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Annual Statement for the year 2016 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross
Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3

Amount Percentage Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© o N o

Bonds:

1.1 U.S. treasury securities
1.2 U.S. government agency obligations (excluding mortgage-backed

securities):

1.21 Issued by U.S. government agencies
1.22 lIssued by U.S. government sponsored agenci€s..........c.veuvrverererreennnnns
Non-U.S. government (including Canada, excluding mortgage-

backed securities)
Securities issued by states, territories and possessions and political

subdivisions in th

1.41 States, territories and possessions general obligations..............ccccceeeenee.
1.42 Political subdivisions of states, territories and possessions and

political subdivisions general obligations.
1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations.............cccccccvveeiverriveicnnen.
Mortgage-backed securities (includes residential and commercial MBS):

e U.S.

1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA
1.512 Issued or guaranteed by FNMA and FHLMC...........cccccoovvverrivennne.
1.513 All other

1.52 CMOs and

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.................
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521
1.523 All other
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and

hybrid securities)

2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated securities

Equity interests:
3.1
3.2 Preferred stocks:

3.21 AFiliated........oovviecircr s

3.22 Unaffiliated
3.3

3.32 Unaffiliated
34

3.42 Unaffiliated
35

3.52 Unaffiliated
Mortgage loans:
41
42
43
44
45
46

Single family resi

Commercial loan

Investments in mutual funds

Construction and land development
AGHCURUTAL.......cvovv e
dential properties..................
Multifamily residential properties.
S ettt
Mezzanine real estate loans

REMICs:

............ 1,268,099 | ........2.7 | ............1,268,099

............ 1,217,326 | ...........2.6

............ 1,454,072

............. 8.8

.......... 13,151,216

...2,439,735 2

439,735 |....

................ 1,268,099

................ 1,217,326

...1,454,072

............. 2.7

............. 8.8

Publicly traded equity securities (excluding preferred stocks):
331 AfIATEA. ...t s

Other equity securities:
341 AFFIIEE. ...

Other equity interests including tangible personal property under lease:
3.51 AffIIAEEU. ..o

Real estate investments:

5.1
5.2
5.3 Property held for
satisfaction of de

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

Property occupied by company
Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)
sale (including $......... 0 property acquired in
DY)
CONFACE IOANS........oeeceeeiieict ettt sttt
DMIVALIVES. ...ttt
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Annual Statement for the year 2016 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAN.........cc.ciiiueiicieiicieete ettt bbbt bbb bbbttt bbbt a bbb a st 1,134,062
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccceiueieiriiieeiessee ettt snes 85,454
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceieinireieisiee e 85,454
3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13, ...ttt
3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........coiieiieieeiiseie ettt et b s s bbb bbbt bbb een
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cceiiiiiccisie ettt bbbttt
6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15.........iiiiiriieirieriieesiesese st
6.2 Totals, Part 3, COIUMN 13........oiiiriieieieiecisesi et 0
7. Deduct current year's other-than-temporary impairment recognized:
70 Totals, Part 1, COIUMN 12. ...ttt
7.2 Totals, Part 3, COIUMN 10. ...ttt 0
8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN T1.....ceoieieeiceiereieceiee sttt 99,490
8.2 Totals, Part 3, COIUMN ..ottt ses sttt 99,490
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.ceevurireereieiiieeeie ettt sae sttt bbbt e b senee 1,120,026
10.  Deduct total NONAAMITIEA @MOUNTS..........uiviuiercriireiiereseeiseees et ees et esseess s ess s bbbt
11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........cvuiurrieririririirsississinsissiessessssssessesssssss s ssess s ssessssss sttt sssssssessessssssessassansssssessessssssessessanes 1,120,026
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
1. Book value/recorded investment excluding accrued interest, DECembEr 31 OF PHIOF YBAT..........cuueiuruuriiiireieiieeere ettt
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curiiuirirrireireieeiseise sttt ettt snen
2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccviiiiiiieeeeeeee e 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbbt
3.2 Totals, Part 3, COIUMN ..ottt sttt ns e 0
4. ACCTUAL OF GISCOUNL........oveieeieeiiii ettt bbb bbb
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O........ooiiiiiee bbb
52 Totals, Part 3, COMMN 8. N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18...........cccoevvrrvrrernrrrcrrerenn J o ‘ ....... IR e
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.iiicicecse ettt bbbt bbb bbbt e bbb
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES..........c.ocuuiiiiiiiiiieecce bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13......couiieiiririieieisecis st
9.2 Totals, Part 3, COIUMN 13.......cuiiimiriiiieiriieeiieesieeesse sttt 0
10. Deduct current year's other-than-temporary impairment recognized:
101 T0tals, Part 1, COIUMN 1. ..ot
10.2 Totals, Part 3, COIUMN 10........ccuuirirreiriiieeeieesiesesessi s st 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccevererrrureerinreinieseiee s 0
12, TOtAl VAUGHON GIIOWANCE.........oouviveirireineriseies st RS8R
13, SUDLOLAI (LINE 11 PIUS LINE 12)..eveiviieeieeicteeeiete ettt ettt bbb sttt et bbb et e et s st b s b bbb s bRt bR bt et e s st bbb e et e s ettt s bt 0
14, Deduct total NONAAMIEEA @MOUNS............rvuerreirriiseeisresiseeeseesi s ess s RS RERRE e
15. Statement value at end of current period (LINE 13 MINUS LINE 14)........ieicieiiercieeeeie ettt bbb bt es b s ettt n e 0
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Annual Statement for the year 2016 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY

© o N o

10.

1.
12.
13.

Ea

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year.

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.ccuuiueieiiieieiesss et snes
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........coiieeiiicieieee ettt st bbb b bbb bbb st baen
3.2 Totals, Part 3, COIUMN 12........iiiieieicicisste ettt bbbttt st baen 0

ACCIUAL OF QISCOUNL. ...ttt sttt s 22848244 s 8 s s b R s s bbb s bbbt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccoiveriereeseee s N 0 IR R,
5.2 Totals, Part 3, Column 9.......cccccoevverrereeieieeesseee e o) .- B i, 0

Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 19.........ciiiiiiieiiisieieiieteee ettt e bbb s bbb bttt s b b et e s bt st es bbb b b s et s st s st n st anen

Deduct amounts received on disposals, Part 3, COIUMN 16...........ccceveicueieieiciees ettt a sttt s e st b s et et s s s ss st a sttt en et snen

Deduct amortization of premium and EPIECIATION............c.cvevirie ettt bbbttt s bt s e e bbb et ettt et et s s ae st e s et st n s

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17t

9.2 Totals, Part 3, COIUMN 14.........oeeirereseees st 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........ouiiriieeieerieeeseseisesisesss sttt

10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10).......ccrvurrrrrirrirnrnrirrernessstssesseessssese st ssessssssssssssssssssssssessessesssnssens 0
Deduct total NONAAMItEA BMOUNES. ...t

Statement value at end of current period (LiNe 11 MINUS LINE 12)........iuriiririninrissieisesisseeeesssssssssesssssss s ssessssssssssssessessssssessesssssssssessessssssessessssssssessessnsssssessanens 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........cc. ettt ettt sttt s bbb f b E bR bbb st i st 42,514,384
Cost of bonds and stocks acquIred, Part 3, COIUMN 7...........c.cuiuiieiiiee ettt sttt bbb bbb e bbbt bbb bbbt st enas 13,623,157
ACCTUAL O QISCOUNL. ...ttt ettt bbb s bbb b s bbb s s a s b st b st b A2 s b bt bbb b s bbbt n s bbb st sns 38,497
Unrealized valuation increase (decrease):
41 PAMET, COIUMN 121 ittt (921)
4.2 Part2, SECHON 1, COIUMN 15.......ciiiiiiiiiiirir s s 5,250
4.3 Part2, SECtON 2, COIUMN 13.....couuiiiiireriiesi ettt 729,865
44 Partd, COIUMN 1ottt (89,585) 644,609
Total gain (10ss) on disposals, Part 4, COIUMN 19.........cciiiieiicieiectei ettt bbbt bbbt bbb bbb bbb bbb bbbt bbb es bbbt 242,415
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ciiieiiiiiiieie sttt s et 12,041,190
Deduct amMOrtiZation Of PIEMIUM..........c.c.uciieieiieiicicie sttt bbb bbbt bbb s b bbb bRt bbb e bbb bbbt bbbt en bt baen s 189,066

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15ttt
8.2 Part2, SECHON 1, COIUMN 19. ...ttt b bbb
8.3 Part 2, SECHON 2, COIUMN 16.......c.uiruuuimmreimirieesiess sttt
8.4 Part 4, COIUMN 15.....couuiiiieireiieeiiserisre st 0

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

9.1 P, COIUMN T4ttt

9.2 Part2, SECHON 1, COIUMN 17 ...ttt

9.3 Part2, SECHON 2, COIUMN 4.ttt

9.4 Partd, COIUMN 13ttt 0

Book/adjusted carrying value at end of current period (LINS 142+3+4+5-8-T+8-9)..........cccoorriiriierieieiietsee e es sttt s et n et een 44,832,806

Deduct total NONAAMItIEA AMOUNTS.........cuiieieiiieiie sttt s et s a8 Rk e Rt n s s 45,460

Statement value at end of current period (LINE 10 MINUS LINE 11).......ovivriieiieiciieeece ettt s bbb bbb sa bbb es st en s e s snnaenas 44,787,346
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Annual Statement for the year 2016 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY

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.......covevevvrrreces | worvecvncrineniiinnns 4,037,599 | ..ooveeriienns 3,987,430 | oo 4,064,888 | ....ccoooevrirciinn 3,997,364
Governments (Including all obligations R 07 - T O O PO OO oo UTU PSPPSR
guaranteed by governments) 3. Other COUNMMES.....cvvuiieriiiies | orieriesisissiesesessssasessssssiesss | orsersesssssssessessssassesssssnsessesss | oessesssssssessessssessesssssnsessessesss | oesssssssessessssessessessnsassessesnses
4. TotalS. ..o | e 4,037,599 | .o 3,987,430 | oo 4,064,888 | ....oooiveienns 3,997,364
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. e | ereieieiiseisisienas 1,217,326 | oo 1,240,441 | oo 1,279,615 | oo 1,150,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TOtalS.....ooverireieieeisiceieis | v 1,454,072 | oo 1,462,408 | ..ovovvei 1,531,263 | oo 1,360,000
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...oovoeeceeeeeeeeeeeeereeieies | eveveereeceeena 7,622,600 ..7,605,111
Industrial and Miscellaneous, SVO Identified 8. United States... ...14,009,549 14,162,039
Funds and Hybrid Securities (unaffiliated) 9. Canada........coeeuvieieiieieiees | e 895,393 .901,626
10. Other COUNHES......covverrrrencee | corerenererssrernsienns 1,544,341 ..1,507,507
11. Totals ....16,449,283 16,571,172
Parent, Subsidiaries and Affiliates 12, TOAIS.....coveiveiisieieee e | eeteeesesiesess s sesesssneess | eveesesssssssssssssssssssssnsansesnsas
13. Total BONMS.....ccouwersmemssenssnes | covevecrineceennnens 30,780,880 | ...cverrriirinnnas 30,866,562 | ...oovvirrinerennns 31,078,893 | ..o 30,398,988
PREFERRED STOCKS 14. United States..........cccvvevrmrenen | covvrerveeescrineeeienns 310,650 | ..oovveenrirrrrirrinnne 310,650 | ..oooveerrrirreiieinns 304,375
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... | et seinss | sersssess ettt | estenses sttt
16, Other COUNMHES.......cvuieririine [ rnririsiiisisssiseessisssssnssnnee | sorenssenssenssenssenssenssenesenesensses | sesenssessssssssssssssssssssssssssssssens
17, TotalS. ..o | v 310,650 | ..ooovvivcriiiiiirniinns 310,650 | ..ovvenerirrineniinnas 304,375
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecteriiieisiisieisiiiieies | crrrisieiesssssssssseeesssessnssssrenes | srsssesessssesessssssssssesessssssessnse | sesssessssssessssesesssssesassnsesssnns
19. Total Preferred Stocks......... | ..cccocevvrerrnnnne. 310,650 | oo 310,650 | covevvvvvee, 304,375
COMMON STOCKS 20. United States.........ovvvvrvverines | rverirerincrirerienene 6,012,932 | oo 6,012,932 | oo 5,094,241
Industrial and Miscellaneous (Unaffiliated) 271, CaANAAA.......cveeeieierieieieienes | s | e | e niens
22. Other COUMTIES........vveriririris | crerererereneneseneseneenesensseneeness | cosemssesssesssssssssssssssssssssssssses | serssssssenssenssesssesssenssnssnsssnees
23, TOtAlS....ooucercreeserernriseresennens | cenrenisenienneness 6,012,932 | ..o 6,012,932 | oo 5,094,241
Parent, Subsidiaries and Affiliates 24, TotalS.....coverieiiceeiiesiisen | ceervieisissieiennans 7728341 | o, 7,728,341 | oo 5,884,242
25. Total Common Stocks.....c... | coocvniiininiene. 13,741,273 | oo, 13,741,273 | oo 10,978,483
26. Total StOCKS...cuerussrmresssnsnsnss | coverirriecniiennas 14,051,923 | oo, 14,051,923 | oo, 11,282,858
27. Total Bonds and Stocks...... | ...cccccovvvrernenn: 44,832,803 | ..o 44,918,485 | ... 42,361,751
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Annual Statement for the year 2016 of the B U C KEYE STATE M UTUAL I N S U RAN C E COM PANY

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

S0IS

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
No Maturity
Date

7
Total
Current Year

8
Column7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

1.1

1.2
1.3
1.4
15
1.6

U.S. Governments

XXX
XXX

2.1

22
23
24
25
26

3.1

3.2
3.3
3.4
35

41
42
43
4.4
4.5
4.6
4.7

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

Totals

5.1
5.2
53
5.4
55
5.6

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




90IS

Annual Statement for the year 2016 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

669,533

6,265,610

5,669,210

1,775,140 | ...

12,609,791

3,708,883 |...
.130,610 |...

..10,671,790

12,609,790

..... 3,708,883 | ....

8.1

8.2
8.3
8.4

9.1

9.3
9.4
9.5
9.6
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Annual Statement for the year 2016 of the B U C KEYE STATE M UTUAL I N S U RAN C E COM PANY

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

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
No Maturity
Date

7
Total
Current Year

8
Column7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Total Bonds Current Year

Line 10.7asa % of Col. 7.............

............... 9,858,943
............... 1,933,743
...24,749

0

............. 26,984,457
............... 3,708,883
.130,610

11,817,435 |..

Total Bonds Prior Year

............... 1,688,268

515,319 |....

............... 8,573,707
.1,931,732
111,085

............... 1,132,725
....110,746
..45,563

94,283 | ...

............. 23,206,906

668,041

.4,753,852 |...

..94,283 | ...

1,383,317

...433,216

28,928,857

...100.0 |.

11.8 Line 11.7 as a % of Col. 9. X 1N I 15 |.
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | seeesseseseens 2,162,897 | ..o 13,395,191 | .o 9,858,943 | ..covvennne 1,381,401 | oo 186,025 | ..o | e 26,984,457 | ...oovvivreenen 875 [ 23,206,906 | ...oovoceeiirenes 80.2 [ 26,984,457
............... 1,775,140 |...............1,933,743 v 3,708,883 ....4,753,852 reeerenennn 3,108,883
...69,416 ...668,041 .130,610 |...
94,283 | oo 0.3 | 0
12,7 TOAIS. .ot ntes | seeeansennens 2,192,956 |....ccceeee 15,239,747 | ..o 11,817,435 |...ccoooneve. 1,387,787 | oo 186,025 | .oovvvveveieirienn0 [0 30,823,950 | e 100.0 [ 28,732,437 | oo, 99.3 | 30,823,950
12.8 Line 12.7 as a % of Col. 7......... LT ] 894 | 383 | AD | 0.6 ...100.0 |...
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10.............cccccoces | covvevevevevvrrrnnns 71
13. Total Privately Placed Bonds

Line 13.7as a % of Col. 7.........
Line 13.7 as a % of Line 10.7, Col. 7, Section 10,

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

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

Includes $
Includes $

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 and $

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.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....43,069;

NAIC 2§.......... 0;

NAIC3S§.......

..0;

NAIC4S§.......

0; NAIC5S.........

0; NAIC6S.........0.

0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the




Annual Statement for the year 2016 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 4 5 6 7 8

2 3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations. 43,089 |. 971,169 |... 43 ... 495,016 | . 1.7 ...
1.2 Residential Mortgage-Backed Securities... ..193,637 |. 498,667 |... 2.7 ..981,289 34 ..
1.3 Commercial Mortgage-Backed SECUNtIES. ..........cvirrierienierieienns [ e . 329,235 |... 6.3 6.9 |..

1.4 Other Loan-Backed and Structured SECUItIES. ..........ccovverererrieieiieins [ JRT N e | . XXX... . ..0.0 |... P ...0.0 |...
................. 236,706 |..............1,799,071 132 | 3467475 | e 12.0

All Other Governments
2.1 Issuer Obligations.
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities
3.5 Totals

........................... 0 [ XXX [ e 1,217,325

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities.
4.4 Other Loan-Backed and Structured Securities..

e XK e 1,454,072

303,837 ................ 624,949 .............. 525,2.86. [ 0 ........................ 1,454,072 . 1,585,83%.

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlIGAtioONS. .......cvveveiveireieiiiieicseese st esnsns | seressesesnens 250,046 |.............. 1,293,246 |......cccooee.. 518,022 | .ovovveieieieieieieiies e | e ). 0.0 CHRRUIOT IRV 2,061,314 AR P 1,793,425
5.2 Residential Mortgage-Backed Securities............ccoovevireiererenieieinns [ eeveieiienina 671,559 |..cooue..e. 2,361,621 |..ccouve. 1,319,049 |.oieie 771,335 | 186,025 | XXX e | 5,309,589 | ... 720 4,233,681
5.3 Commercial Mortgage-Backed Securities. . 251,698 |... e | v | . ..251,698 | . 8 .. ..252,143

5.5 TOAIS...ceucviiiiiesir s | nerenessnenene 921,605 |..ccovvrnnne. 3,906,565
. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET OblIGAtIONS.......v.ivviececieiiiteisieie ettt nes | erensesessseenes 362,566 |.............. 7,001,374

6.2 Residential Mortgage-Backed Securities............covverenieneincnienines ...63,064 | ....coevnvn.

6.3 Commercial Mortgage-Backed Securities.

...1,298,467
............ 16,333,740

Hybrid Securities
7.1 Issuer Obligations.
7.2 Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals




Annual Statement for the year 2016 of the B U C KEYE STATE M UTUAL I N S U RAN C E COM PANY

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

60IS

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
9.3
10. Total Bonds Current Year
10.1 IsSUEr OblIgAtioNS........covvvveerreirrirreieiresieiessssesessesessessssenensessnsens [ eerenennennnn 390,734 | ... 10,689,734 | ...........8,698,376 | ooovvvriviinnnd 0
10.2 Residential Mortgage-Backed Securities. 783,159
10.3 Commercial Mortgage-Backed Securities. 604,628
10.4 Other Loan-Backed and Structured Securities.............ccovvvrereveereneens [eevrireinnennen 273,963 | v 817,213 | 0 | 0
10.5 SVO Identified FUNGS.........ocovererirerrieisieesee e XXX
108 TOAIS. e ceeeeeee ettt sennns | eebsessenines 2,192,957 |..cooevenee 15,239,748 | ............ 11,817,434 | ..o 1,387,787
10.7 Ling 10.6 @5 @ % OF COl. 7...uvuiiiiiiieieiieieci st ssesen s ssssnssnssnnns | eossssssssssssssnsssenns TA | s 494 | o 38.3 | i 4.5
1. Total Bonds Prior Year
11.1 1SSUET OBlIGAtIONS. .......vvucervrriiiiceriricere e | seriesseninens 1,232,321 | .o 9,051,791 | .oovvvrinnnn 6,850,905 |......cocvvun. 239,582 |...ovviiririns 314,381 | .......... ), 9,9, SRR O ), 9,9, SO IO ) 9,9, SR IR 17,688,980 | ..o 611 | 17,492,561 |...covvevvenee. 196,419
11.2 Residential Mortgage-Backed SECUMHES............covrereerievrinincrninines | v 971,266 |.....occon... 3,693,581 |...ccrvrnnee 1,644,050 |......cocorvnenee 538,798 |...oovviriris 118,835 | .......... )., CORRT BRRON )9, SOOI IO ) 9,9, SOOI IO 6,966,530 | ..oovvercririiiines 281 | 6,966,530 | ....cvuriririiriiiriiines
11.3 Commercial Mortgage-Backed SECUMLIES. .........cocoeurerirrieiriiniriennnnes [ ereirrieeiissisienenns | eveeeensennens 248,373 |....ccovee. 2,121,570 | .o 604,935 | ..o | e ) .0 ORI IR ) 0.9, GO P XXX vveveivies e 2974878 | oo 103 | 2,974,879 | .oovviereceeiees
11.4 Other Loan-Backed and Structured SECUMLIES...........ccevirierriiereeiiiies | evieieiieeisieesieies | cerevesinenns 1,298,467 [ ..oocvovieeeriesiieeens [ e | e sseesnnnes | e ) .0 ORI ISR ) 0.9, GO P XXX vveveivies e 1,298,467 | ..ooooveveveverrns 45 | 1,298,467
11.5 SVO Identified FUNDS.........coovrrrnrerrrincnrrniennnsnesnsssesssnnnenees | ereneen s XK eierisninne | cenreeens D0, SO . S 0., S PO, S [ . S PR . S - L., S L. S Y. S XXX
118 TOAIS.coeo ettt sesnns | eetsessenenes 2,203,587 |....ccceenn. 14,292,212 | ............ 10,616,525 |....cccoceeve. 1,383,315 | .o 433,216 | .......... )., SO PR ) .0, S I )., S IS 28,928,855 | ...covvereennn 100.0 |.ooeveneee 28,732,437
11.7 Line 11.6: 5@ % 0f €Ol 9...euviiii i | eonessnessssnssneenenas 76 | oo 494 | o 36.7 | o 4.8 | s 1.5 | D, S PR DS S P DO, S [P 100.0 .o DS N [ 99.3
12. Total Publicly Traded Bonds
12.1 1SSUET OBlIGAtIONS. ... eecerciriicicieieicteie ettt | nesseessnenenn 990,734 |..oovvenee 10,689,734 |....ccovvnne 8,698,376 | ...eueereeeeeierreeineines | e | ceeneines ) 0., GO DS 20,378,844 | ......oovvirnnd 66.1 | .o 17,492,561 | oo 60.5 | .covvenne 20,378,844
12.2 Residential Mortgage-Backed Securities... ..928,259 |. .3,038,165 | ... ..1,512,345 |. ....7183,159 | ... .186,025 |. ...6,447,953 ...6,966,530 ..6,447,953 | ..
12.3 Commercial Mortgage-Backed Securities. 1,606,712 | ..cvvevenne 604,628 |..cocoeeeeieeeeeeieie
12.4 Other Loan-Backed and Structured SeCUNties. ..........ovevrerrerereneinnins [eveiriienenenen 273,983 [ oiiiiiiieneeB17,213 | e e | oeenneee XXX | e
12.5 SVO Identified Funds XXX. . XXX... XXX. .
128 TOAIS....eucvereeceeeieeee et essesesensensnssessensns | senenenennn2y 192,956 | v 15,239,748 | ... 11,817,433 | 1,387,787 | .o 186,025
12.7 Line 12.6 @5 @ % Of COl. 7o eeineieieennessesssesssnennses | cnvsneensnsssnsonsene L1 | i 494 | oo, 38.3 | e A5 | s 0.6
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10............ccccceeeveeeevevees | eeereeeeeei T | 494 | 383 | o 45 | il 0.6
13. Total Privately Placed Bonds
13,1 ISSUET ODlIGAtIONS........cvviiveiiicieieicieise st | sevesssesssseiesssssstsnsetes | sesetessssesesssesessssesenns | seressmsessssnsesessssesessns | sesnssesessssesessnssssssnsens | onerensesesessnsesesserenns | srenseres s XKKururernnires | cervevsrsnsnrereinnnniensns 0 | cecvrveeinineiennnend0000 | o 196,419 | oo, (LA - XXX
13.2 Residential Mortgage-Backed Securities. v e XX e | e 0 [ 0.0 | [0 0.0 [ 9.
13.3 Commercial Mortgage-Backed SeCUties. .........ocvvvvrrireiiinireieeiniiennns O | e [0 0.0 {.oernen. 0.0 S
13.4 Other Loan-Backed and Structured SECUNHES. ..........ovvreiriereieriniins [eorieieinnniennneiees | ereinensesenssssennnnns | sesssnsesesnsssssessssnnses | cnnsessessesssensessessense | eonssenessnsensensssnsensees | sevnnrers s XKKuirernninirns | cenvernensennnenseennnens0 | evevenreneinsinnnenn0.00 | o, [0 0.0 .. XXX
13.5 SVO Identified FUNDS.........ocovvvvrniirirerernercrennnesresnenensnneneens | nerenen e XK uernninnnen | eenrnene XKt | evnnenee XX [rerieneseed XX | e e XK [ | ovnscsnisnssieneenn0 | o000 | 0,0, SO [ 20,0, S [ XXX
138 TOAIS...cvu ettt {0 I 196,419 | oo 0.7 [ XXX
13.7 Line 13.6 @58 % Of COl. 7...eovvreeereersincrerninrnereiessninsessssnsseennnns | sinseseessnnssnnnnnni0:0 | civviinnnrininnennend0.00 | oo 0.0 |00 | 0.0 | 0.0 | 0.0 [ )., S I ) 0.0 S IR ) 0.0 N IR ) 0.0 -
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......ccocerrerirrenrnnrnnins | wonnnmnminnninnennenn0.0 | eiiiiiiiiiniinend0.0 | o000 | 00 | 0.0 | 0.0 | 00 | ., T - L. S PO, S XXX
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Annual Statement for the year 2016 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
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, December 31 of prior year. 1,615,950
2. Cost of short-term iNVEStMENS ACQUIMEH. ..........c.cuiiiveieiieisee ettt sserens | sesesessnsessssssesessesessbensesessnnsesanns 13,594,921 | oo 13,594,021 | oottt ettt | ereaeaeaea et et ea et et et et et et et et et et et et etetetetetetetetetatas | ebetereteseaeteteseteteteteteteteteteteteteteteteteteteteteranas
3. ACCTUAI OF GISCOUNL. ...ttt bbbttt | bbbt st et s s bbbt 0 [ ettt | Shste e b bbbt bRt | Shiee s e bR b e bbbt | Shbetb bbb
4. Unrealized valuation INCIEASE (JECTEASE).........cvuiirrireiiieieieieisise ettt s sttt essessssessesss | stessesstessesssssssessessessnsesses e sensessesssssssessesaed 0 | ettt eres | ettt bbbt h bbbt st bbbt e ren | 4eseEetnt R e b s ettt Rt b et Rt R b skt enebes | £rebebea ettt bbbt bbbttt s
5. Total Gain (I0SS) ON QISPOSAIS........cuevuiveiiriieiiieieisieie sttt ettt ettt s ettt se b s b s es st s nseses | ebebansesessesesesasse b et e s e s b ss st e s et st s s b et ben 0 | ettt entes | fetsetet et et s bttt s bbbt e st et ee skt nsene | 4esetetatehe bt et et et e Rt et e R b s e s et s ee s be s et et s enetes | £ebebessetet et s et bbb s st R ekttt n ettt es
6. Deduct consideration received ON QISPOSAIS............c.cvrvuiueirieuririicieiiseeisiste sttt s s s s sesessssssenss | sesesessssessssssesessssnsesensesesssssesanns 15,167,802 | w.voeeeeeeeeeeeee e 5,167,802 | ottt s sseneees | et it e et s e et ettt e et et ete e et st et et etan e st eeetees | oeetereteeeeee et e et et et et et se et et et et et st et et e et arennenns
7. Deduct amortization Of PIEIMIUM.............iueuiiiiieieiiniiei ittt | bbbt st et bbbttt 0 O OSSP PO SU ST STt
8. Total foreign exchange change in book/adjusted CAITYING VAIUE. .........ccceiuiieireiiiisieessiese et sesssisnsens | sesessssessssessssessesssssssessessssessesssssssssessesnes 0 | ettt es | ettt bbbt b bbbt ren | 4esebee et b b sttt bbb bbbtk n ettt bes | £aehebe et h bbbt es
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccrvurriiriiniiniininiiiines | e 43,069 | oo 43,069 | ..o 0 | s 0 | oo s 0
11. Deduct total NONAAMIEA @MOUNLS............rueriieiirerieiiseieieee it | 6 tb R 0 | ettt s | fE e e E R R s | CRfees e e R eRE bbbt | Shbenb R e
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cueviiiireiiriieneiieiissseessesseesesssssssessessssens | aeressessssssssssassesssssssessessssessessssssassees 43,069 | oo 43,069 | .o 0 [ oot 0 [ et 0




Annual Statement for the year 2016 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY

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

Si11, SI12, SI13, SI14, SI15



Annual Statement for the year 2016 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE A - PART 1

103

Showing all Real Estate OWNED December 31 of Current Year
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year Impairment Change in B./A.C.V. Exchange Change Interest on and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
LANG. e | s Piqua........ocvernnricins OH..... 01/01/1992. | 01/30/2006. | .........covvv.. 234,742 | - e | i 234,742 | oo 284,42 | oo | s | e | e [V OO e |+
BUIIDING. ..o [ R Pigua....cocoerienniins OH..... 01/01/1994. ] 01/30/2008. | ............. 3,331,100 | - o 885,284 12,015,258 | i 99,490 | i | s | s (99,490) | .vvvvererrnnrrerinnins | e 75,000 1,177,239
0299999. Properties Occupied by the Reporting Entity - Administrative... ettt ettt ene etesiesaet et et es ettt st ettt ettt enna 3,565,842 0].. ..1,120,026 ....2,250,000 (99,490) | ..... 0 ..75,000 | .............1,177,239
0399999. Total - Properties Occupied by the REPOMING ENEItY........vuuirrriiiriiiisiiisiiissssiniisins | aorssessens s et 3,565,842 0 | v 1,120,026 | ...occoovenes ,250,000 (99,490) | ..... 0 75,000 | o 1,177,239
0899999, TOAIS.........coorvireiiriiiiiiciieii bbb ek 3,565,842 (V) [ 1,120,026 | ............. 2,250,000 (99,490) | ..... 0 ..75,000 | oo 1,177,239
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Annual Statement for the year 2016 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

Location

2
Date Actual Cost at Book/Adjusted Carrying Additional Investment Made
Description of Property City Acquired Name of Vendor Time of Acquisition Value Less Encumbrances After Acquisition
Acquired by Purchase
Replacement of 12 Heat Pumps....... | PIQUAL e 04/01/2016. | Applied Mechanical SYStem...........ccuveereerinireeinseeeeseseeeeeenees 45,990
Roof Repair/Replacement............cccoovurrurenns Pigqua.......corereisee e 11/02/2016. 39,464
0199999. Total - ACQUIred DY PUIChESE. ...t e 85,454
0399999, TOMAIS.........cvrveererereriereeeiese ettt RRe | AL4seEE e R R R oL e R ee e e eR RS E R E R AR e e R iRt R et eLtreReeR e e L RS R R AL 85,454




Annual Statement for the year 2016 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY

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

EO03, E04, EO5, E06, E07, E08, E09



Annual Statement for the year 2016 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

oL

1 2 Codes 6 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 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828  2A 7 |USTREASURY N/B.......coormrirririieiinsinsiissiesisssssssssssssssssesssssssssssssssssnsssens | svsiees | oo [eovnnvinnnn | evnneveenT | eriiinnnnnnn 296,836 |00 91.987 275,961 2.296,930 [ ..o [ s 94 | oo | e [ e 1.500 |...... 1.610 [FA...... 09/02/2016. | 08/15/2026.
912828 H5 2 |US TREASURY N/B ceetere s | o | oo | vevnneenes | eeveneenne [ 250,410 | 99.265 | . 248,163 | .. . ..250,329 (81) B [T PO 1.250 |...... 1.200 |UJ....... 03/18/2016. | 01/31/2020.
912828 N8 9 |US TREASURY N/B.......covviirinriririerniineressissessiesssssssensssssessssssssssssssenns. | ovenee |0 | vevvenninns | eveveneeen T | v 250,303 | .00 98.410 | oo 246,025 | ..o 250,000 | ..cvverieneae 250,256 (46) e [ 1.375 | ... 1.340 | JJ....... 03/18/2016. | 01/31/2021.
912828 T8 3 [USTREASURY N/B.......coooevrrrieeereiissiisssesssesssssssssssssssssssssssssssssssssssssssssinns | avviees | oo [evssviennns | evenereeen T | ceriiierirnnn 224,833 [ 000 99.277 223,373 225,000 W224,848 | ..o | e 3 e [ [ 0.750 |...... 0.780 |AO...... 11/04/2016. | 10/31/2018.
912828 UF 5 |US TREASURY N/B. . . L e L e . 242,989 | 99.017 | . 247543 | v, 250,000 | ... ..245,731 [ERSUTRURTNE [UURURRRRTOT OO 1125 |...... 1.710 [JD....... 12/23/2014. | 12/31/2019.
0199999. U.S. Government - Issuer OBlIgations...........cueureuiresiiimnirieresnesinisssiserisrsssss s XXX [ 1,241,065 | .cooovvrennne 1,275,000 | ..cooovneene 1,268,008 | ..o 0 [ s 1,334 | i (0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36290S  CK 5 [GNMAHBTSTTA. ...ttt sensnnss | sevenes IR I 4 L I 29,133 |..102.477 | ......... 30,560 29,821 | ...... 29,767 | oo | v (258) [ coovvrerrreerrnniins [ e | e 4.000 |...... 4.220 |MON... 10/29/2003. | 09/15/2018.
38378C  LQ 8 [GNMA 201213 ..ccieierieiieeieiseesessie s ssssssenss | eeesas I I Al L [ 211,503 |...104.573 | .cccovverrrnnn 211,208 | .ovvrerirn 201,972 | oo 206,481 e [ 3.500 |...... 2.430 |MON... 08/26/2013. | 01/20/2025.
38378E  BF 9 | GNMA 2012-51 VM.....coiiiiiiiiiciecicnissiciesi s | s o ..257,493 |...104.188 252,276 ...242,133 252,416 cervnernnenee(267) | o [ s [ s 3.500 |...... 1.960 [MON... | ... 08/26/2014. | 04/16/2025.
38378T X8 8 | GNMA 2013-109 M..cuoeuvirrirriiceiniseeieessssienseseseessssssessessessensssssssssnss | senenes e 1 .133,543 |...103.436 | . 132,144 | .. L 127,754 130,639 | .o revenerenenennes | e | 3.500 |...... 2.480 |MON... | ... 08/27/2013. | 06/16/2041.
38378U  ZP 5 | GNMA 2013-144 VX ..o iioriiiieiseiiississensssisssisssnssssns s sssssssssnsssenss | aeeeas N A4 | 205,089 [...102.556 | ..coocovvrrrnnns 203,280 | .oocierinns JEEPAKT e 203,515 | .o [ G R (USRI OO 3.000 |...... 2.230 | MON... 12/23/2014. | 01/20/2043.
0299999. U.S. Government - Residential Mortgage-Backed Securities TP et | e 836,761 XXX | e 829,468 | ....ccccoveninns 799,893 | .o 822,818 | .o (U [CR0[0)] I (U P 0 XXX XXX XXX XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
38376G  6E 5 |GNMA2011-152 Ao 72,776 ... 99.790 ..72,319 . 12,525 )| 08/29/2013. | 07/16/2033.
38376G  6H 8 |GNMA2011-152C ..351,531 |...102.550 .358,927 ..350,905 ) 07/03/2013. | 05/16/2041.
383766  ZU 7 [GNMA2011-9C ...102.347 255,870 1 06/23/2015. | 09/16/2041.
383788 6L 8 | GNMA 2013-12B..oucoeeeeeveeeecreeeceeesesesessesiessssissssssssesssssssssssssssssssnns | eovnens | oo | cenereenidt | comvivenea | . 306,375 |00 95.115 285,345 )| - 01/17/2013. | 11/16/2052.
383788  QF 9 | GNMA 2012-27 C...ccevvvreisreieninsiesiessssissisesisnissssenssssssssssssseesienes. | vovnnen | oo | cosnveneedt | e | . 300,855 | ... 98.990 .296,972 ) 02/13/2012. | 03/16/2044.
383788 RE 1 |GNMA2012-35C... . U (SOOI B ..306,094 |..... 99.518 298,555 . )| - 02/28/2012. | 11/16/2052.
383788 RX 9 |GNMA2012-44 B.......ccoooiiiiiiiiiiciiieicssissi s | s [ 4 1 364,656 |..... 99.688 348,910 ....350,000 358,123 )| ... 02/21/2013. | 08/16/2043.
0399999. U.S. Government - Commercial Mortgage-Backed Securitie: . ...1,962,756 XXX R ..1,916,898 | .. 1,922.470 | ... ...1,946,682 . )] ... . . e XXX XXX
0599999.  Total = U.S. GOVEINMENE. ...vvrreraiisiiissiiieiterestass s ssss ettt | onisssnsenad 4,064,888 XXX [ s 3,987,431 | . 3,997,363 | ...coovvnn 4,037,598 | ..oooviriiiei 0] e (10,692) | ..o {0 0 XXX XXX XXX | s 13214 | .coveeas 89,446 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
373384 HE 6 |GEORGIA ST...oioiiiicieiiseneieiseieiesieins SD. |.. 108124 | 270,310 | e 250,000 | .coovrverernne 260,502 [ ..voevvereirernninens | e (1879 | o [ | 204000 | e 3100 [FA..oo| v 4,167 | ..oooee. 10,000 | 06/27/2013.| 02/01/2022.
574192 5B 2 [ MARYLAND ST...cooiiiiriiieirieeseeisssssesiessseesssssssssessssssenssssssssssssssnsssenss | sesees . ...108.543 50,000 | ...... 54,159 | .oooovvverneererinine | cverrerirneeene(945) | o [ [ 04200 | 2.100 |MS...... 09/03/2015. | 03/01/2021.
574192 5B 2 |MARYLAND ST. ...108.543 ....200,000 217487 | .o, rerrereneene(3,983) | oo [ [0 4200 | 2.000 |MS...... 09/03/2015. | 03/01/2021.
68607L XP 7 |OREGON ST ..112.270 . ....300,000 | ... 335,178 | v | e (38,424) [ v | s | 205762 | 2.600 |JD....... 02/15/2012. | 06/01/2023.
917542 QW 5 [UTAH ST...oiiiiiiisenissiserississnenes 103418 [ 361,963 [ e 350,000 | .oovriinis 350,000 | .. [ [ | e | 3189 | 3.180 |JJ....... 09/24/2010. | 07/01/2019.
1199999. U.S. States, Territories & Possessions - Issuer Obligations......... [N . XXX 1,150,000 ..1,217,326 XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............. et XXX 1,150,000 ..1,217,326 .(45,231) ] ... XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation:
234667 JC 8 | DALLAS CNTY TX HOSP DIST . SD. ] ...102.425 102,425 100,000 | ovvuveeerrerinnrnens [ e | e | e | e 348 [ 4.340 |FA....... 08/27/2009. | 08/15/2018.
235218 JB 8 | DALLAS TX.iuiiuiiuiiuuimieriiesiesise s sttt SD.. [..|... ...108.996 245,241 252,551 | .oovvererinrineenenns [ everreenne(8,564) [ o | e | 205,078 | i 2.280 |FA....... 11/19/2012. | 02/15/2022.
283734 HK 0 |ELPASO TXoooiiiiiiriieierssisiesie s SD.. |.. 102,925 | 308,775 | 300,000 | i 303,837 | e [ vreneeed(5,982) | e | s [ 000.5.860 | 3.750 |FA....... 12/01/2009. | 08/15/2017.
463813  VQ 5 |[IRVING TX INDPT SCH DIST.....oevirierrieimeesseerseniesesessseessssssessesssseessssses | seeees 2103.605 | oo 77,704 | 75,000 | o 77,850 [ o [ e (B17) [ [ e | 20.3.000 | oo 1.830 [FA...... 01/24/2013. | 02/15/2020.
463813 VQ 5 |IRVING TX INDPT SCH DIST....... . s SD.. [..|... 2103605 | 51,803 | 050,000 | e BLTET [ [ i (545) [ s [ [ 22.3.000 ] 1.830 [FA...... 01/24/2013. | 02/15/2020.
495026 SE 7 |KING CNTY WA SCH DIST . vt [ s . ...116.675 85,000 | .ovovrrerrrrer 98,302 | oo | verireernnn(2,088) | oo [ [2005.000 | 2.160 |JD....... 06/04/2015. | 12/01/2022.
76541V KG 1 |RICHMOND VA.......ccooieiiirinrineiieeineenns O o] ..101.772 275,000 | ovviereereni275,000 [ cooioneinieiienins e | e | e | 2002599 | 2.590 | JJ....... 06/14/2012. | 07/15/2021.
791434 WJ 8 | ST LOUIS CNTY MO ROCKWOOD SCH DIST......cvuerierirrinisirssersrsssissssnesses | overes o ...118.965 297,413 ..250,000 | .ooioiieeeni294,965 [ [ (5,788) | i | v [2005.000 | 2.230 |FA....... 06/04/2015. | 02/01/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations . . XXX ..1,462,408 1,360,000 XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions........ . . ...1,531,263 XXX ..1,462,408 1,360,000 XXX XXX XXX XXX
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U.S. Special R ue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
235416 7F 5 | DALLAS TX WTRWKS & SWR SYS.............. SRR PO . ...100.732 50,366 50,000 | ...... 50,000 e | s | e | 279 |...... 2.790 [AO...... 03/11/2015. | 10/01/2023.
25477G  CU 7 |DISTRICT COLUMBIA INCOME TAX e SD.. |..|.. ...107.089 133,861 | oo 125,000 | oo 125,000 | .ovooervierrieceeens JEVTTTSTORTOROR IVOTORTORTOROTOO BOPOOR 4513 |..... 4510 [JD....... 12/09/2009. | 12/01/2019.
3130A7  CX 1 [FHLB...ooieececec e B [ e [T 250,123 L 99.812 | v 249,530 | .oovrvcriiienn 250,000 | ..cvverieneae 250,072 (50) e [ 0.875 |...... 0.850 | MS...... 02/24/2016. | 03/19/2018.
3133XV RK 9 |FHLB.....ooioicccseceeceeceeeene S1SD. ] ...107.284 107,284 ....100,000 106,866 | .......cvvvrrreercneens e 2,289) [ o [ | 4125 |..... 1.720 |JD....... 02/06/2012. | 12/13/2019.
313560  H5 5 [ FNMA .ot | e ol ...100.179 ...250,000 | ... 252,831 . JSPSTTORRTORTUIN RTINSO I 1.875 |...... 1.580 |JD....... 01/22/2016. | 12/28/2020.
454624 83 2 |INDIANA BD BK......ccoovvviiiiiiciiiciisccesssesesisesisssisssisssssssssnseins | e . ...103.068 5,000 | ..... 5,000 | oo [ e | s | e | e 4202 |...... 4.200 (FA...... 07/26/2010. | 02/01/2018.
454624  S3 2 |INDIANA BD BK.....cosvivimriireiiiccieneeceeceeceiiesenens SD.. |..|.. ...103.068 | .................242,210 | ..cccooo. 235,000 ..235,166 )| cevveereeerenene | s [ e 4202 |...... 4130 [FA...... . 07/26/2010. | 02/01/2018.
64990E  J9 9 [NEW YORK ST DORM AUTH.....ovvimiirriiiieireriisisiessssessesssisssesssssssnssnes | sevnes e . . ..101.383 v 253,458 250,000 | ... ..250,003 e )| TSRO VORI PO 3.070 |...... 3.060 |FA....... . ..7,675 | 06/12/2015. | 02/15/2023.
68607V XS 9 |OREGON ST DEPT ADMIN SVCS SD.. | v | e TFE | i 336,591 |...108.959 | .......occoeeens 326,877 | oo 300,000 | ..ocoovvvernne 318,311 [ oo | e (3,995) [ oo [ oo | e 4345 |...... 2810 [AO...... | e 3,259 | i 13,035 | 03/05/2012. | 04/01/2021.
927781 TD 6 | VIRGINIA CLG BLDG AUTH . SD.. [..|... ..253,490 |...100.222 250,555 | .. ....250,000 ..250,046 ) EESOUORON [PPTRIN I 3.875 ... 3.650 |FA....... 12/03/2009. | 02/01/2017.
927793  SZ 3 |VIRGINIA COMWLTH TRANSN BRD........ s SD.. |..|.. . ..228,758 |...109.114 218,228 | .. ....200,000 | ... ..218,019 ) O [OPORTIRROO POOTON 4450 |..... 2.640 |[MN...... 05/21/2013. | 05/15/2022.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...... et eeeter s eneeereresenenenenes | crererieienan 2,105,979 XXX | e 2,087,970 | .............. 2,015,000 | ............. 2,061,314 ) XXX XXX XXX XXX XXX

U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities

AE

3128M5  GU 8 [FHLMC GOB511 ... ssssssnssssssssssesssninss | soieas . L2972 | 1,249 | 1105 1,108 07/28/2008. | 10/01/2037.
3128M7 YV 2 [FHLMC GOBB24..........ocviiiniiiiiiicsisisiiessis s ssiesiessssinss | cviis . 2112864 | 85,601 | e 75,844 | 79,141 11/15/2011. | 01/01/2040.
3128MD W7 4 | FHLMC G14970.........coriciiicinccisssccssssssssis s sssssssssssssssnnss | oneees ...104.831 .217,815 12/17/2013. | 12/01/2028.
3128MJ V2 3 |FHLMC G08632.. . et | s 4] ..102.472 ..349,617 02/18/2016. | 03/01/2045.
3128MJ WB 2 | FHLMC GOBBAT..........ooooeveciiciieccsscsesssssnsss s | covenas I [ 4 LA02474 | 325,71 | 3TT84T | 333,318 06/21/2016. | 05/01/2045.
3128MJ X3 9 [FHLMC GOBBOT........coouvvireriiciiciissisiscisississssisssssssssssssssssssssssssnsnss | soveas LA ..459,091 04/05/2016. | 03/01/2046.
3128MJ XK 1 |FHLMC G08681.. . ceeter s | s B IR ..102.474 . ..426,427 | ... 443,695 03/23/2016. | 12/01/2045.
3128MJ YJ 3 [FHLMC GOB712......cciiiiiciiiicicissiscssisassssissssssssssssssssssssssssnsnss | soieas 4] 2105106 | .. 171,851 | 163,502 | oo 170,231 12/15/2016. | 06/01/2046.
3128PS L9 6 |FHLMC J13052 4 ...104.979 92,328 87,949 88,954 11/22/2010. | 09/01/2025.
3128PX  T7 1 |FHLMC J17774 JIC ...102.682 179,850 | oo 175,152 | oo 178,617 02/16/2012.| 01/01/2027.
3128Q0 KX 4 |FHLMC J19310... A ...102.690 164,158 ..163,704 06/21/2012. | 06/01/2027.
31202L W6 8 | FHLMC C04269.. A4 nnnn.300,862 ... 99.959 .286,290 ..296,979 10/16/2012. | 10/01/2042.
313206 Z9 8 |FHLMC Q15767 ... I 220,918 05/10/2013. | 02/01/2043.
31336W  CP 2 [FHLMC G11879.......iiiiiiiiciiccsseiciississiisniis A ...104.442 2,673 03/08/2006. | 10/01/2020.
3136A1 X8 3 |FNMA2011-T15 KE ... 4 ...101.096 .224,605 223,299 10/28/2011. | 10/25/2039.
3136AG DN 9 |FNMA2013-97 EK.......ceooovvvviriniins A ...103.679 247,075 242,524 10/07/2013. | 11/25/2028.
31371K 2R 1 |FNMA#254684....................... A ...102.340 .5,108 5,003 01/08/2003. | 03/01/2018.
31371L  AB 5 | FNMA #254802 . . 4 . 102.774 1,062 11/28/2005. | 07/01/2018.
31371L AP 4 |FNMA#254814...................... LA ...102.892 5,021 06/01/2003. | 07/01/2018.
31371L BH 1 |FNMA #254840....................... I ...102.896 7,956 07/01/2003. | 08/01/2018.
31371L  EZ 8 |FNMA#254952....................... . a4 . 102.774 10/03/2003. | 11/01/2018.
137IM UK 1 [ FNMAH25628B............cooieiiiicrieniecenessiesi s siessiessesssssssans | covees I I 4 ...105.607 06/14/2006. | 06/01/2036.
3137AT 6B 3 [FHLMC 4098 HA........ooiiiiriricicecscsncssinssssssssssnisssssssssnssnnnes | v | oo | eevveneeidh [ | 0..286,222 | 98.536 08/23/2012. | 05/15/2041.
3137BC Qv 3 |FHLMC 4382 BC ...103.234 02/05/2015. | 07/15/2040.
3138AX  XQ 9 |FNMA#AJBO08G............cooovvvvvrriirs ...102.831 05/01/2013. | 12/01/2026.
3138EJ AV 0 |FNMA#AL1819.. ...103.146 ....183,843 04/26/2013. | 05/01/2042.
3138EK 6P 5 | FNMA#AL3577.. . o 4] ...103.105 . ....190,425 04/30/2013. | 04/01/2043.
31395V NZ 8 |FHLMC 2985 LA.......oiiiiricccsiscccisisssssssssssssssssans | aeieees I 4 104913 | 33,323 31,763 07/29/2009. | 06/15/2035.
31398K A5 9 |FHLMC 3589 PA......ooiiiiiiciieiiciissiissi s | soenes I I 4 ..104.959 | ..o, 18,325 | oo 17,459 02/23/2010. | 09/15/2039.
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31400E  F6 2 | FNMAHB8518.........coiiemiiiieiiceieieceeieeseiessiesesssesesese e | i ...102.394 6,338 | ..... 6,344 (22) | covveerrrereoiens | e [ s 5.000 |...... 4.820 [MON... 01/08/2003. | 02/01/2018.
31402R ST 7 |FNMA#735930..........c..cccceeeee. 2101281 | 249 | 246 | .......... 246 | s [ e [ [ | 5.500 |...... 5.450 |MON... | .... 02/16/2006. | 12/01/2018.
31407B  JS 9 |FNMA#825673.........cccccovee. ...104.008 3431 | ... 3,425 JEOTTTUTORTOROR IVOTORTORTOROTOO PO 5.500 |...... 5.610 |MON... | .... 11/28/2005. | 07/01/2020.
31408F 6D 6 [ FNMA#B505B8..........oooeveireireririiriersssssie st essessssssesssssaness | sevenes .. 111.763 1,393 | ... 1,388 (23) [ oveeereeneieienies e [ 5.500 5.590 |MON... 11/10/2006. | 01/01/2036.
31414F GG 0 | FNMAHIBAB9............oooeeereeieeeeiceeieeeiseesssesessesessssssseseseesesessssseeneneas | oo ...108.667 3,804 | ... 3,834 (G2 R USRI BUN 6.000 |...... 5.640 |MON... | .... 09/01/2008. | 08/01/2023.
31417A QE 2 | FNMABABADS2.........ooomveevieieis et | i ...105.680 207,338 | oo 196,194 | oo 203,034 2,630 | oo | e [ 4.000 |...... 3.370 |MON... | .... 12/13/2011. | 12/01/2041.
314170 CZ 4 [FNMAHABB3BY.........coovvveiciiririsenissnessnsssnesenssssnesssnsssssssssssssssneens | conenen | o [ eeveenned [T 219,112 | L 99.971 | oo 207,599 | ..cccovvvn 207,658 | ....ooocoeveen. 216,064 2,829 | oo | e [ 3.000 |...... 2430 [MON... 10/04/2012. | 10/01/2042.
31418A°  EC 8 | FNMAHMAT030. ... esesseseseeseseenens | e 147,795 |...102.957 145,614 | 141,431 | o 144,560 | oo [ e (1,813) | s | oo | e 3.000 |...... 1.930 |[MON...| .... 11/01/2013. | 04/01/2022.
31418A WM 6 | FNMA ZMATE5T. ..ot senssssssnssnssssnns | snsenes ....94,354 |...103.101 ..93,722 90,902 | ...... 92,663 | ..o | e (403) | | [ 3.000 |...... 2.200 [MON... | .... . 07/30/2013. | 08/01/2023.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... s | s 5,365,702 XXX | s 5,265,965 | .............. 5,147,142 | oo 5,309,588 XXX XXX XXX | e 13,864 | ........ 144,083 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137BK WB 2 ‘FHMS KPO2 A2.....coiiviiiiiissiissississi s | ....... | . [ ........ 4,5‘ ........... 1 252,490 |..100.470 | ....ccooovvvnne 251176 | oo 250,000 | ..o 251,698 | ...ooovviiniiiniiins | o [G1<) ] R [OPORRRO PO 2.355 |..... 2.100 [MON... | ..o 491 | e 5,888 | 08/19/2015. | 04/25/2021.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed SECUMHES.........oeuiiiiiieiiriecieieiese e | cenenes 252,490 XXX | e 251176 | oo 250,000 | ..ooorrennn 251,698 | .o (U (445) ] oo (] P 0 XXX XXX XXX | s 491 | s 5,888 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIgations...........cerreririinmiisisnissssissnssessrssessssssssssssssssssens | senesnnsnes 7,724171 XXX | s 7,605,111 | oo 7412142 | o 7,622,600 | ..o (U (19,490) | .ovvvvricirnns (U P 0 XXX XXX XXX | e 31,573 | ... 216,488 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
002824 BB 5 |ABBOTT LABORATORIES........c.covviimrirriieineirsiineisesiessssisssssssssssssssssssss | avevens | oo [ ceveeens 1.2 .. 2FE| oo 254,143 |..... 96.296 | ..ooorrrirnn 240,740 | ..oovvven. 250,000 | ......... 253,502 04/22/2015. | 03/15/2025.
00287Y AP 4 | ABBVIE INC........ccovviiriiiineiireieneissesisssisssssssssssssssssssssssssessssssnssens | wvenns | o0 | coneeees 1.2 ... 2FE 29,941 | 99.992 29,998 30,000 | ...... 29,952 05/05/2015. | 11/06/2022.
020002  AZ 4 | ALLSTATE CORP......cooiiiiiereiierieienieiesesiessiessiiesesiessseessssssssssssssssssssssnns | covnes | oo | eveeniiinns | coeeee 1FE| ... 114,773 |..101.268 116,458 | .oooovevv 115,000 | oo 114,846 06/04/2013. | 06/15/2023.
0258M0 DK 2 | AMERICAN EXPRESS CREDIT.........coooiiriiiriinriinnissniessnsisnisnsssnnienns [ evvies | oo | wvnnniiinns | e TFE| oo 250,035 |...100.286 | .......coooonne 250,715 | oo 250,000 | ..coovoonnen. 250,027 02/24/2016. | 03/18/2019.
02665W  AC 5 | AMERICAN HONDA FIN.........ooirviimiiireiiireiineniisseneenssesesssenessssesssnesennens | cenenes | o [ eevevvenies | e 1FE ..300,662 |...100.779 302,337 ..300,291 04/09/2014. | 10/10/2018.
035242 AL 0 | ANHEUSER-BUSCH INBEV........cooitiririiiieiiiciineierississieeesississssesssssseenssees | overes | e | vereees 12] ... 2FE ..252,110 |...101.672 254,180 ..251,855 01/27/2016. | 02/01/2023.
037833  BU 3 |APPLEINC....ccooovimriiirerecrriciies ...100.360 175,630 02/16/2016. | 02/23/2023.
05531F AU 7 |BB&T CORP ...100.720 .251,800 06/09/2016. | 06/29/2020.
06406H CW 7 |BANK OF NY MELLON........coovvviiriiiriisrcsneeceseies ...100.723 276,991 03/31/2015. | 09/11/2019.
084670 BS 6 | BERKSHIRE HATHAWAY INC.........ceooierrrcnrrenrresienssseisssesssenssssssessssens | evveens | oo [eovenen 1,2 | ceeil TFE | i, 249,765 | ... 99.284 248,210 03/08/2016. | 03/15/2026.
097023 BE 4 |BOEING CO rrtr e | | o | e | e TFE ] i 108,789 L 99.467 109,414 04/30/2013. | 05/15/2018.
121897 BA 1 |BURLINGTON NORTH SANTAFE........ccccooomumviimmrirannnes ...105.004 262,510 250,000 | ... . 04/04/2008. | 03/15/2018.
124857 AL 7 [CBS CORP......coovviireiecieceiereeseieceiieeis ...100.300 .200,600 | ...coovvevnnnen 200,000 | ..ooveernnn. 201,321 03/18/2016. | 08/15/2019.
125509 BU 2 |CIGNA CORP. 90,000 89,952 03/11/2015. | 04/15/2025.
125720 AG 0 |CME GROUP INC......cooooirriirrierrireriieceees 119,773 1....99.323 | i 119,188 | 120,000 | oo 119,810 03/04/2015. | 03/15/2025.
133131 AT 9 | CAMDEN PROPERTY TRUST. ....97,645 ..97,626 | .................100,000 | ...... 98,186 12/18/2014. | 12/15/2022.
14040H AY 1 |CAPITALONEFINL...... ..166,623 .161,814 ..161,345 08/26/2014. | 07/15/2021.
14912L 5P 2 |CATERPILLAR FIN SERV CRP ..249,518 249,143 ..249,885 02/25/2013. | 03/01/2018.
151020 AH 7 |CELGENE CORP............... ..206,448 201,986 205,912 06/07/2016. | 08/15/2022.
172967 JP 7 |CITIGROUP INC ..247,867 245,155 247,918 12/06/2016. | 04/27/2025.
26875P  AM 3 |EOG RESOURCES INC 189,998 185,592 | ..oovvveerreen 190,000 | oviviiiniane 189,998 03/12/2015. | 04/01/2025.
31677Q BC 2 |FIFTH THIRD BANK ...100.902 201,804 12/28/2016. | 10/01/2021.
345397 XQ 1 |FORD MOTOR CREDIT CO . ...100.110 200,220 | .. ...200,000 | ... . 03/16/2016. | 01/15/2021.
354613 AK 7 | FRANKLIN RESOURCESINC.......... 122,283 |..... 97.082 | oo 121,353 | oo 125,000 | oo 122,301 12/06/2016. | 03/30/2025.
361448 AV 5 |GATX CORP........ccoovvvmmrri ..146,460 |..... 99.205 148,808 ....150,000 147,097 03/22/2016. | 03/30/2020.
36962G  5J 9 | GENERAL ELEC CAP CORP..........ccoovviiiriiiinriisnciisnnissnessseisnesnsscssniis | o . ..250,701 |...109.559 273,898 | .. ....250,000 | ... ..250,376 10/13/2011. | 10/17/2021.
375558  AZ 6 | GILEAD SCIENCES INC........cccoovvirrrmrcrinnrisineessniisenessenesssnesssnesssnnnsnnenes. | eeveens | oo | e 1,2 et IFE | i 267,525 |...100.679 | ...cccooovennne 251,698 | ..ccoovvn 250,000 | ...covverenen. 266,917 09/02/2016. | 02/01/2025.
38148L  AE 6 | GOLDMAN SACHS GROUP INC.......cooorrriirriiriiieeiinsriensisessssssesesssinens | evvnee | e | woveerinns 2] AFE| o 250,723 |...100.332 | .ooovvvrrirnne 250,830 | .ooovvrvernnenn 250,000 | ....ccocvvnnee. 250,670 01/28/2016. | 05/22/2025.
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437076  BM 3 |HOME DEPOT INC.......oocosrivirrrinnniinnniiseneiineseiseseisnesessessessssssessssssnnsenens | oveeee | oo | ceenees L2 [ it IFE | .. 248,738 | .. 99.640 | ..ocoovvienne 249,100 | ...cccoeceer.250,000 | oo 248,843 | oo [ e 105 | i e | e 3.000 |...... 3.050 |AO...... 02/03/2016. | 04/01/2026.
438516 BJ 4 |HONEYWELL INTL.....ccoooiiriiirniiisnniisnnissnissnissneissnsissnssssssssnssssnssssnnnes | ovnnns | oo | connvennnns | oo TFE | ii...249,803 ... 99.099 247,748 | ...ccc0veeier250,000 | oo 249,813 | [ e 1 i | [ 1.400 |...... 1.420 |AO...... 10/24/2016. | 10/30/2019.
458140 AL 4 |INTEL CORP . ol . . . ...100.163 | . 250,410 | .. . . e | e | e 1.350 |...... 1.490 |JD....... 03/24/2014. | 12/15/2017.
45866F AC 8 |INTERCONTINENTAL EXCH........ . RSSO IO I 12| TFE| oo 255,368 |...100.427 | ....ccoevunnee. 251,068 | ...ccocovrvrnee 250,000 | ..oovvrerenen 254,538 | ..o [ eeverienennn(829) [ s | e | s 2.750 |...... 2.250 |JD....... 03/30/2016. | 12/01/2020.
459200  HT 1 |IBM CORP.......ooiiiieiiieriieiieeeiiseesiesesesesesesissessesessssessssnssessseseensnesnnes | venes | oo | coneeeiennes | eeeees 1FE ..299,886 |...100.519 301,560 ....300,000 299,945 cervrrnrnnneenn28 [ e [ | 1.950 |...... 1.950 |FA....... 09/24/2014. | 02/12/2019.
460146  CL 5 |INTERNATIONAL PAPER CO.... ...101.305 ....100,000 101,914 | oo ceererneneneene(132) o e | 3.800 |...... 3.540 |J....... 03/30/2016. | 01/15/2026.
501044 CS 8 |KROGER CO......cccoovurvvvurvirirrirenas 2103782 | e 46,702 | 45,000 | .oovvvienn 4,987 | | i | | s [ 3.850 |...... 3.850 |FA....... 07/18/2013. | 08/01/2023.
501044 CW 9 |KROGER CO......ccoooomrrrrerrrirarrinenns ...100.572 140,000 | i 139,914 [ | B2 | [ s [ 2.300 |...... 2.330 [JJ....... 12/16/2013. | 01/15/2019.
585055 BC 9 |MEDTRONIC INC......c.ccooooirirriinrinnns ..104.015 | . 260,038 | .. 20250,000 | oo 266,459 [ oo | e (1,586) | s [ [ 3.625 |...... 2.580 |MS...... 03/30/2016. | 03/15/2024.
58933Y AQ 8 |MERCK & COINC........cooorviirriireiireeiecniieserisneiissssisessessssssenssssnsssssesnnns | oveeee | oo | ceenvevnenes | e TFE | .. 250,247 | . 99.066 | ...oooovverene 247,665 | ....cooooonnvee. 250,000 | ..ooverennnn250,239 [ oo | e (28) | e | s [ 2.350 |...... 2.330 [FA...... 03/08/2016. | 02/10/2022.
594918  BA 1 |MICROSOFT CORP........cccccormerimririiniinniiciinsiissinsniississisessisssssssssseenssns | soveees | oo [ oo L2 [t TFE | i 149,741 | L 99.617 149,426 150,000 | v 149,808 [ o | i3 | [ [ 2.375 | ... 2.400 |FA....... 02/09/2015. | 02/12/2022.
61746B DM 5 |MORGAN STANLEY.......cccoooimmmviimmriiinrians 100.826 | . 151,239 | .. 150,000 | e 150,072 [ | e (32) | e [ [ 2500 |...... 2470 [JJ...... 04/24/2014.| 01/24/2019.
63946B  AH 3 |NBCUNIVERSAL MEDIA LLC.......ccoooviviiiriiieriiiereireneereneiseneessnnsissnseisenens | woveeee | v | ceenvvnenes | oo TFE | i 134,753 [ 99.717 | oo 134,618 | oo 135,000 | covvvoreennen 134,844 | i | e 19 i [ | 2875 |..... 2.890 [JJ....... 09/28/2012. | 01/15/2023.
655844 BG 2 |NORFOLK SOUTHERN CORP . ...102.560 153,840 2 150,000 | oo 149,541 [ s | B8 i [ [ 3.250 |...... 3.310 | JD....... 11/14/2011. | 12/01/2021.
68389X AG 0 |ORACLE CORP.......cccoomiiiereirecrireriiieceiiens . ol . . 107774 | . 215,548 | .. ...200,000 | ... 2199,986 | .o | e 7 e | 5.000 |...... 5.000 | JJ....... 07/15/2009. | 07/08/2019.
69349 AQ 1 [ PNC BANK NA......ooiiiiiiiriiciiseiiseit e | ceveons . 2| AFE | e 249,928 |..105.714 | ..occovvrvrrnnn 264,285 | ..o 250,000 | ..ovvverniens 249,942 | ..o | e 3 e | 4.200 |...... 4.200 10/21/2013. | 11/01/2025.
760759 AL 4 |REPUBLIC SERVICES INC . et | s o ..160,974 |...102.693 154,040 150,000 | i 153,850 [ | e 2TA3) | [ e [ 3.800 |...... 1.890 05/07/2014. | 05/15/2018.
857477  AK 9 | STATE STREET CORP.......ccooommiriirrriierireniirecenes SOOI PR ol . 154,851 |.... 99.715 | . 154,558 | .. ....155,000 | ... . e e 1.350 |...... 1.360 05/08/2013. | 05/15/2018.
857477 AM 5 | STATE STREET CORP........coccoovrviiiiriiiiriiianiiannnns SRRSO PO e [l AFE | 199,520 |...104.181 | .ccoovvrn. 208,362 | ...ccocvvvnnn 200,000 | ...coooone 199,651 | ..oovovriiecni [ e 49 | e | e [ 3.700 |...... 3.720 11/14/2013. | 11/20/2023.
863667 AF 8 | STRYKER CORP........cccoovvvnrriririis ...100.593 251,485 250,145 | .ooooeciereiens | e (0] USSR DS IO 3.375 | ...... 3.360 01/27/2016. | 05/15/2024.
867914 BG 7 | SUNTRUST BANKS INC ...100.789 | . 136,065 134,942 | oo | v 26 | e | e | e 2500 |...... 2.510 04/24/2014. | 05/01/2019.
87612E AV 8 |TARGETCORP................ ..105.827 | . 211,654 ..212,573 05/27/2015. | 07/15/2020.
887317  AF 2 | TIME WARNER INC ...106.950 .160,425 ..159,880 06/16/2015. | 03/15/2020.
89236T CQ 6 |TOYOTAMOTOR CREDIT CORP ...100.801 252,003 253,737 02/01/2016. | 07/13/2022.
907818 EH 7 |UNION PACIFIC CORP.... 194,902 ..198,254 02/25/2016. | 03/01/2026.
91159H HC 7 |US BANCORP. .254,523 ..249,266 03/14/2012. | 03/15/2022.
91324P  CB 6 |UNITEDHEALTH GROUP INC 174,223 173,543 09/24/2014. | 03/15/2019.
92343V BP 8 |VERIZON COMMUNICATIONS ...103.276 103,276 ..101,386 08/04/2015. | 09/14/2018.
92826C AB 8 |VISAINC.......cccoovvvs ...100.005 .250,013 ..254,870 06/08/2016. | 12/14/2020.
94106L  BD 0 | WASTE MANAGEMENT INC.......cooviivviimnriirniinneiieneeseneeisenessnenisssssssnennns [ eovenes | oo | eeveeen 1,2 e 2FE | i 249,745 | L. 97.083 242,708 05/09/2016. | 05/15/2023.
98389B AR 1 |XCEL ENERGY INC 125,030 05/27/2015. | 06/01/2025.
98978V AG 8 |ZOETISINC S .124,940 03/25/2015. | 02/01/2018.
99B002 79 0 |MUTUAL FEDERAL SAVINGS BANK 112,918 09/22/2016. | 12/22/2017.
99B002 91 5 |UNITY NATIONAL BANK........coovviiirrriinniiinniissniiisniissneissnsissnssssnessnssesnnnes | ovnnne | oo | connvinnnee | eevvvnne T | i 120,788 | 121,788 10/10/2016. | 04/10/2018.
064159  HM 1 | BANK OF NOVA SCOTIA........ovvviiriirriirereeieneeisnneseseisesesisssssssnesssnnsisenees | eovenne | oo | eevneeeiines | ceer TFE | i 249,485 | ... 99.387 |. 248,468 . 03/17/2016. | 03/22/2021.
448055 AK 9 |HUSKY ENERGY INC.......cccooovvrinriirnrin LA01877 | e 152,816 143,432 09/15/2015. | 04/15/2024.
78012K KU 0 |ROYAL BANK OF CANADA ...100.078 250,195 252,454 02/24/2016. | 01/19/2021.
89114Q B6 4 | TORONTO-DOMINION BANK . . ...100.059 | . 250,148 | .. 249,946 03/15/2016. | 07/23/2018.
00507U  AM 3 |ACTAVIS FUNDING SCS........ccccovvrimmiinnriiinniissnissnissnsssnsssnsissnsssssnsnns | coneees | G [evvcvnnniies | e 2FE | i, 101,546 |...100.571 | ..ccooovven. 100,571 | oo 100,000 | oo 100,652 04/21/2015. | 03/12/2018.
22546Q AP 2 |CREDIT SUISSE NY.....oocovrvvrerrirariianas ..255,398 |...100.707 .251,768 250,000 | ..o 254,898 01/27/2016. | 09/09/2024.
25243Y AU 3 |DIAGEO CAPITALPLC............ . ...99,755 |..... 98.956 | . ...98,956 | .. ...100,000 | ...... 99,838 04/24/2013. | 04/29/2023.
404280 AN 9 |HSBC HLDGS PLC.........coovriirriieneieneinneiisnneisensissneessnssssnsssssssssssesssnenes | oveeee | G| vovevcvnene | e TFE | i 263,295 |..103.717 | .......... 259,293 250,000 | ...ccovvvernne 261,495 02/02/2016. | 03/30/2022.
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63254A AN 8 |NATIONAL AUSTRALIA BANK......ccooiiiriiireieireiiseiieeisceisesesississessesssessnas | ceeees Clovvveinee | e IFE | ... 255,748 | ... 99.935 | oo 249,838 | ...oocoe0eeern250,000 | .o 254,937 | oo [ e (810) | evvvererreerrreirnes [ e [ e 2.625 |...... 2.110 | Jd....... 04/14/2016. | 01/14/2021.
806854 AH 8 | SCHLUMBERGER INVESTMENT.. SO RTRRPORORRTON OO c 104.575 273,203 | e 70,000 [ cviiiieireied89,826 | e [ i3 [ | e | s 3.650 |...... 3.690 |JD....... 11/25/2013. | 12/01/2023.
822582  BX 9 | SHELL INTERNATIONAL FIN.....coiiiiiieiierireiineeineesesisssseensesessessssisssnsnss | ceves Clovvvveeinne | e IFE | i 247,463 | ... 93672 | . .234,180 JUUUURURPPORPPON 1 B ISOUOOPURRRPOROPOR BUPPPURRIOOTRRPORPOO POOOON 2.500 |...... 2.610 |MS...... 09/07/2016. | 09/12/2026.
961214  CX 9 | WESTPAC BANKING CORP.......coviiririiiierisississisisssssssssnsssssesssssssssenssssssnees | overes Clive | IFE] i, 255,365 ... 95.880 | ...c.c... 239,700 [ I (LISE) ] Ol [PTOTRRON IO 2.850 |...... 2.600 | MN...... 07/26/2016. | 05/13/2026.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: . et | s 14,369,102 XXX | e 14,323,827 | .......... 14,219,706 | ..........14,334,966 | .......cocnnnn0 [ i, (21,386) | ..ocveereerin (0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securitie:
12667F X9 1 [ CWALT 2005-3CB TATT. .ot siesssestensssesessssnsens | eveees I I 41 ... TFM | i 18,654 |..... 99.662 | ......... 20,217 20,285 | ........ 20,134 B - 1,317 [ s | e | e 5.500 |...... 6.720 |MON... | coooovrrcrinans 93 | s 1,116 | 04/23/2008. | 03/25/2035.
23242M  AD 3 [ CWL 2008-S3 Ad.........ccouiemriirierinsiseesssissessesssssssessssssssssssssessesssssssssins | sevees | 1FM | o 145,202 ... 99.218 268,712 | oo 270,829 | o 145,819 | i [ 822 [ | e | e 6.403 |...33.380 [MON... | .... 12/31/2015. | 01/25/2029.
362334 AN 4 | GSR2006-TF 2A716.......civrriirerieirerisisisesisrssssiesssisssesssesssesssssssssessessssssens | covenes JOR IFPPUROPRON 3 RO 3FM | o 130,414 L 88.872 130,610 . . 1,282 [ [ | 6.000 |....10.410 [MON... | .... . 04/11/2006. | 02/25/2036.
74924P  AF 9 |RASC 2004-KST AlB.......oueeurerueriaerierireeiseesseissessessesssessssissessssssssssensssenns | seneees I I A1 AFMY 11,918 (199672 | 11,959 | 11,998 | L L4 (RN I (1315 1 SRR ORI O 4.269 |...... 4.320 |MON... | oo 43 | i 512 | 01/13/2004. | 02/25/2034.
76110W  RQ 1 [ RASC 2003-KS4 AlB.......oouiieeiiriisiisiseissssisssssesssssssssnsssisssssssnssssssnsssesssnsnns | soseeas [ 4 7,047 ... 7,009 . e 3.870 |..... 4.140 |MON... | .... 05/06/2005. | 05/25/2033.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities..........ccccovviviininnininncisisisiscinnes | e 313,042 | XXX [ i 438,649 | oo 457122 | i 315,549 (921)] ... XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - C cial Mortgage-Backed Securities
61764X  BE 4 [MSBAM 2015-C21 Al..ociiiiiiiieieiseninesnseenssssesensssissssssssssssssessessssssenses | seneens | oo | eovevnenidh | s TFM | i 113,702 99.672 113,332 ...113,704 113,703 02/13/2015. | 03/15/2048.
90270R  BE 3 [UBSBB2012-C4 A5.......cccorvvvrerinrrrcrinns | 1FM| ... . ...100.879 | . 353,077 | .. ....350,000 | ... ..338,126 11/19/2013. | 12/10/2045.
92890N AU 3 [WFRBS 2012-C10 A3... ..ottt st ssesssssssssssnssnens | oaseeas I 4] ... 1FM | s 257,357 [...100.424 | ..ccocovvvnnnee. 251,060 | .ooooicris 250,000 | ......... 255,767 03/27/2015. | 12/15/2045.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities [ESSTRRRO IR 703,778 XXX | s 717469 | oo 713,704 | oo 707,596 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00104U  AB 4 [AEPTC 2012-1 A2.....omiirriririirierierieeseisss s ssessssensenens. | oeveens I I 41 ... TFE| oo 164,999 |...100.166 | .......cccoovweee 165,274 | cooovvvvveri 165,000 | ooovveenienne 165,000 03/07/2012. | 06/01/2021.
126138 AC 6 |[CNH2013-C A3....ccovvvvvrrrcrrrcrins . 4,193 | ... 4,193 08/20/2013. | 08/15/2018.
126802 DH 7 [CABMT 2015-2 Al...oiiiiciecicneninnisnisniesesissississiissssssssessssessnsens | connes | oo | vevivenenddh |t IFE | 0. 149,940 | 99.828 49,743 | 150,000 | cooovvieninene 149,957 07/08/2015. | 07/17/2023.
14041IN  EY 3 |COMET 2015-A5 A5..... ...100.080 .250,202 ..249,994 07/16/2015. | 05/17/2021.
15200M AA 5 [CNP 2008-A Af.......... . NP ...100.234 243 .242 09/23/2008. | 02/01/2020.
54627TR  AB 6 [LCDA 2010-ELL A2.......coooivirrirriiiinniienierieissienie s ssiesissessssssssessenens | ceveens I I ...100.080 9,530 19,535 12/20/2012. | 02/01/2019.
654730  AD 4 [NALT 2015-A A3....coierireircrierinerienes ...100.083 250,210 249,993 06/17/2015. | 06/15/2018.
87165L AF 8 | SYNCT 2015-1A.... .. ...100.732 .251,832 252,262 ...263 05/22/2015. | 03/15/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..... . ...1,093,034 XXX . .1,091,226 | .. 1,091,176 1,226 XXX XXX
3899999. Total - Industrial & Miscellaneous (UNaffiliated)................coovevveireerreerieerieeieseeseesesessieessesseseseessesssesssesseseesensssesnns | avvesssian 16,478,956 XXX | s 16,571,171 [ oo 16,479,481 [ ....ccoo.. 16,449,287 | ..ovvvoveeenecs(921) | e (17,350) | v |0 | XXX | XXX | XXX | e 118,689 XXX XXX
Totals
7799999. Total - ISSUET OblIGAtIONS. .. ...o.evessresseressirssers e XXX | e 20,355,711 20,019,706 | ..... XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. XXX ..6,534,082 .6,404,157 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities. [ .. XXX ..2,885,543 .2,886,174 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities o ...1,093,034 XXX . ..1,091,226 ..1,091,176 v 1,226 XXX XXX
8399999, Grand TOal = BONGS. .........cc.urveerreririrerereriseeesieisiriseseese et s st eens s anssesninens | aeeoseeions 31,078,893 XXX | 30,866,562 | ............30,398,986 | ........... 30,780,883 | .....ocooovvree(921) | v (114,527) | o0 | 0] XXX | XXX | XXX | e 201,040 XXX XXX
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Preferred Stocks - Industrial and Miscell (Unaffiliated)
99P000 09 6 |JP MORGAN & CO.....coeverririiinriiirirnes 310,650 |..... 103.550 .304,375 5,250 N 5,250 .... | ..P2LFE | 04/21/2008.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) .310,650 XXX .304,375 0 0].... 5,250 0 XXX XXX
8999999, TOtal - Prefermed SIOCKS..............cvvuririieiiieiiiiieiiciie et eiesb st .310,650 XXX | 310,650 | o 304,375 0 0 [ 5,250 0] XXX XXX
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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
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares |  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
62989* 10 5 |NAMIC INSURANCE CO INC.......ovvvirirreriririeereriserieenenes 216,537 | ....... 287.185 | ..o 216,537 | v AT,725 [ oo | e | e | oo (705) (705) 03/31/1995.
99C000 85 0 [FHLBl.coociecerceieierieeieeteeeeseninn ..1,077.000 .107,700 ..100.000 107,700 ..107,700 0 04/10/2014.
99C002 21 1 [POPLAR ..ottt ensennsenns | crerees 240.000 2482 | ... 10.342 | i 2482 | ... 2,400 (48) 04/28/2006.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 326,719 XXX 326,719 . A57.825 | (V] 4,311 0. 0 (753) .0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
42817@ 10 3 [HETUCKINS AGENCY INC.....coooviriiriieriieirisniineiiessiesseniseessssessssesssessssnses | coneeens 50.000 42,978 859.566 42,978 | ..o 2,500 | covoorirrireiniiiens | e | e | s 3,838 3,838 | e [ i K'| 04/25/1962.
43688@ 10 7 [HOME AND FARM INS CO....ccooorurmrimeirerirneinerseeeseessssssssesssessssesssssessssssssnnsss | onseenne | eon | eoverenend 6,000.000 | .oovrrenennd 6,946,395 | ..... 1,157.733 | v 6,946,395 | ...ovvoenne 5,523,576 | coooucvrrcrirerireiiinsinens | sereseisenissisnessenines | st | e 7,641 7,641 08/25/2005.
56671# 10 6 [MARIAS TECHNOLOGY INC.....oooiiiiieiieiiiiiiissisasisssissssssssssssssssssssssessssssssssssasesss | assssa 50.000 738,968 |...14,779.300 738,968 ....358,166 e [ | 369,505 | ..o | e 369,505 07/01/2009.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates...... ) 7,728,341 XXX [ s 7,728,341 | oo 5,884,242 | ...... 0 [ 0 0. 380,984 0 ... 380,984 .0 XXX
Common Stocks - Mutual Funds
022865 10 9 | AMANA INCOME FUND.........covvimririeiiniiiierieriseeisis e sseessenssssessssssssesssenes | cevvees 677.930 30,168 | ......... 44.500 | ..o 30,168 | ..oovverriieninns 24,512 1,248 | oo | e L | 12/27/2016.
128119 10 4 |CALAMOS GROWTH & INCOME...........oovvueeecreesieereesiesiseeis e | cveieees 5,805.847 172,085 29.640 172,085 ....176,867 (KX RN DR L | 12/27/2016.
192476 10 9 [COHEN & STEERS REALTY .....coovirriririiieinrississisrsissssnsssesenssssssssssessssssssenss | avvvnnes | e | evvveesenes 1,431.498 93,949 65.630 93,949 | .o 96,413 | oo | e 3,180 [ | eeneenn(6,528) | i | (6,528) 12/27/2016.
19766H 51 0 | COLUMBIA MULTI-AD S/C VAL A......ooviermeiermerieseieeissesseessssisssssenssesssssessssens | svssees 6,054.077 110,245 | ......... 18.210 110,245 w1891 | s [ [ e | e (6,689) | o [ (6,669) ..L [ 12/27/2016.
277907 10 1 |EATON VANCE INC FD BOS.......cccviimririiriirnnieierisissiesssssseessssisssessssssssenss | oosvnes 23,000 5.730 23,000 | .oorriree 22,558 1196 | o | v L | 12/127/2016.
353496 40 9 |FRANKLIN UTILITIES FUND A......ccvoiiirirrireineensiisesiesssesssseessssssessessssessenes | cevvenes 186,277 | .cveeeee 17.650 186,277 ....151,950 21,793 12/27/2016.
38145C 31 5 [ GOLDMAN SACHS RISING DIV A......ceviiiiiimrieiineineiiseisssiesissssssisessssesnns | eeenns 9,311 20.550 | ... 9,311 | s 8,083 | ..o | e 120 [ [ 196 | e | s 196 ...L [12/27/2016.
413838 73 1 | OAKMARK INTLAA. ..ot nsnssseessssissssssssssssssessssssssssnsessssssansens. | onvenes | ove | cvvsenens 11,753.605 266,924 22.710 266,924 ....232,855 34,070 | oo [ e L | 12/30/2016.
413838 79 8 | OAKMARK FUND.......ivuiiuirinrirsireesssisersessesss s ssss st ssssssssssssssnssenes | sessenes ..4,604.578 333,878 | ......... 72510 333,878 185,392 | i [ [ | e 148,486 | i [ s 148,486 | ...oovvvneeerrerieriiens 12/30/2016.
464287 68 9 |ISHARES RUSSELL 3000 INDEX........coiieirrmrimernnieriseieiresssesssssessssssessessssessnsenns. | oonvenes .1,473.772 195,982 | ... 132.980 195,982 ...122,288 18,482 ...L [ 12/30/2016.
464287 83 8 |ISHARES US BASIC MAT. OO SPUPPTOSPORPIORRORN BURTOOON 783.071 65,120 83.160 65,120 | .ooooiveririeninns 53,891 9,79 | oo [ i L | 12/28/2016.
470259 10 2 | JAMES BALANCED GOLDEN RAINBOW.......cooourirrieircrieeesneninesissessssissensnnens | aveveeee | ee | cvvrneens 10,942.413 | oo 267,761 | ......... 24.470 267,761 ...230,717 . 6,519 ...L [ 12/08/2016.
47103C 50 6 |[JANUS BALANCED FUND CL A.......oooiiniinninnrienirinnsisninesienessessssisssssessiens | vevens | ene | covervenens 4,773.283 139,475 29.220 139,475 ....143,011 ..1,456 1,456 ..L [ 12/27/2016.
4812C0 46 4 | JPMORGAN EQUITY INCOME A......ovvvmririrrnireenseisersesssensssssssessssnssessssssnenses | oeevenee | eon | vvreens 16,004.393 239,426 | ........ 14.960 239,426 215,132 | e | e 140 | 24,257 24,257 ..L [ 12/27/2016.
55273G 33 0 |MFSINTL DIVERSIFICTION FUND A........cccvvvrnrnenn . 12,743.853 .195,873 . 195,873 ....184,576 167 167 L | 12/127/2016.
56064V 20 5 |MAIRS AND POWER GROWTH FUND........cccoevumirmerirereenneinerseniesssensssnessensnes | evnenen | oee | evvnverenn 3,485.190 396,719 | ....... 113.830 396,719 ....241,218 30,842 ...L | 12/28/2016.
577130 20 6 |MATTHEWS ASIAN GROWTH & INC......cvvurirmririirniineriesieeiieeiseisssssssessseess | ceveees 159,487 | ......... 14.940 159,487 189,485 | e e B9 | | e (T1152) | [ e (11,152) | v ...L [ 12/08/2016.
628380 85 9 |FRANKLIN MUTL GLOBAL DISCOVERY. 209,419 | ......... 30.570 209,419 ....194,475 11,032 L | 12/22/2016.
68380T 10 3 |OPPENHEIMER INTL BOND FUND A.......coooiiimmriiieineeineisssisenseeessessssessssinns | aeeeees 94,781 5.610 94,781 ....101,994 1,166 ...L [12/27/2016.
739358 10 5 |POWERSHARES DB COMMODITY! 782.000 12,387 | e 15.840 | oo 12,387 ... 17,522 1,799 ..L [ 12/27/2016.
742547 44 3 | PRINCIPAL MIDCAP FUND-A ..1,981.354 43,808 22.110 43,808 30,567 2,988 L | 12/27/2016.
766287 43 9 |RIDGEWORTH SEIX US GOVT ST BD FD.....cocouirimiirriieireiineiresiseisesieseseenns . .2,664.473 | oo, 26,698 | ... 10.020 | .oovvvcriirnns 26,698 10026,925 | i [ 238 | | e (T6) | o [ s (76) ...L [12/27/2016.
779557 10 7 | T ROWE PRICE NEW AMERICA........ccoovivirriiniininrineiinsiieniesesssesssssssienienens | avveens | e | ovvevenens 9,135.334 | .ooovrvei 366,236 | ......... 40.090 366,236 2328127 | e [ errernnienennB89 [ | e (16,281) | [ e (16,281) | ovvvvevererrirrieiinns ...L [ 12/14/2016.
77957Y 10 6 |T ROWE PR MID-CAP VALUE FD 22,957.476 667,144 29.060 667,144 ....537,575 88,358 L | 12/14/2016.
78464A 30 0 |SPDR S&P 600 SMALL CAP VALUE..........coooeveiirireieieieieiessiesesie e sessssssssnenes | vnvees 147.000 1749 | ... 119.010 | e 17,494 | oo 14,419 3,769 ...L [ 09/20/2016.
817418 10 6 | SEQUOIA FUND.......civiuiriiiierierieisenisessess st enssensssssssssssssnens | aessenes 2,614.612 421,711 | ... 161.290 421,711 ....352,525 (100,745) ..L | 11/28/2016.
921908 20 8 | VANGUARD PREC MTL & MIN.......cooiiiiieriiiiieiiriisiissiississiesisssissssissienins | snvvenns | o [ ceveienens 6,705.903 63,035 9.400 63,035 ... 114,780 20,130 ...L | 03/16/2016.
921908 60 4 | VANGUARD DIVIDEND GROWTH.....ccovverrririmerieriieeieriseesssssessessesessesssnenne | sevenes | e | oveerenens 6,447.532 151,066 23.430 151,066 ....106,195 6,284 | .oooeieeieerierienns | e L | 12/23/2016.
921921 30 0 |VANGUARD EQUITY INCOME........c.comvvmmriererneieesessiesssessiessessissesesssisesssessaesnes | evvieens ..2,040.506 139,509 | ......... 68.370 139,509 ....101,058 12,744 12/23/2016.
921935 20 1 |VANGUARD WELLINGTON ADMIRAL s | v . ..3,969.859 267,767 | ......... 67.450 267,767 ....234,567 14,989 ..L [ 12/23/2016.
922042 84 1 | VANGUARD EMERGING MKTS STK INDEX........ccsurvuermrerereersnenersenssensseessensnns | sevvenes | e | oveerenens 3,471.015 103,367 29.780 103,367 ...112,632 FLR< [0 T TN DR L | 12/19/2016.
936793 84 3 |WASATCH-LARGE CAP VALUE FD......ccovvuniiirineiierineisneeississsisssssnensessessinees | aveenee | ee | evvrneens 17,776.357 166,031 9.340 166,031 ....201,868 15,477 | v | e L | 12/28/2016.
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Annual Statement for the year 2016 of the B U C KEYE STATE M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

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
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares |  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
97717W 31 5 |WISDOMTREE EMERGING MA.......ooiiiiiiiiiiiiniiisiiiesinsnssssissnsssssssnsssssssssssesans | svveenes | ane | svessesans 1,064.566 | ..oovoovninrinnes 39,751 | .. 37.340 | oo, 39,751 | oo 54,997 | o | e 1407 [ | oo 5,873 5,873 | i | i L | 12/30/2016.
9299999. Total - Common Stocks - Mutual Funds........... 5,675,884 XXX 5,675,884 4,926,088 740 | oo, 90,189 | .o (1 I 349,634 | .0 | 349,634 .0 XXX XXX
Common Stocks - Money Market Mutual Funds
922906 30 0 | VANGUARD FED MONEY MKT.....oitiiiiiiiirinnisersnsisissssssssensssesssssssnsssessnssssssnsnssnes | ........ | I ......... 10,328.150 | ..cvoveviviinenns 10,328 | .....c..... 1.000 | oo 10,328 | .o 10,328 A i [ [ | {01 PO ORRROROIOR OTRTRTION L | 12/30/2016.
9399999. Total - Common Stocks - Money Market Mutual FUNdS...........ccovvrnininiessc e 10,328 XXX 10,328 10,328 |...... 0 .14 0 . 0 XXX XXX
9799999, Total = COMMON SEOCK. .......vveivseveiieiitesicisteet ettt ba et enssssss assesssesssssssssesssssssnssssessensssssenss | coiessessares 13,741,272 XXX . 13,741,272 10,978,483 | .o 740 | o, 94,514 | oo 0].. 729,865 | ..ovioiiiiiinniniinn ..729,865 XXX XXX
9899999. Total CommOn and Prefermed STOCK. ... ... vt snseess et senisnssensensssensenees | enseenesenes 14,051,922 XXX | s 14,051,922 | ............. 11,282,858 | oo [LI 118,214 | v, (U 735,115 | .o | i FERRA LT — 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues




Annual Statement for the year 2016 of the B U C KEYE STATE M UTUAL I N S U RAN C E COM PANY

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 Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828  2A 7 |US TREASURY N/B 09/02/2016. BANK OF AMERICA. b nies | eeieea ettt nnas | ceeb s 296,836
912828 H5 2 |US TREASURY N/B 03/18/2016. BARCLAYS AMERICAN........cootiriiiieiieieiieiisiesieessesessse s ess s ssssssessessnes. | ssesssessssssesessessnssessessessssssessesssessessas | erssesssssnsssssessnsssessessnresenson 250,410
912828 N8 9 |US TREASURY N/B 03/18/2016. NOMURA SECURITIES COMPANY LTD.......coiiiiiiiiiiiiiiniiniisiiiesississisiisssississssenssns | stisssissssiessssssssssssssssesssssssssassisns. | soisismssssssssssssessssssasssens 250,303
912828 T8 3 |US TREASURY N/B 11/04/2016 BANK OF AMERICA. ... ..ottt nssensee | coenssnssssssnesenssnsnss st senssns s senssnsnnsenses | onesessonssnesonsessnsessenssnesaneon 224,833
0599999.  TOtal - BONAS = U.S. GOVEIMMENL..........c.ovevitiieviectiieeeiteteteiecteteeectetetetetetesecaeteteaetesesaetesessesesesassesesassesassetess  tebssssessssesesessssesasassesesessssesassssesessesetesassssesassesesessssesesesesesessssesessesesesessesetessssesesesetes s eesesasseset s s setes e sesesessesetesssssessssetebassssesans  atessssesessssesasassssesessssesasssesassnsesesesnaes | bevesseras .1,022,382
Bonds - U.S. Special Revenue and Special A
3128MJ V2 3 |FHLMC G08632 02/18/2016........ | APSEC-MTG.......oiiriiiiiirerieireieeie et | esstesess s sse s bbb nannt s | eebseesensesenns e es st 434,690
3128MJ  WB 2 | FHLMC G08641 06/21/2016. NOMURA-MTG....ooii it | stbbeesbis bbbt | cbisisnssss bbb 380,257
3128MJ X3 9 | FHLMC G08697 04/05/2076........ | US BANK ..ottt ees | eestssess sttt es | eeberesen et 511,252
3128MJ XK 1 |FHLMC G08681 03/23/2016. NOMURA-MTG.....oiveiiietiiei sttt | Hoenteb st es bbbt en et | eebsessessnasene bt 516,448
3128MJ  YJ 3 |FHLMC G08712............. 12/15/2016........ [WELLSMTG. ..ottt st sbeenns | atbbsesbise st st es bbbt | sbsenestssansss et 170,234
3130A7  CX 1 [FHLB.oorecee e 02/24/2016. KEY MCDONNALD......ccvutiriiiitireristiseiesessesiesse sttt nsnes | csesssesssssssssessessnesess s sess s ssesssessensas | enssesssssnesesssesssssessessneseneon 250,123
313560 H5 5 |FNMA s 01/22/2076........ | TDEC. ..ottt | chbeb bbbkt | bbbttt 253,465
3199999. Total - Bonds - U.S. Special Revenue and Special A L1 OO OO OO PO SO O PSP SUP PP RPPRROPPTR) IFTRTOTOON .2,516,469
Bonds - Industrial and Mi:
0258M0 DK 2 | AMERICAN EXPRESS CREDIT... 02/2412076........ [HSBC......oouiiriiiiiirerirriiiie ittt | Shbee bbbt | bbb 250,035
035242 AL 0 |ANHEUSER-BUSCH INBEV 01/27/2016. BARCLAYS AMERICAN........coouttutiiiieiiiieiseiissiesiess s ssssi st ensessses | ssesssessessstesessssnsses s essss e sssssessensns | osssesssssnesesssessesssessessssesenenn 252,110
037833  BU 3 |APPLE INC. 02/16/2016. GOLDMAN SACHS.......couiieireiiiisiisieissis st ss s bbb senses | foestsssessasssessassesss st ssess st sassestensas | asssessessnssensessanssessessnssansen 174,813
05531F AU 7 [BB&T CORP.......ccccouvervrrrnnne 06/09/2016........ | VARIOUS........oucomiiriiiiiieiiiiriie ettt | ets e ses bbbt es | eebsnesess b s et 257,458
084670 BS 6 | BERKSHIRE HATHAWAY INC. 03/08/2016........ | WELLSCORP.........corviiiiirrireiiiieieti ettt | etbteses b b s bbbttt es | eebseesen b b es bbb 249,765
124857 AL 7 [CBS CORP.......ctvuiricriricrisrisesiesriesienisseens 03/18/2016 BARCLAYS AMERICAN........cootiimiiaiiaiiesiiessesistesesses s sessess st essssisesinns | atissesssesssessesssssssessssessesssessssnssnssns | sissssssssnsssesssessssesssssessssenn 201,708
151020 AH 7 |CELGENE CORP... 06/07/2016. WELLSCORP.... OO OO P O PP PO PP POPO OO TPTPTRPOTOOOOY 206,448
172967  JP 7 [CITIGROUP INC........coorrieririiirnrieiseisisrinins 12/06/2016 BANK OF AMERICA. ..ottt essessssssenses | foesssssssssssessessssssessosssessssssessassssssossas | asssessosssssenssesssssessessnssansen 108,128
23242M  AD 3 | CWL 2006-S3 Ad.......ooovvrvierieierereeierierineines 12/130/2016........ | VARIOUS........omiiiiitieesere ettt | cheessesasesses s en st nissannts | cvonrisessenes 1,038
31677Q  BC 2 |FIFTH THIRD BANK......cccoviveiiiiiircieriiis 12/28/2016........ | MILLENNIUM. .....cooiiiiriiiiiei ittt | 2htbsesse bbbttt enbes | betisenses bbb st 201,604
345397 XQ 1 |FORD MOTOR CREDIT CO 03/16/20716........ [ RAJA. ..ot | Hhbes bbbt | bbb 200,240
354613  AK 7 | FRANKLIN RESOURCES INC........cccccrirvrinienee 12/06/2016 ROBERT W BAIRD......coutiiiiriuiiiiieiitiesieseseesesi sttt neesas | soestessessstesessssssas st b ess e estenias | aebsessessssseneeseess s esssesenens 122,283
361448 AV 5 |GATX CORP.....ccovvvvrireiririrernnians 03/22/20716......... | US BANK ..ottt bbb ees | esbnsses s s bbbttt nan s | eebanesen ettt 146,460
375558  AZ 6 | GILEAD SCIENCES INC 09/02/2076......... | US BANK .....ooiiuiiiieiiiisiiretisei sttt ees | eebteses s s ese s nanntes | eebsresen st 267,525
38148L AE 6 | GOLDMAN SACHS GROUP INC 01/28/20716......... | JP MORGAN. ...ttt | etbe b st bbb bbb es | eebseesen bbbt s bbb 250,723
437076  BM 3 |HOME DEPOT INC.... 02/03/20716........ | VARIOUS........coviiiirririiieiiiieiie ettt | 2hbestsess s as bbbt sbens | bbb s st 248,738
438516  BJ 4 |HONEYWELL INTL.... 10/24/2016 MORGAN STANLEY ...ttt sttt | Hoentnebsess e s bbb s bbb es s | eebsesiessnas s b 249,803
45866F  AC 8 | INTERCONTINENTAL EXCH 03/30/20716........ | BMO....ooooiairiiieiieieiesisiesi sttt | enbn ettt | ettt 255,368
460146  CL 5 |INTERNATIONAL PAPER CO 03/30/2016. MORGAN STANLEY ...ttt sssss et seses | soesssesssssnsesessess s st sess s essessensas | enisessesssnesensenssssessesssesenens 102,046
585055 BC 9 |MEDTRONIC INC 03/30/2076........ [ SIG..iuiiiiiiiiiiiisiei s | bbb | bbb 268,045
58933Y AQ 8 |[MERCK& COINC........oooviveiciirreieienes 03/08/2076......... | SIG...ieiiriieiiiieiieirieie sttt | eei et | eebrea et 115,429
863667 AF 8 | STRYKER CORP. 01/27120716......... |US BANK ...ttt | etbteses b b et b sttt s | eebseesent b es bbb 250,153
89236T CQ 6 |TOYOTAMOTOR CREDIT CORP 0210172071600 | SGivvrieeiriieiitisesiesissisess bbbt | erbet sttt | eebnes sttt 254,300
907818  EH 7 | UNION PACIFIC CORP..... 02125/20716......... | CS ettt | etite st | eebrea et 198,116
92826C  AB 8 |VISAINC......cccoovvirvrriinne 06/08/2016. BARCLAYS AMERICAN........couuttuririieiiieieieiisiesisss et essessnss | frestssssssssssessessssse s s ss bbb estenias | anbsessesssssessessssssessessssseneon 255,538
94106L  BD 0 |WASTE MANAGEMENT INC.........ccoovvurvrrirnns 05/09/2016. BANK OF AMERICA........couciiieiiiitiesieisei ettt ssnssenine | coessesasssssssesssssnas st ssss s sssenses | esssessssanssessesissssessessseseneon 249,745
99B002 79 0 |MUTUAL FEDERAL SAVINGS BANK 09/22/20716......... | US BANK ..ottt bbbt | etbt e es bbbttt | eebeees st 112,918
99B002 91 5 |UNITY NATIONAL BANK. 10710720161 | US BANK ..ot ntes | 2hntsesse s s en bbbttt | anssensessnes et 121,788
064159  HM 1 | BANK OF NOVA SCOTIA. 03/17/2016. et | fhete s | bbb 249,485
78012K KU 0 |ROYAL BANK OF CANADA 02/24/2016. KEY MCDONNALD.......cooiiiiiiiiiiiiiniiieii it | stbbeesbissb st sb bbb | sbitisnsbess bbb 252,933
89114Q  B6 4 | TORONTO-DOMINION BANK 03/15/20716......... | SCOTIA ..ottt | eebatesess e b e s s bbb naentes | eebsresens e s enn s e e es st 249,918
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
22546Q AP 2 | CREDIT SUISSE NY....ooiiiiiiiiriireiineiresinsisseesise st ssensenes [ 01/27/2016........ BARCLAYS AMERICAN........coouttutiiiieiieiiiiesistiessess s ensessnes | ssesssesssssstesessesssssesssessessss e ssessessensns | esssessesssnesesssessessessessnsesesenn 255,398 | ..o 250,000 | ..o 3,575
404280 AN 9 [HSBC HLDGS PLC.......ciiiiiieriiireiisisisesiessnsssie s ssssssssanssenes [ 02/02/2016........ HSBC ...ttt | et bbbt | enbies sttt 263,295
63254A AN 8 |NATIONAL AUSTRALIA BANK.... C 04/1412016......... | MITSUBISHL.......couiriiiiciieiiiieciciceiesie et | esstesessees e s s bbbt nannses | eessresessesenss e s sssnt s eense 255,748
822582  BX 9 | SHELL INTERNATIONAL FIN......cociiiririiiiieriniieenniceenienes [ 09/07/2016. P IMORGAN. ...t bbbt een | ettt e bbbttt | erbeee et 247,463
961214  CX 9 | WESTPAC BANKING CORP......coovviiiiiiriiierisiisnsnisisnines [ 07/26/2016........ HOBIC ettt | Cient e sttt | eneens st 255,365
3899999. Total - BoNdS - INAUSEHAl AN MISCEIANEOUS..............o.oveviecteriecteieicteieictetetectee ettt ea et eveeetetess eevasuesessseetesesassesesseeesessssesesessseesessesesesesseeessesetesssesesenseeetessnsesesassesesessesetesnssetes e seteseseesesensesetesansesasansesesrans .7,601,930
8399997, Tl = BONAS = P ... ..otttk h b8 4488018 h e e 88 btk eebehs & edseh et eeEoEfehsehoeEeeb o0 s eE e E oL Eoeseh e eb o080 EEE oL E oL 88 4oL E oL eEeE L EeEb oL f£E e h oL EeEEeE L Heh oL EeE £ ELE e E oL s 8 h L E 4L E S E e E L eh oL E e heEE oL b oL L b oL h R E e h b ehb e eefeheeE e seh st bt ber et b et e n ettt enies | ehebeneener et et s 11,140,781
8399998. Total - Bonds = SUMMANY HEM fTOM PAM 5.ttt ettt seseesseseseeenseeseeaee | fefseesesessseseesesaeseeseeseeseseeseeeEaeEoeseeseeseEeeEeE 1o e eE e e oeReE1eEeEeEESEA e e eEHeE 428 eE 1o EaeEHeEeE8LE e e eeE 401 S EAeE L8 e EEeE 1o E e e eEEoe8eEAeEHeE 428 eE e e aeEeeseeseEseeaeEentetsne | eeietsstastessessessesantessesnsensessesnssnsensesnee | seseesseas .1,556,944 ..1,550,000
8399999, TOAl = BOMAS. ... rtutettrtt sttt ess s ettt E 1888488814808 488 88k 4188 E 81408 eE 848 o0 840 1eEEEEeE e E R e 4L E R LR LR E R R R oL E R R R e E R LR R L8 E LR LR E R LA E LR R L L E R Lo E e E LR LR RS E AL E R E SRR ALk R R R eEEeEen b e Rt n bttt | sebentene e b 12,697,725 12,519,478
Common Stocks - Mutual Funds
022865 10 9 [ AMANA INCOME FUND.......cooitiiriireeintieriesisciesiser i 12/27/2016........ VARIOUS......ooiiiriiiciitireeistiesieiesi e XXX
128119 10 4 |CALAMOS GROWTH & INCOME... 12/27/2016........ VARIOUS.....oooriiiieissie et esssenes . XXX
192476 10 9 |COHEN & STEERS REALTY ....ccoouiiieieircierseeeseiceseieseseesessesnees 12/27/2016........ VARIOUS ...ttt ens | oessensensesi e es et 248.254 XXX [
19766H 51 0 | COLUMBIA MULTI-AD S/C VAL A. ..ot sisiesiniees 12/27/2016........ VARIOUS......cooiiiiiicintieessiesie e ..6,054.077 XXX
277907 10 1 [EATON VANCE INC FD BOS.....c.covoiiiiiriiiiciseesissssiesesissiesesinsine 12/27/2016........ VARIOUS ...ttt ens | oebsensesiess s ess et 650.732 XXX
353496 40 9 | FRANKLIN UTILITIES FUND A.....oomiiiiiiciiiinnrieiesiesisci st sssseenes 12/27/2016........ VARIOUS ...ttt ens | oebseni st 847.245 XXX [
38145C 31 5 | GOLDMAN SACHS RISING DIV A.....ccvvuiirrirriiieiniiesinssiesisesessssissssessssssesssessssssssssesssnsssns. | sovessisessens 12/27/2016........ VARIOUS.......ovviiriririntiinsisiesie st ...40.111 XXX
413838 73 1 | OAKMARK INTL-A .ottt 12/30/2016........ EXCHANGE ..ot .11,753.605 XXX
413838 79 8 | OAKMARK FUND.......coiiiiiiieisiseersiseesie s 12/30/2016........ EXCHANGE ..ottt XXX [
464287 68 9 |ISHARES RUSSELL 3000 INDEX 12/30/2016........ DIVIDEND REINVESTMENT XXX
464287 83 8 |ISHARES US BASIC MAT......coiiiiiiiiiieriiiseiesise sttt 12/28/2016........ DIVIDEND REINVESTMENT XXX
470259 10 2 | JAMES BALANCED GOLDEN RAINBOW, 12/08/2016........ DIVIDEND REINVESTMENT.......cuuiiiiiiriiiniririinisesieesiessesessesssisssssesisesssessssssssssssses | eossesssmssssssssesssesssssssessssesns 168.830 XXX [
47103C 50 6 |JANUS BALANCED FUND CL A 12/27/2016........ VARIOUS ...ttt ens | oesseniensesi et 493.830 XXX
4812C0 46 4 | JPMORGAN EQUITY INCOME A 12/27/2016........ VARIOUS......oootiiriiieiinie st .1,412.549 XXX
55273G 33 0 |MFSINTL DIVERSIFICTION FUND A 12/27/2016........ VARIOUS ...ttt snniens | eeseninenes ..1,451.957 XXX [
56064V 20 5 | MAIRS AND POWER GROWTH FUND........ccoiiiiiiiiireriiisiesie st nssenees 12/28/2016........ DIVIDEND REINVESTMENT ..ottt s sssesssssssnsesses | sessessssssssssessnssessesssessessnenes 193.274 XXX
577130 20 6 |MATTHEWS ASIAN GROWTH & INC.......ccovvverrierinirierircinne 12/08/2016........ DIVIDEND REINVESTMENT.......cuuiiimiiimmiiniririsrisesiessiessesessessssisssssesssesssesssssesssssesses. | eossesssssssssssnesssesssesssessssesns 857.613 XXX
628380 85 9 |FRANKLIN MUTL GLOBAL DISCOVERY............... 12/22/2016........ DIVIDEND REINVESTMENT ......coutiiiiriiiirceieiitiresieississeesississesesiesssssssesssssessesssessensnsses | sessessssssssssessnsssssessessessnenes 403.642 XXX [
68380T 10 3 |OPPENHEIMER INTL BOND FUND A......ovvviriireriiiierenisisesiesssssessessssesensnsanes 12/27/2016........ VARIOUS......ooiiiriiicisnie st .1,756.488 XXX
739358 10 5 |POWERSHARES DB COMMODITY 12/27/2016........ US BANK bbb | s 122.000 XXX
742547 44 3 | PRINCIPAL MIDCAP FUND-A.......coiiriiriiiiireriniiciesie s 12/27/2016 DIVIDEND REINVESTMENT ..o XXX
76628T 43 9 |RIDGEWORTH SEIX US GOVT ST BD FD 12/27/2016........| VARIOUS . 171.401 XXX
779557 10 7 | TROWE PRICE NEW AMERICA.........ccoovviiriniernnineeeseesi e 12/14/2016 DIVIDEND REINVESTMENT ......coutiiiiriiiiceienitisesieississeesississesesiess s esssssessesssesseniesses | soessmsssssnsesessnssessessessessnenes 527.857 XXX
77957Y 10 6 | T ROWE PR MID-CAP VALUE FD......ocovvvviriiernieinsieseisiessssiessnines 12/142016........ DIVIDEND REINVESTMENT......coovvriierrieirnrieisnseienieenes .1,441.276 XXX
78464A 30 0 |SPDR S&P 600 SMALL CAP VALUE. 09/20/2016........ | US BANK . XXX
817418 10 6 [ SEQUOIA FUND.....cooiiiiiiiriiiieieceeiesie bbb 11/28/2016 DIVIDEND REINVESTMENT . XXX
921908 20 8 | VANGUARD PREC MTL & MIN.....ouiiiiiiiniieiniiniireriieniesie s 03/16/2016. DIVIDEND REINVESTMENT ..ottt esssssssssesssssssssenses | sessssanssssssessnsssssesssssenssenes 126.640 XXX
921908 60 4 | VANGUARD DIVIDEND GROWTH...... 12/23/2016........ | DIVIDEND REINVESTMENT. ... 181.527 XXX
921921 30 0 |VANGUARD EQUITY INCOME 12/23/2016........ DIVIDEND REINVESTMENT XXX
921935 20 1 |VANGUARD WELLINGTON ADMIRAL 12/23/2016........ DIVIDEND REINVESTMENT XXX
922042 84 1 |VANGUARD EMERGING MKTS STK INDEX 12/19/2016........ DIVIDEND REINVESTMENT XXX
936793 84 3 | WASATCH-LARGE CAP VALUE FD.....c.evoiiiiiiieiiniiesiseiniseienssiesisssses s seessesnenes 12/28/2016........ DIVIDEND REINVESTMENT......c.oviiirnriiinnieinsiereiineenes XXX [
97717W 31 5 |WISDOMTREE EMERGING MA.......oouiiiiiiiiiiinissisnissi s 12/30/2016........ DIVIDEND REINVESTMENT......coiiiiiininiisiennissississisnissenes XXX
9299999.  Total - COMMON SOCKS = MULUAI FUNGS. ......vuoeiveiieeiteses sttt ssss ettt s ettt s ettt e84 see L8 E S8 E 881848 E L1048 L8841 E 8Lttt XXX
Common Stocks - Money Market Mutual Funds
922906 30 0 | VANGUARD FED MONEY MKT | 12/30/2016........ VARIOUS ...ttt ns | ebsesbnis s r e 10,328.150 | cvoveeererrrieierieieeei 10,328 XXX e




A=

Annual Statement for the year 2016 of the B U C KEYE STATE M UTUAL I N S U RAN C E COM PANY

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

1 2 3 4 5

7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
9399999. Total - Common Stocks - Money Market Mutual Funds 10,328 XXX
9799997, Total - COMMON SEOCKS = PA 3.ttt stttk e 808 o0k e84 eeE 8oL 8o 8o 08 eL e 8108148880848 840 E 48108 E 8818084810828 E L1408 E ettt XXX
9799998. Total - Common Stocks = SUMMANY IHEM fIOM P 5. ettt ettt ettt s st eesse st seiee | etsseseeeeseeeeseseeseeseeeeseseesoeseEeeEoe8eeseEseEeeEeE 1o EeEoeEoE8eE£EeE4EE S EA£EeE4eE 428 o0 1o EeeE o eE£E8EE 28 4EE 401 S e LE4eEoe84E1eEAeE4EE e e A eE e s a8 42 s eEeE e serens et et ententenne | eeiessssassessessssntan XXX
9799999, TOAl - COMMON SIOCKS.........c..vieivivieitetiiceetete ettt et teeseeaeseseeteseseseesessaesesesassessssesesesssaseans  4esessssessssesesesessssassesesesesassesessseeees e sesesassseeeessesesesessssesesesesessnsesessseeses s sesesessseeeeesesesesesestes e setesesessesessssesesessesesensssesssssetesessssenanse  euessesesssssesasssesessssssesasessssessssetesasasses | ctesesissesesemsesesssetessassasarssea 925,432 XXX
9899999. Total - Preferred aNd COMMON SOCKS. ... ..ottt sssss e ess kst b ek edseeEeef o s eEeeEE 8o EfeEE 88888 e0E 808 e 0 E o8 eE S0 8 E 40 £ 80 E 4881080 E e E 0 E e HE o0 E 108 E 0 E 84880 E e h b0 E b et o0 ekbeeE et s eee et b st en b nsnnt s | onesensensnes st n st 925,432 XXX
9999999. Total - Bonds, Preferred @NA COMMON SEOCKS...........cciiiucieieiiteieictctetcteteect sttt es e te e te b st te s s aesssssaebesess 4ebsssetessssesesasassesassesesessssetesasseses s e sebes s ses et e sesebesasseses e setesessesebassesesesssetebanseses st ebetebassetessesetes s sesebesseses et s setebessesesesnsebebassetesanse  ebstsetessssssetassssesessssetesassetesesstetesnsess | 4esessesessssetesassssesansesesanaes 13,623,157 XXX
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Annual Statement for the year 2016 of the B U C KEYE STATE M UTUAL I N S U RAN C E COM PANY

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
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB.JA.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
36290S CK 5 |GNMA#B15774.........covvvierrics . [12/01/2016. [ MBS PMT......coovvviriiiriieriseniiseneiiens | cereees 28,800 | ............ 28,800 | ............ 28,135 | oo 28,283 | ..o | v DT [ 517 |..cce. 28,800 09/15/2018.
38376G 6E 5 |GNMA2011-152 Ao 1 12/01/2016. [ MBS PMT.....ccvririiiiniieiinieierssirennnes | e 35,662 35,662 35812 | v 35,760 | oo [ eveveeeeeenn(99) | o (99) | v 35,662 07/16/2033.
38378C LQ 8 |GNMA 201213, . [ 12/01/2016. MBS PMT......ccoovviriirriieceveneiseneiiene | oo 21,325 ...21,325 65 |...... 21,325 01/20/2025.
38378E  BF 9 |GNMA 201251 VM.....ovivvverrirriereneiieens . [ 12101/2016. [ MBS PMT.....ovvrvinrirrieerieneiiseniiens | ceveees 24,618 ..24,618 R 24,618 04/16/2025.
38378T X8 8 |GNMA2013-109 M .. [ 12/01/2016. MBS PMT......ccovviiriiiiriinniisneiisnniiins | e 63,590 (506) | ....... 63,590 06/16/2041.
38378U ZP 5 |GNMA2013-144 VX.... .. | 12/01/2016. | MBS PMT ...16,888 (43| 16,888 01/20/2043.
912828 WP 1 |US TREASURY N/B.... . 1 09/02/2016. | CITIGROUP/ELECTRONIC.......ovevrnrinnr | vonririririisiisisnienns .250,498 . . . (298) | ....... 250,334 06/15/2017.
0599999. Total - BONS - U.S. GOVEIMMENL..........oveiirieiiiiiiscieiesiee s sesisisene | eoisessssess e | connieeas 441,381 | ......... 440,883 | ........ 447,359 | .o 441,563 | ....occccerenn. [ (L)) — () (23] F— 0 | s 441,217 XXX
Bonds - U.S. Political Subdivisions of States
041826  E7 9 |ARLINGTON TXINDPT SCHDIST.........cccooewwruuu | . ‘ 12/13/2016. | PIPER, JAFFRAY & HOPWOOD...........o. | eoosrvvisnciissniisnnies | v 109,736 | .......... 110,000 | .......... 110,000 | .o 110,000 | v [ | o [ 110,000 02/15/2018.
2499999. Total - Bonds - U.S. Political SUbdiViSIONS O SEALES..........cuuuiiiiiiiiiiiin i | oo 109,736 | .......... 110,000 | .......... 110,000 | .coooooceenee 110,000 0 0 0 (V] 0 | 110,000 XXX
Bonds - U.S. Special R and Special A ment
3128M5 GU 8 |FHLMC GO3511.....cuvverericieeceieceiieceiieeenes - [ 12101/2016. [ MBS PMT.......oiviiriiriinneiinneireneinene | eerevvenernennsnennnins | evenerirneneeens 387 | viiiiiencnsn 987 | 974 | 971 | | i) | 967 10/01/2037.
3128M7 YV 2 |FHLMC G05824... . [12/01/2016. [ MBS PMT......coovvviriiriiieciiseneiseneiiens | cereees 14,449 01/01/2040.
3128MD W7 4 |FHLMC G14970 .. | 12/01/2016. | MBS PMT 40,739 12/01/2028.
3128MJ V2 3 |FHLMC G08632... . [12/01/2016. [ MBS PMT.....coovvvirririiierrisereiienniiens | e 80,500 03/01/2045.
3128MJ WB 2 |FHLMC G08641... 1 12/01/2016. [ MBS PMT.....viviririeirericinnnineiennninens | vevessessssssesnssssees | oveesenes 44,356 | ...........44,356 | ........... 46,567 [ .o (147) [ ....... 44,356 05/01/2045.
3128MJ X3 9 | FHLMC G08697 .. | 12/01/2016. | MBS PMT 50,273 51,593 50,273 03/01/2046.
3128MJ XK 1 |FHLMC G08681... . [ 12/01/2016. [ MBS PMT.....ovvvvinrirrieerieneiiseeiiens | ceveees 68,818 | ...........68,818 | .......... 71,765 (310) ] ....... 68,818 12/01/2045.
3128PS L9 6 |FHLMC J13052 . [ 12/01/2016. MBS PMT......cooovviriiiriieceseneseneiiens | e 25993 | ... 26,712 | ... 25,807 96 |....... 25,993 09/01/2025.
3128PX T7 1 |FHLMC J17774 [12001/2016. [ MBS PMT......oooiiriiiriiieneiseceireneiiiens | cerevienssissesissseins | oeeeeioenes 45122 | .......... 45122 | oo 46,892 | ..covven 45,333 | oo (VARD] P 45,122 01/01/2027.
3128Q0 KX 4 [FHLMC J19310......coimiimniinniinnicnccsnisnens .. [ 12/01/2016. MBS PMT......ccoovvinniiiiriincrisneiisnniians | ceneees 35,249 35249 | ............ 36,828 | ..o 34,973 | 276 | ....... 35,249 06/01/2027.
31292L W6 8 |FHLMC C04269... . [12/01/2016. MBS PMT......coovvviiriiirriiereseneiseneirens | cereees 32,467 ...32,467 471 | ... 32,467 10/01/2042.
313206 79 8 |FHLMC Q15767... v | [12/01/2016. | MBS PMT.....cooivirrrienrieneiiensiisneiins | e 27,015 ..21,015 (119)] ....... 27,015 02/01/2043.
31336W CP 2 [FHLMC G11879......ccoiiviiciiereeeneeeceiieseii . [ 12/01/2016. MBS PMT......ccoovviniiiriieceseneiseneiiens | e 1,489 A 1,489 10/01/2020.
3136A1 X8 3 |FNMA2011-115KE  [12101/2016. [ MBS PMT......oomiirviriieniiieneiienniinne | cerevienssisnssisnssis | coeeeionenes 46,416 155 |...... 46,416 10/25/2039.
3136AG DN 9 |FNMA 201397 EK....cc...ccvvvvirriirriines .. [ 12/01/2016. MBS PMT.......coovviiriiiiriinciiisneiisnniiens | ceneees 33,651 2 | 33,651 11/25/2028.
31371K 2R 1 |FNMA#254684.............c..cccco.e. . [12/01/2016. MBS PMT.....coovvviriiiriiereseneiseneiiens | cereees 7,432 9)] e 7,432 03/01/2018.
31371L  AB 5 |FNMA #254802...........ccoc0vrvnne . 12/01/2016. [ MBS PMT.....cvvririirineieinnieiersniennnes | vvvenes 1,276 25 | ... 1,276 07/01/2018.
31371L AP 4 |FNMA#254814.........c.coevvvennee . [ 12/01/2016. MBS PMT......coovvviriiriieceseneseneiiens | oo 6,216 (3) ] 6,216 07/01/2018.
31371L  BH 1 |FNMA#254840...........ccoccvvennee . [ 12/01/2016. MBS PMT.....coovrviriiriirnrviseneiieneiiens | e 8,390 (16) ] ....... 8,390 08/01/2018.
31371L  EZ 8 |FNMA#254952..........cccccoveueee .. [ 12/01/2016. MBS PMT.......coovviiriiiriierisenissnniiens | ceveees 9,967 237 |....... 9,967 11/01/2018.
31371M UK 1 |FNMA#256286........................ . [ 12/01/2016. MBS PMT......cooovviiniiriiierereneiieneiiens | ceveees 2,014 A3 | 2,014 06/01/2036.
3M137AT 6B 3 [FHLMC 4098 HA........coovirrieiiieierineienssissinine .| 12/01/2016. [ MBS PMT.....cvvririiiiineieinnieienssienenes | vvvenes 52,845 127 | e 52,845 | ..o 0 05/15/2041.
3138AX XQ 9 |FNMA #AJ6086. - [12001/2016. [ MBS PMT......oomiiiiiiriiieciiseceieneiiene | cerevienesiensiisneiens | oveeioenes 40,285 262 |....... 40,285 .0 12/01/2026.
3138EJ AV 0 |FNMA#AL1819 .| 12/01/2016. | MBS PMT.....cccvimriiiinisniccieciiciienis | e 27,370 164 |....... 27,370 .0 05/01/2042.
3138EK 6P 5 | FNMA#AL3577 ... . [ 12/01/2016. MBS PMT......ccoovviiniiiiniieciieniseniiens | oo 32,754 (453) | ....... 32,754 0 04/01/2043.
31395V NZ 8 |FHLMC 2985 LA.. . [12/01/2016. MBS PMT.....coovvviiriiiiriiereiseneiieneiiens | cereees ..17,532 12 ... 17,532 0 06/15/2035.
31398K A5 9 |FHLMC 3589 PA.. . 12/01/2016. [ MBS PMT.....ovvreriiininnieinnieierssienenes | vvvenes ..10,679 58 . 10,679 0 09/15/2039.
31400E F6 2 |FNMA#685189.........cccccoues . [12/01/2016. MBS PMT......cooovviiriiiiniiieriseceseneiiens | cereees 7,904 (19)] eeveee 7,904 0 02/01/2018.
31402R ST 7 |FNMA#735930........ccccooorneree. . [ 12/01/2016. [ MBS PMT......oviviciiiciiinsissicsnieens | e 775 D] 775 .0 12/01/2018.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
31407B  JS 9 |FNMA #825673... . | 12/01/2016. | MBS PMT. (89 | i 1,910 07/01/2020.
31408F 6D 6 |FNMA #850568... . | 12/01/2016. | MBS PMT. 34 699 01/01/2036.
31414F GG 0 |FNMA#964699... . | 12/01/2016. | MBS PMT (1) ] s 1,296 08/01/2023.
31417A QE 2 |FNMA #AB4052.. .| .| 12/01/2016. | MBS PMT 437 |....... 36,119 12/01/2041.
314170 CZ 4 |FNMAHABB38T .........ovvevrieiirerierieiiseieisniis .| 12/01/2016. | MBS PMT 373 | 28,368 10/01/2042.
31418A EC 8 |FNMA #MA1030 . | 12/01/2016. | MBS PMT. (B11) | e 57,949 04/01/2022.
31418A WM 6 | FNMA #MA1551 . | 12/01/2016. | MBS PMT. (23) o 30,031 08/01/2023.
882135 7H 3 | TEXAS AGM UNIV TX . 105/15/2016. | MATURITY ....oovvrrvrniernnineeniseisisnnes | v 0. 150,000 05/15/2016.
927781 PU 2 |VIRGINIA CLG BLDG AUTH... . [12/13/2016. [ VARIOUS.......ccooiiiniinirnerisnissesssissnens | connenns \ .75, (V] 75,000 | oo | o387 | i 387 [ 4,431 ] 02/01/2018.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES......cccis  wuriiiiiiisiriiseissesesssssssesss s essenssssssnsssssssssssesssssssees | assenns 1,154,702 | ....... 1,155,428 | ......1,193,029 | ............908,628 | ................. 0 [ i 693 | ..o 0 [ 693 | .o 0] . 1,154,315 | ..ccccoeee 0 | e 387 | 387 | 21,167 XXX
Bonds - Industrial and Miscellaneous
00206R CN 0 |AT&TINC +[109/16/2016. [ MKTX .oovvvvirecreeineisereenesnessssensensssens | conseesnssissssssnienenns | eennernen 152,615 | i (33) | e 150,484 05/15/2025.
00912X AK 0 |AIR LEASE CORP .1 01/14/2016. | US BANK .....ovrivmiicierienireieiseineienis | v (332) [ ... 76,923 12/01/2018.
02261W AB 5 |ALZA CORP. . [01/14/2016. [ US BANK.......comrerierecereniseisesisniies [ e . (5,924) | ....... 84,684 07/28/2020.
037833 AJ 9 |APPLEINC . 102/16/2016. | ROBERT W BAIRD..........oovvvrererirerineens [ coreinne 248,865 ..250,000 25 | ... 249,587 05/03/2018.
060505 CL 6 |BANK OF AMERICA CORP .| 08/15/2016. | MATURITY 200,000 ..200,000 210 | 200,000 08/15/2016.
12613S AC 6 |CNH2013-C A3 [ 12/15/2016. [ MBS PMT....ocoiiiiriireeineineiiesinseissinee | conesiinsisessissineens | seenseseeend 67,616 A4 67,616 08/15/2018.
126650 BH 2 |CVSHEALTH CORP .1 05/31/2016. | TENDER OFFER........cccovvnirrvrnrrinneinnn | v 80,698 (1,228) | ....... 79,989 06/01/2017.
12667F X9 1 |CWALT 2005-3CB 1A11.. - [ 12/0172016. [ MBS PMT....oooiririereriieiseriesisnenseninee. | cernesissssnesssseneens | sevserenns 20,864 .19, 1,840 |....... 20,864 03/25/2035.
13975D AC 9 |AFIN 2013-3 A3... . 08/24/12016. | MBS PMT......ooorvirrirnrireneiinseiinneiins | woeeesseesssssssiiennes | oveeeeens 171,945 | .......... 171,945 | .......... 173194 | e 172,231 | s .(286) | ....... 171,945 12/20/2017.
15200M AA 5 |CNP 2008-A A1... . | 08/01/2016. | MBS PMT. 52,832 52,832 52,316 | ... 52,632 200 |....... 52,832 02/01/2020.
17305E  FK 6 |CCCIT 2013-A10 A10.. . [02/09/2016. | MBS PMT......ooeririrenieineereresnesssniens | coreeenns 325,000 | .......... 325,000 | .......... 324972 | oo 324,972 | .o, 28 | ....... 325,000 02/07/2018.
19624R AB 2 |COLONY CAPITAL INC .| 01/14/2016. | US BANK 55,000 55,619 | ....... 55,487 (4] 55,483 01/15/2021.
200340 AP 2 |COMERICA INC . . | 08/09/2016. | ROBERT W BAIRD...........covuvmrimrernneinneens [ corveirneriinnrnenneninns | eornenen 181,746 | (i 180,000 | ...cooneee 180,467 | covvvvrnne 180,323 | oo (1) ) IO 180,264 05/23/2019.
223622 AB 7 |COWEN GROUP INC.....cooovrvrrirrireirinriseiiniis .| 01/14/2016. | US BANK 50,756 (1) [ 50,745 03/15/2019.
23242M AD 3 |CWL 2006-S3 A4 .. |.. | 12/27/2016. | MBS PMT...... 1,869 |....... 2,731 01/25/2029.
268648 AP 7 |EMC CORP.....coooiiiririnnsieeieeseeiseiesiseniees .| 06/14/2016. | MILLENNIUM A4 244,944 06/01/2018.
29717P  AE 7 |ESSEX PORTFOLIO LP.. .1 07/26/2016. | JP MORGAN.........cccoovrrririrs A9 | 39,759 05/01/2023.
302693 AB 2 |FXCMINC . 102/29/2016. | US BANK 1,213 |...... 4,963 06/15/2018.
316773 CK 4 |FIFTHTHIRD BANK.......cccovvririvirriereisciniees .. | 01/25/2016. | MATURITY o (49) | oo 110,000 01/25/2016.
34528Q CE 2 |FORDF 2013-1 A2. .| 01/15/2016. | MBS PMT. VL) I 300,000 01/15/2018.
362334 AN 4 | GSR 2006-1F 2A16........oovverrirrrieiierieeireeireenns .| 12/30/2016. | MBS PMT.....ocivrririieieiieiiesesesieens 1,024 |...... 32,426 02/25/2036.
437076 BB 7 |HOME DEPOT INC . | 02/03/2016. | WELLSCORP, 6 | 139,895 09/10/2018.
458140 AF 7 |INTEL CORP s .1 01/11/2016. | US BANK (16) | ....... 84,027 08/01/2039.
459506 AC 5 |INTERNATIONAL FLAVORS & FRAGRANCES... | .. [ 07/26/2016. | MITSUBISHI..........coccevrvrrnecn (I 24,984 05/01/2023.
476556 CM 5 |JERSEY CENTRAL PWR & LGT.....cccovvvvrinrrns .| 05/01/2016. | MATURITY ....cooccomrvrrrrnrrnnes (482) | ....... 150,000 05/01/2016.
483548 AD 5 |KAMAN CORP...... .| 01/14/2016. | US BANK 40,227 11/15/2017.
49446R  AK 5 |KIMCO REALTY CORP. . | 08/09/2016. | WELLSCORP, 74,608 06/01/2023.
494550 BG 0 |KINDER MORGAN ENER PART. . 103/01/2016. | MATURITY ...coorvrrrrrirenrsnrieerineniesinens | cerveenns 55,000 55,000 03/01/2016.
50540R AG 7 [LABORATORY CORP OF AMER.... . 101/22/2016. | US BANK ..o | e | cvveeenns 127,671 | ...........85,000 | .........105,265 | ..oocereeree98,893 | oo | oeeend(16,773) | i | e (16,773) [ s | e 82,120 09/11/2021.
512807 AL 2 |LAM RESEARCH CORP . 101/19/2016. [ US BANK.......ccvuririerincereniseissenienines | e 52,600 49,588 05/15/2018.
530610 AB 0 |LIBERTY INTERACTIVE LLC......ccoovvvemmrrirrrrriinns .1 01/05/2016. | US BANK.......oociirrirrirreineiieiiesieseisnes | ereens 51,987 54,841 09/30/2043.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
531229 AB 8 |LIBERTY MEDIA CORP.. .| 01/14/2016. | US BANK.......oouvirririeieinierieniienienes | eeries 26 |....... T | [ (CEL) | — [CHEL) ] p— 417 |10/15/2023.
54627R AB 6 |LCDA 2010-ELL A2 .| 08/01/2016. | MBS PMT.....ooririieineiieeirneesssiseesnees | eoeeesesssesessessnsiens (424) ] ....... 85,407 02/01/2019.
55608B AA 3 |MACQUARIE INFRASTRUCTURE.. .1 01/14/2016. [US BANK.......oivriririiienicisnieeiseieniens | eveenes (149) | ....... 99,745 07/15/2019.
55616X AK 3 |MACYS RETAIL HLDGS INC v || 08/09/2016. [ JP MORGAN.........coorvmrrmerirerereereninennns | cerenenes A9 | 44,768 09/01/2023.
571748 AW 2 |MARSH & MCLENNAN COS INC........cceccnrrvrinnne .| 07/11/2016. | JEFFERIES & COMPANY ......cooovvvveriniins | orrimrieeriieeiecienns | evvienes 152,730 .(353) ] ....... 152,077 09/10/2019.
595112 AY 9 |MICRON TECHNOLOGY INC .1 01/12/2016. | US BANK......oouvirrireieieiierieniieniines | eevies 32,000 7,165 |....... 40,516 11/15/2043.
60855R AD 2 |MOLINA HEALTHCARE INC 1| 01719/2016. | US BANK .....oouiirrireeieieiiesineiieninees | onsesensesisseesnsines | senesesenns 45,350 .40, . .(306) | ....... 47,267 08/15/2044.
61764X BE 4 |MSBAM 2015-C21 A1.. . 12/01/2016. [ MBS PMT.....ovviireriniinernieinnieiesiseiens | eveenns 26,180 26,180 26,179 | ....... 26,157 | oo | e 23 23 | 26,180 03/15/2048.
62888X AB 0 |NGN 2010-C1 A2 v |+ | 08/29/2016. | MBS PMT.....vvvrvrnineinerienriensenirneens | eevsserssensesssseesnins | vevieees 154,988 | .......... 154,988 | .......... 157,435 | v 156,127 | covooeeriieinne (1,139) | ....... 154,988 10/29/2020.
62942X  AA 6 |NRG YIELD INC....oovvoierriieiciiesieeieeiseisniins .| 01714/2016. | US BANK.......ooevvvrirrinreineisciinrineinenns | evveneienrnsnseienns | onerennrenc9,706 | 1ii00055,000 | voiiieeen 51,753 | it 5174 | i 745 | B0 [ 795 |....... 51,968 02/01/2019.
654748 AC 6 |NAROT 2013-AA3......covvvrvmerrrerirnnnne .| 02/16/2016. | MBS PMT.....ovvvrrineieerieriienieninserieens | oversessseeessesnnnens (V1N IO 14,149 05/15/2017.
654750 AD 4 [NAROT 2012-AAd.......ccoovimirrnriincinns .| 03/16/2016. | MBS PMT.....oovevmireieiierieeerneesssinnenns | eveies (191) ] e 83,894 07/16/2018.
65477L  AC 4 |NAROT 2013-BA3.....c.covvvrvrrrirririniinns | 1171512016, [ MBS PMT.....oviviiriiiciniieissisienisninens | vevsessssssssesssssnens 3 | 75,759 11/15/2017.
67066G AC 8 |NVIDIA CORP.......ccomtrerimerierireeseeiseiseriesinees 1| 01712/2016. | US BANK......oomvirrerecreierieriesennensnnes | eveies (25) [ oo 16,831 12/01/2018.
69352P AG 8 |PPL CAPITAL FUNDING INC.. .1 07/11/2016. | MILLENNIUM. ......coovvvrrirrirrinriseiiseiens | ereens 52 | 84,967 06/01/2018.
736400 AB 1 |PRAGRPINC..... ..| 01/14/2016. | US BANK. 5239 |....... 46,801 08/01/2020.
741503 AQ 9 |PRICELINE GROUP INC/THE. 1| 0171412016, | US BANK.......oouivrrirrirceineiseiiesiineiinnes | eerissiseessissiseisnns | oevienes 110,819 (532) | ... 105,117 03/15/2018.
743487 AQ 5 |PROSPECT CAPITAL CORP .1 02/26/2016. [US BANK.......oovoreriririrenicinereiersssisennens | eveenns 92,500 365 |....... 115,121 04/15/2020.
74924P AF 9 |RASC 2004-KS1 Al6 1| 12/01/2016. | MBS PMT ... | eeeseessseesnessnsnns 502 | ... 8,802 02/25/2034.
749685 AT 0 |RPMINTERNATIONAL INC .| 01/14/2016. | US BANK cer(56) | e 45,180 12/15/2020.
74973W AB 3 |RTIINTERNATIONAL METALS.. ..| 01/14/2016. | US BANK. 4,447 | ... 122,796 10/15/2019.
756109 AM 6 |REALTY INCOME CORP. | 071172018, | MKT X cvooerieiieeieeeressseiseessesssessens | eeesssssssensssessessenns | oevienes 136,030 A2 | 134,963 01/31/2018.
76110W RQ 1 |RASC 2003-KS4 Al6. o | 12/01/2016. | MBS PMT ... | coveiessessissenienesnees | eoenisneiin 7,612 222 | ... 7,612 05/25/2033.
761283 AA 8 |RESTORATION HARDWARE 1| 01714/2016. | US BANK......coomvvrrercirieiseinerienineninees | eneeas 51,000 (229)] ....... 59,771 06/15/2019.
780287 AA 6 |ROYAL GOLD INC .1 02/04/2016. [US BANK.......oovvrirriiireriiisisiernsieiens | vevesressssiennsissees | oveesiees 72,600 (120) | ... 82,361 06/15/2019.
828807 CH 8 |SIMON PROPERTY GROUP LP. .| 07/26/2016. | MILLENNIUM 35,149 A0 | 34,992 01/30/2017.
86074Q AL 6 |STILLWATER MINING CO ..| 01/14/2016. | US BANK 8,611 |....... 65,611 10/15/2032.
88163V AE 9 | TEVA PHARM FINANCE CO LLC .1 01/12/2016. | US BANK......oouvirrirriiieieierieniieniines | eeries IR (6X) I B 99,673 02/01/2026.
88947E AM 2 | TOLL BROS FINANCE CORP 1| 01/22/2016. | US BANK......oomvirrireireieiieriesinenisees | ereins w2 | 45,542 09/15/2032.
896522 AF 6 | TRINITY INDUSTRIES INC. .1 01/14/12016. [US BANK.......ovviriririenicinnreierissieniens | eveeens (110) | ....... 53,664 06/01/2036.
928298 AJ 7 |VISHAY INTERTECH INC... o | 01714/2016. | US BANK.......oouvirrercereierierieneieniines | eveinns A4 50,792 05/15/2041.
942683 AG 8 |ACTAVISINC.....coovuiririreeiieieiisiiseiiesiee e .| 09/16/2016. | WELLSCORRP..........oonveerrirrrinrinerireeirnnnes | ereis 34 49,951 10/01/2017.
94973V BE 6 |ANTHEM INC .1 08/09/2016. | MITSUBISHLI.......couvverrirerirrereninrinnrines | eevenerierienerneesnns | vevieens 136,990 T 134,770 07/15/2018.
949746 QU 8 |WELLS FARGO & CO .| 06/15/2016. | MATURITY ...oovvvrimrerienienisesesseeinnens | evevns 250,000 (263) ] ....... 250,000 06/15/2016.
94986R XR 7 [WELLS FARGO & CO .1 01/14/12016. [US BANK.......ovvririieierieinereierissisennens | eveenns 97,279 4 ... 114,465 (17,186) | ........ (17,186) 06/24/2022.
958254 AA 2 |WESTERN GAS PARTNERS LP. 11 03/09/2016. | SMRD.......couvvmrirerereereeiseeneriessinensenes | eereessssensssesseesenns | oerenees 136,445 (687)] ....... 164,566 (28,122) | ........ (28,122) 06/01/2021.
96950F AD 6 |WILLIAMS PARTNERS LP.......coocoviimriiiineiriniins 11 03/10/2016. | RAJA. ... | ereies 92,812 (127) ] ... 102,873 | oo [ e (10,061) | ........ (10,061) 03/15/2020.
98138H AC 5 |WORKDAY INC. | 01/12/2016. | US BANK.......oomvirrirceiieierierieseienieees | eveien 5,481 IR C10) N 5,575 07/15/2018.
98158Q AD 8 |WOART 2012-B A4. .| 09/16/2016. | MBS PMT.....vivireineinerieserneniseissenns | erees 244,713 (121) ] eeeee 244,713 01/15/2019.
99B002 73 3 |MUTUAL FEDERAL SAVINGS BANK. .. 109/22/2016. | MATURITY ..o | ovsersssseeessssinsens | oveenenns 111,443 0 .. 111,443 09/22/2016.
99B002 74 1 |UNITY NATIONAL BANK .1 10710/2016. | MATURITY w.cooovvrrirecrerenerserieseseessnins | eveesessensssesseesenns | oerenees 121,240 (VN IO 121,240 10/10/2016.
99B002 76 6 |ASHLANDINC..... . 102/26/2016. [ US BANK ... | i | v 42,185 757 | 38,040 | .ooovierienis | e 4,145 | ........... 4,145 06/30/2029.
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775109 AY 7 |ROGERS COMMUNICATIONS, 02/25/2016. | JP MORGAN........coooevirrirrirnrinnrierirenens | coveene .133,908 128,475 128,279 IR (G15) ) I 128,215 ...2,135 | 10/01/2023.
878742 AX 3 |TECKRESOURCES LTD ... |A102/01/2016. | BARCLAYS AMERICAN.......cocovvvvrerirncins [ e . .120,657 114,750 114,750 | .. | . . (VN I 114,750 02/01/2018.
767201 AC 0 |RIO TINTO FIN USALTD...ccovvmriiiieiirnrircirerines C | 10/26/2016. | CALL at 108.949 et | | 163,424 | ..........150,000 | .......... 171413 | e 158,079 | o [ e (2,516) [ cooevrrieirine (2,516) | ....... 155,563 07/15/2018.
893830 AS 8 | TRANSOCEAN INC. ....| C|02/01/2016. | MORGAN STANLEY ceevereenenn [ s .118,589 .150,000 .132,750 .132,750 132,750 03/15/2018.
92936M AF 4 |WPP FIN 2010 ....| €| 09/08/2016. | WELLSCORP s | s . 132,984 .125,000 .125,529 .125,503 125473 09/19/2024.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. .........iuuiisiiiiiiiiiiriisiiisiiiins ot ssss st snssnnsssnsenes | snveae 7,421,920 | ....... 7,364,512 | ...... 7,508,368 | ........... 7,407,736 | .......47,258 | ......(35,651) | o0 | oo 11607 |0 | s 7,419,341 XXX
8399997. Total - Bonds - Part4.........ccccconvnnnn. OO OO OO OO OO PP PP PO PP POPPPRTYOTRTOUOTE) IFPPOTO 9,127,739 | ...... 9,070,823 | ...... 9,258,756 | ...covvunes 8,867,927 ...9,124,873 XXX
8399998. Total - Bonds - Summary ltem from Part 5.........cccovviriiiiinnsnnninsiinns s R I 1,558,620 | ....... 1,550,000 | ....... 1,556,944 | ..o . cionnenn 1,656,205 XXX
8399999. TO1AL = BOMAS. et fEf ARkt | e 10,686,359 | ..... 10,620,823 | ..... 10,815,700 | ........... 8,867,927 | ....... 47,258 | ........ (36,042) [ .ovovverncs 0 | 11,216 | oo [V 10,681,078 XXX
Preferred Stocks - Industrial and Miscell
00170F 20 9 |AMG CAPITAL TRUST Il...vorierriirercrinerierienes .| 01/14/2016. | US BANK.......ovvvirerercerrerinrrserirenencrrnnes | cvirerern 1,950,000 | 102,861 | oo | v 74,680 | ... 109,688 | ... (35,007) [ vooovvrrerereernens | verereeereeinnns | veevenennd (35,007) [ .ooverrerreinens | e 74,680 |..oovvvriverns | 200.28,180 | .........28,180 | ......... 1,255 XXX
15189T 20 6 |CENTERPOINT ENERGY VAR......coccomirimnircrins ..| 01/06/2016. | US BANK. (VN I 41,236 XXX
493267 40 5 |KEYCORP. ..103/01/2016. | US BANK 0 83,806 XXX
64944P 30 7 |NEW YORK COMMUNITY CAP TRST......cccrsuvenne ..| 01/14/2016. | US BANK 49 | ... 85,578 XXX
949746 80 4 |WELLS FARGO & CO ..| 01/08/2016. | US BANK . 2,109 |....... 54,354 XXX
95040Q 20 3 |WELLTOWER INC ..| 01/11/2016. | US BANK. 120,452 4,760 124,135 XXX
G16962 20 4 |BUNGE LIMITED o D[ 01/14/2016. | US BANK .. 74,381 |.. . . e | . 0 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 576,728 XXX [ ......527433 | ............555,523 | ....... (28,089) .0 . 0 (28,089) | ..oovovvverenrn0 | e 527,433 |0 [0 49,205 | ..o 49,295 XXX
8999997. Total - Preferred Stocks - Part 4. 576,728 XXX ......(28,089) .0 . 0 (28,089) .......49,295 49,295 XXX
8999999, Total - Preferred Stocks...... XXX ] .....527433 | ...........555523 | ...... (28,089) .0 . 0 (28,089) | ...covvovevninnc0 | i 527,433 |0 | 49,295 49,295 XXX
Common Stocks - Industrial and Miscellaneous
00829 10 7 |AFFINITY FINANCIAL CORP........ccocveremrrrrrrirennns .| 12/30/2016. | US BANK......coorvirrirrireeiseierienineeienes | eevineeieees 254.000 XXX e | veriesinesessneesenes | eennssinenienines | e | ceveesieseeens (VN I XXX
44107P 10 4 |HOST HOTELS & RESORTS INC.......cccovvvirrinnes ..| 01/22/2016. | VARIOUS ceevererensnens | e 1,106.000 XXX | 17,391 | 16,966 | e 425 | s [ 425 | ... 17,391 XXX
854502 10 1 |STANLEY BLACK & DECKER.......cocosiinmiisriranninns .. | 01/25/2016. | VARIOUS [T [PST 363.360 XXX e 38,8671 | i 38,861 | i i | s 0. 38,861 XXX
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS...............ccceviiiiis  cvriiiiieiieiiie ettt ettt ssesnees XXX 425 0. 0 425 | (] P 56,252 XXX
Common Stocks - Mutual Funds
19766G 71 0 |COLUMBIA MULTI-AD S/C VAL A.. .. | 05/20/2016. | MERGER XXX | 104,022 | i 90,424 13,598 XXX
413838 10 3 |OAKMARK FUND CL 1 ... | .. | 12/30/2016. | EXCHANGE. v 4,487,152 . XXX | 77,016 ... 282,062 | (105,047) | .. XXX
413838 20 2 | OAKMARK INTL-I... .. [ 12/30/2016. | EXCHANGE.........cocoviiniiiiniiinsirississiisnnins | coeeens 11,580.089 | .......... 229,316 XXX | 229,621 | .. 247,351 | (17,730) XXX
9299999, Total - Common Stocks - Mutual Funds ettt ettt et ets | e4ebetsehetet et et bR bt ettt et et e bbb e ettt ettt st nn bt etsesebenesetenennes | bereneres 513,952 XXX ] ......510,659 | .............619,837 | ..... (109,179) XXX
9799997. Total - Common Stocks - Part 4.........ccooierioieninnsiinsisniinns s 563,728 XXX | ...566,911 | .............875,664 | ..... (108,754) XXX
9799998 Total - Common Stocks - Summary fem from Part 5..........ciiiiiiiins it 214,375 XXX XXX
9799999. TOtal = COMMON SHOCKS. ...t resees st bbbttt s | siseniacs 778,103 XXX 590,258 | .............675,664 | ... (108,754) . XXX
9899999. Total - Preferred and Common Stock SRR s ,354,831 XXX | 1,117,691 1,231,187 | ... (136,843) 0. . 0. . . . XXX
9999999, Total - Bonds, Preferred and Common Stocks, PO PP PP P PPOTRPRRURPPPR PP 12,041,190 XXX | . 11,933,391 | ......... 10,099,114 | ....... (89,585) | ........ (36,042) | ...ovevnne 0 [ e (125,627) | oo (U [ 11,798,769 |....ccconee. 0 ... 242,415 | ... 242,415 | ..... 157,059 XXX
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Bonds - U.S. Government
912828 2C 3 |US TREASURY N/B.....ccovvvririrvririirerinns .. | 09/20/2016 | BANK OF AMERICA..........ccovvvivinrirernninns 10/11/2016 | CITIGROUP/ELECTRONIC.......cvrvvrvirrnns | vrvrrirnnns 500,000 | ..coovnne 499,648 | ...........498,867 | ............ 499,658
912828 Q4 5 |US TREASURY N/B.... . | 04/25/2016 | BARCLAYS AMERICAN 10/07/2016 | CITIGROUP/ELECTRONIC.... , ..300,246 ...300,188
912828 Q5 2 |US TREASURY N/B . | 04/25/2016 | BARCLAYS AMERICAN. 07/11/2016 | BARCLAYS AMERICAN. 250,000 ..249,014 ...249,083
0599999. T0tal - BONAS = U.S. GOVEIMIMENL. ...ttt trtitesseissassserssstis | esissess s sees s8Rttt | cnirnens 1,050,000 ...1,048,908 1,048,929
Bonds - U.S. Special R and Special A t
3135G0 D7 5 |FNMA ..o . | 02/24/2016 [ MORGAN STANLEY........ccoovvirirmrrririrenns 07/11/2016 | MILLENNIUM.......coovvvriirinieierireenne 250,000
647310 X9 7 |NEW MEXICO SEVERANCE TAX........... .. | 06/14/2016 10/11/2016 | BOSC......oovvoirrerresrierrns 250,000 .
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES ..........iriuririisiirrisisssis st 500,000 | ............508,036
8399998. TOHAI = BOMAS. .ttt €1 E Rttt | nnneens 1,550,000 | ......... 1,556,944
Common Stocks - Mutual Funds
022865 10 9 |AMANA INCOME FUND.......c.ccovvererernnnns .| 01/04/2016 | LT CAP GAIN.......ccovrivriririrircrierrinenienes 01/04/2016 [ LT CAP GAIN........vvvmrrierirerernriirisnirens | v 100.000 | .ooovveenierrinnrins 1,303
128119 10 4 |CALAMOS GROWTH & INCOME.... 12/15/2016 | LT CAP GAIN 12/15/2016 | LT CAP GAIN......courirrrinrrrcrieeirncersenins | eoeeirneens 100.000 | .coouvereirerierirns 6,500
192476 10 9 |COHEN & STEERS REALTY . 12/08/2016 | LT CAP GAIN 12/08/2016 [ LT CAP GAIN.......cccrvvrrrnne 200.000 | ..ooovmrierirnrirens 8,091
19766G 71 0 |COLUMBIA MULTI-AD S/C VALA........... .. | 03/22/2016 | US BANK........oovvvmerierircirerissinerieniens 05/20/2016 | MERGER..........ccccovvvrrerinncs 253.307 1,426 1,426
19766H 51 0 |COLUMBIA MULTI-AD S/C VALA........... .| 12/09/2016 | LT CAP GAIN 12/09/2016 | LT CAP GAIN 100.000 | .oooveereircrienirs 6,295
38145C 31 5 | GOLDMAN SACHS RISING DIVA........... .| 12/12/2016 | LT CAP GAIN 12/12/2016 | LT CAP GAIN 100.000 | .ovovvereiererinnrins 151
413838 10 3 |OAKMARK FUND CL 1 11/30/2016 | VARIOUS, 12/30/2016 | VARIOUS . 218.687 8,376 9,706
413838 20 2 |OAKMARK INTL-I 11/29/2016 | DIVIDEND REINVESTMENT.. 12/30/2016 [ EXCHANGE...........oovvierveieiniiicisninerinnes | vvvvriinins 178.694 | .o 3,234 | e 3,539
470259 10 2 | JAMES BALANCED GOLDEN RAINBOW | .. | 12/08/2016 | LT CAP GAIN 12/08/2016 | LT CAP GAIN 100.000 | .eooovernrrrcrrireriens 1,033
47103C 50 6 |JANUS BALANCED FUND CLA. 12/19/2016 | LT CAP GAIN. .| 12/19/2016 | LT CAP GAIN 100.000 | .coovvveiciiniiis 1,606
4812C0 46 4 |JPMORGAN EQUITY INCOMEA.... 12/15/2016 | LT CAP GAIN 12/15/2016 | LT CAP GAIN......cccovvrerrrnnee 200.000 | ..oovverrirerirrrirnens 1,145
56064V 20 5 |MAIRS AND POWER GROWTH FUND... | .. | 12/28/2016 | LT CAP GAIN 12/28/2016 | LT CAP GAIN 100.000 | .ooouevreirerieninns 16,714
577130 20 6 |MATTHEWS ASIAN GROWTH & INC...... ..| 12/08/2016 | LT CAP GAIN 12/08/2016 | LT CAP GAIN 100.000 | .ovevrererririirienne 8,569
628380 85 9 |FRANKLIN MUTL GLOBAL DISCOVERY |.. | 12/27/2016 | LT CAP GAIN 12/27/2016 | LT CAP GAIN......ccoverrrrrnnee 200.000 7,833
74254T 44 3 | PRINCIPAL MIDCAP FUND-A. 12/20/2016 | LT CAP GAIN. .| 12/20/2016 | LT CAP GAIN. .100.000 909
779557 10 7 | T ROWE PRICE NEW AMERICA. . 12/14/2016 | LT CAP GAIN 12/14/2016 | LT CAP GAIN 100.000 20,658
77957Y 10 6 |T ROWE PR MID-CAP VALUE FD........... .| 12/14/2016 | LT CAP GAIN 12/14/2016 | LT CAP GAIN 100.000 | .cooueereererieriins 26,680
78464A 30 0 |SPDR S&P 600 SMALL CAP VALUE....... .. | 12/27/2016 | LT CAP GAIN 12/27/2016 | LT CAP GAIN 100.000 | .ovoovverirrrieriins 20
817418 10 6 |SEQUOIA FUND........coocomirrmrrierircernens .. | 11/28/2016 | LT CAP GAIN 11/28/2016 | LT CAP GAIN......ccoovvrrrrrnnes 200.000 | ..coovomrierireiirns 69,467
921908 60 4 |VANGUARD DIVIDEND GROWTH. 12/23/2016 [ LT CAP GAIN. .| 12/23/2016 | LT CAP GAIN . 200.000 | ..o 1,114
921921 30 0 |VANGUARD EQUITY INCOME................ .. | 12/23/2016 | LT CAP GAIN 12/23/2016 | LT CAP GAIN......couerererernerieniscerenins | eovererneens 100.000 | .coovvermerncrirrerins 1,419
921935 20 1 |VANGUARD WELLINGTON ADMIRAL.... |.. | 12/23/2016 | LT CAP GAIN ..| 12/23/2016 | LT CAP GAIN. 100.000 | .coouvereererierirens 4,421
922906 20 1 |VANGUARD PRIME MMKT-IN.........c....... .. | 06/30/2016 | VARIOUS .| 07/29/2016 | EXCHANGE.... . 10,311.140 10,311 10,311
936793 84 3 |WASATCH-LARGE CAP VALUE FD........ .. | 12/28/2016 | LT CAP GAIN 12/28/2016 | LT CAP GAIN......cvviiirinnrieninsniseessnins | eovsnerneens 100.000 | .oooiveiiinrinnins 5,465
9299999, Total - COMMON STOCKS = MULUAI FUNGS..........ovuoveiisiieiieiieiciiiiis ettt te st sse et ss s b et ss st et ensesses st ensesse s e eesesses et st ensebsee et essensebsetansessessessesanee 23,347 214,375 | .o 23347 | o0 | 0 | 0 | 0 [0 | 0 | 191,028
9799998. TOHBI = COMIMON SEOCKS. ...t veereeere et tess sttt & eee et E 8RR 23,347 214,375 | ooiienn23347 |0 | 0 0 0 [0 0 191,028
9899999. Total - Preferred and COMMON SEOCKS..............ccoiiiiiciiieiiiiiie cveteieitetet ettt eee et eeee bt eaetetesaetesesasaeteeesetes s setesesseteseseesesesssetesssetesesaseeesssnsetesenassesansetessassesaseneees 23,347 214,375 | oo 23347 | o0 | el 0 0 | e 0 | 0 0 191,028
9999999, Total - Bonds, Preferred and COMMON STOCKS............cc.ciiiiiiis coriiiiiciieicie it sesnienes | orinnins 1,580,291 | ......... 1,772,995 | ... 1,679,552 | .oovevveeenn0 | e (738) | vcienl0 | e (738) | 0 | 0| 193,443
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Annual Statement for the year 2016 of the B U C KEYE STATE M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer

43688@ 0 7 | Home and Farm InSUrance COMPANY........ocieririrrirsisaseersesissssssssrsssssssessssesssessssssssssssessssssessesssssansssssansessessssnsssssesssnssesenssssssnssnssenansnes | conerenens | 20108 1mieriens | onrrsnrsssisnsssrinnns | conssssssessassessansanes 2ciB1 [ .............................. NO | iiiriiessssisnssiisnnne | oo 6,946,395 | ..o 6,000.000 | ..ooviriniirieniinis 100.0
1199999. Total - Common StOCkS - U.S. ProPErtY @Nd CASUAIY INSUIET. ...t ieetet e seeetsss e et sessesseseseesesseeassseseeseeseesessesseseesesseeaeseeaeeaeseesessessesansessessessnsns  oefeesessessessssesessessesassessessessesessessesassaesessessessesassessessnssesessessesansansesssssesassessessnsnsessessesnsantensene | sesssaces 0 ... 6,946,395 | ..o 0 XXX XXX
Common Stocks - Other Affiliates

42817@ 10 3 | Hetuck InSUrance COMPANY.........covuivueereireriieieieiseiseieiceeinssssseeenssssssesseesessssessenssssssessesesssssssesesesssssssensessssessesessessnsensensessssessessessesssenses | eonnnrenee | NONEsiiriie | covvvinieneseinnins [vrensneinisneinnnnn 8B [ s NO | e | e 42,978 | oo 42,987 | oo 50.000 | .everierrrerereereieienes 100.0

56671# 10 6 | Marias TEChNOIOGY INC.........iuuiiruiiisiisisiesssissenssesesssessssisssnssnsssssssnsssesssnsssnssesssssnssssssssssssssssnsensssnssssssssssssssssssesnssssssssssssssssesnsesssenssnnes | eovnsnssees | NONEuoiiiins [ onrnssississninnns [ osnvssessnnsssenssn2CBT i NO [ i 738,968 | ..o [ e 50.001 | oo 100.0
1799999. Total - Common Stocks - Other Affiliates. 0 781,946 XXX XXX
1899999, TOAl = COMMON SEOCKS.........c.cviiitetieceitetitetetiecte ettt ettt ettt te bt eaetet e s etetesssaetessssesessssesesessseseessssesessssseesassesetessssesesssesessssssesasassesessssesetassssesessesesesass  4etssssesessssesessssssetesnssssessssesesssssesassssesessessesassetessssetesanseeessssesetesassesessnsesesasassesansnsesesssnsesane | tevereens 0 7,728,341 XXX XXX
1999999. Total - Preferred @nd COMMON STOCK...........cceiiieiiiieieeiiecie ettt ettt e et s st s s eess s s ssesesasssees s setesesass e s s s se et et sseees s s es et saseesesansesesesetebansseessnsesntesas  fedetssssssssssssssessssssesasansesassesetes s e se e s e es et s s s e et et e s et et ss st et s s e et es e setesanensessnsetetessnsnsansnsesnsnsnaesanes | senineens 0. 7,728,341 XXX XXX
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: §..........0.
2. Total amount of intangible assets nonadmitted $.......... 0.

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2016 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | /Accretion | Recognized B./A.C.V. Par Value Actual Cost Notin Default | Accrued | Rateof | Rate of | Paid | During Year | Interest
Exempt Money Market Mutual Funds as Identified by the SVO
31846V 20 3 |FIRST AMER GOVT OBLIG FUND.......cocooomivmerierercirneinens | ceevseinns o+ [ 12/28/2016. | US BANK ...t nsenisesisenssees [ o XXX voree | rrrrrernenerndBL088 [ oo | e [ e [ e | e | e 43,068 | ..o | e 000150 [ MON.. | oo [ e
94975H 29 6 [WELLS FARGO ADV TR PL MM INS......ccoviiiiiiniinerininnins | cernnies .. | 11/01/2016. | US BANK......ccotiviiiinnissiinisisssssisenssissesenessssnsns | e XXX erone [ [ [ [ [ [ |, 1 o [000.350 | MON..
8899999. Total - Exempt Money Market Mutual Funds as Identified by the SVO 0 ... 0 {5 I | I I PO, ST [ 43,069 | .o 0].. . XXX XXX XXX
9199999. Total - ShOM=-TEM INVESIMENTS...........coveirieiiriiriiiie et enns | sisesssaessassissssesssesssesssssisssssssssessisssssesassssssssnssssssesssssnssssnsnnse | evsenseiensenn83,009 | ciiiiiisiinniiand (U (V] [ (V] [P () ). S IO 43,069 | ..o (V)] [P 0] XXX XXX XXX | e (V] [P 0




Annual Statement for the year 2016 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY

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. 2
NONE

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2016 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *

Open Dt

MainSource Bank (A) TEOY, OHuooccee s ssssnns | eevenes | ersensd 0.250 (401,020) | XXX
MainSource Bank (E) TEOY, OHuoee st nsensnnsnns | seessenne (149) | XXX
Ameriprise Financial Service PIQUA, OH....oooiicee st | coeiaens 6,309 | XXX
MainSource Bank (F) TEOY, OHuee st nnnes | reeneene 10,275 | XXX
Fifth Third Bank of Westemn (C). PiIgUA, OH.....ooiiiiiciiciiieeee bbbt snssnias | aesseees (25,866) | XXX
Federal home Loan Bank CaMMEL IN...oe s | ceeeens 17,399 | XXX
Fifth Third Bank of Westemn (S) PIQUA, OH....oooiieeee st | creeiens 152,713 | XXX
MainSource Bank (S) TR0V, OHu st nsnnnes | reeeene 2,856 498,880 | XXX
US Bank. WaShinGton DC..........cvviiriireiesieeieee et ssesssanss | eeieins 2 | XXX
MainSource Bank. TEOY, OHu et nsnes | reeeene 4,851 | XXX
MainSource Bank TEOY, OHuooce st nanes | eniseine 228,424 | XXX
Unity National bank. TR0V, OHue st nsees | reeneene (135,792) | XXX
Unity National bank TEOY, OH.iiiiii s | crrnenias (1,624,054) | XXX
Unity National bank TEOY, OHu et nnnes | reeseene 1,313,859 | XXX
Wells Fargo, GHffiN, GA. ..o | sersii 3,848 | XXX
MainSource Bank Piqua, OH 86,567 | XXX
MainSource Bank Piqua, OH 21,665 | XXX
Covington Savings & Loan Covington, OH 60,538 | XXX
0199999. Total - Open Depositorie XXX 2,856 0 218,449 | XXX
0399999. Total Cash on Deposit. XXX 2,856 0 218,449 | XXX
0499999. Cash in Company's Office. XXX XXX XXX s 390 | XXX
0599999. Total Cash XXX 2,856 0 218,839 | XXX

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

1. January. 1,525,072 | 4. April 1,862,104 | 7. July. (519,087) | 10. October. 349,826
2. February 2,046,172 |5. May. 1,520,126 | 8. August 15,133 | 11. November. 240,765
3. March 2,014,132 [6. June (82,691) | 9. September. (584,071) | 12. December. 218,450

E26
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Annual Statement for the year 2016 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Annual Statement for the year 2016 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama, AL
2. Alaska AK
3. Arizona AZ
4. Arkansas AR
5. California CA
6. Colorado. CO
7. Connecticut, CT
8. Del DE
9. District of Columbia DC
10.  Florida FL
11, GeOrgia.....vvvveervcrienriviseneiees GA|....B.. 252,487 253,160
12.  Hawaii HI
13.  Idaho. D
14.  lllinois L
15, Indiana.. 106,866 107,284
16.  lowa 1A
17.  Kansas. KS
18.  Kentucky KY
19.  Louisiana LA
20. Maine ME
21.  Maryland MD
22.  Massachusetts. MA
23. Michigan MI
24, Minnesota MN
25.  Mississippi MS
26.  Missouri MO
27.  Montana MT
28. Nebraska NE
29.  Nevada NV
30.  New Hampshire NH
31, New Jersey NJ
32, New MeXiCO......coomuwvrvrrrrrrernennnd NM|.....B... 312,268 322,113
33.  New York NY
34, North Carolina NC
35.  North Dakota ND
36.  Ohio... " 2,117,930 2,154,061
37.  Oklahoma OK
38.  Oregon OR
39.  Pennsylvania PA
40.  Rhode Island RI
41, South Carolina SC
42, South Dakota SD
43.  Tennessee N
44.  Texas X
45, Utah uT
46.  Vermont VT
47.  Virginia VA
48.  Washington WA
49.  West Virginia Wwv
50.  Wisconsin Wi
51.  Wyoming WYy
52.  American Samoa AS
53.  Guam GU
54.  Puerto Rico PR
55.  US Virgin Islands Yl
56.  Northem Mariana Islands. MP
57.  Canada CAN
58.  Aggregate Alien and Other.........0T | XXX XXX 0 0 0 0
59. Total XXX XXX 2,117,930 2,154,061 671,621 682,557
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)......cccoeveressrresercen | XXX XXX 0 0 0 0
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