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Annual Statement for the year 2011 of the STATE AUTO INSURANCE COMPANY OF OHIO
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@ASUNY SECUMHES......ouveeveeienciiaeiisiteiiseseessessse s sssnnes | seeneens 3,436,099 |.......... 100 | ... 3,436,099 | .o 0. 3,436,099 |.......... 10.0
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVEMMENL AQENCIES.........cviviverreiiiiieiieieissiesess s sssssssessssssses | evesesssssssesesns (01 I (0 I (01 (0 IO (0] I 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........o.erermerrenrenesnesnssmesesssnssnenes | seseenns 3,326,742 |............ 9.6 | ... 3,326,742 | ..o, (1 I 3,326,742 |............ 9.6
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUNtES)........cocve. | vorverrerrrrerreienad (01 I (0 I (01 (0 IO (0] I 0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general 0bligations.............cceveieeninrieieneinniens | veveens 1,801,595 |............ 52 | . 1,801,595 | .o (V1 I 1,801,595 |......coe.. 5.2
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general Obligations...........c.vueieieienieieeneie s | eesenes 4,208,558 |.......... 12.2 | . 4,208,558 |....cccoovrrirrinrnnn. (V1 I 4,208,558
1.43 Revenue and assessment 0bligations.............cccvueveicveeeeievcicisieeeesesee e | ceveeias 3,071,539 |...........8.9 | ... 3,071,539 | .oovvreeeiieeeena0 [ 3,071,539
1.44 Industrial development and similar obligations.............ccccceceevviierivccscesicevieen | 0000....6,068,865 | ..........17.6 | ........ 6,068,865 |........coceeviverenn0 [ i 6,068,865
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA...... 2,577,609 |.... 2,577,609 |....
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoooenivieniceneeeseeveeen | cvevenienns 889,891 |...........2.6 | oo 889,891
1513 Al OtNET ...t | eestestneteeteneeas 0 [ o000 | e 0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooveeiververeeiienes | ceveiieieseiieis (IR 0.0 | oo (1 (01 T (I I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521....... | ccccveviverenncad (01 I (0 I (01 (0 O (0] IO 0.0
1,523 All ONEI ..ottt sstenssnssnnns | sessssessessnnssnssas (V] IR 0.0 | oo (01 [V (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)........... | voevererrrirnnnad (V] IR 0.0 | e (01 [V (V)N I 0.0
2.2 Unaffiliated non-U.S. securities (including Canada)............ccoueererererierenieieneisseneienns | coereevssssesiennns (01 I (0 I I (01 (0 IO (0] I 0.0
2.3 Afiliated SECUMLIES. ... .. rverereereeireiierireieeiseise ettt et st ssessenssnssens | sessessessessnnssnsan (U1 I (U0 I (0 (0 I (O] I 0.0
3. Equity interests:
3.1 Investments in MULUI FUNDS........ccriereiriinrreise st sssessensns | sesssssessesssnssesnn (U1 I (U0 I (0 (O I (O] I 0.0
3.2 Preferred stocks:
321 AFflIAEEG. ...t ssesssssesssssenssssessensnnnns | nnsessensnnssessnnns0 | sereneeneenn0:00 | cerrinrieirninnd (01 [V (01 O 0.0
3.22 Unaffiliated........c.ovvvrierireiniiencscceesssseisssssssssssssesssenssssssssssnssns | sessnesssesssnssenssne0 | reeernnnn0:00 | i [0 O (O (010 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFFIEEE. .. e eesesienissisnieesesssssnsessssssssssssssenennes | sesnesnenssnnsensene0 | eneernenn0:00 | i) [0 O (0 (V10 O 0.0
3.32 Unaffiliated........corvrieererrininereiecneseeeseneissieeisesessessseeseeessessssssssesssssssssessnnssnsns | eeerese2y039,900 | overrenn 7.8 | i 2,635,500 | ..eoveeererririeens (V1 — 2,635,500 |............ 7.6

© © N o

. Cash, cash equivalents and short-term inVestments.............ccccccvcvericieieiseeiceeees e
. Other INVESEA @SSELS.....vuvueieiiiieiee et

. TOtAl INVESIEA @SSELS.......cvviecvicicteiie ettt ettt

3.4 Other equity securities:
3.41 Affiliated.....
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated.........

3.52 Unaffiliated

35

Mortgage loans:

4.1 Construction and land development....
4.2 Agricultural

4.3 Single family residential PropEriES.........cocveuririreeieisiieieseese e
4.4 Multifamily residential properties
4.5 Commercial loans

4.6 Mezzanine real eState [0aNS............ccovieieiieisiceie e

Real estate investments:
5.1 Property occupied DY COMPANY........cciuiiriinieee e

5.2 Property held for production of income (including §.......... 0 of property
acquired in satisfaction of debt)

5.3 Property held for sale (including $
CONTACE IOBNS.......eoceverciri et
DBIVALIVES.......ouvviiiiiiiiiii i
RECEIVADIES fOr SECUMILIES.........uorererercirciciee e

Securities lending (Line 10, Asset Page reinvested collateral)............coeerverierenennereneinnennns

............ 0.0
............ 0.0
............ 0.0
............ 0.0
............ 0.0
............ 0.0
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Annual Statement for the year 2011 of the STATE AUTO INSURANCE COMPANY OF OHIO
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb 0

6.2 Totals, Part 3, COIUMN 13. ...ttt 0
7. Deduct current year's other than temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt 0

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 0

8.2 Totals, Part 3, COIUMN ...ttt 0 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 0
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt 0
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes 0

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb 0

52 Totals, Part 3, COMN B N 0 NE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e 0
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt 0

9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st 0

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R 0
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R 0
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0
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Annual Statement for the year 2011 of the STATE AUTO INSURANCE COMPANY OF OHIO
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 0

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb 0
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0 0
4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B 0
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

o | | |©

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt 0
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt 0 0

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s 0
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens

12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

o |o |o |©

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 31,535,125

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 4,876,309

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 3,102

L

Unrealized valuation increase (decrease):

A PAE T, COIUMN 121ttt eess s eeees et et 8 888888 113,603

4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st 0

4.3 Part2, SECHON 2, COIUMN 13......uvieieeecictectese ettt sttt sttt a st ettt s s s st et s s s sensanssntanans (5,250)

A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR (80,826) 27,521

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 294,578

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 8,532,257

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 187,985

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st

o O O |©o

9. Deduct current year's other than temporary impairment recognized:
9.1 P, COIMN T4ttt 0
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 0
9.3 Part2, SECHON 2, COIUMN T4........o it 0
94 Part4, COIMN 13ttt R 0 0

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 28,016,399

11, Deduct total NONAAMIEA @MOUNLS.........ccceiierieieiesiseie sttt s bR AR s st 0

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 28,016,399
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Annual Statement for the year 2011 of the STATE AUTO INSURANCE COMPANY OF OHIO

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...8,812,067 9,384,591 ..8,688,505 8,241,968
Governments (Including all obligations 2. CaNada.. ..o [ e [0 [0 (01 RN 0
guaranteed by governments) 3. Other Countries......oovrrrinee [ orrnrnsisisisssesissessins [0 [0 [0 U 0
4, Totals....ooovrssrrinrirsciissinns | v 8,812,067 | .o, 9,384,591 | .o 8,688,505 | ..ocoorerrrienens 8,241,968
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooooiiieeiiiiieiiiees | e 1,801,597 [ .o, 1,929611 [ oo 1,843,071 | oo 1,775,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....covirernrieiersrisnn | e 4,208,558 | ..o 4549316 | .o 4,350,436 | .o 4,090,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oorreensrresssrennssrinns | v 4,489,812 | .o 4,785,798 | ..o 4,648,363 | ..o 4,342,241
Industrial and Miscellaneous and Hybrid 8. United States......cocovvuvreverees | covrrrririinnnd 6,068,865 | ..covverreeeirinnn 6,671,074 | oo 6,112,849 | oo 5,875,000
Securities (Unaffiliated) 9. Canada.......ccoeveveereiieees | e (01 TSR (01 RN (01 TN 0
10. Other Countries...........occ.....
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds........ccoccovsruuinnes
PREFERRED STOCKS 14. United States.......oovcermmerens [rereermmrriiseecenneeriinecees LU O (U PO 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada......cc.cccvevereerreieiens [ e (01 U L0 U 0
16._Other Countries........cooocevuine oo, 0 |, 0 i, 0
17, Totals. .o i, 0 i 0 [, 0
Parent, Subsidiaries and Affiliates 18. Totals....oocoeverrreciesiissciesie e, 0 ], 0 ], 0
19. Total Preferred Stocks....... | ..ccccoovcvvviiciiciiiciinnn, 0 i 0 [, 0
COMMON STOCKS 20. United States.........couuevveneeens | covvevmmneriirnsenennn 2,635,500 | ooveernerrirnenen 2,635,500 | ..ovvverncriiiennns 2,043,811
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccooeeevereeieienns | e [0 U [0 RN 0
22. Other CouNtries. .....coucveriiiens | v 0 |, 0 ], 0
23, TotalS. oo | v, 2,635,500 | oo, 2,635,500 | oo, 2,043,811
Parent, Subsidiaries and Affiliates 24, TotalS....oovevesiiiiisiiceienes | 0 ], 0 ], 0
25. Total Common Stocks....... | ..ccoovvcvvivnnnceee. 2,635,500 | .coooevviiir, 2,635,500 | oo, 2,043,811
26. Total Stocks ...2,635,500 | ...... 2,635,500 ..2,043,811
27. Total Bonds and Stocks.... | ......c..ccoovuvnnee 28,016,399 | ..ooovrrrriernnnen 29,955,890 | ..covvrncrvrirrnns 27,687,035
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Annual Statement for the year 2011 of the STATE AUTO INSURANCE COMPANY OF OHIO

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column 6 asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

Class6....
TOtAIS. .ttt

2.1

22
23
24
25
26
2.7

All Other Governments
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. ...ttt

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1

41

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ClASS 1.ttt naes

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2011 of the STATE AUTO INSURANCE COMPANY OF OHIO

SCHEDULE D - PART 1A - SECTION 1 (continued)

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

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
6.1 ClasS ..ottt
6.2 ClaSS 2.....euveeeieieeeeieteeete et
6.3 ClasS 3.....ovueeiieieecieteeee et

Totals...

71
7.2

Hybrid Securities
ClASS 1.ttt st nan
ClASS 2.ttt an

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. .o
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Annual Statement for the year 2011 of the STATE AUTO INSURANCE COMPANY OF OHIO

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Total Bonds Current Year

Class 1.t
ClaSS 2. e

Line 9.7 as a % of Col. 6

Total Bonds Prior Year

ClasS 4.t

Class5.....
Class 6....
Totals...ocveveeerieereine

Line 10.7 as a % of Col. 8

Total Publicly Traded Bonds
Class 1
Class 2
Class 3
Class 4
Class 5
Class 6
Totals.....cooevveriercinne

Line 11.7 as a % of Col. 6...
Line 11.7 as a % of Line 9.7, Col. 6, Section 9

Total Privately Placed Bonds
Class 1
Class 2

(d

Includes $
Includes $

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §

0 current year, §......... 0 prior year of bonds with Z designations and $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

.......... 0 current year, $..........0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" 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.

..... 6,458,690;

NAIC 2§........... 0;

NAIC 3 $

0;

NAIC4 §

............ 0; NAIC5$

0;

NAIC6BS........... 0.
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Annual Statement for the year 2011 of the STATE AUTO INSURANCE COMPANY OF OHIO
SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

1 Year

Distribution by Type or Less

Maturity Distribution of All B
1

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments

Issuer Obligations

Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

................. 2,512,518

................. 1,662,090

.................. 559,877

6,234,459
2,577,609

7,367,449
2,705,716

6,234,459

2.1

22
23
24
25

All Other Governments

Issuer Obligations

Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

Issuer Obligations

Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

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

Issuer Obligations

Residential Mortgage-Backed SeCUrities...........couveerieerierierereierennnns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUMtiES. ........ovrvverrrrrnrerrernirnnenns

................. 1,496,021

................. 3,789,845

5.1
52
53
54
5.5

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
Issuer Obligations

Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUties...........covvrrereneerrernirnnenns
Tt ettt

1,322,207
...... 79,957

6
A

784,610
918,702

................. 8,703,312

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

Issuer Obligations

Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.............cc.ervererrirreierenns
TOtAIS 1t

................. 5,409,342

741

72
7.3
74
75

Hybrid Securities

Issuer Obligations

Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates

Issuer Obligations

Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt




Annual Statement for the year 2011 of the STATE AUTO INSURANCE COMPANY OF OHIO

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 IsSuer Obligations............oocureurrvneinrinrineineineinsineisesssesssesnsssssssnnsens | convrsennnensn 9,470,568 [ oo, 8,795,831 | .ooovverris 8,531,120 | ccovvvrvne. 1,574,570 | o0 [ 28,372,089 | o897 [ b XXX [k XXX i [ e 28,372,089 | ..ooooveeieiri) 0
9.2 Residential Mortgage-Backed Securities..... ....969,495 ..224518 | .. ..486,342 ...3,467,500
9.3 Commercial Mortgage-Backed SECUHIES..........c.ccovvevererriercerenieriens | ceeeeveeiieieeiieieienen0 | e (01 (01 0 | o0 | i) | e 0.0 [ e XXX e e XXX | e 0
9.4 Other Loan-Backed and Structured SECUMHES..........ccrvrererrnrenrerninrnns | orerseisissessessisesasennes (0] [ (01 (O [P 0 s |0 [ 0.0 | XXX | XK i | s {1 I 0
9.5 TOtAIS.....ovoeivreirriicisies sttt esssenssns | eestnsieneens 10,023,280 | .oovvvverennes 9,765,326 | ...covverrnnns 8,755,638 | ..cocvvvvne. 2,060,912 | .oooeerenn 1,234,433 | 31,839,589 [ oo 100.0 | et XXX s | e XXX | i 31,839,589 | ..o 0
9.6 Line9.5858 % Of COL B.....oviiiiiiisiisisci s sssssssssens | cesesssssssssssssssssseaes 315 | s 30.7 | oo 275 [ s 6.5 [, 39 [ 100.0 | XXX o XX e e XK e [ i, 100.0 | oo 0.0
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ovevrerriciieeeeeeee e | ceeseeeneesnees 3,649,233 | .o 11,808,854 | .....ccoovveunne 8,149,380 | ..cooovvunne. 1,556,179 | oo 0 [ ) 0.9 G DR 90,9 CHIININ U 25,163,646 | ...oovovvrrinn 84.5 | .. 25,163,646 | ...cooovreecrrcieens 0
10.2 Residential Mortgage-Backed SECUMtIES...........covverrinrineirneirnrirnrineinns | e 963,551 | covoovreriiens 1474781 | oo 388,667 | .covorerrernens 498,280 | ..o 1,299,139 | ..cccovrennee ) 0.9 CHUIIN I ). 0,9 CHRRIN IN 4,624,418 | covverins 15.5 | oo 4,624,418 | oo 0
10.3 Commercial Mortgage-Backed SeCUrties............cccocuevverereererieiisiiees | coveveiveisieeve e {1 T (1 (0 T (01 (U] IS D, 9.0, N RN XXX oveiveveien | v (01 I 0.0 [ oo (01 0
10.4 Other Loan-Backed and Structured SECUHIES...........cvreervenerenrrrnernnie | oriniissississississnens 0 [ e, (O P (O R (O 0 [ 0,9, ST [ XXX | e [0 0.0 [ (1] P 0
10.5 TOHAIS....ceouereereereieresesesee s essessens | oessessssnssnees 4,612,784 | ....ccuune. 13,283,635 | oo 8,538,047 | covevvrrn. 2,054,459 | ....cooo. 1,299,139 | ..o ) .9 N P 90,9 CHININ R 29,788,064 | ....ccocvvvvrrienns 100.0 | oo 29,788,064 | ....cooovrvrrrrrieiin 0
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiieiisiissiesi s esiesiesssesssssssesssenses | sossssessesssessesssnes 155 [ LV 287 [ o, 6.9 [ 44 ., XXX i, XXX oo [ oo 1000 [ D, O S [P 100.0 | oo 0.0

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities
11.3 Commercial Mortgage-Backed Securities..........c.ccoveunrenrerneenerernineenens
11.4 Other Loan-Backed and Structured Securities

115 TOtAIS...e e
11.6 Line 11.5asa % of Col. 6.......ccceevererennne.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds
12.1 1SSUET OBlIGAtIONS. ....euveveeececieeceerise ettt
12.2 Residential Mortgage-Backed SECUMtIES. ..o vererereeneeneereieieneeneenns
12.3 Commercial Mortgage-Backed Securities..........coovrwerrnrirneeneerernineenens
12.4 Other Loan-Backed and Structured Securities

12.5 TORAIS.....o ittt
12.6 Line 125858 % Of COL B......cvvvvecicrerieicciessstee s sesssissesenes | eevessesissssssesiessennns 0.0 | e 0.0 | o (V0 I 0.0 | oo (0 I 0.0 | XXX
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccoeeriveisrierisnisiones | covveresssissiesesesnnas (OO 0.0 [ i 0.0 | oo, 0.0 ] oo 0.0 | i 0.0 |, XXX
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Annual Statement for the year 2011 of the STATE AUTO INSURANCE COMPANY OF OHIO
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value DECEMDET 31 Of PHHOT YEA. ..ottt ettt sstees | sebesessesssst st est e ssesseseees 145191 [ oo 145,191 [ o0 | e 0| e
2. Cost of short-term iNVESIMENS ACUINE............cvevieieeieieteeeie ettt ss st s bt s s sesssssessnnns | sentissessesssesssssesssssseses s tesaesas 31,846,407 | oo IR 7L A O 0 TP N LSOO
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo 0 [ o0 [ 0 [
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 | coereereeeeese e O | o0 | 0 |
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn L0 OO O | coveeeeeeeeeeeeeeesssseseeseseseeseerenen0 | 0 | e
6. Deduct consideration reCeived 0N AISPOSAS............ccevcvireieieiisieseieie st ses s s st se s s sassssssssenes | sentissesesissesssssesssesseses s sessesas 26,532,908 | ...cvorvererereeeee e 26,532,908 | ..oocveeieieeeereereeesereerenesnenrenend [ 0 | et
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen O | oo O [ o0 | e 0 |
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 | e O | o0 | 0 | e
9. Deduct current year's other than temporary impairment FECOGNIZEM............cvururerinrerririreeeneieeeeseseeseseesesssssseseesssseses | erssesessessessssesesssesssessssesssnssnssesessenssnsssssns 0 ] e 0 ] o0 | 0| e
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........ccccvrrrrimrrrrnrniinennersinssseiees | corveenesssnsssesssssssssnssesssssesenns 6,458,690 | ..oeovvrerrerierireieriereieee e 6,458,690 | ...cvcvererereseeiereeeenceeeeneeesnsneerel0 | e [ e

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......iiiiiieiiiieiciisisesesiesssessesssssssessssessesssssssnssnses | eessssesissensessssssssssssssnssssesnssneas 6,458,690 | ..o 6,458,690 | ...ovoviiiiiiiieeeeeeseseresesesesneered0 | e sesesssesessssnesssnsenssssssneeseld | eresresssessens s ssensessssees s snessessnsesesseseensns
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09



Annual Statement for the year 2011 of the STATE AUTO INSURANCE COMPANY OF OHIO

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 9 13 14 15 17 18 19 20 22
F
0 Current
r Year's Total
e Unrealized Current Other Than Foreign Admitted Amount
i NAIC Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of Paid Accrued Year Maturity
U.S. Government - Issuer Obligation:
3128X3 L7 6 |FEDERAL HOME LOAN MTG CORP......cervrvrirereiersisriersnissinninns | ernne | oo [ eovereninns [ onees 1] ennn.825,855 | .. 111,902 oo, 839,265 | ...vvvvriiinee 750,000 | .oooovvrrienne 798,387 | .oovveviirrerninnnd (16,047) 0 0].....5000].... 2,647 |MN....o. | vorrreririnns 5,000 | coovrrreres 37,500 11/13/2014
3134G2 AJ 1|FEDERAL HOME LOAN MTG CORP........cccovurumrirmemrerennnisersnerienenens | wevnee | oo [ cerveeienens [ vvees 1 .502,850 0 0 0].....3000f.... 3,000 | MS...... ...7,500 03/30/2017
3136FJ Y8 8|FEDERAL NATIONAL MTG ASSN......covivvririrerineireninernnseienssensrens [eonnee [ [vrernenn ] [ 1 .501,005 | .. 0 0 0].....3.000] ......... 3.000 | FA...... .15,000 08/03/2015
3136FR FV 0 |FEDERAL NATIONAL MTG ASSN.......ccciirerimmrierirereseninenssesiensene | wevnee | oo [ ceverens 1 1| 1,000,000 | ......100.739 | ..ocnnee 1,007,390 | ..cooovvrrenne 1,000,000 | ...coorvernnene 999,974 | o0 | e (26) 0 0.....3.000] ......... 3.000 [AO...... 04/27/2021
912810 FS 2| US TREASURY TIPS.......costiirimriieeineineeissisessesiesissesssssssssssssess | enneen | oo | oseeseennns | vevens 1 .700,873 ....500,000 | ......ccce....559,877 | v 585 0 01]....2000f..... 2,153 | J....... 01/15/2026
912828 BW 9| US TREASURY TIPS.......ccocovmrimmrrerinrinrineninennenienessesssssissnnennene | S0t | oo [ ovvvvverins | vevens 1 259,611 | .. ....200,000 | ... (760) 0 0....2.000] ... 1.647|JJ....... 01/15/2014
912828 BW 9| US TREASURY TIPS......cccovtimrrmerierineesseisssensensesessessssssssssssssens | eovseen | oo | oserseenens | vevens 1 389,417 | oo 300,000 | ..cooorevernnns 370,208 | .....ccooon.. (1,140) 0 0....2.000] ...c.... 1.647|JJ....... 01/15/2014
912828 FL  9[US TREASURY TIPS......cconiiirnieimiieinniersnssiesesssseessssnssssssnenns | wonsee | | covereninnns | vevene 1 .648,569 (7,307) 0 0.....2.500] ......... 1.026 | JJ....... 07/15/2016
912828 GX  2|US TREASURY TIPS......cootimmrrmerierieernseissiesiensessssessssssssssssessens | eovnees | oo | oeereenens | vevens 1 650,194 | .. (5,217) 0 0...2.625]......... 1.502| JJ....... 07/15/2017
912828 HN 3| US TREASURY TIPS.......cosiiirrinrireeineiseeissisessensesissessssissssesssess | eonneen | oo | oeseseensns | vevens 1| 527,720 | 0123101 | e 615,505 | ..cooovvrrrnenne 500,000 (2,490) 0 0..1.625] ... 1.002| JJ....... 01/15/2018
912828 PP 9|US TREASURY TIPS ....500,000 (690) 0 0. 1125] . 0.931 | JJ....... 01/15/2021
0199999. U.S. Government - Issuer Obligation: .5,750,000 (33,092) 0 XXX XXX | e . 51,067 ... 137,526 | XXX ] e XXX..o.o.
U.S. Government - Residential Mortgage-Backed Securities
36292K G8 3 [ GNMA POOL# 984156..........coouervurrircrirrereesseisnnserienssseessessssnenines | wevinee | oo [ cevneeions 2| 1 ....606,756 (4,775) 0 0].....5000f... 4.959 | MON... 01/15/2016
36295F ZU 1| GNMA POOL # B69555........ccvesrerrrisiisasnsienisssissssssssssssnsenssssssnsssness | esees | oo | sevsenens 2| 1 . . 1,885,212 | ... (1,563) 0 0]....6.050]......... 5.752 |[MON... | ... 04/15/2044
0299999. U.S. Government - Residential Mortgage-Backed Securities. 2,590,671 | ... XXXoooveee | corverinnanns 2,692,826 | ..o 2,491,968 | ..o 2,577,609 | .o (6,338) 0 0 XXX XXX [ s 12,539 | v 150,460 | ... XXX.oooo. | coeee XXX......
0599999. Total - U.S. GOVEIMMENL........civiierieririsssisserssnsssenssnsssesssnsssssssnssenes 8,688,505 | ... XXX | wornerrniinns 9,384,592 | ..o 8,241,968 | ..o 8,812,069 | ..ot (39,430) 0 0 XXX XXX [ s 63,606 | ...cooonee. 287,986 | ... XXX.ooooi | o XXX......
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligati
605580 5W 5| MISSISSIPPI ST BAB........ovvvierirrereriirierienieesseessssssessesssssessneins | cevees I [ AFE ] v 1,016,176 | ... 114757 | ..ccoovvrnnnee 1,136,094 | ..ooovvvirnn. 990,000 | ..coocvvreee 1,014,693 (1,289) 0 11/01/2025
677518 6C 1 [OHIO ST GO.. it snssssssnsssssnes | neene Y 1].1FE| .. ...826,895 ....785,000 ...786,904 (9,515) 0 03/15/2012
1199999. U.S. States, Territories & Possessions - Issuer Obligations..............cccovvnens .. 1,843,071 . .. . 1,775,000 | ... 1,801,597 |... (10,804) 0 |0 [ XXX Lo XXX [ XXX | 020,148 | 87,377 [ XXX | e XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). .. B 1,843,071 | .. XXX oo | v 1,929,611 | oovoveee. 1,775,000 | .............. 1,801,597 | oo (10,804) 0 [0 [ XXX [ XXX [ XXX | 20,148 e 87,377 | XXX [ e XXX......
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
25476F KZ 0|DISTRIC COLUMBIA BAB SER A........ccoivimiemrimerienineesssiseesserienes | woveees I [ VAFE] 530,420 | ... 115,010 | oo 575,050 | ..cocoerrernn500,000 | oo 527,859 | oo 0 (2,561) 0 0 06/01/2020
495278 WU 3 [KING CNTY WA SCH DST . .|.FE| .. 778,479 .0 (7,153) 0 0 06/01/2016
55844R DF 8| MADISON WI BUILD AMERICA BOND.. AFE 0 (527) 0 0 10/01/2018
64966E TL 1|NEW YORKNY SER M LAFE] . .0 (4,548) 0 0 04/01/2015
759911 MY 3 |REGIONAL TRANSN AUTH IL GO .| AFE| . .0 (1,993) 0 0 06/01/2014
774829 GU 3|ROCKY RIVER OH CITY SCH DST SCH IMPT. WAFE 0 (3,421) 0 0 12/01/2017
889294 LG 7[TOLEDO OH CITY SCH DST SCH FACS IMPT.... AFE] L .0 (2,850) 0 0 12/01/2013
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligatiol .4,090,000 ....0 (23,053) 0 0
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: ..4,549,316 .4,090,000 0 (23,053) 0 0
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
3133XB TS 4 |FEDERAL HOME LOAN BANK.......ccostumiririreeinenireiserensssseniesienens | ceveee .|.FE| .. .563,960 ....500,000 ...528,381 (7,725) 0 0 06/12/2015
60636P L3 2|MISSOURI ST REV ENVIRO IMPT & ENERGY JRTR IS . A|AFE] 445,188 | .. ...425,000 | ... ..434,653 | ... (9,388) 0 0 01/01/2013
60636P M6 4 [MISSOURI ST REV ENVIRO IMPT & ENERGY.......ccovvvuevereeririnerines | covs [ [ T AFE | e 79,494 | .. 104.059 | oo 78,044 | oo 75,000 | oo 76,620 | ..ovooceecriirinn (1,574) 0 0 01/01/2013
61336P BN 0 [MONTGOMERY CNTY MD REV.......ceocommiimirieriririeeineesersesiesereennns | ceveee .|.FE| .. 831,276 (5,598) 0 0 05/01/2017
837147 WC 7| SOUTH CAROLINA ST REV.....couviiirriieirerisiiseesieissssienssssssessnnes | cevenes . A|AFE] . 732,352 | .. . (7,097) 0 0 01/01/2012
957886 EC 4| WESTERN CAROLINA SC REV......comiriieerinirnerieeeneesssnissisenienes | cevnee [ [ 1|..1FE 549,700 | ..oovvvvrnnne 500,000 (3,795) 0 0 03/01/2015
977092 FE 0[WISCONSIN ST REV REF SER 2 ....540,000 (4,542) 0 0 06/01/2017
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. .3,485,000 (39,719 0 0 [ XXX [ XX | XXX | e 49,872 | ATT 513 | XK X e XXX......




Annual Statement for the year 2011 of the STATE AUTO INSURANCE COMPANY OF OHIO

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1'0Ld

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128P7 MD 2| FHLMC POOL# CO1256.........ceverererieinirsieissssesessssiessesssessnssssnnns | wneene [ [ 2] T s 503,751 | ...... 107.566 | ....ocvvevrnne 528,004 | ...cccvevinn 490,865 | ...covverenes 503,209 | ..ooovvierininnd 0 (137) 0 0 5.000{......... 3.516 | MON... 07/23/2009 | 06/01/2029
31417Y _MB 0 FNMA POOL# MAD353.........ooeirmimissrsssnsisnssemssssessesssnsssssssnssensssenss | soneee i 2| I I 387,328 | ...... 106.951] . .391,843 ....366,376 ...386,683 (302) 0 0 | 4.500]......... 2.050 [MON... | ... 09/14/2010 | 03/01/2030
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . 891,079 [...XXX........ . 919,847 | .. ...857,241 | .. ...889,892 | ... (439) 0 0 |.. XXX XXX XXX | 3,419 | .. 41,030 XXX...... | ..... XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... [SSSRTRRTIONS [PSRR 4,648,363 | ... XXX.iiooos | v 4,785,798 | ..o 4,342,241 | ..o 4,489,812 | oo 0 (40,158) 0 0 . XXXt XXX XXX | 53,291 | il 218,543 | XXX oo [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
002824 AU 4| ABBOTT LABS.......cootiimiriiriririiesiissiessesesssssssesesiensesessssessssnens | covenes | | WAFE | ene.....815,438 | L. 115979 | oo 869,843 | ....covvenne 750,000 (5,638) 0 0 5.125]........ 3.853 |AO...... 03/10/2011 | 04/01/2019
084670 AV 0|BERKSHIRE HATHAWAY INC......ccorvveriririrmerierireeerseeisessneseeneeeenns | coveee oo | e | WIFE | eee......500,000 | ... 106.395 | ..oovvvnrines 531,975 | oo 500,000 0 0 0 3.200]......... 3.200 [FA....... 02/09/2010 | 02/11/2015
097023 AY  1|{BOEING CO...cooevruririierieieeissiseisesiesisssesss s sssessssssssssssssnses | cviees | | WIFE | nn.498,995 | ... 107.528 | . .537,640 ....500,000 174 0 0 3.500]......... 3.540 [FA....... 07/27/2009 | 02/15/2015
26442C AC 8| DUKE ENERGY CAROLINAS.........cccmivuirmerierieeneniseessssiessessinenes | ceveene | e | WAFE | en...897,581 | L 118.065 | . 737,906 | .. ....625,000 (8,769) 0 0 5.250]......... 3477 |U....... 07/13/2010 | 01/15/2018
38141E A3 3 [ GOLDMAN SACHS GROUP INC.......ccooreericrirrirneeiseirsersnensenienens | ceveee oo | e | WIFE | eece......508,000 | ... 103.767 518,835 | .ooovrrircenne 500,000 (1,583) 0 0 6.000]......... 5.624 [MN...... 05/18/2009 | 05/01/2014
438516 AZ 9| HONEYWELL INTL INC.....ovvvierirririinnirerierieseseeissisenienessesssniens | cvveees | | WAFE | 510,375 f L 117.039 | . .585,195 (936) 0 0 5.000]......... 4730 [FA....... 06/03/2009 | 02/15/2019
740816 AE 3 |HARVARD COLLEGE PRES & FELLOWS........ccoocvemremerrirereeineriinnes | crveee . . ...553,000 | ...... 122795 | . 613,975 | .. (4,870) 0 0 6.000]......... 4.611|JJ....... 07/07/2009 | 01/15/2019
913017 BM O |UNITED TECHNOLOGIES CORP......ccoverrrrreirrireierisserersssissesensnnes | evene I AFE | 510,790 | ...... 118405 ..ccce0enn592,025 | 500,000 (1,028) 0 0 5.375| ... 5.087 [JD....... 05/12/2008 | 12/15/2017
931142 DD 2| WAL MART STORES........ccomirumrrmerierinsisesinsrssersesssessessssssessnnss | covnes . ...999,440 | ...... 115.639 | . 11,000,000 | .oovvrerrn 999,414 | 0 | (26) 0 (U IO 4250 ......... 4.257 | AO...... 04/12/2011 | 04/15/2021
98458P AB 1| YALE UNIVERSITY ..ot esssnessissssssnssnees | svsene . . ..519,230 | ...... 105.458 | . . ....500,000 (4,576) 0 0 2.900]......... 1.817 ] AO...... 02/02/2011 | 10/15/2014
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............cviiiirieieninisrsssseessnssneniens | orerneeenad 6,112,849 | ... XXX.ooooooo [ e 8,671,074 | oo 5,875,000 (27,252) 0 0 XXX XXX XXX | e 79,076 | .......... 252,022 | ... XXX [ XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s 6,112,849 | .. XXX.oooore | orerrnnn 6,671,074 | i 5,875,000 (27,252) 0 0 .. XXXt XXX XXXeoo | e 79,076 | ......252,022 ... XXXeooooe [ XXX......
Totals
7799999. Total - Issuer Obligations...........ccouuwrererarercnens 22,161,474 | .. XXXoooovore | o 23,707,718 | oo 20,975,000 | ..o 21,913,400 | oo 113,603 | .oooveeead (133,920) 0 0 . XXXt XXX XXX... 856,651 |..... XXX oo [ o XXX......
7899999. Total - Residential Mortgage-Backed Securities . 3,481,750 |...XXX........ . ....3,467,501 (6,777) 0 0 .. XXXt XXX XXX... ..191,490 |.... XXX [ XXX......
8399999, Grand Total = BONGS............c.urvuriveiiiiiieiieiieceieeiseiseiese et snessnsins | eeveserinens 25,643,224 | ... XXX........ . ..25,380,901 | ...........113,603 | ........... (140,697) 0 0 |..XXX...... XXX XXX... 1,048,141 |..... XXXeoovoo | e XXX......
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Annual Statement for the year 2011 of the STATE AUTO INSURANCE COMPANY OF OHIO
SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE
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Annual Statement for the year 2011 of the STATE AUTO INSURANCE COMPANY OF OHIO
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16

F

0 Rate Per Current Total

r Share Year's Total Foreign

e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
78462F 10 3| S&P 500 SPDR.......ccuiiiirieeiiiniieiersssisssessssessnssassnsssssessassssessnsssssssansssnssnsane | ........ | | . 21,000.000 2,635,500 | ......125.500 | ..o 2,635,500 | ... 2,043,811 16,173 51,632 | o0 | iviiiiienend(5,250) | i | (5,250) | ooovvvierrirniiienn0 [ Lo, 11/24/2009

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 2,635,500 2,043,811 16,173 51,632 | o0 | eiieeeen(5,250) [ o0 | (5,250) | . XXX XXX
9799999. Total - Common Stock..........couweniiiiiieriiees 2,635,500 2,043,811 16,173 51,632 | o0 [ iviiiiennnnd(5,250) [ i (5,250) | . XXX XXX
9899999. Total - Preferred and COMMON SLOCK..............uviueririririeriiinirierieresceiessesi e et 2,635,500 | ... XXX...ooo. | covverrirrnennnn 2,635,500 | ... 2,043,811 16,173 51,632 | oovvvcevireniieen0 | vviirieed(5,250) | 0| (5,250) [ ovvovvverrirerirens . XXX..... XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.




Annual Statement for the year 2011 of the STATE AUTO INSURANCE COMPANY OF OHIO

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
3134G2 AJ 1|FEDERAL HOME LOAN MTG C 3.000% 03/30/17.......cocvuerririrrreiieieisissseieesesessesesssesnes | evessssenienns 03/07/2011 | RODEI W BAIIG.......cvorvieiriiceieieisie sttt sssssensnssens | cesssessessnsnes 500,000 | oo 500,000 0
3136FR FV 0|FEDERAL NATIONAL MTG AS 3.000% 04/27/21......... .... | 04/08/2011 | Stifel & Nicolaus 1,000,000 1,000,000 0
912828 PP 9|US TREASURY TIPS 1.125% 01/15/21 . | 03/22/2011 | Stifel & Nicolaus. BI1LT8T | 500,000 [ ..o 1,047
0599999. TOtal - BONAS - U.S. GOVEIMMENT. ...ttt £6 b8 E 08 £ 08080t 2,011,781 2,000,000 | .o 1,047
Bonds - U.S. Political Subdivisions of States
25476F KZ 0|DISTRIC COLUMBIA BAB SE 5.270% 06/01/20.......c0ciiviieiesriisrsnsssesersssesseenssssssssssesenes | ................ | 01/13/2011 | Key Capital MArkets INC......oviviiiiiirirississiisiisnsssisessssssesessssssssssssssssssssesessssssssss | sosessssessnenes 530,420 | oo 500,000 | .o 1,976
2499999. Total - Bonds - U.S. POIItICAl SUDGIVISIONS OF SEAIES. ....vu.truuireeiesresstsisstisserss sttt 8888108140 48888 R 8088884 E 808188 530,420 [ ..o s 500,000 [ ..ovveiniinii s 1,976
Bonds - Industrial and Miscellaneous
002824 AU 4|ABBOTT LABS 5.125% 04/01/19. ... | 03/10/2011 | Stephens INC.......c..vverrvvcrerrrnnes 815,438 | ..o 750,000 17,510
931142 DD 2|WAL MART STORES 4.250% 04/15/21.... . | 04/12/2011 | Robert W Baird 999,440 1,000,000 0
98458P AB 1| YALE UNIVERSITY 2.900% 10/15/14.....cuiviiriiieriisiisisnissississessssssssesensssesessssssessnsssssnns | nessssssesanens 02/02/2011 | Key Capital MArkets INC.......oviviiiiiiiiessisniisisnsssessssssssssensssssssssssanssssssesenssssssess | sosessssesssenes 519,230 [ o 500,000 | v 4,511
3899999, Total - Bonds - Industrial and Miscellaneous.............. 2,334,108 2,250,000 22,021
8399997. Total - BONdS - Part 3. s 4,876,309 4,750,000 25,044
8399999. TOtal = BONGS. ... 4,876,309 4,750,000 25,044
9999999. Total - Bonds, Preferred and COMMON STOCKS............couriiucuiiieiieieiieie ettt st es st 4,876,309 | ...coooevereerrnnn XXX 25,044




Annual Statement for the year 2011 of the STATE AUTO INSURANCE COMPANY OF OHIO

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 8 9 Change in Book/Adjusted Carrying Value 16 17 20 21
F 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Year's Total Adjusted Exchange Stock
e Current Other Than Total Foreign Carrying Gain Dividends Stated
i Number of Year's Temporary Change in Exchange Value (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual (Amortization)/ | Impairment B/A.C.V. Change in at Disposal on During Maturity
Identification Description n Date Name of Purchaser of Stock Value Cost Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Year Date
Bonds - U.S. Government
3134G1 KL 7|FEDERAL HOME LOAN MTG C 1.5% 7/12/13....... ...107/12/2011. | Call ~ 100.0000.........cccmmrerrrrenes [ corververrerirneeisninns | ererrnes500,000 | oo 500,000 0 0 07/12/2013.
3136FM TA 2 |FEDERAL NATIONAL MTG AS 2.125% 11/26/12.. | ... | 08/26/2011. | Call  100.0000............ 500,000 0 0 11/26/2012.
31398A D9 0 |FEDERAL NATIONAL MTG AS 2.05% 1/28/13...... ... 01/28/2011.| Call ~ 100.0000............ 500,000 0 (385, 0 01/28/2011.
31398A U3 4 |FEDERAL NATIONAL MTG AS 2.375% 7/28/15.... | ... | 11/22/2011. | Key Capital Markets Inc. 0 (4,216 0 07/28/2015.
36292K G8 3| GNMA POOL# 984156 6.000% 01/15/16................ ... | 12/01/2011. | Paydown 0 (2,364 0 01/15/2016.
36295F ZU 1|GNMA POOL # 669555 6.050% 04/15/44............... ... | 12/01/2011. | Paydown 0 (71 0 04/15/2044.
912828 GN 4|US TREASURY TIPS 2.000% 04/15/12, ... | 10/06/2011. | Stifel & Nicolaus. 500,000 0 .1,959 0 04/15/2012.
912828 HW 3|US TREASURY TIPS 0.625% 04/15/13 .|...| 12/19/2011. | Key Capital Markets Inc 500,000 | .........495212 | .............512,691 | .......(12,426) | ........ 1,918 | cororrrrrnnnnn 0 [ (10,508) | ...ooovveenrenad 0 04/15/2013.
0599999. Total - Bonds - U.S. GOVEIMMENL.............coviviveiiieieiicteveeecieeeeeeieveeeeee eveveieiesesesesesssesesesssassssesesesssensssnsesesenssensnsesesesensenenenies | everenin 3,407,887 | corie 3,268,690 | .......3,339,681 | ...........3,347,053 | ..........(9,800) | ...........(6,420) | ......cco.o......0 | coornennn (16,226) | ...oovvvvvcnnnn 0]......3330,82 | .........0 | ....77,060 | ......77,060 | ......57,238 |..... XXX......
Bonds - U.S. Political Subdivisions of States
667027 UP 9|NORTHSIDE TX GO UNRE BA 5.800% 8/15/17.... | ... | 01/11/2011.| Call ~ 100.0000.........ccccsevererernerrrs [ wrmrermmmrmmerrmrrerirnne | wrvrrrneenn28,000 | 1oiionienes 25,000 | oo 24,967 | oo 28,979 | 0 [ s 21 (V1 25,000 | ..oovvrrernns 0 | 0 [ 0 [ 588 |08/15/2017.
774829 GU 3|ROCKY RIVER OH CITY ISD 5.375% 12/1/17........ ... 112/01/2011. [ Call  100.0000........coccevrrrerernnins [ eerrernnrenmnnrersnnnee | corineernnen80,000 | coviiiinnad 60,000 | ..o 66,736 | .oooeeeeeen03,675 | o0 [ (3,675) (3,675) (L] [ 60,000 |..cocvinenn 0 [0 [0 | 3,225 | 12/01/2017.
2499999. Total - Bonds - U.S. Political Subdivisions of States.........ovumriiriirinins onirinsrnsnssissnsssssssnssssssesssssssssnsessssessnsssssssensssssnees | onnneneneens89,000 [ coviiniinnns 85,000 | ..o 91,703 | ovvirernn88,654 | o0 [ (3,654) 0 (3,654) (] I 85,000 | ..ot 0 | 0 i | 3,813 |..... XXX.oone
Bonds - U.S. Special Revenue and Special A t
3128P7 MD 2 |FHLMC POOL# C91256 5.000% 06/01/29............. [ 1200172011, | PaYdOWN........ooverriricrinieineiis | eerierieeenseienninens | oeeeennn 156,681 | i 156,651 0 (3,983 (V1 R 156,651 | ..oovvvecrinnnd 0 06/01/2029.
31331G 3G 2|FEDERAL FARM CREDIT BAN 3.625% 11/16/16.. | ... [ 11/16/2011. [ Call ~ 100.0000.........ccccorerermrenune | werrmerrmmmermerserrenens | errneenn:500,000 | covoviaeee 500,000 0 (2,664 0. 500,000 11/16/2011.
3133XS P9 3 |FEDERAL HOME LOAN BANK 3.125% 12/13/13... | ... | 11/22/2011. | Raymond James 500,000 0 (3,619 0. 508,594 12/13/2013.
3133XU MR 1|FEDERAL HOME LOAN BANK 3.250% 9/12/14..... | ... | 12/15/2011. | Key Capital Markets Inc 500,000 0 (3,015 0. 509,018 09/12/2014.
31371N H8 1|FNMA POOL# 256855 5.500% 08/01/27 ... | 03/09/2011. | Robert W Baird 0 401 0 672,119 08/01/2027.
31371N H8 1|FNMA POOL# 256855 5.500% 08/01/27.... ... | 03/01/2011. | Paydown 0 (3,070) 0. 104,651 08/01/2027.
31417Y MB 0 |FNMA POOL# MA0353 4.500% 03/01/30............... ... | 12/01/2011. | Paydown 0 (4,702) 0. ...83,596 03/01/2030.
791526 DG 8|STLOUIS CNTY MO SPL OB 3.250% 06/01/16..... | ... | 09/13/2011. | Robert W Baird 0 0 .605,000 06/01/2016.
927793 GC 7|VIRGINIA COMWLTH TRANSN 5.25% 05/15/18... | ... | 05/15/2011. | Call ~ 100.0000..........ccrseerrrrrrreres | werrrrrrerrerirseernsninns | wrerrne00,000 | ...........500,000 | ...........522,135 | ..c0ee0rri.512,066 | covovriviinenn0 | i QP (V1N I (12,086) | ...voovvvnnne 0 500,000 05/15/2018.
957886 CQ 5| WESTERN CAROLINA SC REV 5.375% 3/1/15..... | ... | 03/01/2011.] Call  100.0000............ (995) 0 (995) 0 500,000 03/01/2011.
3199999. Total - Bonds - U.S. Special Revenue and Special A S | eeonees 4,280,289 | nreendd 4,102,474 | ........ 4,236,552 | oo 4,173,341 | o0 | (33,713) .(33,713)] .. ) 4,139,629 |.....oce0 | ... 96,656 | .........96,656 | ......113,951 |.... XXX..oone
Bonds - Industrial and Miscellaneous
134429 AU 3| CAMPBELL SOUP CO 3.375% 08/15/14... |09/13/2011. Raymond James 500,000 (399) (399) 0 501,743
3899999. Total - Bonds - Industrial and Miscellaneous. ....500,000 (399) (399) 0 .501,743
8399997. Total - Bonds - Part 4........ cnnnn,956,164 | .......8,170,891 | ..........8,111,190 | .........(9,806) | ......... [C2RETS) ) I I [XKelcr) | F— 0]......8057,198 R
8399999. TOtal = BONAS. ..o erensenisssnsennssens st | oreenen 8y 204,902 | s 7,956,164 | ........8,170,891 | .........8,111,190 | ..........(9,806) | ......... (44,186) | .ovovvvrerrne0 [ (53,992) | ovovviinenad 0 [ 8,057,198 | ..o 0]....207,703 | .....207,703 | ...... 193,330 |..... XXX..oone
C on Stocks - Industrial and Miscell
78462F 10 3| S&P 500 SPDR I |02/17/2011, Stifel & Nicolaus. 2,000.000 | ...........267,355 | ... XXXoririnis | cerrerern. 180,480 | .ovrieinei251,500 | oo o(71,020) | coovvvviicnernn0 | i [ oiiiecns(71,020) [ e | s 180,480 |..oovvcrinnnd 0]....86875 | ......86,875 | ......... 1,306 |..... XXX..ooo
9099999. Total - Common Stocks - Industrial and Miscellaneous. 180,480 |.............0 | ........86,875 | .......86,875 | ......... 1,306 |..... XXX......
9799997. Total - Common Stocks - Part 4 180,480 .0]....86875 | .....86,875 | ........ 1,306 |..... XXX......
9799999. Total - COMMON SHOCKS. .....eurvrierserrsirissiesserssssrs st ssesss erenssssssssnssssssensenssssssssnssssssssnssensesssssnsssssssnssensssssensnns | oenerneesss 2005899 | wonerene X:erwrnrers | vornenennns 180,480 | vivivrenerenn261,500 | coveetn(71,020) | o0 {0 [ iiecnd(71,020) [ o0 [, 180,480 | ..o 0]....86875 | .....86,875 | ......... 1,306 |..... XXX.oone
9899999. Total - Preferred and Common Stocks...... 180,480 |.............0 | .......86,875 | ........86,875 | ......... 1,306 |..... XXX......
9999999, Total - Bonds, Preferred and Common Stocks 8,237,678 |..............0 | ......294578 | .......294,578 | ...... 194,636 |..... XXX......
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Sch. D-Pt. 5
NONE

Sch. D-Pt. 6-Sn. 1
NONE

Sch. D-Pt. 6-Sn. 2
NONE

E15, E16
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Annual Statement for the year 2011 of the STATE AUTO INSURANCE COMPANY OF OHIO

SCHEDULE DA - PART 1

STMENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVE
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Bonds - Industrial & Mi us (Unaffiliated) - Issuer Obligati
JP MORGAN PRIME MONEY MARKETFD.........ccoee.. | ......... ‘ . | 12/01/2011. | None 01/01/2012. | ............ 6,458,690 (O IFOOOTRRORON o I ISR 0 6,458,690 6,458,690 278
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........c.cooervncenes ....6,458,690 0 6,458,690 6,458,690 278
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............ccccooiiiieiiiiiisnicniianas ....6,458,690 0 6,458,690 6,458,690 278
Total Bonds
7799999. Subtotals - Issuer Obligations.. ....6,458,690 0 6,458,690 6,458,690 278
8399999. Subtotals - BONDS........cciiiiiiiiiriirissiissiisnrisene s | een....6,458,690 0 6,458,690 6,458,690 278
9199999. Total - ShOrt-TEIM INVESIMENES. ..ottt an e esianaenins | erierienin 6,458,690 (U [FESSORORTON | ) ISP (U [ XXX.ovvone 6,458,690 278
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Sch. DB-Pt. A-Sn. 1
NONE

Sch. DB-Pt. A-Sn. 2
NONE

Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn 1B-Broker List
NONE

Sch. DB-Pt. B-Sn. 2
NONE

Sch. DB-Pt. B-Sn 2B-Broker List
NONE

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

Sch. E-Pt. 1
NONE

Sch. E-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. Alabama. (VN 0 [ o0 [ 0
2. Alaska.... 0] (U EUPOORTORRTRORRROTROON | B VOO 0
3. Arizona... 0] (V) OO | B VOO 0
4. Arkansas 0 0 0
5. California... 0. (0 EOPRURTRRRRRONN | B RO 0
6. Colorado.... 0] (U UPURRTRRRORN | B VOO 0
7. Connecticut JRLOX I IV VN 0. (O [PUUOTOUTURRROPPRRPPON | I IOV 0
8. Delaware........coveevneerernnned DE | o | et | srenrnes 0. (U OPORURTORRRRRRORN | B OO 0
9. District of Columbia...........cc.......DC | ovviviriis [ s 0. (0 EUOSUUURRRORRROON | B VOO 0
10, Florida.....ccoveeererereernerrereneenseend FL e [ 0. 0 | o0 | e 0
110 GBOMGIA.cvvuvrvrrerereriererneereree OA | it | ot | sreniaees 0] (0 EOORURTRTOORRRPRONN | B VOO 0
12, HaWaliceceerenceseseeeeneen H i e 0. 0 | o0 | e 0
13. wdD [ [ 0. 0 | o0 | e 0
14.  lllinos. . IL | e | ettt | s 0. 0 | o0 | e 0
15, Indiana.......ccoovvenincnnnerienned N i | e (/] [0 TSRO | N IS 0
16, 1OWa. e A L [ 0. 0 | o0 | e 0
17, K@ANSES...oeiericreineinerienn e [ i | bbb | eeiienes 0. 0 | o0 | e 0
18, Kentucky.....oovvererncerenivreenec KY i | e 0. [0 SRRSO | B IO 0
19, Louisiana.........ccoevveveveerervineened LA | o | e 0] (0 EUPORTRTORRRROON | B VOO 0
20, MaINE.....ovieirrererenred ME i | s | erieria 0. (U OPORUOPORRRRRRORN | B OO 0
21, Maryland.......cccoooovvevnnoncced MD | s [ (] [0 TRRIOTN | N I 0
22.  Massachusetts.. MA L [ 0. (U OUOPRRRRRONN | B OO 0
23, MIChIGAN..... e M | i | sttt naens | eerinia (] [0 SRR | N [P 0
24, Minnesota.........ccocverevrveimcen e MN i | 0. (U ORI OO 0
25.  Mississippi.. MS | (] [0 RN | N I 0
26, MISSOU...vvivceeicieierieeeeeeedMO [ i | bbb banens | rererenas 0. 0 [ coveeereierieieieen0 [ s 0
27, Montana.......ccccveeevneeerrereeee e MT i | e 0] 0 | cvvererrnerenrreieeend0 [ 0
28.  Nebraska........cccooorereevencneec e NE | s [ 0. (V) EOPRURRRTRRRRRONN B OO 0
29, NEVAAA......oveeerrcrrcrerneedNV i e | erierines 0] (U EUPTORTRRTRORRROTRORN | B VOO 0
30.  New Hampshire.........c.cccooveece NH | s | e 0. 0 | o0 | e 0
31. New Jersey. NJ e e (] [0 RN | N I 0
32, New MeXiCo........ccruuivvirnicrienne NIV | s bbbttt nenes | benerens 0. (01 EUUUTTRTORRRUORRIRPRPON | B IR 0
33, New YOrK.....oooomvveevemervercencneeeel NY [ | e 0] (U EUPORRTRRRRRRORN | B VN 0
34, North Carolina.........cccoerereecreeeNC [ o | e (/N [0 ESTUUTRRRIOTN | I IO 0
35.  North Dakota. et | eneenes 0 (U OPUROTRRRTRORN | B VOO 0
36.  Ohio... 0
37, OKIANOMA. ... OK i e | erierine (U UPRORRTRRRRRROON | B VOO 0
38.  Oregon 0. (0 EUOSUUUORORRRROON | BY VOO 0
39.  Pennsylvania. 0 0 0
40.  Rhode Island.. (/] [0 TSRO | I IO 0
41.  South Carolina... 0. (U OPUOPORRRRPROON | B OO 0
42.  South Dakota. 0 0 0
43.  Tennessee, 0. (U UORUOPRRRRRRORN | B OO 0
44.  Texas. 0] (0 EUPRURRPOORROTRONN | B VOO 0
45.  Utah... 0 0 0
46.  Vermont. 0. (U EOPURTORPORRTOPRONN | B VOO 0
47.  Virginia 0. [0 ETRRURRRIORN | N IO 0
48.  Washington 0 0 0
49.  West Virgini 0. [0 RTINS | I 0
50.  Wisconsin.. 0] 0 | cvvererrrerenrrerieeen0 [ 0
51.  Wyoming 0 0 0
52.  American Samox 0] (U EUPTORTRTORRORORORN | B VOO 0
53. 0. 0 | o0 | e 0
54. .PR].. 0. 0 | o0 | e 0
55.  US Virgin Islands..........cccccoevuunce VI iieiiiee | ettt | ciinninas 0. 0 | o0 | e 0
56.  Northern Mariana Islands..........MP | ............ | ... 0] 0 | cvererrrerenrrereenend0 [ 0
57. Canada .CN|.. R . 0. 0 | o0 | e 0
58.  Aggregate Alien and Other.......... OT|..XXX...| ..... XXX et snsesnnnnes | eeneenees (] [0 SRR | N I 0
59.  Total XXX XXX e 246,805 259,533 | covvrvnriverirerinninnn0 [ s 0
DETAILS OF WRITE-INS

BBOT. ittt nnies | eetineerine | ferees bbbt | eerins 0. (U [UUTOUPORRPPRRRPON | I VOO 0
BB02. ittt snnnns | srienesinns | e SRRt | ensiins 0. 0 | o0 | e 0
BB03. ettt nnies | crteeernne | ferees SRRttt | eriies 0. 0 | o0 | e 0

5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX e XXX et esesssseeennnene | eereenees (] [0 RN | IR 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........coververeinrreinnens XXX e D0 OSSR RRRRR [PSTRT 0 ... [0 I | ) 0
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