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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ....viuiniiriiiicieitiiinere sttt 3,789,296 |............ 10.531 |......... 3,789,295 | [ 3,789,295 |........... 10.531
1.02 All other gOVErNMENLS ..........ccoiiiiiiiiiiee e
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEEA ... e 128,157 | 0.356 |......c...... 128,157 | o 128,157 | 0.356
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 16,914,857 |............ 47.010 |....... 16,914,862 |.....cvovccceen [ 16,914,862 |.......... 47.010
1.06 Industrial and MISCEIANEOUS ...........cceiuiiirieirieieieieeeeee e 14,158,835 |............ 39.350 |........ 14,158,831 | [ 14,158,831 |........... 39.350
1.07 HyDrid SECUMHES ....cveveiiiieieteteicc ettt [ereeeeenenas 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
1.08 Parent, subsidiaries and affiliates ................ccceevveeiieeeeee e e [eeeeeieenes 0.000 [ oo oo | 0.000
1.09 SVO identified fuNds ..........ccccoeiiiiniiiii ]
1.10 Unaffiliated bank loans . . .
1.11 Unaffiliated certificates of depOoSit ............cccvcveeveeeieeeieeeeeeeeeeeeeeee e e o 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
1.12 Total [ONG-termM DONAS ....c.eeiiieieieieieeee e e 34,991,145 |........... 97.247 |........ 34,991,145 [ [ 34,991,145 |.......... 97.247
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ............ccceeeoenenrrreeeienens oo s 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
2.02 Parent, subsidiaries and affiliates ............c..cooevvievieeeeeiee e e o 0.000 oo oo o | 0.000
2.03 Total preferred STOCKS ........cociiieeiieeeiereeeeeeeeee e seses s e [oeeeeeeienens 0.000 [emeerereeeeieineeees frreerriereeens [ o 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ............ccoooocfooeiicciiiiiis s 0.000 [eeeereeeeeeieinreiees frreeirnieceeens [ o 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........coevveeeveeerene o s 0.000 [-.eeeeeeeeeieeeieins e [ oo 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cccerieveeeevessoerieenineineinees [oeiieeiens 0.000 [ oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ..............cooovveevieeeeeeeeeeeeeeeeee e o 0.000 oo oo o | 0.000
3.05 MULUAI FUNGS <..o.veeeetcecece et s s [oeeeeieieiens 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
3.06 Unit iNVESIMEN IUSES .....evviiiciciciei e e [ 0.000 [-.eeeeeeeeeieeeieins e [ oo 0.000
3.07 ClOSEA-ENA FUNAS .....cooveieieiieieieieeccccee e e [oeeeeieienens 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
3.08 Exchange traded fUNS ............c.ceueueurieiirinieieieeeeeeeieeieseee e e [ 0.000 [-.eeeeeeeeeieeeieins e [ oo 0.000
3.09 Total COMMON SEOCKS ........coovevevieieieiieieietereeeeeeeee e eseee s es s e eeee e [oeeeeieieiens 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ......ccuiueiiiieieieie e
4.02 Residential mortgages ....
4.03 Commercial MOMGAgES ..........ccccoiruiriiiiiiie e . .
4.04 Mezzanine real eState 08NS ..........cceeurririeeiinnieeesneeeee e [oeneceieens 0.000 [-.eeeeeeeeeieeeieins e [ oo 0.000
4.05 Total valuation allowance ...
4.06 Total MOortgage l0aNns ..........cccveciiiiiiiiiiieciee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ceueueereeririeiereieieieeesieieeseeeesese e [ 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
5.02 Properties held for production of iNCOME ...........oeeveeeeoennnrneeeienenes o i 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
5.03 Properties held fOr SAIE ............cccveveevevieeeieeeeecee et ses e oo [oerieeniens 0.000 [oveereieieeeereens foererieiereeeeeeenes oo o 0.000
5.04 Total re@l @StAtE .........ccoeeeveeeeeeeeecceeee e e [ 0.000 [emeeeeeeeeeieinreiees frreeirnieeeeens [ o 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccoriiieeiiinirnsieieeeenesesesese e e 346,272 |............. 0.962 |............. 346,272 [ [ 346,272 |............. 0.962
6.02 Cash equivalents (Schedule E, Part 2) ...........cccoeueeeereninensiseeeeee fooeeeen 644,141 | 1.790 [ 644,142 | [ 644,142 |............. 1.790
6.03 Short-term investments (Schedule DA) ..........cccooiorirrecerenenesneeeeees i i 0.000 [eeeereeeeeeieirreees frreernieeeeens [ o 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|occeoeeee. 990,413 |.............. 2.753 | 990,414 | | 990,414 |............. 2.753
7. COoNtraCt I0ANS ..o s
8. Derivatives (Schedule DB) ..........ccoiiiiiiiiieieeeee e
9. Other invested assets (Schedule BA) ...........cccooiiiiiiiiiiiiee
10. Receivables for SECUNIES ............cociiiiiiiiiiiii s
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) ....ccooiiiiiiiiiieeeeee s
13. Total invested assets 35,981,558 100.000 35,981,559 35,981,559 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

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 acqUISItION (Part 2, COIUMN B) .........uiiiiiiitiite ittt bbbttt bbbttt b e bbbt e s R e e R e ebe st e sbeabesbestesaesteereaeas

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ... et aae e obeebeab e e b e oL e s b e s b e e b e e b e e b e abe s bestesses e e s e e e
Current year change in encumbrances:

3.1 T0talS, Part 1, COIUMN 13 ...ttt e bbb b E e E £ E e b e S b £ S E e e E £ £ E e e E e S E e e E e e E e e E e £ E e e b e e b e e b e e b e e b e ebeaae s eR e e R e e b e e b e e b e s b e b e b et e b b

B2 o] e= = =T R A O] [¥T T PSR

Total gain (loss) on disposals, Part 3, Column 18 g ......... Ees......... @EEEEE ... EEEE ... SEEE. ... . S . ..............0e.eoseeseoseoneeneeseene st e ete foeeseeeeeee et

Deduct amounts received on disposals, Part 3, CHElR 15 ... AR....... R B B B o e
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o ... N . . . Y - B N B
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other-than-temporary impairment recognized:

8 B ) = T =T i TR 7o 10T T o e PP PNS

A7 o] e= =T B A O] [¥T T O PSS
Deduct current year’s depreciation:

Lo B o] e= S =T R O] ¥ Ty TR

LA o] = R =T T o 10 oo T O O TN
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ........cciiiiiiiiiiitiii ettt bbbttt bbbttt 2o e e e e e e e e e e e e eneens
[DI=Ye (W1 o] e=T W ToT o F=Te [ga 11 C=To IR= 104 o0 L OO

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......iuiiuiiiiiiiiteitiiieee ettt bbb bbb £ bt b £ e £ e bt £t e bR bt e bt e b e e bt e bt e bt b fememneeneene e e e e e e e e e e e e enees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PrIOF YEAT ......c..oiiiiiiiiie et et 2eee e e e e e e e e e e e e eaeneen
Cost of acquired:

2.1 Actual cost at time of acqUISIION (Part 2, COIUMN 7) ......oiuiiiiiiiie ettt bbbt bbbt bbbt bbb e e R e et e ebestesaestestestesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........c.. et eeae eabeeb oo b oo b e e b e oL e e b e e b e e b e e b e abe s bestessess e s e s e e e
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
B2 o] e= = =T R A O] [¥T T PSRN

ACCTUAL OF QISCOUNL ...ttt h bbb e b e S h e e b e h £ b e £ H e £ E £ e e £ S h e £ E e £ b e £ E e £ E £ £ E e £ E e £ E e e E e £ b £ e E e e E e eE £ e E £ e h e S E e £ E e S b £ e E e e R £ e R e e e e eb e e b e eb e eb e eeeebeas Ao e s e s et et et e et e e
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 ........oovveveeeeece e R o -

5.2 Totals, Part 3, Column 8 ... A ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEimn N .....
Deduct amortization of premium and mortgage in
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 ... b s a e e e b sr e

Deduct current year’s other-than-temporary impairment recognized:

10,1 Totals, Part 1, COIUMN T ... b b b E e s b s E e e E e b e e h e e b e s b e e b e e b e e b e s b s b e b e eaeaa e SR e SR e e R e e R e e bt e b et e b n e e

O e = S e Ty A o] [0 T W OSSP N
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ......cc.ciuiiiiiiiiiiiiiiieieieeieees —eeeeee e
R e= Y= TV Lo T [ o= o Lo O S
ST o] ol = I (g Y=Yl B o TU TS X T )
[D2=Ye U1 o] e=1 Mo g E=Te [ga 11 C=To IR=Ta 0 o 0L PPN

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......ouiiiiiiiiiieii ettt bbbttt b b e e e e e e s
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOM YEA ..........iiuiiiiitiitiite ettt b ettt bbb bbb b £ £ b e e E A E R e e R AR £ ARt AR e e bt e bt e bt e b e e b e b e s Seemmeese e e ene e e e e e e e e e e nneens
Cost of acquired:

2.1 Actual cost at time of acquISItIoN (Part 2, COIUMN 8) .........iii ittt bbbttt bbbttt b e bttt e aR e e R e ea e s re s b e sbestestesaeeteereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ...t eeae eabeebeeE e e b e oL e e b e e b e e b e e b e e b e abe s besteases e s e s e s s
Capitalized deferred interest and other:

o B ] = E T =T i TR o1 10T o e RO PRPRTPNS

B2 o] e= =T R A O] [V T o PSS
P aXeTe (U= o e TotoTU o | PN
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ... A ..
5.2 Totals, Part 3, Column 9 ...y

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

Deduct amounts received on diSPOSalS, Part 3, COTUMN 16 .0 .. .. ...eei it tree e teeetetesmsraaseeessesassseaasseesnsssesssesasssesnsesesssessassessnsesssnsessasseesnseseasessnsseesnse soseemmseeanssessesasseeanseans
[DI=Ye (W1 @=Toqlo) g V4= Y ile o le) f o 4=Taa 1[N g g IF=Ta o lo =T oY (=Y or - ilo] o PP
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = E T =T i B o1 10 T o e AP PRPRPNS

LS o] e= =T R A O o) [¥T T PSS
Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b e a e b b E e b e s R s b e e b e e b e s b s h s b s b e eaeaa e SR e SR e e R e e R e e e e e b e b et e r e e

O e = S e Ty i A o] [0 T W B O S
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......cciiiiiiiiierieitiieee ettt bttt bttt ettt beabe s Seeeeeeeea e e e e e e eeeeeneens
[DI=Ye (W1 o) e=T Mo g P=Te [ga 11 C=To IR= 100 T UL PR

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....iuiiiiiiiieitiiiiitese ettt bbbt bbb bbb £ £ e b £ bt bR e bt e bt e bt e bt e bt e bt abe s Smmemneeneene e e e e e e e e e e nennen

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PriOT YEAI ..........c.eiiitiriiieiiieteitetestetest ettt e testetesestesessesessesessesessesessesessesessasessssesessesessesessesessebesebensebansasanes Seseseeseaenanes 29,015,803
................. 12,450,359
....89,857

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

ACCTUAL O AISCOUNL ...ttt h bbbt h e b e h £ b e e b e e E e e E £ S E e e b e S b e S E e e b e £ E e e h e e b £ e b e e b e e b e e bt e bt e b e e bt eb e e b e e be e b e eee b e eeeeeeee e
Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECON 1, COIUMN 15 ..ot e e e e e e et e e e e e eaaaeeeeeeeassaeeeeeeessssseeeeeanssseeeeeennsseeeeeaanns

4.3. Part 2, SECHON 2, COIUMN 13 ..o ittt e e e et e e et e e e e e e e aeeeeaseeeasseeeaseeesseeensseeassaeesseeesnseeanseeennsaeenseennneen

L = 14 A o] 1441 o e e PP

Total gain (10SS) 0N diSPOSAIS, Pt 4, COIUMN 19 .......iiiiiiieieteiieiieeiet ettt ettt ettt es et se e e et et et esea e e e e ee e 8 e b e b a8 eae e ee 1542 b e b eEehes et e e e a2 b e b e b e b erea et aeeeesebane esmisssssanansnanas (201,064)

Deduction consideration for bonds and stocks diSposed Of, Part 4, COIUMN 7 .........c.ouiiouieeeeeeeeeeeeee et te et ettt e et eae s e s et ese s es e s eseae et eseaseaseeeeseseeneneaneaen 6,301,256
Deduct aMOTtIZALION OF PIEMIUM ..........c.cviuieeeiieii et et et ettt et et e s e s s st eses et et essa s s s st eseseseseseasas s s et esesesessssasas s sesesesesesea s s st et et esessssssa s st et esesessssasasas Seeseseeteteseseaenene 62,549
Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o (1T o o e T PPN

8.2. Part 2, Section 1, COIUMN T ... e e e e e e e e e £180 SR e SR e e R e e R e e Rt e r e r e n s

R T -V Q2 Y=o (oo 2 @70 (3o T e I J PPN

Lo =T O o] [¥ T T T PSR
Deduct current year’s other-than-temporary impairment recognized:

LS O =T e T O oY [¥ T T PP

[ B o S Y=o oo N TR @70 (3o T e I AN

9.3. Part 2, Section 2, COIUMN T4 ... ... e e s e e e e e e e e e e e s e aas £18E SR e SR e e R e e R e e Rt r e r e ne s

L =V I 7o [¥T oo N OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LINE 2 ........ccccooviiiiiiiiiiiini st e
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9+10) ......c.ccecvrueiiieririeririerisietiesteeseestesesaese s sessesessesessasessssessssessssess Seseseeseseasenes 34,991,150
[DLte [N le o) =TI gTeT g E=Te Lo Ty (=T o JR=Ta 4o USSP

Statement value at end of current Period (LINE 11 MINUS LINE 12) ......oiuciiiouiiiiiieiitet sttt stese st te st te st te e besestessssesessesessesessesessesessesessasesessessssessssessssans sesesesesenane 34,991,150

SI103



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccooeveveeereererereeese o 3,789,296 |....coovene 3,432,455 | 3,776,135 [ 3,802,284
Governments 2. CANAAA ... s s [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 3,789,296 3,432,455 3,776,135 3,802,284
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 128,157 123,583 129,127 135,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 16,914,857 15,613,318 16,886,306 17,158,370
Industrial and Miscellaneous, SVO 8. United States .....coooveeeeeeeeeeeeeeeeeeee s 11,732,109 ... 11,125,174 | 11,717,820 |.ooveee. 11,943,921
Il_dentifieLch F‘;ff‘lfjs’(v grgfﬂ'i?te? Bar;k 9. €aANAdA ..o 112,506 |oooeeiieieiee 108,873 ..o 108,914 |..oovee 125,000
oans, Unaffiliated Certificates o .
Deposit and Hybrid Securities 10.  Other Countries 2,314,216 2,206,856 2,327,361 2,350,000
(unaffiliated) 11.  Totals 14,158,831 13,440,903 14,154,095 14,418,921
Parent, Subsidiaries and Affiliates 12.  Totals
13. Total Bonds 34,991, 141 32,610,259 34,945,663 35,514,575
PREFERRED STOCKS 14, United States ......ccveveeeieeieieieeeeeeeee e e [
Industrial and Miscellaneous 15, CaANAAA ..o s [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada .......cccceeieeeee e
(unaffiliated), Mutual Funds, Unit 22, Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks 34,991, 141 32,610,259 34,945,663
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO
SCHEDULE D - PART 1A - SECTION 1

ok/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Quality and Maturity

Distribution of All Bonds Owned December 31, at Bo
2

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5

Over 20 Years

6
No Maturity
Date

Total Current Year

7

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

1. U.S. Governments
1.1 NAIC 1.
1.2NAIC 2.
1.3NAIC 3.
1.4 NAIC 4 .
1.5NAICS5.
1.6 NAIC 6 .
1.7 Totals

............... 1,163,901

............... 1,636,023

166,606

..3,789,296

............. 4,825,670

..3,789,295

1,163,901

2. All Other Governments

2.1 NAIC 1
2.2 NAIC 2
2.3NAIC 3

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

2.7 Totals

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

Guaranteed

3.1NAIC 1 ..
3.2NAIC2..
3.3NAIC3 ..

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

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

41 NAIC 1.
42 NAIC 2.
43 NAIC 3.
44 NAIC 4 .
45NAICS5.
4.6 NAIC 6
4.7 Totals

100,807

128,157

128,220

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

Obligations, etc.

5.1 NAIC 1.

52NAIC2 ..
53NAIC3 ..
54 NAIC4 ..

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

............... 1,795,173

.............. 5,191,858

............... 3,845,730

.............. 4,274,743

1,807,357

16,914,861

........... 12,114,423

1,795,173

5,191,858

3,845,730

4,274,743

1,807,357

16,914,861

12,114,423

16,914,862
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity

Distribution of All Bonds Owned December 31, at Bo
2

ok/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .| 1,019,161 |..ccco..e. 2,429,072 | 4,846,838 |....c.cceuenne 565,311 ..o 1,146,645 |........... D.9,0 TN RUN 10,007,027 |.cocveeericcieenne 28.6 | 8,714,056 | .o 30.0 [ 8,034,442 |............... 1,972,585
6.2NAIC 2 .. 199,952 |... 1,934,274 |.... 1,202,586 ..636,892 |.. 178,101 |... .. 4,151,805 |.. .3,233,432 |.... ...3,838,193 |.. 313,612
B.3NAIC 3 .o o e [ [ feereseee e KKK i [ e s s [ [
BANAIC A e o i e [ [ XK i e e s [ [ [
B.5NAIC S Lo o i [ [ e XK i e e i [ [ [
6.6 NAIC 6
6.7 Totals 1,219,113 4,363,346 6,049,424 1,202,203 1,324,746 14,158,832 40.5 11,947,488 41.2 11,872,635 2,286,197
7. Hybrid Securities
7.1 NAIC 1

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

8. Parent, Subsidiaries and Affiliates
8ANAICT e
82NAIC2 .o

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

86NAICGE ...

8.7 Totals

9. SVO Identified Funds

9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans

10.1 NAIC 1

10.2NAIC 2 ...
10.3 NAIC 3 ...
10.4 NAIC 4 ...
10.5NAICS ...

10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit

11.1 NAIC 1

11.2NAIC2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAICS ...

11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1

4
Over 10 Years

5 6 7

8
Col. 7 as a % of

9
Total from

10
% From Col. 8

11
Total Publicly

12
Total Privately

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

............... 3,183,470

Over 1 Year Over 5 Years No Maturity Col. 7
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
T2ANAIC T e [(c) I ,978,235 |.....oe 9,357,760 |.............. 8,885,108 |............. 5,006,660 |............... 3,611,578 | [ 30,839,341 28,866,756 |............... 1,972,585
122 NAIC 2 ... ) ... A 1,934,274 |.... ... 1,202,586 ..636,892 |.. 178,101 |... .. 4,151,805 |.. ...3,838,193 |.. 313,612
12.3NAIC 3 ieeeeeeeereneeneeneeneeed () i i [ [ [ [ e eeseereeies s [eenenens XK [ XK e
124 NAIC 4 e (D) i [ [ [ [ [ e [oresesesesesesesesees [eresenens XK [ XK e
125 NAIC S e (D) i i [ [ [ [ [(c) ISR RURPRRRRIRSRINRI RUSIRIIND o, o CINSRINUUTY RRVIOITINRD 0 ¢ COUURTUTN AR RO
12.6 NAIC 6 ... (c)
12.7 TOtalS ..o 87 [ 11,292,034 |............. 10,087,6% |............... 5,643,552 |....ccceuenee 3,789,679 oo () ... 34,991,146 32,704,949 |.............. 2,286,197
12.8 Line 12.7 as a % of Col. 7 11.9 32.3 28.8 16.1 10.8 100.0 93.5 6.5
13. Total Bonds Prior Year
T3ANAIC T e 3,188,830 |..covveeennne 8,760,903 |............... 5,489,359 |...ccoennvne 4,416,372 | 3,926,905 |.eceeveereeeeeirirnenes [ XX oo XK [ 25,782,369 |..oovecriciennne 88.9 | 25,732,413
132 NAIC 2 e 279,908 |......cccnv... 1,634,549 |.............. 1,086,831 77,181 | [ XX e e X oo 3,233,432 | 11.1

14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...

13.7 TotalS .o e 3,468,738 |............. 10,395,452 |............... 6,576,190 |....covvnenvne 4,471,335 | 4,104,086 (b) ... 29,015,801 |.veeeeerrcneee 100.0 [.cooeneee 28,915,883

13.8 Line 13.7 as a % of Col. 9 12.0 35.8 22.7 15.4 14.1 100.0 XXX 99.7
14. Total Publicly Traded Bonds

TAANAIC T e 3,834,548 |.....ocevnn 8,840,304 |...cocvvenve 7,761,614 |...oceeen 4,818,711 | 3,611,578 | [ 28,866,755 |....coverccieieenns 82.5 | 25,732,413 | 88.7 [coeeee 28,866,755

14.2NAIC 2 ... .149,960 |... 1,934,274 |.... ...938,966 |..... 636,892 | 178,101 |... 3,838,193 |.. . .3,183,470 |.... ...3,838,193 |..

15.5NAICS ...
15.6 NAIC6 ...

T4B NAIC B ...
14.7 TOtalS ..o e 3,984,508 |............. 10,774,578 |............... 8,700,580 |....cceeenenvne 5,455,603 |.............. 3,789,679 ..o [ 32,704,948 |.....ooovriiinne 93.5 [ 28,915,883 ..o 99.7 [ 32,704,948
14.8 Line 14.7asa % of Col. 7 ..o o 12.2 | 32.9 [ 26.6 | 16.7 | 116 | e 100.0 |............ D,9,0 TR RIS D,0, 0, CRTN AT D90, CHIY R, 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 11.4 30.8 24.9 15.6 10.8 93.5 XXX XXX XXX 93.5 XXX
15. Total Privately Placed Bonds
154 NAIC T e 143,087 | OT7,406 | 1,128,494 | 187940 [ e s 1,972,586 |....covreveiricinanne LS I 49,956 |.oooviviin 0.2 | D,9, 0, ORI R, 1,972,586
15.2NAIC 2 ... ...313,612 |.. 313,612
T5.3NAIC 3 e eseesieeies [orse s s s s [reeeee s ieee [eereeie s [eeee e [oe e eeseseee s seeeeies[eese s ns e seeseeseseeee[eeresesrese s sesesesee foenenienes XX eerierieies o
154 NAIC 4 oo eeeeeeeees |oere s ss [ ieee [eere e [ [oe e

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

Section 12

0.6

1.5 4.0

(@) Includes $
(b) Includes $
(c) Includes $

current year, $

prior year of bonds with 5GI designations and $

................... 2,286,197 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
current year of bonds with Z designations and $

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.

current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... i NAIC3 $oiiiciiicivcceeees. 3 NAIC 4 $oiiiiiiiccceeeee. 5 NAIC S $eiiiiiciiiciiiees 5 NAIC 6 $ e

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

........................... ; NAIC2 §

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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO
SCHEDULE D - PART 1A - SECTION 2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations .............ccccveireinnennenieeenns oo, 685,015 |.coceeiinnne 871,641 | o 99,976 |.....ocvvvrnee 629,194 |............ XXX ovviries e 2,285,826 |......ccccovvvinnne 6.5 | 2,892,079 [ 10.0 oo 2,285,826
1.02 Residential Mortgage-Backed Securities ... .. 478,886 |. ...164,382 |.. . . 1,082 |.... . .. .. 1,503,470 |.. 4.3 |. ..1,933,591 |... ..6.7 |... 1,503,469 |.

1.03 Commercial Mortgage-Backed Securities .......... [o..ccccoccoviiiiiiiinn.
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals 1,163,901

N

. All Other Governments
2.01 Issuer Obligations ...........cccccevuenee e
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities .......... |.occccooveviiivveeieceenns
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

w

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

80IS

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

4.01 Issuer Obligations .........cccceveeieriiiniieiicre e,

4.02 Residential Mortgage-Backed Securities ...

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

4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 100,807 27,350 XXX 128,157 0.4 128,220 0.4 128, 157

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

5.01 Issuer Obligations ...........c..cccceee.. . T3 367,090 |.ooveiieienns 224470 o 225,915 |ooeiien 171,581 |........... D.9,0 TN RO 1,074,787 A 896,414 | 3T | 1,074,786
5.02 Residential Mortgage-Backed Securities ... ,643, . .. 4,720,584 |.. ...3,621,261 |.. .4,048,828 |... 1,635,776 |.... . . .15,669,723 |.. . 10,887,746 |... " ..15,669,723 |.
5.03 Commercial Mortgage-Backed Securities .......... 168 | 104,184 | |oeeeieeeieeciesieies [eeeieieseseseseseses e KR | 170,352 JES T P 330,263 |..ooveeeeieeee 1 e 170,353
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 5,191,858 3,845,731 4,274,743 1,807,357 16,914,862 48.3 12,114,423 41.8 16,914,862
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccceeeeeeereeneneeneeniesieeienees fereiiienn...820,399 [l 3,854,844 |.............. 5,553,189 [....cceieennn 830,865 |.....cccoveenee 963,299 |............ D.9,0 NI RO 12,022,596 |...covoveneeiee 34.4 ... 11,398,071 [ooeeeiiie 39.3 [ 10,968,484 |............... 1,054,112
6.02 Residential Mortgage-Backed Securities ... e e e [ o [ oo XXX vivveie fermeeieeieeiesiecieiie e [eereeienenrereeeies o [ [
6.03 Commercial Mortgage-Backed Securities .......... 138 41,017 [ 63,271 | 183,390 |.oovveiiiiis 361,447 |............ D,9,0 TN U 658,263 |...ovoviieiiees 1.9 [ 302,551 |.oeeeceeee 1.0 [ 658,262 |...ccooveieieienen 1
6.04 Other Loan-Backed and Structured Securities ... 389,576 467,485 432,964 187,948 XXX 1,477,973 4.2 246,866 0.9 245,889 1,232,084
6.05 Totals 1,219,113 4,363,346 6,049,424 1,202,203 1,324,746 XXX 14,158,832 40.5 11,947,488 41.2 11,872,635 2,286,197
7. Hybrid Securities

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

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........cccocerieieeiienieneeneeiee
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 ............cccccccueueene
8.06 Affiliated Bank Loans - Acquired ...........ccccceeuenns

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 2 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEA .........cccceveeeiees fooriiniiiiiiiiiiiiiis i [eeieiieeiecieiiciiiies oo [ feeeiees XXX eeieenen oo s o e e
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........cccceeeereerneoinecenccines oo 1,591,145 [ 5,194,382 |......c.c...... 5,777,659 |..cccveunnene 1,156,756 ....1,791,424 15,511,366 14,457,253 |...ccovenns 1,054,113
12.02 Residential Mortgage-Backed Securities .......... |-cccccoeeneee 2,122,160 |.cvoeeeeenne 5,484,966 |................ 3,813,801 |..cevennneee 4,115,458 .... 1,636,808 17,173,193 17,173,192 [

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

12.04 Other Loan-Backed and Structured Securities . |.

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

361,447

B 4,178,187

12.09 Totals ..o Joreeeieeeenn 4,178,187 s 11,292,034 |..ocevnee 10,087,695 |...ceevenenen 5,643,552 |..cocvennnne 3,789,679 | e 34,901,147 32,704,949 |................ 2,286,198

12.10 Line 12.09 as a % of Col. 7 1.9 32.3 28.8 16.1 10.8 100.0 93.5 6.5
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........cccccvviriienenininineninne foeeieeiecieeas 2,445,821 |................ 7,061,608 |................ 3,670,918 |.....cceenve...... 348,650 | 1,787,787 15,314,784 15,214,865

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

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

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

13.08 Unaffiliated Certificates of Deposi

.836,757 |...
.186,161 |...

.2,869,074
.. 36,198

. 12,821,337 |.

. 12,821,337 |..

B 3,468,739

13.09 Totals ..o [ 3,468,739 | 10,395,451 |.occirinns 6,576,190 |...ocveveeenene 4,471,336 [ocooeeeenne 4,104,085 29,015,801 [ooeceeeine 100.0 Jorveeeenne 28,915,882 [...ccueeiciee 99,919

13.10 Line 13.09 as a % of Col. 9 12.0 35.8 2.7 15.4 14.1 100.0 XXX 9.7 0.3
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............ccoeereernecinecinecnes oo 1,541,153 [ 5,144,411 [ 4,823,509 1,156,756 ....1,791,424 14,457,253 15,214,865 |.....coccveeeenn. 52,4 [l 14,457,253

14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...oooveeieeeeieceeeeeees
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

.2,122,160 |...

5,484,966 |..
................... 145,201

.3,813,800

................... 183,390

4,115,458 |..

.1,636,808
361,447

17,173,192 |

. 12,821,337 |.

7,173,192 ..

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 ...oovevviiiiiiiciccieicees
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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

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 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

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 ...........cccoocvvueueveras |oeeceeirerincrcnenne 326,488 |...ooooveene 326,488 | [0 O
2. Cost of cash equivalents aCqUIrEd ...........cceeeiirieirieecieeeee e oo 13,956,864 |......ccovvevnne 6,850,079 |.ceviiiiinne 7,106,785 ..o
FC T N7t U= oo [T oo TU o O RSO RO RN
4. Unrealized valuation iNCrease/(dECrEASE) ...........cciiriririiiieeieesesesesesies [ [ [ [ere s
5. Total gain (I0SS) ON dISPOSAIS .......cceeueieeirieiiieieiieieierieie ettt sseessens [reesres s ssrnisses [oosresisress s [sessree s sesss st eesres [oeresessens e
6. Deduct consideration received on diSPOSAlS ...........cccceriririririeieeeeeeninerenes foeerinienenens 13,639,210 .o 7,029,989 |..coviirinee 6,609,221 .o
7. Deduct amortization of PrEMIUM ..........ccoiiiiiiiieiicce e [oee e [reese e [ sie e [
8. Total foreign exchange change in book/adjusted carrying value ............c.cc.c. oo i i o
9. Deduct current year’s other-than-temporary impairment recognized ............ |ooeooeiiiiiiiiiiiiiins i [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) ettt [eeee e 644,142 ..o 146,578 ..o 497,564 |....oooii
11.  Deduct total nonadmitted @MOUNES .........c.ciiiiiiiiiiieiece s [ [orsre s o [oree e
12.  Statement value at end of current period (Line 10 minus Line 11) 644,142 146,578 497,564

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

Schedule A - Part 1 - Real Estate Owned

NONE

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

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

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO06, EO07, EO8, E09
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

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
CUsSIP 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
912810-Q7-8 ..... UNITED STATES TREASURY NOTE/BOND .......ovvvvevvvnnnnns foon voe | wnnnnns A ...80.5590 |[.........coeeeeen80,559 |oiiiiiiiiiii 100,000 f[..evvvvneneeenn 99,976 oo e s e 30125 | 3.127 ....12/14/2016 ...|....11/15/2041 ...
912810-8K-5 ..... UNITED STATES TREASURY NOTE/BOND ... A ...63.6480 |... 140,000 |oeeeeenneeeeen 147,917 s e (28 | e 22375 | 2.082 ....02/12/2020 ...|....11/15/2049 ...
912810-SP-4 ..... UNITED STATES TREASURY NOTE/BOND ... A ...48.8560 |.................244,280 |................ 500,000 fo.iiiiinnennn 81,278 e o 591 | e [ 1375 1.553 ....10/29/2020 ...|....08/15/2050 ...
912828-U2-4 ..... UNITED STATES TREASURY NOTE/BOND ... A ...95.9690 |... . reeeenneeeeeenn 89,480 [ e 268 | [ 2222222000 - 2.572 ....12/15/2016 ...|....11/15/2026 ...
912828-V9-8 ..... UNITED STATES TREASURY NOTE/BOND ... A ...95.9570 |... . 200,000 |.. 199,086 |ovveeeeiiiiiis o399 L [ 00002 2.200 L 2.468 ....12/13/2019 ...|....02/15/2027 ...
91282C-AZ-4 ..... UNITED STATES TREASURY NOTE/BOND ... A ...96.5650 |... 885,015 | e (16) e e 222 02375 | 0.373 ...12/15/2020 ... |....11/30/2025 ...
91282C-EF-4 ..... UNITED STATES TREASURY NOTE/BOND ... A L..96.2810 [oooeeveeieneennn 4,814 5,000 [ L% 1 A R R (< T R RN || 4.222 ....10/11/2022 ...|....03/31/2027 ...
91282C-EF-4 ..... UNITED STATES TREASURY NOTE/BOND ... A ...96.2810 |... 211,961 | o884 s e [1222222.500 . 4.222 ...10/11/2022 ...|....03/31/2027 ...
91282C-LC-3 . UNITED STATES TREASURY NOTE/BOND AL ..35,591 |...98.4020 |. .. 35,561 |.. ......3.623 ....08/21/2024 .. 07/31/2029 ...
91282C-LC-3 ..... UNITED STATES TREASURY NOTE/BOND ... . . AL .. 371,159 |...98.4020 |... 370,745 e e (A1) | e [-ee2224.000 ... 3.623 ...08/21/2024 ...|....07/31/2029 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Oblig 2,272,955 [ XXX 2,300,000 2,285,826 XXX XXX XXX
36179X-5J-1 ..... GINNIE MAE 11 POCL .... R I A . 101.1350 |... .1,257,713 |.. e 1,255,901 [oeeeiciiiieeee e 517 e e 222226000 ... 6.074 ...11/08/2023 ...|....06/01/2053 ...
36202F-M7-8 ..... GINNIE MAE 11 POOL . 4 A ...94.7330 |. .3.630 ...06/20/2011 .. 12/01/2040
36202F-PF-7 ..... GINNIE MAE |1 POOL . 4 A ...94.7340 |. .3.572 ...06/15/2011 .. 01/01/2041
36202F-TL-0 ..... GINNIE MAE 11 POOL . 4 A ...97.0730 |. ......3.5M ...06/28/2011 .. 05/01/2041 ...
36202F-UE-4 ... GINNIE MAE 11 POCL .... N A 94,7330 [oeeeeeeeeee 14,011 | 14,789 1577 s e (B8) | e [1ee22240000 . 3.557 ...06/23/2011 ...|....06/01/2041 ...
36202F-UF-1 ..... GINNIE MAE 11 POCL .... 4. A L..96.5210 [oooeevenennen 12,911 | 18,377 e TA089 s e (102) | e [ 40500 3.560 ....06/20/2011 ...|....06/01/2041 ...
36202F-Y5-9 ... GINNIE MAE |1 POCL .... N A L..91.8260 [..oeevvenneeeennn 54,959 | 059,851 [ BT679 | [ (272) | e 42222230500 . 2.940 ....11/18/2011 ...{....11/01/2041 ...
3622AC-JJ-0 ..... GINNIE MAE 11 POCL .... 4. A ...99.7010 [...oevveineeennn 85,310 |oviiiniiiinnnnn 85,566 [ooiiiiiiiinnnnnn 83,202 | e 324 | e 422225.500 .l 6.227 ...09/27/2023 ...|....04/01/2053 ...
36241L-S3-1 ... GINNIE MAE | POOL .. 4. A ) ...94.5310 f....oooiieeee 14,208 )il 15,024 [ 15,465 s [ (70) | e [ee2224.000 ... 3.538 ...06/24/2011 ...[....01/01/2041 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 1,503,180 [ XXX 1,506,900 1,502,284 1,508,470 47 XXX XXX XXX 7,200 86,405 XXX XXX
0109999999. Total - U.S. Government Bonds 3,776,135 | XXX 3,432,455 3,802,284 3,789,29% XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds XXX XXX XXX

537428-20-6 ..... LITTLE ROCK SCHOOL DISTRICT .eeeeeeeeeeeiieeeeeeee [ wee | e 2 e |- 1.CFE o |oieeiieins 27,119 (...74.0120 |.....cconeeeeneees 25,904 |.oeeeiiiieeeenan 35,000 f.oeeeeeiniiees 27,350 ....06/22/2023 ...|....02/01/2051 ...
736688-LN-0 ..... PORTLAND COMMUNITY COLLEGE DISTRICT ...evevnvvvvvvvnns foon veefvnnnnns 2 iiiiiinnn | TBFE i, 102,008 |...97.6790 |.......ccevunnnnns 97,679 |oveeniiiinnnn 100,000 f......cceeunnnns 100,807 ...11/27/2018 ...|....06/01/2029 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 129,127 | XXX 123,583 135,000 128, 157 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 129,127 [ XXX 123,583 135,000 128,157 XXX XXX
880591-EU-2 ..... TENNESSEE VALLEY AUTHORITY eeeeeeeeineeeeeeeemnneeee foee o [ eveeeen [ e e 1.A .. ..74,942 [...97.1830 |. 72,887 |. 75,000 .. 74,986 |.. ....02/07/2017 .. 02/01/2027 ...
56682H-CA-5 ..... MARICOPA COUNTY INDUSTRIAL DEVELOPMENT A . .1.DFE ..52,550 . 100.2630 |. 50,132 |. 50,000 ..50,575 |.. ...10/13/2016 .. 01/01/2036 ...
010869-JL-0 ..... ALAMEDA CORRIDOR TRANSPORTATION AUTHORIT .....ceevven foun vee | wunneen [1,2 it .. 1.EFE ..|... 100,136 |...95.5450 |... ...95,545 |.... . 100,000 |.. ...100, 135 ....12/11/2024 ...|....10/01/2046 ...
13077D-T8-1 ..... CALIFORNIA STATE UNIVERSITY ...ovvvvveviiiiininninnens foon vee e [1,2 il .. 1.DFE ..|... ... 25,000 |...95.8090 |... ...23,952 |.... ....07/20/2023 ...|....11/01/2053 ...
79467B-AR-6 ..... SALES TAX SECURITIZATION CORP . .. 1.AFE ..|... .. 224,777 |...82.0920 |... ..225,753 |.... ....04/23/2024 ...|....01/01/2043 ...
64461X-DB-8 ..... NEW HAMPSHIRE HEALTH AND EDUCATION FACIL . e [ 1.EFE ). . 98,657 |...92.2360 |... ...92,236 |.... ....01/23/2018 ...|....07/01/2030 ...
64990F-YT-5 ..... NEW YORK STATE DORMITORY AUTHORITY |- 1.BFE ..|... . 54,874 |...75.6380 |... ...52,047 |.... ....06/26/2023 ...|....03/15/2050 ...
64990G-JZ-6 ..... NEW YORK STATE DORMITORY AUTHORITY ... .. 1.DFE ..|... 77,421 (...78.3380 |... ...70,504 |.... ...06/01/2023 ...|....07/01/2049 ...
65000B-YE-2 ..... NEW YORK STATE DORMITORY AUTHORITY ... .. 1.EFE ..|... . 19,247 |...81.1940 |... ...20,299 |.... ...06/22/2023 ...|....07/01/2048 ...
73358X-DP-4 PORT AUTHORITY OF NEW YORK & NEW JERSEY ... .. 1.DFE ..|... . 18,824 [...70.5640 |... ....07/25/2023 ...|....02/15/2051 ...
736742-XH-5 . CITY OF PORTLAND OR SEWER SYSTEM REVENUE . .1.CFE .. . 89,268 |. 100.8060 |. ....09/17/2015 .. 06/01/2028
442435-5B-5 ......|CITY OF HOUSTON TX COMBINED UTILITY SYST . .. 1.CFE .. . 40,000 |...98.5880 |. ...03/13/2014 .. 05/15/2028
88213A-DZ-5 ..... [TEXAS AGM UNIVERSITY ....oeeeviiiiiees .. 1.AFE .. . 10,000 |...91.6870 |. ....03/22/2016 .. 05/15/2037
92778V-EV-6 ..... VIRGINIA COLLEGE BUILDING AUTHORITY ......cvvvnvvvvens feun onn B .|..1.BFE .. . 97,808 |...98.5130 |. .. ....01/24/2018 .. 02/01/2026 ...
95667N-EB-5 ..... WEST VIRGINIA LOTTERY EXCESS LOTTERY REV .....coeeeecfoesveefvnnnnns 2 teeeeennn . 1.DFE ..|.. .. 104,716 |. 102.3540 |... . 100,000 |.. .. 101,898 ...11/15/2018 ...|....07/01/2031 ...
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0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 1,088,220 [ XXX 1,046,972 1,160,000 1,074,787 (55) XXX XXX XXX 16,907 33,786 XXX XXX
3128M9-211-3 ... FREDDIE MAC GOLD POOL ... N A ...93.9440 |... 1,672 . .8,166 |.. e (B2) [ e [ 4.000 |...... 3.204 27| ...08/05/2014 ...|....04/01/2044 ...
3128MJ-V2-3 . FREDDIE MAC GOLD POOL 4 AL ...90.03%0 |. L 7,432 | . 8,254 .(61) | .3.500 |......2.603 .24 ...03/17/2015 .. 03/01/2045 ...
3128MJ-XX-3 ..... |FREDDIE MAC GOLD POOL 4 A ...89.8340 |. 12,922 |. 14,384 . (76) |- .3.500 |......2.855 42 ...11/08/2017 .. 03/01/2046 ...
3128MJ-29-4 ... FREDDIE MAC GOLD POOL ... 4. A ...92.8350 |... ....8,012 |.... ....8,631 |.. o (93) [ e e 4.000 |...... 2.704 29| ....08/16/2017 ...|....06/01/2047 ...
3128WJ-ZF-0 ..... FREDDIE MAC GOLD POOL ... N A ...86.7520 |... ...19,381 |.... ...22,340 |.. A3 s o e 3.000 |...... 3.247 56 ... ...03/02/2017 ...|....01/01/2047 ...
3128MJ-2H-6 ..... FREDDIE MAC GOLD POOL ... 4. A ...92.8910 |... 11,429 ... 12,308 |.. JO £ O I 4.000 |...... 3.068 I ...02/23/2017 ...|....01/01/2047 ...
3128\J-2P-8 ..... FREDDIE MAC GOLD POOL ... N A ...92.8660 |... ....9,029 |.... ..9,723 |.. e (82) [ e [ 4.000 |...... 2.951 ...10/31/2017 ...|....02/01/2047 ...
3128\IM-WS-8 ..... FREDDIE MAC GOLD POOL ... 4. A ...96.8990 |... ..13,242 ... ...13,666 |.. J () R O 3.500 |...... 3.013 ....02/07/2018 ...|....08/01/2032 ...
31307N-E3-4 ..... FREDDIE MAC GOLD POOL ... N A ...98.3820 |... ....6,115 |.... ....6,215 |.. et (BT) [ e s 3.500 |...... 2.725 ....02/24/2017 ...|....12/01/2028 ...
3132AD-PF-9 ..... FREDDIE MAC POOL 4. A ...98.3670 |... ...29,678 |.... ...30,170 |.. U042 ) O A 5.000 |...... 2.842 ....11/01/2019 ...|....11/01/2048 ...
31320N-H4-8 ... FREDDIE MAC POOL . N A ...81.6570 |... 8,630 [ e feees 2.500 |...... 4.060 ...06/16/2023 ...|....01/01/2051 ...
31320P-3N-6 FREDDIE MAC POOL . 4 A ...98.7860 |. . (20) |. .5.500 |......5.479 ....06/16/2023 .. 04/01/2053
3132D0-GK-6 . FREDDIE MAC POOL . 4 A ...98.7190 |. L2183 . .5.500 |......5.761 ....08/02/2023 .. 05/01/2053
31320V-4H-5 ..... [FREDDIE MAC POOL . 4 A ...86.1540 |. ..50,122 |.. (172) |. .3.000 |......2.554 ....11/01/2019 .. 11/01/2049 ...
31320V-4P-7 ..... FREDDIE MAC POOL . N A ...86.1540 |... e 107,830 e e B17) e e e 3.000 |...... 2.644 ....11/06/2019 ...|....12/01/2049 ...
313200-BH-5 ... FREDDIE MAC POOL . 4. A ...78.3480 |... 28812 s e 10 e [ e 2.000 |...... 2.005 ....03/17/2021 ...|....04/01/2051 ...
31320i-CP-6 ... FREDDIE MAC POOL . N A ...81.5340 |... 215,150 | e 211 L e e 2.500 |...... 3.446 ....07/21/2022 ...|....11/01/2051 ...
313200-CT-8 ..... FREDDIE MAC POOL . 4. A ...78.1320 |... 002,005,486 |.enneeiiiiiiines forviiinnenn (485) | o e 2.000 |...... 1.972 ....11/02/2021 ...|....11/01/2051 ...
313200-D8-3 ... FREDDIE MAC POOL . N A 91,6130 [oooieennnieeien 895,255 |oonniiieennn 431,440 [ 430,34 | e 9B | e e 4.000 |...... 4.032 ....06/08/2022 ...|....07/01/2052 ...
313200-ET-6 ..... FREDDIE MAC POOL . 4. A ...96.8020 |... e B71,908 | e 1271 L e e 5.000 |...... 5.391 ....03/21/2024 ...|....09/01/2052 ...
313200-FT-5 ..... FREDDIE MAC POOL . N A .100.6770 |... 12,560 e e (836) | e e 6.000 |...... 5.833 ...08/02/2023 ...|....12/01/2052 ...
31326D-Rii-4 FREDDIE MAC GOLD POOL ... 4. A L..96.6321 [ 8,496 | 8792 e 9,044 | e (24) | e 4.500 |...... 4111 ....05/11/2011 ...|....05/01/2041 ...
31326K-5A-0 ..... |FREDDIE MAC GOLD POOL 4 A ...96.8900 |. .4.500 |......3.724 ...03/28/2014 .. 11/01/2041
3132M9-2R-4 ..... |FREDDIE MAC GOLD POOL 4 A ...93.1370 |. .4.000 |......2.697 ...12/1172014 .. 10/01/2044
3132XU-SK-2 . FREDDIE MAC GOLD POOL 4 A ...95.6520 |. .4.500 |......3.734 ...03/07/2018 .. 11/01/2047
31335A-87-4 . FREDDIE MAC GOLD POOL .14 A ...93.1000 |. .4.000 |......2.755 ....06/23/2016 .. 09/01/2045 ...
313395-8B-0 . FREDDIE MAC POOL . |4 A ...86.0920 |. .3.000 |......2.580 ....10/25/2019 .. 09/01/2049 ...
3133AA-XC-1 ... FREDDIE MAC POOL . 4. A L..78.3820 [..oiiiiiiieennnnn 86,392 |ounnnnninnnn 110,219 093,008 | o 1,891 e [ | 2.000 |...... 4.308 ....07/14/2023 ...|....10/01/2050 ...
3133AY-LH-1 ... FREDDIE MAC POOL . N A ...82.2090 |....oeeennneee... 816,545 |oooiiiiiiinll993,255 |l 883,064 e [ 9,280 | e e 2.500 |...... 3.624 ....02/07/2023 ...|....11/01/2051 ...
3133B9-MK-7 ..... FREDDIE MAC POOL . 4. A L..88.7460 |.......oeeeennn 703,253 |oeennniiinnnnnn 792,434 [ 788,908 | o 48T | [ e 3.500 |...... 3.574 ...04/05/2022 ...|....04/01/2052 ...
3133KK-7C-7 ..... FREDDIE MAC POOL . N A . 741680 [ooeeeenniee e 194,399 | 262,107 [ n263,678 s e (162) | e e 1.500 |...... 1.445 ....01/25/2021 ...|....02/01/2051 ...
3133KP-06-8 ..... FREDDIE MAC POOL . 4. A .. 559,305 |...97.2180 |... v 967,462 [ 559,978 s [ BT [ [ [ 5.000 |...... 5.237 ....03/21/2024 ...|....07/01/2052 ...
3133KR-BZ-6 ..... FREDDIE MAC POOL ... N A .. 570,269 |...96.7260 |... 565,651 |.eeveeneeeennnn 584,798 [ BTL0T | o832 | [ e 5.000 |...... 5.365 ...08/21/2024 ...|....05/01/2053 ...
3137HD-YU-8 ..... FREDDIE MAC REMICS . 4 A 1,734,000 |...99.9020 |. .. 1,698,334 |. .6.000 |......5.276 ...10/25/2024 .. 07/01/2054 ...
3138E7-TV-6 ..... FANNIE MAE POOL .. 4 A ...98.4340 |. .5,761 |. .3.000 |......2.601 ...11/28/2016 .. 02/01/2027
3138EJ-3Y-2 ..... FANNIE MAE POOL .. 4 A ...91.0620 |. 15,065 |. .3.500 |......2.638 ...02/29/2016 .. 11/01/2042
3138EQ-7L-0 ..... FANNIE MAE POOL .. 4 A ...94.3200 |. .4.000 |......2.555 ...04/08/2016 .. 06/01/2043
3138M0-AK-6 ..... FANNIE MAE POOL .. 4 A ...91.0450 |. .3.500 |......2.506 ...11/05/2015 .. 08/01/2042 ...
3138M5-EA-3 ..... FANNIE MAE POOL N A ...93.8220 |..ooeieiiieeeen 10,134 | 10,802 [ 1T | e (TA) | e e 4.000 |...... 3.238 ...11/10/2014 ...|....08/01/2042 ...
3138M5-LP-2 ..... FANNIE MAE POOL 4. A L..91.0850 [...oevvennennennn 10,901 |eeeniiiinnn 11,968 [ 12,389 | o (82) s o 3.500 |...... 2.967 ....11/18/2014 ...|....08/01/2042 ...
3138MB-XL-5 ..... FANNIE MAE POOL N A L..91.0810 [ooeeeeenieeeeeena 17,508 o 19,228 i 19,660 | e (B9) | e e 3.500 |...... 3.078 ...09/08/2014 ...|....10/01/2042 ...
3138I16-SU-1 ..... FANNIE MAE POOL 4. A L..88.1120 [ 19,978 | 22,674 [ 23,108 | e (BT s [ | 3.000 |...... 2.752 ...11/10/2016 ...[....04/01/2043 ...
313819-BF-6 ..... FANNIE MAE POOL N A 1..90.7800 [ooeeeevniiieeeeennn 9,849 | 10,849 [ 1140 | e (108) | e e 3.500 |...... 2.528 ...02/12/2016 ...|....07/01/2043 ...
3138IIB-AR-6 ..... FANNIE MAE POOL 4 AL ...93.4460 [.....oeeeeen 11,085 i 11,809 [ 12,257 s e (89) | i e 4.000 |...... 3.526 ...03/24/2014 ...|....02/01/2044 ...
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3138IB-UK-9 ..... FANNIE MAE POOL 4 A ...93.0900 |...covvinniiiiinnnn 5,889 | oo 6,326 |ooeviiiiiiiiinns 6,665 |...ccoeeeiiiiiiins i (L0 P AP R 4.000 |...... 2.639 ....05/16/2014 ...|....05/01/2044 ...
3138IID-ME-8 ..... FANNIE MAE POOL N A ...92.9940 |... 8,910 [ e (B8) e e [ 4.000 |...... 2.552 ...02/06/2015 ...[....12/01/2044 ...
3138IE-6G-9 ..... FANNIE MAE POOL 4. A L.89.7190 [t 7183 | 7,961 L BT | [ (49) | o 3.500 |...... 2.505 ...10730/2015 ...|....07/01/2045 ...
3138IE-KB-4 ..... FANNIE MAE POOL N A L. 87.1660 |..eeevvnnnieeeeenn 10,996 |oeeeneeeennn 12,615 13,208 | e (BT) s e e 3.000 |...... 2.412 ...09/23/2016 ... |[....04/01/2045 ...
3138IE-KG-3 ..... FANNIE MAE POOL 4. A ...90.0430 [ooiiiiiiiiieeenn 8,263 | 9177 e 90579 | e (49) | e | 3.500 |...... 2.918 ...09/23/2015 ... |....04/01/2045 ...
3138IF-NN-2 ... FANNIE MAE POOL N A 96.2670 [oeeeeeeiiieeeeennn 7,056 | 7,329 e 7488 | e (B8) | e e 3.000 |...... 2.293 ...02/25/2016 ...|....09/01/2030 ...
3138IG-BA-1 ..... FANNIE MAE POOL 4. A 897180 [ 12,122 | 1851 1438 | e (98) | e 3.500 |...... 2.781 ....09/21/2016 ...|....12/01/2045 ...
31381G-BW-3 ..... FANNIE MAE POOL N A 92,8270 foeeeeiiieeeeeen 15,345 | 16,531 17085 | e (122) | e e 4.000 |...... 2.948 ...03/02/2017 ...|....12/01/2045 ...
3138IG-DN-1 ..... FANNIE MAE POOL .. 4 AL ...89.7180 |. .3.500 |......2.542 ...04/27/2016 .. 01/01/2046
3138J-H3-5 . FANNIE MAE POOL .. 4 A ...92.2060 |. .3.000 |......2.685 ...11/16/2016 .. 11/01/2036
3138IJ-K5-6 ..... FANNIE MAE POOL .. 4 A ...86.6360 |. .3.000 |......3.079 ...02/07/2017 .. 11/01/2046 ...
3138IIK-4X-0 ..... FANNIE MAE POOL N A 1..95.2530 [ooeeeinnieeeeenn 18,534 | 19,457 19,444 | D e e e 3.000 |...... 3.025 ...02/14/2018 ...|....06/01/2032 ...
3138IL-C2-7 ..... FANNIE MAE POOL 4. A ...95.5720 [..oiiiiiiiieeeennn 8,808 | 8,688 [ 90325 | e (183) | [ e 4.500 |...... 3.754 ....03/16/2018 ...|....07/01/2047 ...
3138IIV-X5-5 ..... FANNIE MAE POOL N A 1..91.0220 |..oooiiiiniieeenn 18,056 e 19,837 [0 20,783 s e (156) | e e 3.500 |...... 2.560 ...02/05/2016 ...|....07/01/2043 ...
3138X4-V9-8 ..... FANNIE MAE POOL 4. A L..90.7820 [.ooevvviineeeenn 11,334 | 12,485 13132 | [ (B3) [ e 3.500 |...... 2.881 ...01/19/2016 ...|....08/01/2043 ...
3138Y6-35-1 ..... FANNIE MAE POOL N A 91,0820 [ooeeeeeiieeeeenn 10,995 | 12,072 [t 12,787 s o (106) | o e 3.500 |...... 2.020 ...02/12/2015 ...|....01/01/2042 ...
3140EV-T7-2 ..... FANNIE MAE POOL 4. A L..94.4950 |....ooeiiien 19,185 | 20,308 [ 20,288 | B e [ e 2.500 |...... 2.521 ...03/02/2017 ...|....07/01/2031 ...
3140FM-DF-0 ..... FANNIE MAE POOL N A L..86.6380 [.oeeeeriiiieeeeenn 25,756 | 29,729 029,752 s [ () | e e 3.000 |...... 2.992 ...11/22/2016 ...|....12/01/2046 ...
314045-LM-9 ... FANNIE MAE POOL 4. A 979810 [ 6,829 | 6,970 [ 7,064 | e (86) | [ | 3.500 |...... 2.864 ....11/10/2017 ...{....11/01/2031 ...
314048-HC-0 . FANNIE MAE POOL .. 4 A ...95.4910 |. 14,846 s .4.500 |......3.873 ...11/20/2018 .. 04/01/2048
314007-LE-5 ..... FANNIE MAE POOL .. 4 A ...95.6160 |. .9,671 10,412 .4.500 |......3.19% ...03/28/2018 .. 09/01/2047
314008-M9-3 . FANNIE MAE POOL .. 4 A ...96.4910 |. 27,832 .28,097 .3.500 |......3.244 ....03/07/2018 .. 02/01/2033
314000-89-5 . FANNIE MAE POOL .. .14 A ...96.8630 |. ..587,722 .574,260 .5.000 |......5.307 ....03/21/2024 .. 09/01/2082 ...
31400R-48-7 . FANNIE MAE POOL .. |4 A ...96.8330 |. . ..262,461 .260,357 |.. .5.000 |......5.141 ...02/14/2023 .. 02/01/2083 ...
314008-A4-3 ..... FANNIE MAE POOL 4. A .. 171,356 |...98.7980 |... 170,014 |.... A72, ....171,457 5.500 |...... 5.587 ....06/29/2023 ...|....05/01/2053 ...
314005-K9-1 ..... FANNIE MAE POOL N A ,135,399 |...98.7440 |... ,135,555 |.... 1,149,999 .... 1,135,437 . 5.500 |...... 5.734 ....12/23/2024 ...|....06/01/2053 ...
314008-C-8 ..... FANNIE MAE POOL 4. A ....44,413 1...98.8290 |... I 5.500 |...... 5.526 ....07/14/2023 ...|....07/01/2053 ...
3140X6-UB-5 ..... FANNIE MAE POOL N A .. 126,073 |...89.7150 |... ... (1,522) |. 3.500 |...... 2.120 ....07/24/2020 ...|....05/01/2048 ...
3140X8-KF-3 ..... FANNIE MAE POOL 4. A .. 324,549 |...78.8210 |... 247,498 |.... . ... (1,028) |. 2.000 |...... 1.561 ....11/09/2020 ...|....11/01/2050 ...
3140XF-AR-2 ..... FANNIE MAE POOL N A ..709,681 |...92.7140 |... . ....702,923 ... (7,163) | 4.000 |...... 2.522 ...02/01/2022 ...|....01/01/2050 ...
3140XK-WZ-9 ..... FANNIE MAE POOL .. 4 A ...96.7860 |. ..589,914 .575,99 |.. .5.000 |......5.258 ....03/21/2024 .. 12/01/2052 ...
3140XM-UU-8 ..... FANNIE MAE POOL .. 4 A ...96.8248 |. ..619,527 .5.000 |......5.331 ...03/21/2024 .. 10/01/2052
31417B-7A-9 ..... FANNIE MAE POOL .. 4 A ...93.8530 |. . 4,601 .4.000 |......1.651 ...02/27/2015 .. 06/01/2042
31417C-S3-0 . FANNIE MAE POOL .. 4 A ...91.0800 |. .3.500 |......2.747 ...02/06/2015 .. 08/01/2042
31417D-TR-4 . FANNIE MAE POOL .. 4 A ...91.0800 |. .3.500 |......2.593 ...01/11/2016 .. 11/01/2042 ...
31417G-5A-0 ..... FANNIE MAE POOL N A 1..90.8290 |..eeeiiiiieeeennn 15,264 oo 16,805 [ 170719 | e (118) | e e 3.500 |...... 2.733 ...02/18/2016 ...|....07/01/2043 ...
31418C-E6-7 ..... FANNIE MAE POOL 4. A L..96.3970 [..ooiiiiiieennnn 12,904 | 18,386 [ 10T | e (132) s e | 4.000 |...... 3.104 ....02/24/2017 ...|....12/01/2036 ...
31418C-FG-4 ..... FANNIE MAE POOL N A 1..91.9530 [ooiiiiiiieeen 19,502 | 21,806 [ 21,420 | e (22) [ e e 3.000 |...... 2.887 ...03/02/2017 ...|....01/01/2037 ...
31418C-ND-2 ... FANNIE MAE POOL 4. A 897170 [ 11,688 | 18,027 [ 130540 | i (BT) s [ 3.500 |...... 2.944 ....10/27/2017 ...|....08/01/2047 ...
31418C-08-3 ..... FANNIE MAE POOL N A 927010 [oeeeeeeiiieeeeenn 12,489 | 180472 [ 140262 s e (94) | e e 4.000 |...... 3.088 ...01/24/2018 ...|....10/01/2047 ...
31418D-BF-8 ..... FANNIE MAE POOL 4. A ...89.7120 |... . . e 14,920 [ [ (182) | [ e 3.500 |...... 2.308 ....08/21/2019 ...[....04/01/2049 ...
31418D-KJ-0 ..... FANNIE MAE POOL 4 A ...91.1480 |... ...40,628 |.... 4573 | 85,079 | e (128) | e e 2.500 |...... 2.226 ....01/02/2020 ...|....01/01/2035 ...
31418E-LY-4 ..... FANNIE MAE POOL 4 | 1A ... ...98.9220 [......cennnnnnns 207,490 209,751 [oooiiiiiinnnnnn 210,742 v o (103) o o oo 5.500 |...... 5.411 ...01/05/2023 ... |....12/01/2052 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 15,623,887 | XXX 14,399,609 15,828,571 15,669,717 8,158 XXX XXX XXX 53,557 448,989 XXX XXX
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3137BV-28-2 ..... FREDDIE MAC MULTIFAMILY STRUCTURED PASS ........ccevnfoee vee]meeenn| weneeees .. 1.AFE .. L.97.8270 foeeeiiiiiiis 97,827 |oveeeeeieiinnnn 100,000 |....ooeeveennnnnn 100,319 ooiiiiiiiiiiiiis [ (372) [ e oo 3.430 |...... 3109 [MON ..oee [orriiiiiiiiieies 286 [oiiiiiiinnnnns 3,430 |....03/07/2017 ...|....01/01/2027 ...
3137FE-UA-6 ..... FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... ...99.6910 |... 028 [l 928 e e (2) e e [ 3.590 |...... 3.564 ....02/28/2018 ...|....01/01/2025 ...
3137FJ-V-2 ... FREDDIE MAC MULTIFAMILY STRUCTURED PASS ... . ...98.7130 |... 68,876 |....oooeeeeennna9, 111 | v (1) s i e 3.944 |...... 3.746 ...10/31/2018 ...|....07/01/2028 ...
0839999999. Subtotal - Bonds - U.S. Special Revenue:
Backed Securities 174,199 [ XXX 166,737 169,799 170,353 XXX XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 16,886,306 [ XXX 15,613,318 17,158,370 16,914,857 XXX XXX XXX
00037B-AF-9 ..... ABB FINANCE USA INC ....oevvvveniiiiininneneeininnenees oo vee e [ 1,2 s LA FE e 100,000 |...97.5840 |..................97,584 |...ooonnnennnins 100,000 |....ceevvvnnnnns B[OV LV[V I R RPN R R R 1 - 1[0 I I 3.799 ....03/26/2018 ...|....04/03/2028 ...
009158-BC-9 ..... AIR PRODUCTS AND CHEMICALS INC ...oeeeeveeeeeeeemnne [ vee | e [1,2 s .. 1.FFE ..|... .. 222,128 |...86.8120 |... ..250,000 |.. 20.280,549 oo feee 08,220 e e [1202222.050 .. 3.658 ....04/20/2022 ...|....05/15/2030 ...
00973R-AM-5 ..... AKER BP ASA ...ievviiiiiiiiiiiinnieiennnnnenennnnneeeenns foee een [ D [1,2 il .. 2.BFE ..|... . 100.4630 |... ..250,000 |.. 263,621 | e (857) e e [42226.000 |l 5177 ....09/19/2024 ...|....06/13/2033 ...
015271-AT-6 ..... ALEXANDRIA REAL ESTATE EQUITIES INC «eevveeeeeeenenan o vee | e 1,2 s .. 2.AFE ..|... ...89.3970 |... ..250,000 |.. 283,684 | fee 02,902 | e 202,750 . 4.223 ....04/22/2022 ...|....12/15/2029 ...
02079K-AF-4 ..... ALPHABET INC ...vvvvvviiiviiniiniencerinneneevnnineeees oo eee e [ 1,2 il .. 1.CFE ..|... ...55.49%0 |... . 200,000 |.. 126,272 s e 1,512 | e 1002222.080 . 4.485 ....06/16/2023 ...|[....08/15/2050 ...
023135-BF-2 ..... AMAZON.COM INC .. eeeene e eeeme e eeeennes [ vee | e [1,2 s .. 1.EFE ..|... ...88.3480 |... 40,000 |oeeeennieeeeennnn 39,981 | e e e 22230875 3.892 ....08/15/2017 ...|....08/22/2037 ...
023135-BF-2 ..... AMAZON.COM INC +.eevvvvvneeeecenineeeeenineeseeennns foee eee e [1,2 il .. 1.EFE ..|... ...88.3480 |... ...60,000 |.oeevviineneennnnn80,258 fouenniiiiiiiiiees o (A7) e [ 000030875 | 3.830 ....08/16/2017 ...|....08/22/2037 ...
023135-BZ-8 ..... AMAZON.COM INC . eeeee e eeeeeme e eeeennes [ vee [ e [1,2 s .. 1.DFE ..|... ...85.4040 |... .100,000 |oeeeeennnneeeenn00,298 foeeneiiiiiieee e (44) | e [eeenn2.100 |- 2.049 ....06/25/2021 ...|....05/12/2031 ...
023641-BJ-3 ..... AMERICA MOVIL SAB DE CV 1.GFE .. ...89.1750 |. ..250,000 .1.946 ...02/10/2021 .. 05/07/2030
025816-DA-4 ..... AMERICAN EXPRESS CO ... 1.FFE .. ...94.9390 |. . 300,000 .4.951 ....10/31/2024 .. 08/03/2033
03040W-AN-5 ..... AMERICAN WATER CAPITAL CORP . L2.AFE .. ...96.6730 |. 50,000 ..49,980 |.. ......3.020 ...11/14/2016 .. 12/01/2026 ...
03073E-AY-1 ..... CENCORA INC .evveeeeeeeenneeeeeemeneeeeeennneeeeeennnnn fooevee [ e [1,2 s ..2.BFE ..|... ...97.6780 |... . 300,000 |.. 299,918 | e (10) e e e 50150 | 5.154 ....12/02/2024 ...|....02/15/2035 ...
032654-AU-9 ... ANALOG DEVICES INC ...eoivvvvienneeiiniiieeecinnineeeees foenvee e [ 1,2 il .. 1.F FE ..|... ...89.7570 |... 124,589 s e 105 | i 2210700 1.791 ....09/28/2021 ...|....10/01/2028 ...
032654-AU-9 ... ANALOG DEVICES INC ...eeeeeeeeeeeeeeeeieeeeeemnieeeeeen foovee | e [1,2 s .. 1.FFE ..|... ...89.7570 |... 125,087 e e (28) | e 222210700 1.680 ....09/29/2021 ...|....10/01/2028 ...
03740L-AE-2 ..... AON CORP / AON GLOBAL HOLDINGS PLC ......evunvvvvvevnnnfons wen | Deveenn |1,2 i .. 2.AFE ..|... 735140 [ 73,614 |l 100,000 [ 78,046 s e B4 e e 4222232900 L 5.459 ....02/21/2023 ...|....02/28/2052 ...
038222-AL-9 ... APPLIED MATERIALS INC ..veveveeeeeeemnnneeeeeemnneeeee foonvee | [1,2 s .. 1.FFE ..|... ...97.4430 |... . eeeemneeeeeennn 89,955 [ e 18 e e 2222282300 e 3.341 ....03/28/2017 ...|....04/01/2027 ...
04010L-BC-6 ..... ARES CAPITAL CORP ....ovvvvvvvnennrrevininnneeeeineneeeens oo wee e [ 1,2 il .. 2.BFE ..|... ...85.9770 |... 100,000 |ooevvveinieeennnnn 99,583 | v 57 e [ 1000223.200 |l 3.273 ....10/28/2021 ...|....11/15/2031 ...
046353-All-8 ..... ASTRAZENECA PLC ...eeeeeeeeeeeeennneeeeeeemnieeeeeemnees foee wee [ D [ 1,2 il .. 1.FFE ..|... ...83.2720 |... 200,000 |oeeerennnaaeeenn 176,660 feeneeeeenniieee oreeeennnn 3,688 | e el 1375 3.702 ....04/18/2022 ...|....08/06/2030 ...
05348E-AlI-9 ..... AVALONBAY COMMUNITIES INC ...ovvvvvvnnnivveinnnnnenvnnns foonwee | e [1,2 it .. 1.6 FE ..|... ...98.9860 |... +..30,000 |oeeeviiiieeeeennn 29,990 foennniiiiiiiieens v 11 e [ 40022232500 |l 3.537 ....11/04/2015 ...|....11/15/2025 ...
059165-EN-6 ..... BALTIMORE GAS AND ELECTRIC CO . 1.FFE .. ...84.6670 |. . 150,000 .2.270 ....06/07/2021 .. 06/15/2031
06051G-HD-4 ..... BANK OF AMERICA CORP . 1EFE .. ...95.8400 |. 47,000 . 3.492 ...12/20/2017 .. 12/20/2028
06051G-KL-2 ..... BANK OF AMERICA CORP ... . L2.AFE .. ...88.5%0 |. ..375,000 . 4.964 ....10/31/2024 .. 03/08/2037
06406H-DA-4 ..... BANK OF NEW YORK MELLON CORP/THE .........ccevnvvrvvrns foun onn 1FFE .. ...99.7540 |. . 50,000 .3.023 ...02/19/2015 .. 02/24/2025 ...
096591-2K-9 ..... BNP PARIBAS SA ....oeveereiiieeeens 1.GFE .. ...89.2030 |. ..289,910 |. ..325,000 ......4.872 ....10/31/2024 .. 01/13/2031 ...
10373Q-AB-6 ..... BP CAPITAL MARKETS AMERICA INC .. 1.EFE ..|... .. 104,403 |...99.5490 |... ...99,549 |.... 100,000 |ooevvveenneennnn00,432 foeenniiiiiiieees v (761) s o 000030796 | 3.005 ....06/29/2019 ...|[....09/21/2025 ...
103732-BR-0 ..... BP CAPITAL MARKETS AMERICA INC ... .. 1.EFE ..|... ... 93,015 |...72.2170 |... 100,000 |oeeerennneeeeennnn 93,784 | e 274 | e 222223060 |- 3.562 ....02/08/2022 ...|....06/17/2041 ...
110122-00-8 ..... BRISTOL-MYERS SQUIBB CO .. 1.F FE ..|... .. 243,753 1...82.8510 |.......e0eeeeenn 207,128 [oennnninnnnnnnnn250,000 |oiiviinnnnnnnn 246,112 | i 624 e [ e 10450 | 1.730 ....02/17/2021 ...|....11/13/2030 ...
115637-AS-9 ..... BROWN-FORMAN CORP .. .. 1.GFE ..|... ...99.6280 [....coevnneeeen. 49,814 050,000 foiiiiii 49,993 | e 19 e e 12222232500 . 3.539 ....03/22/2018 ...|....04/15/2025 ...
126408-HiI-6 ..... CSX CORP .. 1.6 FE ..|... . 100.1980 |.................100,198 |................ 100,000 f.........ceeeeennn99,839 |ooveenniiiiinnns fooviiiiinnnn 82 i e 4022225.200 ...l 5.222 ....09/06/2023 ...|....11/15/2033 ...
133131-AZ-5 ... CAVDEN PROPERTY TRUST .eeveeeeeeeeeneeeeeeenneeeees fenn o .. 1.GFE ..|... L..89.7310 [ooeeeeeiiieeeenn 85,244 | 295,000 [ i 94,962 e e B e e [4222222.800 .. 2.808 ....04/16/2020 ...|[....05/15/2030 ...
166754-AP-6 ..... CHEVRON PHILLIPS CHEMICAL CO LLC / CHEVR 1.GFE .. ...97.6050 |. .3.430 ....11/17/2016 .. 12/01/2026 ...
17108J-AA-1 ... CHRISTUS HEALTH 1EFE .. ...97.8930 |. . 4.341 ....10/23/2018 .. 07/01/2028
20030N-CE-9 . COMCAST CORP ...... 1.GFE .. ...75.7410 |. .5.171 ....06/20/2023 .. 11/01/2049
20268J-AR-4 . COMMONSPIRIT HEALTH 1.G FE .. ...99.6050 |. .5.206 ...03/13/2024 .. 12/01/2031
219207-AC-1 ..... CORNELL UNIVERSITY . .1.CFE .. ...98.0880 |. ......4.836 ....04/04/2024 .. 06/15/2034 ...
22160K-AP-0 ..... COSTCO WHOLESALE CORP ... .. 1.EFE ..|... ...85.5730 |... 200,000 |oeeerennnneeeenn199,807 feeniiiiiiiiiieee e 34 e e eeen 10600 |- 1.619 ....04/16/2020 ...|[....04/20/2030 ...
26441C-BZ-7 ..... DUKE ENERGY CORP .....vvvvvvevvnnnienrrnnnnnnenernnnnnennns foon wee [ eeeeen [1,2 il .. 2.BFE ..|... . 102.5910 |... .100,000 |ooevveiineeeennnnn 99,922 | vl e [ 00005.750 |l 5.760 ....09/06/2023 ...|....09/15/2033 ...
26442C-8B-9 ... DUKE ENERGY CAROLINAS LLC . . e (1,2 .. 1.FFE ..|... .. 86.6680 |... 115,000 [oeeeeneieeeeenn 114,913 | e 12 e [ 02550 | 2.563 ....08/29/2021 ...|....04/15/2031 ...
26875P-AN-3 ..... EOG RESOURCES INC ...eevvvnniiiiiiiiiiiiiiiiininiieiiaannes 2 et LAGFE i 50,000 ]...99.6170 |.......oeeeeeen. 49,809 |ueenniiiinnnnnns 50,000 f........coeeeeeen80,000 oieeiiiiiiiiiinns foovniiiiiiiins Joveiiinniiiiies oo 230150 [l 3.149 ...03/12/2015 ... |....04/01/2025 ...
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278265-AE-3 ..... EATON VANCE CORP ....euviiviirniiiiiiniie s reniiees 2 s LG FE e 99,632 [...97.3820 [......ceevennennn 97,382 |oeiiiinnnnnnnnn 100,000 foennniininnnnnnnnn 99,904 o o 38 e e e 3.500 |...... 3.543 ....04/03/2017 ...|....04/06/2027 ...
29273R-BK-4 ... ENERGY TRANSFER LP ....eeeeeeieeeeeeeeeeeeeeeeeeeees o vee [ [ 1,2 s ..2.BFE ..|... ...98.6690 |..oeeveuiiieeeenn 74,002 |eeeiieeeenneenn 75,000 [oeeiiiiiiie e 75,260 |oeeeeeceeiiieee o (120) s o e 4.200 |...... 4.021 ....09/21/2017 ...|....04/15/2027 ...
30225V-AL-1 ..... EXTRA SPACE STORAGE LP ......ccvvvnvvvviinnnniniivinnnnn oo vee e [1,2 il .. 2.BFE ..|... ...98.1220 [..oooiviinenennnn 39,249 | 40,000 [ 39,94 | [ 37 s [ e 3.500 |...... 3.601 ....07/25/2023 ...|....07/01/2026 ...
369550-BP-2 ... GENERAL DYNAMICS CORP ......eeeeeeeneeeeeemnnieeeeeennn foovee [ e [1,2 s .. 1.FFE ..|... . ...85.3700 |...coevnnnieeenn 213,425 |oiiiiieenni.250,000 foiiiiiinneeeenn 249,852 | e 21 e e e 2.250 |...... 2.260 ....05/03/2021 ...|....06/01/2031 ...
37959E-AB-8 ..... GLOBE LIFE INC evvveeeeiiiiieeieciniieeeecvniiieeeees foes vee e [1,2 il .. 2.AFE ..|... .. 164,459 |...96.3620 |................. 158,997 |........ceeunnn. 165,000 |oooivvnnnnnnnnnn 184,581 | [ 85 e o e 4.800 |...... 4.841 ....05/16/2022 ...|....06/15/2032 ...
427866-BG-2 ..... HERSHEY CO/THE ....eeeeeeieeeeeeeee e e eeeneeeeeeeene foevee [ [1,2 s .. 1.FFE ..|... .. 109,638 |...59.8080 |.....eevuneeeeennn85,789 |oeennniiennnnnnn 110,000 [oeeevniineeees 109,677 eveeeeiciiiiieee oo s o e 2.650 |...... 2.666 ....05/27/2020 ...|....06/01/2050 ...
437076-BI-3 ..... HOME DEPOT INC/THE ...evviiviiiiiniiiiininnieneennnnnens foenvee e [ 1,2 il .. 1.F FE ..|... .. 74,517 1...98.2240 |.....oeenneeeennn 73,668 |oennnniiinnnnnnn 75,000 [oiiiiiinieeennn 74,932 | o 51 e [ 3.000 |...... 3.073 ....02/03/2016 ...|....04/01/2026 ...
437076-B-1 ..... HOME DEPOT INC/THE ....eeeeeeeeeeeeeemmneeeeeeemmneeees foovee | e [1,2 s .. 1.FFE ..|... . 49,801 [...97.4520 |.........eeeeeeenn 48,726 |oeeennnnieeennnnn50,000 [nnniiiininini 49,912 | e 20 e e [ 3.900 |...... 3.948 ....11/27/2018 ...|....12/06/2028 ...
459200-JG-7 ..... INTERNATIONAL BUSINESS MACHINES CORP . .. 1.G FE .. . 99,665 |...98.6650 |. .3.450 |......3.489 ....02/16/2016 .. 02/19/2026
46647P-AR-7 ..... JPMORGAN CHASE & CO ... 1, 1.FFE .. 127,788 |...96.9720 |. .4.005 |......3.713 ....03/20/2019 .. 04/23/2029
483050-AC-7 . KAISER FOUNDATION HOSPITALS . 1, .1.DFE .. . 49,818 |...96.8090 |. .. 49,952 |.. .3.150 |......3.192 ....04/25/2017 .. 05/01/2027 ...
532457-BV-9 ..... ELI LILLY & CO 1 .. 1.EFE ..|... .. 100,322 |...95.2190 |... 100,145 e e (B8) | e e 3.375 |...... 3.335 ....03/08/2019 ...|[....03/15/2029 ...
548661-DP-9 ..... LOWE'S COS INC 12 .. 2.AFE ..|... .. 74,885 (...96.6640 |.........coceeeenn 72,498 |oeninniiinnnnnnn 75,000 [oiiiiiieee 74,969 | o 12 e [ e 3.100 |...... 3117 ....04/19/2017 ...|....05/03/2027 ...
55261F-AS-3 ..... M&T BANK CORP .. 12 .. 2.AFE ..|... . 107.2330 |....ceevnnnn.een. 268,083 |ooeinieeennnnnn250,000 [ooeeeeniinieeeen 261,766 |oeeeeeeceeiiiees foreeeennn (2,134) | e e 7.413 |...... 6.015 ...03/13/2024 ...|....10/30/2029 ...
55903V-BC-6 ..... WARNERMEDIA HOLDINGS INC 12 .. 2.CFE ..|... ...88.1490 [.....ooeiieeennn 44,075 | 80,000 foiiiiiieenn 83,316 | i 703 | o e 4.279 |...... 6.642 ....11/09/2023 ...|....03/15/2032 ...
571748-BG-6 ..... MARSH & MCLENNAN COS INC 12 .. 1.GFE ..|... ...98.2430 |..ooeiiiiiieeeennn 49,122 | i02.50,000 [ 50,972 | e (228) | e e 4.375 |...... 3.840 ....03/20/2019 ...|....03/15/2029 ...
571748-BU-5 ..... MARSH & MCLENNAN COS INC .. 12 .. 1.6 FE ..|... . 101.2150 |....oevvennnnnn101,215 |oniiiinnnnnn 100,000 foniiiiiinennnnn 99,648 v o 31 e [ e 5.400 |...... 5.450 ...09/06/2023 ... |....09/15/2033 ...
576360-AJ-3 ..... MASTERCARD INC 12 .. 1.DFE ..|... 1..96.8660 |...eevvunnieeeennn 14,580 |oeeiiiiiiiiien 15,000 [oiiiiiee et 14,987 s e s o e 3.500 |...... 3.527 ...02/21/2018 ...|....02/26/2028 ...
579780-AK-3 ..... MCCORMICK & CO INC/ND ... 12 .. 2.BFE ..|... L..98.5370 [..oiiiiiiieennnn 24,634 |0 25,000 [ 28981 | [ n 20 s o 3.250 |...... 3.336 ....11/03/2015 ...|....11/15/2025 ...
58013\-FF-6 ..... MCDONALD'S CORP ..... 1,2 L2.AFE .. ...97.3130 |. .3.800 |......3.812 ....03/14/2018 .. 04/01/2028
58013W-FU-3 ..... MCDONALD'S CORP 1,2 L2.AFE .. . 100.1730 |. .4.800 |......4.808 ....08/09/2023 .. 08/14/2028
58933Y-All-5 ..... MERCK & CO INC 1,2 1EFE .. ...78.4600 |. .4.000 |......2.999 ....09/23/2019 .. 03/07/2049
61746B-EF-9 ..... MORGAN STANLEY .. 1.G FE .. ...98.1910 |. .3.625 |......4.312 ....01/16/2019 .. 01/20/2027 ...
620076-BY-4 ..... MOTOROLA SOLUTIONS INC .. ..2.BFE .. ...99.8360 |. . 274,457 |.. .5.000 |......5.050 ....08/12/2024 .. 04/15/2029 ...
649521I-FE-8 ..... NEW YORK LIFE GLOBAL FUNDING .. .. 1.AFE ..|... ...98.8560 |... . 400,000 |.. 22896,135 i [ 287 i e e 5.000 |...... 5.135 ...08/12/2024 ...|....01/09/2034 ...
65339K-BS-8 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC .. .. 2.AFE ..|... . 100.6130 |... 100,000 |oeeeernnnieeeennnn99,983 e e 12 e [ e 5.749 |...... 5.762 ....08/07/2023 ...|....09/01/2025 ...
67021C-AK-3 ..... NSTAR ELECTRIC CO .. 1.6 FE ..|... ...98.7250 |... 100,000 |ooevvveeneeeennnnn 99,950 |ouenniiiiiiiiinns v B3 e [ e 3.250 |...... 3.306 ....11/13/2015 ...|....11/15/2025 ...
67021C-AT-4 ..... NSTAR ELECTRIC CO .. .. 1.FFE ..|... ...89.7490 |... 150,000 |oeeeenennneeeenn 149,440 |oeeeeiiinis o9 s e e 4.950 |...... 4.974 ...09/12/2022 ...|....09/15/2052 ...
67077M-AD-0 ..... NUTRIEN LTD .. 2.BFE ..|... ...99.5560 |... . 25,000 |oeeeiiiiiieeeennnn 28,996 | o 18 e [ e 3.000 |...... 3.054 ....03/23/2015 ...|....04/01/2025 ...
682680-BH-5 ..... ONEOK INC ... ..2.BFE ..|... . 101.2380 |... 101,238 |.... .100,000 |oeeeevenneeeennnn 99,935 |oeiiiiiiiiiiees oo A7 | e e 5.550 |...... 5.583 ....08/10/2023 ...|....11/01/2026 ...
68389X-BM-6 ..... ORACLE CORP .. .2.BFE .. ...96.9790 |. ..169,713 |. . 175,000 178,301 |.. .2.650 |......1.172 ....03/03/2021 .. 07/15/2026 ...
70109H-AM-7 ... PARKER-HANNIFIN CORP .... L2.AFE .. ...92.5830 |. 50,921 |. 55,000 ..54,966 |.. .4.200 |......4.207 ....11/18/2014 .. 11/21/2034
709599-AZ-7 ..... PENSKE TRUCK LEASING CO LP / PTL FINANCE . .2.BFE .. ...99.8100 |. 49,905 .. 49,902 |.. .3.950 |......4.012 ....03/05/2018 .. 03/10/2025
713448-DN-5 . PEPSICO INC .. 1EFE .. ...96.6260 |. 48,313 |. ..49,331 |.. .2.375 |......3.159 ....08/12/2019 .. 10/06/2026
717081-FB-4 ..... [PFIZER INC ... 1FFE .. ...82.3780 |. ..123,567 |. . 149,655 |.. L1750 |......1.787 ....08/16/2021 .. 08/18/2031 ...
72650R-BH-4 ..... PLAINS ALL AMERICAN PIPELINE LP / PAA FI .... ..2.BFE ..|... ...84.9550 |... 106,194 |.... 100,055 |eeeeeieeeeeiiis [ D78 e [ e 4.900 |...... 6.723 ....08/29/2023 ...|[....02/15/2045 ...
745332-CL-8 ..... PUGET SOUND ENERGY INC .. .. 1.F FE ..|... . ...95.3670 |... ...95,367 |.... 02,04 i e BT e e e 5.448 |...... 5.307 ....06/20/2023 ...|....06/01/2053 ...
756109-AR-5 ..... REALTY INCOME CORP .. 1.GFE ..|... ... 51,164 1...99.0450 |.........oeeeeenn 49,528 |oeiiiiiiiinnnnnnn50,000 [oeeiiiiiii 50,228 s e (188) | e e 4125 |...... 3.824 ....03/14/2017 ...|....10/15/2026 ...
756109-BT-0 ..... REALTY INCOME CORP .. 1.6 FE ..|... .. 337,897 |...96.9480 |.................339,318 |........eernnnnnn350,000 [oiiiiinnnnnnnnn338,728 |oveeeniiiiiiies o 831 e [ e 4.900 |...... 5.375 ....03/12/2024 ...|....07/15/2033 ...
760759-AZ-3 ..... REPUBLIC SERVICES INC ... .. 2.AFE ..|... .. 174,895 |...80.3420 |................. 140,599 |..ooeiiiiennnn 175,000 [oeeevnnineeeen 174,980 |oeeeecciiies o9 s e e 1.750 |...... 1.756 ....11/09/2020 ...|[....02/15/2032 ...
767201-AD-8 ..... RIO TINTO FINANCE USA LTD . .| LFFE ..|... .. 103,099 |. 107.3580 |... . revevrrneeeeennnn86,900 [ [ (3183) | [ e 7125 |...... 2.419 ....08/20/2019 ...|....07/15/2028 ...
78016E-YH-4 ..... ROYAL BANK OF CANADA .. 1.EFE ..|... ... 84,034 |...83.9840 |... . 100,000 |oeeeeeennneeeennn87,510 |eeieieiiiiees oo 1,882 | [ e 2.300 |...... 4.437 ....08/31/2022 ...|....11/03/2031 ...
79466L-AJ-3 ..... SALESFORCE INC ...evvevviannnns .. 1.EFE ..|... .. 109,682 |...83.9450 |... . 110,000 |.. 109,785 i e 30 e e e 1.950 |...... 1.982 ....06/29/2021 ...|....07/15/2031 ...
797440-CE-2 . SAN DIEGO GAS & ELECTRIC CO . 1.FFE .. . 99,570 . 100.4290 |. . 100,000 ..99,673 |.. .4.950 |......5.048 ....08/07/2023 .. 08/15/2028 ...
822582-CE-0 ... SHELL INTERNATIONAL FINANCE BV ......cceoviiiiiennnnnnns . 1.DFE ..|.. . 96,833 [...65.9760 |... . 100,000 [..eeeeenniiiinnns 97,181 v foviviiinnenn 712 i Joveiinniiiiniinns foeees 3.125 |...... 3.292 ...11/12/2019 ... |....11/07/2049 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

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
CUsSIP 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
828807-CW-5 ..... SIMON PROPERTY GROUP LP ...evvvvveeiiviinnninineevnnn foo vee e 1,2 s LAGFE e 69,581 1...98.7180 |.....eevneeeennn 89,103 [oonnnniinnnnnnn 70,000 [oeiviinnnnnnnnnn 89,949 | v 46 e [ e 3.300 |...... 3.370 ....01/08/2016 ...|....01/15/2026 ...
8426EP-AG-3 ..... SOUTHERN CO GAS CAPITAL CORP ...eeevveeeeeeeeeneeeeeee o wee | e [ 1,2 s .. 2.AFE ..|... L 102.5680 [..oeeevninieeeennn 25,642 |oeiiiiiiieiienn 25,000 [oeeiiiiieee e 28,974 | o2 s e e 5.750 |...... 5.764 ....09/11/2023 ...|....09/15/2033 ...
86787E-BB-2 ..... TRUIST BANK ..o cecvieieeeeceveieeeees foeseee [ [1,2 il .. 1.6 FE ..|... ...99.5490 |.......oeeeeennnn 39,820 |ouiiiniiiinnnnnnnn40,000 foiiiiiiinnnnnn 39,996 | o3 e [ e 4.050 |...... 4.058 ....10/24/2018 ...|....11/03/2025 ...
87264A-BR-5 ..... T-MOBILE USA INC ..eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee o vee | e [ 1,2 s ..2.BFE ..|... ...97.1280 |... . eeeerneeeeeen 281,825 | [ 6,887 | e e 2.250 |...... 5.287 ....12/28/2022 ...|....02/15/2026 ...
883556-CV-2 ..... THERMO FISHER SCIENTIFIC INC ..vvvnnvvviiiinniiviinnnnn fooe vee e 1,2 s .. 1.6 FE ..|... . .100.6760 |... 100,000 |..eevvennieeennn 100,000 |oeeennivvinnennes foovvvnniiiiiiiins o [ e 4.953 |...... 4.953 ....08/07/2023 ...|....08/10/2026 ...
89236T-GY-5 ..... TOYOTA MOTOR CREDIT CORP .. e |- LEFE ... ... 95,588 |...92.6220 |... 100,000 |oeeeeennnieeeennnn 96,914 | e BT | [ e 3.375 |...... 4.032 ....05/10/2022 ...|....04/01/2030 ...
91150H-HS-2 ..... US BANCORP |- 1.GFE ... .. 106,324 |...97.0120 |... . 100,000 |.. 102,474 s e (T18) e [ e 3.900 |...... 3.089 ....03/25/2019 ...|....04/26/2028 ...
913017-CY-3 ..... RTX CORP .. .. 2.AFE ..|... .. 112,621 ...97.3230 |... . 100,000 |.. 105,602 e e (1,459) | e e 4125 |...... 2.499 ....12/09/2019 ...|....11/16/2028 ...
92826C-AD-4 . VISA INC .. .1.DFE .. 101,233 |...98.8420 |. . 100,000 100,113 |.. .3.150 |......2.990 ....11/16/2016 .. 12/14/2025
931142-ED-1 . WALMART INC .... .1.CFE .. . 99,712 [...99.5530 |. . 100,000 ..99,977 |.. .3.550 |......3.597 ....06/20/2018 .. 06/26/2025
94106L-BU-2 ..... WASTE MANAGEMENT INC . 1.GFE .. . 99,826 ...97.4240 |. . 100,000 ..99,848 |.. 4.625 |......4.647 ....02/08/2023 .. 02/15/2033 ...
95000U-2A-0 ..... WELLS FARGO & CO . .. 2.AFE ..|... . 96,606 |...96.9130 |... ...96,913 |.... 100,000 |oeeeereiiieeeennnn 98,626 |oeenieieeiiiiees e 870 | e e 3.584 |...... 4.020 ...01/07/2019 ...|....05/22/2028 ...
950400-AJ-3 ..... WELLTOWER OP LLC ...eevvvenniiiiiinnnniiiiiniineeecnnnnnns fon vee [ nnnnns 1,2 e L2AFE L 276,036 |...91.0540 |.......oeunnnnnns 273,162 |ovvunniiinnnn 300,000 [.oeeeeenneeeeennn276,728 |oveeniiiiininnns foviiinnnnnn 887 e Lo e 3.100 |...... 4.854 ...10/31/2024 ... |....01/15/2030 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 12,013,921 | XXX 11,356, 959 12,307,000 12,022,600 XXX XXX XXX 113,797 356,178 XXX XXX
05593H-AD-6 ..... BMO 2024-C8 MORTGAGE TRUST ......eeeervmmereerrnnnanens | ............. | .......... | TA s 356,380 [. 102.5850 |......ccevuunnnns 354,944 |....coeeinninnnns 346,000 [....ceeeennnnnnns 356,067 |[.eoeeeeemnnineee feeermmmnneee e (313) | oo e 5.598 |...... 5.358 [MON ... [oeeernnniieaens 1,614 |t 14,527 |....03/14/2024 ...|....03/01/2057 ...
08163K-BG-5 ..... BENCHMARK 2021-B30 MORTGAGE TRUST ........ccceovevveene]onn voefvunnaee | vevnnneees o TA 303,845 [...84.7020 |.......cceeunnnns 249,871 |ovvvenniiinnnns 295,000 [...ooeeivnnnnnns 302,195 |.ovveeniniiiiinnns fooeniiiiennnn (857) |oovviiiiiiiiiiis o oo 2.576 |...... 2.397 ...10/29/2021 ...|....11/01/2054 ...

1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 660,225 | XXX 604,815 641,000 658,262 XXX XXX XXX XXX
00852\-AA-8 ..... AGL CORE CLO 31 LTD ..eieeeeeeeeeeeeeenieeeeeeeeneeee fen e [ [ L AFE et 352,100 . 100.7063 |......ccevuuennns 352,472 [.eeeeeiin 350,000 [...eeeeennnnnnns 352,110 [oeeeeeeeniiieeee feeerrrnieeeen 10 s o e 6.600 |...... 6.461 ....10/28/2024 ...|....07/20/2037 ...
05522R-DF-2 ..... BA CREDIT CARD TRUST . .. 1.AFE ..|... .. 247,775 |.100.5110 |... 246,252 |.... ..245,000 |.. 285,889 s e (O77) Lo e e 5.000 |...... 4.575 ...01/03/2023 ... |....04/15/2028 ...
289907-AN-7 ..... ELMWOOD CLO 21 LTD ... .. 1.AFE ..|... . 100.5956 |... 251,886 |oeeeeiieeeeeii e (B4) | e e 6.267 |...... 6.091 ....10/24/2024 ...|....10/20/2036 ...
29375P-AB-6 ..... ENTERPRISE FLEET FINANCING 2024-1 LLC .. 1.AFE ..|... . 100.7150 [oovivviiineeennnn 46,250 |oveennniiinnnnnn 45,921 oo 85917 | 2 e e e 5.230 |...... 5.235 ....01/23/2024 ...|....03/20/2030 ...
34533B-AA-8 ... FORD CREDIT AUTO OWNER TRUST 2024-REV1 ... .. 1.AFE ..|... . 100.1500 |....eevveneeeen00,150 oveeineeennnnnn 100,000 foeveniiieee e 99,972 |oeeeicciiees oo s e e 4.870 |...... 4.875 ...02/06/2024 ...|....08/15/2036 ...
B7117T-AN-5 ..... 0CP CLO 2021-22 LTD .. 1.AFE ..|... . 100.5194 ...t 452,337 |ouienniiinnnnn 450,000 foiiiiiinnnnnnn852,200 |oeeennniiiiiees o (80) v e e 5.907 |...... 5.800 ....11/15/2024 ...|....10/20/2037 ...
78414S-AE-4 ..... SBNA AUTO LEASE TRUST 2024-A .. 1.AFE ..|... s . 1005570 |..eeeevnenieeeennn 20,111 | 02220,000 [ eeenn20,000 |oeeeeeceieees e s e e 5.390 |...... 5.391 ...01/23/2024 ...|....11/20/2026 ...
784148-AG-9 ..... SBNA AUTO LEASE TRUST 2024-A .......ccevvvnevievvnnnnnes fooe veefeeees | s LAFE e 9,999 |. 100.7620 |.......oeeveeee.. 10,076 fooiiiiiiennnnnnna 10,000 oveennniiinnnnnnn 9,999 i i foovviiiiiins i fonens 5.240 |...... 5.243 ...01/23/2024 ...|....01/22/2029 ...

1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 1,479,957 | XXX 1,479,187 1,470,921 1,477,973 (1,075) XXX XXX XXX 19,232 19,894 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 14,154,103 | XXX 13,440,911 14,418,921 14,158,835 12,327 XXX XXX XXX 135,276 398,198 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX | XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 15,504,223 | XXX 14,453,069 15,902,000 15,511,370 17,925 XXX XXX XXX 145,113 422,193 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 17,127,067 | XXX 15,906,509 17,330,855 17,173,187 8,205 XXX XXX XXX 60,757 535,394 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 834,424 | XXX 771,552 810,799 828,615 (1,185) XXX XXX XXX 2,762 28,305 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 1,479,957 | XXX 1,479,137 1,470,921 1,477,973 (1,075) XXX XXX XXX 19,232 19,894 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX | XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 34,045,671 [ XXX 32,610,267 35,514,575 34,991,145 23,870 XXX XXX XXX 227,864 1,005,786 XXX XXX
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Line

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A LS 22,472,637 1B .8 .o 255,819 1C..$ ..o 549,291 1D ..$ ..o 636,796 1E..$............. 1,420,566 1F ..$.............. 2,854,848 1G..$........... 2,649,382
2A..$ .. .2,235,738 2B ..$.. 1,872,752 2C..$. .. 43,316

BA LS 3B 3C..%

4A .8 .. 4B ..$ .. 4C ..%

5A..8 . 5B 5C .8

6.



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5

1 2 3 6 7 8 9
Paid for Accrued
CUSIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-L0-3 ......... UNITED STATES TREASURY NOTE/BOND ..t usuusuusssssnssssennssnessssnessssessessnessesnessessssnesnessessessesnessesnens | coneoessnconcanas ons .08/21/2024 ... | BNP PARIBAS SEC OORP ...t ususeststtseeset st st st sttt sttt st st sbesnesrennes snensennensensesnensensennenneneene |oressensensensensansaneans 406,750 [oeveviiiiiiiiiiiiiins 400,000
0109999999. Subtotal - Bonds - U.S. Governments 406,750 400,000
3132DI-ET-6 ......... FREDDIE MAC POOL ... -|--..03721/2024 ...|G.X. CLARKE AND CO. ... ... 715,924 |.. ... 734,988 |..
3133KP-06-8 ......... FREDDIE MAC POOL ... +|--.-03/21/2024 ... {CITIGROUP GLOBAL NKT .. ....606,159 |.. ....615,000 |..
3140XK-UZ-9 ......... FANNIE MAE POOL .. .|-+..03/21/2024 ... | PERSHING & COMPANY ....599,670 |.. ....614,997 |..
3140XM-UU-8 ......... FANNIE MAE POOL .. ....03/21/2024 ... | PERSHING & COMPANY ....639,167 |.. ....655,004 |..
3133KR-BZ-6 ......... FREDDIE MAC POOL ... ...03/21/2024 ... [MORGAN STANLEY & CO ... ....509,721 |.. ....615,000 |..
314000-89-5 ......... FANNIE MAE POOL ... .| CANTOR FITZGERALD & ... ....600,008 |.. ....614,908 |..
3137THD-YU-8 ......... FREDDIE MAC REMICS .| J-P. MORGAN SECURITI ,734,000 |.. ,700,000 |..
010869-JL0 -........ [ ALAVEDA CORRIDOR TRANSPORTATION AUTHORIT . .{J.P. MORGAN SECLRITI .. .100, 136 .100,000
314008-K9-1 . .| FANNIE MAE POOL .. .| WELLS FARGO SECS LLC .. ,135,399 . 1,149,999
79467B-AR-6 ... SALES TAX SECURITIZATION CORP . ...04/23/2024 ... | RAYMOND JAMES & ASSO 224,777 |.. 275,000 |..

0909999999. Subtotal - Bonds - U.S. Special Revenues

6,954,961

7,074,986

06051G-KL-2 .........|BANK OF AMERICA CORP .

025816-DA-4 . .. | AMERICAN EXPRESS CO
756109-BT-0 . ..| REALTY INCOME CORP .
00973R-AM-5 ......... AKER BP ASA
55261F-AS-3 M&T BANK CORP

64952!I-FE-8 .
29375P-AB-6 .
78414S-AE-4 .

..|NEW YORK LIFE GLOBAL FUNDING
.. | ENTERPRISE FLEET FINANCING 2024-1 LLC
.. | SBNA AUTO LEASE TRUST 2024-A .....
784148-AG-9 . .| SBNA AUTO LEASE TRUST 2024-A
345338-AA-8 . ..|FORD CREDIT AUTO OWNER TRUST 2024-REV1 .
620076-BY-4 ......... MOTOROLA SOLUTIONS INC

...10/31/2024 ... J.P. MORGAN SECURITI

....09/19/2024 ... [DEUTSCHE BANC/ALEX B ..
...03/13/2024 ... [ VARIOUS

10/31/2024 ... [J.P. MORGAN SECURITI
03/12/2024 ... |MORGAN STANLEY & CO .

03/12/2024 ... |NATWEST MARKETS SECS
01/23/2024 ... |RBC CAPITAL MARKETS .
01/23/2024 ... | WELLS FARGO SECS LLC
01/23/2024 ... | WELLS FARGO SECS LLC ..
02/06/2024 ... | BANC/AMERICA SECUR.L

.288,780
.337,897

... 336,604 |..

.... 263,978 |..
...263,899 |..

.400,000
50,000
20,000
10,000
.100,000

-..250.000 |
...250,000 |..

. |-...08/12/2024 ... . .. ....275,000 |..
20268J-AR-4 ......... COMMONSPIRIT HEALTH . |-...03/13/2024 ... | MORGAN STANLEY & CO ... ....285,000 |.. ....285,000 |..
05593H-AD-6 ......... BMO 2024-C8 MORTGAGE TRUST .. ....03/14/2024 ... |BMO CAPITAL MARKETS ... .... 356,380 |.. .... 346,000 |..
219207-AC-1 ......... CORNELL UNIVERSITY . . |-...04/04/2024 ... | GOLDMAN SACHS & CO ....180,000 |.. ....180,000 |..
289907-AN-7 . ..| ELMWOOD CLO 21 LTD . ....10/24/2024 ... |CITIGROUP GLOBAL MKT . 251,950 .
00852M-AA-8 . ..| AGL CORE CLO 31 LTD ....10/28/2024 ... |BNP PARIBAS SEC CORP . 352,100
B7117T-AN-5 . ..| 0CP CLO 2021-22 LTD .. ...11/15/2024 ... |BNP PARIBAS SEC CORP . 452,250
03073E-AY-1 . ..| CENCORA INC ....... 12/02/2024 ... |VARIOUS ... . 299,923 .
950400-AJ-3 ......... WELLTOWER OP LLC ... . |--..10/31/2024 ... |BARCLAYS CAPITAL INC .. ...276,036 |.. ....300,000 |..
096590-2K-9 ......... BNP PARIBAS SA ...iiiiiieuueiiiiiisuniis ittt s s s st et s s s st eat s s s s s eaan s e s s e abn s s s rran s e arees ...10/31/2024 ... [BNP PARIBAS SEC CORP 293,657 [.ooiiiiiiiiiiiiiis 325,000

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 5,088,648 5,166,000

2509999997. Total - Bonds - Part 3 12,450,359 12,640,986

2509999998. Total - Bonds - Part 5

2509999999. Total - Bonds 12,450,359 12,640,986 68,748
4509999997. Total - Preferred Stocks - Part 3 XXX

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks XXX

5989999997. Total - Common Stocks - Part 3 XXX

5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks XXX

5999999999. Total - Preferred and Common Stocks XXX

6009999999 - Totals 12,450,359 XXX 68,748
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

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 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
36202F-TL-0 .. | GINNIE MAE 11 POOL .... ..12/01/2024 . | PAYDOWN ... .. 2,446 ... ....2,446 ....2,502 .. (154) ... 2,446 ... ..05/01/2041 .
36202F-UF-1 .. | GINNIE MAE 11 POOL . ..12/01/2024 . | PAYDOWN . .1,478).. 1,478 | ..06/01/2041 .
36202F-M7-8 .. | GINNIE MAE |1 POOL . ..12/01/2024 . | PAYDOWN . 1,048 .. .1,048 | ..12/01/2040 .
36202F-UE-4 .. | GINNIE MAE 11 POOL . ..12/01/2024 . | PAYDOWN . .1,619].. .1,619 |. ..06/01/2041 .
36241L-83-1 .. | GINNIE MAE | POOL ... ..12/01/2024 . | PAYDOWN ... ....1,821 ..01/01/2041 .
3622AC-JJ-0 ...|GINNIE MAE 11 POOL .... ..12/01/2024 . | PAYDOWN ... ..04/01/2053 .
36179X-6J-1 .. | GINNIE MAE 11 POOL . ..12/01/2024 . | PAYDOWN . ..06/01/2083 .
912828-U2-4 ...|UNITED STATES THEASUHY NOTE/BOND ......ccevvee [ wnnnnns .. 11/18/2024 . [ J.P. MOHGAN SECURITI . ..11/15/2026 .
912828-V8-0 .. |UNITED STATES TREASURY NOTE/BOND .........evvus | oeeeens ..01/31/2024 . | MATURITY ..01/31/2024 .
36202F-Y5-9 .. |GINNIE MAE 11 POOL ...coovveeeieneieieeieeee [ s ..12/01/2024 . | PAYDOWN ... ..11/01/2041 .
912828-3D-0 .. |UNITED STATES TREASURY NOTE/BOND .........evvns | oeeeens ..10/31/2024 . | MATURITY ... ... 330,000 ....326,070 ..10/31/2024 .
36202F-PF-7 .. | GINNIE MAE 11 POOL ...coovveeieeiiieiieieeee [ o ..12/01/2024 . [PAYDOWN ...evvvvvveiiiiennes oo e 1,002 [ 1,992 e 2,043 ..01/01/2041 .
912828-YH-7 .. |UNITED STATES TREASURY NOTE/BOND . ..09/30/2024 . | MATURITY .365,000 |.. . 362,134 |.. R ..09/30/2024 .
91282C-AZ-4 .. |UNITED STATES TREASURY NOTE/BOND . ..12/23/2024 .| VARIOUS ... .... 115,000 ... 115,013 . 115,005 |. , .(4,278)]...........(4,278)|... ..11/30/2025 .
0109999999. Subtotal - Bonds - U.S. Governments 1,443,096 1,450,597 1,439,269 1,447,142 2,627 2,627 1 449 72 (6.,676) (6,676) XXX
3132DW-CT-8 .. |FREDDIE MAC POOL ... e ..12/01/2024 . | PAYDOWN ... ...134,077 |... .. 134,077 ... 134,517 . 134,457 |.. ..11/01/2051 .
3132DW-D8-3 ...| FREDDIE MAC POOL . ..12/01/2024 . | PAYDOWN . .30,106 ..30,017 |.. ..07/01/2082 .
31418E-LY-4 .. |FANNIE MAE POOL ..... ..12/01/2024 . | PAYDOWN . .20,298 ..12/01/2052 .
386442-VR-5 ...| GRAND RIVER DAM AUTHORITY . ..10/15/2024 .| CALL 100 .70,000 ..06/01/2033 .
59333P-N5-3 ...| COUNTY OF MIAMI-DADE FL AVIATION REVENCE ... [.......|.. 10/30/2024 .| CALL 100 ... ... 75,000 |... ..10/01/2034 .
31417B-7A-9 .. |FANNIE MAE POOL ....ovvvvvrvriiriiriiiieeeeeeeeeeees [ eeeees ..12/01/2024 . | PAYDOWN ... ..06/01/2042 .
31417C-83-0 .. |FANNIE MAE POOL ...oovvvvviiiiiiieiiiiiciecicceeeees [ e .12/01/2024 . | PAYDOWN ... ..08/01/2042 .
31417D-TR-4 .. |FANNIE MAE POOL ....oevvvvrvrrririiieiieeieeeeeieees [ eeeees ..12/01/2024 . | PAYDOWN ... ..11/01/2042 .
314176-5A-0 .. |FANNIE MAE POOL ....oovvvvvvvviiiiiiiiiiiiiiieeeeens [ | 12/01/2024 .| PAYDOIN .... ..07/01/2043 .
3140XF-AR-2 .. |FANNIE MAE POOL ....covvvvrvrrriiiiiirieieeeeeeeeees [ eeeees ..12/01/2024 . | PAYDOWN ... ..01/01/2050 .
31418C-E6-7 .. |FANNIE MAE POOL ....ovvvvvvviiiieiiiiiieiccceceeeees [ oo ..12/01/2024 . | PAYDOWN ... ..12/01/2036 .
31418D-BF-8 .. |FANNIE MAE POOL ....eevvvvrvriiirieiiiieieiicreinees [ eeeees .. 12/0172024 . |PAYDOWN ..ovvvvvvvviiinnnns feeeeeeeeeeeeeeeeeeees e 1,838 [ 1635 [t 1,576 [t 1,672 o [ (87 e e (87) | e 1835 | s e, ..04/01/2049 .
31418E-AP-5 .. | FANNIE MAE POOL .. ..06/28/2024 . [ VARIOUS . (131,237)|. . (131,237) ..01/01/2052 .
3128M9-201-3 .. | FREDDIE MAC GOLD POOL ..12/01/2024 . | PAYDOWN . ..04/01/2044 .
3128MJ-ZH-6 .. | FREDDIE MAC GOLD POOL ..12/01/2024 . | PAYDOWN . ..01/01/2047 .
3128MM-WS-8 .. | FREDDIE MAC GOLD POOL ..12/01/2024 . | PAYDOWN . ..08/01/2032 .
31335A-S7-4 ...|FREDDIE MAC GOLD POOL ..12/01/2024 . | PAYDOWN . ..09/01/2045 .
31307N-E3-4 .. |FREDDIE MAC GOLD POOL ... ..12/01/2024 . | PAYDOWN ... ..12/01/2028 .
3132GD-Rli-4 ...|FREDDIE MAC GOLD POOL ... ..12/01/2024 . | PAYDOWN ... ..05/01/2041 .
31326K-5A-0 .. | FREDDIE MAC GOLD POOL ... ..12/01/2024 . | PAYDOWN ... 31..11/01/2041 .
3132XU-SK-2 ...| FREDDIE MAC GOLD POOL ... ..12/01/2024 . | PAYDOWN ... .. 11/01/2047 .
3138E7-TV-6 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ..02/01/2027 .
3138EJ-3Y-2 .. |FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ..11/01/2042 .
3138EQ-7L-0 .. | FANNIE MAE POOL .. ..12/01/2024 . | PAYDOWN . ..06/01/2043 .
3138M5-EA-3 .. | FANNIE MAE POOL .. ..12/01/2024 . | PAYDOWN . ..08/01/2042 .
3138M5-LP-2 .. | FANNIE MAE POOL .. ..12/01/2024 . | PAYDOWN . ..08/01/2042 .
3138119-BF-6 .. | FANNIE MAE POOL .. ..12/01/2024 . | PAYDOWN . ..07/01/2043 .
3138IE-KG-3 .. | FANNIE MAE POOL .. ..12/01/2024 . | PAYDOWN . ..04/01/2045 .
3138IIF-NN-2 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ..09/01/2030 .
3138lIG-BA-1 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ..12/01/2045 .
3138llJ-K5-6 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ..11/01/2046 .
3138IK-4X-0 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ..06/01/2032 .
3138IIL-C2-7 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ..07/01/2047 .
3138IIV-X5-5 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ..07/01/2043 .
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

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 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
3138Y6-35-1 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ....1,515 ....1,589 ... 1,515 ... ..01/01/2042 .
3140EV-T7-2 .. | FANNIE MAE POOL .. ..12/01/2024 . | PAYDOWN . .4,939 |.. . 4,946 |. ..07/01/2031 .
3140FM-DF-0 .. | FANNIE MAE POOL .. ..12/01/2024 . | PAYDOWN . .1,9% |.. 01,99 | ..12/01/2046 .
3140J5-LM-9 .. |FANNIE MAE POOL .. ..12/01/2024 . | PAYDOWN . ..11/01/2031 .
3140J8-HC-0 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ..04/01/2048 .
314008-M9-3 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ..02/01/2033 .
3140X6-UB-5 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ..05/01/2048 .
3140X8-KF-3 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ..11/01/2050 .
31339S-BB-0 .. | FREDDIE MAC POCL .... ..12/01/2024 . | PAYDOWN ... ..09/01/2049 .
3133B9-MK-7 .. | FREDDIE MAC POCL .... ..12/01/2024 . | PAYDOWN ... ..04/01/2052 .
3133KK-7C-7 .. | FREDDIE MAC POCL .... ..12/01/2024 . | PAYDOWN ... ..02/01/2051 .
3132DV-4H-5 ...|FREDDIE MAC POCL .... ..12/01/2024 . | PAYDOWN ... ..11/01/2049 .
3132DW-CP-6 ...| FREDDIE MAC POOL . ..12/01/2024 . | PAYDOWN . ..11/01/2051 .
3138l6-SU-1 .. | FANNIE MAE POOL .. ..12/01/2024 . | PAYDOWN . ..04/01/2043 .
3132DW-ET-6 .. | FREDDIE MAC POOL . ..12/01/2024 . | PAYDOWN . ..09/01/2052 .
3133AY-LH-1 .. | FREDDIE MAC POCL .... ..12/01/2024 . | PAYDOWN ... ..11/01/2051 .
3132DW-FT-5 .. | FREDDIE MAC POCL .... ..12/01/2024 . | PAYDOWN ... ..12/01/2052 .
3140QR-J8-7 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ..02/01/2053 .
31320P-3N-6 ...|FREDDIE MAC POCL .... ..12/01/2024 . | PAYDOWN ... ..04/01/2053 .
3132DN-H4-8 ...|FREDDIE MAC POCL .... ..12/01/2024 . | PAYDOWN ... ..01/01/2051 .
3140Q8-A4-3 ...|FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ..05/01/2053 .
314008-0C-8 ...| FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ..07/01/2053 .
3133AA-XC-1 .. | FREDDIE MAC POCL .... ..12/01/2024 . | PAYDOWN ... ..10/01/2050 .
3132D0-GK-6 .. | FREDDIE MAC POOL . ..12/01/2024 . | PAYDOWN . ..05/01/2053 .
3138X4-V9-8 .. | FANNIE MAE POOL .. ..12/01/2024 . | PAYDOWN . ..08/01/2043 .
3138IIB-AR-6 .. | FANNIE MAE POOL .. ..12/01/2024 . | PAYDOWN . ..02/01/2044 .
3138IB-UK-9 .. | FANNIE MAE POOL .. ..12/01/2024 . | PAYDOWN . ..05/01/2044 .
3133KP-06-8 .. | FREDDIE MAC POOL . ..12/01/2024 . | PAYDOWN . ..07/01/2052 .
3140XK-WZ-9 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ..12/01/2052 .
3140XM-UU-8 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ..10/01/2052 .
3133KR-BZ-6 .. | FREDDIE MAC POCL .... ..12/01/2024 . | PAYDOWN ... ..05/01/2053 .
314000-B9-5 ...| FANNIE MAE POOL ....oeevvvvviviiiieiiiieiiiieeeeeees [ e ..12/01/2024 . | PAYDOWN ... ..09/01/2052 .
3138M0-AK-6 .. | FANNIE MAE POOL ....oevvvvrvririiinieeieincieeeeeens [ eeeees ..12/01/2024 . | PAYDOWN ... ..08/01/2042 .
3132M9-2R-4 ...|FREDDIE MAC GOLD POOL ... ..12/01/2024 . | PAYDOWN ... ..10/01/2044 .
3128MJ-V2-3 .. | FREDDIE MAC GOLD POOL ..12/01/2024 . | PAYDOWN . ..03/01/2045 .
3138ID-ME-8 .. | FANNIE MAE POOL .. ..12/01/2024 . | PAYDOWN . ..12/01/2044 .
3138IIE-6G-9 .. | FANNIE MAE POOL .. ..12/01/2024 . | PAYDOWN . ..07/01/2045 .
3138IIG-DN-1 .. | FANNIE MAE POOL .. ..12/01/2024 . | PAYDOWN . ..01/01/2046 .
3138IE-KB-4 .. | FANNIE MAE POOL .. ..12/01/2024 . | PAYDOWN . ..04/01/2045 .
3128MJ-XX-3 .. | FREDDIE MAC GOLD POOL ... ..12/01/2024 . | PAYDOWN ... ..03/01/2046 .
3128MJ-ZF-0 .. | FREDDIE MAC GOLD POOL ... ..12/01/2024 . | PAYDOWN ... ..01/01/2047 .
31418C-FG-4 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ..01/01/2037 .
3128MJ-ZP-8 .. | FREDDIE MAC GOLD POOL ... ..12/01/2024 . | PAYDOWN ... ... 919 ....919 |.... ..02/01/2047 .
3128MJ-29-4 .. | FREDDIE MAC GOLD POOL ... ..12/01/2024 . | PAYDOWN ... ... 8% ....8% |.... ..06/01/2047 .
31418C-ND-2 ...| FANNIE MAE POOL ....ovvvvvrvvrriiieieieiieeeeeeeeees [ eeeees ..12/01/2024 . | PAYDOWN ... 1227 ... 1,260 L1227 ..08/01/2047 .
3138IIG-BI-3 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ....1,404 ... 1,470 .. 1,404 .. ..12/01/2045 .
31418C-0B-3 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... ....1,310 ... 1,360 ... 1,310 |.... ..10/01/2047 .
3138lIJ-H3-5 ...| FANNIE MAE POOL ..... ..12/01/2024 . | PAYDOWN . .5,1931.. .5,340 |.. .5,193 |. ..11/01/2036 .
3137FE-UA-6 .. |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... ..12/01/2024 . | PAYDOWN ... .. 141,726 .. 145,633 . 141,983 | L 141,726 ... ..01/01/2025 .
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

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 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
3137FJ-JV-2 .. |FREDDIE MAC MULTIFAMILY STRUCTURED PASS ..... ..12/01/2024 . | PAYDOWN ... 17,412 |.. L A7,317 ) ..07/01/2028 .
3140Q7-LE-5 .. |FANNIE MAE POOL ..... ..12/01/2024 . | PAYDOWN . ..1,243 L1144 ). ..09/01/2047 .
3138MB-XL-5 .. | FANNIE MAE POOL .. ..12/01/2024 . | PAYDOWN . 2,428 | ..10/01/2042 .
3132DV-4P-7 ...|FREDDIE MAC POOL . ..12/01/2024 . | PAYDOWN . .9,081 | ..12/01/2049 .
3132AD-PF-9 ...| FREDDIE MAC POCL .... ..12/01/2024 . | PAYDOWN ... ....5,305 |.... ..11/01/2048 .
31418D-KJ-0 .. | FANNIE MAE POOL ..12/01/2024 . | PAYDOWN ... L7184 ..01/01/2035 .
3132DW-BH-5 ...| FREDDIE MAC POOL . ..12/01/2024 . | PAYDOWN ... . ...16,173 |.... P .. ..04/01/2051 .
0909999999. Subtotal - Bonds U.S. Special Revenues 1,954,821 2,165,846 (131,237) (131,237) 45,680 XXX
22550L-2G-5 ...|UBS AG/STAMFORD CT ... D...... ..12/23/2024 . | BARCLAYS CAPITAL INC ...|eeeeeeeeeeenenieeens | 236,175 [onnnnnnnnnnn 260,000 fovvvvvnnnnn 249,433 [onninnnni 249,700 [ feeeeeeeeeenn 112 [ 112 e 249811 | (13,636)|......... (13,636) ..08/07/2026 .
20379V-BB-8 .. | ENTERPRISE PRODUCTS OPERATING LLC .. ..02/15/2024 . | MATURITY ... ..02/15/2024 .
06051G-FF-1 .. | BANK OF AMERICA CORP .. ..04/01/2024 . | MATURITY ..04/01/2024 .
46132F-AB-6 .. | INVESCO FINANCE PLC ... ..01/30/2024 . | MATURITY ... . ..01/30/2024 .
46625H-JX-9 ...| JPMORGAN CHASE & CO ..05/13/2024 . | MATURITY ... . 100,000 |.... ..05/13/2024 .
20375P-AB-6 .. | ENTERPRISE FLEET FINANCING 2024-1 LLC ... ..12/20/2024 . | PAYDOWN ... ... 4,079 |.... ..03/20/2030 .
14912L-6G-1 .. | CATERPILLAR FINANCIAL SERVICES CORP ..12/01/2024 . | MATURITY . 100,000 |.... ..12/01/2024 .
023610-AP-5 .. | AMEREN ILLINOIS CO ..07/24/2024 . [ SOUTHWEST SECURITIES .. .... 100,000 ...99,995 |.... ..03/01/2025 .
857477-AN-3 .. | STATE STREET CORP ..12/16/2024 . | MATURITY .. 100,000 . 100,000 |.... ..12/16/2024 .
637432-ND-3 ...|NATIONAL RURAL UTILITIES COOPERATIVE FIN ..11/18/2024 . | MORGAN STANLEY & CO (184) ..01/27/2025 .
097023-BJ-3 .. |BOEING CO/THE ..... ..10/07/2024 . | PERSHING & COMPANY .. (542) ..03/01/2025 .
84265V-AH-8 .. | SOUTHERN COPPER CORP 06/10/2024 . | BANC/AMERICA SECUR.L .(1,214) ..04/23/2025 .
172967-JP-7 .. | CITIGROUP INC ..... K .| BANC/AMERICA SECUR.L .. .(1,737) ..04/27/2025 .
808513-AM-7 .. | CHARLES SCHIAB CORP/THE . ..07/24/2024 . | JANE STREET EXECUTIO (627) ..02/13/2026 .
61761J-3R-8 .. | MORGAN STANLEY ......oviiiviiiiiiiiiiiiiieiccinans [ s .12/23/2024 . | GOLDMAN SACHS & CO .... ...(7,838)|... ..07/27/2026 .
637432-NL-5 ...|NATIONAL RURAL UTILITIES COOPERATIVE FIN ... |....... ..02/07/2024 . | MATURITY ... ..02/07/2024 .
24422E-TT-6 .. | JOHN DEERE CAPITAL CORP ........evvvvvvmvvnnnnnnns | eeeees ..06/24/2024 . | MATURITY ... ..06/24/2024 .
461070-AL-8 .. | INTERSTATE POWER AND LIGHT CO ....covvvvvvvvenns | eeeenns ..11/18/2024 . | PERSHING & COMPANY .... ..12/01/2024 .
126650-CH-8 .. | CVS HEALTH CORP ...oevvvniiiiiiieeecviiiieeeeens [ oo ..12/11/2024 .| CA_CASH_CLOSE ..03/25/2025 .
52107Q-AJ-4 .. |LAZARD GROWP LLC ...coooeiiiiieiieiiieeeeeeeeeee s ..12/19/2024 . | MORGAN STANLEY & CO ... .... 100,000 ..09/19/2028 .
808513-AY-1 .. | CHARLES SCHIWAB CORP/THE . ..02/01/2024 . | MATURITY ... .. 75,000 |.. . N ..02/01/2024 .
361448-BD-4 .. | GATX CORP .... ..02/15/2024 . | MATURITY .100,000 .. . 100,000 |. ..02/15/2024 .
063671I-HH-9 .. | BANK OF MONTREAL ... ..02/05/2024 . | MATURITY .100,000 .. . .. . 100,000 |. ..02/05/2024 .
89114Q-CB-2 .. | TORONTO-DOMINION BANK/THE . ..03/11/2024 . | MATURITY .100,000 .. .101 093 |.. . 100,000 |. ..03/11/2024 .
717081-ES-8 .. |PFIZER INC ... ..03/15/2024 . | MATURITY ..65,000 .. .. 64,97 |.. 64,997 ...65,000 |. ..03/15/2024 .
450200-JY-8 .. | INTERNATIONAL BUSINESS MACHINES CORP . ..05/15/2024 . | MATURITY .100,000 .. 101,142 |.. . 100,000 |. ..05/15/2024 .
05971K-AD-1 .. | BANCO SANTANDER SA ..06/27/2024 . | MATURITY . . .... 200,000 .... 204,034 .... 200,000 |.... U S ..06/27/2024 .
501044-DP-3 ...| KROGER CO/THE ..12/19/2024 . | WELLS FARGO SECS LLC ... 150,000 .... 149,679 . ..149,819 |.... .. (20,191)[... ..05/01/2030 .
718172-CR-8 .. | PHILIP MORRIS INTERNATIONAL INC ..12/23/2024 . [MIZUHO SECURITIES US . 115,000 |.. . 114,576 |.. 114,817 .(5,630) ..05/01/2026 .
037833-EB-2 .. | APPLE INC . . |..12/23/2024 . | PERSHING & COMPANY . ... 200,000 .. 199,550 . 199,809 |.. . .. ... (7,975)[... ..02/08/2026 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 2 823,551 2,884,079 2 898,744 2,885,559 (2,933) (2,933) 2 886 698 (63, 151) (63, 151) 65 517 XXX
2509999997 Total - Bonds - Part 4 6,301,256 6,484,294 6,521,775 6,287,522 3,438 3,438 6,502,316 (201,064) (201,064) 142,587 XXX
2509999998. Total - Bonds - Part 5 XXX
2509999999. Total - Bonds 6,301,256 6,484,294 6,521,775 6,287,522 3,438 3,438 6,502,316 (201,064) (201,064) 142,587 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 6,301,256 XXX 6,521,775 6,287,522 3,438 3,438 6,502,316 (201,064) (201,064) 142,587 | XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

SCHEDULE E - PART 1 - CASH

1 5 6
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance
BANK OF NEW YOR .... v KIMEL e [ i 0.000 346,272 |..
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX
0199999. Totals - Open Depositories XXX XXX 346,272
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX
0299999. Totals - Suspended Depositories XXX XXX
0399999. Total Cash on Deposit XXX XXX 346,272
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999 Total - Cash

XXX

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

1. January.... 7,256 4. 7. JUlye e 6,159 10.  October.
2. February...|os 7,256 5. , 8. August.......|iiis 4,219 11.  November...
3. March 7,256 6. June 6,159 9. September 161,956 12.  December

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

- | BNY MELLON CASH RESERVE USD

TRUIST BANK INST ADV DEPOSIT
TRUIST BANK INST ADV DEPOSIT

........... 1073172024
........... 11/04/2024
........... 11/04/2024

12/31/2025 ...
12/31/2025 ..........
12/31/2025 ..........

8109999999.

Subtotal - Sweep Accounts

31846V-41-9 .......
94975H-29-6 .......

FIRST AM TREAS OBLI=INS TNV ..ttt e e e oo e e e e e e et a b e e e e e e a b b e e e e e e aaas e e e e e e aas s e e e e e e aab e e e e e e e naseeeeeeesnnnes
o L ALLSPRING TRSRY PL MM INST ... eeeeeeittee ettt ettt oottt e e oottt e et oot e e e e et ee ittt et e et e et e e ee et e et e e et e e et ee e e e e ttaeeeeeans

........... 06/28/2024 .......... [ceeeiiiiiiiieniiine.... 0.000
........... 04/01/2024 ....ooeees oo 0,000

.................................... 2,686

8209999999.

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

09248U-70-0 .......

| BLOKRCK LI PPN INST ... e ettt ettt ettt e oottt et e oottt et e e e ettt e e e eeeatteeeeeeeettteeeeee ettt e eeee ettt e eeeeeanaees

8309999999.

Subtotal - All Other Money Market Mutual Funds

8609999999

- Total Cash Equivalents

644,141

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

w
(¢}
®» v » e




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UTICA NATIONAL INSURANCE COMPANY OF OHIO

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. AIEDAMA .o AL [ | e [ere e e e e e e e sine [ereere e enrees e rreeen e e
2. AIASKA ..o AR [ ] s o i [ [
3. ANZONA et AZ || e e [ [ e
4. ArKansas ......ccocoevvvviicnienin AR i ] e [ [ [ e
5. California .....ccoceecveeeiieciiiieiii e CAL s | e s [ [ e
6. Colorado ......ccocevvvvveniiriiiieniee ek CO s | s Joeees [ [ e
7. ConNNECHCUL ... s CT e e | e o eereeries e eiieesiiees e e
8. Delaware .........ccccceevveveeeeeeee. DE |l ST.... DE WORK COMP DE INS CODE 18 DEL C.513(C)
$114,000 PAR AND DE INS CODE SURETY 18 DEL
C.13(B) $11,000 PAR ..o eeeeeeeeeee [ [ 125,000 |.............. 125,000
9. District of Columbia .................... DC oo e | e [ e [ e
10.  Florida .....ccoovvvneiiiiiciceceeiee FL [t | e [ e [ [
11, GEOrgia ...cevveeeeeeeieicieeeeeee GA |.... ST..... GA RSD BY 0.C.G.A SEC 34-9-129 ... oo [ [ 60,000 |.ocveverennee 60,000
12.  Hawaii
13, 1daho .o
14, lNOIS ..o
15. Indiana
16. lowa ....
17. Kansas
18.  Kentucky .....cccooovveiiiiiiiiiis KY oo | e [ e i [
19.  Louisiana .......cccceeveeeeenieieeieeens LA | e | oo [ e [eeere e ees [
20. Maine ....ccooevveiiiie e ME oot et ] e e [reeerre s [ e
21. Maryland ......ccccoooviiiiiie MD o | e e s [ [
22. Massachusetts .........ccccoovvennenne. MA |..... B...... MA RSD FOR WC BY GEN LAWS CH 152 SEC 61 & 62
23.  Michigan .......ccccovniiinicniienens
24. Minnesota
25. Mississippi
26.  MiSSOUM ..oovveeiiiiiiiciee e
27. Montana ......cceeeeviieiieiiiieees
28. Nebraska .......ccccoeeevveiviiniiennnn.
29. Nevada .......ccocoevveviiiiiiceene
30. New Hampshire ..........cccccceueeeee NH [ ] e [eeeee e e e e e e e neins oeeeeneieeee e seenenns ereeee e eeies eeee e
31, NeW JErsey .....ccooeevevveeneeneeneed N || e [ [ e [
32, NeW MEXICO ..ccveveeeeecieeceieeeeeee e NI [ ] e [erre e e sireesree e [eeeeesireesinreesneesnne [oreeriee e sreesees [oeeiee e
33, NeW YOrK .cooevveciiiiniinnineneee NY || e [ [ s [
34. North Carolina
............... 345,007 |............... 333,149
35.  North DaKota ........cccoeceeveeveenecctd ND || e [ [ o [
36.  ONiO .o OH |..... B..... PLEDGED WITH THE STATE OF OHIO FOR THE
BENEFIT OF ALL POLICYHOLDERS ........cocccoviievviees o 553,313 | 534,965 oo e
37.  OKlahoma ........ccccoeieiiiiiieene OK [t i e [ereere e e s snenns [ [ eees oo
38, Oregon .....coceevieieieieie e OR [ | e [eeee e snenes eeeeeie e eeies eeee e eeees [eeee e
39. Pennsylvania .......c.cccocevviiiennnens PA || e [ e e [
40. Rhode Island ........cccccoeveiiences RI et o] ettt ene [ereeeneesneesieeniesnieenne |eeteeeesee e ne e e e [eeete e rees [ereee e
41.  South Carolina .........cccovvvrenenncns SC |..... B...... SC RSD FOR INS CODE 381350 .......ceeururereerreerans foereeeenenireeeinininines oreeeeeneeeisiseeenniees [eeereneeeeees 140,000 |............... 140,000
42.  South Dakota .........ccceeeveeiieneene SD  iies o] e [ e s snees e erree e [eere e s e e e e ene [ereene e
43. TennessSee .......ccccuveeniveneennennns TN [ ] e | e [reeeree e [
44.
45.
46.
47, Virginia ...ocoeeeeeeeeeeeeeeeen VA |..... B...... VA RSD BY INS CODE SEC 1314 & 1316 ....cooveeiie | e [ 211,961 .o 211,818
48. Washington ...........cccceoiiiinnns WA i | oo [ [ e [
49. West Virginia ........cccoovvveniennens WV [ ] s o [ [ [
50.  WIiSCONSIN ..oovvieiieiieiieieeieeee W it o] ettt e e e ene |oneeeeseeseesieesieenne [ereeeee s e s e e neens [eeeie e nees e e
51. WYoming .....cccceceevveeiieniienieniens WY i | e [ [ e |
52.  American Samoa ............ccccuenen. AS it | et s [eeee et e e eseens [eeeee e e e e seenees [ereeeeeeeeee e e nes e e e
53.
54.
55. U.S.Virginlslands .........c.ccccceeenes VI i ] e [ [ e o
56. Northern Mariana Islands ........... P [ ] ettt sneene [eeeenneenseennesnesneees |oeeeseeseese et e enneens [eeeneesee et e e e nees [oreeeeeee e e e
57. Canada ......c.cccoevniiiiiiinieien CAN [t ] e o e eeerenes [ [
58. Aggregate Alien and Other ......... OT | XXX XXX
59. Subtotal XXX XXX 553,313 534,965 1,039,408 1,022,490
DETAILS OF WRITE-INS
B80T, ittt |eeren crees | eteaeee ettt ettt s s ne s eas s senens [eseseaes e seeeseseseseseas [eresese et et e s s s nens |oae ettt [or ettt
5802.
5803. ..
5898. Summary of remaining write-ins for
Line 58 from overflow page .............{... XXX | XXX e [ o s e
5899. Totals (Lines 5801 through 5803 plus
5898)(Line 58 above) XXX XXX
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