......... MIAMI-DADE CNTY FLA SEAPORT REV .... . |--..12/01/2023 ... STIFEL, NICOLAUS & CO., INC. . . .
62620H-HT-2 ......... MUNICIPAL ELEC AUTH GA .|--..01/13/2023 ... | GOLDMAN SACHS & CO. ............ ....285,000 |.. ....285,000 |..
717893-U3-3 ......... PHILADELPHIA PA WTR & WASTEWTR REV ...10/17/2023 ...[J.P. MORGAN SECURITIES LLC ... ....633,165 |.. ....975,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,528, 165 1,870,000
00774M-AX-3 . ..| AERCAP IRELAND CAPITAL DAC .. ....10/13/2023 ... |BOFA SECURITIES, INC .... 300,956 |..
02343U-AJ-4 ......... [ AMCOR FINANCE (USA) INC ... ...05/17/2023 ... |J.P. MORGAN SECURITIES LLC . 262,408
026874-DF-1 . .| AMERICAN INTERNATIONAL GROUP INC 07/07/2023 ... | MARKETAXESS CORPORATION ... .508,010
031162-DS-6 ......... AMGEN INC .|....02/16/2023 ... [CITIGROUP GLOBAL MARKETS INC. .. ...518,527 |.. . ..
05369A-AN-1 AVIATION CAPITAL GROUP LLC ...10/16/2023 ... | GOLDMAN SACHS & CO. ............ 467,534 |.. 480,000 |..
06051G-KL-2 . ..|BANK OF AMERICA CORP ....... 10/13/2023 ... |BNP PARIBAS SECURITIES BOND . 1,213,380 . 1,500,000
06675F-BB-2 . ..| BANQUE FEDERATIVE DU CREDIT MUTUEL SA ....07/05/2023 ... |MORGAN STANLEY & CO. LLC ... .525,000 .525,000
06738E-CA-1 . .|BARCLAYS PLC ....cevvnnrnnnnns ....10/13/2023 ... [ JANE STREET EXECUTION SERVICI . .276,120 .300,000
075887-BG-3 BECTON DICKINSON AND CO ... .|--..07/07/2023 ... | JANE STREET EXECUTION SERVICES LLC .... ....513,222 |.. ....575,000 |..
1120V-AL-7 ......... BRIXMOR OPERATING PARTNERSHIP LP ... ...10/17/2023 ... |MORGAN STANLEY & CO. LLC ....480,164 |.. ....645,000 |..
12803R-AC-8 . ..| CAIXABANK SA ....10/13/2023 ... | JANE STREET EXECUTION SERVICES LLC . .485,700 .500,000
14040H-CG-8 ......... CAPITAL ONE FINANCIAL CORP .. .|-...10/13/2023 ... |CITADEL SECURITIES INSTITUTIONAL LL ... ....121,829 |.. ....180,000 |..
150890-AY-0 ......... CELANESE US HOLDINGS LLC .. . |--..10/13/2023 ... | JANE STREET EXECUTION SERVICES LLC . ... 257,925 |.. ....265,000 |..
15135B-AV-3 ......... CENTENE CORP .|-...10/16/2023 ... TRUIST SECURITIES, INC. ....cevvvrvnnnns ....483,3%5 |.. ....580,000 |..
161175-BA-1 ......... CHARTER COMMUNICATIONS OPERATING LLC .|--..10/16/2023 ... [BARCLAYS CAPITAL INC. ......... ... 377,793 |.. .... 435,000 |..
19828T-AB-2 ......... COLUMBIA PIPELINES OPERATING COMPANY LLC .... .|-...08/02/2023 ... | TORONTO DOMINION SECURITIES .. ....299,892 |.. ....300,000 |..
316773-DK-3 FIFTH THIRD BANCORP ...10/13/2023 ... |J.P. MORGAN SECURITIES LLC .... 480,519 |.. ...490,000 |..
38141G-FD-1 . ..| GOLDMAN SACHS GROUP INC 10/13/2023 ... | CITADEL SECURITIES INSTITUTIONAL LL 721,571
381416-XA-7 .........| GOLDMAN SACHS GROP INC 07/07/2023 ... | JANE STREET EXECUTION SERVICES LLC . 515,454
404280-DH-9 . . |HSBC HOLDINGS PLC ..... ....10/13/2023 ... |FLOW TRADERS U.S. INSTITUTIONAL TRA 451,114 .
44148H-AA-1 HWIRE 231 A2 - ABS ... . |--..05/16/2023 ... MORGAN STANLEY & CO. LLC ....280,000 |.. ....280,000 |..
446150-BC-7 ......... HUNTINGTON BANCSHARES INC .|-...08/15/2023 ... [MORGAN STANLEY & CO. LLC ... ....499,381 |.. ....500,000 |..
50076Q-AE-6 ......... KRAFT HEINZ FOODS CO . |--..07/07/2023 ... [MORGAN STANLEY & CO. LLC ... ....503,6% |.. ....550,000 |..
501889-AC-3 LKQ CORP .|...05/16/2023 ... | Various ... 174,816 |.. .... 175,000 |..
55608-AZ-1 ......... | MACQUARIE GROUP LTD ....10/16/2023 .. | GOLDMAN SACHS & CO. . 480,128 .
55820B-AJ-6 . ..|MDPK XLV AR - CDO ...10/18/2023 ... |BNP PARIBAS SECURITIES BOND . 694,050
61747Y-ES-0 . ..| MORGAN STANLEY 10/13/2023 ... | WELLS FARGO SECURITIES, LLC . 181,622
63111X-AJ-0 . ..|NASDAQ INC ........ 06/22/2023 ... | GOLDMAN SACHS & CO. ...... .219,938 .
632525-BC-4 ......... [NATIONAL AUSTRALIA BANK LTD vee |----10/16/2023 ... |MORGAN STANLEY & CO. LLC 473,771 .. ....490,000 |..
690470-AB-8 ......... OVINTIV INC ..|....05/16/2023 ... | GOLDMAN SACHS & CO. . .... 149,960 |.. .... 150,000 |..
694308-HH-3 ......... PACIFIC GAS AND ELECTRIC CO . . |--..10/17/2023 ... | Millennium Advisors ... 474,843 |.. ....665,000 |..
T6134K-AA-2 ......... VDCR 231 A2A - ABS ... ...09/15/2023 ... |DEUTSCHE BANK SECURITIES, INC. ....... ....831,958 |.. ....915,000 |..
78009P-EH-0 . .| NATWEST GROUP PLC .. ....10/13/2023 ... | JANE STREET EXECUTION SERVICES LLC . . 479,501 .515,000
808513-CD-5 CHARLES SCHWAB CORP .. .|...05/17/2023 ... |J.P. MORGAN SECURITIES LLC ....250,000 |.. ....250,000 |..
85236K-AF-9 ......... SIDC 231 A2 - ABS . |--..03/08/2023 ... [MORGAN STANLEY & CO. LLC ... .... 285,267 |.. .... 240,000 |..
85236K-AH-5 ......... SIDC 232 A2 - ABS .. ...07/24/2023 ... [MORGAN STANLEY & CO. LLC ... ... 239,642 |.. .... 245,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 15,424,086 17,060,000
2509999997. Total - Bonds - Part 3 16,952,251 18,930,000
2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 16,952,251 18,930,000 102,691
4825311-10-4 ......... |KKR GROUP FINANCE €0 IX LLC ...ieeiuuunnseernnnnaseaennnnesseeenenmasseennnniaseaennnnmsseennnnnaseeernnnnsseennes | ................ |....04/25/2023 <o | CAP INSTITUTIONAL SERVICES INC ...rreuiieermunnnseernnnnnseaennnnusaseennnnnnseeennnnnssseennnnnnssenennnnnsssennnnn [aeeeeennnnnneeeennnnnn 16,310.000 [..evvvveniiiiinninnaees 312,151 | 0.00 foneeeeeiiee e eeennas 0
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 312,151 XXX 0
4509999997. Total - Preferred Stocks - Part 3 312,151 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 312,151 XXX 0
001430-87-5 ......... INVESCO DEV MKT Y ....12/13/2023 ... 169.822 |.. ....0
233203-37-1 ......... DFA INTL CORE EQTY | . ....12/12/2023 ... ....2,052.098 |.. ....0
256206-10-3 ......... DODGE & COX INTNL STCK I . ....12/19/2023 ... ....0
543487-85-4 . .. |LOOMIS SAYLES:SCG INST . ....12/29/2023 ... .0
922040-10-0 . ..| VANGUARD INSTL INDX INST ....12/28/2023 ... .0
922908-64-5 ......... VANGUARD MD-CP | ADM ... 12/21/2028 ... .0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued

CuUsIP Date Number of Shares Interest and

Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
92647K-77-0 ......... VICTORY : INTEGRITY SOV ¥ . iiiiuuuiiiiiuunsiiiiiiste st s eiiets st s s srsat s esesesessssssressnasesssnnsnsssssrssnnsssssrens | connnneeenennnnn L 12/22/2023 L. JULS. BaNK iiiitiiiiiiiiiii it r e e s e e rra e e s rrean e e e e rraresserrannseesrrrnnneres |sennnteeerernnniieereinnns 641.746 |..oveniiiiiiiiiiiiiiiinnn 21,980 |.oiiiiiiiiiiiiiiiiees | 0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 490,347 XXX 0
5989999997. Total - Common Stocks - Part 3 490,347 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 490,347 XXX 0
5999999999. Total - Preferred and Common Stocks 802,497 XXX 0
6009999999 - Totals 17,754,749 XXX 102,691




I4E

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association

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
36202D-YY-1 .. | G2 003427 - RWBS .... ..12/01/2023 . [Paydown ... ..5,972)... ....5,972 ....5,852 0 .0 ... 5,972 |.... .0 ..08/20/2033 .
36225B-4C-9 ...|GN 781719 - RMBS . ..12/01/2023 . [Paydown . 8,421 8,421 .. .8,855 |.. L0 (174) L0 . 8,421 .0 ..02/15/2034 .
362908-51-9 ...| G2 616552 - RWBS .... ..12/01/2023 . [Paydown . 51,121 .. 51,121 .. .. 54,763 |.. L0 .(2,132) .0 ..61,121 ). .0 . ..08/20/2034 .
912828-D5-6 .. |UNITED STATES TREASLRY .......ocoovvvveeveennennns oo ..10/18/2023 .| Various .... 1,336,028 |.......... 1,370,000 ......... 1,404,946 . 1,376,481 |.. 0 ..(3,149) ... ..0]....... 1,373,332 |[.... . (37,304)]......... (37,304)|... , ..08/15/2024 .
0109999999. Subtotal - Bonds - U.S. Governments 1,401,542 1,435,514 1,474,417 1,444,200 0 (5,354) 0 1,438,846 (37,304) (37,304), 40,349 XXX
46513E-FF-4 .. [ ISRAEL, STATE OF (GOVERNMENT) .....coceoeeees c...... [..09/18/2023 . TMaturity @ 100.00 ...... | T P 500,000 |............. 500,000 |............ 549,145 |............ 503,328 |......ooeeennns 0 (3,328) )i O [ (3,328) |.eeeeeieeennnn [ 500,000 ..09/18/2023 .
0309999999. Subtotal - Bonds - All Other Governments 500,000 500,000 549,145 503,328 0 (3,328) 0 500,000 0 XXX
602245-UN-2 ...|MILWAUKEE ONTY WIS i, | ......... 12/04/2023 .|Paydown .................... | .................................. 18,333 [ 18,332 ... 19,845 |............. 18,993 [..ovvvnnnnneeees 0 0 ..12/01/2028 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 18,333 18,332 19,845 18,993 0 0 0 XXX
088006-GG-0 .. | BEVERLY HILLS CALIF PUB FING AUTH LEASE .... ..06/01/2023 . [Call @ 100.00 0. L0 L0 ..06/01/2025 .
120827-CV-0 .. | BURBANK GLENDALE PASADENA ARPT AUTH CALI .. ..07/01/2023 . [Call @ 100.00 .. L0 .0 0 ..07/01/2032 .
167725-AC-4 .. | CHICAGO ILL TRAN AUTH SALES & TRANSFER T ..12/01/2023 . [Call @ 100.00 L0 L0 0 ..12/01/2040 .
3128M4-JF-1 .. |FH G02662 = RMBS .........covvvvveveeeieieeeeeeeens [ s 12/01/2023 . | Paydown L0 .0 L0 ..07/01/2034 .
3128M7-LX-2 .. | FH G05442 - RMBS .... ..12/01/2023 . [Paydown ... 0. L0 L0 ..07/01/2032 .
3128M7-VT-0 .. |FH G05726 - RMBS ... ..12/01/2023 . [Paydown ... L0 .0 L0 ..08/01/2039 .
3128M8-3G-7 .. | FH GO6799 - RMBS ... ..12/01/2023 . [Paydown ... 0. L0 L0 ..11/01/2041 .
3128P7-X9-9 .. |FH C91604 - RWBS .... ..12/01/2023 . [Paydown ... L0 .0 L0 ..01/01/2033 .
31202H-NC-4 ...|FH C01287 - RMBS ... ..12/01/2023 . [Paydown ... 0. L0 L0 ..01/01/2032 .
312925-A0-3 ...|FH C09015 - RWBS . ..12/01/2023 . [Paydown . L0 .0 0 ..10/01/2042 .
312025-AU-4 ...|FH C09019 - RWBS . ..12/01/2023 . [Paydown . L0 L0 0 ..12/01/2042 .
312035-H8-5 ...|FH A88355 - RWBS . ..12/01/2023 . [Paydown . L0 .0 0 ..09/01/2039 .
312046-N9-3 ...|FH A97616 - RMBS . ..12/01/2023 . [Paydown . L0 L0 0 ..03/01/2041 .
3132HU-K2-6 .. |FH Q11213 - RWBS .. ..12/01/2023 . [Paydown . L0 .0 0 ..09/01/2042 .
3136AR-TE-8 .. |FNA 2016-M03 A2 - CMBS F N S 12/01/2023 . | Paydown .... 0. L0 L0 ..02/25/2026 .
3136B3-52-9 .. | FNA 2019-M04 A2 = CMBS ........eevvvmvmmmmnnnnnnns | veeeens ..12/01/2023 . [Paydown ... L0 .0 L0 ..02/25/2031 .
31371K-7E-5 .. | FN 254793 - RUBS .......evvvmmmninnnnnnniniinnnninns [ eeeeen e 12/01/2023 . | Paydown .... 0. L0 L0 ..07/01/2033 .
31371K-Y7-0 .. | FN 254634 - RMBS .....cccooiiii [ oo ..02/01/2023 . [Paydown ... L0 .0 L0 ..02/01/2023 .
3137B4-HD-1 .. |FHR 4247 AK - CMO/RMBS .......oovvvvvveniiinineins [ oo ..10/16/2023 . [Various .... ... 154,050 .... 169,262 0. L0 L0 .. 12/15/2042 .
313810-2J-3 ...|FN 458077 - RUBS ... ..12/01/2023 . [Paydown ... ....4,788 ....5,19% L0 .0 L0 ..08/01/2027 .
31385J-DJ-4 ...|FN 545605 - RMBS .... ..12/01/2023 . [Paydown ... ....4,905 ....5,383 0. L0 L0 ..05/01/2032 .
3138EB-PJ-8 .. |FN AK6724 - RUBS ....... ..12/01/2023 . [Paydown ... ....9,09% L0 .0 L0 ..03/01/2042 .
3138LL-MU-6 .. |FN AN7570 - CMBS/RMBS ..12/01/2023 . [Paydown . L0 L0 0 ..02/01/2033 .
3138LL-XS-9 .. |FN AN7888 - CMBS/RMBS ... ..12/01/2023 . [Paydown . L0 .0 0 ..12/01/2034 .
31396Y-S2-9 ...|FNR 2008-26 ZK - CMO/RVBS . ..12/01/2023 . [Paydown . L0 L0 0 ..04/25/2038 .
31397N-WX-9 .. |FNR 2009-30 Z - CMO/RMBS ..12/01/2023 . [Paydown ... L0 .0 L0 ..05/25/2039 .
31402C-U6-7 .. | FN 725205 - RMBS .... ..12/01/2023 . [Paydown ... 0. L0 L0 ..03/01/2034 .
31403D-T8-2 .. | FN 745875 - RWBS .... ..12/01/2023 . [Paydown ... L0 .0 L0 ..09/01/2036 .
31403U-PF-2 ...|FN 758322 - RMBS .... ..12/01/2023 . [Paydown ... 0. L0 L0 ..12/01/2033 .
31404V-TS-7 .. |FN 780061 - RMBS .... ..12/01/2023 . [Paydown ... L0 .0 L0 ..05/01/2034 .
31408G-Y2-7 .. |FN 851329 - RMBS .... ..12/01/2023 . [Paydown ... 0. L0 L0 ..02/01/2036 .
3140FX-KX-9 .. |FN BFO309 - RMBS .... ..12/01/2023 . [Paydown ... L0 ..(4,073)[... .0 L0 ..06/01/2042 .
31416C-FS-0 .. | FN 995777 - RWBS .... ..12/01/2023 . [Paydown ... 0. ..(1,670)[... L0 L0 ..04/01/2033 .
31417E-8S-1 .. | FN AB7728 - RMBS . ..12/01/2023 . [Paydown . L0 .0 0 ..01/01/2043 .
31417F-ML-9 .. | FN AB8462 - RMBS . ..12/01/2023 . [Paydown . L0 L0 0 ..01/01/2043 .
31417H-CR-3 ...|FN AB9979 - RWBS . ..12/01/2023 . [Paydown . L0 .0 0 ..07/01/2043 .
31419A-KZ-9 .. | FN AE0311 - RMBS . ..12/01/2023 . [Paydown .. 0. L0 L0 ..08/01/2040 .
442348-P3-6 ...|HOUSTON TEX ARPT SYS 31 PP [P ..01/01/2023 . [Call @ 100 00 0 .0 L0 ..01/01/2028 .
649902-ZP-1 .. |NEW YORK STATE DORMITORY AUTHORITY .....ccooo|eeeeeen|on 10/17/2023 . | FUNB-FUNDS 11 0. L0 1 003 088 |.... L0 ..03/15/2025 .
91412G-QL-2 .. |UNIVERSITY CALIF REVS .....ccccovvviiiiiiiiiiin [oeeens ..05/15/2023 . [Call @ 100.00 O O i O e 0 o 0 300,000 J...oeeeeeennnn 0 ..05/15/2033 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association

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
927781-Uz-5 .. | VIRGINIA COLLEGE BLDG AUTH VA EDL FACS R ... [....... .. 10/17/2023 . |FUNB-FUNDS Il ..ooovveeeevniiiiieiiiiieieeees |oveeeeeees 491,606 [...vvvneenes 500,000 |....ceeee.s 498,380 [............ 499,695 [.....cccnnnnnnne [V oo, L oy [V o, 4 [ Ofeienn. 499,809 [..ccoennnnnn. 0 e, (8,204)|........... (8,20)].....cvnn 25,854 |..02/01/2025 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,249,270 3,253,292 3,284,024 3,287,399 0 (15,440) 0 (15,440) 0 3,271,959 0 (22,689) (22,689), 123,983 XXX
002824-BE-9 .. | ABBOTT LABORATORIES ..10/16/2023 . [ PERSHING LLC . ...213,315|... .... 214,000 ....211,779 . 213,598 |.. L0 ...360 |... .0 L0 ... (633)[.... ..11/30/2023 .
00774M-AK-1 .. | AERCAP IRELAND CAPITAL DAC ..10/13/2023 . | PERSHING LLC . 208,797 .300,000 |.. .311,598 |.. . 302,712 L0 L0 0 .(1,854)|. ..01/16/2024 .
023608-AH-5 .. | AMEREN CORP ..10/16/2023 . [BARCLAYS CAPITAL INC. ...246,886 |... .... 265,000 .... 254,916 L0 S LI .0 L0 .(8,101)[.... ..09/15/2024 .
03027X-AT-7 .. | AMERICAN TOWER CORP .......evvvvvereennenninnnnnnns [ eeeeens ..10/16/2023 . [Millennium Advisors ... ...305,459 |... .... 310,000 .... 309,079 0. L0 L0 .(4,443)].... ..05/15/2024 .
05369A-AC-5 .. | AVIATION CAPITAL GROUP LLC .....cooeeeeeeeeennns [ oeens ..05/01/2023 . [Maturity @ 100.00 ...290,000 |... .. 290,000 ...288,866 0. .0 L0 ..05/01/2023 .
JANE STREET EXECUTION
06051G-FF-1 .. | BANK OF AMERICA CORP .. ..10/13/2023 . | SERVICES LLC ... ...926,800 |... .... 935,000 .... 933,300 L0 L0 ...(8,109)[...........(8,109)|... ..04/01/2024 .
06738E-AE-5 .. | BARCLAYS PLC ..10/13/2023 . [ Jefferies LLC .. ...279,444 |... .. 290,000 .. 302,435 0. L0 . (14,132) ... (14,132)]... ..03/16/2025 .
MORGAN STANLEY & CO.
101137-AV-9 .. | BOSTON SCIENTIFIC CORP ..10/13/2023 . [LLC . .... 123,000 .... 123,081 0. L0 L(1,251)[.... ..03/01/2024 .
10805V-AA-5 .. | BRDGE 22SFR1 A - CMBS ... ..11/29/2023 . [ GOLDMAN SACHS & CO. .805,000 |.. . 733,381 |.. L0 0 ..11/19/2037 .
150890-AJ-3 .. | CELANESE US HOLDINGS LLC ...oooeveeeeeeeeeeeeeees | e | 10/13/2023 . | Various ... 300,000 ....300,838 0. L0 ..05/08/2024 .
15200W-AC-9 .. | ONP IV A3 = ABS ......eevvmmmnnnnnnnnnnnnnnnnininnns | eeeeees ..10/15/2023 . [ Paydown ... 229,225 ... 229,224 L0 L0 ..10/15/2025 .
172967-HT-1 .. | CITIGROUP INC ..evvvvvviiiiieeennneneneeeenennnnnns | eveeens .10/13/2023 . [ GOLDMAN SACHS & CO. ... . . .... 755,000 .... 769,353 . 0. , . , L0 . L0 ..06/16/2024 .
205887-CA-8 .. | CONAGRA BRANDS INC ......cevvvvviriiiiiiiiiiiinnnns [ eeeees ..10/16/2023 . | BARCLAYS CAPITAL INC. . |ooeeeeeeeiiiiienienns | 296,895 |............. 300,000 |..evvvreens 299,850 [..vuvvunnnes 300,036 [..evvvvnnnnnnnnns [V (2] I [V (20 T [N FRRR 300,015 |.........es 0 ..05/01/2024 .
TORONTO DOMINION
22535W-AD-9 ...| CREDIT AGRICOLE SA (LONDON BRANCH) ........... Cevenn ..10/16/2023 . [SECURITIES ...coooverreiiii e e 262,967 [..evvvvnnnnns 270,000 |..cevveeees 269,012 [ouvvvnnnnnes 269,732 |.eeeeeeeeeen [V L PO [V LRI R [N FSRRR 269,851 [.uvviiiiinnnnne (VN FR (6,885) ..10/04/2024 .
SEAPORT GROUP
225433-AT-8 ...|CREDIT SUISSE GROUP FUNDING (GUERNSEY) L .... ..03/15/2023 . [ SECURITIES, LLC .. ...249,000 |... ....300,000 .... 207,054 L0 ..06/09/2023 .
204751-AV-4 .. |EQABS 2002-3 M1 = RMBS ........eevmmmmmmmnnnnnnnns| e ..12/01/2023 . [Paydown .......ccovvvvvvviisooriiniiiiiiiiiins |, 3,821 [ 3,821l 3,773 0. ..11/25/2032 .
JANE STREET EXECUTION
300341-AA-4 .. |EVERGY INC ..10/16/2023 . | SERVICES LLC ... 300,000 .... 209,478 . .(9,626)]...........(9,626)|... ..09/15/2024 .
316773-CX-6 .. |FIFTH THIRD BANCORP ..10/13/2023 . [Millennium Advisors . 240,000 |.. .239,749 |.. . 239,955 .(2,235)|. .(2,235) ..01/25/2024 .
37045V-AE-0 .. | GENERAL MOTORS CO ... ..03/01/2023 . [Call @ 100.00 .. .290,000 |.. . 298,636 |.. . 291,359 ..10/02/2023 .
38141G-RD-8 .. | GOLDMAN SACHS GROUP INC . ..01/22/2023 . [Maturity @ 100.00 ... 500,000 ... 498,630 . 499,901 |.. ..01/22/2023 .
MORGAN STANLEY & CO.
40434C-AD-7 ...|HSBC USA INC ..eoevvrrieiiiiiiiiiiiiieeieeeeeeeeeeens [ e .10/13/2023 . [LLC . . 455,000 |.. .461,916 |.. . 456,189 ..06/23/2024 .
666807-BG-6 .. | NORTHROP GRUMMAN CORP . ..08/01/2023 . [Maturity @ 100.00 .. ... 300,000 ... 207,759 299,725 |.. ..08/01/2023 .
MORGAN STANLEY & CO.
68268N-AP-8 .. | ONEOK PARTNERS LP ......eevvvvvevennnnnnnnnnnnnnnns [ eeeeens 1071372023 L [LLC e e [ 599,593 |.....cceennns 610,000 |............ 608,719 |............ 609,666 |..........eeeeee. [V F, L (I PO [V LR . 0] 609,782 |.......oeeeinn (VN A (10,189) ..03/15/2025 .
JANE STREET EXECUTION
718172-Cli-7 .. | PHILIP MORRIS INTERNATIONAL INC .....eounnnnn [ eeeeens ..10/16/2023 . | SERVICES LLC .. 94,020 |[.. 0. .8 L0 ...94,927 |.... (1,174)]..... ..11/17/2029 .
78355H-KH-1 .. |RYDER SYSTEM INC ..06/09/2023 . [Maturity @ 100.00 L0 .0 . 300,000 |.... ..06/09/2023 .
80286J-AA-3 .. | SREV 19A A - ABS .... ..10/16/2023 . [BARCLAYS CAPITAL INC. . 0. L0 ..799,011 |.... ..01/26/2032 .
857477-AL-7 .. | STATE STREET CORP ... ..05/15/2023 . [Maturity @ 100.00 ... 500,000 ... 499,190 0. .0 . 500,000 |.... ..05/15/2023 .
DEUTSCHE BANK
87612K-AA-0 .. | TARGA RESOURCES CORP .......ccceeeieiiiiiiiiiiiiin [ eeeens ..10/16/2023 . [ SECURITIES, INC. .. 440,000 ... 440,149 ..07/01/2027 .
90783M-AA-1 .. |UNP 2006-1 1 — ABS ....ooovvriiiiiiiiiiiiiieieeeens [ e ..07/02/2023 . [ Paydown ..07/02/2030 .
JANE STREET EXECUTION
913017-BP-3 .. |RTX CORP ..10/13/2023 . | SERVICES LLC . . 499,190 |.. 0. L0 L0 ..07/15/2038 .
929227-20-3 ...| WAMU 2002-AR18 A - CMO/RMBS . ..12/01/2023 . | Paydown L 292 .. 0. .. .0 Ol ..01/25/2033 .
1109999999 Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 10,802,989 11,047,8% 11,008,228 10,985,790 0 16,881 0 16,881 0 11,002,671 0 (199,682) (199,682) 385,655 XXX
2509999997. Total - Bonds - Part 4 15,972,134 16,255,032 16,335,659 16,239,711 0 (7,902) 0 (7,902) 0 16,231,809 0 (259,675) (259,675) 578,741 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 15,972,134 16,255,032 16,335,659 16,239,711 0 (7,902) 0 (7,902) 0 16,231,809 0 (259,675) (259,675) 578,741 XXX
CAP INSTITUTIONAL
33616C-72-0 ... | FIRST REPUBLIC BANK ...oooeveveieieiiiiiiieeee ‘ ....... ‘..03/23/2023 .|SERVICES INC .o o 15,461.000 |............ 79,260 [.oooeiiiiiiinnn 0.00]............ 378,583 [............ 242,274 |.......... TR (U O oy 0eeeeenns 136,310 |..ooeeeeeeennns Ofeeenn. 378,583 [..cccoiunnnnnnnn 0. (299,323)|........ (299,323)]..cceeeennnn 3,865 [cceeeies unnnns
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 79,260 XXX 378,583 242,274 136,310 0 0 136,310 0 378,583 0 (299, 323) (299,323) 3,865 XXX
4509999997. Total - Preferred Stocks - Part 4 79,260 XXX 378,583 242,274 136,310 0 0 136,310 0 378,583 0 (299,323) (299,323) 3,865 XXX
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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
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 79,260 XXX 378,583 242,274 136,310 0 136,310 0 378,583 0 (299,323) (299,323) 3,865 XXX
001431-87-5 ...| INVESCO DEV MKT Y .eovvviiiiiiiiiiiiiiiiiiiiiieens [ eeeeen ..06/22/2023 . |U.S. Bank ... 3,5634.836 |.... 138,000 |..evvveeeeeeeeeiiienns fervinnnnnnn. 149,832 [onneiinnn, 123,578 |........... 26,264 |.. 0 149,832 |...
04314H-10-5 ... | ARTISAN:SMALL CAP INV ..o | e o 06/22/2023 . |U.S. Bank ...7,089.153 |.... 221,820 [euveeeiiiiiiiiiiiiiins ool 2100407 209,089 |............ 1,358 [.. 0. 210,417 |...
233203-37-1 ... | DFA INTL CORE EQTY | .ooooeeeeeeeeiieeeeeeee [ oo ..06/22/2023 . |U.S. Bank . 17,527.174 ... 258,000 |... 0 263,602 |...
256206-10-3 ...|DODGE & COX INTNL STCK | ..06/22/2023 . U.S. Bank .. 4,820.2% |. ..228,000 L0
543487-85-4 ... | LOOMIS SAYLES:SCG INST ..12/29/2023 . [UnKnown .......cevvvvvvennns|oeninnnnnnnnns 0.000 |.... L3721 0
543916-68-8 ...|LORD ABBETT SH DUR | ..06/22/2023 . |U.S. Bank 0.
922031-83-6 ... | VANGUARD SH-TM INV ADM ... ..06/22/2023 . U.S. Bank .. L0 L0
922040-10-0 ... | VANGUARD INSTL INDX INST .ooovvvvviriiiiniiiinns | eveeenn o 12/28/2023 . U.S. Bank .. 1,525,107 (753,231)|.. L0 .
922908-64-5 ... | VANGUARD MD-CP | ADM ......evvvvvvvvmnnnnnnnnnnnns [ eeeees ..06/22/2023 . |U.S. Bank .. 44,650 ..(78,244)|.. 0 L (78,284) e 0].
92647K-77-0 ...| VICTORY: INTEGRITY SCV Y ...eevvvvvvvvennnnnnnnnns [oeeenns ..12/14/2023 .| U.S. Bank 2 623.047 |.... .. .. 38,930 ...l (46,949)].. 0. ...(46,949) |...oooeiiennns 0].
5329999999 Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 3,806, 162 XXX 2,424,491 3,244,929 (839,883) 0 (839,883) 0 2 424,491 0 1,381,671 1,381,671 10,581 XXX
5989999997. Total - Common Stocks - Part 4 3,806, 162 XXX 2,424,401 3,244,929 (839,883) 0 (839,883) 0 2,424,491 0 1,381,671 1,381,671 10,581 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 3,806, 162 XXX 2,424,401 3,244,929 (839,883) 0 (839,883) 0 2,424,491 0 1,381,671 1,381,671 10,581 XXX
5999999999. Total - Preferred and Common Stocks 3,885,423 XXX 2,803,075 3,487,203 (703,573) 0 0 (703,573) 0 2,803,075 0 1,082,348 1,082,348 14,446 XXX
60099999909 - Totals 19,857,556 XXX 19,138,733 19,726,914 (703,573) (7,902) 0 (711,475) 0 19,034,884 0 822,673 822,673 593, 187 XXX
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Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

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

NONE

Schedule D - Part 6 - Section 2

NONE

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

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE United Transportation Union Insurance Association

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *

US Bank ......... o StPaul, N s [ e 0.000 (117,164) [..XXX.
0199998 Deposits in ... depositories which do not exceed the

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

depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 0 0 (117,164) [ XXX
0299998 Deposits in ... 0 depositories which do not exceed the

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

depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (117,164) [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash XXX XXX 0 0 (117,164) [ XXX

1. January. 4. 7. 10. October
2. February.... 5. 8. 11.  November...
3.  March 0 6. 9. September 0 12.  December

E27
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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
Carrying Value Due and Accrued During Year

Code Date Acquired Rate of Interest Maturity Date

CUSIP Description

0109999999. Total - U.S. Government Bonds
0309999999. Total - All Other Government Bonds
0509999999. Total - U.S. States, Territories and Po
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

ions Bonds

8¢

2509999999.

Total Bonds

31846V-10-4 .......
31846V-56-7 .......

FIRST AMER:GVT 0BLG Z
US MONEY MARKET ACCOUNT

FIRST AMER: INS PRM OBL Y ...

10/17/2016
12/28/2023
03/28/2023

Subtotal - All Other Money Market Mutual Funds

8609999999 - Total Cash Equivalents

1,803,715

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 0 1B.. .0 1C..$ .0 1G.8 ...
1B 0 2B.. .0 2C..8
1C 0 3B.. 0 3C..%
1D ...0 4B.. 4C ..$ ...
1E ....0 5B.. 5C..$
1F .0
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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 et [e e e e e e e e sne e e [ et e e e e e ene [ene e e n e e s e e e e e s [er e e
2. Alaska
3. Arizona
4.  Arkansas
5. California
6. Colorado
7. Connecticut
8. Delaware ........ccccccevveiiiieincnnen.
9. District of Columbia
10. Florida ..............
11, Georgia ..coeceeeeececececcieeeee e GA || e [ [ [ [
12, HaWaii oo HE [ [ fe e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland
22. Massachusetts ..........cccocevvennenne MA || s e free e [ [
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25. Mississippi ....
26.  MiSSOUM ..occvveiiiiiiiiiiciicneciee
27. Montana
28. Nebraska ..
29. Nevada
30. New Hampshire
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeveiiinnens
41.  South Carolina
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
53.
54. Puerto Rico
55. U.S.Virginlslands .........cccccceeeennen
56. Northern Mariana Islands
57. Canada .......ccccooeeeneeiiiiiiens
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX

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)
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