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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported
Gross Investment Holdings 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 14 Amount Amount Amount Line 14
1. Issuer credit obligations (Schedule D, Part 1, Section 1):
1.01 U.S. government 0blGatioNS. ...........c.cueeueuriiriinieieieeeeeeseeie e oo [eeeeeeeenenns 0.000 [..eeeeeveeerreeeieies e [ oo 0.000
1.02 Other U.S. government 0bligations .............ccccoeveveveveueueueicieieieseseeena freseseseeeeeeeeeeesenee ferenesenenens 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
1.03 Non-U.S. sovereign jurisdiction SECUtIES. ...........covriririiiiniiiiincs o ..
1.04 Municipal bonds — general obligations (direct & guaranteed) ..............J....... 21,215,591 21,215,588 21,215,588
1.05 Municipal bonds — SpPecial FeVENUE................ccovoveveeeeeeeeeeeeeeeeeeeeesenns e 50,930, 142 50,930, 137 50,930, 137
1.06 Project finance bonds issued by operating entities .............cocoeevienii i
1.07 COrPOrate BONAS ........cvvreieeeieieeeeeeeeeeeee e ee e ene st snen e esenens 65,587,968
1.08 Mandatory convertible bonds ............cccoceiieiiiniiiiie e e
1.09 Single entity backed 0bligations .................cccvoeveveveicieieieeeeeeee e 1,998,926
1.10 SVO-Identified bond exchange traded funds — fair value ............cccccocco o
1.11 SVO-Identified bond exchange traded funds — systematic value ..........J.cccccoeiiininnnn.
1.12 Bonds issued by funds representing operating entities.............ccccoocevei i
1.13 Bank 10aNS - ISSUEQ...........cccoiiiiiiiiicic e e
1.14 Bank 10aNSs - @CUIrEd.........ooouiiiiiiiiieiieie et
1.15 Mortgages loans that qualify as SVO-Identified credit tenant loans........[....ccccooeirinnnene
1.16 Certificates of dEPOSIt...........ccviiiiiiiiiiieieeee e
1.17 Other issuer credit Obligations............cccvviiiiiiniiin e
1.18 Total issuer credit 0bligations............c.cvcveececueueeeeeeecceee e 139,732,627
2. Asset-backed securities (Schedule D, Part 1, Section 2):
2.01 Financial asset-backed securities — self-liquidating ...............ccocoeeueeees.forrnee 189,834,894 |............43.539 |...... 189,834,902 |......oooieerienis o 189,834,902
2.02 Financial asset-backed securities — not self-liquidating ............ccccooeeees forvninininiiii Joeee 00000 | e
2.03 Non-financial asset-backed securities .. 13,429,292 |............. 3.080 |....... 13,429,293 [ [ 13,429,293 |....
2.04 Total asset-backed SECUMLIES. ...........coiuriurieriireeeeeeeee e oo 203,264,186 |............46.619 |...... 203,264,195 203,264,195
3. Preferred stocks (Schedule D, Part 2, Section 1):
3.01 Industrial and miscellaneous (unaffiliated)..............cccceveierereririieiucnnns ..5,516,791 . ..5,516,791 .. 5,516,791 ...
3.02 Parent, subsidiaries and affiliates............cccoceveeeeeeceeeiiieceeeeeeeceeeeeeeeseeeeeeeeeeeeeieeeees v 00000 | e s
3.03 Total preferred StOCKS..........cvieeereeeeeeeeeeeeeseseeses et eeeeses s esesesen e 5,516,791 |............. 1.265 |......... 5,516,791 [ o 5,516,791
4. Common stocks (Schedule D, Part 2, Section 2):
4.01 Industrial and miscellaneous - publicly traded (unaffiliated) ............ccocofoeerreencciciceens fovriiiee 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
4.02 Industrial and miscellaneous - other (unaffiliated) ...............cccceveeererereoceeceenes 415,500 |.....connee 0.095 |............. 415,500 |oeeoeeeeeeeen [ 415,500 |............. 0.095
4.03 Parent, subsidiaries and affiliates - publicly traded .............ccceeerererirefoererenienecccieens oo 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
4.04 Parent, subsidiaries and affiliates - Other ...........ccoovooeeoeeoeeeeeeeeeeeeeeeeeeeee oo e 0.000 [ oo oo | 0.000
4.05 Mutual fuNdS ..o 6,155,737 |...cvvenee 1.412 ... 6,155,737 e e 6,155,737 |...cevnnee 1.412
4.06 UNit iNVESIMENE ITUSTS ........vvveececececieteeececee et eseeeene [eeneeeeeeaas 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
4.07 ClOSEA-ENT fUNAS .....oviieiiieicceiee et [ [oencieieens 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
4.08 Exchange traded fUNAS .............cccooviieveveueeeeccceeee e e 40,877,646 |.............. 9.375 |....... 40,877,645 ..o [ 40,877,645 |............. 9.375
4.09 Total commONn StOCKS .........coiviiiiiiiiiiiiiiicic e [ 47,448,883 |............ 10.882 |........ 47,448,882 |......coecs [ 47,448,882 |........... 10.882
5. Mortgage loans (Schedule B):
5.01 Farm mortgages .......cccooouiiiiiiiiiieieeieee e
5.02 Residential mortgages
5.03 Commercial mortgages
5.04 Mezzanine real estate [0ans ...............coceiiiiiiiiicicce
5.05 Total valuation allowance ..............ccccoouiiiiniiiiiieee s
5.06 Total mortgage loans
6. Real estate (Schedule A):
6.01 Properties occupied by COMPANY ........c.c.ceereierereeeeeecceeeieieeieseeesese e [ 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
6.02 Properties held for production of INCOME ...........ccccveiiveiiicieieeeereeeee e [oerieeins 0.000 [ foererieieieeeieeeeees oo o 0.000
6.03 Properties held fOr SAIE ............cceueieieeeieieeeieeceeeeeee e e [oeeeeieenens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
6.04 Total 1@l @SIALE .......c.cveiiiecicicie e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
7. Cash, cash equivalents and short-term investments:
7.01 Cash (Schedule E, Part 1) ......ccccoooiiviiiiiiiiicicccc e 24 877,732 | 5.706 |........ 24 877,732 |- o 24 877,732 | 5.706
7.02 Cash equivalents (Schedule E, Part 2) ............ccocoeueveueieveeeeeeeeeeeee e 15,172,087 |............. 3.480 |........ 15,172,087 .o [ 15,172,087 |............. 3.480
7.03 Short-term investments (Schedule DA) ..........ccccovveeireeeerenenenneeeeses e [ 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
7.04 Total cash, cash equivalents and short-term investments ..................... oo 40,049,819 |............. 9.185 |....... 40,049,819 ..ot s 40,049,819 |............. 9.185
8. CONTACE I0BNS ...ttt e [roesinineaas 0.000 [..eeveeeeeeerreeeieins e [ e 0.000
9. Derivatives (SChedUIE DB) .........c.ccueueuiiiieeereeeeeeeeeeieseieieseeessese e oo eeeseeseeeeeneeene [erenenenenans 0.000 [.-eeeeeeeeeeeerenreieies frreeerineereeeens [ e 0.000
10.  Other invested assets (SChedule BA) ...........covieeriininininnieieieeesese s [t oeeeeeens 0.000 [..eeeeeeerreeeieies e [ e 0.000
11, Receivables fOr SECUNES ...........ocooveveveveeeeecieeieieeecececee e e [oeeeieeens 0.000 [.-eeeeeeeeeeeerenreieies frreieirneiereenns [ e 0.000
12.  Securities Lending (Schedule DL, Part 1).........cccouoveueueueieiereieeieieeeeieseena foeeeeeeseeseiesenennnes. [orereseeeenns 0.000 [ feraene DLO O S N Lo S XXX........
13. Other invested assets (Page 2, Line 11) ... 0.000 0.000
14. Total invested assets 436,012,306 100.000 436,012,307 436,012,307 100.000

SI01



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE

Schedule BA - Verification - Other Long-Term Invested Assets

NONE

S102, SI03
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1 2 3 4 5
Issuer Credit Asset-Backed
Total Obligations Securities Preferred Stocks Common Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PrIOT YEAI.........c.cciiiiiiiiieieueeeteieieses ettt ettt s et e s e s e e et s et esesese e e e s st esenese e e s s sesesenenenes [reneeereteieieerenenes 351,470,656 |.....coovvececiennne 136,511,563 |..cocveeicie 175,126,794 .o 3,510,396 | 36,321,903

2. Cost of bonds and stocks acquired, Part 3, COIUMI B.............c.c.curuiiiiiiieteteteeeseeeeee et eteseaess st tesesesessssss s s sesesesesessssasesssesesesessssss s s asesesasesessassasssesesesesenns |eeesenenensasnsesennnas 101,705,049 |....cooeveeee 20,590,419 | 66,907,387 |...ooeeeeeeeeeeee 2,094,196 | 12,113,047

3. ACCTUAN Of GISCOUNL «....vovoveieeieie ettt 8888 s 22ttt [oebete bbb aes 491,587 | 208,799 |- 282,788 |....coeceeeeeeeeeees e DO S

4. Unrealized valuation INCrEASE/(AECIEASE). ............c.ceuieeeeeeeeteteteseeetetetesesesesesssses et et esesessssas s es et esesesesessasssesas e s et et et essas s s esesesesesessssasasssesasesesesssnas s asesesesesesnnns [ersnenssseaeseneaenenenenes 1,680,307 [ 13,442 | (24,651)]..ceeceeee (87,800) ... 1,779,316

5. Total gain (10sS) 0N diSPOSAIS, PArt 4, COIUMN 18 ......c.cuiuiiiiiieieietetee ettt ettt st s b s s ese e e s s s et et e s e e se e e st et et esese e e s s sesesenesesensssnsene |ooeteseieieneentnennenenes 2,711,156 |oeeccce (43,780 ..veceeerieirrceeieirrecee [t et 2,754,936

6. Consideration for bonds and stocks diSpPOSed, Part 4, COIUMI B.............c.cueururuiiiiiieteteteeeie et tesesesess e st e e sesesessss s st sesesesessssssesesssesesesessssansesssssesesesnans |eeeseseseensnsnsssesenas 61,286,202 |.....cooveveeiene 16,984,740 |...cooveeeeee 38,781,149 | e 5,520,313

7. AMOTHZAtON OF PIEMIUM ...ttt ettt ettt s et et e et eaes e ees s es e s et et eseeeae s s eseseeeseaesessas s eseseees et eseseasas et esesesesesessss s asssesesesesesnasesssssssesesesssnan s ssnassnsesesnsnanans |neeseserensssssssssesesenenens 814,325 [ 567,344 oo 246,981 [.oooeeeeeeceeeeeeeees e XXX oo,

ST ol =1 (o] (=T fo [ W=V (o g E=T oo oM ol g E=T oo TR g T oToTo) (0= o U] C=Yo B oz= Ty YT o IRV Z= (U1 O O O O PP P RPN

L B O U4 =T g1 oo T o (oY g e g B Lo g T =TV TaaT o T T4 1= 4 (=Tt T 1T O O O O O KON
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiNE 2 .........c.ouruiuiiiniririseicieeenenssiseeieens oo 4,260 .o 4,260 | e e XXX oo
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7+8-9+10) .......cocoeuerririiriiereriiiiieseseie e eeesese et sse st ssse et s ssssse st s snas [ebeseseesseneenaesanns 395,962,488 |.......cocevinne. 139,732,619 [ 203,264,188 |.....ccoevvvvriceiene 5,516,792 |.covieireeiiee 47,448,889
B2 o - T g To g B= o Lo a1 =T BR=T 4o T U q (o O o P RO RPN
13.  Statement value at end of current period (Line 11 minus Line 12) 395,962,488 139,732,619 203,264,188 5,516,792 47,448,889




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS
Issuer Credit Obligations
1. United States .......ccceeeeviiiviiiinen,
o 2. Canada ......cccceeeiiiieeee
Governments and Municipalities 3 Other Countries
4. Total 72,145,724 68,101,905 75,165,734 70,762,866
5. United States .........cccoeeeveeeverensee oo, 61,491,697 |....ccovnnne. 61,174,002 |................ 61,216,177 |.cceveieene 61,860,000
All Other Issuer Credit Obligations B. CANAA ...ooeeeeeeeeeee e 1 ,608,906 ................... 1 ,604, 125 | 1 ,695,630 ................... 1 ,600,000
(unaffiliated) 7. Other Countries.........cccoveereeeneneneseefrciiiiie, 4,486,292 |....ccooveennee 4,422,727 ... 4,481,680 |..ccocevrrennnne 4,500,000
8. Total 67,586,895 67,200,854 67,393,487 67,960,000
All Other Issuer Credit Obligations
(affiliated) 9. Total
10. Total Issuer Credit Obligations 139,732,619 135,302,759 142,559,221 138,722,866
Asset-Backed Securities
11. United States........cccccoevrvvnivnnninice oo 203,264,195 |...coccoueevne 196,946,082 |................ 203,449,854 |............... 202,949,837
Asset'EaCked Securities 12, CANAAA........coceieeeieeeeeeeeeeee e e [ [ [
(unaffiliated)
13.  Other Countries
14.  Total 203,264,195 196,946,082 203,449,854 202,949,837
Asset-Backed Securities (affiliated) 15.  Total
16.  Total Asset-Backed Securities 203,264,195 196,946,082 203,449,854 202,949,837
17. Total Bonds 342,996,814 332,248,841 346,009,075 341,672,703
PREFERRED STOCKS
18.  United States ........c.ccoevvvvnvnvnnnice oo 5,516,791 [ 5,470,161 |.ocvevirie 5,828,619
Industrial and Miscellaneous B TR 0= T = To £= ! R S ISR RRRN
(unaffiliated) 20.  Other COUNLTIES........veeveveeeeeeeeeeres oo seeeesiesisssenes [eoeiieieesessessssssssssssssensens [oesessessssssssesse e
21. Total 5,516,791 5,470,161 5,828,619
Parent, Subsidiaries and Affiliates 22. Total
23. Total Preferred Stocks 5,516,791 5,470,161 5,828,619
COMMON STOCKS
Industrial and Miscellaneous 24.  United States .........ccoovvvrvnvnnininic oo 47,448,883 |................. 47,448,883 |................. 27,378,240
(unaffiliated), Mutual Funds, Unit 25, CANAAA ..o e ens [ |
Investment Trusts, Closed-End 26.  Other COUNMTIES........veoveveeeeeeeeeeeses oo eeeeseeeesisnisssenes [oreieseesessessessesssssssssssens [oesessessesssssesse s
Funds and Exchange Traded Funds | 57 ota| 47,448,883 47,448,883 27,378,240
Parent, Subsidiaries and Affiliates 28. Total
29. Total Common Stocks 47,448,883 47,448,883 27,378,240
30. Total Stocks 52,965,674 52,919,044 33,206,859
31. Total Bonds and Stocks 395,962,488 385,167,885 379,215,934

SI05




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company
SCHEDULE D - PART 1A

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)

Q0IS

1. U.S. Government Obligations
TANAIC T e
1.2NAIC2..
T.3NAIC 3 o
TANAIC A .o
1.5NAICS ..
T.BNAIC 6 ..o
1.7 Totals
2. Other U.S. Government Securities
2.1 NAIC 1
2.2 NAIC 2
2.3NAIC 3
24 NAIC4 ..
25NAICS ..
2.6 NAIC6 ..
2.7 Totals
3. Non-U.S. Sovereign Jurisdiction Securities
3.1 NAIC 1
3.2 NAIC 2
3.3NAIC3..
3.4 NAIC4 ..
3.5NAICS ..
3.6 NAIC 6
3.7 Totals
4. Municipal Bonds — General Obligations
4.1 NAIC 1
42NAIC2 ..
4.3 NAIC 3 ..
44 NAIC4 ..
45NAICS ..
4.6 NAIC 6
4.7 Totals 252,512 11,966,929 500,000
5. Municipal Bonds — Special Revenue
BANAIC T e 6,191,494 |........... 10,959,530 |............. 12,404,443
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5NAICS ..
5.6 NAIC 6
5.7 Totals
6. Project Finance Bonds Issued by Operating Entities
(Unaffiliated)
6.1 NAIC 1
6.2 NAIC 2
6.3NAIC 3 ..
6.4 NAIC 4 ..
6.5NAICS5 ..
6.6 NAIC 6
6.7 Totals

............... 6,399,061 |..............2,007,088 |........... XXX.coovvorrrne e

6,399,061 21,215,590

.............. 9,899,465 |............. reeeneines |oevennen.50, 930, 140




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company
SCHEDULE D - PART 1A (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
7. Project Finance Bonds Issued by Operating Entities
(Affiliated)
TANAIC T e
T2NAIC 2 .o
T3NAIC 3 e

74 NAIC4 ..
75NAICS ..

TBNAIC B ..o
7.7 Totals
8. Corporate Bonds (Unaffiliated)
BANAIC T e 6,739,732 |............. 12,831,263 |............. 22,450,820 ..o foreeeneeieeie 497,838 |........... D.9.0 SIS U, 42,519,653 41,770,896
B.2NAIC 2 ..ot 5,312,319 | 3,104,752 |.......... 12,727,146 ..o oo 146,882 |......oco.. XXX oo 21,291,099 21,291,098

8.3NAIC3.. 1,277,218 |...
BANAIC 4 ...t
85NAICS .
BBNAICE ...
8.7 Totals 13,329,269

...500,000 L1777,218 .

L0IS

9. Corporate Bonds (Affiliated)

9 NAIC T e
9.2NAIC 2 ..
9.3NAIC3 ..
94 NAIC 4 ..ot
95 NAIC S e e [
9B NAIC B ...
9.7 Totals

10. Mandatory Convertible Bonds (Unaffiliated)
10T NAIC T e
10.2NAIC 2 ...
T0.3NAIC 3 e
104 NAIC 4 ..o
10.5NAIC5 ...
TOB NAIC B ..o
10.7 Totals

11. Mandatory Convertible Bonds (Affiliated)
T NAIC T et seees [oese s sees e [eee e
P12 NAIC 2 ettt seees | ns [ [
T13NAIC 3 e
11.4 NAIC 4 ...
11.5NAIC5 ...
TIBNAIC 6 ..
11.7 Totals

12. Single Entity Backed Obligations (Unaffiliated)
T2 1 NAIC 1 e [ 1,000,000 [o..ecvivericcicreririniee oo 998,926 |......covveiiciine
12.2 NAIC 2
12.3 NAIC 3.
12.4 NAIC 4 .
12.5NAIC 5.
12.6 NAIC 6
12.7 Totals 1,000,000 998,926 XXX 1,998,926 0.6 XXX XXX 1,998,926




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carryi

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Single Entity Backed Obligations (Affiliated)
13.1 NAIC 1
13.2NAIC 2.
13.3 NAIC 3.
13.4 NAIC 4
13.5 NAIC 5
13.6 NAIC 6
13.7 Totals

8
Col. 7 as a % of
Line 52.7

ing Values by Major Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. SVO-Identified Bond Exchange Traded Funds —
Fair Value

14.1 NAIC 1

142 NAIC 2.

14.3 NAIC 3

14.4 NAIC 4

14.5 NAIC 5

T4B6NAIC K ...

14.7 Totals

80I1S

. SVO-Identified Bond Exchange Traded Funds —
Systematic Value

15.1 NAIC 1
15.2NAIC 2.
15.3 NAIC 3.
15.4 NAIC 4
15.5 NAIC 5
15.6 NAIC 6
15.7 Totals

. Bonds Issued by Funds Representing Operating
Entities (Unaffiliated)

16.1 NAIC 1

16.2 NAIC 2.

16.3 NAIC 3

16.4 NAIC 4

16.5 NAIC 5

16.6NAIC 6 ...

16.7 Totals

. Bonds Issued by Funds Representing Operating
Entities (Affiliated)

17.1 NAIC 1
17.2NAIC 2.
17.3 NAIC 3.
17.4 NAIC 4
17.5 NAIC 5
17.6 NAIC 6
17.7 Totals

. Bank Loans - Issued (Unaffiliated)
18 1NAIC T .o
18.2NAIC 2.
18.3 NAIC 3
18.4 NAIC 4
18.5NAIC 5.
18.6 NAIC6 .....cooveeieee
18.7 Totals
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Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carryi

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company
SCHEDULE D - PART 1A (Continued)

ing Values by Major Types of Issues and NAIC Designations
7

1 2 4 5 6 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 52.7 Prior Year Prior Year Traded Placed (a)

19.

Bank Loans — Issued (Affiliated)
19.1 NAIC 1
19.2NAIC 2.
19.3 NAIC 3.
19.4 NAIC 4
19.5 NAIC 5
19.6 NAIC 6
19.7 Totals

20.

Bank Loans — Acquired (Unaffiliated)
20.1 NAIC 1.
20.2NAIC 2.
20.3 NAIC 3
20.4 NAIC 4
20.5 NAIC 5
20.6 NAIC B ...
20.7 Totals

21.

Bank Loans — Acquired (Affiliated)
21.1 NAIC 1
21.2NAIC 2
21.3NAIC 3
21.4 NAIC 4
21.5NAIC 5
21.6 NAIC 6
21.7 Totals

22.

Mortgage Loans that Qualify as SVO-Identified

Credit Tenant Loans (Unaffiliated)
22.1 NAIC 1
22.2NAIC 2.
22.3NAIC 3.
22.4NAIC 4 .
22.5NAIC 5
226 NAIC B ...
22.7 Totals

23.

Mortgage Loans that Qualify as SVO-Identified

Credit Tenant Loans (Affiliated)
23.1 NAIC 1.
23.2NAIC 2.
23.3NAIC 3
23.4 NAIC 4
23.5NAICS5.
23.6 NAIC6 .....covvvercee
23.7 Totals

24.

Certificates of Deposit (Unaffiliated)
24.1 NAIC 1
24.2 NAIC 2
24.3 NAIC 3
24.4NAIC 4 .
245NAICS5.
24.6 NAIC 6
24.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company
SCHEDULE D - PART 1A (Continued)

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

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

Total Current Year

25.

Certificates of Deposit (Affiliated)

251 NAIC T oo
25.2NAIC 2.
253 NAIC 3 .
254 NAIC 4 .o
255NAIC 5. .
256 NAIC B ..o
25.7 Totals

7

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

26.

Other Issuer Credit Obligations (Unaffiliated)

26.1 NAIC 1
26.2 NAIC 2
26.3NAIC 3
26.4 NAIC 4 .
26.5NAIC 5.
26.6 NAIC 6 .
26.7 Totals

27.

Other Issuer Credit Obligations (Affiliated)

27 ANAIC T e
272NAIC 2 .o
27.3NAIC 3.
27.4 NAIC 4.
27.5NAIC 5. .
276 NAIC B ..o
27.7 Totals

28.

Agency Residential Mortgage-Backed Securities -
Guaranteed

281 NAIC T oo
28.2NAIC 2.
28.3NAIC 3.
284 NAIC A ..o
285 NAIC S ..o
286 NAIC B ..o
28.7 Totals

..1,363,515

............... 1,363,514

29.

Agency Commercial Mortgage-Backed Securities -
Guaranteed

291 NAIC T e
29.2NAIC 2.
29.3NAIC 3 .
294 NAIC 4 ..o
29.5NAIC 5. .
298 NAIC B ..o
29.7 Totals

30.

Agency Residential Mortgage-Backed Securities —
Not Guaranteed

30.1 NAIC 1
30.2 NAIC 2
30.3NAIC 3
30.4 NAIC 4 ...
30.5NAICS ...
30.6 NAIC 6
30.7 Totals

............... 6,379,916

6,379,916

20,117,243

17,189,669

15,160,020

3,516,741

62,363,589

62,363,592




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company
SCHEDULE D - PART 1A (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as 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 52.7 Prior Year Prior Year Traded Placed (a)

. Agency Commercial Mortgage-Backed Securities -
Not Guaranteed
BTANAIC T e
31.2NAIC 2 ...
B1.3NAIC 3 .o
BTANAIC A .ot
31.5NAICS ...
B1.BNAIC B ..o
31.7 Totals

. Non-Agency Residential Mortgage-Backed
Securities (Unaffiliated)

321 NAIC 1 oo 6,987,963 |............. 25,072,333 |..ccenne 21,163,130 63,244,503
B2.2NAIC 2 .ottt e [
B32.3NAIC 3 ..
324 NAICH4 ... . e e B . " .
32.5NAICS ... 1,314 1,314
B32.8 NAIC 6 ...
32.7 Totals 6,987,963 25,072,333 21,164,444 9,103,860 917,217 XXX 63,245,817

LLIS

. Non-Agency Residential Mortgage-Backed

Securities (Affiliated)

33 NAIC T e
33.2NAIC 2 ..o

33.3NAIC 3 ...

33.4NAICH4 ...

335 NAICS ..o

338 NAIC B ..o

33.7 Totals

. Non-Agency Commercial Mortgage-Backed
Securities (Unaffiliated)
34.1NAIC 1 ... ...19,799, , 991, e e . . 27,751,142 |..
34.2NAIC2 ... e e e . et [ ..
34.3NAIC 3 ... ...536,467 |..
B4ANAIC 4 ..ot [ o [eeeesesnes e [ [oeseeesnes XXKorneiinie e
B4.5NAICS ..o
B4.8 NAIC 6 ...
34.7 Totals

. Non-Agency Commercial Mortgage-Backed
Securities (Affiliated)
351 NAIC 1 o
35.2NAIC 2 ...

35.3NAIC 3
35.4 NAIC 4
35.5NAIC 5
35.6 NAIC 6
35.7 Totals

. Non-Agency — CLOs/CBOs/CDOs (Unaffiliated)

36.1 NAIC 1
36.2 NAIC 2
36.3 NAIC 3

36.4 NAIC 4 ...
36.5NAICS ...

36.6 NAIC 6
36.7 Totals

............... 1,026,347

............... 6,361,524

............... 5,211,313

12,590, 184

1,026,347

6,361,524

5,211,313

12,599, 184

12,599, 184




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carryi

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Non-Agency — CLOs/CBOs/CDOs (Affiliated)
37.1 NAIC 1
37.2NAIC 2
37.3NAIC 3
37.4 NAIC 4
37.5NAIC 5
37.6 NAIC 6
37.7 Totals

8
Col. 7 as a % of
Line 52.7

ing Values by Major Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. Other Financial Asset-Backed Securities
(Unaffiliated)

38.1 NAIC 1
38.2 NAIC 2
38.3NAIC 3
38.4 NAIC 4
38.5NAIC 5
38.6 NAIC 6
38.7 Totals

....21,975,184

Zlis

. Other Financial Asset-Backed Securities
(Affiliated)

39.1 NAIC 1
39.2 NAIC 2
39.3NAIC 3
39.4 NAIC 4
39.5 NAIC 5
39.6 NAIC 6
39.7 Totals

. Equity-Backed Securities (Unaffiliated)
40.1 NAIC 1
40.2 NAIC 2
40.3 NAIC 3
40.4 NAIC 4
40.5 NAIC 5
40.6 NAIC 6
40.7 Totals

. Equity-Backed Securities (Affiliated)
41.1 NAIC 1
41.2 NAIC 2
41.3 NAIC 3
41.4 NAIC 4
41.5NAIC 5
41.6 NAIC 6
41.7 Totals

. Other Financial Asset-Backed Securities — Not
Self-Liquidating (Unaffiliated)

42.1 NAIC 1
42.2 NAIC 2
42.3 NAIC 3
42.4 NAIC 4
42.5NAIC 5
42.6 NAIC 6
42.7 Totals




eLIs

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Ma

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company
SCHEDULE D - PART 1A (Continued)

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

Total Current Year

43.

Other Financial Asset-Backed Securities — Not
Self-Liquidating (Affiliated)
43.1 NAIC 1

43.2NAIC2 ..o

43.3NAIC 3.

43.4NAICA ..o
435 NAICS ..o
436 NAICK ...

43.7 Totals

8
Col. 7 as a % of
Line 52.7

jor Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

44,

Lease-Backed Securities — Practical Expedient
(Unaffiliated)
44.1 NAIC 1

442NAIC2 ...
443 NAIC 3 ...

444 NAIC 4 .

445 NAICS ...
446 NAICK ...

44.7 Totals

.................. 192,263
.................. 662,700

............... 2,502,431
.................. 364,084

............... 3,275,513
............... 1,026,784

............... 3,275,513
............... 1,026,784

45.

Lease-Backed Securities — Practical Expedient
(Affiliated)
45.1 NAIC 1
452 NAIC 2.

453 NAIC 3 ...
454 NAICA ..o

45.5NAICS .

456 NAIC 6 ...

45.7 Totals

46.

Other Non-Financial Asset-Backed Securities —
Practical Expedient (Unaffiliated)
46.1 NAIC 1

46.2NAIC 2 ...

46.3 NAIC 3.
46.4 NAIC 4 .
46.5NAICS5 .

466 NAICK ...

46.7 Totals

47.

Other Non-Financial Asset-Backed Securities —

Practical Expedient (Affiliated)
47.1 NAIC 1
47.2NAIC 2.
47.3NAIC 3.
474 NAIC 4 .
475NAIC 5 .
476 NAIC 6 .
47.7 Totals

48.

Lease-Backed Securities — Full Analysis

(Unaffiliated)
48.1 NAIC 1
48.2NAIC 2.

483 NAIC 3 ...
48.4NAICA ..o

48.5NAICS.

486 NAICK ...

48.7 Totals

63,658

4,739,454

352,811

306,799

164,409

5,627,131

5,627,131




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carryi

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

49. Lease-Backed Securities — Full Analysis
(Affiliated)

49.1 NAIC 1
49.2 NAIC 2
49.3 NAIC 3
49.4 NAIC 4
49.5 NAIC 5
49.6 NAIC 6
49.7 Totals

8
Col. 7 as a % of
Line 52.7

ing Values by Major Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

50. Other Non-Financial Asset-Backed Securities —

Full Analysis (Unaffiliated)
50.1 NAIC 1
50.2 NAIC 2
50.3 NAIC 3
50.4 NAIC 4
50.5 NAIC 5
50.6 NAIC 6
50.7 Totals

VLIS

51. Other Non-Financial Asset-Backed Securities —

Full Analysis (Affiliated)
51.1 NAIC 1
51.2 NAIC 2
51.3 NAIC 3
51.4 NAIC 4
51.5 NAIC 5
51.6 NAIC 6
51.7 Totals




GLIS

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company
SCHEDULE D - PART 1A (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
52. Total Bonds Current Year
B2 NAIC T e d) ... 35,585,138 |........... 133,608,284 |............. 88,878,465 |............ 41,607,756 |............. 18,684,289 |....cocvceecciieeeees [ 318,363,932 | 9208 [ XX e e XXX e 205,594,816 |........... 112,769,116
52.2NAIC 2 ... ) e 5,975,019 |.............. 3,468,836 |.... 12,727,146 .. 146,882 |... 22,317, .. RO . . . 21,291,098 |............... 1,026,785
B52.3NAIC 3 ..o [(c) I 1,277,218 | 536,467 |..ccovvnn. 500,000 ..o e o VAR U ¢ ¢ CNRNN RUNRD ¢ ¢ CNUR RS, 1,777,218 | 536,467
524 NAIC A ..o (D) s [ [oerreees [ e e seseeseeneenies [eeereeneeseesreenieennees ereeseeeneesieesieesieesieeneeforeneenees XXKiriieen [ XK e [
52.5NAICS ... () e [ [ 1,314 s e o [(c) IR 1,314 [ 000 | XX e e XX e 1,314 |
52.6 NAIC 6 ... . (c)
B52.7 TOtalS ..o 42,837,375 |........... 137,613,587 |........... 102,106,925 |............ 41,607,756 |............. 18,831,171 | (b) ....342,996,814 |........coceeeeee 100.0 [ XK e XK [ 228,664,446 |........... 114,332,368
52.8 Line 52.7 as a % of Col. 7 12.5 40.1 29.8 12.1 5.5 100.0 66.7 33.3
53. Total Bonds Prior Year
53 A NAIC T e e 46,153,151 |........... 114,376,853 |............. 66,749,551 |............. 42,079,929 |............. 15,219,949 | 284,579,433 |.....cooev 91.3 | 194,181,404 |............ 90,398,029
53.2NAIC 2 .ottt e 5,374,535 |.............. 8,419,212 | 10,166,792 |......coveveee 946,414 |.................. 146,537 25,053,490 |[...ccoovierrrene 8.0 |oceuennne 23,602,044 |.............. 1,451,446
53.3NAIC 3 ... .249,688 |... 1,753,500 | 2,003,188 |.... ...2,003,188 |..

534 NAIC 4 ...ttt R v e [ [ o XX e XX e e [ .
53.5NAICS ... o e .2,247 2,247 |. 2,247 |..
53.6 NAIC6 ...

53.7 TOtalS ..o e 51,777,374 |........... 124,549,565 |............. 76,918,590 |............. 43,026,343 |............. 15,366,486 ...311,638,358 | 100.0 |.co.ccee. 219,788,883

53.8 Line 53.7 as a % of Col. 9 16.6 40.0 24.7 13.8 4.9 100.0 XXX 70.5
54. Total Publicly Traded Bonds
54.1 NAIC 1 73,560,875 17,602,664 205,594,817

542 NAIC 2 ... 3,104,752 | 12,727,946 [ oo 146,882 |... .21,291,099 |..

543NAIC 3 .ol 1200218 o 000,000 | 1,777,218

544 NAIC4 ... TR OO TP T AECUO U OO OO URURTURTR ST RUUPOURUYURPYURVUI NTURURORURURURURURUR USUYUTURUYURURUYUYR RONURORURURURURURURURE NUSISIRIND. o, ¢ CISSUNUINY URRURUIRD ¢ ¢ CHSUURUTN RURUOURU SR

545 NAIC S ..o e seeeereeseeseenee[oeseennienneesnenseeenes [oereeenneneneens 1O [ [ [ e 1,314 Lo 000 [ OO K [ XK [ 1,314

54.6 NAIC 6

54.7 TOAIS ..ot 76,665,627 17,749,546 . 228,664,448

54.8 Line 54.7 as @ % Of COl. 7 ..o oo 13.2 | 33.5 [ 316 o 13.9 | 7.8 0 o XK e XX e e XK [ 100.0

54.9 Line 54.7 as a % of Line 52.7, Col. 7,

Section 52 8.8 22.4 9.3 5.2 66.7 XXX XXX XXX 66.7 XXX
55. Total Privately Placed Bonds

B55.1 NAIC 1 oo 12,033,204 |............. 60,047,409 |.............29,741,375 |.............. 9,865,502 |.............. 1,081,625 ..o e 112,769,115

55.2NAIC 2 ... . ....364,084 |.... ...1,026,784 |..

55.3 NAIC 3 ... . 536,467 |.... ...536,467 |..

55.4 NAIC 4 ... i e s [ [ [ [

555 NAIC 5 ..o se e o [ [ [ [ [

55.6 NAIC 6

55.7 TOAIS ..ot 60,947,960 |.............29,741,375 |.............. 9,865,502 |.............. 1,081,625 ..o e 114,332,366

55.8 Line 55.7 as @ % Of COl. 7 ..o oo T | 53.3 [ 260 o 8.6 [ 0.9 [ oo 100.0

55.9 Line 55.7 as a % of Line 52.7, Col. 7,

Section 52 3.7 17.8 8.7 2.9 0.3 33.3 XXX XXX XXX XXX 33.3
(@) Includes $ e 114,332,367 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $  cooeeirieee 1,314 current year of bonds with Z designations and $ .......cccceceeeveurnnsne 2,247 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c) Includes $ currentyear, $ ..o prior year of bonds with 5GI designations and $ .........c.cccceeeireinrccnnne currentyear, $ oo prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§ ......cccccoiiiinnne i NAIC2 § e i NAIC3 $iiiee i NAICA $oie i NAICS5 $iiiie T NAICE $ e




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SlI16, SI17, SI18, SI19, SI20



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

Total

3
Money Market
Mutual funds

Book/adjusted carrying value, December 31 of prior year ............cccccceevenne
Cost of cash equivalents acquired .............coooeiieiiiiiiieeeeeeeee e
Accrual of diSCoUNt ..o
Unrealized valuation increase/(decrease) ..........cccoovreeieeneeneenieeie e
Total gain (I0SS) 0N dISPOSAIS .....c.eeuviuiiiiiiiiieeee e
Deduct consideration received on disposals ...........cccocvroeiiieneenieeneeneeieens
Deduct amortization of Premium ..........coieiiieiieiieie e
Total foreign exchange change in book/adjusted carrying value ...................

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

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o

Deduct total nonadmitted amounts ............cccooeiiiiiiiiieee e

Statement value at end of current period (Line 10 minus Line 11)

................. 12,041,887

................ 202,038, 149

15,172,087

................. 12,041,887

................ 202,038, 149

15,172,087

Si21




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

SCHEDULE D - PART 1 - SECTION 1

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

(1=

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual Payment
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity
022447-P34 ... ALVIN TX INDEP SCH DIST ..ovviviiiiiniiivinnieeeevenens fooneeeee e L TAFE o 808,005 |..vvvuniirennnnn 750,000 [oiiviiennnnnnnn 785,975 [orninniiiiinnnns 765,204 |ooevvviiiiiiiiiinn e (78153 01 PP AU R 4.000 |...... 3.001 ....03/21/2019 ... |[....02/15/2038 ...
038699-UF-9 ..... ARAPAHOE CNTY CO SCH DIST #6 L ... .. 1.C FE ..|.. .. 608,075 |... ..533,775 |.. (10,910 [oeeeeeeeiiieeeees e [ 5.500 |...... 3.061 ....01/18/2019 ...[....12/01/2043 ...|.
091212-FR-6 ..... BIRMINGHAM MI PUBLIC SCHS .. 1.CFE ..|. ..542,163 |.. P - 17 <) I PO RO R 4.000 |...... 1.960 ....05/28/2020 ... |[....05/01/2040 ...|.
115067-JH-4 ..... BROWARD CNTY FL SCH DIST .. .. 1.D FE ..|. ..785,859 |.. (13,612) [oveeeeeeennnieeee oeeemmiieeeeeenn s 5.000 |...... 3.001 ....03/15/2019 ...|[....07/01/2041 ...|.
15276P-QR-3 ..... CENTRL CA UNIF SCH DIST ... .. 1.DFE ..|. 549,991 s o T e e 4.000 |...... 4.064 ....04/26/2022 ...|....08/01/2048 ...|.
178882-PP-5 ..... CLACKAMAS & WASHINGTON CNTYS O ... .. 1.B FE ..|.. 500,000 |eeeenneeeeeennies foeeeeees e e | 2.144 |...... 2.144 ...02/13/2020 ... |....06/15/2029 ...|.
224381-UD-3 ..... CRANDALL TX INDEP SCH DIST L TAFE foe 536,925 |l 500,000 [nnniiinnnn 456,964 |oniiinnnnn528,611 [ e (3,792) [ i [ 4.000 |...... 3.079 ...04/01/2022 ... |....08/15/2048 ...|.
250343-JY-7 ... DESCHUTES & JEFFERSON CNTYS OR ... .. 1.B FE ..|.. o eeeeeeeeeennnn 500,000 [ooiiiiiiiiis e e e [ 1.425 |...... 1.425 ....08/07/2020 ...|[....06/15/2029 ...|.
25476F-XW-3 ..... DIST OF COLUMBIA .........euvnns .. 1.B FE .. ..2,402,814 |. .4.000 ..3.199 ....03/21/2019 .. .10/15/2044 ..
312680-CY-5 ..... FAYETTEVILLE AR SCH DIST #1 . .. 1.CFE .. ..535,880 |. .2.750 ..2.920 ....05/12/2020 .. .06/01/2046 .. .
354592-WZ-6 . FRANKLIN PA REGL SCH DIST . .. 1.CFE .. ..450,591 |. .4.000 ..2.680 ....09/27/2019 .. .05/01/2050 .. .
419792-28-5 ..... HAWALL ST .. 1.C FE ..|.. ... 750,000 |... IFTTRRTRRRR RPRRRRPP TN 2.145 |...... 2.145 ...08/06/2020 ...|....08/01/2036 ...|. 758,044
447025-WV-7 ... HUNTSVILLE AL .. .AFE ..|. 317,548 |... B AN X ) PO e A 5.000 |...... 1.956 ....07/12/2016 ...|[....05/01/2033 ... |. 256,250
453722-NM-8 ... INDEPENDENCE MO SCH DIST .. .. 1.B FE ..|.. ,712,590 |... (37,817 [ e e 5.500 |...... 2.610 ....06/14/2017 ...[....03/01/2034 ...|. .. 1,412,813
453722-N0-9 ...... INDEPENDENCE MO SCH DIST .. .. 1.B FE ..|. .. 924,758 |... BN 1o B O o A 5.500 |...... 2.740 ....06/14/2017 ...|[....03/01/2037 ...|.
540261-KV-5 ..... LODI CA UNIF SCH DIST .. 1.C FE ..|.. o (9,618) [ e [ 5.000 |...... 2.941 ....05/11/2017 ...|[....08/01/2032 ...|.
59333F-XQ-8 ..... MIAMI-DADE CNTY FL .... .. 1.CFE ..|. eeeeennnennnnn 800,568 [ e (10,516) [ e e 4.000 |...... 2.410 ....05/12/2020 ... |....07/01/2042 ...|.
600038-MD-2 ..... MILL VLY CA SCH DIST . .. 1.AFE ..|. 412,6% |.... IFTTRRTRRRR RPRRRRPP TN 2.858 |...... 2.858 ...04/20/2020 ... |....08/01/2039 ...|. .
625506-PN-4 ... MULTNOMAH CNTY OR .. T.AFE ..|. 750,190 |.... BT VRX ) FOPPR AU 4.000 |...... 3.280 ...03/05/2019 ... |[....06/01/2040 ...|. 765,000
68583R-DD-1 . OREGON ST CMNTY CLG DISTS . .. 1.CFE .. ..465,728 |. .1.673 .. 1.673 ....08/12/2021 . .06/30/2029 .. .. 504,183
68609T-A4-0 ..... OREGON ST . .. 1.B FE .. ..401,627 |. .1.946 .. 1.946 ....07/09/2020 . .08/01/2035 .. .. 504,865
68609T-A5-7 ..... OREGON ST ... .. 1.B FE .. .1.9% ..1.99 ....07/09/2020 . .08/01/2036 ..
767121-DL-7 ..... RIO HONDO CA CMNTY CLG DIST . .. 1.DFE .. N . .6.850 ..2.903 ....01/20/2016 . .08/01/2042 ..
795168-LN-1 ..... SALINE CNTY KS UNIF SCH DIST # .eeeeeeeeeeieeeeeeeeee fooeiiii s .. 1.DFE .. s s N . ..997,7% . 442 .2.319 ..2.369 ...08/29/2019 .. .09/01/2030 ..
894673-SV-5 ..... TREDYFFRIN-EASTTOWN PA SCH DIS ... .. T.AFE ..|. ..510,448 |.. A9,017) [eeviiiiiiiiiiiiins e s 5.000 |...... 3.090 ....01/23/2019 ...|[....02/15/2039 ...|.
894673-SHI-3 ..... TREDYFFRIN-EASTTOWN PA SCH DIS ... .. 1.AFE ..|. ..765,338 |.. (13,283) |+ eeeeeeeeeeeennn feeeeeeeeiiees o 5.000 |...... 3.130 ....01/23/2019 ... |[....02/15/2040 ...|.
904139-DG-4 ..... UMATILLA CNTY OR SCH DIST #16R ... .. 1.B FE ..|. 500,000 |evveeiiiiiiinins oo s e e 3.133 [...... 3.133 ....12/05/2019 ... |....06/15/2037 ...|.
928580-Al-4 ...... VOCATIONAL REGION 8 MID-COAST . .. 1.E FE ..|.. ...515, 2528011 e oo (6,846) | e | 4.000 |...... 2.580 ....08/15/2017 ...[....11/01/2029 ...|.
956553-C7-4 ..... WEST VIRGINIA ST .. 1.CFE ..|. . 1,250,000 |... . 01,304,283 oeeeiiiiiiiiinns oo (21,806) | o e 5.000 |...... 3.120 ....03/04/2019 ... |[....06/01/2040 ...|.
98816P-BV-3 ..... YSLETA TX INDEP SCH DIST ...ceierveiniiieirnniinneeeennns fooniiineveenees L LAFE o 573,985 |...uiiieeeennnnns 500,000 [eeuuiiieennnnnns 501,360 f-.eieernnnnanes 505,639 |..uoieerennninnes fooeeeennnn (8,846) |ovenniiiiiiiiins oo | 5.000 |...... 3.153 ...04/18/2017 ...|[....08/15/2047 ...
0049999999. Subtotal - issuer credit obligations - municipal bonds -
general obligations (direct and guaranteed) 22,595,686 20,695,000 19,857,698 21,215,591 XXX XXX XXX 226,577 815,078 XXX XXX 16,378,164
01170R-RJ-3 ..... ALASKA ST HSG FIN CORP MTGE RE ........eevvrvvvvnnnnnnnsfonnnnnnnieennins L ABFE oo 924,921 936,021 [o.eeeiiiiiinnnnns 922,078 |oeveevvvviennnnnes fooveeennnn (5,326) |ovvennniiiiiinns oo s 6.250 |...... STEYZN I ) R 4,688 |.....cceevnnnn 56,250 |....01/08/2025 ...|....12/01/2053 ... [|.....ccevunnnns 36,975
017357-B9-4 ..... ALLEGHENY CNTY PA SAN AUTH .. .. 1.D FE ..|. .. 282,213 |... 252,049 |.... 20258,238 |eeeieeeeeinies foreeee (3,449) | e | 4.000 |...... 2.561 ...08/17/2016 ...|....12/01/2033 ...|. 255,000
051595-CE-4 . AURORA CO WTR REVENUE ...... .. 1.B FE .. 800,000 ..646,426 |. . 800,000 |evvvniiiiiinins o .2.348 ..2.348 ....08/20/2021 . .08/01/2036 .. .. 809,392
052398-HV-9 . AUSTIN TX ARPT SYS REVENUE .. 1.EFE .. 558,120 ..517,090 |. ..540,654 . (5,070) .5.250 ..3.890 ....04/27/2022 .. .11/15/2047 .. .. 138,556
059231-G6-1 ..... [BALTIMORE MD REVENUE .......... .. 1.EFE .. 292,413 ..255,458 |. ..254,937 . (4,793) .5.000 ..2.981 ....03/07/2017 . .07/01/2030 .. .. 256,250
13032U-VH-8 . CALIFORNIA ST HLTH FACS FING A .. 1.DFE .. 520,230 ..475,860 |. . (2,651) .2.704 2,125 ....10/20/2021 . .06/01/2030 .. ..506,760
177475-BQ-2 ..... CITRUS CNTY FL WTR & WSTWTR RE .. 1.DFE .. 288,693 ..251,315 |. . (4,130) .4.000 ..2.201 ....07/13/2016 . .10/01/2032 .. .. 255,000
19648G-MY-5 ..... COLORADO ST HSG & FIN AUTH SF ... .. 1.AFE ..|.. L 132,213 ... (8,985 [oeieeiiiieeee e e 6.000 |...... 5.186 ...12/03/2024 ... |....05/01/2049 ...|. ...21,219
20281P-N-3 ... CMWLTH FING AUTH PA .. .. 1.DFE ..|. ... 278,300 |[... B R0 N PP AU R 5.000 |...... 3.651 ....04/10/2015 ...|[....06/01/2032 ...|. 256,250
20281P-P-8 ..... CMWLTH FING AUTH PA .. .. 1.DFE ..|. ... 277,408 |... (1,839) [ e s 5.000 |...... 3.691 ....04/10/2015 ...|[....06/01/2033 ...|. 256,250
20281P-KL-5 ..... CMWLTH FING AUTH PA .. 1.DFE ..|. 479,020 |..evenniiennn..500,000 [oiiiiinnnnnn 492,386 |oeiiiinninnnnnnd85,472 [ 2,082 [ e e 4.014 |...... 4.569 ....09/07/2022 ...|....06/01/2033 ...|. .. 150,154
20775H-46-5 ..... CONNECTICUT ST HSG FIN AUTH HS ... .. 1.AFE ..|.. e 977,959 |eeeiiiiennn. 950,000 [ieeiinnnnnn 982,351 | 973,218 [ e (5,807 [ e e 6.000 |...... 5.29 ....10/24/2024 ...|....05/15/2055 ...|. ... 12,79
235036-4U-1 ... DALLAS-FORT WORTH TX INTERNATI ....ccevvnvivvvnnnnnnnnifonnnnnnennnnis LLEFE 411,620 |.................500,000 |.................423,756 |.....cooeeeen 827,870 ouenniiiiiinnnns Lo 5,202 s o 3.194 |...... 4.994 ...09/12/2022 ... ....11/01/2038 ...]....oiiiinnn 92,352
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23503C-AN-7 ... DALLAS-FORT WORTH TX INTERNATI ...ceovvvenvivviinnnnens oo L TEFE o 500,000 |evveniiiinnnnns 500,000 [oevueniiiiinnnnns 436,363 ....oiiiiinnnnnn ESTVLV [0V Y N A R NN 4.507 |...... 4.507 ....04/06/2022 ...|[....11/01/2051 ...
23542J-AY-1 ... DALLAS TX WTRWKS & SWR SYS REV ... .. 1.C FE ..|.. 285,437 e oo (7126) | e | 5.000 |...... 2.061 ....07/12/2016 ...|[....10/01/2035 ...|.
23542J-RD-9 ...... DALLAS TX WTRWKS & SWR SYS REV ... .. 1.CFE ..|. 500,000 |evveeiiiiiiinins oo s [ e 2.822 |...... 2.822 ....06/10/2020 ...|[....10/01/2042 ...|.
24916P-LE-5 ... DENVER CITY & CNTY CO BRD OF W ... .. 1.AFE ..|. . 1, 1,573,338 |oeeeeieeeeiiiies o (8,287) | e | 5.000 |...... 4.239 ....09/27/2022 ...|....12/15/2046 ...|.
249182-GF-7 ..... DENVER CITY & CNTY CO ARPT REV ... .. 1.DFE ..|. ,857,853 |... ..1,750,000 f[oeivvinnnnns 1,751,278 |.... 1,750,000 [oveeeniiiiiiiienns oo s [ e 4.000 |...... 3.010 ....12/01/2015 ...[....11/15/2031 ...|. .
25477G-TX-3 ..... DIST OF COLUMBIA INCOME TAX SE ... .. 1.B FE ..|.. 625,000 ... ...625,000 |... 502,768 |.... 625,000 |.eeeeiieieeiiiies [ e e | 2.010 |...... 2.010 ....07/10/2020 ...|[....12/01/2035 ...|. .. 2,020,100
25477G-TX-3 ..... DIST OF COLUMBIA INCOME TAX SE .. 1.B FE .. ,375,000 ,375,000 |. ..1,106,090 |. .1,375,000 .2.010 ..2.010 ....07/10/2020 . .12/01/2035 .. .. 2,020,100
254845-GQ-7 ... DIST OF COLUMBIA WTR & SWR AUT ... .. 1.C FE ..|.. .. 1,080,880 |... ,000,000 |... 998,662 |.... ,067,618 |.. . (4,249) |... 5.522 |...... 4.760 ....09/12/2022 ...|[....10/01/2044 ...|.
340740M-6C-0 ..... FLORIDA ST HSG FIN CORP REVENU ... .. 1.AFE ..|. ... 753,654 |... ... (3,033) [... 6.250 |...... 5.647 ....06/28/2024 ...|....01/01/2055 ...|.
349515-XL-5 ..... FORT WORTH TX WTR & SWR REVENU ... .. 1.B FE ..|.. ..851,013 |... 727,829 |.... ..(15,878) |... 5.000 |...... 2.651 ....05/23/2017 ...|[....02/15/2032 ...|. .
392274-26-0 ... GTR ORLANDO FL AVIATION AUTH A ... .. 1.CFE ..|. 503,674 |.... (11,452) [... 5.000 |...... 2.445 ....10/09/2019 ...[....10/01/2049 ...|. 111,705
442349-JU-1 ...... HOUSTON TX ARPT SYS REVENUE .. 1.E FE ..|.. . . e (783) ... 5.500 |...... 5.102 ....08/13/2025 ...|....07/01/2050 ...|. 171,061
45129Y-6U-5 ..... IDAHO ST HSG & FIN ASSN SF NTG ... .. 1.B FE ..|. 797,634 |.... . 781,060 |.. . (6,401) |... 6.500 |...... 5.225 ....10/23/2024 ...|....01/01/2065 ...|. ... 20,822
45203H-2A-9 ..... [ ILLINOIS ST FIN AUTH REVENUE .. .. 1.B FE .. ..265,772 |. ..263,361 . (4,315) .5.000 ..3.070 ....05/13/2015 .. .12/01/2028 .. ..512,500
45203M-E5-6 ..... ILLINOIS ST HSG DEV AUTH REVEN ... .. T.AFE ..|. ..760,272 |.. (7,871) ... 6.250 |...... 4.813 ....10/03/2024 ...|....10/01/2054 ...|. ... 16,919
4520311-MA-6 ..... ILLINOIS ST HSG DEV AUTH REVEN .. 1.AFE ..|. ..634,880 |.. 5.628 |...... 5.633 ....05/31/2024 ... |....04/01/2053 ... |o.eeeireeennnnns 1,690
454898-QY-6 ..... INDIANA ST MUNI PUR AGY .. 1.E FE ..|. ..210,79% |.. 5.594 |...... 4.167 ....04/01/2015 ...[....01/01/2042 ...|. ... 41,630
4624TE-AZ-8 ..... 10WA ST FIN AUTH SF MTGE REVEN ... .. 1.AFE ..|. ..998,329 |.. 6.250 |...... 5.660 ...05/08/2024 ... |....07/01/2054 ... |eeeeuieeennnnn 2,588
48542R-ST-2 ... KANSAS ST DEV FIN AUTH REVENUE ... .. 1.E FE ..|. . 500,000 |.. 2.340 |...... 2.340 ....08/18/2021 ...|[....05/01/2035 ... |. .. 505,850
537460-BP-4 ... LITTLE ROCK AR WTR RECLAMATION ... .. 1.D FE ..|. 446,716 |.... . 500,000 |.. 1.616 |...... 1.616 ....08/04/2021 ...|[....10/01/2030 ...|. 504,040
56042R-K7-6 ..... MAINE HLTH & HGR EDUCTNL FACS . .. 1.DFE .. ..415,686 |. ..506,325 .2.685 .. 2.547 ....05/26/2021 .. .07/01/2036 .. ..506,713
57587G-T6-2 ..... MASSACHUSETTS ST HSG FIN AGY H .. 1.B FE .. ..783,089 |. ..172,648 .6.250 ..5.387 ... 11/22/2024 .. .12/01/2054 .. 31,063
576051-WJ-1 ..... [MASSACHUSETTS ST WTR RESOURCES .. 1.B FE .. ..418,393 |. . 500,000 .3.104 ..3.104 ....10/10/2019 . .08/01/2039 .. .. 131,269
59259N-3J-0 .|MET TRANSPRTN AUTH NY DEDICATE .. 1.CFE .. ..253,520 |. ..256,230 .5.000 ..2.100 ....07/13/2016 . .11/15/2035 .. .. 256,250
59250N-7Z-0 ..... [MET TRANSPRTN AUTH NY DEDICATE .. 1.CFE .. ..519,734 |. .5.000 ..2.830 ....05/11/2017 . .11/15/2031 .. ..512,500
59250N-8A-4 ... MET TRANSPRTN AUTH NY DEDICATE ... L 1.CFE [ 594,415 | ...500,000 ....eeeeennnnn 518,925 | B18,998 [ e (9,736) [ e [ 5.000 |...... 2.900 ....05/11/2017 ...[....11/15/2032 ...|. 512,500
592647-CY-5 ..... MET WASHINGTON DC ARPTS AUTH A ... .. 1.DFE ..|. erennenennnnn900,000 [oniiiiinnnnl 505,967 oiiiiiiininnnn 506,869 [ e (8,925) [ i e 5.000 |...... 3.130 ....12/18/2018 ...[....10/01/2031 ...|. 512,500
592647-KN-0 ..... MET WASHINGTON DC ARPTS AUTH A ... .. 1.D FE ..|. ... 515,540 |.................500,000 [.oeeeennnnnnen 434,798 |oeeninieeennnnn 510,040 [ e (1,545 [ e s 4.000 |...... 3.610 ....04/04/2022 ...|[....10/01/2051 ...|.
59333P-4B-1 ..... MIAMI-DADE CNTY FL AVIATION RE .. .. 1.E FE ..|. ... 605,535 |.................500,000 [.iiiiennnnnnn 508,734 |oiiiiniinnnnl 542,790 [ e (10,733) [ e e 5.000 |...... 2.590 ....09/30/2019 ... |[....10/01/2044 ...|.
59334D-MT-8 ..... MIAMI-DADE CNTY FL WTR & SWR R ... .. 1.D FE ..|. ... 147,405 |... e reeennnes fereeeeeree 55 | e e 4.000 |...... 4.020 ....04/27/2022 ...|....10/01/2051 ...|.
59335K-Cli-5 ... MIAMI-DADE CNTY FL SEAPORT REV ... .. 1.F FE ..|. 500,000 |... 500,000 |eveeeiiiiiiiinns oo s o 2.462 |...... 2.462 ....08/19/2021 ...[....10/01/2034 ...|.
594615-KA-3 ..... MICHIGAN ST BLDG AUTH REVENUE .... .. 1.C FE ..|.. . 1,061,030 |... 874,149 | 1,089,277 [ e (8,074) [ e e 4.000 |...... 3.250 ....08/31/2022 ...|....10/15/2056 ...|.
604160-FW-9 ..... MINNESOTA ST HSG FIN AGY HOMEO ... .. 1.B FE ..|. L 142,731 ). 121,131 | 12,731 [ i e e e 2.700 |...... 2.700 ....04/10/2013 ... [....09/01/2041 ...|.
604160-GB-4 ..... MINNESOTA ST HSG FIN AGY HOMEO .. 1.B FE .. 307,155 ..273,379 | .2.875 ..2.875 ....10/15/2014 . .11/01/2044 ..
60534X-T5-5 ..... [MISSISSIPPI DEV BK SPL OBLIG .. .. 1.EFE .. ..775,889 |. L7 .5.000 ..5.084 ...06/09/2025 .. .06/01/2050 ..
641279-F5-8 ..... [NEVADA ST HSG DIV SF MTGE REVE .. 1.B FE .. ..785,782 |. . (5,365) .6.250 ..5.036 ....03/06/2025 .. .10/01/2055 ..
64579R-BQ-9 ..... NEW JERSEY INSTITUTE OF TECHNO ... .. 1.F FE ..|. 481,274 (00 PP AU 3.887 |...... 2.534 ....01/30/2020 ...|[....07/01/2032 ...|. .
646067-EH-7 ..... NEW JERSEY ST EDUCTNL FACS AUT ... .. 1.F FE ..|.. 452,080 [....oeeeeeennnn 500,000 [oeveiminiiiiieiinn Joereeeemiiieees foreeeeriieeeees o oo 4.293 |...... 4.293 ...03/03/2022 ... |....07/01/2042 ...|. 122,894
646140-DK-6 ..... NEW JERSEY ST TURNPIKE AUTH TU ... .. 1.E FE ..|. 471,837 [ooviviiieeenen 896,882 e oo 76 s e e 4.000 |...... 4.041 ....04/27/2022 ...|....01/01/2051 ...|. 176,712
6498%K-LJ-3 ..... NEW YORK ST PWR AUTH REVENUE .. 1.C FE ..|.. 413,544 oo 500,000 [.neniiiiiiiiiiiee e e e e 2.818 |...... 2.818 ....04/30/2020 ...|[....11/15/2039 ...|. ... 90,363
64990C-1B-3 ..... NEW YORK ST DORM AUTH REVENUES ... .. 1.DFE ..|. 520,262 [ouvuiiiiennnnnnn519,965 [ Jeene (11,008) [ v o 5.000 |...... 2.649 ....05/11/2017 ...[....10/01/2028 ...|.
709178-87-9 ..... PENNSYLVANIA ST HGR EDUCTNL FA ... .. 1.DFE ..|. 760,533 oeeeeeeeeennnann 12,127 | o (13,102) [ s e 5.000 |...... 3.120 ....03/20/2019 ... |[....08/15/2042 ...|.
709178-88-7 ..... PENNSYLVANIA ST HGR EDUCTNL FA ... .. 1.DFE ..|. 503,505 [ouvuniiiiennnnnnn512,986 [ooviiiiiiiiiiiiis e (7,868) [ e o 5.000 |...... 3.341 ....11/29/2017 ...|....08/15/2047 ...|.
71781L-BU-2 ..... PHILADELPHIA PA AUTH FOR INDL ... .. 1.E FE ..|.. 494,267 |.eeueeeeennnnn 96,274 | e 12,84 [ e [ 0.000 |...... 2.599 ....01/15/2020 ...|[....04/15/2026 ...|. 500,000
735352-QE-9 ..... PORT SAINT LUCIE FL UTILITY RE ... .. 1.CFE ..|.. 251,441 |.... (3,497) | e v 4.000 |...... 2.550 ...08/11/2016 ... [....09/01/2030 ...|. 255,000
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A=

735352-0G-4 ..... PORT SAINT LUCIE FL UTILITY RE .ooooviiiiiieiiniiiee oo e L 1CFE s 279,485 [coeeiiiiiinn 250,000 |..ocouvviiiannnn 250,782 |ooeeiiiiiannnn 252,213 |oiiiiieiiiinn e (3,252) |eeeiiiiiaenann o e 4.000 |...... 2,650 |MS et |, 3,333 [oeeeeiiiinis 10,000 |....08/11/2016 ...}|....09/01/2032 ...
762196-8G-9 ..... RHODE ISLAND ST HLTH & EDUCTNL ... .. 1.D FE ..|.. .. 878,355 |... (13,125) |oeeiiicee o | 5.000 |...... 3.020 ....08/22/2019 ... |....05/15/2042 ...|.
765433-LK-1 ... RICHMOND VA PUBLIC UTILITY REV ... 1O FE o 491,875 | lll000500,000 il 456,618 802,603 [ e 208 [ [ [ 4.000 |...... 4.103 ....05/02/2022 ... |....01/15/2050 ...|.
76913C-BF-5 ..... RIVERSIDE CNTY CA PENSN OBLG . 1.CFE |ttt 500,000 |.eeeeeeen500,000 |oneiiiiiie et l478,779 |00 500,000 [oeeeiiiiies e e e e 3.818 |...... 3.818 ....04/23/2020 ...|....02/15/2038 ...|.
771902-HI-8 ..... ROCHESTER MN HLTH CARE FACS RE ... L 1.CFE ] 578,350 ..l 500,000 |nniiiiennl 510,412 | 853,826 [ e (6,889) [ e [ 5.000 |...... 3.240 ...08/25/2022 ... |....11/15/2057 ...|.
781741-FR-9 ..... RURAL WTR FING AGY KY PUBLIC P ... 1D FE |ttt 695,000 ..l 895,000 |onniiiiinn 718,916 | 00895,000 [ e e e [ 5.000 |...... 5.000 ....06/11/2025 ...|....02/01/2046 ...|.
816699-BN-1 ..... SEMINOLE CNTY FL SPL OBLG 1B FE e 735,143 0 750,000 | TP T4 | T3B,1T9 [ e 385 i i [ 5.000 |...... 5.143 ....09/28/2022 ... |....10/01/2052 ...|.
837227-7X-9 ..... SOUTH CENTRAL CT REGL WTR AUTH L. 1.0 FE . |oiiiiiinntsnl 500,000 |.................500,000 |......oeeee.. 496,089 |ooiiiiiinnnn 500,000 [oeeeeeiiiiiiiies i e e e 2.116 |...... 2.116 ...02/06/2020 ... |....08/01/2026 ...|.
864784-H3-2 ..... SUFFOLK CNTY NY WTR AUTH ........ .. T.AFE .. .1.890 ....07/30/2020 . .06/01/2034 ..
...03/10/2023 ..

713,915 |....
LT
495,089 |....
..403,158 |.

88208M-AA-3 ..... TEXAS NATURAL GAS SECURITIZATION .. T.AFE .. ..648,491 |. .5.102 R .04/01/2035 ..

882854-YK-2 ..... TEXAS ST WTR DEV BRD ............. .. T.AFE .. ..501,588 |. .5.000 ....01/24/2019 ...|....10/15/2046 ..

89BON-7L-2 ..... TRIBOROUGH NY BRIDGE & TUNNELA .. 1.D FE ..|.. .. 579,930 |... 515,989 |.ooeenieennn 512,317 [ e (8,854 [ e [ 5.000 ...03/09/2017 ...|....11/15/2082 ...|. .
913366-KT-6 ..... UNIV OF CALIFORNIA CA RGTS MED ... .. 1.D FE ..|.. 484,435 |... 463,090 |....cvvveinennn 885,850 [ i 328 [ i o 4.000 ....04/28/2022 ... |....05/15/2053 ...|. 110,155
914072-4K-6 ..... UNIV OF ARKANSAS AR UNIV REVEN ... .. 1.C FE ..|.. ,000,000 |... 817,334 |t 1,000,000 [oeeeeniiiiiiiiies oo [ e e 3.450 ...10/11/2019 ... |....03/01/2042 ...|. 276,084
914318-5P-1 ... UNIV OF 1DAHO ID REVENUES .. 1.C FE ..|.. ... 780,508 |... L O L Y N (i) O PO RN 5.500 ....08/15/2025 ... |....04/01/2055 ...|. 208,379
914857-DZ-7 ..... UNIV OF SOUTH CAROLINA SC HGRE ... .. 1.C FE ..|.. ... 641,734 ... 542,863 |.ooeenieennn 542,794 [ | (12,085) [ e [ 5.000 ....09/08/2017 ...|....06/01/2031 ...|.

917437-HI-0 ... UTAH HSG CORP SF MTGE REVENLE .... .. 1.CFE ..|.. ... 976,8% [... 986,759 |.... . eeeeireeeenenn o (5,893) | e | 6.250 ....01/08/2025 ...|....07/01/2054 ...|.

917567-GK-9 ..... UTAH ST TRANSIT AUTH SALES TAX ... .. 1.C FE ..|.. ...500,000 |... . . 409,281 |.... 500,000 [.vveereeieiiiiins oo e [ e 2.489 ...10/20/2021 ...|....12/15/2085 ...|.

928077-LB-0 ..... VIRGINIA ST PORT AUTH PORT FAC .. 1.F FE ..|.. ,021,520 |... 1,000,000 ... ..1,055,180 |.... 21,020,859 [vveeiiiiiiiiiens foeniiieeen e (B61) [ s e 5.250 ....08/14/2025 ... |....07/01/2055 ...|.

92812V-D8-6 ..... VIRGINIA ST HSG DEV AUTH ..... .. 1.B FE .. 750,000 750,000 . 577,170 |. 2 750,000 foueeeieieiiiiins e 3.4 ....05/21/2020 ...|....06/01/2050 ..

928172-5T-8 ..... VIRGINIA ST PUBLIC BLDG AUTH P .. 1.B FE .. 572,430 500,000 . 508,618 |. ..534,508 . (7,041) .4.000 ....04/09/2020 ...|....08/01/2039 ..

928172-78-5 ..... VIRGINIA ST PUBLIC BLDG AUTH P .. 1.B FE .. 532,350 500,000 ..423,323 |. ..524,018 . (1,565) .3.213 ....04/28/2020 ...|....08/01/2040 ..

956510-BZ-3 ..... WEST VIRGINIA ST PARKWAYS AUTH .. 1.DFE .. 444,440 500,000 ..448,023 .. 1,151 .4.000 ...09/28/2022 ... |....06/01/2051 ..

...10/17/2019 . .01/01/2039 ..
...07/10/2020 ...|....07/01/2033 ...|.

958697-LB-8 ..... WSTRN MN MUNI PHR AGY ..o [ e .. 1.0 FE ..
97712377 ... WISCONSIN ST TRANSPRTN REVENUE L TAFE ..

500,000
1,000,000 |...

. 500,000
.1,000,000 |..

.3.156
...... 1.789

1,000,000 |...

0059999999. Subtotal - issuer credit obligations - municipal bonds -

special revenue 52,570,056 50,067,867 48,244,213 50,930, 142 (275,838) XXX 1,934,886 XXX XXX 26,590,797
00774M-AX-3 ... AERCAP |RELAND CAP/GLOBA .. .. 2.AFE ..|.. ... 747,180 |... ...750,000 |... 690,640 [...eoeeeee TAB97 | [ 263 s e [ 3.300 ... 24,750 |....10/21/2021 ...|....01/30/2032 ...|. .. 762,375
015271-AV-1 ... ALEXANDRIA REAL ESTATE E .. .. 2.A FE ... ... 611,055 [... ...750,000 f...eeeiiinnnnnnn 614,085 |.ouiiiiiennnnnnn652,244 | [ TLT20 | e 1.875 .... 14,063 [....04/13/2022 ...|....02/01/2033 ...|.
015271-AW-9 ..... ALEXANDRIA REAL ESTATE E .. .. 2.AFE ..|.. ... 969,040 |... ..1,000,000 |.................847,315 [..............880,365 [oeeeeiiiiiiiiiins |oeeeeen2,828 s e e 2.000 ....20,000 |....11/02/2021 ...|....05/18/2032 ...|.
015271-BA-6 ..... ALEXANDRIA REAL ESTATE E .. .. 2.A FE ... .. 943,480 |.............. 1,000,000 |.................961,646 |...............950,424 |oooiiiiiiiiiin [ 4,010 | e | 4.750 ... 47,500 |....03/26/2024 ...|....04/15/2035 ...|.
025537-AU-5 ..... AMERICAN ELECTRIC POWER 2.0 FE .| 185,650 [ 000235,000 i 229,718 |0 220,970 [ e 11387 e e [ 3.875 |......0.625 [FA ...... |ooeeeeiin 3,440 [l 9,106 |....07/05/2022 ...|....02/15/2062 ... |[.
025816-CH-0 ..... AMERICAN EXPRESS CO L 2.CFE | 524,063 ...l t850,000 | 841,875 619,784 [ ] 39,548 e [ 3.550 .. 23,395 [....05/10/2023 ...|....09/15/2169 ... [.

..49,000 [....02/13/2023 ...|....02/13/2026 ... .

025816-DC-0 ..... AMERICAN EXPRESS CO ... .. 1.F FE ..|.. 2.999,967 [oueeeieiiiiiins ool 277 e e e 4.900

025816-EM-7 ..... AMERICAN EXPRESS CO .. 1.F FE .. ..739,117 |. . 750,000 .4.804 .10/20/2025 ... |....10/24/2036 ..
03027X-CR-9 . AMERICAN TOWER CORP ... .. 2.AFE .. ..1,000,035 |. ..996,880 .4.700 12/02/2025 ... |....12/15/2032 ..
05724B-AA-T ..... BAKER HUGHES LLC/CO-0BL .. 1.6 FE .. ..503,379 |. . 500,000 .4.486 ...04/28/2020 ... |....05/01/2030 ..

....07/18/2019 . .07/23/2030 ..
....02/06/2023 ...|....03/11/2027 ..
...03/19/2024 ...|....04/25/2034 ... |.
...06/03/2025 ... |....06/06/2036 ...|.
....12/10/2025 ...|....12/15/2030 ...|.
...... 4.750 ....03/21/2023 ... |....04/15/2033 ... |.
...... 4.750 . . ...10/16/2024 ... |....06/01/2050 ...|.
...... 4.550 . , e [0 1271172025 .4 ....08/21/2081 ...

06051G-HV-4 ..... BANK OF AVERICA CORP .
060516-J0-3 ..... BANK OF AVERICA CORP .
06051G-LH-0 ..... BANK OF AMERICA CORP ...
06406R-CJ-4 ..... BANK OF NY MELLON CORP ....
071813-0D-8 ..... BAXTER INTERNATIONAL INC ..
115637-AU-4 ... BROWN-FORMAN CORP .. .. 1.6 FE ..|..
125896-BU-3 ..... CMS ENERGY CORP I .. 2.C FE ..|..
134462-AA-8 ..... CAMPBELLS COMPANY/THE ....eoveeeiiieeeeiiiiiiiiiiieieeeees |eeeeeees s ..2.CFE ..

.. 1.G FE ..
.. 1.6 FE ..
.. 1.EFE ..|..
.. 1.D FE ..|..
.. 2.C FE ..|..

..482,463 |. .3.194
.1.658
...... 5.288
...... 5.316

...... 4.900

,000,000 J.oevieennnnn. 995, 111 | 997,846
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CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
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14040H-CJ-2 ..... CAPITAL ONE FINANCIAL €O ..ovvvvvvveneeiernniieeecennns foeneeeee e L2AFE Lo 500,000 |evveniiiinnnnns 500,000 [oeeeuniiiiinnnnns 447,085 |ouveiiiiinnnnns ESTVLV [0V Y N A RN NN 2.618 |...... 2.618 ....10/28/2021 ...|....11/02/2032 ...
172967-ME-8 ... CITIGROUP INC .. L 1GFE [ 534,235 |..........500,000 f.....eceeennnn.. 495,508 |ooiiiiiiiiinnn 512,807 [ e (3,866) [ e e 3.980 |...... 3.150 ....07/31/2019 ...|[....03/20/2030 ... |.
172967-QJ-3 ..... CITIGROUP INC .. .. 3.AFE ..[|................. 500,000 |.................500,000 [...........00nnn807,500 |ovvvennninnnnnn 500,000 [oueniiiiiiiinniins Jvvvniiniiiiiiis foreiiiiiiiiiis e e 6.625 |...... 6.625 ....12/03/2025 ...|[....12/15/2149 ...|.
20268J-BE-2 ..... COMMONSPIRIT HEALTH ... L TEFE [ 750,000 oeeeeeieeeeennn 750,000 [nnneeeinnee e 741,873 | 750,000 [ e e e s 4.8 |...... 4.825 ....10/17/2025 ...|[....09/01/2035 ... |.
22160K-AP-0 ..... COSTCO WHOLESALE CORP L 1.CFE [ 1,497,375 |00 1,500,000 f.....eeeeenl 1,357,950 oevennnnnnnnnn 1,498,819 [ i n 263 [ i e 1.600 |...... 1.619 ....04/16/2020 ...|[....04/20/2030 ... |.
24422E-\D-7 ... JOHN DEERE CAPITAL CORP L 1EFE [ 499,765 |................500,000 [o.iiieiinnnnn 91,666 |oeennnnneeennnnn499,942 [ e B8 [ e s 2.350 |...... 2.360 ....08/02/2022 ...|....03/08/2027 ...|. 505,875
25746U-DM-8 ..... DOMINION ENERGY INC L 2.CFE [ 236,250 |oeiiinnn 260,000 [onnniiiinnnn 247,188 | 284,407 i e 5088 [ i [ 4.350 |...... 6.622 ....05/07/2024 ...|....12/02/2049 ...|. 255,438
25746U-DU-0 ... DOMINION ENERGY INC L.2.CFE ..|eiiiiinnnn..... 504,863 |.....een 500,000 [neneeennnnn 541,742 | 504,278 [ e (BTT) [ e s 7.000 |...... 6.862 ....05/07/2024 ...|....06/01/2054 ...|. .. 2,070,000
26441C-BU-8 . DUKE ENERGY CORP . .. 2.BFE .. .5.000 ..6.033 ....09/30/2022 .. .08/15/2052 .. .. 174,250
26441C-CG-8 ..... [DUKE ENERGY CORP . .. 2.C FE .. N . .6.450 ..6.450 ....08/19/2024 .. .09/01/2054 .. .. 180,644
290876-AD-3 ..... [EMERA INC ....... .. 3.AFE .. s s N . . (4,170) .6.750 ..5.856 ...12/06/2016 . .06/15/2076 .. ..516,875

....01/17/2018 ...|....01/15/2077 ...|.
....01/03/2023 ... |....01/10/2026 ...|.
...06/15/2023 ... |....04/25/2033 ...|.

...... 6.000 |......5.228
...... 5.080 |......5.089

.. 2.C FE ..|..
.. 1.6 FE ..|..

20250N-AN-5 ... ENBRIDGE INC ...
29379V-CC-5 ... ENTERPRISE PRODUCTS OPER ..

. (4,224) ... 618,000

.. 1,025,250

316773-DF-4 ..... FIFTH THIRD BANCORP L2 AFE | 661,028 |l ll000750,000 |l 782,500 | 682,483 [ e 8546 [ e [ 4.337 |...... 6.076 R

36264F-AN-3 ... GSK CONSUMER HEALTHCARE 2 AFE e 748,875 750,000 |l 712,626 | 49,252 [ e 105 L e [ 3.625 |...... 3.643 ....03/21/2022 ... |....03/24/2032 ... |.
37310P-AE-1 ..... GEORGETOWN UNIVERSITY ... . 1.6 FE .. |oeiiieinnttnn 500,000 |.........t 500,000 |oeeeeniiinenn 456,477 |0 500,000 [oeeeeiiiiiiiiies i e e e 2.247 |...... 2.247 ....02/19/2020 ... |....04/01/2030 ...|.
38148B-AC-2 ..... GOLDMAN SACHS GROUP INC . .. 3.AFE ... ceeerneeeennn 775,000 [ooniiiiiinnnnn 776,938 foniiiii 775,343 [ 8475 | (382) s [ o 5.300 |...... 5.246 ....11/01/2024 ... |....12/29/2049 ...|.
437076-BN-1 ..... HOME DEPOT INC .. 1.F FE ..|.. .. 494,520 |.................500,000 |.................493,827 |..ccoeiiieeend99,572 | o895 | e [ 2,125 |...... 2.248 ...09/06/2016 ... |....00/15/2026 ...|.

437076-CA-8 ..... HOME DEPOT INC .FFE ..].. 494,150 |.................500,000 f.....oonnnnnnnn d92,081 [onneeneennnnnnd98,441 | e AT e e 2.500 |...... 2.748 ....03/14/2022 ... |....04/15/2027 ...|.
438127-AB-8 ..... HONDA MOTOR CO LTD . .GFE .. .2.534 ..2.534 ...08/03/2022 ... |....03/10/2027 ..
46625H-RS-1 . JPMORGAN CHASE & CO .FFE .. .3.200 ..3.528 ....03/01/2017 . .06/15/2026 ..
46647P-CR-5 . JPMORGAN CHASE & CO .EFE .. .2.545 ..2.545 ...11/0172021 . .11/08/2032 ..

46647P-DC-7 ..... | JPMORGAN CHASE & CO .FFE .. .4.586 ..4.586 ....04/19/2022 ...|....04/26/2033 ..
46647P-FE-1 ..... JPMORGAN CHASE & CO .. 1.EFE .. . 750,000 .4.810 ..4.810 ....10/15/2025 ...|....10/22/2036 ..
491674-BI-8 ..... KENTUCKY UTILITIES CO .. 1.F FE ..|.. ..497,838 |.. 3.300 |...... 3.326 ....05/19/2020 ... |....06/01/2050 ...|.
49327M-3H-5 ... KEY BANK NA .. 2.AFE ..|.. ..652,483 |.. 5.000 |...... 7.3% ....05/16/2023 ... |....01/26/2033 ...|.
494553-AE-0 ... KINDER MORGAN INC .. .. 2.B FE ..|.. 5.400 |...... 4.997 ....09/19/2024 ... |....02/01/2034 ... |.
539830-BR-9 ..... LOCKHEED MARTIN CORP . .. 1.F FE ..|.. 3.900 |...... 3.911 ....04/21/2022 ...|....06/15/2032 ...|.
571676-BA-2 ..... MARS INC .. 1.F FE ..|.. . 5.200 |...... 5.223 ....03/05/2025 ... |....03/01/2035 ... |.
576360-BC-7 ..... MASTERCARD INC ... .. 1.EFE ..|.. ,000,000 |... 998,758 |.... . 4.550 |...... 4.578 ....09/03/2024 ...|....01/15/2035 ...|.
58013M-FB-5 ..... MCDONALDS CORP ... .. 2.AFE .. ...750,000 |. ..746,744 |. ..782,317 .3.500 ..3.150 ....06/15/2017 . .03/01/2027 ..
58507L-BC-2 ..... MEDTRONIC GLOBAL HLDINGS .. 1.G FE .. 2,500,000 |. ..2,503,220 |. . 2,488,095 .4.500 ..4.578 ....08/23/2023 ...|....03/30/2033 ..
61747Y-EU-5 ..... MORGAN STANLEY ... .. 1.EFE .. .. 1,013,922 |. 978,036 .4.889 ..5.290 ...03/28/2023 ... |....07/20/2033 ..

61747Y-FA-8 ..... MORGAN STANLEY .. 1.EFE .. ..765,485 |. .5.123 ..5.123 ...01/17/2023 . .02/01/2029 ..

61747Y-FT-7 ..... MORGAN STANLEY ... .. 1.EFE .. ..2,062,038 |. . 1,994,437 .5.320 ..5.361 ....06/03/2025 ...|....07/19/2035 ..

649322-AG-9 ..... NY & PRESBYTERIAN HOSPIT .. .. 1.C FE ..|.. 500,000 |... 500,000 foeeeeiiiiiiiiiees e [ e e 1.651 ... 1.651 ...08/12/2020 ... |....08/01/2030 ...|.

665859-A0-7 ..... NORTHERN TRUST CORP .. 2.AFE ... 682,850 |... ..693,688 [....ooooiiiiiiins [ 8,022 [ [ 4.600 |...... 5.849 ....08/21/2024 ... |....04/01/2172 ...|.

668444-AT-9 ..... NORTHWESTERN UNIVERSITY .. 1.B FE ..|.. ... 2,000,000 |... 22,000,000 fereeeeeiiiiiiiees oo [ e e 4.940 |...... 4.940 ...03/11/2025 ... |....12/01/2085 ... |.

678858-BT-7 ..... OKLAHOMA G&E CO .. .. 1.6 FE ..|.. .. 748,583 [ooeiiiiitn i 750,000 [uiiiiiiiinnnnnn 746,540 [oeiiiiinn il 749,574 | e 152 | L | 3.800 |...... 3.823 ....08/14/2018 ...|....08/15/2028 ...|.

682680-CE-1 ..... ONEOK INC .. 2.B FE ..|.. ... 996,790 [.............. 1,000,000 [....coeeeeennnnn989,413 oiiiiii 997,179 | 0200 |l e | 5.080 |...... 5.090 ....09/10/2024 ...|....11/01/2034 ...|.

69352P-AL-7 ..... PPL CAPITAL FUNDING INC ... .. 2.AFE ... ... 950,900 [... e 99113 [ [ 15,366 [ e [ 3.100 |...... 4.719 ....01/20/2023 ... |....05/15/2026 ...|.

T4340X-CN-9 ... PROLOGIS LP .o .. 1.F FE ..|.. ... 760,815 |... 759,587 oo 759,654 [ e (BB [ e [ 5.000 |...... 4.820 ...08/05/2024 ...|....01/31/2035 ...|. 768,750

...... 5.125 |......5.337
.6.000 ..6.000
...... 5.200 )......5.217

....09/08/2025 ... |....03/01/2052 ... |.
....08/08/2022 . .09/01/2052 ..
...08/03/2023 ... |....08/01/2033 ...|.

.. 2.B FE ..|..
.. 2.B FE ..
. 1.FFE ..|..

384,609
.. 257,500
.. 2,052,000

744320-BJ-0 ..... PRUDENTIAL FINANCIAL INC
744320-BK-7 ..... | PRUDENTIAL FINANCIAL INC ..
74456Q-CN-4 ... PUBLIC SERVICE ELECTRIC ...

...370,688 |...
250,000
....1,997,400 )...

371,211 |....
..257,060 |.
..... 2,072,120 |....
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9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
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857477-BD-4 ..... STATE STREET CORP .....eevvvveniiiiinniinierinniineeeees fooneeeee veeeeens L TDFE o 2,215,220 |.....ccenen 2,000,000 f[ooeevvrnnnnns 2,009,232 |....ovvunnnnns 2,073,148 |.oooeeeeieeeins e, (23,688) |vvvveeeeiniieinns foiiiiiis | 4141 ... 2.828 | D eiiins e 6,442 |l 82,820 [....07/10/2019 ...|....12/03/2029 ...[........... 2,041,410
857477-B0-5 ..... STATE STREET CORP .. .. 1.FFE ..|.. ...750,000 |... L 750,000 [ooeeeiiiiiiiiiiins e oo e e 1.684 |...... 1.684 ... 1171572021 ... |....11/18/2027 ...|.
863667-BF-7 ..... STRYKER CORP .. 2.AFE ..|.. ..994,700 |.............. 1,000,000 [......oovnnnnnnnn 994,714 [ooiiinnnnnnnnnn995,261 |oeeniiiiiiiiiiiins i 832 | e 4.625 |...... 4.692 ....00/04/2024 ...|....09/11/2034 ...|.
87612E-B0-8 ..... TARGET CORP ... L LFFE e 748,268 750,000 [ 748,060 [oaeiiiiiiiiennnn 748,695 | e 185 | e | 4.400 |...... 4.429 ....01/17/2023 ...|....01/15/2083 ... |.
87612E-BS-4 ..... TARGET CORP ... L FFE e 745,888 [ 760,000 [l TAT,830 [l 746,159 | 0306 | e | 4.500 |...... 4.572 ....09/03/2024 ...|....09/15/2034 ...|.
89356B-AB-4 ..... TRANSCANADA TRUST ..2.CFE ..|.........e.e..... 530,500 |.................500,000 [..........000ee. 500,000 [oevvvvvennnnnnnnn502,408 |ooeeeeneiiniiiiins foieiaes (3,728) | e |l 5.875 |...... 5.078 ...10/13/2016 ...|....08/15/2076 ...|.
808320-AF-6 ..... TRUIST FINANCIAL CORP ....evvvvvvvvvvvnnnnnnvnnnnnnnnnnnns Jraeeneesvennnnnn]n 2.0 FE L] A1188 e 00375,000 [ 377,813 [ 394,567 | foeiiiieet (3756) | e | 5.100 |...... 3.868 ....03/26/2021 ...|....03/01/2071 ...|.
902973-AZ-9 US BANCORP e 288,583 L [ 1,083 [ e [ 5.300 |...... 5.780 ....01/21/2025 ...|....02/15/2110 ...|.
911312-BR-6 ..... [UNITED PARCEL SERVICE ..2,965,108 |. .3.400 ..3.414 ....03/13/2019 .. .03/15/2029 ..
91159H-HN-3 ..... [US BANCORP ... ..495,680 |. .2.375 .. 2.458 ....07/19/2016 . .07/22/2026 ..
92343V-GN-8 . VERIZON COMMUNICAT IONS .2.35 ..2.35%5 ....00/20/2021 .. .03/15/2032 ..
92939U-AK-2 ..... WEC ENERGY GROUP INC .... |- ...998,840 |.............. 1,000,000 |.............. 1,000,108 |........0000eeen999,991 |ooeiiiiiiiiiiiiins [ 406 | o e 4.750 |...... 4.792 ...01/09/2023 ... |....01/09/2026 ...|.
969457-CH-1 ..... WILLIAMS COMPANIES INC ....cccceeiiiiiiiiiiiiiiiiinnnns I 749,303 |......evvee.... 750,000 |t 761,508 il 749,958 [ e 283 [ e e 5.400 |...... 5.434 ...02/27/2023 ...|....03/02/2026 ...
0089999999. Subtotal - issuer credit obligations - corporate bonds
(unaffiliated 65,394,882 65,960,000 65,172,274 65,587,968 12,020 122,236 XXX XXX XXX 696,900 2,317,491 XXX XXX 72,122,925
502179-KD-6 ..... MET LIFE GLOB FUNDING | .oovvvvviiiiiiiiiiiiiiiiiiiicies feeeeees i ‘ 1DFE |l 1,000,000 |....ccevennnnn 1,000,000 |.....evnnnnnnnnee 999,618 |......ceeenen 1,000,000 |oeeeveeeeiiiiiiins o e e | 5.000 |...... 5.000 [ weveenn Jooreiiiiiiins 24,306 [..eevevenennnns 50,000 [....01/03/2023 ...|....01/06/2026 ...|[........... 1,025,000
59217G-FP-9 ..... MET LIFE GLOB FUNDING | ..eoevvivvivrnnnniiiiinnnnninnes fooneeneeieeennnd]s 1DFE L |ieiiiiiiinnnns 998,610 [...ccvvunnnnns 1,000,000 |....cevnnnnnns 1,028,967 |..evvveniiiiinnns 998,926 |..evvvriiiiiiiiins foreiiiiiiinnn L P NP PPPPPN TTTTN 5.150 |...... 5.168 [MS coooee foeeeeiiiiinnnn 13,304 [o.ovvvvnnnnnnns 51,500 |....03/21/2023 ...|....03/28/2033 ...|........... 1,025,750
0129999999. Subtotal - issuer credit obligations - single entity backed
obligations (unaffiliated) 1,998,610 2,000,000 2,028,585 1,998,926 120 XXX XXX XXX 37,610 101,500 XXX XXX 2,050,750
0489999999. Total - issuer credit obligations (unaffiliated) 142,559,234 138,722,867 135,302,770 139,732,627 12,020 (369,637) XXX XXX XXX 1,526,671 5,168,955 XXX XXX 117,142,636
0499999999. Total - issuer credit obligations (affiliated) XXX XXX XXX XXX XXX
0509999999 - Total - issuer credit obligations 142,559,234 138,722,867 135,302,770 139,732,627 12,020 (369,637) XXX XXX XXX 1,526,671 5,168,955 XXX XXX 117,142,636
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL . 13,636,074 1B ..$.. ...19,801,503 1C..$.. ...19,240,275 1D .$............. 22,246,274 1E.$............ 14,225,771 1F .$ ... 17,772,698 1G..$.............. 9,741,717
1B 2A.. 12,102,708 2B ..$.. .3,532,855 2C..$.. .5,655,534
1C 3A.. 1,777,218 3B ..$ .. . 3C.$..
1D 4A ... . 4B.$.. 4C ..$ ..
1E 5A ... 5B ..$ .. 5C..$ ..
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stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual [ Payment Pay-
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at ment
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36179T-4P-7 ..... GOVERNMENT NATL MTG ASSOC Il #MAS330 .....cvvvenvvvvns fornennne s L TAFE o 710,231 [oooeiiiiinnnns 693,682).....uuiinns 664,611 |......ccevnnnnnns FATVAVX ) B R IR QI D FOOOURP R R 4.000 |...... 3.059 [MON ..... [oeevrrrrrnnnnnns 2,312 ...07/30/2018 ... |[....07/20/2048 ...
36179T-7L-3 ..... GOVERNVENT NATL MTG ASSOC |l #MA5399 . .. 1.AFE ..|. . 158,576 ... .. 163,717 |.... e (B72) [ e s 4.500 |...... 3.050 [MON ..... ... 59 .. ....09/26/2018 ...|[....08/20/2048 ...|...
36179T-25-7 ..... GOVERNVENT NATL MTG ASSOC Il #MA5264 . .. .AFE ..|. 281,460 |.... P (772 N PO RO N 4.000 |...... 3.124 [MON ..... .L917 ...06/25/2018 ...|....06/20/2048 ...|...
3620AU-TE-4 ..... GOVERNMENT NATL MTG ASSOC #740449 .. .. 1.AFE ..|. U 151D O FEPRRRRR I 4.000 |...... 3.153 | MON ..... LL227 .. ....10/25/2010 ...|[....11/15/2040 ...|...
3620AI-TA-8 ..... GOVERNVENT NATL MTG ASSOC #742245 .. L TAFE o 84915 | 84,002 83,856 [ 84,902 | [ i o 4.000 |...... 3.970 [MON ..... ... 283 |.. ....12/21/2010 ...|....01/15/2041 ...|...
362006-YU-3 ..... GOVERNMENT NATL MTG ASSOC #750523 .. LA FE ol 27,779 | 26,708 [ 26,310 [ 27,779 | e (B3) | e e 4.000 |...... 3.019 [MON ..... .. 89 [.. ...10/25/2010 ... |....11/15/2040 ...|...
36230P-NJ-5 ..... GOVERNMENT NATL MTG ASSOC #754893 .. .. 1.AFE ..|. R M 4.000 |...... 2.939 | MON ..... .. ....11/22/2010 ...|[....12/15/2040 ...|...
38376T-BF-8 ..... GOVERNMENT NATIONAL MORTGAGE A 10 12 DA ....oeevveveefooiniinnnnnnnns L LAFE o 12,056 | 11,654 T B78 12,084 e L (108) | e s 4.500 |...... 3424 IMON ..o [ 44 ...03/30/2010 ... |[....01/16/2040 ...
1019999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - agency residential mortgage-backed
securities - guaranteed (exempt from RBC) XXX XXX XXX 1,742 | XXX
31306X-2A-0 ..... FEDERAL HOME LN MTG CORP #J20769 .........eeeereeennnn foueeees CF...... LA FE o 40,135 | 46,837 [ 46, T8 7 18T | e (4B6) | e e 2.500 ....10/11/2012 ... [....10/01/2027 ...|............ 2,203 |oeeeennnnnns
3131XJ-F9-8 ..... UMBS - POOL ZL2892 ... AFE e 38,865 [ 38,022 36,418 38,865 [ e (BT) [ i [ 3.500 ...04/03/2012 ... |....04/01/2042 ...|...

....04/03/2012 ... |....04/01/2042 ...|...
....06/26/2012 ...|....05/01/2042 ...|...
....06/26/2012 ...|....07/01/2042 ...|...
....09/18/2012 ...|....10/01/2042 ...}|...
....01/09/2015 . .01/01/2045 .
....12/02/2014 ... |....11/01/2044 ...|...
....01/19/2016 ...|....12/01/2045 ...|...
...10/19/2012 .

3131XJ-G2-2 ..... UMBS - POOL ZL2917 ...
3131XJ-N6-5 ... UMBS - POOL ZL3113 ....
3131XJ-VC-3 ..... UMBS - POOL ZL3311 ....
3131XK-KC-2 ... UMBS - POOL ZL3891 ...
3131XQ-5Z-5 ..... [UMBS - POOL ZL8964 .
3131XQ-VR-4 ... UMBS - POOL ZL8724 ....
S131XT-VP-2 ..... UMBS - POOL ZM0622 ....

AFE L.
AFE L.
AFE L.
AFE L.
AFE L
AFE L.
AFE L.

...... 3.500
...... 3.000
...... 3.000
...... 3.500
......3.500 |.
...... 3.500
4.000

. 125,367 ...
.. 84,284
. 187,868 ...
. 145,499 ...

.. 154,979 |...

31320J-P2-7 UMBS - POOL ZA1341 . AFE . 215,036 .205,838 (1, ..3.000 |. E

31320J-P3-5 UMBS - POOL ZA1342 . AFE L 220,775 211,331 .(1,074) ..3.000 |. ....10/19/2012 .

31320J-P4-3 ......[UMBS - POOL ZA1343 . AFE . 151,613 . 142,736 . (1,060) ..3.500 |. ....00/18/2012 . .

31320K-X9-0 ..... UMBS - POOL ZA2504 ... AFE L. ... 495,79 |... .506,640 ... 3.000 ...08/29/2018 ...|....04/01/2038 ...|...
3132A4-65-2 ..... UMBS - POOL 254481 ... AFE L. .. 54,057 |... 3.500 ....04/03/2012 ... |....04/01/2042 ...|...
313204-7A-0 ..... UMBS - POOL 754489 ... AFE L. 3.000 ....06/26/2012 ...|....06/01/2042 ...|...
3132A4-7B-8 ..... UMBS - POOL 254490 ... AFE L. 3.000 ....06/26/2012 ...|....07/01/2042 ...]|...
3132A4-B4-9 ..... [UMBS - POOL ZS3659 . AFE L ..3.000 |. ....02/28/2013 . .12/01/2042 ..
313204-Pl-2 ... UMBS - POOL 284037 ... AFE L. ..201,191 [... .193,39% ... ... 185,494(... 3.500 ....10/21/2014 ... |....05/01/2044 ...|...
31320N-5B-5 ..... UMBS - POOL SD1742 ... AFE L. 734,575 |... ... 756,197 ... 763,473 ... 5.000 ...10/18/2022 ...|....10/01/2052 ...|...
J1320N-W-2 ... UMBS - POOL SD1528 ... AFE L. .. 1,481,181 |... 1,557,857 ... ... 1,537,135 ... 4.500 ....09/26/2022 ...|....08/01/2052 ...]|...
31320P-AE-8 UMBS - POOL SD1805 ... AFE L. ,428,191 |... 1,469,049 ... .. 1,483,167 ... 5.000 ....11/08/2022 ...|....11/01/2052 ...|...
31320Q-YU-4 ... [UMBS - POOL SD3423 . AFE . .. 833,960 .853,838 861,287 ..5.000 |. ....08/02/2023 . 07/01/2083
313208-112-4 ... [UMBS - POOL SD5165 . AFE L 3 266,282 .3,435,931 3,376,752 . 3 272,231 |. ..4.500 |. ....03/20/2024 . 08/01/2052
31320V-D4-4 ..... [UMBS - POOL SD7323 . AFE . ... 872,792 .901,238 ...900,316|. ..872,792 |. ..5.000 |. ...04/10/2025 . 12/01/2054
3132E0-D2-5 . UMBS - POOL SD3721 . AFE L .1,662,384 1,646,180 1,660,577 |. ..1,662,384 |. ..5.000 |. ... 12/08/2025 . 07/01/2063
3133GE-X4-5 ..... [UMBS - POOL ON7899 . AFE . 942,650 .913,670 848,755 . ..2.000 |. ....00/30/2021 . .09/01/2036
3136AC-V5-7 ..... FANNIE MAE 13 15 GP .. .. T.AFE ... .... 48,700 |... .. 44,906 ... 3.500 ....01/21/2015 ...|....03/25/2042 ...|...
3136AK-DG-5 ... FANNIE MAE 14 36 GB .. .. T.LAFE ... ... 143,977 |... 3.000 ....09/25/2014 ... |....00/25/2033 ...|...
3138EM-EQ-0 ..... UMBS - POOL AL4642 . .. T.AFE .. ...6,254 ..3.000 |. ...09/17/2015 .

3138EN-2N-8 . UMBS - POOL AL6180 . .. T.AFE .. 168,041 .156 545 . 168,041 |. ..4.000 |. ... 12/17/2014 .

3138EN-2N-8 ..... [UMBS - POOL AL6180 . .. T.AFE .. 484,405 . 451,265 ..484,405 |. ......4.000 |. ...12/17/2014 . .

J138EN-EB-1 ..... UMBS - POOL AL5529 ... .. T.LAFE ... ... 338,110 [... . 315,484 1... 338,110 [ovveeeeiiiiiins | (2,949) s [ s 4.000 ...01/29/2016 ... |....06/01/2044 ...|...
S138EN-MF-3 ..... UMBS - POOL ALS757 .... .. T.AFE ... ... 239,308 |... .230,688 ... 239,303 |ouuviiiieiiiiiies feeeeeeeenn (856) e e e 3.500 ....10/23/2014 ...|....00/01/2044 ...|...
3138EP-WS-9 ..... UMBS - POOL AL6956 .... .. TLAFE ... ... 155,935 [... .149,960... 155,640 [ovveeeiiiiiiiiens oo (888) [ e e 3.500 ....08/10/2015 ...|....06/01/2045 ...|...
3138ER-20-1 ..... UMBS - POOL AL9771 L TAFE e 644 141 |............... 610,109 644,141 | o (5,627) | e 4.000 ...01/26/2017 ... |....02/01/2047 ...
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3138M9-PE-5 ... UMBS - POOL AP5820 LA FE .. 646 [ 94,647 |..ovveene 86,082..uuiiiinnnnnnn 98,905 [ e (369) o e [ 3.000 |...... 2.140 [MON ..o Joovvviiiieiiinnnn T PN 2,839 |....11/07/2012 ...|....11/01/2042 ...
3138W1-GD-3 ..... UMBS - POOL AR3795 ... A FE ... .200,461]... .. 184,9951... eeeeeeeeeennnnns fereeeeeennenn (896) Joveeiiiiiis e e 3.000 |...... 2,611 [MON ..o Joeennieeeeennnn 501 [ 6,014 |....02/21/2013 ...|....02/01/2043 ...|...
3138W4-M2-4 ..... UMBS - POOL AR6676 . LA FE .. . 549,880 513,752|. ..564,802 |. . ......3.000 |. .. 16,49 |....02/28/2013 . .02/01/2043 ..
31381B-XQ-3 ..... UMBS - POOL AS2486 ... A FE ... ..55,686|... ... 54,549]... ...59,479 |.... [T FO R RN 4.000 ....11/13/2014 ... |....05/01/2044 ...|...
3138WE-KE-8 ..... UMBS - POOL AS4792 .... LA FE ... . 138,194 ... .. 131,9371... 138,842 |.... 3.500 ....01/14/2019 ... [....04/01/2045 ...|...
3138X0-YU-6 UMBS - POOL AU1622 . LA FE .. .571,561 542,542 (. ..566,738 |. ..3.500 |. ...09/26/2018 . 07/01/2043
3138YW-H4-2 . UMBS - POOL AZ4750 . LA FE .. . 163,026 155,165 . . 170,667 |. ..3.500 |. ....10/06/2015 . 10/01/2045
3140GS-PD-8 ..... [UMBS - POOL BH4019 . LA FE .. . 194,781 188,362 . ..4.000 |. ....11/21/2017 . 09/01/2047
3140J6-GJ-0 ..... [UMBS - POOL BM2000 . LA FE .. . 525,661 496,160 |. . (1,463) ..3.500 |. ...07/16/2019 . .05/01/2047
3140K3-J2-9 ... UMBS - POOL B07480 .... A FE ... 1,135,734 |... 1,101,651]... ... 994, 8111... .. 1,135, ... (5,518) |... 3.000 ....02/10/2020 ...|[....12/01/2049 ...|...
3140KN-KN-7 ..... UMBS - POOL BQ3000 .... LA FE ... ....1,227,823 |... 1,184,872(... 1,220,685 |.... .. (4,694) ... 2.000 . ....10/08/2020 ...|....10/01/2050 ...|...
31400F-S2-6 ..... [UMBS - POOL CA7736 . LA FE .. 4,561,417 14,320,419 3,706,795 . ..4,561,417 |. ..2.500 |. .108 010 |....12/09/2020 . .11/01/2050 .
31400R-UP-6 ..... UMBS - POOL CB5989 .... LA FE ... ....3,206,229 |... 3,216,784 (... .. 3,274,020 ... 3,206,229 |.... 5.500 .. 176,923 |....06/29/2023 ...|....03/01/2053 ...[...
31400R-XA-6 ..... UMBS - POOL CB6072 .... A FE ... ....1,503,759 |... ... 1,512,504 ... 1,555,583 ... 1,508,759 |.... 5.500 ....09/05/2023 ... |[....04/01/2053 ... |...
3140QV-VC-5 ... UMBS - POOL CB9610 .... LA FE ... ....1,889,209 |... .. 1,936,409 ... ... 1,035,778(... 1,891,339 [.... 5.000 ....02/21/2025 ... |....12/01/2054 ...|...
3140W0-XH-3 ..... UMBS - POOL FAO0679 .... A FE ... 2,754 477 |... 2,806,329]... .. 2,803,124... 2,755,327 |.... 5.000 ...03/31/2025 ... |....02/01/2055 ... |...
3140W3-LW-7 ..... UMBS - POOL FA3040 . LA FE .. .1,959,050 .1,922,699 1,969,138 |. 1,958,935 |. ......5.500 |. ....09/30/2025 . .10/01/2055 .
3140X7-2G-3 ..... UMBS - POOL FM4374 ... A FE ... ....2,846,185 |... 2,757,848 ... 2,257,202]... 2,835,225 |eeveieieeeeniis foeeeeeenn (9,334) | e e 2.000 ...09/23/2020 ... |....09/01/2050 ...|...
3140XE-CK-8 ..... UMBS - POOL FM9973 ... LA FE ... ....1,359,210 |... 1,365,611... 1,226,4591... 1,889,508 [nneiiiiiiiiiins e T3T [ e e 3.000 ....03/14/2022 ...|....08/01/2051 ...|...
3140XG-NB-1 ..... UMBS - POOL FS1285 ... A FE ... 631,906 ... ...625,746 ... 589,870 ... 631,563 |..eeeeeeeeeniiines foeeeemnneen (591) s o e 3.500 ...03/22/2022 ... |....02/01/2052 ... |...
3140XH-JE-8 ..... UMBS - POOL FS2060 .... LA FE ... 2,211,436 |... 2,242,268 ... 2,152,383]... 2,212,986 [.ooiiviiiiiiininn 3,288 [ i e 4.000 ....08/29/2022 ... |....06/01/2052 ...|...
3140XJ-VG-5 ..... UMBS - POOL FS3314 .... A FE ... 1,331,194 ... 1,352,324 ... ... 1,331,634/... 4.000 ....01/18/2023 ...|[....11/01/2042 ...|...
3140XQ-YK-7 ..... UMBS - POOL FS8813 ... LA FE ... ....1,827,592 |... 1,825,881(... .. 1,795,500 ... 4.500 ...09/13/2024 ... |....06/01/2053 ...|...
31418C-YN-8 ..... UMBS - POOL MA3416 . LA FE .. ... 203,854 .196,079 ... 194,684 |. ......4.500 |. ....08/27/2018 . .07/01/2048 .
31418D-XG-2 ..... UMBS - POOL MA4278 .... .. T.AFE ..|. ....1,465,549 |... 1,419,619... 1,288,670]... . Y RN (18 1) ) MR U RN 1.500 ...02/02/2021 ... |....03/01/2036 ...|...
31427P-ZL-1 ... UMBS - POOL SL2546 ... .. 1.AFE ..|. ... 1,976,181 |... ...1,961,166|... o 1,972,984 ... 1,976,181 |oveeeeeeeeeies oo s e e 5.000 ....12/03/2025 ... |....09/01/2055 ... |...
31426R-PR-5 ... UMBS - POOL RJ1331 .... .. T.AFE ..|. ... 1,286,798 |... ... 1,280,794(... .. 1,315,202 ... 1,286,798 |eevvenviiiiinnnns fooviiiieann (821) | e s 5.500 ....10/30/2024 ... |....04/01/2054 ...|...
31426S-VE-5 ..... UMBS - POOL RJ2412 .... .. 1.AFE ..|. ... 6,751,636 |... ... 6,708,173(... ... 6,902,900 (.....ccennnnnn 6,750,827 | eeeeeeneeeeeennn fermeeeeee (4,489) [ o e 5.500 ....12/04/2024 ...|....09/01/2054 ...|...
3142GV-EC-1 ..... UMBS - POOL RJ4630 .. C1AFE L. ....3,937,799 |... .. 3,898,811]... .. 3,984,065(............. 3,937,799 |evveviiiiinnnns fooeeeeeea (1,008) | [ s 5.500 ...08/25/2025 ...|....08/01/2055 ...|...
1039999999. Subtotal - asset- backed securities - financial asset—backed
securities - self-liquidating - agency residential mortgage-backed
securities - not/partially guaranteed (not exempt from RBC) 62,407,221 62,035,978 60,188,666 62,363,587 (30,969) XXX XXX XXX 221,388 2,165,999 XXX XXX
00971A-AA-0 ..... AJAX MORTGAGE LOAN TRUST 21-A A1 .ooveeniiiiiiieenes foeeeeee s L TAFE e 187,763 [o.eniieinnnnn 187,767 |.oevvvvnnnnnnns 172,168 ... 187,764 |ooevveeeeiiiiiins foeeeeieiiinnns [0 R ERRRRR RN 1.065 |...... 1.066 [MON ... [ooeeeiiiiinn 33 | 2,000 |....01/22/2021 ...|....09/25/2065 ...
03464K-AA-6 ..... ANGEL OAK MORTGAGE TRUST 19-5 A1 ... 1.A .. ... 28,639 [... .. 28,640|... e 28,182 e 28,839 [ e e e [ 2.593 ....10/17/2019 ...|[....10/25/2049 ...|...
03466H-AA-1 ..... ANGEL OAK MORTGAGE TRUST 24-3 A1 ... ... 578,904 |... .600,046 |... ... 598,832uuuiiiinnnnnnn880,301 [ o328 i e [ 4.800 ....04/15/2024 ... |....11/26/2068 ...|...
034935-AA-4 ... ANGEL OAK MORTGAGE TRUST 25-4 A1 ... ..641,909 |... .641,918]... 0650,910 [.eenniieeenn 841,909 [ e T e e s 5.855 ...04/09/2025 ... |....04/25/2070 ...|...
042858-AA-8 ..... ARROYO MORTGAGE TRUST 19-2 A1 .... 145,868 . 145,868 142,919). ..3.347 |. ....05/16/2019 . .04/25/2049 ..
07336L-AB-9 ..... OCEANVIEW MORTGAGE TRUST 21-2 A2 1AL 531,825 .518,853 430,000 | ..2.500 |. ...07/26/2021 . .06/25/2051 ..
12659Y-AA-2 ..... COLT FUNDING LLC 22-3 AT ........... .. 1. ... 149,99 . 163,677 159,743 ). .....3.901 |. ....11/16/2022 . .02/25/2067 ..
16160B-All-7 ..... CHASE MORTGAGE FINANCE CORPORA 25-10 A9B . . .. 1,877,8% |... 1,865,650 ... e 1,873,812 1,877,894 s o (862) | [ e 5.500 ...09/09/2025 ... |....07/25/2056 ... |...
17328P-AQ-6 ..... CITIGROUP MORTGAGE LOAN TRUST 20-EXP2 A3 .... 1.A .. ... 347,973 |... .339,382]... 200290,860 [.unnniiinnnnn 347,973 [ e (1,203) [ i o 2.500 ....10/28/2020 ...|....08/25/2050 ... |...
17328P-AX-1 ..... CITIGROUP MORTGAGE LOAN TRUST 20-EXP2 A4 ... 1.A .. ... 115,284 |... .113,128]... e 96,197 [ 115,284 | e (802) [ e [ 2.500 ....10/28/2020 ...|....08/25/2050 ... |...
17332G-AL-1 ..... CITIGROUP MORTGAGE LOAN TRUST 25-INV1 A1 ... .. 1,201,103 |... ... 1,180,038(... 1,196,706 ........eeen. 1,200,684 |oeeeeennniiiiiins foeeeeeen (2,839) [ e [ 6.000 ....09/23/2025 ... |....01/25/2055 ...|...
19685E-AA-9 ..... COLT FUNDING LLC 22-2 A1 ,104,328 |... .. 1,104,332(... 1,039,863 .. 1,104,327 s e e o foeees 2.9% ....02/18/2022 ... |....02/25/2067 ...|...
22757G-AC-7 ..... CROSS MORTGAGE TRUST 24-H8 A1 . ... 852,714 |... .852,7271... 874,359 852,714 s e (D) e e [ 5.549 ....12/13/2024 ... |....12/25/2069 ...|...
227580-AB-7 ..... CROSS 23-H1 A2 ..829,015 ... .829,029]... 829,591 | aa829,029 [ e feeeiiiiiiiie e feenns 6.918 ...07/31/2023 ... |....03/25/2068 ...|...
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31574X-AB-4 ..... ELLINGTON FINANCIAL MORTGAGE T 21-1 A2 .....ovvvvvnns foeneeeee e e LA e 116,346 |..oovennnnnnnne 116,040 s L R ) R (R RN 1.008 |...... 0.985 [MON ..o |ovvvnnniiiiiiinnns [ 1,164 |....02/18/2021 ...|....02/25/2066 ...
33851K-AG-1 ..... FLAGSTAR MORTGAGE TRUST 20-2 A4 .... LA .. 157,39 |... 158,567 |+eveeeeeeenn 182,437 [ 157,395 | e (B9) [ [ [ 3.000 |...... 2.126 ....09/11/2020 ...|....08/25/2050 ... |...
33852F-AE-6 ..... FLAGSTAR MORTGAGE TRUST 21-4 A5 .... LA 504,284 . .0unniennnn 452,831 [ 513,008 i e (1572) e [ [ 2.500 |...... 2.062 ....06/11/2021 ...|[....06/01/2051 ...|...
33852H-AB-8 ..... FLAGSTAR MORTGAGE TRUST 21-8INV A3 ... LA 1,924,282 e 1,604,328 .. 1,952,906 o [ (3,112) | e e 2.500 |...... 2.269 ....08/20/2021 ...|[....09/25/2051 ... |...
33852H-AP-7 ... FLAGSTAR MORTGAGE TRUST 21-8INV A18 .. LA ... 349,860 [.....iiinnnn.. 288,525 (i 354,680 |oeniiiiiiiins o (524) | [ 2.500 |...... 2.284 ....08/20/2021 ...|[....09/25/2051 ... |...
36169K-AA-4 ..... GCAT 22-NaM2 A1 LA .327,931]... rerereeneees e 101 e [ 4.210 |...... 4.245 ....04/28/2022 ... |....02/25/2067 ...|...
36171D-AE-8 ..... GCAT 25-INV1 AS LA .853,015]... 869,367 [..oevvvvvnnnvininn Jovvnnnen (1,180) [ i [ 6.000 |...... 4.980 ....09/23/2025 ... |....02/25/2055 ... |...
362591-AA-9 GS MORTGAGE-BACKED SECURITIES 20-NaM1 A1 . L TA L ... 216,174 |... s e 216,168 [ e e e s 1.382 |...... 1.332 ....08/26/2020 ...|....09/27/2060 ...|...
43762D-AC-3 . HOMES TRUST 25-AFC4 A1 .. .. 1.A Fi 1,236,357 1,229,546 .. 1,236,357 |. ..5.149 |......4.984 ....11/19/2025 . .11/25/2060 .
43762D-AE-9 ..... [HOMES TRUST 25-AFC4 A3 .. .. 1.F Fi 741,814 743,311 ..741,814 | ..5.402 |......5.229 ...11/19/2025 . .11/25/2060 .
46649T-AA-4 ..... JP MORGAN MORTGAGE TRUST 18-3 A1 LA . 369,595 336,735|. ..339,299 |. ......3.500 |......4.945 ....09/03/2024 . .09/25/2048 ..
46650J-AV-6 ..... JP MORGAN MORTGAGE TRUST 18-6 B4 ... .EFE .. . . .579,289|... ...536,225(... 537,940 |oeeeeeeeenniiees foeeeeeeen 1128 | e e 3.900 |...... 5.353 ...09/30/2025 ... |....12/25/2048 ...|...
46654R-AG-T7 ..... JP MORGAN MORTGAGE TRUST 21-INV8 A2 A 1,024,962 |... ... 1,239,561]... ..1,078,418(... 1,028,175 |ovvvveniiiiinnnns fooeeenn 20,931 s [ e 3.000 |...... 5.907 ....05/07/2024 ...|....05/25/2052 ... |...
46656A-AC-1 ..... JP MORGAN MORTGAGE TRUST 22-DSC1 A3 D ... 2,649,489 |... ... 2,680,482|... 2,643,950 ... 2,649,489 |.eoevniiieiiiies foeeeen 1,828 | e e 4.750 |...... 4.923 ....09/15/2025 ... |....01/25/2063 ... |...
46656R-CU-2 ... JP MORGAN MORTGAGE TRUST 23-3 A15A ... A 19,120 [ B11,00T [ 0499,992 | e 3041 | [ 5.000 |...... 5.615 ....03/25/2025 ... |....10/25/2053 ...|...
466910-AH-9 ..... JP MORGAN MORTGAGE TRUST 25-INV1 A5A . AL 6,500,000]............ 6,619,953 |...........c. 8,671,910 [ooooeeeiiiiiiiiies Joernnaee (7,856) [eeeeeeiiiieeee Joeeeniieeeeeennn feeeend 6.000 |...... 5.250 ....10/15/2025 ... |....11/25/2055 ... |...
552747-AA-5 ... MFRA TRUST 21-INV1 A1 ... A 039,328 e 3BT [ 39,328 i e T [ [ [ 0.852 |...... 0.825 ....01/27/2021 ...|....01/25/2056 ...|...
55285K-AA-3 ..... MFRA TRUST 22-INV3 A1 ... A 357,244 ). 359,288 [0 852,892 [ e 812 [ [ [l 6.000 |...... 6.258 ....10/03/2022 ... |....10/25/2057 ...|...
55287G-AA-0 ..... MFRA TRUST 24-NOM3 A1 FE .. LT94,362.ccuenennnn 802,604 [ 794,359 L e (2) [ e [ 5.722 |...... 5.602 ....12/13/2024 ... |....12/25/2069 ...|...
59166E-AB-1 ..... METLIFE SECURITIZATION TRUST 19-1A A1A . AL .. 48,905 ..3.750 |......3.105 ....04/26/2019 . .04/25/2058 ..
617710-AJ-0 ..... MORGAN STANLEY RESIDENTIAL MOR 20-1 A2A A . 293,340 N ..2.500 |......1.962 ....12/11/2020 . .12/25/2050 ..
61772L-AJ-0 ..... MORGAN STANLEY RESIDENTIAL MOR 21-2 A3 . A .1,133,953 ..1 148 599 |. ..2.500 |......2.295 ...05/21/2021 . .05/25/2051 ..
64830D-AB-9 ..... NEW RESIDENTIAL MORTGAGE LOAN 19-2A A1 . A .207,518 ..212,246 |. ..4.250 |......3.480 ....04/09/2019 . 12/25/2057
64831M-AA-0 ..... NEW RESIDENTIAL MORTGAGE LOAN 22-NQM2 A1 . A .2,256,091 ,264,601 2,129,140|. .. 2,256,944 |. ..3.079 |......3.108 ....03/03/2022 . .03/27/2062
64832C-AC-7 ..... NEW RESIDENTIAL MORTGAGE LOAN 25-NOM3 A1 ... A 641,134 |... ...641,1481... 643,856 |... 5.530 |[...... 5.450 ....06/02/2025 ... |....05/25/2065 ... |...
67647L-AA-9 ..... OCEANVIEW MORTGAGE TRUST 21-1 A1 ... AL ... 877,847 |... .861,558 ... ...714,016 ... 2.500 |...... 2.244 ...04/14/2021 ... |....05/25/2051 ... |...
67647L-AU-5 ..... OCEANVIEW MORTGAGE TRUST 21-1 A19 .. A ... 348,985 [... . 344,623 ]... ... 291,0221... . 2.500 |...... 2.321 ....04/14/2021 ... |....05/25/2051 ... |...
67647T-AV-6 ..... OCEANVIEW MORTGAGE TRUST 21-1 A20 .. AL 1,236,224 |... 1,225,691]... ,009,663 ... ....(970) |... 2.500 |...... 2.31 ...06/18/2021 ...|....06/25/2051 ... |...
67647V-AA-T ..... OCEANVIEW MORTGAGE TRUST 21-3 A1 ... A ... 371,9311... 308,238 ... ...(561) |... 2.500 |...... 2.282 ....07/09/2021 ...|....06/25/2051 ... |...
67647V-AU-3 ..... OCEANVIEW MORTGAGE TRUST 21-3 A19 .. AL ...929,8281... 765,946 |... 2.500 2.348 ....07/09/2021 ...|[....06/25/2051 ... |...
67647W-AV-9 ..... OCEANVIEW MORTGAGE TRUST 21-3 A20 A .1,248,665 ,232,108 ,014,949 (. 1,247 121 . ..2.500 |......2.311 ....08/20/2021 . .07/25/2051 ..
73015C-AA-1 ..... PMT LOAN TRUST 24-INV2 A1 . A 910,772 .906, 100 921,957 |. ..910,772 | ..6.000 |......5.833 ....12/16/2024 . .12/25/2059 ..
73015D-AC-5 ..... PMT LOAN TRUST 25-INV4 A3 . A 643,008 .648,071 653,742 |. ..643,008 |. ..5.500 |......5.577 ...04/01/2025 . .03/25/2056 ..
73015J-AA-6 ..... PMT LOAN TRUST 25-INV2 A1 . A .1,541,988 ,508,576 ,539,690 |. ..1,541,988 |. ..6.000 |......5.241 ....12/18/2025 . .02/25/2056 ..
73015K-AB-1 ..... PMT LOAN TRUST 25-INV12 A2 A FE 1,261,914 ,250,000 ,263,428 |. ..1,261,914 |, ......5.500 |......5.179 ....12/03/2025 . .12/25/2056 ..
73015K-BE-4 ..... PMT LOAN TRUST 25-INV12 A29 .... B FE .. .. 1,003,281 |... ..1,000,000... ... 1,004,492(... 1,003,281 |oeeeeeeieeenenns foeeeeeeis s e e 5.500 |...... 5.330 ....12/03/2025 ... |....12/25/2056 ... |...
753917-AB-9 ..... RATE MORTGAGE TRUST 24-J2 A2 .. A .. 491,953 |... . 497,551]... 0501,904 [uunniiii 491,953 [ 3493 [ e [ 5.500 |...... 5.676 ....08/07/2024 ...|....07/25/2054 ...|...
75409Y-AA-2 ..... RATE MORTGAGE TRUST 25-J2 A1 .. AL 931,832 e 948,139 945,955 | [ (289) [ [ [l 6.000 |...... 5.352 ...11/21/2025 ... |....07/25/2055 ... |...
81748J-AU-9 ..... SEQUOIA MORTGAGE TRUST 19-4 A19 . A e 82,459 e 75,803 [l 8444 | o (270) | [ 3.500 |...... 2.412 ....11/06/2020 ...|[....11/25/2049 ...|...
81748X-AA-2 ..... SEQUOIA MORTGAGE TRUST 21-5 A1 ... AL 2,318,226 |... e 2,338,969 [ e (2,349) [ e [ 2.500 |...... 2.352 ....06/21/2021 ...|[....07/25/2051 ... |...
81749P-AB-6 ..... SEQUOIA MORTGAGE TRUST 24-9 A2 ... A - . 412,563 ... 416,689 |...uuueiiennnn 413,788 [ e (B14) e i [ 5.500 |...... 5.304 ....09/05/2024 ...|....10/25/2054 ...|...
81749P-CE-8 ..... SEQUOIA MORTGAGE TRUST 24-9 B1A . 1.0 FE . .. 1,017,143 |... . 996,665 ... ,029,018 | eevvenee e 1,016,915 [ e (228) [ e e 6.000 |...... 5.529 ....12/02/2025 ...|....10/25/2054 ...|...
86358R-XZ-5 ..... STRUCTURED ASSET SECURITIES 02 AL1 A3 SAZ | 2,3%6 |... e ?,385 ... 160 | 1,314 [ 289 | (252) [ e [ 3.450 |...... 2.678 ....04/24/2002 ... |....02/25/2032 ...|...
89173U-AD-9 ..... TOWD POINT MORTGAGE TRUST 17-4 M2 .. 626,484 . 750,000 656,017 |. ......3.250 |......5.580 ...06/20/2023 . .06/25/2057 ..
89175M-AA-1 ..... TOWD POINT MORTGAGE TRUST 18-3 A1 ......eevviiiinnnnns .. 187,437 ... . 177,501]... L 175,208 182,945 o e (2,935) [ i e 3.750 |...... 1.905 ...04/01/2021 ...|....05/25/2058 ...|...
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89175V-AA-1 ... TOWD POINT MORTGAGE TRUST 18-2 A1 ...ceevvveivvinnnnn o s TA i 65,627 | 63,008 | 62,417 [ 83,537 | [ (1,159) [eueiiiiiiiiiines v e 3.250 |...... 1279 [MON L.t v 171 | 2,048 |....03/03/2021 ...|....03/25/2058 ...
89176V-AL-6 ..... TOWD POINT MORTGAGE TRUST 18-5 A1B ... 1.4 ... e (3,262) | e feees 3.250 |...... 2.867 ....09/17/2019 ...|[....07/25/2058 ...|...
89178B-AB-0 ..... TOWD POINT MORTGAGE TRUST 19-4 A2 1.A ... e (A284) [ e e 3.260 |...... 3.075 ....11/04/2019 ...|[....10/25/2059 ...|...
89178W-BB-3 ..... TOWD POINT MORTGAGE TRUST 20-1 A2A L. 1AL . o (8,782) [ e e 3.100 |...... 2.755 ....01/24/2020 ... |....01/25/2060 ...|...
89182N-AA-0 ..... TOWD POINT MORTGAGE TRUST 24-1 A1 .. LA ... 841,2551... LI (G- U F RN AR 4.859 |...... 5.005 ....04/05/2024 ...|....03/25/2064 ...|...
89183F-AB-4 ..... TOWD POINT MORTGAGE TRUST 24-3 A2 1.0 ... 1,000,000 ... L1729 [ e s 5.083 |...... 5.353 ....07/17/2024 ...|....07/25/2065 ... |...
89183G-AA-4 ..... TOWD POINT MORTGAGE TRUST 24-4 A1A ... 1A ... ... 798,879/... 784,042 |oeeviiiiiiiines v 30456 | [ e 4.578 |...... 4.864 ....10/18/2024 ...|....10/27/2064 ...|...
89190K-AA-6 ..... TOWD POINT MORTGAGE TRUST 25-1 A1A ... 1.4 ... .681,126 ... e 678,085 [o.iiiiiiiiiiiee e i 296 [ e s 4.753 |...... 4.779 ....06/23/2025 ... |....06/25/2065 ... |...
92540Y-AB-5 ..... VERUS SECURITIZATION TRUST 25-6 A2 . .1.B . 707,986 ..707,974 |. ......5.670 |......5.59% ....07/08/2025 . .07/25/2070 .
95003K-AB-8 ..... WELLS FARGO MORTGAGE BACKED SE 21- INV1 A e 1AL L...1,042,5%2 |... .. 1,930,766|... .. 1,604,949].............. 1,941,737 [ e (1,082) [ foeeiiiieeeceinnn feeenns 2.500 |...... 2.397 ...10/21/2021 ...|....08/25/2051 ...|...
1059999999. Subtotal - asset-backed securmes flnanC|aI asset-backed
securities - self-liquidating - non-agency residential mortgage-backed
securities (unaffiliated) 63,344,081 63,198,463 59,778,381 63,245,817 5,697 XXX XXX XXX 224,094 1,579,935 XXX 789,872
05492P-AA-6 ..... [BANC OF AMERICA MERRILL LYNCH 19-BPR ANM . 3.B FE 561,432 .561,388 536,467 |. ..536,467 |. L3112 [......3.105 1,456 .. .. 17,470 |....08/14/2020 . ... 562,844
05609D-AA-3 ..... BX TRUST 23-LIFE A . .1.CFE 1,850,000 1,850,000 1,834,528 |. ..1,850,000 |. ......5.045 |......5.007 7,778 |.. ....01/31/2023 . . 1,857,778
065403-BF-3 ..... BANK 19-BN17 AS LA ....1,802,357 |... ... 1,750,000... ... 1,688,734 (...t 1,767,233 |.... e (5,783) [ e feees 3.976 |...... 3.599 |MON ..o foeeeeiiiieees 5,798 |.. . ....03/21/2019 ... |[....04/15/2052 ... [...... 1,755,798 |..
065404-BB-0 ..... BANK 18-BN10 A5 LA ....3,530,898 |... ... 3,500,000... 3,468,133 (... 3,503,317 |.... JURR G IR X ) FOPP R R 3.688 |...... 3.564 [MON ..... ....129 080 [....02/16/2018 ...|....02/15/2061 ...|...... 1,716,303 |..
072924-AD-5 ... BARCLAYS COMMERCIAL MORTGAGE S 25-5C33 A . LA ....3,089,954 |... ... 3,000,000... ... 3,158,622 3,075,762 |.... (19 [ e [ 5.839 [...... 5.093 | MON ..... .... 131,378 |....02/21/2025 ...|....03/15/2058 ...[...... 2,169,867 |..
07336W-BA-6 ..... BARCLAYS COMMERCIAL MORTGAGE S 24-C28 A5 ... LA ... 1,287,447 |... ... 1,250,000(... . 1,289,458 ... 1,283,128 |.... PR 1212 1 PO R R 5.408 |...... 4.992 [MON ..... .. 67,538 |....08/08/2024 ...|....09/15/2057 ...[...
08162V-AG-3 ..... BENCHVARK MORTGAGE TRUST 19-B10 AM LA ....1,287 473 |... ... 1,250,000... ... 1,202,804(.............. 1,262,360 |.... e (BB [ e [ 3.979 |...... 3.601 [MON ..... .. 49,737 |....03/21/2019 ...|[....03/15/2062 ...
081915-AB-6 ..... BENCHVARK MORTGAGE TRUST 24-V12 A3 ... LA ... 1,030,000 |... ...1,000,000... 1,045,900 (... 1,024,020 |.... JUUUR (87 1) 1 FOP A R 5.738 |...... 4.992 [MON ..... .. 57,384 |....12/17/2024 ...|[....12/15/2057 ...
096920-AD-5 ..... BMO MORTGAGE TRUST 24-C10 A5 LA .. 3,882,888 |... .. 3,750,000 ... .. 3,902,686 ......cccn.... 3,870,527 |.... (1188 | s e 5.478 |...... 4.993 | MON ..... . 205,421 |....12/12/2024 ...|....11/15/2057 ...
12515H-BB-0 ..... CD COMMERCIAL MORTGAGE TRUST 17-CD5 AS . LA . 172,464 |... .750,000... 753,105 |.... JU 11X ) FO PP AR R 3.684 |...... 3.312 ....07/24/2017 ...|....08/15/2050 ...|...
337964-AC4 ... FIVE 2023-V1 23-V1 A3 .oeovneieeceen 1A ... 172,498 . 750,000 ..759,380 |. . (4,868) ..5.668 |......4.938 ...02/10/2023 . .02/10/2056 .
465968-AD-7 ..... JP MORGAN CHASE COMMERCIAL MOR 17-JP7 A4 . 1A 1,005, 156 1,000,000 ..1,000,000 |. .(619) ..3.196 |......3.117 ....11/30/2017 . .09/15/2050 ..
87231E-AA-5 ..... TAUBMAN CENTERS COMMERCIAL MOR 24-DPM A 1A ... 148,125 . 750,000 ..748,653 |. . 492 ..4.923 |......5.048 ....12/06/2024 . .12/15/2039 ..
90276E-AH-0 ..... UBS COMMERCIAL MORTGAGE TRUST 17-C1 AS . 1A .2,059,990 2,000,000 ..2,006,989 |. . (6,99) ..3.724 |...... 3.361 ....05/31/2017 . 06/15/2050
94990F-AE-1 ..... WELLS FARGO COMMERCIAL MORTGAG 24-C63 A5 . 1A ... 171,943 . 750,000 . (1,974) ......5.309 |......4.899 ....12/11/2024 . .08/15/2057
95000M-BP-5 ..... WELLS FARGO COMMERCIAL MORTGAG 16-C36 A4 .... LA ... 1,011,484 |... 1,000,000]... JUUUR 10 1 FO P R R 3.065 |...... 2.906 ....08/23/2017 ...|[....11/15/2059 ...|...
95004B-All-1 ..... WELLS FARGO COMMERCIAL MORTGAG 25-C64 A5 .... LA ....1,029,987 |... ...1,000,000... . . JUUUR 70 1-1) N A PURP FOPSRRRRRRUI N 5.645 |...... 5.223 ....02/07/2025 ...|....02/15/2058 ...|...
95004J-AC-8 ..... WELLS FARGO COMMERCIAL MORTGAG 25-5C3 A3 . L TA L ....2,059,984 |... .. 2,000,000]... .. 2,126,745(.............. 2,048,993 |.... L (10,991) | e v 6.0% |...... 5.341 [MON ..... 111 760 [....01/10/2025 ...|....01/15/2058 ...|...
1079999999. Subtotal - asset-backed securltles flnanC|aI asset-backed
securities - self-liquidating - non-agency commercial mortgage-backed
securities (unaffiliated) 28,554,080 27,911,388 28,192,717 28,287,608 (24,921) (79,955) XXX XXX XXX 109,278 1,268,271 XXX XXX 19,321,953 XXX
036011-AQ-7 ..... ANNISA CLO LTD 16-2A ARR ...ceevvvvenieiiinninieeiennns foeeeeeee e L TAFE e 126,970 |vvvvennnns 126,970 [c.eviivinnnnn 126,966 [...unovvviinnnnns 126,970 |ovvvvvviiiiiiinn oo s e o 4.748 |...... 4.751 ....07/12/2024 ...|....07/20/2031 ...|......... 128,546 |............
072921-AA-7 ..... BDS LTD 25-FL14 A .. 1.AFE ..|. ....1,995,000 ... ...2,000,000... ... 1,996,966(.............. 1,995,804 [.ooveeieeeiiiieen e 804 [ e [ 4.955 |...... 5.106 ....02/21/2025 ... |....10/17/2042 ...|...
081790-AC-4 ..... BENEFIT STREET PARTNERS CLO LT 25-43A B ... .. 1.CFE ..|. ... 3,000,000 ... ... 3,000,000... ... 3,004,987 (...cccvnnnnnnn 3,000,000 |.ovvevrneiiriinnn fovvererrrriniinnes foervviniiiiien feeeiii [ 5.815 |...... 5.890 ....08/20/2025 ... |....10/20/2038 ...|...
12574J-AE-9 CIFC FUNDING LTD 25-3A B .. 1.C FE ..|.. ... 1,000,000 |... ..1,000,000... .. 1,007,933(.....ccceennen 1,000,000 [...oeeeeemenieeee Joermmmieeeeeenne fereeeeeeiniiieee oo e 5.670 |...... 5.753 ...04/15/2025 ... |....07/21/2038 ...
262450-BN-2 ..... [DRYDEN SENIOR LOAN FUND 16-43A B2R2 .. 1.CFE .. .1,684,625 1,750,000 1,629,894 |. ..1,686,853 |. ..3.093 |......4.270 ....11/18/2025 . .04/20/2034 ..
26251L-AC-8 ..... DRYDEN SENIOR LOAN FUND 18-64A A .. 1.AFE .. . 84,596 .. 84,5% . 84,595]. 84,59 |. ..4.899 |......4.979 ....03/20/2018 . .04/18/2031 .
26251N-AB-6 ..... DRYDEN SENIOR LOAN FUND 18-60A A .. 1T.AFE .. 603,958 . 603,958 604,189 . ..603,958 |. ..4.984 |......5.063 ...07/16/2018 . .07/15/2031 .
36319X-BE-6 ..... GALAXY CLO LTD 18-25A BRR ... .. 1.B FE .. 2,000,000 2,000,000 .1,998,993|. ..2,000,000 |. ......5.218 |......5.480 ....08/13/2025 . .04/25/2036 ..
76761R-BJ-7 ..... RISERVA CLO LTD 16-3A BRS ... .. 1.CFE ..|.. .. 1,500,000 |... .. 1,500,000]... .. 1,500, 147.............. 1,500,000 J.eveeeviiiiinnnns foovviiiiiinns Joiiiiiniiiiins i o 5.118 |...... 5.176 ...12/12/2025 ...|....01/18/2034 ...|...
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92916X-AJ-6 ..... VOYA CLO LTD 13-3A ATRR ...eevvvveniiiiiiininiiiiiininnes foreeeeee e CLAFE 601,001 |..evvennnnns 601,001 [.....ccvunnnnns 601,057 [...ccvvnnnnnnnns 601,001 |ovveeviiiiinnns foovviviiiiinns Joiiiniiiiins o o 5.081 |...... 5.166 [JAJO ... oeeiiiiiiiinnns 6,454 |..nnns 37,675 |....08/30/2018 ...]....10/18/2031 ...|.......... 37,007 foiiiiennnns
1099999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency - CLOs/CBOs/CDOs
(unaffiliated 12,596, 150 12,666,525 12,585,727 12,599, 182 3,032 XXX XXX XXX 103,655 216,738 XXX XXX
02008D-AC-3 ..... ALLY AUTO RECEIVABLES TRUST 22-3 A3 ....cevvvnnvvvrens foeneeeee s CLAFE e 83,919 | 683,028 83,957 [ 63,928 | e (B13) s e 5.070 |...... 5.078 ....12/06/2022 ...|[....04/15/2027 ...
06428A-AC-2 ..... BANK OF AMERICA AUTO TRUST 23-1A A3 LA FE L[ 467,488 | 467,500 [ 470,778 e BB7 496 | e (TT8) | e 5.530 |[...... 5.532 ....07/25/2023 ... |....02/15/2028 ...|...
14043K-AH-8 ..... CAPITAL ONE PRIME AUTO RECEIVA 23-1 A3 . L TAFE 300,353 |0 300,410 [onnn e 301,319 e 000300,401 e [ (B11) s e e 4.870 |...... 4.878 ....02/13/2023 ... |....02/15/2028 ...|...
14318D-AC-3 ..... CARMAX AUTO OWNER TRUST 23-1 A3 L TAFE [ 605,271 | 605,321 ... 606,599 . 805,316 | e (1,834) | e e 4.750 |...... 4.754 ...01/19/2023 ... |....10/15/2027 ...|...
20268I-AA-2 ..... COMMONBOND STUDENT LOAN TRUST 21-AGS A ... L TAFE o 347,308 | 347,385 [ 298,235 el 347,303 s [ (3B) s e e 1.200 |...... 1.206 ....03/10/2021 ...|[....03/25/2052 ... |...
21872N-AA-8 ..... COLONY AMERICAN FINANCE LTD 19-3 A .. 1.AFE ..|. . wevennneneeees 05,560 [ouuuiiiiiiinii 86,506 [oeieiiiiieiieiin e T L e e 2.705 |...... 2.674 ....11/05/2019 ...|[....10/15/2052 ... |...
33768E-AA-O ..... FIRSTKEY HOMES TRUST 22-SFR3 A .. .AFE ..|. .241 804 i 241,246 288,921 | [ 38T | e 4.250 |...... 6.130 ....11/16/2022 ...|....07/17/2038 ...|...
33768N-AA-0 ..... FIRSTKEY HOMES TRUST 22-SFR1 A .. 1. 2,281,597 |.eevvneeee 2,275,861 [ceneee i 2,236,306 [oeeeeneiiiiieienn e 20,025 [ e [oeees 4.145 |...... 5.506 ....12/20/2022 ...|....05/19/2039 ...
345295-AD-1 ..... [FORD CREDIT AUTO ONNER TRUST 22-D A3 . .. 1. . 215,764 ..5.270 |......5.276 ... 11/17/2022 . .05/17/2027 .
437300-AA-4 ..... HOME PARTNERS OF AMERICA TRUST 21-1 A .. .. 1. . 954,338 ..1.698 |......3.259 ....09/23/2024 . .09/17/2041 .
43730X-AB-0 ..... HOME PARTNERS OF AMERICA TRUST 21-3 B .. .. 1. . .673,870 N ......2.649 |......4.681 ....09/23/2024 . .01/17/2041 .
437310-AC-2 ... HOME PARTNERS OF AMERICA TRUST 19-1B .. .. 1.AFE ..|. ... 381,079 [... .381,090]... ... 3713,120|... 381 (V7SI P FEUUTRRRUPUTR TUURRPPRRTRP ISPUPTRRRPPPTR 3.157 |...... 3.134 ...07/24/2019 ... |....09/17/2039 ...|...
58770A-AC-7 ..... MERCEDES-BENZ AUTO RECEIVABLES 23-1 A3 . .. .AFE ..|. .. 255,468 |... . 255,4991... ... 255,924 1... 205,494 |oveviiiiiiiiiiin e (B25) [ e [ 4.510 |...... 4.515 ...01/18/2023 ...|....11/15/2027 ...|...
639428-AA-2 ..... NAVIENT STUDENT LOAN TRUST 21-A A .. 1.AFE ..|. L 171,813 ... .171,838]... ... 156,985(... e 171815 [ e (D) [ e s 0.840 |...... 0.845 ....01/19/2021 ...|[....05/15/2069 ... |...
68269M-AA-2 ..... ONEMAIN FINANCIAL ISSUANCE TRU 21-1A A1 ... .. 1.AFE ..|. ....2 999,210 |... ... 3,000,000... 2,919,239 [ 2,999,843 |ooevviiiiiiiiiins [ 138 s e e 1.550 |...... 1.555 ....05/17/2021 ...|....06/16/2036 ...|...
6826911-AC-8 ..... ONEMAIN FINANCIAL ISSUANCE TRU 21-1A B .... .. 1.C FE ..|.. ...1,249,322 (... ..1,250,000... L 1,183,132 1,289,774 oo o 9 [ e [eeeens 1.950 |...... 1.959 ....05/17/2021 ...|....06/16/2036 ...|...
T4332H-AC-0 ..... PROGRESS RESIDENTIAL TRUST 24-SFR5 B ... .. 1.DFE ..|. ... 670,320 |[... .750,000... 712,546 889,961 [ [ TE24 L e [ 3.250 |...... 5.652 ....07/24/2024 ...|....08/09/2029 ...[........ ..
74334J-AC4 ... PROGRESS RESIDENTIAL TRUST 24-SFR4 B ... .. 1.D FE ..|. ...671,245 |... .750,000... ... 715,301 1... werrneeeeeennnnn e 1124 L e [ 3.325 |...... 5.701 ...06/20/2024 ...|....07/17/2041 ...|......... 752,078 |..
85520A-AC-3 STAR 2024-SFR4 TRUST 24-SFR4 B .. 1.DFE ..|. .. 1,250,000 |... 1,250,000(... ....1,253,904/... 1,250,000 feeniiiiiiiiinins e e e e 5.780 |...... 5.868 ....09/18/2024 ...|....10/17/2041 ...|...... 1,256,094 |..
88164A-AC-8 ..... [TESLA SUSTAINABLE ENERGY TRUST 24-1A A3 .. 1.AFE .. .. 749,636 . 750,000 762,422 |. ..749,6% |. ..5.290 |......5.299 ....11/01/2024 . .06/20/2050 .
891940-AC-2 . TOYOTA AUTO RECEIVABLES OWNER 23-A A3 .. .. T.AFE .. 513,640 . 513,640 514,777). ..513,640 |. ..4.630 |......4.630 ....01/24/2023 . .09/15/2027 ..
892310-AA-1 ..... TOYOTA AUTO LOAN EXTENDED NOTE 23-1A A . .. 1.AFE .. 749,805 . 750,000 767,315). ..749,878 |. ..4.930 |......4.935 ....07/18/2023 . .06/25/2036 ..
895975-AA-8 ..... TRICON RESIDENTIAL 24-SFR4 A ... .. T.AFE .. .2,142,891 .2,232,381 2,213,516 |. ..2,159,975 |. ..4.300 |......5.171 ....10/30/2024 . 11/17/2041
89612L-AB-2 ..... TRICON AMERICAN HOMES 19-SFRT B ..eeeeeeeiiiieeeeees feeeeiiee ] 1.AFE .. ... 499,979 .500,000 ... 497,510 . .....2.999 |......2.977 ...09/16/2019 . .03/17/2038
89616V-AA-8 ..... TRICON RESIDENTIAL 24-SFR2 A C1AFE L. ....1,203,843 |... 1,246,054 ... o 1,245,866 (... 1,218,169 | o934 L [ 4.750 |...... 5.634 ....06/22/2024 ... |....06/17/2040 ...|...
89616Y-AB-0 ..... TRICON RESIDENTIAL 24-SFR3 B .1.DFE ..|. ....1,465,940 |... 1,500,000 ... oo 1,502,956 (... 1,473,658 o o558 [ s [ 5.000 |...... 5.467 ....07/26/2024 ...|....08/17/2041 ...|...
98163V-AD-0 ..... WORLD OMNI AUTO RECEIVABLES TR 22-D A3 .... .. 1.AFE ..|. s . 0 259,0820unnieiennnnn 260,129 [0 289,077 i o (856) | e s 5.610 |...... 5.617 ....11/09/2022 ...|....02/15/2028 ...
98164J-AD-6 ..... WORLD OMNI AUTO RECEIVABLES TR 23-A A3 ......ccovveen fooeeiinnnnnnnnn]s TAFE s 584,903 |......ccennnnns 585,002)....uneeeeen... 586,399 [ iiininn 584,989 | [ (1,189) | [ | 4.830 |...... 4.837 ...02/07/2023 ... |....05/15/2028 ...
1119999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - other financial asset-backed securities - self-
liquidating (unaffiliated) 21,775,735 22,363,006 21,964,839 21,975,186 111,823 XXX XXX XXX 52,820 842,942 XXX XXX 17,255,560 XXX
1209999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating 190,040,815 189,506,420 183,968,847 189,834,894 (24,682) 5,636 XXX XXX XXX 715,742 6,127,978 XXX XXX 42,029,432 XXX
1409999999. Subtotal - asset-backed securities - financial asset-backed
securities - not self-liquidating XXX XXX XXX XXX
12530M-AE-5 ..... CF HIPPOLYTA ISSUER LLC 21-1A A1 ... .. 1.E FE ..|.. .698,495]............... 560,605|.....cceenennn 898,393 | e (72) | e [ 10530 [ 1.531 |MON ..... ....03/10/2021 ...|[....03/15/2061 ...|...
30332Y-AC-5 ..... FIP MASTER FUNDING LLC 24-1A A1 .... .. T.AFE ..|. CTAT,TA3 e 750,693 [ TAT 51 L e B0 L [ [ 4.880 L 4.889 ...10/01/2024 ...|....10/15/2054 ...|...
55446M-AA-5 ..... MACH | 19-1 A .. 1.F FE ..|.. ... 18,375]... e 18,874 o e (125) [ e 80474 3.475 ....10/04/2019 ...|[....10/15/2039 ...
629174-AB-9 ..... NMABS ISSUER | LLC 25-1A B .. 1.CFE .. .1,249,398 1,249,740 1,248,068 . ... 5.336 ....11/18/2025 . .11/22/2055 ..
63943B-AA-1 ..... NAVTR 2021=1 A oeiereiiiiiiiiiiiaeeeernnnaeseerrnnneees foeneneeeseeeeees 1.FFE ..|. ...501,818 |... .501,840... L 479,308 501,829 [ e (79) [ e [ 2771 2.772 ...11/05/2021 ...|....11/15/2046 ...|...
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

SCHEDULE D - PART 1 - SECTION 2

Showmg All Long-Term BONDS - ASSET-BACKED SECURITIES Owned December 31 of Current Year

1 2 3 4 5 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20 21
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change Origin-
and Current Other- in ation
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated Ballon
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual [ Payment Pay-
CuUsIP Asset |istrative Actual Par Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at ment
Identification Description Code | Symbol Cost Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity %
827304-AA-4 ..... PROJECT SILVER 19-1 A .. 2.AFE . 582,857 |.evveneeenn ST4,692 [ 582,857 s [ () [ [ [ 3.967 |......3.967 [MON ..... ..1,028 |.. . 23,122 |....06/27/2019 ...|[....07/15/2044 ... ...468,583 |...
94354K-AA-8 ..... WAVE USA 19-1 A .2.AFE. 443,933 (..o 43347 43,927 s e (14D) | e 3.597 |...... 3.598 IMON ..... foeeiiiiiiiiiiieees 710 . 15,968 |....09/30/2019 ... |[....09/15/2044 ... 325,813
1519999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient - lease-backed securities -
practical expedient (unaffiliated) 4,302,170 4,302,983 4,124,388 4,302,29% (461) XXX XXX XXX 6,609 107,492 XXX XXX 3,179,171 | XXX
1609999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient 4,302,170 4,302,983 4,124,388 4,302,29% (461) XXX XXX XXX 6,609 107,492 XXX XXX 3,179,171
12510H-AZ-3 ..... CAPITAL AUTOMOTIVE REIT 24-3A A1 . .. 1.AFE .. .. 934,048 |.. .950,000... ...928,398(.. 936,783 |... ....09/27/2024 ...|....10/15/2054 ... 487,214 |...
12530M-AG-0 ..... CF HIPPOLYTA ISSUER LLC 21-1A B1 . .. 1.G FE .. .. 471,206 |.. L471,224)... ... 287,364 /.. 471,208 |... ...03/10/2021 ... |....03/15/2061 ... ..21,102 ...
23802Y-AA-5 ..... DATABANK ISSUER I LLC 25-1A A2 .. e LG FE e 1,999,932 |............ 2,000,000]......cc.... 1,973,047{.. 1,999,936 ....09/11/2025 ... |....09/27/2055 ...
T6134K-AA-2 ..... RETAINED VANTAGE DATA CENTERS 23-1A A2A G FE e 1,000,000 |............ 1,000,000 ... 996,637 .. 1,000,000 ....09/26/2025 ...|....09/15/2048 ...
76134K-AM-6 ..... RETAINED VANTAGE DATA CENTERS 25-1A A2A . .. 1.G FE .. .. 750,000 |.. .750,000... ... 742,038 (.. 750,000 |... ....08/20/2025 ...|....08/15/2050 ...
86212X-AB-6 ..... STORE MASTER FUNDING LLC 19-1 A2 ....oivvvvvvnnnniiinns fonnns .. 1.AFE .. 469,203 469,209 401,005).. ... 469,206 ...11/06/2019 ... |[....11/20/2049 ...
1719999999. Subtotal - asset-backed securltles non-| flnanC|aI asset—
backed securities - full analysis - lease-backed securities - full analysis
(unaffiliated 5,624,389 5,640,433 5,328,489 5,627,133 XXX XXX 4,363,838 XXX
01983K-AA-2 ..... ALLO ISSUER LLC 23-1A A2 ...viiviiiiiiiiiiiieeeceenes foeeeeeee e .1.GFE .. 728,440 ....06/16/2023 ...|[....06/20/2053 ... [......... 753,875 |oeveunnnnns
209031-AA-1 ..... CONSOL IDATED COMMUNICATIONS LL 25-1A A2 . .1.GFE .. ... 171,437 ....09/04/2025 ...|....05/20/2055 ... [......... 415,672 |oeeeeennnnns
86613X-AN-5 ..... SUMMIT ISSUER LLC 25-1A A2 CAGFE 1,999,986 |............ 2,000,000 ...11/05/2025 ... |....11/20/2055 ...|...... 2,008,680 |............
1739999999. Subtotal - asset-backed securities - non-financial asset—
backed securities - full analysis - other non-financial asset-backed
securities - full analysis (unaffiliated) 3,482,468 3,500,000 3,524,348 3,499,863 6,776 XXX XXX XXX 5,979 70,180 XXX XXX 3,178,227 XXX
1809999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis 9,106,857 9,140,433 8,852,837 9,126,996 9,613 XXX XXX XXX 14,421 188,088 XXX XXX 7,542,065 XXX
1889999999. Total - asset-backed securities (unaffiliated) 203,449,842 202,949,836 196,946,072 203,264, 186 (24,682) 14,788 XXX XXX XXX 736,772 6,423,558 XXX XXX 52,750,668 XXX
1899999999. Total - asset-backed securities (affiliated) XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 203,449,842 202,949,836 196,946,072 203,264, 186 (24,682) 14,788 XXX XXX XXX 736,772 6,423,558 XXX XXX 52,750,668 XXX
2009999999 - Total long term bonds - issuer credit obligations and asset -
backed securities 346,009,076 341,672,703 332,248,842 342,996,813 (12,662) (354,849) XXX XXX XXX 2,263,443 11,592,513 XXX XXX 169,893,304 XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 164,920,347 1B .. 11,536,020 1D ..$.............. 8,740,444 1E.$ ... 1,236,333 1F..$.............. 1,322,017 1G.$.............. 7,721,007
1B 2A..$. 1,026,784 2B ..
1C 3A..8.
1D 4A .8
1E 5A...$.
1F 6..... $.
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SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

1 2 3 4 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 19 20
8 10 11 12 13 14 15 16 17 18 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Restricted Number Value Adjusted Obtain Amount Nonadmitted Valuation (Amor- | Temporary |Book/Adjusted| Adjusted | Admin-
Identi- Asset of Per Carrying Fair Received Declared Declared But [ Cumulative | Increase/ | tization)/ |Impairment |Carrying Value| Carrying |istrative Date
fication Description Code Shares Share Value Value Fair Value Actual Cost During Year | But Unpaid Unpaid Undeclared | (Decrease) | Accretion |Recognized| (14 + 15 - 16) Value Symbol | Acquired
020002-78-8 .. |ALLSTATE CORP 7.375% 25,000.000 . . |.. 2.C FE ..|.. 05/15/2023 ..
06055H-80-6 .. [BANK OF AMERICA CORP 4.25% .......... 36,250.000 . . |- 2.B FE ..|.. 04/30/2025 ..
14040H-78-2 ... |CAPITAL ONE FINANCIAL CO 4.800% .... 23,000.000 ...(5,060)f... . |.. 3.A FE ..|.. 04/07/2020 ..
48128B-52-3 ... | JPMORGAN CHASE & CO 4.20% .... . ...7,000.000 |.. .... 4,200 .. 2.A FE ..|..05/01/2025 ..
48128B-54-9 ... [ JPMORGAN CHASE & CO 4.625% .......... . |- 2.A FE ..|.. 10/31/2025 ..
493267-84-3 ... |KEYCORP 6.200% . . |- 3.A FE ..|.. 03/20/2023 ..
61762V-86-1 .. [MORGAN STANLEY 4.25% . 36,000.000 .649,500 |. .. 2.C FE ..|.. 03/31/2025 ..
808320-69-5 ... | TRUIST FINANCIAL CORP 4.75% . ..15,000.000 .384,300 |. .. 2.C FE ..|..08/12/2020 ..
94988U-12-8 ... [WELLS FARGO & COMPANY 4.700% ..24,000.000 |.. .602,530 |. .. 2.B FE ..|.. 10/27/2020 ..
95002Y-20-2 ... [WELLS FARGO & COMPANY 4.375% ........ . A 10,000.000 .. 181,000.... . |.. 2.B FE ..|..05/05/2022 ..
4019999999. Subtotal - preferred stock - industrial and miscellaneous (unaffiliated)
perpetual preferred 4,154,600 XXX 4,154,600 4,466,428 222,369 21,086 (87,800) (87,800 XXX XXX
ENTERGY ARKANSAS INC 4.875% 09/01/66
29364D-10-0 ... [.eeeereiereiiiiiieeeeeeiieeeeeeeieeeees [ | 31,416.000 676,266 676,266 |.... . |- 1.F FE ..|.. 07/22/2025 ..
842587-88-3 ... [SOUTHERN CO 4.200% .......eevvevennnnnnn [eeveeeininnennns K 37,500.000 |.. 685,925 .685,925].... . |.. 2.C FE ..|.. 11/07/2025 ..
4029999999. Subtotal - preferred stock - industrial and miscellaneous (unaffiliated)
redeemable preferred 1,362,191 XXX 1,315,561 1,362,191 49,537 XXX XXX
4109999999. Total - preferred stock - industrial and miscellaneous (unaffiliated) 5,516,791 XXX 5,470, 161 5,828,619 271,906 21,086 (87,800) (87,800 XXX XXX
4409999999. Total - preferred stock - parent, subsidiaries and affiliates XXX XXX XXX
4509999999 - Total preferred stocks 5,516,791 XXX 5,470, 161 5,828,619 271,906 21,086 (87,800) (87,800 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS .. 1B .. 1C..$... 1D o$ TE .8 i LS TR 676,266 1G..$ ..o
1B 2A .8 .618,890 2B .. 2C..$.
1C 3A..$. .669,870 3B .. 3C..$.
1D 4A .8 . . 4B.. 4C ..%.
1E 5A...$ ... 5C..$....
1F 6..... $
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 3 4 5 Fair Value 8 Dividends Change in Book/Adjusted Carrying Value 16 17
6 7 9 10 11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- [ Total Changein| Change in SVO
CusIP Restricted Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admin-
Identi- Asset of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date istrative
fication Description Code Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (12-13) Value Acquired | Symbol
31337#-10-5 ... [FEDERAL HOME LOAN BANK - CINCINNATI .....ccevvvvvveenns RF.eoiiiiiiiins foveeiiiiiiiiiiiees 4,155.000 |...oovveiiiiinnnnnns 415,500 |........ 100.000 [....eevvvvennees 415,500 |..eveeeeniinnnnnnens 415,500 [...eveeiiiiiiiiiiiiiiiiiis feiiiiiiiiiiinees 34,052 |ooeiiiiiiiiiiiiiiiiieens e | | | .. 04/14/2025 ..|.ceoee onnnn
5029999999. Subtotal - common stock - industrial and miscellaneous (unaffiliated) other| 415,500 XXX 415,500 415,500 34,052 XXX XXX
5109999999. Total - common stock - industrial and miscellaneous (unaffiliated) 415,500 XXX 415,500 415,500 34,052 XXX XXX
360877-44-5 ... |POLEN OPPORTUNISTIC HIGH YIELD FD- INST .......occ..e. | .................. 879,391.000 [......cevvnnnnnnsd 6,155,737 |.......... 7.000 |oeeiiiiinnnn 6,155,737 |.coiiiiiinnnnnn 6,302,613 [....uvvvviiiiiiiiiiiiiii foiiiiiiiiiinns 489,594 [ i (211,185)].eeeeveeeeeeeeeieeiiiees foiiiiiiiinnns (211,165) [ovvvvveeniiiiiiiinnnnnns L. 12/31/2025 .| .ooees aenlls
5329999999. Subtotal - common stocks - mutual funds - designations not assigned by
the SVO 6,155,737 XXX 6,155,737 6,302,613 489,594 (211, 165) (211, 165) XXX XXX
5409999999. Total - common stocks - mutual funds 6,155,737 XXX 6,155,737 6,302,613 489,504 (211, 165) (211,165) XXX XXX
5609999999. Total - common stocks - unit investment trusts XXX XXX XXX
5809999999. Total - common stocks - closed-end funds XXX XXX XXX
46137V-35-7 ... [ INVESCO S&P 500 EQ WEIGHT ETF ......oovvvivvnnnniniiiiinns | eevnnieeeeeens o 10,790.000 ....oevvvvennnnnns 2,066,932 |........ 191.560 |....oooeeenns 2,066,932 |....cooeeeennnnn 1,867,665 |.eneeeiiiiiniiiiiiiins Jevviiieeiiinnn 33,840 .. 02/20/2025 .| .ceeee annnns
464287-20-0 ... | ISHARES CORE S&P 500 ETF ..9,200.000 |..................6,301,448 |........ 684.940 |...............6,301,448 |..........oeeeee 1,313,484 [oeeee [, 73,967 .. 12/14/2012 ..
464287-50-7 ... | ISHARES CORE S&P MIDCAP ETF . .67,395.000 .. 12/23/2025 ..
464287-80-4 ... | ISHARES CORE S&P SMALL-CAP ETF .15,730.000 .. 12/23/2025 ..
46432F-84-2 ....| ISHARES CORE MSCI EAFE ETF .. .20,270.000 .. 12/23/2025 ..
46435G-32-6 .... [ ISHARES CORE MSCI DEV MKTS ..........ooooeiiiiiiiiiiiiins ....39,685.000 |... .. 05/28/2025 ..
78462F-10-3 ... [SPDR S&P 500 ETF TRUST . ..5,500.000 |... . .. 12/14/2012 ..
922908-36-3 .... | VANGUARD S&P 500 ETF ... .10,075.000 . 4,767,669 . .. 08/21/2025 ..
922908-76-9 ... [ VANGUARD TOTAL STOCK MKT ETF ...32,855.000 |... . 11,015,297 ... 335.270 . 11,015,297 1,406,769 |... [P AT 123,423 |.. .. .. 12/22/2008 ..
5819999999. Subtotal - common stocks - exchange traded funds 40,877,646 XXX 40,877,646 20,660,128 10,964 523,585 4,299,426 4,299,426 XXX
5979999999. Total - common stocks - parent, subsidiaries and affili‘ates XXX XXX
5989999999 - Total common stocks 47,448,883 XXX 47,448,883 27,378,241 10,964 1,047,231 4,088,261 4,088,261 XXX XXX
5999999999 - Total preferred and common stocks 52,965,674 XXX 52,919,044 33,206,860 32,050 1,319,187 4,000,461 4,000,461 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.§.. D8 i TE .8 e TF 8 e 168 e,
1B 2C..$ ..
1C 3C..$..
1D 4C ..$ ..
1E 5C .8 e,
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SCHEDULE D - PART 3

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

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

1 2 3 4 5 6 7 8
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
01170R-RJ-3 . ..| ALASKA ST HSG FIN CORP MTGE RE ..01/08/2025 ... [RAYMOND JAMES & ASSOCIATES INC. . 1,027,690 |.. . 1,000,000 .6,597
442349-JU-1 ......... [HOUSTON TX ARPT SYS REVENLE .... ..08/13/2025 ... [WELLS FARGO SECURITIES LLC .. 773,010 |.. . 750,000 115
60534X-T5-5 . ..[MISSISSIPPI DEV BK SPL OBLIG .. ..06/09/2025 ... [WELLS FARGO SECURITIES LLC . 741,540 |.. . 750,000
641279-F5-8 . ..|NEVADA ST HSG DIV SF MTGE REVE ..03/06/2025 ... [J.P. MORGAN SECURITIES LLC . .788,866 |.. . 750,000
781741-FR-9 . ..|RURAL WTR FING AGY KY PUBLIC P ..06/11/2025 ... [WELLS FARGO SECURITIES LLC . .695,000 |.. .695,000
914318-5P-1 . ..|UNIV OF IDAHO ID REVENUES ...... ..08/15/2025 ... [WELLS FARGO SECURITIES LLC .. . 780,503 |.. . 750,000
917437-HI-0 . .| UTAH HSG CORP SF MTGE REVENUE . ..01/08/2025 ... [RAYMOND JAMES & ASSOCIATES INC . 1,083,750 |.. . 1,000,000
928077-LB-0 VIRGINIA ST PORT AUTH PORT FAC .. ...08/14/2025 ... [BOFA SECURITIES INC. 1,021,520 |.. .... 1,000,000 |..
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 6,861,879 6,695,000
025816-EM-7 . .| AMERICAN EXPRESS CO ....10/20/2025 ... |CITIGROUP GLOBAL MARKETS INC. ... ....750,000 |.. 750,000 |..
03027X-CR-9 . .. | AMERICAN TOWER CORP .. ..12/02/2025 ... [BARCLAYS CAPITAL INC. .... .996,850 .. . 1,000,000
06406R-CJ-4 . ..|BANK OF NY MELLON CORP . ..06/03/2025 ... MORGAN STANLEY & CO. LLC . . 3,250,000 |.. . 3,250,000
071813-DD-8 . ..| BAXTER INTERNATIONAL INC . ..12/10/2025 ... [CITIGROUP GLOBAL MARKETS INC. . 1,000,540 |.. . 1,000,000
134462-AA-8 . ..| CAMPBELLS COMPANY/THE ..12/11/2025 ... [CITIGROUP GLOBAL MARKETS INC. .997,840 |.. . 1,000,000
172967-QJ-3 . ..[CITIGROUP INC ....... ..12/03/2025 ... [CITIGROUP GLOBAL MARKETS INC. .500,000 |.. .500,000
20268J-BE-2 . ..| COMMONSPIRIT HEALTH .. ..10/17/2025 ... |BOFA SECURITIES INC. ... .750,000 |.. . 750,000
46647P-FE-1 . ..| JPMORGAN CHASE & CO ..10/15/2025 ... [J.P. MORGAN SECURITIES LLC . .750,000 |.. . 750,000
571676-BA-2 . .|MARS INC ........... ..03/05/2025 ... [J.P. MORGAN SECURITIES LLC . .748,688 |.. . 750,000
61747Y-FT-7 . ..| MORGAN STANLEY ... ..06/03/2025 ... MORGAN STANLEY & CO. LLC . .99,440 |.. . 1,000,000
668444-AT-9 . .| NORTHWESTERN UNIVERSITY ..03/11/2025 ... BARCLAYS CAPITAL INC. .. . 2,000,000 |.. . 2,000,000
744320-BJ-0 . .| PRUDENTIAL FINANCIAL INC .. ..09/08/2025 ... [HSBC SECURITIES (USA) INC. .370,688 |.. . 375,000
902973-AZ-9 . .. | US BANCORP ...01/21/2025 ... [MIZUHO SECURITIES USA LLC ... 247,500 |.. ....250,000 |..
0089999999. Subtotal issuer credit obligations - corporate bonds (unaffiliated) 13,358,546 13,375,000
0489999999. Total - issuer credit obligations (unaffiliated) 20,220,425 20,070,000
0499999999. Total - issuer credit obligations (affiliated)
0509999997. Total - issuer credit obligations - Part 3 20,220,425 20,070,000
0509999998. Total - issuer credit obligations - Part 5 369,994 375,000
0509999999. Total - issuer credit obligations 20,590,419 20,445,000
31320V-D4-4 ......... [UMBS - POOL SD7323 . ..04/10/2025 ... [WELLS FARGO SECURITIES LLC .... .935,478 |.. . 965,967
3132E0-D2-5 . ..|UMBS - POOL SD3721 . ..12/03/2025 ... [NOMURA SECURITIES INTERNATIONAL . 1,662,384 |.. . 1,646,180
3140QV-VC-5 . ..|UMBS - POOL CB9610 . ..02/21/2025 ... [J.P. MORGAN SECURITIES LLC .... . 1,942,767 |.. . 1,991,305
3140W0-XH-3 . ..| UMBS - POOL FA0679 . ..03/31/2025 ... [WELLS FARGO SECURITIES LLC . . 2,881,965 |.. . 2,936,216
3140W3-LW-7 . ..| UMBS - POOL FA3040 . ..09/30/2025 ... [WELLS FARGO SECURITIES LLC . . 1,979,171 .. . 1,942, 447
31427P-ZL-1 . ..| UMBS - POOL SL2546 . ..12/03/2025 ... [NOMURA SECURITIES INTERNATIONA . 1,976,181 |.. . 1,961,166
3142GV-EC-1 . .. | UMBS - POOL RJ4630 . ....08/25/2025 ... |NOMURA SECURITIES INTERNATIONAL INC 4,040,000 |.. .... 4,000,000 |..
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 15,417,946 15,443,281
034935-AA-4 .........[ANGEL OAK MORTGAGE TRUST 25-4 A1 ....04/09/2025 ... |J.P. MORGAN SECURITIES LLC .. 749,989 |.. 750,000 ..
16160B-All-7 . ..| CHASE MORTGAGE FINANCE CORPORA 25-10 A9B . ..09/09/2025 ... [J.P. MORGAN SECURITIES LLC . . 2,013,125 |.. . 2,000,000
17332G-AL-1 . ..| CITIGROUP MORTGAGE LOAN TRUST 25-INV1 A1 . ..09/23/2025 ... [WELLS FARGO SECURITIES LLC . . 1,332,403 |.. . 1,309,035
36171D-AE-8 . ..| GCAT 25-INV1 A5 .. ..09/23/2025 ... [BOFA SECURITIES INC. ... 917,821 |.. .900,273
43762D-AC-3 . .. |HOMES TRUST 25-AFC4 A1 . ..11/19/2025 ... [J.P. MORGAN SECURITIES LLC . . 1,250,000 |.. . 1,250,000
43762D-AE-9 . .. |HOMES TRUST 25-AFC4 A3 ... ..11/19/2025 ... [J.P. MORGAN SECURITIES LLC . . 749,992 |.. . 750,000
46650J-AV-6 . ..| JP MORGAN MORTGAGE TRUST 18-6 B4 ..09/30/2025 ... [WELLS FARGO SECURITIES LLC . . 543,486 |.. . 585,969
46656A-AC-1 . ..| JP MORGAN MORTGAGE TRUST 22-DSC1 A3 .. ..09/15/2025 ... [MORGAN STANLEY & CO. LLC . . 2,764,525 |.. . 2,796,864
46656R-CU-2 . .. | JP MORGAN MORTGAGE TRUST 23-3 A15A ... ..08/25/2025 ... [J.P. MORGAN SECURITIES LLC . .579,808 |.. .602,178
466910-AH-9 . ..| JP MORGAN MORTGAGE TRUST 25-INV1 A5A ..10/15/2025 ... [J.P. MORGAN SECURITIES LLC . . 6,679,766 |.. . 6,500,000
64832C-AC-7 . .. |NEW RESIDENTIAL MORTGAGE LOAN 25-NQM3 A1 . ..06/02/2025 ... [BARCLAYS CAPITAL INC. ....... . 749,984 |.. . 750,000
73015D-AC-5 . ..|PMT LOAN TRUST 25-INV4 A3 ... ..04/01/2025 ... [CITIGROUP GLOBAL MARKETS INC. 744,141 .. . 750,000
73015J-AA-6 . .| PMT LOAN TRUST 25-INV2 A1 ..12/18/2025 ... [WELLS FARGO SECURITIES LLC . . 1,541,988 |.. . 1,508,576
73015K-AB-1 . ..|PMT LOAN TRUST 25-INV12 A2 .. ..12/03/2025 ... [BOFA SECURITIES INC. ... . 1,261,914 |.. . 1,250,000
73015K-BE-4 . .| PMT LOAN TRUST 25-INV12 A29 . ..12/03/2025 ... [BOFA SECURITIES INC. ... . 1,003,281 |.. . 1,000,000
75409Y-AA-2 ......... RATE MORTGAGE TRUST 25-J2 A1 .. ....11/21/2025 ... | DEUTSCHE BANK SECURITIES INC. 961,986 |.. 947,624 |..
81749P-CE-8 SEQUOIA MORTGAGE TRUST 24-9 B1A ....12/02/2025 ... | WELLS FARGO SECURITIES LLC . ,017,143 |.. ...99,665 |..
89190K-AA-6 . .| TOWD POINT MORTGAGE TRUST 25-1 A1A ..06/23/2025 ... [BOFA SECURITIES INC. . 746,651 |.. . 750,000
92540Y-AB-5 VERUS SECURITIZATION TRUST 25-6 A2 . ....07/08/2025 ... |[BARCLAYS CAPITAL INC ....749,988 |.. ...750,000 |..

1059999999. Subtotal - asset-backed securltles financial asset-backed securities - self-liquidating - non—agency residential mortgage- backed securities (unaffiliated) 26,357,991 26 147,184
072924-AD-5 ......... |BARCLAYS COMMERCIAL MORTGAGE S 25-5033 A . ..02/21/2025 ... |BARCLAYS CAPITAL INC. ... 3,089,954 [.. ....3,000,000 ..
95004B-All-1 . .| WELLS FARGO COMMERCIAL MORTGAG 25-C64 A5 . ..02/07/2025 ... | WELLS FARGO SECURITIES LLC . . 1,029,987 |.. . 1,000,000

95004J-AC-8 ......... [WELLS FARGO COMMERCIAL MORTGAG 25-5C3 A3 . ....01/10/2025 ... | WELLS FARGO SECURITIES LLC . .. 2,059,984 |.. ... 2,000,000 |..
1079999999. Subtotal asset-backed securities - flnanC|aI asset-backed securities - self-liquidating - non- agency commer0|al mortgage- backed securities (unaffiliated) 6,179,925 6,000,000
072921-AA-7 oo BDS LD 25-FL14 A vttt n et nn e ne e 02/21/2025 ... [GOLDMAN SACHS & CO. LLC .uvtuteuteeietesteeteeteeteete ettt sttt ettt ebe ettt ettt eb et e sb e bt ebe et e sbeenesbnane |oaessessensessessessesnessesnennens |oressessensensennennens 1,995,000 [.eeveveviiiiiiens 2,000,000
081790-AC4 ......... BENEF T STREET PARTNERS CLO LT 25-83A B ...eeueeuietietiatienseauteasseeneesseesncasscesicasieesesnseensesnnesnnesneanaes ...08/20/2025 ... | J.P. MORGAN SECURITIES LLC ..uteeuteeutiaustausesusesueeascestiesceseenseamsesnsesssesneasneesseenscaseenseannesnnesnnesnnesnne |oensesnsesnsesssesneesseesseansenns |ooseesseensesnsesnsenns 3,000,000 [ooviiiiiiiiiiinns 3,000,000




L'vL3

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
12574J-AE-9 . ..|CIFC FUNDING LTD 25-3A B .. ..04/15/2025 ... [BARCLAYS CAPITAL INC. .. . 1,000,000 |.. . 1,000,000
26245C-BN-2 ......... | DRYDEN SENIOR LOAN FUND 16- ..11/18/2025 ... [ROBERT W. BAIRD & CO. IN . 1,684,625 |.. . 1,750,000
36319X-BE-6 . ..| GALAXY CLO LTD 18-25A BRR ... ..08/13/2025 ... [ GOLDMAN SACHS & C0. LLC .. . 2,000,000 |.. . 2,000,000
76761R-BJ-7 ......... RISERVA CLO LTD 16-3A BR3 ... ....12/12/2025 ... [CIBC WORLD MARKETS CORP. . .... 1,500,000 |.. .... 1,500,000 |..
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency - CLOs/CBOs/CDOs (unaffiliated) 11,179,625 11,250,000
629174-AB-9 ......... TNMABS ISSUER | LLC 25-TA B .....eveseseessessseesseseeseeseaseaseeneeneaseaseeseeseaneaseaneaseeseaseeneaseaseaneanesseaseaeeas [....11/18/2025 ... TGOLDMAN SACHS & C0. LLC -..eveereeueeusessessensessessessensessassesseseessassaseessesnessessesnessaseessessessessessensassessesnas |ooseoseoseossonsesessessesseaseans |ooseeseoseeseoseoseases 1,249,659 |ovveeiiiiiiiieeees 1,250,000
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - lease-backed securities - practical expedient (unaffiliated) 1,249,659 1,250,000
23802Y-AA-5 .........|DATABANK ISSUER I| LLC 25-1A A2 . |----09/11/2025 ... | DEUTSCHE BANK SECURITIES INC. ... 1,999,931 |.. .... 2,000,000 |..
76134K-AA-2 . .|RETAINED VANTAGE DATA CENTERS 23-1A A2A ..09/26/2025 ... [BOFA SECURITIES INC. ...... . 1,000,000 |.. . 1,000,000
76134K-AM-6 . ..|RETAINED VANTAGE DATA CENTERS 25-1A A2A .. ...08/20/2025 ... [SCOTIA CAPITAL (USA) INC. . 750,000 |.. . 750,000
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full analysis - lease-backed securities - full analysis (unaffiliated) 3,749,931 3,750,000
209031-AA-1 ......... CONSOL IDATED COMMUNICATIONS LL 25-TA A2 ... e e eeeee e e et e e e e e e e e e e e e e e e e e e e e e e e e eennnneees [eens 09/04/2025 ... [BOFA SECURITIES INC. ...eeeeeeueeeeeeene e e e e eeei e e e e e e e e e e e e s e e e eesn e e e e eeenan e e e e eenaaeeeeeennnn e eeeennnnaaeee [saneeeeennnnnnseeennnnnnaeeennnnnns [oreeeeennnnneeeennnaas T72,328 | 750,000
86613X-AN-5 ......... SUMMIT ISSUER LLC 25-TA A2 ... iiiiuuuniiiiiuuniiiiiiiati st e s ttsti st s s eeeas s s s esasai s s s s resanasseseessnnssssesnnasssaanens ....11/05/2025 ... [MORGAN STANLEY & 00. LLC iuuuuuiiiiiiuunniiiiiiuuiiiisiiiti s e s s iesii s e s s teunissssetenaasessessnassessessnnnsssssesnnnnsennes [sereeennnneesresnnnnseeeessnnnnees [ooreesnnnneseessnnnnees 1,999,986 |....oviiiiiinnninnns 2,000,000
1739999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full analysis - other non-financial asset-backed securities - full analysis (unaffiliated) 2,772,310 2,750,000
1889999999. Total - asset-backed securities (unaffiliated) 66,907,387 66,590,465 127,478
1899999999. Total - asset-backed securities (affiliated)
1909999997. Total - asset-backed securities - Part 3 66,907,387 66,590,465 127,478
1909999998. Total - asset-backed securities - Part 5
1909999999. Total - asset-backed securities 66,907,387 66,590,465 127,478
2009999999. Total - issuer credit obligations and asset-backed securities 87,497,806 87,035,465 161,282
06055H-80-6 ......... BANK OF AMERICA CORP 4.25% .. ....04/30/2025 ... | JANNEY MONTGOMERY SCOTT LLC ... ...10,000.000 ... 176,680 |.. .25 .
481288-52-3 . .. | JPMORGAN CHASE & CO 4.20% ..05/01/2025 ... [ JANNEY MONTGOMERY SCOTT LLC .7,000.000 |.. . 123,690 |..
481288-54-9 . .. | JPMORGAN CHASE & CO 4.625% ..10731/2025 ... [ JANNEY MONTGOMERY SCOTT LLC 25,000.000 .. 511,751 ..
61762V-86-1 ......... MORGAN STANLEY 4.25% ....03/31/2025 ... | JANNEY MONTGOMERY SCOTT LLC ... ...20,000.000 ... 359,000 |..
4019999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) perpetual preferred 1,171,121
29364D-10-0 ... ENTERGY ARKANSAS INC 4.875% 09/01/66 ... ..07/22/2025 ... [ JANNEY MONTGOMERY SCOTT LLC ... 11,416.000 ... 287,150 |..
842587-88-3 ......... [ SOUTHERN 00 4.200% ..euuuuniiiiiurunniiiiiiuuiiiiiituiessstessi s e s s eessis s eseessnneseeeesnasseesessnansesseesnnnsssssesnnnnnens [oeee 11/07/2025 ... JVARTOUS ..vuiniiiiiitti i ittt s ettt s s s et eet s e e st eea s e e teae s e s e eeaa s e e e eea e eeeebsbn s e e srannnseeenrrnnsenarees |on ... 37,500.000 |..... ....685,925 |..
4029999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) redeemable preferred 923,075
4509999997. Total - preferred stocks - Part 3 2,094,196
4509999998. Total - preferred stocks - Part 5
4509999999. Total - preferred stocks 2,094,196
31337#-10-5 ......... | o T S T I I | 369.000 |-.evuuiiiiiiiiieaeeeennas 36,900
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 36,900
36087T-44-5 ......... JPOLEN OPPORTUNISTIC  HIGH YIELD FD= INST ..eeueeueeueeseesseseessessessessessessessesnenseneanseseassansensansaneeseaseaneens ... 12/31/2025 ... [DIVIDEND REINVESTMENT .....veiueeseessessessessessesseseesseseeseessessensansessaseansenseseesneseeneesneseeseaneeseeseeseeneanes | 68,727.830 [-.ooiiiiiiiiiiiiiiiinns 489,595
5329999999. Subtotal - common stocks - mutual funds - designations not assigned by the SVO 489,595
46137V-35-7 ......... INVESCO S&P 500 EQ WEIGHT ETF . ....02/20/2025 ... |PIPER SANDLER & CO. ...eeeeruuueeeemnnuueeeeennu e e e eeenn e e e e eeesaa e e e eemnn s e e e e enna s e e e eennnanaeeeennnaaeeeennnnnneeennnn [oeeennnnnneeeennnnnnnes 5,465.000 992,153 |..
464287-50-7 . ..| ISHARES CORE S&P MIDCAP ETF ... ..12/23/2025 ... PIPER SANDLER & CO. 28,095.000 |.. . 1,828,252 |..
464287-80-4 . ..| ISHARES CORE S&P SMALL-CAP ETF ..12/23/2025 ... PIPER SANDLER & CO. .6,830.000 |.. .838,962 |..
46432F-84-2 . .. | ISHARES CORE MSCI EAFE ETF ..12/23/2025 ... PIPER SANDLER & CO. 20,270.000 |.. .1,777,001 |..
464356-32-6 . .| ISHARES CORE MSCI DEV MKTS ..05/28/2025 ... [PIPER SANDLER & CO. 39,685.000 |.. . 2,973,820 |..
922908-36-3 . .. | VANGUARD S&P 500 ETF ......... ...08/21/2025 ... [PIPER SANDLER & 0. ...iiieuuuuniiiiiuunniiiiiuuunsiisiiesusseeesiesussseeseessuseesesannnsseseesnnnssessessnnsssssessnnnsesseees [ooreesnnnsesseesnnnnnes 3,725.000 ... 2,178,247 |..
5819999999. Subtotal - common stocks - exchange traded funds 10,588,435
5989999997. Total - common stocks - Part 3 11,114,930
5989999998. Total - common stocks - Part 5 998,117
5989999999. Total - common stocks 12,113,047
5999999999. Total - preferred and common stocks 14,207,243

6009999999 - Totals

101,705,049

161,282
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SCHEDULE D - PART 4

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

1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 11 12 13 14
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CcusIP Number of Adjusted Valuation (Amor- | Temporary | Carrying Adjusted Value at Gain Realized | Total Gain | Received tractual
Identi- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (10+11-12) [ Value Date Disposal |on Disposal| Disposal Year Date

SECURITY CALLED AT
..10/02/2025 . | 100.00000000 100.0000 . .

011415-QT-6 .. | ALAMO TX CMNTY CLG DIST .
..08/01/2025 . | PREREFUNDED ........

797508-FX-1 .. | SAN DIEGUITO CA UNION HIGH SCH
97705M-ZF-5 .. | WISCONSIN ST ... ..06/01/2025 . | MATURITY 100.0000
97705M-ZP-3 .. | WISCONSIN ST . ..05/01/2025 . [MATURITY 100.0000 .

.... 500,000

. 250,000 |..
. 170,000 |..
.. 330,000

.... 550,625

.269,628 |..
.170,000 |..
...330,000

.500,797 |..
. 251,291
. 170,000
. 330,000 ..

e (T97)]- (797) |...
..(1,201) .(1,291)

. 500,000 |....
..250,000 |.
. 170,000 |.
..330,000 |....

... 22,611..02/15/2034 .

.10,000 |..08/01/2031 .
..05/01/2025 .
..05/01/2025 .

0049999999. Subtotal - issuer credit obligations - municipal bonds - general obllgatlons (direct and

g1

guaranteed) 1,250,000 1,250,000 1,320,253 1,252,088 (2,088) (2,088) 1,250,000 37,299 XXX

SINKING FUND REDEMPTION

01170R-RJ-3 .. | ALASKA ST HSG FIN CORP MTGE RE ............ccoovvrrrnne ..12/0172025 .{100.0000 ......eevvvvrnenn foreenneiii e 100,000 |..eeennnnes 100,000 |............ L £ O P SN [P2:15))] PR R (286) [oevveeeeeeninine foreeiannns L PP (SO 4,844 [..12/01/2053 .
SINKING FUND REDEMPTION

19648G-MY-5 .. [ COLORADO ST HSG & FIN AUTH SF ........cccoviiiiiinnnn. .. 11/01/2025 .100.0000 .......ovvvreernnn ferreeniiiiiiieiiis [ 45,000 |...ovveeennnnn 45,000 |............. 48,737 |vvveennnn LT KT PO FPI (R170] PURRPPRRRRUR (170 RUTIT A L O P RN 1,815..05/01/2049 .
SINKING FUND REDEMPTION

20775H-4G-5 .. | CONNECTICUT ST HSG FIN AUTH HS ....ooviiiiiiiiiins .. 11/15/2025 . {100.0000 .......ovvvreeens ferrneniiiiiiieiis [ 50,000 |...ovveeennne 50,000 |............. 51,472 |..uuveeee. 50,115 [ooveeeeiiiieiiis i [R))] PRI [R5 AU A U N 1,958 |..05/15/2085 .
SINKING FUND REDEMPTION

34074M-6C-0 .. | FLORIDA ST HSG FIN CORP REVENU ........eevvveriiniinns ..07/01/2025 .{100.0000 .......ovvvreernns ferreenniiiiiiieiis [ 15,000 |.ooouniiienns 15,000 [oveveennnnne 15,381 | LN 72 R I (2] U A ()] RO A T O O N 990 |..01/01/2085 .
SINKING FUND REDEMPTION

45129Y-6U-5 ...| IDAHO ST HSG & FIN ASSN SF MTG ......coeeviiiiiiinannns ..07/01/2025 .{100.0000 .......ovvvvrernn forneieiiiiiiiiieii [ 5,000 |eeeeiiiiinnns 5,000 [cuvverieninnns 5,200 |.vveiieiinnns [ 7 O R (73 | U A (73 ) R L P OO 205 |..01/01/2065 .
SINKING FUND REDEMPTION

452031-E5-6 .. | ILLINOIS ST HSG DEV AUTH REVEN .........coociiiieenns ..10/01/2025 . {100.0000 .......ovvvreernns ferreeiiiiiiiiieiis [ 25,000 |...vveeeannns 25,000 [.....cnnnnne 26,505 |............. 25,121 [ooieiiiii e (RF2)] PRI R (12D RO A 25 O ) N 790 |..10/01/2054 .
SINKING FUND REDEMPTION

452031-MA-6 .. | ILLINOIS ST HSG DEV AUTH REVEN .........ccccviiiienns ..10/01/2025 . {100.0000 .......ovvvreernns ferreeniiiiiiiieiis [ 85,000 |...ovveeennnne 85,000 [............. 84,975 |...oeeeeen. 84,993 | o L O [ PO FP 85,000 [ceeveiiiiiaenns Joeeeiiiiieneein o e 2,085 [..04/01/2053 .
SINKING FUND REDEMPTION

454898-QY-6 .. | INDIANA ST MUNI PR AGY .....oooviiriiiiiiniiiiiieeans ..02/24/2025 . [100.0000 .......ovvvreriin forreeiiiiiiiieniin [ 65,000 |....oveeennnnn 65,000 |............. 78,778 |oeeeiiinns L [ O R [CZ] RO A L P PO 1,957 |..01/01/2042 .

SINKING FUND REDEMPTION

46247E-AZ-8 .. | IOWA ST FIN AUTH SF MTGE REVEN ... ..07/01/2025 . | 100.0000 20,000 , ...20,000 |.... ..07/01/2054 .
576004-GZ-2 .. | MASSACHUSETTS ST SPL OBLG REVE ..07/15/2025 . | MATURITY 100.0000 .500,000 |.. .499,210 |.. . 500,000 |. ..07/15/2025 .
592481-LJ-2 ...|MET SAINT LOUIS MO SUR DIST S ... ..05/0172025 . | MATURITY 100.0000 ... 500,000 ...511,380 .. 500,000 |.... ..05/01/2025 .

SINKING FUND REDEMPTION

604160-FW-9 .. | MINNESOTA ST HSG FIN AGY HOMEQ ........ccoviuvreenennns ..12/0172025 . {100.0000 .......ovvvreeenns ferreeniiiiiiieiis [ 15,504 |..ovvieees 15,504 | 15,504 |....ooeeni. 15,504 [oeeeiiiiiiiii i o s i | 15,504 [ovveiiiiiiiis o e e 276 |..09/01/2041 .
SINKING FUND REDEMPTION
604160-GB~4 .. | MINNESOTA ST HSG FIN AGY HOMEQ ........ccoviuvreeeannns ..12/0172025 . {100.0000 .......ovvvreennnn ferreeiiiiiiiieeis [ 43,411 [ 43,411 | A4 | A1 [ s e e e [ L PO ) N 596 |..11/01/2044 .

SINKING FUND REDEMPTION

. |-01702/2025 . | 100.0000
..12/01/2025 . | PREREFUNDED .. R

SINKING FUND REDEMPTION

613349-2F-5 ...| MONTGOMERY CNTY MD HSG OPPORTU ...
709224-KW-8 .. | PENNSYLVANIA ST TURNPIKE COMMI ...

35,000 ..01/01/2031 .

..12/01/2040 .

88258M1-AA-3 .. | TEXAS NATURAL GAS SECURITIZATION ....ccovvvvrrrnennnnns ..10/01/2025 . [100.0000 ......coovvvreeees oo e, 67,199 [..coeeeennns 67,199 ..04/01/2035 .
SINKING FUND REDEMPTION

917437-HI-0 .. |UTAH HSG CORP SF MTGE REVENUE .............ccooeeeenns. ..10/01/2025 .]100.0000 .....ceeeeeeeeeees oo | 55,000 [..coeeennnnn 55,000 |..ccceeennes 56,856 [..ocoeeiiiiiiiiiiiies o e, (LT P TN (G0N I R 55,000 [ooeeeeiieiiiinnns fovviiiiiiiiiies o o, 1,130 |..07/01/2054 .

0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 1,876,204 1,876,204 1,948,158 1,725,997 (5,246) (5,246) 1,876,204 57,545 XXX

SECURITY CALLED AT
. [--10706/2025 .| 100.00000000 100.0000 . |.

..03/02/2025 . | MATURITY 100.0000
..03/31/2025 . | MARKETAXESS

025816-CA-5 .. | AMERICAN EXPRESS CO ...

031162-DM-9 .. [ AMGEN INC
H-3 .
-4

750,000 |... 750,000 ... 748,335
,000,000 . 1,000,000 |.. .999,340 |..
423,190 |... ...438,750

749,772 |..
. 999,042
427,135 |..

749,977 |....
..1,000,000 |.
426,400 |....

.. 11/06/2025 .
..03/02/2025 .
.. 12/20/2049 .

064058-AH-3 .. | BANK OF NY MELLON CORP ..

A72967-0-8 . | CITIGROP NG vveeoereveereeeesreeeneeneesenreeenens | 03/06/2025 - [VARIOUS ....rrmro I — 249,846 249,875 |..ooon 249,688 e, 209,972 [ | (126)| oo (126 479 |- 12/20/2049
MIZUHO SECRITIES USh
1729670 . | CITIGROP ING vvevveeeeeeereee oo | A2/08/2025 [ LLC vveor oo oo oo 497,750 480,625 |ovrvoovo..n. 483,750 |oroverrre 116 [oorveees 12,268 | oo 13,825 | o, YRR R ] ) 20,23 |..05/18/2169 .

SECURITY CALLED AT

172967-NL-1 .. [CITIGROUP INC ..03/17/2025 . |100.00000000 100.0000 . .

.. 250,000 ...287,103 ..250,000 |.... ..03/17/2026 .

191098-AK-8 .. [ COCA COLA BOTTL CO CONSL . .. 11/25/2025 . | MATURITY 100.0000 ...... E .:..500,000 ....499,875 . 500,000 |.... .. 11/25/2025 .
SECURITY CALLED AT
25179M-AV-5 .. | DEVON ENERGY CORPORATION ..09/15/2025 . | 100.00000000 100.0000 . . 500,000 |... 500,000 |............ 499,775 .. 499,972 |.. 499,993 |.... .. 12/15/2025 .

-1,500.000
1500,000 |..

..00/12/2025 . | PREREFUNDED ..
..03/1072025 . | MATURITY 100.0000 ..
SECURITY CALLED AT

48128B-AG-6 .. | JPMORGAN CHASE & CO ..o ..02/0172025 . |100.00000000 100.0000 . [...eeversunrrrenanns forveenanns 375,000 [..vveeennnen 375,000 |...evvvenns 370,125 [ooveennns 374,515 | el L O L O R O O R 8,625 1..08/01/2168 .
SECURITY CALLED AT
53522K-AB-9 ...|LINDE INC/CT ..eoiivviiiieiiiiiiiiiiiiiiiiieieiiiiiiee ..02/24/2025 . [100.21300000 100.2130 . |...eeevuvverrieniinn Joveennnn 2,004,260 |.......... 2,000,000]......... 1,997,840 |.......... 1,999,300 J.vvveveeiiiiins forieiiiiinns 0 o e 10 oo s 1,999,410 foovveeeiiiiiinns foeiiiiiinns 590 | 590 |ooeieininns 24,888 |.. 12/05/2025 .

,500,000
,500,000 |...

. 1,500,000 |..
.. 1,500,000

,500,000 |..
1,500,000
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V-5 .
404280-BX-6 .. | HSBC HOLDINGS PLC
438127-AA-0 .. | HONDA MOTOR CO LTD ..
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59156R-CA-4 ...|METLIFE INC ...covvvniniiiiiiiinieeiinne ..09/08/2025 . | VARIOUS ......cevvvvveneeec]ovrnnnnnnnneiiinins Jonnnennn 719,690 [ttt 725,000 |oeeeenn . 761,250 [onnneennnnn 731,290 [oceevinniiiiiins [ [(15-773] U T, (3,572) ..03/15/2169 .
68902V-AH-0 .. | OTIS WORLDWIDE CORP . |..04/05/2025 .| MATURITY 100.0000 .... 500, ... 499, i . ... 500, ..04/05/2025 .
693304-AT-4 .. | PECO ENERGY CO ..10/15/2025 . | MATURITY 100.0000 ... 750,000 ... 728,925 .. 750,000 |.... ..10/15/2025 .
JANNEY MONTGOMERY SCOTT
693475-BC-8 .. |PNC FINANCIAL SERVICES ....cevvvniiiiiiniiniiiiiinies L.11/07/2025 . |LLC wevvivviiiiiiiiiienien | e 728,775 [ 750,000 [ovunnnnnnnne 750,000 |..vvveeneenn 750,000 [enenniviiinnnnnnns foovvvniiiniiiiiins fennnnviininens foovviiis i [ 750,000 |evveeniiiiiinnnn foereennnnn (21,224)[.......... (21,228)).cevennnnens 22,501 |..05/01/2049 .
SECURITY CALLED AT
89788M-AH-5 .. | TRUIST FINANCIAL CORP ....cevvvenniiiiiiiiieeeciiiins ..07/28/2025 .|100.00000000 100.0000 . |....cevuvrvrrrernnnns fouunnnnns 1,000,000 1,000,000 |............ 985,950 [..........n 996,799 |.oeviiiiiiiiiiiinn ferneeees [TV I O R, 3,201 |oeeiiiiiiieeiinn fos 1,000,000 |.ooevvveniiiiiinn foorrieiiiiiiiies v e 42,600 |..07/28/2026 .
MIZUHO SECURITIES USA
902973-BC-9 ...|US BANCORP ......ccevuiiiiiiununnniininnnns ..01/21/2025 L|LLC ..viiviiviniiiiiiiiien | e 236,875 [.....ceennn 250,000 )............ 249,688 [............ 249,870 |....coiiiiiiiinnnn foeeiiiiiiiinnnnns Al i 4l [ 249,874 |..oovvvviiiiiinn fooenennns (12,999)].......... (12,999)]..0evviinnnn 2,492 1..01/15/2099 .
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 13,485,386 13,525,000 13,497,451 1,422 15,883 17,305 13,525,519 (44,393) (44,393) 366,202 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 16,611,590 16,651,204 16,765,862 1,422 8,549 9,971 16,661,723 (44,393) (44,393) 461,046 XXX
0499999999. Total - issuer credit obligations (affiliated) XXX
0509999997. Total - issuer credit obligations - Part 4 16,611,590 16,651,204 16,765,862 16,661,723 (44,393) (44,393) 461,046 XXX
0509999998. Total - issuer credit obligations - Part 5 373,150 375,000 369,994 372,537 613 613 8,050 XXX
0509999999. Total - issuer credit obligations 16,984,740 17,026,204 17,135,856 17,024,260 (43,780) (43,780), 469,096 XXX
36179T-4P-7 .. | GOVERNMENT NATL MTG ASSOC |1 #MA5330 ... . |--12701/2025 .| MBS PAYDOWN 100.0000 .. .. 76,581 |.... ..07/20/2048 .
36179T-7L-3 .. | GOVERNMENT NATL MTG ASSOC |1 #MA5399 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. 18,553 |. ..08/20/2048 .
36179T-Z5-7 .. | GOVERNMENT NATL MTG ASSOC |1 #MA5264 ... . |--12701/2025 .| MBS PAYDOWN 100.0000 .. ...31,260 |.... ..06/20/2048 .
3620AU-TE-4 .. | GOVERNMENT NATL MTG ASSOC #740449 . |-.12701/2025 .| MBS PAYDOWN 100.0000 .. 03,980 ... ..11/15/2040 .
3620AW-TA-8 .. | GOVERNMENT NATL MTG ASSOC #742245 .. ..12/01/2025 .| MBS PAYDONN 100.0000 .. 11,280 |. ..01/15/2041 .
3620C6-YU-3 .. | GOVERNMENT NATL MTG ASSOC #750523 .. ..12/01/2025 .| MBS PAYDONN 100.0000 .. .1,606 |. ..11/15/2040 .
36230P-NJ-5 ...| GOVERNMENT NATL MTG ASSOC #754893 ..12/01/2025 .| MBS PAYDOIN 100.0000 . 25,700 |. ..12/15/2040 .
38376T-BF-8 .. | GOVERNMENT NATIONAL MORTGAGE A 10 12 DA . ..12/01/2025 .| MBS PAYDOIIN 100.0000 . ....2,608 ... ..01/16/2040 .
1019999999. Subtotal - asset-backed securltles flnancial asset-backed securities - self I|qU|dat|ng
- agency residential mortgage-backed securities - guaranteed (exempt from RBC) 171,568 XXX
31306X-2A-0 .. | FEDERAL HOME LN MTG CORP #J20769 . weee |--12/01/2025 . | MBS PAYDOWN 100.0000 .. ... 44,6% |.... ..10/01/2027 .
3131XJ-F9-8 .. |UMBS - POOL ZL2892 .... ..12/01/2025 .| MBS PAYDONN 100.0000 .. . 4,057 | ..04/01/2042 .
3131XJ-G2-2 .. |UMBS - POOL ZL2917 .... ..12/01/2025 .| MBS PAYDONN 100.0000 .. ... 15,147 |.... ..04/01/2042 .
3131XJ-N6-5 .. |UMBS - POOL ZL3113 .... ..12/01/2025 .| MBS PAYDONN 100.0000 .. R 2 ..06/01/2042 .
3131XJ-VC-3 .. |UMBS - POOL ZL3311 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. .8,134 | ..07/01/2042 .
3131XK-KC-2 .. |UMBS - POOL ZL3891 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. .6,352 | ..10/01/2042 .
3131XQ-52-5 .. |UMBS - POOL ZL8964 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. 18,169 |. ..01/01/2045 .
3131XQ-VR-4 .. |UMBS - POOL ZL8724 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. 29,689 |. ..11/01/2044 .
3131XT-VP-2 .. |UMBS - POOL ZM0622 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. L4778 ). ..12/01/2045 .
31329J-P2-7 ...|UMBS - POOL ZA1341 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. 24,35 |. ..09/01/2042 .
31329J-P3-5 ...|UMBS - POOL ZA1342 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. 21,250 |. ..10/01/2042 .
31320J-P4-3 ...|UMBS - POOL ZA1343 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. 12,653 |. ..10/01/2042 .
31320K-X9-0 .. |UMBS - POOL ZA2504 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. 42,928 |. ..04/01/2038 .
3132A4-68-2 ...|UMBS - POOL ZS4481 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. .6,211 | ..04/01/2042 .
3132A4-7A-0 .. |UMBS - POOL ZS4489 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. .4,012 | ..06/01/2042 .
3132A4-7B-8 .. |UMBS - POOL ZS4490 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. .4,808 | ..07/01/2042 .
3132A4-B4-9 ...|UMBS - POOL ZS3659 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. 7,802 | ..12/01/2042 .
3132A4-PWi-2 ...|UMBS - POOL ZS4037 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. ..06/01/2044 .
3132DN-5B-5 ...| UMBS - POOL SD1742 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. . . . ..10/01/2052 .
3132DN-VV-2 ...|UMBS - POOL SD1528 ... ..12/01/2025 .| MBS PAYDONN 100.0000 .. ... 133,917 ... 127,325 ..08/01/2052 .
3132DP-AE-8 .. |UMBS - POOL SD1805 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. .. 297,818 .. 289,535 ..11/01/2052 .
3132D0-YU-4 ...|UMBS - POOL SD3423 .. ..12/01/2025 .| MBS PAYDONN 100.0000 .. ..07/01/2053 .
3132DS-112-4 ...| UMBS - POOL SD5165 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. ..08/01/2052 .
3132DV-D4-4 ...|UMBS - POOL SD7323 .. ..12/01/2025 .| MBS PAYDONN 100.0000 .. ..12/01/2054 .
3133GE-X4-5 .. |UMBS - POOL QN7899 .... ..12/01/2025 .| MBS PAYDONN 100.0000 .. ..09/01/2036 .
3136AC-V5-7 .. | FANNIE MAE 13 15 GP ..12/01/2025 .| MBS PAYDONN 100.0000 .. ..03/25/2042 .
3136AK-DG-5 .. | FANNIE MAE 14 36 GB ..12/01/2025 .| MBS PAYDONN 100.0000 .. ..09/25/2033 .
3138EM-EQ-0 .. |UMBS - POOL AL4642 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. ..11/01/2027 .
3138EN-2N-8 .. |UMBS - POOL AL6180 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. ..01/01/2045 .
3138EN-EB-1 .. |UMBS - POOL AL5529 . ..12/01/2025 .| MBS PAYDONN 100.0000 .. ..06/01/2044 .
3138EN-MF-3 .. |UMBS - POOL ALS5757 ... ..12/01/2025 .| MBS PAYDOIN 100.0000 .. ..09/01/2044 .
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3138EP-WS-9 .. |UMBS - POOL AL6956 ..12/01/2025 . (MBS PAYDONN 100.0000 ...|..ccevvrrrrrnnnnnnns ..06/01/2045 .
3138ER-2D-1 .. |UMBS - POOL AL9771 .... ..12/01/2025 . (MBS PAYDONN 100.0000 .. ..02/01/2047 .
3138MO-PE-5 .. |UMBS - POOL AP5820 . ..12/01/2025 . MBS PAYDONN 100.0000 .. ..11/01/2042 .
31381i1-GD-3 .. |UMBS - POOL AR3795 . ..12/01/2025 . MBS PAYDONN 100.0000 .. ..02/01/2043 .
3138M4-M2-4 .. |UMBS - POOL ARG676 . ..12/01/2025 . MBS PAYDONN 100.0000 .. ..02/01/2043 .
31381iB-XQ-3 .. |UMBS - POOL AS2486 . ..12/01/2025 . (MBS PAYDONN 100.0000 .. ..05/01/2044 .
3138NE-KE-8 .. |UMBS - POOL AS4792 . ..12/01/2025 . MBS PAYDONN 100.0000 .. ..04/01/2045 .
3138X0-YU-6 .. |UMBS - POOL AU1622 . ..12/01/2025 . (MBS PAYDONN 100.0000 .. ..07/01/2043 .
3138YW-H4-2 .. |UMBS - POOL AZ4750 . ..12/01/2025 . MBS PAYDONN 100.0000 .. ..10/01/2045 .
3140GS-PD-8 .. |UMBS - POOL BH4019 . ..12/01/2025 . (MBS PAYDONN 100.0000 .. ..09/01/2047 .
3140J6-GJ-0 .. |UMBS - POOL BM2000 . ..12/01/2025 . MBS PAYDONN 100.0000 .. . . . ..05/01/2047 .
3140K3-J2-9 ...|UMBS - POOL B07480 . ..12/01/2025 . MBS PAYDONN 100.0000 .. .191,270 |.. .197 188 |.. . 191,670 ..12/01/2049 .
3140KN-KN-7 .. |UMBS - POOL BQ3000 . ..12/01/2025 . MBS PAYDONN 100.0000 .. .111,328|.. . 115,364 |.. . 111,509 ..10/01/2050 .
31400F-$2-6 .. |UMBS - POOL CA7736 . ..12/01/2025 . MBS PAYDONN 100.0000 .. . 374,269 |.. . 305,147 |.. . 375,040 ..11/01/2050 .
31400R-UP-6 ...|UMBS - POOL CB5989 . ..12/01/2025 . MBS PAYDONN 100.0000 .. . 378,785 .. . 377,542 |.. . 378,724 ..03/01/2053 .
31400R-XA-6 .. |UMBS - POOL CB6072 . ..12/01/2025 . (MBS PAYDONN 100.0000 .. 178,719 .. 177,686 |.. . 178,669 ..04/01/2053 .
3140QV-VC-5 .. |UMBS - POOL CB9610 . ..12/01/2025 . MBS PAYDONN 100.0000 .. ..12/01/2054 .
314000-XH-3 .. |UMBS - POOL FA0679 .... ..12/01/2025 . MBS PAYDONN 100.0000 .. ..02/01/2085 .
3140W3-LW-7 .. |UMBS - POOL FA3040 .... ..12/01/2025 . MBS PAYDONN 100.0000 .. .. ..10/01/2085 .
3140X7-2G-3 .. |UMBS - POOL FM4374 . ..12/01/2025 . MBS PAYDONN 100.0000 .. . 184,719 ..09/01/2050 .
3140XE-CK-8 .. |UMBS - POOL FM9973 . ..12/01/2025 . MBS PAYDONN 100.0000 .. . 153,962 ..08/01/2051 .
3140XG-NB-1 .. |UMBS - POOL FS1285 ... ..12/01/2025 . MBS PAYDONN 100.0000 .. , , .. 61,514 |.. ..02/01/2052 .
3140XH-JE-8 .. |UMBS - POOL FS2060 .... ..12/01/2025 . MBS PAYDONN 100.0000 .. ... 221,453 ....218,408 L221,312 |.. . ..06/01/2062 .
3140XJ-VG-5 .. |UMBS - POOL FS3314 . ..12/01/2025 . (MBS PAYDONN 100.0000 .. .210,817 .. . 207,523 |.. . 210,602 . 210,817 |. ..11/01/2042 .
3140XQ-YK-7 .. |UMBS - POOL FS8813 . ..12/01/2025 . MBS PAYDONN 100.0000 .. . 146,861 |.. . 146,998 |.. . 146,870 . 146,861 ..06/01/2063 .
31417U-WF-8 .. |UMBS - POOL AC7845 ... ..01/01/2025 . (MBS PAYDONN 100.0000 .. ... 899 [.. ..01/01/2025 .
31418C-YN-8 .. |UMBS - POOL MA3416 .... ..12/01/2025 . MBS PAYDONN 100.0000 .. . 21 898 |.. ..07/01/2048 .
31418D-XG-2 .. |UMBS - POOL MA4278 . ..12/01/2025 . MBS PAYDONN 100.0000 .. . 191, .. . 198, .. . 192,285 ..03/01/2036 .
3142GR-PR-5 ...|UMBS - POOL RJ1331 . ..12/01/2025 . MBS PAYDONN 100.0000 .. . 139,058 |.. . 139,710 |.. . 139,088 ..04/01/2054 .
3142GS-VE-5 .. |UMBS - POOL RJ2412 .. ..12/01/2025 . MBS PAYDONN 100.0000 .. . 593,892 |.. .597,740 |.. . 594,061 ..508, K ..09/01/2054 .
3142GV-EC-1 .. |UMBS - POOL RJ4630 . ..12/01/2025 . | MBS PAYDONN 100.0000 .. . .. 101,189 .. 102,201 .. 101,189 |.... ..08/01/2085 .
1039999999. Subtotal - asset-backed securities - flnancial asset-backed securities - self- I|qU|dat|ng
- agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 494,309 5,533,662 ,494,309 XXX
00971A-AA-0 .. | AJAX MORTGAGE LOAN TRUST 21-A A1 ... .. [-.12/25/2025 . | MBS PAYDOWN 100.0000 .. . ...32,817 |.... ..09/25/2065 .
03463-AD-5 .. | ANGEL OAK MORTGAGE TRUST 19-2 M1 ..01/01/2025 . (MBS PAYDONN 100.0000 .. .8,165 |. ..03/25/2049 .
03464K-AA-6 .. | ANGEL OAK MORTGAGE TRUST 19-5 A1 ... . [--12/01/2025 .| MBS PAYDOWN 100.0000 .. ...29,869 |.... ..10/25/2049 .
03466H-AA-1 .. | ANGEL OAK MORTGAGE TRUST 24-3 A1 ... . |..12/01/2025 .| MBS PAYDOWN 100.0000 .. ...76,617 |.... ..11/26/2068 .
034935-AA-4 ...| ANGEL OAK MORTGAGE TRUST 25-4 A1 ..12/01/2025 . MBS PAYDONN 100.0000 .. . 108,082 |. ..04/25/2070 .
042858-AA-8 .. | ARROYO MORTGAGE TRUST 19-2 A1 .. ..12/01/2025 . MBS PAYDONN 100.0000 .. ...66,238 |. ..04/25/2049 .
07336L-AB-9 .. | OCEANVIEN MORTGAGE TRUST 21-2 A2 ..12/01/2025 . MBS PAYDONN 100.0000 .. 38,477 |. ..06/25/2051 .
12659Y-AA-2 .. | COLT FUNDING LLC 22-3 A1 ..... ..12/01/2025 . MBS PAYDONN 100.0000 .. ..02/25/2067 .
16160B-AW-7 .. | CHASE MORTGAGE FINANCE CORPORA ..12/01/2025 . MBS PAYDONN 100.0000 .. ..07/25/2056 .
17328P-AQ-6 .. | CITIGROUP MORTGAGE LOAN TRUST 20-EXP2 A3 .. ..12/01/2025 . MBS PAYDONN 100.0000 .. ..08/25/2050 .
17328P-AX-1 .. | CITIGROUP MORTGAGE LOAN TRUST 20-EXP2 A4 .. ..12/01/2025 . MBS PAYDONN 100.0000 .. .. 16, . .17, . ..08/25/2050 .
17332G-AL-1 .. | CITIGROUP MORTGAGE LOAN TRUST 25-INV1 A1 ..12/01/2025 . MBS PAYDONN 100.0000 .. .128 997 |.. .131 300 |.. ..01/25/2085 .
19685E-AA-9 .. | COLT FUNDING LLC 22-2 A1 ........ ..12/01/2025 . MBS PAYDONN 100.0000 .. .. 91,891 1. .. 91,891 [.. ..02/25/2067 .
22757G-AC-7 .. | CROSS MORTGAGE TRUST 24-H8 A1 ..12/01/2025 . MBS PAYDONN 100.0000 .. 147,273 ). . 147,270 |.. . 147 275 .. 12/25/2069 .
22758C-AB-7 .. |CROSS 23-H1 A2 ...ocoeeeeiieeinnns ..11/01/2025 . MBS PAYDONN 100.0000 .. . 205,747 |.. . 205,743 |.. . 205,747 ..03/25/2068 .
31574X-AB-4 .. |ELLINGTON FINANCIAL MORTGAGE T 21-1 A2 . ..12/01/2025 . MBS PAYDONN 100.0000 .. 15,588 ..02/25/2066 .
33851K-AG-1 .. | FLAGSTAR MORTGAGE TRUST 20-2 A4 .. ..12/01/2025 . MBS PAYDONN 100.0000 .. 16,582 ..08/25/2050 .
33852F-AE-6 .. | FLAGSTAR MORTGAGE TRUST 21-4 A5 .. ..12/01/2025 . MBS PAYDONN 100.0000 .. 51,011 , ..06/01/2051 .
33852H-AB-8 .. | FLAGSTAR MORTGAGE TRUST 21-8INV A3 . ..12/01/2025 . MBS PAYDONN 100.0000 .. . 148,014 .. 147,921 | ..09/25/2051 .
33852H-AP-7 ...| FLAGSTAR MORTGAGE TRUST 21-8INV A18 .. . |..12/01/2025 .| MBS PAYDOWN 100.0000 .. ...26,8% |.... ..09/25/2051 .
36169K-AA-4 .. | GCAT 22-Nam2 A1 . |..12/01/2025 .| MBS PAYDOWN 100.0000 .. ...30,868 |.... ..02/25/2067 .
36171D-AE-8 .. | GCAT 25-INV1 A5 ..... ..12/01/2025 . MBS PAYDONN 100.0000 .. 47,258 |. ..02/25/2055 .
362590-AA-9 .. | GS MORTGAGE-BACKED SECURITIES 20-Naw1 A1 ..12/01/2025 . MBS PAYDONN 100.0000 .. 114,154 | ..09/27/2060 .
43762D-AC-3 ...| HOMES TRUST 25-AFC4 A1 ..12/01/2025 . [ MBS PAYDONN 100.0000 .. ..13,643 |.... .. 11/25/2060 .
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43762D-AE-9 .. |HOMES TRUST 25-AFC4 A3 ...ooooieiiiiiiiiiiiiiiiieieeens ..12/01/2025 . MBS PAYDONN 100.0000 ...|...cevvveeeenennnnnns Joveeneeneennn 8,186 [onnniiiiiinnnnnn 8,186 [t 8186 [ [ [ oo e e e, 8,186 ..11/25/2060 .
46649T-AA-4 .. | JP MORGAN MORTGAGE TRUST 18-3 A1 ... . |..12/01/2025 .| MBS PAYDOWN 100.0000 .. ..09/25/2048 .
46650J-AV-6 .. | JP MORGAN MORTGAGE TRUST 18-6 B4 ..12/01/2025 . MBS PAYDONN 100.0000 .. . . .. 12/25/2048 .
46654R-AG-7 .. | JP MORGAN MORTGAGE TRUST 21-INV8 A2 ..12/01/2025 . MBS PAYDONN 100.0000 .. . 124,079 .. . 102,597 |.. ..124, ..05/25/2052 .
46656A-AC-1 .. | JP MORGAN MORTGAGE TRUST 22-DSC1 A3 ..12/01/2025 . MBS PAYDONN 100.0000 .. . 116,381 .. . 115,035 |.. . 116,381 |. ..01/25/2063 .
46656R-CU-2 ...| JP MORGAN MORTGAGE TRUST 23-3 A15A . ..12/01/2025 . (MBS PAYDONN 100.0000 .. 83,058 |. ..10/25/2053 .
552747-AA-5 .. |MFRA TRUST 21-INV1 A1 ... ..12/01/2025 . MBS PAYDONN 100.0000 .. 34,349 |. ..01/25/2056 .
55285K-AA-3 .. |MFRA TRUST 22-INV3 A1 ..12/01/2025 . (MBS PAYDONN 100.0000 .. 51,488 51,535 |. ..10/25/2057 .
55287G-AA-0 .. |MFRA TRUST 24-NQM3 A1 ... ..12/01/2025 . MBS PAYDONN 100.0000 .. . 205,639 ..206,638 |. .. 12/25/2069 .
59166E-AB-1 .. |METLIFE SECURITIZATION TRUST 19-1A A1A . ..12/01/2025 . (MBS PAYDONN 100.0000 .. .25,254 25,192 |. ..04/25/2058 .
617710-AJ-0 .. | MORGAN STANLEY RESIDENTIAL MOR 20-1 A2A ..12/01/2025 . MBS PAYDONN 100.0000 .. 30,682 30,624 |. .. 12/25/2050 .
61772L-AJ-0 .. | MORGAN STANLEY RESIDENTIAL MOR 21-2 A3 . ..12/01/2025 . MBS PAYDONN 100.0000 .. 67,445 67,411 |. ..05/25/2051 .
64830D-AB-9 .. |NEW RESIDENTIAL MORTGAGE LOAN 19-2A A1 . ..12/01/2025 . MBS PAYDONN 100.0000 .. . . . . 45,118 ...45,007 |. .. 12/25/2057 .
648311-AA-0 .. |NEW RESIDENTIAL MORTGAGE LOAN 22-NaM2 A1 ..12/01/2025 . MBS PAYDONN 100.0000 .. . 178,360 |.. .177 690 |.. . 178,333 . 178,360 |. ..03/27/2062 .
64831V-AA-0 .. |NEW RESIDENTIAL MORTGAGE LOAN 22-NQM5 A1 ..11/28/2025 . (MBS PAYDONN 100.0000 .. . 357,404 .. . 354,038 |.. . 354,117 .. 11/25/2052 .
64831V-AC-6 .. |NEW RESIDENTIAL MORTGAGE LOAN 22-NQM5 A3 ..11/28/2025 . (MBS PAYDONN 100.0000 .. . 357,423 |.. . 349,503 |.. . 349,503 ..11/25/2052 .
64832C-AC-7 .. |NEW RESIDENTIAL MORTGAGE LOAN 25-NQM3 A1 ..12/01/2025 . MBS PAYDONN 100.0000 .. ..05/25/2065 .
67647L-AA-9 .. | OCEANVIEN MORTGAGE TRUST 21-1 A1 . [--12/01/2025 .| MBS PAYDOWN 100.0000 .. ..05/25/2051 .
67647L-AU-5 .. | OCEANVIEN MORTGAGE TRUST 21-1 A19 ..12/01/2025 . MBS PAYDONN 100.0000 .. ..05/25/2051 .
67647T-AV-6 .. | OCEANVIEN MORTGAGE TRUST 21-1 A20 ..12/01/2025 . MBS PAYDONN 100.0000 .. ..06/25/2051 .
67647V-AA-7 .. | OCEANVIEN MORTGAGE TRUST 21-3 A1 ..12/01/2025 . MBS PAYDONN 100.0000 .. ..06/25/2051 .
67647V-AU-3 .. | OCEANVIEN MORTGAGE TRUST 21-3 A19 .. . |..12/01/2025 . MBS PAYDOIN 100.0000 .. ..06/25/2051 .
676471i-AV-9 .. | OCEANVIEW MORTGAGE TRUST 21-3 A0 .. . |..12/01/2025 . (MBS PAYDOIN 100.0000 .. ..07/25/2051 .
73015C-AA-1 .. | PMT LOAN TRUST 24-1NV2 A1 ... ..12/01/2025 . (MBS PAYDONN 100.0000 .. . 143, .. 144, .. .. 12/25/2059 .
73015D-AC-5 .. | PMT LOAN TRUST 25-1NV4 A3 . ..12/01/2025 . MBS PAYDONN 100.0000 .. . 101,929 |.. 101,133 |.. ..03/25/2056 .
753917-AB-9 .. | RATE MORTGAGE TRUST 24-J2 A2 ... ..12/01/2025 . MBS PAYDONN 100.0000 .. .... 406,747 ... 402,171 ..07/25/2054 .
75409Y-AA-2 .. | RATE MORTGAGE TRUST 25-J2 A1 ..12/01/2025 . MBS PAYDONN 100.0000 .. ...15,792 ..07/25/2085 .
81747C-AU-5 .. | SEQUOIA MORTGAGE TRUST 19-CH2 A19 ..11/28/2025 . (MBS PAYDONN 100.0000 .. .3,451).. ..08/25/2049 .
81748J-AU-9 .. | SEQUOIA MORTGAGE TRUST 19-4 A19 .. ..12/01/2025 . MBS PAYDONN 100.0000 .. 11,912 . . ..11/25/2049 .
81748X-AA-2 .. | SEQUOIA MORTGAGE TRUST 21-5 A1 ..12/01/2025 . MBS PAYDONN 100.0000 .. . 148,349 |.. .149 879 |.. . 148,402 ..07/25/2051 .
81749P-AB-6 .. | SEQUOIA MORTGAGE TRUST 24-9 A2 ... ..12/01/2025 . MBS PAYDONN 100.0000 .. . 261,204 .. . 262,069 |.. . 261,455 K ..10/25/2054 .
86358R-XZ-5 .. | STRUCTURED ASSET SECURITIES 02 AL1 ..12/01/2025 . MBS PAYDONN 100.0000 .. .. 970, ... 310 |.. . 920 ...929 | ..02/25/2032 .
89175M-AA-1 .. | TOND POINT MORTGAGE TRUST 18-3 A1 .. ..12/01/2025 . MBS PAYDONN 100.0000 .. 54,516 57,568 .54,922 K ..05/25/2058 .
89175V-AA-1 .. | TOWD POINT MORTGAGE TRUST 18-2 A1 .. ..12/01/2025 . MBS PAYDONN 100.0000 .. 62,988 65,606 63,495 62,988 |. ..03/25/2058 .
89180D-AA-4 .. | TOWD POINT ASSET FUNDING LLC 21-HET A1 ..03/01/2025 . (MBS PAYDONN 100.0000 .. .53, 114 .. .. 53,114 |.. 53,114 ..02/25/2063 .
89182N-AA-0 .. | TOWD POINT MORTGAGE TRUST 24-1 A1 .. ..12/01/2025 . MBS PAYDONN 100.0000 .. . 241,005 |.. .239,120 |.. . 240,974 ..03/25/2064 .
89183G-AA-4 .. | TOND POINT MORTGAGE TRUST 24-4 A1A . ..12/01/2025 . MBS PAYDONN 100.0000 .. . 176,578 |.. 173,190 |.. . 176,238 ..10/27/2064 .
89190K-AA-6 .. | TOND POINT MORTGAGE TRUST 25-1 A1A . ..12/01/2025 . MBS PAYDONN 100.0000 .. .. 68,874 .. .. 68,566 |..ooeiiiiiiiiiiinnns ..06/25/2065 .
92538N-AB-3 ...| VERUS SECURITIZATION TRUST 22-4 A2 . ..09/01/2025 . (MBS PAYDONN 100.0000 .. . 527,159 |.. .523,851 .. ..04/25/2067 .
92540Y-AB-5 .. | VERUS SECURITIZATION TRUST 25-6 A2 . ..12/01/2025 . MBS PAYDONN 100.0000 .. ..42,014 .. L A2,013 | ..07/25/2070 .
92837K-AA-9 .. | VISIO 2020-1 TRUST 20-1 A1 ........... ..07/01/2025 . MBS PAYDONN 100.0000 .. . 124,690 |.. . 124,688 |.. . K ..08/25/2085 .
95003K-AB-8 .. | IELLS FARGO MORTGAGE BACKED SE 21-INV1 A . ..12/01/2025 . [ MBS PAYDONN 100.0000 .. .. 166,047 .. 167,058 . 166,047 |.... ..08/25/2051 .
1059999999 Subtotal - asset-backed securities - flnanC|aI asset-backed securities - self- I|qU|dat|ng
- non-agency residential mortgage-backed securities (unaffiliated) 6,426,965 6,427,006 6,393,007 5,427,422 31 15,575 15,606 6,426,965 XXX
05492P-AA-6 .. [ BANC OF AMERICA MERRILL LYNCH 19-BPR ANM . .. [..10/01/2025 . MBS PAYDOIN 100.0000 .. ...188,612 ... .. 188,612 .. 188,627 . 188,612 |.. .. 188,612 |.... ..11/05/2032 .
1079999999. Subtotal - asset-backed securltles financial asset-backed securities - self- I|qU|dat|ng
- non-agency commercial mortgage-backed securities (unaffiliated) 188,612 188,612 188,627 188,612 188,612 XXX
036011-AQ-7 .. | ANNISA CLO LTD 16-2A ARR ... |..10/20/2025 . | MBS PAYDONN 100.0000 .. .. 1,912,563 |... . 1,012,563 )......... 1,912,563 ..07/20/2031 .
12549B-AY-4 .. | CIFC FUNDING LTD 13-2A A1L2 . .. 12/11/2025 . [VARIOUS ..........eueee 866,733 . 866,733 |.. .866,733 |.. ..10/18/2030 .
26251L-AC-8 .. | DRYDEN SENIOR LOAN FUND 18-64A A . ..10/18/2025 . (MBS PAYDOIN 100.0000 115,4% . 115,496 |.. . 115,49 |.. K ..04/18/2031 .
26251N-AB-6 .. | DRYDEN SENIOR LOAN FUND 18-60A A . ..10/15/2025 . (MBS PAYDOIN 100.0000 1,075,153 ..1,075,153 |.. . 1,075,183 |.. . 1 075,153 ..1 075 183 |. ..07/15/2031 .
67590A-BT-8 .. | OCTAGON INVESTMENT PARTNERS XI 12- ..08/15/2025 . [VARIOUS .........eeeeeee 1,500,000 . 1,500,000 |.. . 1,500,000 |.. . 1,500,000 ..1,500,000 |. ..07/15/2029 .
88432C-BB-1 .. |WIND RIVER CLO LTD 14-1A ARR ... ..07/18/2025 . (MBS PAYDOIN 100.0000 338,204 . 338,204 |.. . 335,329 |[.. .(1,402) ..07/18/2031 .
92916X-AJ-6 .. | VOYA CLO LTD 13-3A A1RR ......... ..10/18/2025 . [ MBS PAYDOINN 100.0000 .. ...820,956 |... .. 829,956 ... 829,956 . ..10/18/2031 .
1099999999. Subtotal - asset-backed securities - flnanC|aI asset-backed securities - self- I|qU|dat|ng
- non-agency - CLOs/CBOs/CDOs (unaffiliated) 6,638, 105 6,638, 105 6,635,230 6,639,507 (1,402) (1,402) 6,638, 105 261,524 XXX
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 1 12 13 14
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- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (10+11-12) [ Value Date Disposal |on Disposal| Disposal Year Date
02008D-AC-3 .. | ALLY AUTO RECEIVABLES TRUST 22-3 A3 ........ccevuunnns ..12/15/2025 . | MBS PAYDOWN 100.0000 ... ..04/16/2027 .
06428A-AC-2 .. | BANK OF AMERICA AUTO TRUST 23-1A A3 ..12/15/2025 .| MBS PAYDONN 100.0000 .. ... 532, ... 532, ..02/15/2028 .
14043K-AH-8 .. | CAPITAL ONE PRIME AUTO RECEIVA 23-1 A3 . ..12/15/2025 .| MBS PAYDONN 100.0000 .. . 449,590 |.. . 449,503 |.. N ..02/156/2028 .
14318D-AC-3 .. | CARMAX AUTO OWNER TRUST 23-1 A3 .. ..12/15/2025 .| MBS PAYDONN 100.0000 .. ..1,343,554 |.. ..1,343,443 |.. 1 343 554 |. ..10/15/2027 .
161571-HS-6 .. | CHASE ISSUANCE TRUST 22-A1 A ...... ..09/15/2025 .| MBS PAYDONN 100.0000 .. ..1,250,000 |.. . 1,249,791 |.. ..1,250,000 |. ..09/16/2027 .
20268H-AA-2 .. | COMMONBOND STUDENT LOAN TRUST 21-AGS A ..12/25/2025 . | MBS PAYDONN 100.0000 .. 69,093 |. ..03/25/2052 .
21872N-AA-8 .. | COLONY AMERICAN FINANCE LTD 19-3 A . ..12/01/2025 .| MBS PAYDONN 100.0000 .. . . ..10/15/2062 .
21873A-AA-5 .. | COLONY AMERICAN FINANCE LTD 20-4 A . ..11/01/2025 .| MBS PAYDONN 100.0000 .. 219 530 |.. 219 525 |.. s s N .. 12/15/2052 .
33767J-AA-0 .. | FIRSTKEY HOMES 2020-SFR1 TRUST 20-SFR2 A ..11/01/2025 .| MBS PAYDONN 100.0000 .. ..3,664,528 |.. . 3,664,500 |.. . 3 664,500 . 3 664 528 |. ..10/19/2037 .
33767M-AA-3 .. | FIRSTKEY HOMES 2020-SFR1 TRUST 20-SFR1 A ..09/01/2025 .| MBS PAYDONN 100.0000 .. . 475,302 |.. (475,292 |.. . 475,292 ..475,302 |. ..08/17/2037 .
33768E-AA-0 .. | FIRSTKEY HOMES TRUST 22-SFR3 A ... ..12/01/2025 .| MBS PAYDONN 100.0000 .. .6,99 |. ..07/17/2038 .
33768N-AA-0 .. | FIRSTKEY HOMES TRUST 22-SFR1 A ... ..12/01/2025 .| MBS PAYDONN 100.0000 .. s .. 69,965 |. ..05/19/2039 .
345295-AD-1 ...| FORD CREDIT AUTO OWNER TRUST 22-D A3 . ..12/15/2025 .| MBS PAYDONN 100.0000 .. . 648,535 |.. ..648,535 |. ..06/17/2027 .
437300-AA-4 .. |HOME PARTNERS OF AMERICA TRUST 21-1 A ..12/01/2025 .| MBS PAYDONN 100.0000 .. ...55,426 |.. 55,426 |. ..09/17/2041 .
43730X-AB-0 .. |HOME PARTNERS OF AMERICA TRUST 21-3 B ..11/01/2025 .| MBS PAYDONN 100.0000 .. ....6,952 .. ....6,952 [ ..01/17/2041 .
43815B-AD-2 .. |HONDA AUTO RECEIVABLES OWNER T 22-1 A4 . ..09/15/2025 .| MBS PAYDONN 100.0000 .. . 2,000,000 |.. ..2,000,000 |. .. 12/15/2028 .
58770A-AC-7 .. | MERCEDES-BENZ AUTO RECEIVABLES 23-1 A3 . ..12/15/2025 .| MBS PAYDONN 100.0000 .. . 559,402 |.. . 558,851 .. 11/15/2027 .
63942B-AA-2 .. |NAVIENT STUDENT LOAN TRUST 21-A A ..12/15/2025 .| MBS PAYDONN 100.0000 .. ..05/15/2069 .
SECURITY CALLED AT
78472J-AE-3 .. | SPS SERVICER ADVANCE RECEIVABL 20-T2 A . ..11/17/2025 .| 100.00000000 100.0000 . |. .. 4,000,000 . .. 11/15/2085 .
891940-AC-2 .. | TOYOTA AUTO RECEIVABLES ONNER 23-A A3 ..12/15/2025 .| MBS PAYDONN 100.0000 .. 915,132 |.. . 914,158 ..09/16/2027 .
895975-AA-8 .. | TRICON RESIDENTIAL 24-SFR4 A ..12/01/2025 .| MBS PAYDONN 100.0000 .. .. 17,548 |.. .. 11/17/2041 .
89616V-AA-8 .. | TRICON RESIDENTIAL 24-SFR2 A ..11/01/2025 .| MBS PAYDONN 100.0000 .. 3,155 .. ..06/17/2040 .
98163V-AD-0 .. | WORLD OMNI AUTO RECEIVABLES TR 22-D A3 . ..12/15/2025 .| MBS PAYDOIN 100.0000 . 561,414 ..02/15/2028 .
98164J-AD-6 .. | WORLD OMNI AUTO RECEIVABLES TR 23-A A3 . ..12/15/2025 .| MBS PAYDOIIN 100.0000 . A ..1,144,433 |.. ..05/15/2028 .
1119999999. Subtotal - asset-backed securities - flnancial asset-backed securities - self I|qU|dat|ng
- other financial asset-backed securities - self-liquidating (unaffiliated) 18,627,994 18,627,994 18,616,229 18,619,320 8,676 8,676 18,627,994 XXX
12530M-AE-5 .. | CF HIPPOLYTA ISSUER LLC 21-1A A1 oooiiiiniiiiieeenn ..12/15/2025 .| MBS PAYDONN 100.0000 ... | eeevuuueeeeemmnnnns foneeeeennnns 8,340 [.coeeeeennannnns 8,340 |..ceeennnnnnnns 8,339 [ 8,335 |eeeeieeeeeenn feree s B [ e LI PP 8,340 ..03/15/2061 .
30332Y-AC-5 ...|FIP MASTER FUNDING LLC 24-1A A1 .. ..12/156/2025 . | MBS PAYDOWN 100.0000 ... | .cevvunvrrirrnnnnes foveneeernnnnns 2,083 [.oeiiiiiinnnns 2,083 ]...ccuuinnnnnnn 2,082 ....2,079 |.. ... 2,083 [.... ..10/15/2054 .
55446M-AA-5 .. [MACH | 19-1 A ....ooviiiiiees ..12/15/2025 .| MBS PAYDONN 100.0000 .. . 153,174 |.. . 153,169 |.. . 153,047 ..153,174 |. ..10/15/2039 .
629174-AB-9 .. |NMABS ISSUER | LLC 25-1A B ..12/20/2025 .| MBS PAYDONN 100.0000 .. .. 11/22/2085 .
639438-AA-1 .. |NAVTR 2021-1 A ..12/15/2025 .| MBS PAYDONN 100.0000 .. ..11/15/2046 .
827304-AA-4 .. | PROJECT SILVER 19-1 A ... ..12/15/2025 .| MBS PAYDOIN 100.0000 . s s ..07/15/2044 .
94354K-AA-8 .. |WAVE USA 19-1 A ..12/15/2025 .| MBS PAYDOIN 100.0000 . .. 120,089 .. 120,083 ..09/15/2044 .
1519999999. Subtotal - asset-backed securities - non-f|nanC|aI asset-backed securmes practlcal
expedient - lease-backed securities - practical expedient (unaffiliated) 441,007 441,007 441,080 440,374 465 465 441,007 7,901 XXX
12510H-AZ-3 .. | CAPITAL AUTOMOTIVE REIT 24-3A A1 ..ooovvvniiiiinnnnnns ..12/15/2025 .| MBS PAYDONN 100.0000 ...|...ccevuunvvrrvnnnnns Jovvnnniennnns 40,000 [....cevvennnns 40,000 |..cvvvnnnnnne 39,328 [.eeinne 39,879 [evveiiiiiininns [, L2 I S AN L2 I PO RN LIV V[0 0 O R AR RN 952 |..10/15/2054 .
SECURITY CALLED AT
85236K-AD-4 .. | STACK INFRASTRUCTURE ISSUER LL 20-1A A2 ... ..05/22/2025 .| 100.00000000 100.0000 . .... 750,000 .... 750,000 . 750,000 |.... ..08/25/2045 .
86212X-AB-6 .. | STORE MASTER FUNDING LLC 19-1 A2 ..12/20/2025 .| MBS PAYDONN 100.0000 .| eeeveeuseeremmmnnnns fonnneeeeeennen 2,500 foeeiiniinnnnens 2,500 [ .ccieininnnnes 2,500 ... 2,500 |.... .. 11/20/2049 .
1719999999. Subtotal - asset-backed securities - non-f|nanC|aI asset-backed securmes full
analysis - lease-backed securities - full analysis (unaffiliated) 792,500 792,500 791,828 792,374 126 126 792,500 6,798 XXX
1889999999. Total - asset-backed securities (unaffiliated) 38,781, 149 38,781,191 38,775,501 37,405,579 31 21,019 21,050 38,781,150 922,118 XXX
1899999999. Total - asset-backed securities (affiliated) XXX
1909999997. Total - asset-backed securities - Part 4 38,781, 149 38,781,191 38,775,501 37,405,579 31 21,019 21,050 38,781,150 922,118 XXX
1909999998. Total - asset-backed securities - Part 5 XXX
1909999999. Total - asset-backed securities 38,781,149 38,781,191 38,775,501 37,405,579 31 21,019 21,050 38,781,150 922,118 | XXX
2009999999. Total - issuer credit obligations and asset-backed securities 55,765,889 55,807,395 55,911,357 53,891,879 1,453 32,111 33,564 55,805,410 (43,780) (43,780), 1,391,214 XXX
4509999997. Total - preferred stocks - Part 4 XXX XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX
4509999999. Total - preferred stocks XXX XXX
922908-36-3 ... | VANGUARD S&P 500 ETF ....ceeeveeiieeeeeenieeeeeenneees [en 05/28/2025 . |PIPER SANDLER & CO. ... |eeeeennn 3,550.000 |......... 1,923,827 [oooeeeeieiieeeceii e 1,447,630 |......... 1,912,776 |........ (465,146) - .evveeeeeeennis [ e (465,146) |-eevvveeeeeeennn [ 1,447,630 |oeeveeneeeeeennn foreeeees 476,199 |......... 476,199 ... 6,433 |.vvs e
922908-76-9 ... | VANGUARD TOTAL STOCK MKT ETF ......ccevviiiiiinnnnnnnnns ..12/23/2025 . | PIPER SANDLER & C0. ... |........ 7,465.000 |......... 2,526,187 [..ooovvviiiiiiiiii i 319,633 |.......... 2,163,432 |...... (1,843,799)).ceveneiiininnnns fooviiiiiiiiiniiiins Jovennn (1,843,799) |.evvvvveeeeiienee Joveeeeenns 319,633 [oooiiiiiiiiiiies v 2,206,555 |....... 2,206,555 |.......vnnens 28,043 ].cceies ennnns
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 11 12 13 14
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- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (10+11-12) [ Value Date Disposal _|on Disposal| Disposal Year Date
5819999999. Subtotal - common stocks - exchange traded funds 4,450,014 XXX 1,767,263 4,076,208 (2,308,945) (2,308,945) 1,767,263 2,682,754 2,682,754 34,476 XXX
5989999997. Total - common stocks - Part 4 4,450,014 XXX 1,767,263 4,076,208 (2,308,945), (2,308,945) 1,767,263 2,682,754 2,682,754 34,476 XXX
5989999998. Total - common stocks - Part 5 1,070,299 XXX 998,117 998, 117 72,182 72,182 XXX
5989999999. Total - common stocks 5,520,313 XXX 2,765,380 4,076,208 (2,308,945), (2,308,945) 2,765,380 2,754,936 2,754,936 34,476 XXX
5999999999. Total - preferred and common stocks 5,520,313 XXX 2,765,380 4,076,208 (2,308,945), (2,308,945) 2,765,380 2,754,936 2,754,936 34,476 XXX
6009999999 - Totals 61,286,202 XXX 58,676,737 57,968,087 (2,307,492)| 32,111 (2,275,381) 58,570,790 2,711,156 2,711,156 1,425,690 XXX
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20
1 12 13 14 15
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment [ Value (11 +| Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 12-13) Value Disposal Disposal Disposal Year Dividends
842587-DF-1 .. [SOUTHERN €0 ...evvvniiiiivninniiiiiiinininens ..01/31/2025 .| MORGAN STANLEY & C0. LLC ........... ..09/08/2025 .| VARIOUS .....ooevvvvnnniiiiiinnns Jovieniinnnns 375,000 J....onnnn. 369,994 |.......... 373,150 [.....ceeenns 372,537 [ o 2583 | [ 2583 | o i [ 613 |oveennnns 8,050 |.iuuvunninnns 750
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 375,000 369,994 373,150 372,537 2,543 2,543 613 613 8,050 750
0489999999. Total - issuer credit obligations (unaffiliated) 375,000 369,994 373,150 372,537 2,543 2,543 613 613 8,050 750
0499999999. Total - issuer credit obligations (affiliated)
0509999998. Total - issuer credit obligations 375,000 369,994 373,150 372,537 2,543 2,543 613 613 8,050 750
1889999999. Total - asset-backed securities (unaffiliated)
1899999999. Total - asset-backed securities (affiliated)
1909999998. Total - asset-backed securities
2009999999. Total - issuer credit obligations and asset-backed securities 375,000 369,994 373,150 372,537 2,543 2,543 613 613 8,050 750
4509999998. Total - preferred stocks
922908-36-3 ...] VANGUARD S&P 500 ETF ....ovvovveeveireinenns ]..04/28/2025 .JPIPER SANDLER & C0. ...veovooverenes [..05/28/2025 .JPIPER SANDLER & C0. ..vovvevs Joorveierinnns 1,975 [......... 998,117 |....... 1,070,299 [............ Lo L P O P (TP FETTTTTTooRy 72,182 |........... 72,182 [ooeiiiiiiiiiininns i,
5819999999. Subtotal - common stocks - exchange traded funds 998, 117 1,070,299 998, 117 72,182 72,182
5989999998. Total - common stocks 998,117 1,070,299 998,117 72,182 72,182
998, 117 1,070,299 998,117 72,182 72,182

5999999999. Total - preferred and common stocks

6009999999 - Totals

1,368,111

1,443,449

1,370,654




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E17, E18, E19, E20, E21, E22, E23, E24, E25, E26, E27



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6 7
Re-
stricted Amount of Interest Amount of Interest
Asset Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
Citizens Bank ......coecvveviriiiiieiiiciieiieies Providence, Rhode Island .........cccooeees [ SDeeiiiicfriininis 3,650 [ 22,286 [ e 500,000 [..XXX.
Federal Home Loan Bank of Cincinnati Cincinnati, Ohio 2,879,614 [.XXX.
Fifth Third Bank Columbus, Ohio .. 21,695,238 [..XXX.
Park National Bank, N.A. .... Bucyrus, ONio .oooeeveenennenienieenieenies oo foveeneenes 10240 | 80,411 s o (197,120) .. XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - open depositories XXX XXX 776,651 24,877,732 | XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - suspended depositories XXX XXX XXX
0399999. Total cash on deposit XXX XXX 776,651 24,877,732 | XXX
0499999. Cash in company's office XXX XXX XXX XXX XXX
0599999 Total - cash XXX XXX 776,651 24,877,732 | XXX

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

1. January....o.ne 35,818,723 4. 26,514,327 7. 22,195,893 10.  October. ... 18,620,856
2. February...| oo 20,889,324 5. 25,155,016 8. August 22,419,809 11. November... ... 23,647,600
3.  March 32,874,107 6. 25,583,976 9. September 25,468, 126 12. December 24,877,732
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Re-
stricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year

0489999999. Total - issuer credit obligations (unaffiliated)

0499999999. Total - issuer credit obligations (affiliated)

0509999999. Total - issuer credit obligations

60934N-50-0 ....... FEDERATED TREASURY OBLIGA-1S 621,304

60934N-87-2 ....... Lo L T T 1 S O 1S e .| PP, oL 151 N Y L ) AP 9,079

8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 15,172,087 57,904 630,473
15,172,087 57,904 630,473

8589999999. Total cash equivalents (unaffiliated)

8599999999. Total cash equivalents (affiliated)

15,172,087

630,473

8609999999 - Total cash equivalents

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

w
o




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE United Ohio Insurance Company

DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4
Book/Adjusted

Carrying Value Fair Value

5 6
Book/Adjusted

Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California .......ccoceveevieiiiinieenn,

Colorado
Connecticut

© N Ok WD =2

Delaware

©

District of Columbia

N
=4

Florida

-
N =

Georgia

Hawaii

NN = a4 a a a a a
=0 0N O R®

Maryland

N
N

Massachusetts

NN
> w

Michigan

Minnesota

N
o

Mississippi ...

N
o

Missouri

N
N

Montana

N
®

Nebraska ..

N
©

Nevada

w
©

New Hampshire

31.
32.
33.
34.
35.
36.

New Jersey

New Mexico
New York ..
North Carolina

37.
38.
39.
40.
41.
42.
43.
44.
45.
46.
47.

Oklahoma
Oregon ...
Pennsylvania ...
Rhode Island
South Carolina ....
South Dakota
Tennessee

Vermont
Virginia

48.
49.
50.
51.
52.
53.
54.
55.
56.
57.
58.
59.

Washington ........c.cccocevienicnnns
West Virginia
Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands .
Northern Mariana Islands

Canada

Aggregate alien and other
Subtotal

FOR THE BENEFIT OF ALL POLICYHOLDERSSTATE
DEPOSIT

FOR THE BENEFIT OF ALL POLICYHOLDERSSTATE
DEPOSIT

.|FOR THE BENEFIT OF VA POLICYHOLDERSSTATE

DEPOSIT

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 through 5803 plus
5898)(Line 58 above)
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