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Annual Statement for the year 20120 e FiF@man’s Fund 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. reaSUMY SECUMHES........cvueerricicireiiriisereee ettt esssssinens | sesseessssees 20,328,301 |.......... 43.0 | oo 20,328,307 | ..eoveeeeerrireireniees | v 20,328,301 |.......... 43.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] 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 obligations..............cccccee. | woevvereirennnn 1,424,638 | ... 3.0 [ 1,424,638 | ..o | e 1,424,638 |........... 3.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccceeereurreneeneeneernennns | ovenne ....1,588,524 1,588,524
1.43 Revenue and assessment obligations.............cccveevicveieeeviiesiens | covveveniienns 1,030,527 1,030,527
1.44 Industrial development and similar obligations..............cccoeveveiverceees | eevvievenesiieieseeiieens | ervereeeeed0.0 [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........ccocovniniins | vevveereinnenas 6,563,532 |.......... 13.9 | 6,563,532 | ..euvvrieireirineinenns | e 6,563,532 |.......... 13.9
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... [ ccoeorvnrenrnninrnniieiienes [ eornvenninns 0.0 [ oo e | s (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI.c.vvieiecicieisie ettt stesssnssens | sesessnssesssssessesssssnssenss | sesessessas 0.0 [ orerererireeiernniieies | reresrsneseeesrensnsens | serseeesissnsesessnsens (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

21

22
23

Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
Unaffiliated non-U.S. securities (including Canada
Affiliated securities

Equity interests:

3.1
32

3.3

34

3.5

Investments in mutual funds
Preferred stocks:

3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1
42
43
44
45
4.6

Construction and land development
Agricultural
Single family residential Properties..........covvevereernrenririnrnreseessssseseeeseenens
Multifamily residential properties.
COMMENCIAl [OANS.......cvvereriierirrie et
Mezzanine real €state I0aNS..........cocueieiueeniiniireiieesee s

Real estate investments:

5.1
52

53

Property occupied by COMPANY.........cccocurieieiiiriieieiesseie s
Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
Property held for sale (including §......... 0 property acquired in
satisfaction of debt)........cccovvrverieiiee s

CONrACE I0ANS.......oocviieieciceecet s
DBIIVAIVES. ...ttt nnn

Receivables for securities

Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments...........cccoooveneurnininennees
. Other invested assets
. Total invested assets

100,253 |....

............ 0.0
............ 0.0

............ 0.0
............ 0.0

............ 0.0
............ 0.0

...100,253 | ...

............ 0.0
............ 0.0

............ 0.0
............ 0.0

............ 0.0
............ 0.0

............ 0.0
............ 0.0

............ 0.0
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10.
1.
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1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI..........ccieiciciieciesete ettt bbbttt bbb s bbbt bbb

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccriurieieiereieiecese ettt saes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........oeuririerririree e eeseesnes

Current year change in encumbrances:
3.1 Totals, Part 1, Column 13...
3.2 Totals, Part 3, Column 11...

Total gain (loss) on disposals, Part 3, Column 18....

Deduct amounts received on disposals, Part 3, Column 15..... . - . L I
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, Column 15
6.2 Totals, Part 3, Column 13

Deduct current year's other than temporary impairment recognized:

T Totals, Part 1, COIUMN 12......eceeeeeeeeeee ettt sttt a et s ettt essnsntasne st esnsnansseaetanensnessnans

7.2 Totals, Part 3, COIUMN 10........iiiiiiiir s

Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN O........couuiiiiiiiiiiiiiieir ittt

Book/adjusted carrying value at end of current period (LINES 142+3+4-548-T-8)..........ccecvrerrrrrreieireieiesie et s et ss st s s

Deduct total NONAAMItEA BMOUNIS.............cuuuiiiiiiii bbb bbb

Statement value at end of current period (LiNe 9 MINUS LINE 10).........ceviiriiiiieeieiietsetes e ses sttt st tes e b ss s st sttt st bbb se sttt s s benses e baes
SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOT YEAI.........c. ettt sttt neaen

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........crurrerrurireinireseineissesseseese ettt eesnes

2.2 Additional investment made after acquisition (Part 2, COlUMN 8).........cccoueuirireeiiiesee e

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12, ...ttt bbbt
3.2 TotalS, Part 3, COIUMN 1. ...ttt ettt ettt e s st s e et et et et et et et et et et et sesese st sese st sssn et et snenenenenennans
AACCTUBL OF GISCOUNL. ..ottt s 882828282t s s bbb e bbb s bt

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9
5.2  Totals, Part 3, Column 8

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13..... ettt ettt sttt s e sttt ae b st et s et et e st s s s saasseaebananeesnnans
9.2 Totals, Part 3, COIUMN 1.ttt

Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 1.ttt
10.2  Totals, Part 3, COIUMN 10........cocuioeieeieiceeieccte ettt es ettt st a et s et s et as et s et sn st senssasssnantasanentans

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........c.ccceeriiieiicreieeeieee e

TOtAl VAIUGLON GIOWEANCE..........vocveieieiecie ettt bbb b b b e b a st b et b b s e bbb s e bbb bt s e bbb ss st

SUDLOLAI (LINE 11 PIUS LINE 12)....viveieireiicieiieete ettt bbbt b bbb a b s b bR b bbb e b s s s e s b se bbb s bbbt s bt bbb s st b e b st bt bns

Deduct total NONAAMILEEA BMOUNES............cccieiiiiteieictse ettt a b s bbb s s s b st bbb bbbttt b n s es

Statement value at end of current period (LINE 13 MINUS LINE 14).......ccuiiireieiiesicie et s bbbttt b bbb bbbt b st naes
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI..........ccieiciiiieiceisie ettt bbbt bbb s bbb st bbbt (0)
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........ccviurieieiireieie et saes 1,600,450

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cccovvviviiriirereereeeee e es 2,201,872 3,802,322
Capitalized deferred interest and other:

3.1 Totals, Part 1, COUMN 16........cvveeviieceeiieeecte ettt ettt a sttt a st sa st et s et s st e s s s naessnsntasanentans

3.2 Totals, Part 3, COIUMN 2.t 0
ACCTUBI Of GISCOUNL. ...ttt 8RR

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13...

5.2 Totals, Part 3, Column 9..... 0
Total gain (loss) on disposals, Part 3, Column 19..... 50
Deduct amounts received on disposals, Part 3, Column 16.. 3,802,372
Deduct amortization of premium and AEPrECIALION............c.ccciueviiiicieiet et b bbb sttt s bbb bbbttt
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...

9.2 Totals, Part 3, Column 14.... 0
Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15........coeieiceceeie ettt s s et bbbt se ettt es e

10.2 Totals, Part 3, COIUMN T1.......iiiiiiiiiieiitr bbb 0
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-T-8+9-10)........cccrrurrrnrurrunirnririnessesssssesssssssssssesssssssssessssssssssssesssssessessssssssessasssssnns (0)
Deduct total NONAAMItEA BMOUNIS..............ciuuiiiiiiii bbb bbb

Statement value at end of current period (LINE 11 MINUS LINE 12).......cuviriirririniinrisiseiesss et essss e ssessss s sesssssssssessessssssessessssssessssssssessessssssnssassans (0)

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAI.........ccviiiiiiictcicie ettt s bbb bbbt a bbb s b b s s bbbt es st s et baes 47,248,203
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........c.ouieiciieieeieieeieee ettt s s s bbb bbb s s b st b bbb s s nens 11,395,395
ACCIUAL OF BISCOUNL. ... bbb 505
Unrealized valuation increase (decrease):
A1 PAt 1, COIUMN 121t
4.2 Part 2, SECHON 1, COIUMN 15 ...ttt ettt a et e bttt st et s st et essnae s st benansees
4.3 Part2, Section 2, COIUMN 13.........iiiii bbb
A4 Partd, COIUMN 1Tttt 0
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.ciueieieieieeieeisee ettt ettt ettt s s ae st s sttt es b b s s saesessnaents 223,261
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.............cc.cueieicieieieieiese ettt bbbt banes 27,442,802
Deduct aMOrtiZAtION Of PIEMIUM.........cevcveeeeice ettt ettt s e et se st s s bbb s s s b s bRttt n s s s b ee b s bbbt b s e bbb n e 388,787
Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15, sttt a e et seb e bt s st s e bbb s s s e ns e s anes

8.2 Part2, Section 1, COIUMN 19........iiiiiieirr bbb

8.3 Part 2, SECtON 2, COIUMN 16........coouivirerireieeiiieie sttt

8.4 Part 4, COIMN 15, ... bbb 0
Deduct current year's other than temporary impairment recognized:
9.1 Pt 1, COlUMN T4 ...
9.2 Part 2, SECHON 1, COIUMN 17 ...ttt bbbt a st
9.3 Part2, SEction 2, COUMN T4...........iiiiiiiiiei bbb
9.4 Partd, COMUMN 3.ttt bbbt bbb bbb ettt ettt 0
Book/adjusted carrying value at end of current period (LINES 142+3+4+5-6-T+8-9).......cciuiiueieieiiieieiiseiese ettt st 31,035,776
Deduct total NONAAMITEA BMOUNTS..........c..ruurieriiriirieriire ettt
Statement value at end of current period (LINE 10 MINUS LINE 11).......oviuiiiiieiictcieeseetst ettt bbb b s bbb bbbt et es s bt baen 31,035,776
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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........ccovververns | cevrevrireceinennn 20,328,301 | coovvvvrerrirenn 22,954,846 | ....coovvvveen. 21,869,724 | .oovvvris 19,710,500
Governments (Including all obligations R 07 - T O OO PO PP ST O O PRTT DRSPS
guaranteed by governments) 3. Other COUNMES. ....cviiieiiis [ errireierisisissiesssssssesiesssions | eresssesssessessssessesssssssesessess | sesessssessesssssnsessessessssassesss | oessesisssssessasssssssassessessnsasses
4. TotalS...oieieseicsnienees | e 20,328,301 | .o 22,954,846 | ..o 21,869,724 | ..o 19,710,500
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS..ooieeiesiiiieiiicies | e 1,424,638 | ..o 1,493,031 | oo 1,526,769 | ..oovveiin 1,350,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS....orireerereisiersnirsiinns | ceereersnessessieenas 1,588,524 | .o 1,654,335 | oo 1,660,395 | oo 1,500,000
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...coveereeeeereeeerenies | ceeveeiercreinnn 7,594,059 | ....cccovvvvrnnnn 7,759,696 | ......ccooue. 7,640,976 | .....ccocvevvnn 7,225,158
Industrial and Miscellaneous and Hybrid 8. UNIted SEAES.....cuiveviciiiiiies [ ety [ et sseessninies | creresesesssesse s bensetes | cresisereses ettt
Securities (Unaffiliated) 9. CANAUA. ... | et | e eas | seres sttt senas | essesiesestes st snaenas
10. Other COUNtriEs.......cvreevcees | crverersireneerennens 100,253 | oo 100,246 | .oooovvveerrinininnns 100,556 | ..ovceoecrerrrrernienas 100,000
11, TotalS o | s 100,253 | oo 100,246 | coooovvvenirnirins 100,556 | ..ovvecrireireciinns 100,000
Parent, Subsidiaries and Affiliates 12, TOtAIS...vevrireerieesirssricenns | eereeseesssnsssenessnsssssnessnesene | srsssssssssssssssssssssssssssnnnsns | sessssssssssnssesssssnssssssssssssne | sessssessssssssnssssssssssnssncsans
13. Total BONdS......cceeeemmeersees | covcrensienceenas 31,035,775 | oo 33,962,154 | ..o 32,798,420 | ...ccoovvvvrinnns 29,885,658
PREFERRED STOCKS 14, UNHEA SEALES. ..o [ eeererireeeinessesessessssnsnnes | cesseesssssssesssssssssssassssnes | wesssesssssssssssssssssnssssnssssnes
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......cocvieeicrciesiieis | e sssenes | ertese sttt | srenese et benes
16. Other COUNMMES.......cviienies | e | enerssenssenssenssenssenesenssenssenes | sossssssssssssessssnssenssenssenesenees
17, TOtalS. .o | e 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cvivicreiieeiiieiiiien | eeiiisieesceississessssienssees | cresissesesssssssssssesessssesssssseses | sressesesssissessssesessssssessssesenas
19. Total Preferred Stocks..... | ..o, 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNItEA SEALES. ....eouvvrrreerrees [ orrersreeiseeeeeessnessnesneeens | cvneessessssssssnsssnsssssesssneses. | sosessssssssssssssssssassssassssneees
Industrial and Miscellaneous (Unaffiliated) 271, CaANATA. ... [ e | e enies | seresres et enans
22, Other COUMTIES........ivuiiies | corenieniessiseisesssensnensnenins | corensensenssssssssssnessnsssneses | sesenssensssnssnsssmnsssssssessensseses
23, Totals.....coooririiniiniiniinins | e 0 [ oo, 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOHAIS......cvcvieercicicicieieces ettt ssieseses | evaessesssssssessessssessessessssenaes | eessssesssssssessesessessessesassenaans
25. Total Common Stocks....... | ..o 0 [ o, 0 [ oo 0
26. Total StoCKS......umuesmmessnenss | coviiniiiincineineinennan 0 [ o (01 P 0
27. Total Bonds and Stocks....| ........coccceunes 31,035,775 | coovvverecriens 33,962,154 | coooovvrrreriens 32,798,420
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 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 Column6asa 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)
1. U.S. Governments
11 ClASS Tttt senaenaes | seresiinaesaens 4,013,863 | ......co..... 16,314,438 2 | e 23,511,551 2 I 20,328,301

1.2 ClBSS 2.t sesseses | ssesnssessessssestesessssesens | sessesssseses et sssenns
1.3 Class 3....

2.2 Class 2....
2.3 Class 3....
2.4 Class4....
2.5 Class 5
2.6 Class6....
2.7 Totals

GoIs

3. U.S. States, Territories and Possessions, etc., Guaranteed
3.1 Class 1
3.2 Class 2
3.3 Class 3....
34 Class4....
3.5 Class5....
3.6 Class 6
3.7 OIS ..ttt ns

4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Class 1
4.2 Class 2
4.3 Class 3....
4.4 Class4....
45 Class 5....
4.6 Class 6
4.7 TOMAIS. ...ttt

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

6
Total
Current Year

7
Column6asa
% 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)

Industrial and Miscellaneous (unaffiliated)

Class 1
Class 2
Class 3
Class 4

76
7.7

Class 4
Class 5
Class 6

TOtAIS. 1.ttt

8.1

8.2
8.3
8.4
8.5
8.6

Parent,
Class 1

Subsidiaries and Affiliates




L0IS
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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
NAIC Designation

1
1 Year
or Less

Over 1 Year
Through 5 Years

2

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column6asa
% 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)

9.

Total Bonds Current Year
Class 1
Class 2
Class 3
Class 4....
Class 5....

Ling 9.7.@5@ % Of COL. B...ocvevireieiiisieisissei s snseneenes

Total Bonds Prior Year
Class 1....
Class 2....
Class 3
Class 4
Class 5....
Class 6
Totals......
Line 10.7 252 % 0f COl. 8......coviiiriiecisse e

Total Publicly Traded Bonds
Class 1
Class 2....
Class 3....
Class 4
Class 5
Class 6
Totals..
Line 11.7 as a % of Col. 6......
Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccoverernene.

...... 21,260,718

................ 2,584,370 | .

Total Privately Placed Bonds
Class 1
Class 2....
Class 3....
Class 4
Class 5
Class 6
Totals
Line 12.7as@ % Of COl. B......c.ovrverieereeeecce e
Line 12.7 as a % of Line 9.7, Col. 6, Section 9............c.cccune.....

Includes §.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
.......... 0 current year, $.

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

Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.........

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §......... 0;

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.

.......... 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.

NAIC 2 §

.......... 0; NAIC3$

0;

NAIC 4 §

0; NAIC5$

0;

NAICES........ 0.
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SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Ca

Maturity Distribution of All B
1

rrying Values By Major Type and Subtype of Issues
6 7 8

2 3 4 5 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa 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
. U.S. Governments
1.1 ISSUET ODlIGAtIONS........cvuvereciciciee ettt ssenaas | eevesesaess 4,013,863 | ..covvvveenee 16,314,438 | ..ocooeeereeeeierieiisiees [ erveriveseiesisnseiesienies | eevesssseessessssensiesiens | sveereereennnni 20,328,301 | o832 | i 23,511,551 | coververvieeeeenn6.2 | e 20,328,301
1.2 Residential Mortgage-Backed Securities
1.3 Commercial Mortgage-Backed Securities..
1.4 Other Loan-Backed and Structured SECUMILIES.........c.cevvuerieirieiieiiens [ eirisiesisssssienisssieriens | sierisessesnsesssssseessessseenes

20,328,301

All Other Governments

Issuer Obligations

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

Issuer Obligations

U.S. States, Territories and Possessions, Guaranteed

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

1,424,638

U.S. Political Subdivisions of States, Territories and

Possessions, Gu
Issuer Obligations

aranteed

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities..

...1,688,524 |..

4.4 Other Loan-Backed and Structured SECUMHES..........c.eviiveieiieriiieiies [ ererieiisiesiesisrssesisiiens | oerssiessesisssssesssssssssases | avresssssssesssssssessessessnsans et 0 e . | .

4.5 TOMAIS.....cveieeiicieiersctcres st isssessssesssssensssssessenssssssssesssnsenes | sessnssnsssssessensenseessensd | eerversnenreerssd 10,927 | iiviiiieiennenn 520,989 | ivirieeernn 547,609 | o0 i, 1,588,525 | .cooevereereeriicieeeeedd | e 2,934,439 | o8 |, 1,588,524 | .covvreiiererian, 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

5.1 ISSUET OBlIGAtIONS.......cvuevrvvreeiciseissiesise et ssiessssssssessssssssens | srssssssssessessssssssessessenss | soessesssssesenes 509,390 | .coovrrerernnns B21,13T | eoeeeeeeereesiesieis | evvriesisssssssisssessssiins | svessessiesens 1,030,527 | ovvvvveeririieieeseni2 [ e 1,765,021 | o35 | e 1,030,527

5.2 Residential Mortgage-Backed Securities .3,311,843 .1,128,566 6,563,532 ...13,601,383 ..6,563,532 |..

5.3 Commercial Mortgage-Backed SECUNHES.............ccevverevcreieicisisiens [t | eevessesiesssseseesessesssnns | eevesssssessssssesssssssesseses | svvesesssssessessssesesessonss | enssssesssssssessesssssnesses | sessenssssssessssessessnsennsQ | veveereessssseessersnrersi020 [ oevsisiieiesiesee e

5.4 Other Loan-Backed and Structured Securities... et . | .

5.5 TOtAIS......oveeeeceeeieescteeesssceeeesssssessssssssssssssssssssenssssssssssssnssnssssssnsensane | ssnssnssnsenss 1y 18y 12D | vrverrrenrensen 3,821,233 | ovririenennn 1,649,703 | oo 322941 | oo 17,057 | e 7,594,059 | o162 | 15,366,404 | ....cooeveeveeeee30.2 | oo 7,594,059 | ..o 0

. Industrial and Miscellaneous (unaffiliated)

6.1 IsSUEr OblIGations...........ccveveverererrieiesesieseiseeseesssessessesssesesssssnes | eveereereneens 19,973,915 | o000 100,253 | e [ | eveersnienesssssnesssnesens | cereereennnen 16,074,168 | o342 | 5,034,275 | o999 | 16,074,169

6.2 Residential Mortgage-Backed Securities

6.3 Commercial Mortgage-Backed Securities..

6.4 Other Loan-Backed and Structured Securities...

.............. 16,074,169

Hybrid Securities

Issuer Obligations

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

Issuer Obligations

Parent, Subsidiaries and Affiliates

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
4 Other Loan-Backed and Structured Securities
8.5 TOrAIS. ...t s
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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 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa 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

9.

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

Issuer Obligations

Residential Mortgage-Backed Securities....
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities...
TOtalS. ..o
Line 9.5asa % of Col. 6........cccueuue

.............. 40,446,158
................ 6,563,532

10.1
10.2
10.3
104
10.5
10.6

Total Bonds Prior Year

Issuer Obligations..........c.ccccvuvvvenne.
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
TOtalS. ...

Line 10.5a5@ % 0F COl. 8......cooviiiisieis s

................ 3,609,976
................... 546,423

.............. 28,245,721
................ 1,077,965
................ 1,167,182

................ 2,266,281
................... 801,534
................... 435,989

................. 982,615
.............. 1,976,277

................. 448,172
.............. 9,199,184

.............. 35,552,765
.............. 13,601,383
................ 1,694,483

.............. 35,137,873
.............. 13,601,383
................ 1,198,500

................ 4,247,711
........................... 8.4

................ 3,503,804
........................... 6.9

.............. 2,958,892
......................... 5.8

111
11.2
1.3
114
1.5
116
1.7

Total Publicly Traded Bonds

Issuer Obligations

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

Line 11.5a5@ % Of COL B......oovverereircerecee e

Line 11.5 as a % of Line 9.5, Col. 6, Section 9

.............. 20,493,871
................ 1,783,125

.............. 17,948,876
................ 3,311,843

................ 1,455,804
................ 1,128,566

................. 547,609
................. 322,941

.............. 35,137,873
.............. 13,601,383
................ 1,198,500

................ 2,584,370
........................... 55

12.1
12.2
12.3
124
12.5

Total Privately Placed Bonds

Issuer Obligations

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

12.6 Line 12.5358 % Of COL. B....ovvveerreeceeeee s
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9........cccceuveriesvsrisririnnnas
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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 O PHIOT YBAI. ..ottt sese st enssssesss | seesessesssssssssessessasssessessesssnssnes 3,600,427 | oo 3,800,427 [ oottt seis | eetestes ettt s s bent bt | Saebistesae sttt bbb bbbt enaa
2. Cost of short-term iNVESIMENS ACGUITET............cvueiiviieieiiieie ettt b e s sssensens | ebsesssssses et ssses s b s s s ssnsaen 29,141,482 | oo 20,141,482 | oottt | eetese sttt b st es e bes | shsetstes ettt bbbttt
3. ACCIUAIL OF BISCOUNL. ... bbb | bbb bbbt bbb 0 | | S| Shiee b | Shb bbb
4. Unrealized valuation iNCTEASE (ABCIBASE)..........cevuevereerieeieisiseiee sttt st sss st st st es s sss s sss s ssssessssnnses | sevsssessssssssssssesssssstessessstessesssnsassssassand 0 [ ottt eaetes | cesis ettt e b ste b e s s e s s saete | neaesetestetes s ea et st et s s e s s et b s e ae st e setenns | ebsesebeseset et eae b e st et s et b st s e b naetena
5. Total ain (I0SS) ON QISPOSAIS........cuuruureueeeerrerrireeeeeire ettt se s es e es et s st s st es s ssessessants | oessessessassasssesseesantsnssessentenssessessentasssnsan 0 [ oottt | eves sttt ettt sttt s s entens | chebaebees st sa et s st s b b s s bt sesae bt ensensese | ebstessesaebs e s s et bttt b bt n b b ann

6. Deduct consideration received on disposals

7. Deduct amortization Of PIEMIUM.........ccceiieeicte ettt bbb st ae b bbb s s s s s st bessnaes | ebebsssesessssssessssebesssesessssbebes e ses s snsebnanl 0 [ vt tes | cresis ettt bbbt s st b st et es s esebanaete | neaesebastetes s et et s et et s e et s et e b s e ae s s enaebesns | ebsebebesaeaetes e et et et e s et e b e b r et s st b naetenas
8. Total foreign exchange change in book/adjusted CarTYiNG VAIUE. ...........c.eveverurininrinrireiessesissieesessessssessssessessssssnes | sessssesssssssssssessesssssssssessassssssessessssnssens 0 [ ettt tes | ceris ettt et b b st et e s s esesasaete | nesesesessetes s ea et as et et s e ae s s et e s s ese s et snseteses | ebsebebessesetesenae b st et et se b b e r et s st b s tena
9. Deduct current year's other than temporary impairment FECOGNIZEM............curuurieiuierrirrieeeneireieesseeei e sreee e sseess | seeseessssssssssessesssne e s e ssssenssnssssssssa 0 | ettt es b tsnienes | ersesstessesistestes bt essessetsntestesstentesessntens | ctsbiessessetestessetastessesntensessstentessessetsntensesse | oebistassesietstassesset et sttt ent ettt ensensetnans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccccovrieriiiereriieieiesisieiinns | coeressssssesesssseses st snes 15,973,915 | oo 15,973,915 | oo 0 | o 0 | e 0
11. Deduct total NONAAMItIEd @MOUNTS...........ccuuiiiiiii bbb | EbEseaE bbbttt 0 et | e | SEinE | ShE R
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuoveiiuiieiieiiiiisiciesses st sssaes e ssisssssssssssnns | evsessssssssssesssssssesssssnsessesassnes 15,973,915 | v 15,973,915 | oo 0 | oo (O O 0
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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

SI11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, E07
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6

7 8 9 10 11
3 4 Date Type Actual Cost Additional Percentage
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Affiliated
72201P 61 3| PIMCO FDS SHORT TERM FLTG NAV PORT Il....cocvieriiiinirisierissisnississerenens Newport BEach........covwierrineiernsissinnines CA..cco.. Direct.....coovvne. 03/29/2012 1,600,450
0899999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of BONAS = AfflIATE. ..o otieis sttt sttt ettt es 1,600,450 XXX
4099999. SUDOtAl = AFFIIBEEA. ... 1,600,450 XXX
4199999, TOAIS........ocvveeeerieeieeieeee ettt 1,600,450 XXX
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SCHEDULE BA - PART 3
Showing Other Long -Term Invested Assets DISPOSED Transferred or Repaid During the Current Year

1 2 Location 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's |Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/AC.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B./ACV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Affiliated
72201P 61 3|PIMCO FDS SHORT TERM FLTG NAV PORT II... . | Newport Beach ...|CA... |Direct. .... | 05/14/2012 | 09/17/2012 0 e | e 1,599,689 | ....... 1,600,000 311 311 993
72201P 61 3|PIMCO FDS SHORT TERM FLTG NAV PORT IL... . [ Newport Beach, ...|CA... | Direct. . 1 05/14/2012 | 12/28/2012 0 2,202,633 | ......2,202,372 | ..ccooovvriaerins | e, (261) ] oo (261) [ v 1,330
0899999. Total - Fixed or Variable Interest Rate Investments That Have Underlymg Characteristics of Bonds - Affiliated................cccoovieirereiieiiiceieccee e | evereseiereseienad (V] [P (] I (L] [P 0 0 0 0. 3,802,322 | ....... 3,802,372 | ..cceveveeee0 | e 50 | oo 50 | .......... 2,323
4099999, SUDLOLAl = AFIIAIEA. .......eevveeveeeeeeeeeeeee et eeeeeeeeeeeee s eesees e eeves s eseesseessseseseseseseseessesssesessesseseennes oereas 0 0 0 0. 3,802,322 | ...... 3,802,372 50 50 2,323
4199999, TOAIS........ovvveerserseesseieseeeeees st e 0 0 0 0 . 3,802,322 | ...... 3,802,372 50 50 2,323
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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 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
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 Date
U.S. Government - Issuer Obligations
912810 DX 3|US TREASURY N/B Oee | [ e | e 112,580,859 | ...... 126.727 13,559,789 211,269,928 | [ e (127,589) 12/23/1997 | 11/15/2016
912828 CJ 7|US TREASURY N/B Ouvee [ [ evvverien | e 1] 2,189,902 | ... 106.184 | . ..2,213,936 (12,932) 05/23/2005 | 05/15/2014
912828 CJ 7|US TREASURY N/B (510 1900 [ (RTINS VOO 1| 3,061,661 | ... 106.184 | ......covnnee 3,095,264 (18,080) 05/23/2005 | 05/15/2014
912828 CJ  7|US TREASURY N/B......coooririmririirieiniinsiiesiesesnsessssissssssssssssesssnnes | eonneen | oo | oreesennens | vevens 1 05/23/2005 | 05/15/2014
912828 JG 6|US TREASURY N/B (O J500R R [FUPROPIINS BOVOON 1| e 145,952 | 101879 oo 754,923 | e 741,000 | .o 741,621 |.......c. (1,043) 08/11/2008 | 07/31/2013
912828 JG 6|US TREASURY N/B (511900 [ (RTINS BV 1 ....379,000 ..379,318 |......... (533) . 08/11/2008 | 07/31/2013
912828 JG  6[US TREASURY N/B.....cviiiieeriisiisirsssisrsssssssensssesssssssssssnsssssensssssssens | eonneee | o | onernnennes | conens 1] 2,909,817 | ... 101.879| . 2,944,812 | .. .2,890,500 | ... 2,892,924 |......... (4,068) 3.375 3.228 | JJ....... ...40,824 08/11/2008 | 07/31/2013
0199999. U.S. Government - ISSUET OblIGAHONS. ........vvuuiisuersisieiersississeisssrs s sens s sens s ssssssnssnsssens | snsssssssn 21,869,724 | ... XXXuioooer | corvniinnns 22,954,845 | ........... 19,710,500 | ..ooovvnnee 20,328,301 | oo (U (164,245) 0 0 .. XXXt XXX XXX | s 191,670 | ........1,175,355 | ..... XXXeooooe [ XXX......
U.S. Government - Residential Mortgage-Backed Securities | I | |
0299999. U.S. Government - Residential Mortgage-Backed Securities. 0 [..XXX....... 0 {0 {0 P 0 0 0 0 |..XXX........ XXX XXX [ {0 P 0 ... XXX oo e XXX......
U.S. Government - Commercial Mortgage-Backed Securities |
0399999. U.S. Government - Commercial Mortgage-Backed Securities 0 0 0 0 0 |..XXX........ XXX XXX...
U.S. Government - Other Loan-Backed and Structured Securities |
0499999. U.S. Government - Other Loan-Backed and Structured Securities...........cccocovivinnne XXX 0 0 . 0 0 0 .. XXXoooeono XXX XXX... .
0599999. Total - U.S. GOVEIMMENL.......ivurieareriiirinississerssssssssssenssssessensssesas 21,869,724 | ... XXX.oooooe | o 22,954,845 | ........... 19,710,500 | ..oovvnnce 20,328,301 | oo (U (164,245) 0 0 .. XXXt XXX XXX | s 191,670 | oovveeee 1,175,355 |..... XXX v [ o XXX......
All Other Gover ts - Issuer Obligations | | | |
0699999. All Other Governments - Issuer Obligation 0 |..XXX.oownu 0 0 [ (L] 0 0 0 0 .. XXX XXX XXX [ e (L] 0. XXXeooro [ e XXXt
All Other Gover ts - Residential Mortgage-Backed Securities | I | |
0799999. All Other Governments - Residential Mortgage-Backed SECUNtIes...........cciiiiiniiiniiniiicsnissisiins 0 .. XXX.oornnu 0 (U (U] 0 0 0 0 ]..XXX........ XXX XXX [ e (U R 0]... XXXovwe | e XXX......
All Other Gover ts - Commercial Mortgage-Backed Securities | | | |
0899999. All Other Gov't - Commercial Mortgage-Backed Securities.... 0 [ XXX 0 0 0 0 |..XXX........ XXX XXX...
All Other Gover ts - Other Loan-Backed and Structured Securities | | | |
0999999. All Other Governments - Other Loan-Backed and Structured Securities 0 .. XXX 0 0 0 0 .. XXX XXX XXX... L0 . XXXeoovo [ e XXX..o.
1099999. Total - All Other Governments......... 0 ]..XXX........ 0 0 0 0 |..XXX........ XXX XXXt [ i (V] [ 0]... 9,0, S XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
574192 VY 3| MARYLAND ST....cooiiiiiiriieeineineisesissssee s issesssssssssessesssesesssens (51100 [ SO AFE ] 552,215 | 102816 | coocvvrrirnes 514,080 (10,203) [ .ovvvvvereererinneinens | eevreereeriisrerseeinees | eereeenn5.000 [ o 2.880 [FA..co.| v 10,417 | 25,000 | 03/18/2008 | 08/01/2013
57582P HQ 6|MASSACHUSETTS ST... WAFE] 257,966 | ... 127.464 .270,224 (4,367) [ oo | e | eereernn8.500 | e, 2.940 [AO...... .11,660 | 12/03/2009 | 10/01/2019
57582P HQ 6|MASSACHUSETTS ST... GAFE ] 46,239 | L 127.464 ..48,436 | ...............38,000 | .................43,914 | ... (783) | cevevverrrerernerirenins [ everirneeseessninneins | evereen8.500 | cevinnce 2.940 [AO...... ..2,090 | 12/03/2009 | 10/01/2019
76222R EA 6 |RHODE ISLAND ST & PROVIDENCE P........cccvvvirvirnriernirrirerinninninns SD.. [ [ AFE] 420,293 | L 107167 | v 408,306 | .................381,000 | .................391,567 |......... (8,405) [ ..vvvvvcereririiniinnins | vervvnnrirerisniseerenns | veeeeenn3.000 [ Lo, 3.190 | FA....... 03/25/2008 | 08/01/2014
76222R EA 6| RHODE ISLAND ST & PROVIDENCE P........ccovtvumirmerirerineerininiines | cvveene AGAFE 131,272 107.167 127,529 ...119,000 | ................ 122,301 |......... (2,001) [ coovvereeeieerieeiiens | eevveriseeeseiieniiens | o000 5.000 | e 3.190 [FA....... 03/25/2008 | 08/01/2014
882722 E3 [ TEXAS STttt | neene AFE] i 118,784 | 124.456 .124,456 ...100,000 | .o 115,771 | (2,123) [ oo | | a0 5.000 | e, 2.450|A0...... 07/19/2011 | 10/01/2019
1199999. U.S. States, Territories & Possessions - Issuer Obligations............ccocvvenians ..1,493,031 .1,350,000 (25,882) 0 0 XXX XXX...
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) .. ..1,493,031 .1,350,000 (25,882) 0 0 XXX XXX...
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
167505 DB 9|CHICAGO ILL BRD ED .|SD.. |.. | AFE| ne....546,125 | ... 118.797 | . .593,985 529,989 |......... (3,663) 5.250 ] ......... 4.240|JD....... 03/18/2008 | 12/01/2019
844215 PK 3| SOUTHFIELD MICH PUB SCHS AFES ennn.561,060 | 106.593 | . .532,965 547,609 | ......... (3,048) 5250 ......... 4219 |MN...... 03/20/2008 | 05/01/2025




Annual Statement for the year 2012 ofthe Fir@man's Fund Insurance Company of Ohio

SCHEDULE D - PART 1

1’013

Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 15 18 19 21 22
Rate Current
Used Year's Total
to Unrealized Current Other Than Foreign Admitted Amount Stated
Obtain Valuation Year's Temporary Exchange Amount Received Contractual
CusIpP Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in When Due and During Maturity
Identification Description Value Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Paid Accrued Year Acquired Date
969887 KD 9| WILLIAMSON CNTY TEX.....cocvnirinmmnnrinmnnsnsenisssissnssnssssesensssnessees | 90 [ [woverrenns | WIFE | iiiii..553,210 | ..o 105477 | oo 527,385 | ..........e.....500,000 | oo 510,927 |..cooeee (9,415) FA....... 03/18/2008 | 02/15/2014
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations... XXX ..1,654,335 ....1,588,525 (16,126) 0 0 XXX | ... 16,480 | ............. 78,750 |..... XXX o [ XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. o XK . ..1,654,335 | .. . v 1,588,525 (16,126) 0 0 XXX | e 16,480 | o 78,750 | XXX | e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligati and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
52480G BU 7 [LEHIGH CNTY PA GEN PURPOSE HOS..........ccccconvvnmremnrnneinniiennns | eevinne oo v [LAFE | 521,418 | i 109.775 | oo 510,454 | .....c..cc.......465,000 | .ooovvrvnnnnnes 521,137 | (281) oo [ 982 [ i 11/28/2012 | 07/01/2023
576002 AM 1| MASSACHUSETTS ST SPL OBLIG DED.......cccoouvvureineninsrenssmsnrinnnenns | SDie [ [ oo 1 LAFE | iee......550,035 | ... 104.923 | ..o 524,615 | ..cccoeeern500,000 | ovoiiiiinnns 509,390 ...t (9,085) [T IO 13,125 26,250 | 03/25/2008 | 01/01/2026
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations. XX | e 1,035,069 | ................965,000 | .............. 1,030,527 | ..cocovvererrne 0 (9,366) 0 0 XXX | e 14,107 26,250 |..... XXX...... | ..... XXX......
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - R tial Mortgage-Backed Securities
3138A2 BQ 1 [FNMA RMBS-POOL-AHOB..........cccovrrmrrierirnrirerisennerseniseessenennes | vevnne | oo w2 [ | 206,014 | e 107.306 | . 212,611 (165) ..7,925 | 11/16/2011 | 12/01/2040
3138AR  2S 2| FNMA RMBS-POOL-AJOT84..........coovrrveririnrinrirnrinerisnneierssissesennsnenes | vvnee [ oo | vervnreen | oo [ 284,131 | s 107.337 | . .293,314 (182) 110,931 | 11/16/2011 | 09/01/2041
3138AW 5C 3| FNMA RMBS-POOL AJ5342.........ocoeeveereeresreenreeenrensisnessnesnsesnses | evveene oo [ eorenrieni2 oo | 1,875,370 | o 106.143 | . 1,872,174 (2,021) 09/05/2012 | 11/01/2026
3138E2 BJ 3 [FNMA RMBS-POOL-AJI0A0.........conrrvrererinrenrnrerieeesenisssisenennins | eevnee | oo e [ | 2,621,242 | e 108535 . ..2,697,448 (2,193) 11/25/2011 | 12/01/2041
31411V D8 9 [FNMA RMBS-POOL-915527.........ovvrerierinieirinnincrierinenenisninenes | vevnee oo [everieni [ | 812,796 | e 106.794 | . 545,250 4 09/24/2007 | 08/01/2037
31417Y SC 2 [ FNMA RMBS-POOL-MAOST4..........cceerrnrrnerierineenseninsisenseniseenens | vevnne | oo [ ervenienni2 [ | 665,629 | .o 107.306 | ..oocvvvrrne 686,943 | .................640,172 | .................664,969 | ........... (615) 11/16/2011 | 09/01/2040
31419A G2 7|FNMA RMBS-POOL-AE0216 (325) 11/16/2011 | 08/01/2040
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities (5,497) 0 0 | XXX [ XX | XXX ] 20,963 | ...l 211,007 XXX [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............cccouevevieernrniisiesnisiesnsnisnisiens | ceivninneenen 7,040,976 | XXX | v 7,759,697 | o 7,225,159 | o 7,594,057 | i 0 (14,863) 0 0 [..XXX.oooow [ XXX [ XXX e 35,070 ... 237,257 XXX o [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
002799 AH 7|ABBEY NATL TREASURY SERV SENIOR.........ccocemmrvmermererneensennens | wvnene | R} o | WIFE | ... 100,556 | ... 100.246 | ...ocvvvrvrnees 100,246 | ......cceer..... 100,000 | oo 100,253 |........... (190) JAJO..
UNSECURED.......coiiiiieiinisisnississnssssssssssssnssssssenssssssssssserssnssnssens | oorrens | ae | enssnernnses | eennnes | oneonsosssssssnssensonssnsies | nersssssssenssnses | soomsssrsnsossessonssnssenses | sonsoessonsosssnnsossoessansns | serenssssessonsssssonsonsnns | aessnsnsssnsssnsensansns | sesnsonsonsssnsansserans | oonsssesenssnssssansonrons | anrosenerssnssnsiossssssns | sessnnnsssranssns | oonessessnonsens | eovnnennees
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. 0.9, S [ 100,246 00,253 (190) 0 0 XXX...
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... e XXX | s 100,246 | .......cee...... 100,000 | .ooiiiiiinens 100,253 | .o 0 (190) 0 0 XXX...
Totals
7799999. Total - Issuer Obligations...........cccouwwrerresrerneenns [, .0, ST [P 27,237,526 | ............23,625,500 | ........... 24472,243 | oo 0 (215,809) 0 0 XXX...
7899999. Total - Residential Mortgage-Backed Securities KKK [ 6,724,628 (5,497) 0 0 XXX |
7999999. Total - Commercial Mortgage-Backed Securities XK 0 0 0 0 XXX [ e
8099999. Total - Other Loan-Backed and Structured Securities. XXX 0 [ [ (L] 0 0 0 0 XXX...
8399999. Grand Total - Bonds........ e XK | s 33,962,154 | ............29,885,659 | ............ 31,035,773 | oo (U (221,306) 0 0 XXX...
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Annual Statement for the year 2012 ofthe Fir@man's Fund Insurance Company of Ohio

SCHEDULE D - PART 3

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

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. Special Revenue and Special A
01F040 6C 6| TBA FNMA RMBS-TBA 4% DEC 2011 11/16/2011 | MORGAN STANLEY & CO INC (6,238,594) | . ..(6,000,000) (7,333)
4.000% 12/01/41 e |-
3138A2 BQ 1|FNMA RMBS-POOL-AH0946 4.000% 12/01/40.. ....| 11/116/2011 | MORGAN STANLEY & CO INC 206,014 [ oo 198,135 | ... 242
3138AW 5C 3| FNMA RMBS-POOL AJ5342 3.500% 11/01/26. . | 09/05/2012 | JP MORGAN 1,875,370 1,763,822 [ oo 2,915
31417Y SC 2| FNMA RMBS-POOL-MA0514 4.000% 09/01/40..........ccomremrremrernerieissnieesesssneesesesseenns |« 11/16/2011 | MORGAN STANLEY & CO INC 224,747 264
52480G BU 7 |LEHIGH CNTY PA GEN PURPOSE HOS 11/28/2012 | Bank of America 521,418
4.000% 07/01/23......oereeeereriseisseisssss s esssses s snss s ees s st st ssnsnnnssensenss | noeessesssnsssns | oesssoessaesssone | oemssemssaeesseeE e LR Rkttt | senteneeenas
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.............coiiiiiiiniiiiiiiiiiississiissiisesi s ssississsssessiens (3,411,045) . (3,912)
8399997. Total = BONAS = PAM 3.t (3,411,045) | . (3,912)
8399998. Total - Bonds - Summary Item from Part 5. 8,567,317 8,321,394
8399999. Total - Bonds . 5,156,272 4,964,502
9799998. Total - Common Stocks = SUMMANY HEM fIOM P 5.ttt sttt ettt sttt se et et etsesee et sniente | faeesetessesseeaeeaeseesee oot eeseefeEeeEseEeeseE e e e eE o2 e e EeeEeeseE et st entee bt eesen et entensenntes 6,239,123
9799999, Total - Common Stocks............... 6,239,123 0
9899999. Total - Preferred and Common Stocks 6,239,123 0
9999999. Total - Bonds, Preferred and COMIMON STOCKS. ........iiuiuiitetetit ittt et et ettt et et et etessstetesetetesesessesassaesesessesesaessaesesssetasanss | eetehetsssssssessssesesssssssassesesesesaes et eeeaetetesses et e seh et et et eh et en et et et e setennsesessnsnsetnas 11,395,395 | oo e XXX eeeieieiceieiees | creterie et es ettt st et ea et 4,910
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Annual Statement for the year 2012 ofthe Fir@man's Fund Insurance Company of Ohio

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise 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 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
912828 JG 6|US TREASURY N/B 3.375% 07/31/13........oevvunece. .| 03/26/2012. | CREDIT SUISSE SECURITIES...... | ccoevrerenienriiniins | oo 1,458,461 | ........ 1,400,000 | ........ 1,409,356 | ........... 1,403,145 (459) | ovvonvrririns [ s 1,402,686 07/31/2013.
912828 JG 6|US TREASURY N/B 3.375% 07/31/13... ... | 03/14/2012. | Fireman's Fund Pooling v 189,873 | ... 189,500 | ... 190,766 189,926 (53) 189,873 07/31/2013.
912828 JM 3|US TREASURY N/B 3.125% 09/30/13 ... | 03/14/2012. | Fireman's Fund PooliNg..........cccccve. | vorvveerernninnerenveins | vevrenes 1,120,612 | ........ 1,100,000 | ........ 1,159,472 . 1,123,222 (2,610) 1,120,612 09/30/2013.
912828 PL 8|US TREASURY N/B 0.750% 12/15/13... .| 03/14/2012. | Fireman's Fund Pooling 302,435 300,000 302,730 302,712 (276) 302,435 12/15/2013.
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ... cvt1teiiseieseteseesetes st se1e kst nt et nnt e | enbines 3,071,381 | ... 2,989,500 | ........ 3,062,324 | ..ccooo.c 3,019,005 0 (3,398) 0 [ 3,015,606 | ... | ... 55,775 | .........55,775 | .......50,991 |..... XXX
Bonds - U.S. States, Territories and P ions
452151 K6 9|ILLINOIS ST 5.000% 04/01/13.......cvemrrvrererncrrnens ... | 05/10/2012. | GOLDMAN SACHS........coconvvurennns 518,190 500,000 546,445 | .............. 512,218 (HSIoK) T SIS IR 508,656 04/01/2013.
546415 YR 5|LOUISIANA ST 5.000% 05/01/20 ... | 03/14/2012. | Fireman's Fund Pooling ....100,000 111,341 109,085 (218) 108,866 05/01/2020.
882722 D9 9|TEXAS ST 5.000% 10/01/17 ... | 03/14/2012. | Fireman's Fund Pooling reernene. 100,000 119,329 118,057 (594) 117,463 10/01/2017.
93974C YR 5| WASHINGTON ST 5.000% 08/01/20............cco...cc.. .| 03/14/2012. | Fireman's Fund Pooling..........cccoovee [ conroninnniineinsiinnns | covennnens 117,235 | v 100,000 | .oovvenee 118,355 117,600 (365) 117,235 08/01/2020.
1799999. Total - Bonds - U.S. States, Territories & Possessions. 861,754 800,000 895,470 .856,960 0 (4,740) 0 852,220 |...ooooeee0 | 9634 | L9634 | .......23,639 | ... XXX......
Bonds - U.S. Political Subdivisions of States
114889 TM 0|BROWARD CNTY FLA 5.000% 01/01/23 ... | 03/14/2012. | Fireman's Fund Pooling 516,671 500,000 550,210 518,482 (1,811) 516,671 01/01/2023.
64966 MQ 6|NEW YORKNY 5.000% 08/01/19. ... | 03/14/2012. | Fireman's Fund POONG..........cccccee. | vooreveerrmrieciesiens | v 115,447 | e 100,000 | vocvvvnee 116,563 115,824 (377) 115,447 08/01/2019.
64966 MR 4 [NEW YORKNY 5.000% 08/01/20.. .| 03/14/2012. | Fireman's Fund Pooling............ccoc | covvvereerineinniiinnns | vevernnenns 173,051 | oo 150,000 | .oovvree 174,482 173,534 (484) 173,051 08/01/2020.
718814 UX 2| PHOENIX AZ 5.000% 07/01/14 03/14/2012. | Fireman's Fund Pooling 520,242 500,000 551,845 .521,948 (1,706) .520,242 07/01/2014.
2499999. Total - Bonds - U.S. Political Subdivisions 0f STAtES. ... i it sesenes | eosnees 1,325411 | ........ 1,250,000 | ........ 1,393,100 ..1,329,788 0 (4,378) 0 21325411 |0 |0 0 [ 1. 42,603 XXX..ooo
Bonds - U.S. Special Revenue and Special A t
13066Y SN 0| CALIFORNIA ST DEPT OF WTR RESO................. 03/14/2012. | Fireman's Fund POONNG..........cccoees [ wovveeneenerrierirneinns | e 118,847 | c.oveveneee 100,000 | wocvvenee 119,826 (365) [G1515) 1 [T IR 118,847 | oo [ e | cevvnrrineinen0 [ i 1,847 {05/01/2021.
5.000% 05/01/21....ccovvrvierririeinrnerernsissisnneniens | [ rrnnmneienns | e 0 [ oo | e | e | e | o0 | |
13066Y SP 5| CALIFORNIA ST DEPT OF WTR RESO................. 03/14/2012. | Fireman's Fund Pooling 236,722 200,000 238,908 (815) [C3E5) ) [N IO 236,722 | ..o | e
5.000% 05/01/20........c0omrermerrreirerrnrineenennsninees | eon | eerveninneineies | cerneesesiissiessieens 0 [ e [ e | eereeenenneens | eevieesnnennns | e [ [
249182 DC 7|DENVER CITY & CNTY CO ARPT REV. 03/14/2012. | Fireman's Fund POONNG..........cc.cooe. [ coovronrieniierieniens | vveiienns 111,232 | e 100,000 | ..ovvvrnee 112,228 (452) (G574 N IR 111,232 | e 11/15/2016.
5.000% 11/15/16.... e 0 e .
3138A8 YD 2|FNMA RMBS-POOL-AH7007 4.000% 03/01/41...... ... | 11/09/2012. | Deutsche Bank...........c.coervvrrrvninnes 269,607 251,712 261,721 (70) (70) | oo | eerrrrererrenn 261,625 | oo 03/01/2041.
3138A8 YD 2|FNMA RMBS-POOL-AH7007 4.000% 03/01/41...... ... | 11/01/2012. | Paydown 55,725 55,725 ...57,941 257,936 | | i (2,210 (2,210) 03/01/2041.
3138AP UH 9|FNMA RMBS-POOL-AI9583 4.000% 10/01/41....... .| 11/09/2012. | Deutsche Bank............cc..ceeveneie | covvrveeieeiseiiniinnnns | ceverneenns 186,873 .. 174,470 181,408 .181,390 (31) (31) . 10/01/2041.
3138AP UH 9|FNMA RMBS-POOL-AI9583 4.000% 10/01/41....... [ 1110172012, | PAYAOWN. ... | eereenisenesseessninens | everenens 160,030 ....160,030 .166,394 .166,378 ) (6,348) .2,736 | 10/01/2041.
3138AR 2S 2| FNMA RMBS-POOL-AJ0784 4.000% 09/01/41.. ... | 12/01/2012. | Paydown 84,799 ..84,799 ..88,171 88,163 ) (3,364) . .2,164 | 09/01/2041.
3138AR Z5 6|FNMA RMBS-POOL-AJ0763 4.000% 09/01/41....... ... | 11/09/2012. | Deutsche Bank...........c.coervurvevnrnnes 369,252 344,743 358,452 .358,418 ) (52) .10,886 | .........10,886 | ........ 13,139 | 09/01/2041.
3138AR Z5 6|FNMA RMBS-POOL-AJ0763 4.000% 09/01/41....... v | 11/01/2012. | PAYAOWN......coeverierierieeineeiinns [ e | e 143,974 | ........... 143,974 | oo 149,699 149,685 ) (5,711) 143,974 09/01/2041.
3138E2 BJ 3|FNMA RMBS-POOL-AJ9040 4.500% 12/01/41....... ... | 12/01/2012. | Paydown 514,674 514,674 542,821 542,755 (28,080) (28,080) 514,674 12/01/2041.
31411V D8 9|FNMA RMBS-POOL-915527 3.520% 08/01/37....... ... | 12/01/2012. | Paydown 565,032 565,032 567,504 | .ooovvnen 567,435 ) (201072 ) O DO 565,032 08/01/2037.
31417Y SC 2 |FNMA RMBS-POOL-MA0514 4.000% 09/01/40..... . [ 12/01/2012. | Paydown 220,123 220,123 228,877 228,854 (8,730) 220,123 09/01/2040.
31419A G2 7 |FNMA RMBS-POOL-AE0216 4.000% 08/01/40...... v | 12/01/2012. | PaYAOWN.......coorverieerierierinniinns. [ e | s 177,563 | ....coooee. 177,563 | cvvvene 184,624 184,605 (7,042) 177,563 08/01/2040.
31419A GZ 4|FNMA RMBS-POOL-AE0215 4.000% 12/01/39...... ... | 11/09/2012. | Deutsche Bank...........ccoewvverererenee [ wovvreneirneriinciineinns | s 115,948 ....108,252 112,545 (19) 12/01/2039.
31419A GZ 4 |FNMA RMBS-POOL-AE0215 4.000% 12/01/39...... ... | 11/01/2012. | Paydown 38,695 ..38,695 (1,535) 12/01/2039.
31419C BX 0|FNMA RMBS-POOL-AE1853 4.000% 08/01/40...... ... | 11/09/2012. | Deutsche BanK.............cccoeevveverens [ vovrvvresiveiieciesinns | veiienns 119,251 ...111,335 20 08/01/2040.
31419C BX 0|FNMA RMBS-POOL-AE1853 4.000% 08/01/40...... ... | 11/01/2012. | Paydown 42,418 ...44,087 (1,669) 08/01/2040.
646135 5Q 2|NEW JERSEY ST TRANSPRTN TRUST.......ccccooene | wee 03/14/2012. | Fireman's Fund POONNG..........cccoee. [ oovvrnrieniierieniiens | woveiienns 113,034 113,286 (251) 12/15/2020.
5.500% 12/15/20........c0umvereriieinereeerneriensnninens | ene | eevrnerineiinies | eeesneesessesssesssssssessssssssssessesssseesns | resessesssssnsssessens | sessneessssinssensens | s | s | s 0
64971Q JM 6 |NEW YORK CITY NY TRANSITIONALF. 03/14/2012. | Fireman's Fund Pooling . 117,239 117,632 (393) (393)
5.000% 02/01/20. 0
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Showmg all Long- Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

1 2 3 4 8 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
662858 ED 7|NORTH TEX TWY AUTH DALLAS NORT. .| 03/14/2012. | Fireman's Fund Pooling 546,882 500,000 551,950 547,196 (314) (B14) | ovvveereererns | e 546,882 | ....coeviriians | e 01/01/2035.
5.000% 01/01/35.....ccvvviiririirinninnninninensninies | ene | cerenisniinnies | v 0 .0
3199999. Total - Bonds - U.S. Special Revenue and Special A S vttt | erenens 4,307,920 | ....... 4,093,545 | ........ 4,355,325 | ... 4,346,440 | ..o 0] e [(SeXRK) ) I 0 | (69,833) | cvvovernvs (V] . 4,276,602 |...... [V 31,317 | o 31,317
Bonds - Industrial and Miscellaneous
44107H AA 0|HOSPITAL SPECIAL SURGERY........cocorvvvrririienns ... | 03/14/2012. | Fireman's Fund Pooling 208,626 200,000 209,000 | ..cooovvrrnee 208,830 (204) (204) | .vooveeereri | e 208,626 01/01/2023
SENIOR UNSECURED 3.500% 01/01/23.......cvveees [ e [ correirnrinniinns [ 0 [ o [ e | eereeenenineens | cevieennsennnns | e [ [
46625Y UA 9|JP MORGAN CHASE COMMERCIAL 03/14/2012. | Fireman's Fund Pooling 371,249 350,000 379,066 | ..o 373,488 | oo [ s (2,238) (V21| TN IR 371,249 10/15/2042.
MOR CMBS-SER-2005-LDP4 4.918% 10/15/42.... | ... 0 e .
46637C AA 5|JP MORGAN CHASE COMMERCIAL..........ccovvvue 03/1 4/2012. | Fireman's Fund POONNG.........ccccvers | wovvirerrnninrireniniiinns | vovverennn 496,432 | ........... 500,000 | ........... 495,781 449 449 | e [ 496,432 11/15/2028.
MOR CMBS-SER-2011-FL1 C 2.109% 11/15/28.... | ... | cceovererveenenns | correernerinerinerienes 0 [ o e | cerrnenenineens | s | e e [,
50180L AC 4|LB-UBS COMMERCIAL MORTGAGE...........cccco..... .| Fireman's Fund Pooling 556,375 500,000 559,609 | ...coorrre558,380 | v [ s (2,005) (2,005) [ coovereerreineis | e 556,375 04/15/2041.
TRU CMBS-SER-2008-C1 CL 6.157% 04/15/41..... | 0
718172 AJ 8|PHILIP MORRIS INTL INC SENIOR UNSECURED | ... | 03/14/2012. | Fireman's Fund Pooling 99,423 | .o 100,000 | vovvreernn99,316 | cooiireeeei99,397 | i [ e 26 26 05/16/2016.
2.500% 05/16/16......c.cvvuervrrireirieineiesiinsireeeieens v | e e 0
92978Y AB 6| WACHOVIA BANK COMMERCIAL..........ccoovrverrrnen ... | 03/01/2012. | Paydown 5,505 5,505 | coovvrrirens 5,629 5,616 (111) (111) 5,505 | .ouveurrreriens | e | v (V1 I 59 | 06/15/2049
MORTG CMBS-SER-2007-C32 5.732% 06/15/49.... | ... | cvvorevreeeieins | corrreerersseisnsssessssisseesssssssssessssseses | resesseessssssssnessens | srssessssessssssnsssness | someesesissssnsssnses | oneesmssssessessessss | ooesssssessssssnsssnsssenes (VRO UPURTORTOPURTORRPOUORN IURPOURPSORRURTRTIR OVPRRORRTRRTOOPN IO (V1 U IO
92978Y AB 6| WACHOVIA BANK COMMERCIAL..........ccvvrrrrnne. ... | 03/14/2012. | Fireman's Fund Pooling 260,852 255,866 261,623 | ..ccoovene 261,017 (165) (165) [ ovvrrvreeverrnen [ v 260,852 | ..o | e [ s 0 [ oot 4,239 | 06/15/2049
MORTG CMBS-SER-2007-C32 5.732% 06/15/49... | ... | ccvveveveeners | covrvrernerinerinerienes 0 [ o [ e | e | e | e [ [,
53947M AA 4|LLOYDS TSB BANK PLC 4.375% 01/12/15............ R | 03/14/2012. | Fireman's Fund Pooling 205,679 200,000 207,260 .206,063 (384) (384) [ vvvrevrieii | e 205,679 01/12/2015.
78010X AC 5|ROYAL BK OF SCOTLAND PL 4.875% 03/16/15... | R | 03/14/2012. | Fireman's Fund Pooling 518,467 500,000 523,690 .519,625 (1,158) 518,467 03/16/2015.
85771P AF 9 |STATOIL ASA SENIOR UNSECURED...........ccccc..c. R | 03/14/2012. | Fireman's Fund Pooling 299,496 300,000 299,490 299,490 6 299,496 01/23/2022.
3.150% 01/23/22 0
3899999. Total - Bonds - Industrial and MISCEIANEOUS..........uverier et i esissssessess e sees st st nes | erssees 3,022,104 | ...... 2,911,371 | . 3,040,464 | . 3,027,889 | .o (V)] I (5,784) 0 (5,784) 0 [ 3,022,104 | ..o 0
8399997. TOtAI = BONAS = PAM 4.ttt eEb bbbt | riiee 12,588,570 | ...... 12,044,416 | ...... 12,746,683 | ......... 12,580,082 [ ..oooovivniinnn [V [GLRRK) ) — (V)] I (88,133) | .ovvvreinnad (V] 12,491,943
8399998. Total - Bonds - Summary fem from Part 5. i enssssssnsessnsensenes | cvisnes 8,615,107 | ........ 8,321,394 | ....... 8,567,317 | oo [ | v (78,844)| ... .(78,844) ] .. 8,488,473 | ..o | 126,634 | ... 126,634 | ...... 194,478 |..... XXX..ooo
8399999. TOHAI = BOMAS. stttk fE RS | sniea 21,203,677 | ... 20,365,810 | ...... 21,314,000 | .........12,580,082 | ...cccooovienn0 | e (166,977) (166,977) ...20,980,416 |.....ccoooe.0 | .......223,260 | ....... 223,260 | ... 479,29 |..... XXX.oooe
9799998 Total - Common Stocks - Summary fem from Part 5.........ooiiiiiiiis i sssnsssesensssssssansssssnsssssensans | sesseeed 6,239,123 | ... XXXorviien | e 6,239,123 0 (ST TR VTR e XXX......
9799999. Total - Common Stocks........... 6,239,123 | .o XXX | e 6,239,123 0 0 0 0 [ iienn6,230,123 | i, (V] [ 0 | oo (V] I 0 ... XXX.ooo
9899999. Total - Preferred and COMMON SEOCKS..............c.ccociuiiiueiiiiiiieiecieeteieiis evetetetetetesesaeteseseaesesesaeseseseseesessaesesesesaesssssesesesasaensnnaes | arreeens 6,239,123 | ... XXX.ooooooo | oo 6,239,123 | ..ovoveirierrn (I 0]... 0 0 0 0]......6239,123 | ... (V] [P ([ (U [ 0]... XXX......
9999999, Total - Bonds, Preferred and COMMON STOCKS...............c..eirereririiiiriiiiins coririrniiiesieesiesiesesseessesisssiessenesssssesessssssessenessessessenes | oveon 27,442,800 | ......... ) 9. ST [ 27,553,123 | ......... 12,580,082 | ... 0. (166,977) | .covovvvrreren 0 (166,977) | ...oocvvvrernc 0...27,219,539 | ..coovrrinnc 0] ... 223,260 | ....... 223,260 | ...... 479,29 |..... XXX......




Annual Statement for the year 2012 ofthe Fir@man's Fund Insurance Company of Ohio

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
5 6 7 8 9 10

Sl

1 2 3 4 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21

F 12 13 14 15 16

0 Par Value Current Interest

r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for

e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued

i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest

CUSIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B/A.C.V. | Disposal Disposal Disposal Year Dividends

Bonds - U.S. Government
912828 RY 8|US TREASURY N/B 1.375% 12/31/18... .| 01/17/2012 | CREDIT SUISSE SECURITIES.. | 03/14/2012 | Fireman's Fund Pooling.........ccc.. | cevveeas 2,500,000 2,508,887 0 [ e L | o0 | 0000.6,668 | Lo 1,605
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ... vtrestesteseessserssees s st ee1eees 88888888kttt | ceniiaees 2,500,000 2,508,887 0 0 0 0 0 0 s [0 . 6,668 | oo 1,605
Bonds - U.S. Special R and Special A
3138A1 AT 8|FNMA RMBS-POOL-AH0017 4.000% 12/01/40.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/09/2012 | Deutsche Bank..........cccccoevrevers | wovvvrrnens 360,010 | ............ 374,326 | ... 385,605 374,227 (99) (99) [ coonerrerireine | vervreeererienes | v 11,378 | oo 11,378 | ....... 13,720 | ... 440
3138A1 AT 8|FNMA RMBS-POOL-AH0017 4.000% 12/01/40.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/01/2012 | PaydOwn............ovvemererererneernenins | oveereens 100,666 | ............ 104,669 | ............ 100,666 100,666 | ...oocevnrvreiens | ceereeens (4,003) [ .ooernrreiieins [ e (4,003) [ coooeerrrireene | cervrneereninees v | e 0| e 1,842 | ......... 123
3138A1 BA 8 |FNMA RMBS-POOL-AH0032 4.000% 01/01/41.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/09/2012 | Deutsche Bank...........cccocevcrvvins | corvrernrnns 345,820 | ............ 359,572 | oo 370,406 359,480 (92) (21 TS IR IO 10,926 | ......... 10,926 | ....... 13,180 | ......... 423
3138A1 BA 8|FNMA RMBS-POOL-AH0032 4.000% 01/01/41.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/01/2012 | Paydown...........cocvveereerermeerrenins | wovevrrnens 108,295 | ..ccovoneee 112,602 | coovvvenee 108,295 108,295 | ..oovevvivrirens | vevrreens (4,308) [ ..oevnrerircis [ e (4,308) | ..oovvrrerernn | cevrrreerenienes e | e 0| e 2,355 | oo 132
3138A1 K5 9|FNMA RMBS-POOL-AH0315 4.000% 12/01/40.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/09/2012 | Deutsche Bank..........cccccoueereeens | wovverenens 256,794 | ..o 267,005 | ..ooevenee 275,050 266,912 (93) (93) [ covneerrerereene | eevvrrerreeinens | e 8,138 | oo 8,138 | ........ 9,787 | v 314
3138A1 K5 9|FNMA RMBS-POOL-AH0315 4.000% 12/01/40.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/01/2012 [ Paydown...........ccccomveenrinernmrirens | ovvireriinnd 66,112 | oo 68,741 | .ovvvernen. 66,112 | ovvvvrinnn 66,112 | oo | e (V25728 | N IO (2,629) | oo | e [ | e 0| e 1,703 | oo 81
3138A2 BQ 1|FNMA RMBS-POOL-AH0946 4.000% 12/01/40.... ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 12/01/2012 [ Paydown...........ccccnevevrrneriverirnns | ovriverins 72,334 | oo 75,210 | v 72,334 | oo 72,334 | oo | v (2,876) [ ..o [ v (2,876) | oo | cevvrnerireniines [ everisnnienienins | e 0 | e 1,708 | oo 88
3138A2 TW 9 |FNMA RMBS-POOL-AH1464 4.000% 12/01/40.... ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/09/2012 | Deutsche Bank..........cccccovevreeers | wovvvrrnens 247,332 | oo 257,167 | oo 264,916 257,083 (84) (84) [ oo | e [ e 7,832 | oo 7,832 | ... 9,426 | ......... 302
3138A2 TW 9 |FNMA RMBS-POOL-AH1464 4.000% 12/01/40.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/01/2012 [ Paydown............ccomveenrenerrnerirnns | covvirrried 64,575 | oo 67,143 | oo, 64,575 | .ovvvvcri 64,575 | oo | e (2,568) [ ..ovvveerrineis [ e (2,568) | .ooovvrrerein | eevereeirneeinnes | erveriesisenineins | e 0| e 1,427 | o 79
3138A9 YE 8|FNMA RMBS-POOL-AH7908 4.000% 08/01/41.... |... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/09/2012 | Deutsche Bank..........ccccooevrevers | wovvvrrnens 147,733 | v 153,608 | .........c.. 158,236 153,578 (30) (B0) [ oo | eevererierinens | e 4,658 | ........... 4,658 | ... 5,630 | .coovenee 181
3138A9 YE 8|FNMA RMBS-POOL-AH7908 4.000% 08/01/41.... |... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/01/2012 | PaydOwN...........covvemerererermeerenins | oneerenens 110,026 | ..covvvnees 114,401 | oo 110,026 110,026 | oo | ceereeens (U7 £) | [N IS (4,375) | oo | cervneeneninees [ everiesenenienins | e 0| e 1,967 | oo 134
3138AM YR 0|FNMA RMBS_POOL-AI7919 4.000% 08/01/41..... ...| 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/09/2012 | Deutsche Bank...........ccccccovvveers | covvrreenns 158,689 | ..ccovonees 164,999 | ..coovnnee 169,971 164,968 (32) (B2) [ oo | e | e 5,003 | oo 5,003 | ........ 6,048 | ......... 194
3138AM YR 0|FNMA RMBS_POOL-AI7919 4.000% 08/01/41..... ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/01/2012 | Paydown..........ccvvevemrrrerererirnnens | cvverienns 113,828 | v 118,354 | c.covveneee 113,828 113,828 | oo | e (4,526) [ ..o [ e (4,526) | c.oocvvrrirrine | cevrneeirenienes e | e 0| e 1,993 | .. 139
3138AW 5C 3| FNMA RMBS-POOL AJ5342 3.500% 11/01/26..... ... | 09/05/2012 | JP MORGAN.......cevererirrircrinnns 12/01/2012 | Paydown 236,179 | oo 251,115 | ... 236,179 236,179 | .ovvvverrerrnenns | e (14,936) | ..vvvvereeririns [ i (14,936) [ vvvvvvrrerens [ reerrreeerneeins | ceeneriissinsenens | e 0| e 1,325 | oo 390
3138AY QQ 5|FNMA RMBS-POOL-AJ6762 4.000% 11/01/41..... ...| 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/09/2012 | Deutsche Bank...........ccccccoevreees | covrmrerenns 367,978 | .covvenee. 382,611 | oo 394,139 382,509 (107 [T IO (102) [ oo [ e | e 11,630 | covveeee 11,630 | ....... 14,024 | ........ 450
3138AY QQ 5|FNMA RMBS-POOL-AJ6762 4.000% 11/01/41..... ...| 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/01/2012 | Paydown.........cccovuvvrrurneriirineiin | corverirnrenns 83,977 | oo 87,316 | .. 83,977 | ... 83,977 | oo | v (3,339) [ oovervririieine [ e (3,339) [ cvovvrrrerrii | cerrrrerienirenes e | e 0 | et 1,964 | ......... 103
31416Y YQ 5|FNMA RMBS-POOL-AB3418 4.000% 04/01/41.... |... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/09/2012 | Deutsche Bank..........cccccouevvevens | wovverneens 230,259 | oooonene 239,415 | ..ovovenee 246,629 239,339 (76) (C0C) ) IS ISR N 7,290 | oo 7290 | ......... 8,775 | oo 281
31416Y YQ 5|FNMA RMBS-POOL-AB3418 4.000% 04/01/41.... |... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/01/2012 [ Paydown...........cccovvevnrinerermrirens | ovvireriind 67,481 | oo 70,165 | covvvernens 67,481 | oo 67,481 | .o | e (2,683) [ oo [ v (2,683) [ cooovvrrrirneins | cevereeiinniinnes i | e 0| e 1,603 | oo 82
31417Y SC 2 |FNMA RMBS-POOL-MA0514 4.000% 09/01/40.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 12/01/2012 | Paydown...........cccuverereeremevnenins | wovvverenens 112,212 | oo, 116,674 | ...coovovee 112,212 112,212 | o | s (4,462) [ ..o [ e (4,462) | ..o | e v | e 0 | et 2,491 | 137
31419B 4T 9|FNMA RMBS-POOL-AE1733 4.000% 09/01/40.... |... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/09/2012 | Deutsche Bank..........ccccooevreeers | wovverrnens 195,205 | ..covvvnee 202,967 | ..overenee 209,083 202,922 (46) [CLC) T NS ISR N 6,161 | oovvons 6,161 | ........ 7,440 | ..o 239
31419B 4T 9|FNMA RMBS-POOL-AE1733 4.000% 09/01/40.... |... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/01/2012 | Paydown............ccomvevneemerenerirnns | covvirrries 73,551 | oo 76,475 | oo 73,551 | oo 73,551 | oo | e (2,925) | oovereenrneins | s (2,925) | coovereeineine | ceveerineeinees v | e 0| e 1,674 | ... 90
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SCHEDULE D - PART 5

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
5 6 7 8 9 10

21E

1 2 3 4 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUSIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B/A.C.V. | Disposal Disposal Disposal Year Dividends
31419C BX 0|FNMA RMBS-POOL-AE1853 4.000% 08/01/40.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/09/2012 | Deutsche Bank..........ccccooeereeers | worvivneens 200,148 | ..cooonc... 208,107 | ..oovevenee 214,378 208,061 (47) [CY4 T OIS ISR N 6,317 | coovens 6,317 | oo 7,628 | .cooone 245
31419C BX 0|FNMA RMBS-POOL-AE1853 4.000% 08/01/40.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/01/2012 | Paydown.........c.oevvermrerneveirinriens | cereririrenns 76,254 | ..coovvvene 79,287 | v 76,254 | .ooovcrirns 76,254 | ..o | v (0579 OO SN (3,032) [ coooverrirrine | cervreeienienes e | e 0| et 1,624 | ... 93
31419C WW 9| FNMA RMBS-POOL-AE2460 4.000% 01/01/41.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/09/2012 | Deutsche Bank.... 225214 ...234,170 .241,225 234,085 (85) (85) [ covnverrerereene | vevverrverirenns | evreeeenn 141 |, 7141 | ... 8,583
31419C WW 9| FNMA RMBS-POOL-AE2460 4.000% 01/01/41.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/01/2012 | Paydown.........ccovvvererernerrneeneinns | correrineenns 62,812 | oo 65,310 | .oovrereens 62,812 | covvrcin 62,812 (2,498) [ ..o [ e (2,498) | c.onvvrneereine | cereneerneeinees [ erneriesieninnins | e 0| e 1,718 | s 7
31419F F5 0|FNMA RMBS-POOL-AE4687 4.000% 09/01/40.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/09/2012 | Deutsche Bank...........cccocvevrvees | corvrvirns 305416 | ............ 317,561 | ... 327,129 317,493 (68) ((G1:) 1 [TRUSTRUIIN IRVORRIONIS IO 9,636 | ........... 9,636 | ....... 11,640 | ......... 373
31419F F5 0|FNMA RMBS-POOL-AE4687 4.000% 09/01/40.... | ...| 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/01/2012 | Paydown..........ccouevevvenerirerineens | cvvervnens 145,565 | ............ 151,354 | oo 145,565 145,565 | ..oovvvvvevrinens | e (5,788) [ .ovvvrrerrirrerins [ crvrrerienns (5,788) | cvvuvvrreruernae | cevvreererirnes [ eoverresnienienins | eeveerienenenens 0 | e 3,098 | ..cooouee 178
31419F VW 3| FNMA RMBS-POOL-AE5128 4.000% 10/01/40.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/09/2012 | Deutsche Bank............cccccevurnees | ceverernes 238,455 | ........... 247937 | ... 255,408 247,887 (51) (51) [ oo | cerernerieeinens | e 7,521 | oo 7,521 | .. 9,088 | ........ 291
31419F VW 3| FNMA RMBS-POOL-AE5128 4.000% 10/01/40.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/01/2012 | Paydown..........coccevvrvererrnververnnens | coviveirenns 121,176 | oo 125,995 | .o 121,176 121176 | o | e (T ) | ST B (4,819) | oo | e | ceverernenennnes | e 0 | 2442 | ... 148
31419H XN 7|FNMA RMBS-POOL-AE6984 4.000% 10/01/40.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/09/2012 | Deutsche Bank............cccoveeereeers | woveerneens 282,205 | ............ 293,427 | ..o 302,268 293,364 (63) (G USROS ISP R 8,904 | .......... 8,904 | ... 10,755 | .cvenee 345
31419H XN 7|FNMA RMBS-POOL-AE6984 4.000% 10/01/40.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/01/2012 | Paydown.........ccoevverrerneerneeneinns | cererinneenns 97,049 | ............ 100,909 | .. 97,049 | .... 97,049 | oo | e (3,859) [ .ooevreerrineiis [ e (3,859) | covucvrrrereirns | cervrneereninees [ ernereenineninnins | eeveeeieeieens 0| e 1,915 | o 119
31419K VH 5|FNMA RMBS-POOL-AE8715 4.000% 11/01/40.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/09/2012 | Deutsche Bank.... .187,389 .. 194,841 | .. 200,711 194,791 (50) (50) [ vvovrrveernnen | cervrrreriernenn | 3,920 | i 5920 | ... 7,142
31419K VH 5|FNMA RMBS-POOL-AE8715 4.000% 11/01/40.... |... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/01/2012 [ Paydown...........cceevevevnerirerirnns | ovrrirerind 64,269 | ....cccoo.nc 66,825 | .. 64,269 | .... 64,269 | ..o | e (2,556) [ ..oevrrerrereis [ e (2,556) | .voovvrrerernn | cevvrreererienes [ eoveriennienienens | eereerieneenens 0| e 1,364 | .o 79
31419K WA 9 |FNMA RMBS-POOL-AE8740 4.000% 02/01/41.... |... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/09/2012 | Deutsche Bank..........cccccovevreeers | wovvvrnnens 257,698 | ..o 267,945 | ............ 276,019 267,839 (RL07 ) IS IR (1074 ) [T RO IR 8,180 | oo 8,180 | ......... 9,821 | oo 315
31419K WA 9| FNMA RMBS-POOL-AE8740 4.000% 02/01/41.... | ... | 11/16/2011 | MORGAN STANLEY & CO INC.. | 11/01/2012 | Paydown ...38,689 38,689 | ... 38,689 | ..o | v (1,538) | v [ (1,538) | o | [ | e 0 [ 909 [ .o 47
3199999, Total - Bonds - U.S. Special Revenue and Special Assessment ..5,821,395 ..6,106,223 5,979,588 0 . 26,635 126,635 | ..... 187,809 | ...... 7,216
8399998. Total - BONGS. ... s ..8,321,395 ..8,615,110 8,488,475 0 o (78843) | o0 | 0| 126,635 | ....... 126,635 | ..... 194,477 | ... 8,821
Common Stocks - Industrial and Miscellaneous
996087 09 4|BOSTON SAFE DEPOSIT TRUST LATE MONEY. | ... | 10/31/2012 | Direct 11/01/2012 | DIr€Ct....oouvvnerreeereieeeieniens ...6,239,123.000 | ......... 6,239,123 ..6,239,123 ..6,239,123 0 [ o [rrverrneenennns | veenerienninennens | veevenernennnen0 [ [
DEPOSIT . . 0
9099999. Total - Common Stocks - INUSHrial ANA MISCEIAMEOUS...........iiiiiiiiiiiis ittt sttt | ernraed 6,239,123 ......6,239,123 6,239,123 0 0 0 0 0 0 0 0
9799998. Total - Common Stocks............. 6,239,123 ..6,239,123 6,239,123 0 0 0 0 0 0. L0 0 [ (V)] [ 0
9899999. Total - Preferred and Common Stocks 6,239,123 | .........6,239,123 6,239,123 0 0 0 0 0 0]. .0 0 0
9999999. Total - Bonds, Preferred and Common Stocks OO PS TP POPOPPPPRRTOPROR) ISP 14,806,440 | ....... 14,854,233 | ......... 14,727,598 | ....ovvvvnnnc 0 (78,843) | ..o (V)] [ (78,843) | .....ceevnc 0 | oo 0 ... 126,635 | .......126,635 | ..... 194,477 | ... 8,821
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUSsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....38,707,131.

2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CUsIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

3

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 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./AC.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Class One Money Market Mutual Funds
996085 25 4|DREYFUS CASHMANAGEMENT FUND................... [ 1213172012, [ VAIIOUS. ... [ e )., I I 15,973,915 | oooiieireriieriins | eevrneineiisesiinsines | cernrisersssisssnens | eneinnsinssessenes | oneessssisssessesenens | oneees 15,973,915
INSTITUTIONAL SHARES [ S [T st | enees XXXeovrr | v | e | e
8999999. Total - Class One Money Market Mutual FUNGS. ... s ..15,973,915 0 0 0 .0 XXX.... 15,973,915 XXX...... XXX
9199999. Total - SHOMt-TEIM INVESIMENES. .......cocviviiecieieccieteiecte ettt a et s st et a e e e et b s s et ee s e s et b e st e s s s et et e b s et s e se s et b s s et e s st et et s snsetenanseeas ..15,973,915 0 0 0 .0 XXX.... 15,973,915 XXX...... XXX




Annual Statement for the year 20120 e FiF@man’s Fund Insurance Company of Ohio

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

E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2012 of the

Fireman's Fund Insurance Company of Ohio

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *

Open Depositories
MELLON BANK . PITTSBURGH, PA......cccosverineriniins ..303,953 | XXX
0199999. Total - OPEN DEPOSHOMES. ....vuverreiesersreesrssssissse s i seens s enenes
0399999, Total Cash 0N DEPOSIH......veerrereeeieires ettt se st ses et st see s eesee st se et e et en s st ses ettt antensessnennas
0599999, TOLAl CASN......vvurtrririeireiisissese it

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

1. January

662,325 | 4. April 321,201 | 7. July. 280,395 | 10. October. 309,721
2. February 662,361 | 5. May. 286,248 | 8. August 280,418 | 11. November. 309,740
3. March 321,124 | 6. June 280,373 | 9. September. 309,710 | 12. December. 303,953

E25
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Annual Statement for the year 2012 ofthe Fir@man's Fund Insurance Company of Ohio

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

2

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE




Annual Statement for the year 20120 e FiF@man’s Fund Insurance Company of Ohio

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. AlBDAMAL .. AL i | bbbt tiens | ettt enenen | et | s

2. AIESKAL e K | st | enteren et et ene | seereni e | eree

30 ANZONA. it AZ [ i [ bbb | enteb sttt enn | s | eree

4. ATKANSES ... AR | s | s ens | eriereeni et enies | ereresieerene e enenes | e

5. CalifOMNIA. ..o dOA | s | et ntens | arsenies et enies | ereens e | e

6. €0l0radO. ... eOO [ i ittt | st eenene | crereninee e | eres

7. Connecticut CT | e [ ittt | entenenb et enn | st | neres

8. DEIaWArE. ...t DE | s | ot | et | oo | e

9. District of COIUMDIA. .......ccivrieerDC [ i [t | enteb st | s | e

10, FIOMAA. ..o dFL | s | e[ srerens e enens | seress et | eres

1 GROMGIA. ..oveeeiiriciierienees OA [ i s | e | s | s

12, HAWAITL. .o HE | s | e[ sreeress e enens | seressene e | eres

13. ceID [ i [ bbb | enteeb st | st | e

14. lllinois. . JL | e | e | seenreneen e niens | e | s

15, INGIANA. ..o IN s | st | sieebens et | sebees st | s

16, JOWALeeccrerrercseeenend A | s | st | st | st | e

17 K@ANSAS .S | it | bbb | sieebens et | sebees st | s

18, KENTUCKY.....cveeeecvcerinicrenee s Y i | et taens | feteiesten et nen | et senenens | eees

19, LOUISIANG. ... LA it | e bbbt | Siebens et | sebees st | e

20, MAINE...cooiccireierennedME i s nens | srieres st | ereess e | e

210 MAYIANG..... MDD [ e [ sttt s st ennens | sressetansestesesntensantesnns | feesensenseseteneentennsnsenes | eees

22.  Massachusetts.. MA | .....B.... [Rsd ma gen 1aws Ch 175 S8C 157........cuiiiiiiiiii s sienines | cevnesssiesssieseesssinnies | oo 752,071 792,289

23, MIChIGAN......eeeececieireeeeeee e M | e | ettt ettt sans st ennens | sressntantestessesntensentennns | resensensesntneentesnnnsenns | enes

24, MINNESOtA. ..o MIN i s | e | e | s

25.  Mississippi.. VIS | s | Rt s sttt ententenns | etesentessenetensentesnenntne | netessesseseenaententennennes | neea

26, MISSOUM....oevverrivrinrierreeenee MO [ i [ ettt niens | seterent st nens | ettt | e

27, MONMEANA. .. T i | bbb | srbte sttt enies | ereresi st | e

28, NEDraska........ccovevvirenieeeneedNE [ i e niens | senerete et nens | ettt | e

29, NEVAAA. ...V i s | srbte st enies | ereesieernn e | e

30, NeW HamPShIre.........coocvereetNH | it [ bbb | shesisenas s enitens | ensbinssiesie s sniiniee | ceres

31. New Jersey. . e | ettt s et n st enanantennans | cressetantensesnesntensantennnes | eesssessesesantentesaenennes | eees

32, New MeXiCo......c.ccoverriirrrenninn NM|...... B.... [ RSA fOr SUIPIUS INES......ovvuiririiciriieiseieesi st sssssenssnsnes | seessensesssssessensnssssssenss | conee 107,912 112,525

33.  New York NY TEG ATt | sreres et | eres 2,607,586 2,705,659

34, NOI CaroliNa.. ... dNC i | it ens | erbenes sttt st | ereesseesenn st enenes | cees

35, NOMH DAKOtA. ... edND [ s | et | seirer st enies | ereresseernns e enenes | e

36.  Ohio... 2,780,505 2,913,301 |.....

37, OKIANOMA. ... DK s st ens | srires st enies | ereresseerenes e enienes | e

38, OrEQON.....ciiriciirinriienienedOR | et [ e | e | e | e

39, PENNSYIVANIA. ... PA | e | ettt ennens | creesesastesseseeetnnaentennens | eeeeesensesesneentesnsnennens | eees

40, RhOGE ISIANG. ... R s bbbt | stbtes ettt | ereeni s | s

41.  South Carolina... . | RS fOr SUFPIUS INES......veieiieirciitiie e eenssssssennees | ceressssnsseseeesnsssnenennns | coees 312,760 329,170

42, SOUth DAKOA. ... SD s | et ens | erbter et enies | eetesteernn e | e

43, TEMNESSER.......cvrrevreeeriererre IN i | et ens | seines st enis | ereress e | e

B4, TEXAS .. cvuivreiererinreerneisnseneee TR [ttt | esieiesesss ettt ens | erbter sttt enies | eteresi e | s

A5, UBAN.ccccedUT i s | sraetes sttt | ereess s | e

46, VEIMONE....oouiiicieriiriernereee VT i | ettt | erbtes sttt enies | eteress e | s

A7 VIEGINIA. o VA L i ettt nnnens | sreeenestessenee et nnnantennens | neeeesensenersenntesenennens | eees

48, WASKINGLON. ... WA | e | ettt s bt ns st ennens | Sressntensestessesntensantesnns | eesensensesetnaentesnnnsenns | eees

49, WESEVIFGINIA.....vverereeeerereeee e WV [ i | ettt nnnens | sressenastessenseeetensantennens | neeresenseneresenntesenennens | eees

50, WISCONSIN.....cveverercririrereriereened W i bbbt ninens | srbtesen bbbt nannienies | ererenieebnns s | e

51, WYOMING..eoveeririrreierneeree e WY [ i ettt nnians | srenebestent e b enienens | reeesensenen st esenennens | ores

52, AMEMICAN SAMOA......ccrveriirneredAS [ i | et | erbter st st | ererenieennn s | e

53, GUAM..ciccnicrneneelOU i s | st | e | s

54. PR | s | ettt ens | erbtei sttt st | eetsenteer e | e

55.  US Virgin Islands..........cccccoevuunce V| e [ e | s | s | s

56.  Northern Mariana ISIaNGS.........;MP [ ..o | oottt niens | stbtesen bbb enies | ereresieen e | e

57.  Canada . IO OSSOSO TRURTORY UPOPURPTRRTORPRURPURTOTIURURRN EUPOTRURTOTOSIRTOPOROURIPROPRUORN IOPON

58.  Aggregate Alien and Other.......... OT | .. XXX... [ e XXX et sisseenes | eveenes 0] 0 14,115,110 | .o 16,528,648

59.  Total XXX XXX SOOI RRTURIRRROTOORN BYOON 2,780,505 | ...coovrrrrrnee 2,913,301 | .o 17,895,439 | ...covvvreree 20,468,291

DETAILS OF WRITE-INS
5801, s | e B.... [REINSUIANCE tIUSE.......veeirieiecieeei e | eessenseennssensersnnesensenes | conee 11,269,928 | ......ccceeenne 13,559,789
5802, oo | s B.... | REINSUTANCE TTUSL. ......ovoveveeieceeeteveeeetese ettt st nssss s esesssnsessessssssnnes | oerersesssesssesessssssenssnees | oeeee 2,103,561 2,213,936
5803. s | e B.... | REINSUIANCE tIUSL.........oovveecveoevirciieesesssies st stnnes | esvsessssesssssssssssnssessins | coons 741,621 754,923
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX e XXX et esesssseeennnene | eereenees (] (] 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........covuviinrirerinninns XXX XXX s | anosnees 0]... 0 14,115,110 | oo 16,528,648
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