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Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:

1.1 U.S. treaSUY SECUMHIES. ......vvuerririeeecieeisieie et enienns | ensesienns 1,870,001 | .ooovevrvnes 43 | o 1,870,001 | .o [ e 1,870,001 | oooeervne 4.3
1.2 U.S. government agency obligations (excluding mortgage-backed

securities):

1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0

1.22 Issued by U.S. government sponsored agencCi€s............eevererrerneeriens | covvvirenens 356,716 | .covvean 0.8 | e 356,716 | .ovveeereiereiieieiienns | e 356,716 | .ocvveean 0.8
1.3 Non-U.S. government (including Canada, excluding mortgage-

DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0

1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccccovvevees | covvrirciennns 875178 | .o 2.0 | oo 875,178 | oo | e, 875178 | ... 2.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 1,135,097 1,135,097
1.43 Revenue and assessment obligations 1,194,064 1,194,064
1.44 Industrial development and similar obligations...............cccceevieivevieiieicns v 0 | s | s 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMAL............cc.oceieieveneeieieseereeiieies | eveereeisssseenns 8,216 | ..cccouue. 0.0 | v 8,216 | oo | e 8,216 | ..ccconve. 0.0

1.512 Issued or guaranteed by FNMA and FHLMC.............cooonminiiiniionns | vovirienne 4,193,355 | .....cc...... 96 | oo 4,193,355 | oo | s 4,193,355 | ..covvennn. 9.6

1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e (V1 I 0.0
1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooee | covvnrenns 3,219,509 | ............. T4 | . 3,219,509 | .oeovevrirerernrieins | e 3,219,509 | ..oovvrene 74

1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All ONEI ..ot sstssssssessensns | sresssssnssens 690,755 | .ovvvrenes 1.6 | o 890,755 | .ovoeverererrinrineiienns | verrerrnnennienand 690,755 | .ovvvrenes 1.6
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDIIA SECUMHES). . .vvovveerirc ettt | coesinns 13,644,381 13,644,381 | oo | e 13,644,381
2.2 Unaffiliated non-U.S. securities (including Canada ..2,407,708 2,407,708 |.... 2,407,708
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAL FUNDS..........ocvurieriirii e | eoereenens 5,319,382 | ....c...... 122 | e 5,319,382 | oo | e 5,319,382 | ........... 122
3.2 Preferred stocks:
321 AR, .. oo | sensnnsnnsinennesnnens | nenneennsd0000 | [ | (I 0.0
3.22 UNAffili@ted. ... ettt snnenes | sesesennsieeaas 303,750 | oo 0.7 | v 303,750 | oeoreeeereeeeneereernens | eeeeereeeneieenns 303,750 | covveene 0.7
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIAEEA. ...t ssseteesssssssseensenies | cnenessnnsnesesssnsnnsnenss | eennerseesnd0:0) | rririnnirsensnins | e | et [V IO 0.0
3.32 UNAffili@ted........ccoevreceeriririecesee s | s 336,277 | covvvenene 0.8 | oo 333,795 | | s 333,795 | v 0.8
3.4 Other equity securities:
341 AFfilIAtE. ..o | onennnenn 0,871,080 [ 157 | i 6,824,690 | ....cooiriririirrniinnns | e 6,824,690 | ........... 15.6
342 Unaffilidted........c.oovveririeiiiceeisiississssssssssnssnnes | eeenesnnssnssnssnssnses | nneenneennnd0200 | it e | et 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ e | e 0 [ oo 0.0

4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural

4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
5. Real estate investments:
5.1 Property occupied by COMPANY........cccocuiiieieiciirieiesisseeie s essssessesssnns | sessesssssssessessssessenies | soessessssens 0.0 [ oo | e | e (01 IO 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccoevirieiiniseeeseenns | e | e 0.0 [ | e | e (01 IO 0.0
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of debt).........ccoeeiiiieecc A 1,053,665 [ | e 1,053,665 | ......c...... 2.4
8. COMTAC I0BNS.........ceorereerieceeeei ettt ennes 0 | e | s (V1 I 0.0
T DEIVALIVES. ...t 0 | e | e (V1 IO 0.0
8. ReCeivables fOr SECUMHIES. .........ovurrururrirreirrieereineireieetneeeiisesneesesessseseessssessssessesensns | ceseesnssnessessnssnesessens | seneesnnesss0:00 | orireineinsininnininins [ e | coveeeessessesseseeseeeees (V1 I 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)...........cccooeceecveeiieies | cevevevevesneveeieieiens | eveeverennnn00 | i [eerereee XX i [ )9, RN IR XXX
10. Cash, cash equivalents and short-term investments..............ccooceveivervcnicceisieiennes 6] 280,867 [ | e, 280,867 | ............. 0.6
11, Other inVested @SSELS.........orrriniicinincernerssiecnesissnenesssseenesssnssssenenes |seseresssssnenssnnnreneses | senereersss000 |t | i | s 0] i 0.0
12. Total INVEStEd @SSELS.......c.ceeieeecececceeeeeeeee e esssesese e s s enenenenenenenenenesesenenenns | eenennnnd3,760,001 | ... 100.0 | oo 43,711,129 | 0 | 43,711,129 | ......... 100.0
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Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 1,120,026
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt 46,900

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 46,900
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) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen 11,587
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb 19,635
6. Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt 105,213

8.2 Totals, Part 3, COIUMN ...ttt 105,213
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 1,053,665
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 1,053,665

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

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

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

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

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

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

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

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAI..........ceiueieieiiieieieisetsste ettt bttt nsenas

Cost of acquired:

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

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

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL. ...ttt bbbtk s8Rt E bbbttt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,
Total gain (I0ss) on disposals, Part 3, COIUMN 19.........eriiieieetesce ettt es sttt b st s ettt bt en e sae s s snaenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoueieiiiriereicieees sttt s st ss st tes s besas s sssaesees

Deduct amortization of premium and AEPIECIAtION............ccciveveiicreee ettt ssb bbb s s et s ettt es e sas s naenans

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

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

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........ccccevirririrerrrerrereresieeeress et
Deduct total NONAAMIKEA BMOUNLS. ...ttt

Statement value at end of current period (Ling 11 MINUS LINE 12).......vverrririniriieinnrissiessssissssssssssssse s ssessssssessesssssssssessssssessessesssnens

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDETr 31 O PHIOE YT .........ocuiuricereiriieetr ettt st
Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbb bbbt

ACCTUAL O QISCOUNL........ouvetieictct ittt et bbb bbbt s bbb s bbb bttt s s bbbt es

Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.iiiiieie ettt bbbt e bbbt bans
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........coiuieiieieieesie ettt nans

Deduct amOortization Of PIEMIUM...........c.ciueieiiicieeiecteie sttt ettt bbb bbb s bbbt a bbb bbbttt

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st
Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R

Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4+5-8-T+8-9).........c.covvrrerrreiereiereeesee et ses s sssaenees
Deduct total NONAAMILEEA BMOUNES.........cveireiiiiersee et s bbb st r et nn e

Statement value at end of current period (Line 10 MINUS LINE 11).....civeiieiiriieiceecees ettt s sttt sae e

Si03

44,832,806

...................................... 7,061,543

..................................... 25,069

(5,316)

(6,900)

366,826

(773,418) (418,808)

..................................... 2,501,404

..................................... 11,445,522

..................................... 120,712

0

42,435,780

..................................... 48,872

42,386,908




Annual Statement for the year 2017 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........couvevvcrrvens | corvevenerineriinens 3,950,734 | ooooorrinne 3,874,791 | oo 3,969,914 | oo 3,932,393
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 3,950,734 | oo 3,874,791 | oo 3,969,914 | .o 3,932,393
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 875,178 | v 887,014 | oo, 906,013 | oo 850,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 1,135,097 | oo 1,138,847 | oo 1,189,473 | oo 1,060,000
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........... 6,891,130 6,850,458 .6,997,128
Industrial and Miscellaneous, SVO Identified 8. United States 14,335,131 14,560,624 ...14,368,172
Funds and Hybrid Securities (Unaffiliated) 9. Canada 895,717 906,103 ....894,817
10. Other Countries 1,511,991 .1,500,783 1,518,808
11. Totals......ccoocoe. 16,742,839 16,967,510 ...16,781,797
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......cmrerseeessrnnns | ovveeecninnieenins 29,594,978 | ..o 29,718,620 | ..oocvvriiriicienns 29,844,325
PREFERRED STOCKS 14. United States..........occvevvveeees | covrerereriierrineninnns 303,750 | oo 303,750 | covorveerrririernens 304,375
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. .. | e 303,750 | ..o 303,750 | ..o 304,375
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccocvverierrnnnnnns 303,750 | oo 303,750 | oo 304,375
COMMON STOCKS 20. United States........c.cvevrevererenes | woverveerinceineeinenes 5,655,660 | ...coovererirririrens 5,655,660 | ..oovueerreireinenns 4,644,625
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....oocrerrrreserieesriscrerennes | v 5,655,660 | ..cooverririenininn: 5,655,660 | ..ooovcrrirneiniinn: 4,644,625
Parent, Subsidiaries and Affiliates 24, TotalS.....ccverieiiereresceiiiieens | cveveieiiseisnisieians 6,871,079 | oo, 6,871,079 | oo 5,526,076
25. Total Common Stocks......... | ccoovcrnirien. 12,526,739 | oo, 12,526,739 | oo, 10,170,701
26. Total StoCKS..ouuurrmmmrsmsrssnans | covevviiiirinnens 12,830,489 | oo, 12,830,489 | oo, 10,475,076
27. Total Bonds and Stocks...... | ....ccccovuvrernen: 42,425,467 | ..o 42,549,109 | ...covovrirrinnen 40,319,401
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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
Column 7 as a
% of Line 10.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

4.7

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Totals

......................... 3.8

......................... 4.7

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
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Annual Statement for the year 2017 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

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
Column 7 as a
% of Line 10.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

959,900

6,853,347

4,782,310

1,689,455 |....

............. 12,609,790

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

..... 130,610

...12,598,801
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Annual Statement for the year 2017 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 Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Total Bonds Current Year

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

............. 25,450,938
............... 4,039,940

Total Bonds Prior Year

............. 13,395,191
1,775,140

............... 9,858,943

24,749

.1,933,743 |..

................. 186,025

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

............. 26,984,457

..3,708,883 |..

15,239,747

11,817,435 |..

1,387,787

...186,025

11.8 Line 11.7 as a % of Col. 9. ..49.4 ...38.3 X 1 I 0.6
12. Total Publicly Traded Bonds
12,1 NAIC Tttt eeas | cesessessenenn 2,222,690 |...ccooveenee 13,864,533 | ..coovveene 8,157,974 |..cvvvvenne. 1,059,527 | .ovveiinne 146,215 | ..o | e 25,450,939 | i 86.0 |.covrenen. 26,984,457
............... 1,689,455 |...............2,300,134 v 3,708,883
...130,610
12,7 TOIS. .ot sreees | sereseesseeens 2,297,200 |....ccovenne 15,609,554 |............. 10,477,684 |.....cooev.. 1,064,324 | ..o 146,215 | oovevviervrveiinienn0 0000 29,594,977 | 1000 e
12.8 Line 12.7 as a % of Col. 7..... .78 ..52.7 ...35. ..3.6
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cocoevvvvvees | covrereeereeerenee. T8 | o, 527 | o354 | 3.6
13. Total Privately Placed Bonds

Line 13.7 as 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 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.

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

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

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§.....

..... 0;

NAIC 2§.......... 0;

NAIC3S..........

0; NAIC4S...... .0;

NAIC5 $

NAICES......... 0.



Annual Statement for the year 2017 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 2 4 5 6 7 8

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. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations ..224,930 |. 747,554 | ... 1,870,001 1,311,168
1.2 Residential Mortgage-Backed Securities... 66,731 161,742 | ..
1.3 Commercial Mortgage-Backed Securities..... 7,178 883,924 |...

1.4 Other Loan-Backed and Structured SECUMtIES. ...........cccvieieirierierieies | oo s
.............. 1,793,220

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

................. 875,178 | oo 3.0 |l 1,217,325 | 039 [

LBT578 | 0

........................... 0 [oeeee XXX [ 875,178 | 3.0 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..
4.5 Totals

....746,059

.......... XXX v e 1,135,097 | 3.8 | 1,454,072
.......... XXX vvievirere [ vrrernrnererienenenn0 | 0.0 |

100,000 . ....146,059 .............. 289,038 | ..oooviiriniini: 0 ......................... 0 e XKoo 1,135,097 .................... 3:8 ........... 1,454,072 | oo 4:7 ........... 1,135,097 e 0

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlGALIONS. ......c.ocveiecvecviicieie et ssssens | eeveseessesiees 240,013 |..cooe. 1,010,764 |...ccoovvenne 300,003 [ ..ovoevereieereeieeiei | e | e ) .0, ST DO 1,550,780 | .ovocvererieiennns 5.2 |, 2,061,314
5.2 Residential Mortgage-Backed Securities..............c.ccoevrervererccirercnnnes 623,939 2,349,050 | ...ocvveen 1,231,268 00 752,966 | .o 146,215 | o XXX [ 5,103,438 | .oovveverrereina, 2 |, 5,309,589
236,914 |... . rerneen XXX . 8. ..251,698

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAtIONS.......cvviieeiiceceicee e | eressesenerenes 972,386 |....cc.o..n 6,971,827 |..cccuevenn 7,045,985
...62,023 ....142,282 ....56,034

..1,034,409

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
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Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 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
10. Total Bonds Current Year
10.1 Issuer Obligations............cocrvvverrreirunn.
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed SECUMtIES. .........o.euveirerrreirineirsiniens | evvererereeniinnens 7,178
10.4 Other Loan-Backed and Structured SECURHES............crrurrreriuneririirnns | cerreeieinirriereineens 0
10.5 SVO Identified FUNDS........crveerereeireineireiseieeeseireeeeeseeeesssseseseesennns | seeseennes XXX oo
10.6 TOAIS.......cvieieeceecectee et | eveeienaenee 2,297,200
10.7 Line 10.6: 858 % OF COl. 7...ooovoiieiieiiesisieeccieisisis e | oererssseesessssesanas 7.8
1. Total Bonds Prior Year
11.1 Issuer Obligations 990,734 | ............ 10,689,734 |.............. 8,698,376 | ....oovvrveireieieireiieiins | e | v ) 0.9 GRS DR ) .9 N PO ).0.0 RN R 20,378,844 | ....ovovere. 66.1 | .o 20,378,844
11.2 Residential Mortgage-Backed SECUMIES. ..........covviveieriinrniernenieiens [ cvrreireinninnns 928,260 |...ccvvvvnes 3,038,165 |...covrrnnn 1,512,346 783,159 | 186,025 | .......... ) 9.9 G DI ) 0.9 R PR D.0.9 N PO 6,447,955 | oovvveriie 209 [ 6,447,954
11.3 Commercial Mortgage-Backed SECUMLIES..........c...vvrvvrrvrrininrsreieinns e | oo 694,636 |.......coo.... 1,606,712 |..oorrrrnnes 804,628 | ..o | eriennns ) 0.0 G DR ) 0.0 I IO D00 G DU 2,905,976 | .oovverercreiae 94 | 2,905,977 | ..o
11.4 Other Loan-Backed and Structured Securities.............cooevverrevesveeees [covvierennnnnn, 273,963 |..cooceverrne, 817,213 | cooeeeeeerieeiinies | e sissenees | eereeiiniee e | e ) 0.0 O IR ) 0.0, SO DS D90 SN IR 1,091,176 | oo 35 | 1,091,175
11.5 SVO Identified FUNDS........orveererieircisniesiesieese e esissiessssesiseessnens | areneeenes D0, SO .0 S P .0 S I 0.0 S PR D0, S [UURRO IO XXX oo e, DS O [ 0 .
11,8 TOAIS. ...ttt | eveeisnseneis 2,192,957 |............ 15,239,748 | ............ 11,817,434 | ..o 1,387,787 | .o 186,025 | oo (1N PR )., S IR ) 0.0 N S 30,823,951 | oo 100.0 |.coeorenee. 30,823,950 | ..o 0
11.7 Line 116858 % Of COL 9...uvveiieieeice e veiniens | eversissienesinieneas YA 494 | 383 | oo, 45 | e, 0.6 [ oo 0.0 | .0, S P .S S 100.0 |..oooneenas D00, S 100.0
12. Total Publicly Traded Bonds
12.1 Issuer Obligations 10,351,381 |..ccoovvuna 8,532,543 | ..o | e | e XXX oo | e 20,421,253 | ..o, 69.0 |.covunne 20,378,844 | ..o 66.1 |..coevnee 20,421,253
12.2 Residential Mortgage-Backed Securities... . 1,341,347 |. 761,007 |... ..146,215 5,654,336 6,447,954 5,654,336 |.
12.3 Commercial Mortgage-Backed SECUMtIES............covvrrrernirenesireneniinns | covverseinneieeen 178 1,543,212 | 603,794 |....cccvevernen. 303,320 | .o 2,457,504 2,905,977 2,457,504
12.4 Other Loan-Backed and Structured SECUMIES. ...........cccvevvevevevveeeieeieceies |eeeeesessssseens | erererererens 1,081,885 [ oo | ceveeeeeeeeeeeeiines | ceveies e 1,061,885 1,091,175 1,061,885
12.5 SVO Identified Funds XXX. XXX. XXX... XXX. [ I 0 e (O oo 0 X 0 I OOOR 0].
128 TOAIS...... ettt nes | eesessesienens 2,297,200 |............15,609,552 | ............ 10,477,684 |.............. 1,064,327 |..ovvvrieenn 146,215 | oo (V] IR 29,594,978 | .......ccceee..e...100.0 | .o 30,823,950 | ..cccoveveeenna100.0 oo 29,594,978
12.7 Ling 12.6 @5 @ % Of COL. 7...ovveerieireceeereeieeissieess st sssssseesnns | vvsssseessssessnnenees 7.8 354 | K I O 0.5 | oo 0.0 | oo 100.0 [.ooveeee e XXX [ XXX oo [ ereriee e XXX | e 100.0
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10.........ccceeerereiisreeriiins | covereriiiiciinisnnas 78 | i D27 | 354 |38 |05 | 0.0 | i 100.0 |t XXX | D, 0, ST ST 0.0 SO [ 100.0
13. Total Privately Placed Bonds
13,1 ISSUET ODBlIGAtIONS........cvviicieieiiieie e ssseisnes | cereesesssesssssesessssesnns | cresessssssessssssssssesesens | cnsesssesssnssesessssessnnns | esssssesessssesessnsesessnses | senseessssssesenseesessnnns | seresens XKurernnneenes | wvererennenssnnnnerernnnns0 | vvveieisnrersinnenend0000 | e [0 0.0 [ 9,90, COT IR 0
13.2 Residential Mortgage-Backed SECUMEIES.........ccoiueuriirniinrieeiiiies e | s | cinenseessnnssssssennnns | eosnnssssssessssssssnnses | svsssessnssesnsesessssnnes | serenrns XXKurennnnens | wvveenenesnnnnrerernns0 | vvveveeniereinnennn 0000 | v [0 0.0 [ 9,9, GO IR 0
13.3 Commercial Mortgage-Backed SECUMLIES. ...........cerriiriieeiiieieieiiiens | rernireneinsissiesinsens | ernneesnssnssssssssesiess | evesssesessssssessessnnns | seiessssssssssessesssssenses | sesessessssessesssssssensenns | soenreense XX Kunrrerrernnns | vervesnsnsesennienieensd [ ovecneinsieieinnnnnnn0.0 0| v [0 0.0 { v D90 O T 0
13.4 Other Loan-Backed and Structured SECUMHES............crurrreiiirieieiienis [ rrrireieinsissieeinseis [ ernneeeinsnseesssnsenens | eveensesensssnsensessnnns | seiessesssssssessesssnsenses | sersessesssensessnsseseens | soenreens XX Kunrrerrernnns | ervesnsnsensnnienneens [ o000 | v (0 0.0 { e ) 0,0 GO IO 0
13.5 SVO Identified FUNAS........cccoverrieieierrniernesienenneenesnsnensnnns | eeerneens XK eerrernerenn | ervnnnee XK esverisnene | eererneee XK | ereeeee XK s [vrnne e XK e [ervsisninsssnisnssnins | eneinsisnisnsinnieeened | ioivininninninnnnn0.0 | i, (O 0.0 [civnns D S [P 0
13,6 TOAIS. ... ssnsessesenns | eveseesenssssneessesenensQ [ eeeensiieenisnieeeren [0 |0 | 0 | 0 0 0.0 | [0 0.0 .o XXX oevveeies | evvereeeeeeeeneae 0
13.7 Ling 13.6 @5 @ % Of COl. 7...ovvonerieieeeeseeisciseiseiss st sstsessessnns | vvssesesssssessnnenees 0.0 | o 0.0 [ oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | D00 S P ) 0.0 I U D00 S PO XXX ovvvvees [ v, 0.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......cccovrrrenrnmnriniinne | covenmerseisiennnenns 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 [ oo 0.0 | oo, 0.0 ... .0, S P ). 0 S R .0, S P 0.0 S 0.0
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Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVeStMENtS @CUINEA. ...........ovvrrieiicieieice ettt snses | saetsssssesessesesssnsesessesesessnsesesnsesas 5,252,769 | ..ot 299,499 | ..o | ettt et aes 4,953,270 | o
3. ACCIUAI OF BISCOUNL. ...t bbbttt | Sebtb bbb s s bbbttt 203 | e 203 | e | ettt | st e et
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS.........c.cuiuiriieiireieitieieisieie ettt bttt se st s s b s ss et et sssesesas | oesetessesssssassesessses et s sse b e b e s et s ns et nsesees (803) | ceveveeiereeeiereiei s (B03) | cvuvrerrieereeeiireisiseieiee ettt senses | etetseset s bt es ettt s et s ettt esesennte | Sbebsetet et e sttt ettt bttt ettt enan
6. Deduct consideration reCeived 0N dISPOSAIS...........c.cvriueiriiueiiiiiierieieisiee et sssssaesnns | ssessssssessssesessssnsesessesesessnsesesnsesas 5,295,328 | ..o 208,989 | ...ttt eieiens | ceeeene e ne e 4,996,339 | e
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0




Annual Statement for the year 2017 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

Si11, SI12, SI13, Sl14



Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI..........ururieeererireeireiseieeesirstseeesss s ssesssssesssssssssssse s st essssssessens | stssssssssosssssessessassssssessassasssessessesssssessesssssnssnses 0 | ettt snaetes | Steseseaes s s et st ea et st et s Rt st be s Re st e se b sses et esassete | HesetsieaetesseAesesae At s e s e At e A b e ARttt b st s s ae s naen
2. Cost of cash equivalents acquired
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEA ON QISPOSAIS.........c..cciuiuiuieieeiciieteee ettt sttt s bt ensesaes | ebsssessesssssstes e s s b s s b b s s s bt et ss st n s B73,703 [ oottt es et tesenassnnns | evesieseset ettt s st s et s s nansenaetenan 673,703 | oottt
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceueiiirrieieiiisisieesieeissiesieieess | cetessssie st s bbb nes 334,416 | oo 0 | e 334416 | oo 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE T1)......ciiiiiiiietiiiceiiietsitctessssete st esssssaebs s esessssesessssesens | eresessssssessssesessssssessssssessssesessssnsessnsesesssnnes 334,416 | v 0 | oo 334,416 | oo 0
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Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 1
NED December 31 of Current Year

103

Showing all Real Estate OW
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 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's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred 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 on Encumbrances Incurred

Properties Held for Sale
LANG.. e | e 01/01/1992. | 01/30/2006. | ..........c.... 234742 | - e | e 226,694 226,694 .0
BUIIJING. 11ttt | enessenas 01/01/1994. | 01/30/2006. | ............. 3,331,100 | - oo | e 826,971 2,023,306 ..(105,213) | ....
0599999. Total - Properties Held for Sale 3,565,842 0 | i 1,053,665 | ...ccooveue 2,250,000 ..(105,213) | ...
0699999. Totals 3,565,842 (V) [ 1,053,665 | .....cocoene. 2,250,000 | cooverererrn 105,213 | o0 0 | s (105,213)
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Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
12 Water Source Heat PUMPS........cocviiniiiiscess e PiQUa. ... |OH ...... |01/31/2017. Applied Mechanical Systems, Inc..... 46,900 | .o | s 46,900
0199999, TOtal = ACGUITEA DY PUICRESE. ...ttt ettt es e 88k eEE s o8 8 eEE 48 £E 8L E 1L E R E 8L EE L8 L E £ E L1 E £ E 4L L E L E £ £E b 4L E S E £ E b EeE e b e £ eLEeEE oL E bR bbb 46,900 | o0 | 46,900 0
0399999, TOMAIS.........couivuiiiiiiiiitiii sk Shines e R LhL e 46,900 | .ooovvvvvrviciiniieiennn0 | 46,900 0




Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on "Sales under Contract"

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 11 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain | Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.CV. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B.JA.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
Land Piqua | OH.. | 11/22/2007. | City of Piqua 8,048 8,048 0 8,048 11,587 .11,587
0199999. Total - Property Disposed 8,048 0 8,048 0 0 0 0 0 8,048 i i
0399999. Totals. 8,048 0 8,048 0 0 0 0 0 8,048 | ...........19,635 | coovvvvvcrrienn0 | e 11,587 | i 11,587 | ) (V] [ 0
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Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY

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

E04, EOS5, E06, E07, E08, E09
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Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828 2A 7 |US TREASURY N/B..... SD.. ..296,836 |.....93.038 | ..............279,114 | ... 300,000 297,228 298 [ v | e [ e 1.500 |...... 1.610 [FA...... 09/02/2016. | 08/15/2026.
912828 2N 9 |US TREASURY N/B.....coviiririireiiniieiiesiesisseesseisssse s sssesssesnss. | soeees . 403,125 |.....98.831 | .................395,324 | .o 400,000 402,978 (147) | cevereeeeiseinens e [ e 2125 |...... 2.000 |JJ....... 08/23/2017. | 07/31/2024.
912828  H5 2 |US TREASURY N/B......coovirviiriirniineirernsisinsisnsssssiessssssssessssssssssssssssnssesss | veenns | oo | evervenins [evvvnnnene] | e 250,410 |.....98.683 | .................246,708 | ....... 250,000 250,224 (GL0LC) SN ISR PPN 1.250 |...... 1.200 | JJ....... 03/18/2016. | 01/31/2020.
912828 N8 9 |US TREASURY N/B......cooiririereeiiimerieriessseesssssssssessessssessssisssssssssessssenss. | seeees ..250,303 |.....98.101 | .................245253 | ...... 250,000 250,195 (7 [N ISR IO 1.375 |...... 1.340 |UJ....... 03/18/2016. | 01/31/2021.
912828 T8 3 |US TREASURY N/B.....oiviiiiriireiineineiiesiesiseesseississ s ssesssesnss. | seeees . 224,833 [....99.179 | ..o 223,153 | ..o 225,000 224,930 B4 | oo [ e [ 0.750 |...... 0.780 |AO...... 11/04/2016. | 10/31/2018.
912828 U2 4 |US TREASURY N/B......coooieieiiriniriesierisneesssissssesiessssessssssessessssssnessenes. | wonnees | o0 | overevenins | cveverneens L1 [N 197,164 |....96.785 | ................193,570 | ....... 200,000 197,311 4T | e [ [ 2.000 |...... 2.160 |MN...... 06/19/2017. | 11/15/2026.
912828 UF 5 |US TREASURY N/B.....ooviiiirriminisinsssnsissesessssnssssnsssnssssssesssssssssssssssssssesssenes | aennees |0 | ossnssenens | osnenneees 1 I 242,989 |....98.514 | ................246,285 | ....... 250,000 | ... 247,135 1,398 | i | e | ooenes 1125 |...... 1.710 |JD....... 12/23/2014. | 12/31/2019.
0199999. U.S. Government - ISSUEr OblIGations. ..........cuuriirriresisimrsiiieriasesesssessesssesssssssssssssnsssens 1,865,660 | XXX | ...1,829407 | e 1,875,000 | ..cccouveee 1,870,001 | oo 0 1,612 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36290S CK 5 |GNMA#615774, ...102.828 8,223 | ....... 8,216 23 | o | s [ e 4.000 10/29/2003. | 09/15/2018.
38378T X8 8 |GNMA2013-109 M 4].. . ...102.139 88,988 (947) | vevereererineinens [ v [ e 3.500 08/27/2013. | 06/16/2041.
38378U  ZP 5 | GNMA 2013-144 VX iiouiiiiiniiisiiisniissssenssssisssnsssnssssssnsssesssesssnssssssssnssnsssessnns | conene |0 | eossnsnenes 4 1 L0179 | 182,944 | 180,812 185,313 (L)) TR TR PR 3.000 12/23/2014. | 01/20/2043.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHIES. ... ssnsnssseenees XXX ] 280,499 | . 276,269 282,517 | oo 0 (1,689) 0 0 XXX XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
38376G  6E 5 |GNMA2011-152 A.....ocvvvrernene T e 1,207 e 99.876 | .oooovvvvereenenn 1,168 | el TATT [ 7,178 (<) ) [TTON IR IO 1.622 08/29/2013. | 07/16/2033.
38376G  6H 8 |GNMA2011-152C 1 ...101.026 350,717 (189) 3.292 07/03/2013. | 05/16/2041.
38376G  ZU 7 |GNMA2011-9C 1 ..101.181 176,978 (B157) [ oo | e | s 3.515 06/23/2015. | 09/16/2041.
383788 6L 8 [GNMA2013-12B 1] 308,375 | ... 94.022 | .ooorerrrnnn 282,069 | oo 300,000 303,294 (A97) | cevereereriseinens [ e [ e 211 01/17/2013. | 11/16/2052.
383788 QF 9 [GNMA2012-27 C 1] viinn.300,855 | ... 99.079 300,000 300,501 (60) ......3.090 02/13/2012. | 03/16/2044.
383788  RE 1 [GNMA 2012-35 C...oocorererricrienieeieeeseesssssesiesiesssesssssssensesssessssesssssns | eveons 1 ..306,094 |..... 99.872 | .o 299,618 | ... 300,000 303,320 (U2:)) [T ORI DR 3.250 . . . ..9,750 | 02/28/2012. | 11/16/2052.
383788 RX 9 |GNMA2012-44 B.......ccooouiiiiiiiiiisisiccisic s sssssssssisenes | s 1 364,656 |..... 99.770 ....350,000 | ... 356,229 (1,894) [ ooovveeeniienins [ | oo 2.954 |.... 2.380 |MON... ....862 .10,339 | 02/21/2013. | 08/16/2043.
0399999. U.S. Government - Commercial Mortgage-Backed Securities ...1,817,950 XXX 1,781,125 | ............. 1,798,217 | oo 0 (6,552) 0 0 XXX XXX XXX | ... 4,456 | .. 53,576 XXX XXX
0599999. Total - U.S. GOVEINMENL. ... senssssesssnsssieeneenes 3,969,913 XXX | e 3,874,792 | 3,932,394 | ..o 3,950,735 | .o 0 (6,629) 0 0 XXX XXX XXX | s 15415 | v 79,946 XXX XXX
U.S. States, Territories & P io|
373384 H6 6 |GEORGIAST......cccoeevneuee ..106.593 | ...............266,483 | ....... 250,000 258,563 (1,938) | oo | e | e 4.000 |...... 3100 [FA..ooo| oo 4,167 | oo 10,000 | 06/27/2013. | 02/01/2022.
574192 5B 2 |MARYLAND ST . 106.045 | .oooiieeenn53,023 | 50,000 53,194 (9B5) | evereereeieerrens [ erveereniseenerienns [ e 4.200 |...... 2.100 |MS...... 09/03/2015. | 03/01/2021.
574192 5B 2 |MARYLAND ST ..106.045 | .....cceeer..212,090 | ... 200,000 213,421 (4,068) [ ..ooeonreeireris | e | e 4.200 |...... 2.000 |MS...... . 09/03/2015. | 03/01/2021.
917542 QW 5 |UTAHST. . ..101.548 | ................355,418 | ....... 350,000 | ... 350,000 | .o [ | | e | e 3.189 |...... 3.180 |UJ....... e 5,681 | L 09/24/2010. | 07/01/2019.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.cccooevenneas 906,013 XXX | e 887,014 | 850,000 | ................ 875,178 | .o 0 (6,969) 0 0 XXX XXX XXX | . 13,248 | .......... 31,662 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)...........overerniriererinisnieerssesssssessessneenes 906,013 XXX | .887,014 | oo 850,000 | ................ 875178 | oo 0 (6,969) 0 0 XXX XXX XXX | o 13,248 | .......... 31,662 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
234667 JC 8 | DALLAS CNTY TX HOSP DIST.. SD.. | | | e 1FE| oo 100,000 |...101.375 | cooovvircrinnee 101,375 | oo 100,000 100,000 | cvovuevreereerierieees [ e [ e | e | e 4.348 |...... 4.340 |FA....... 08/27/2009. | 08/15/2018.
235218 JB 8 | DALLAS TXu.ooiiiirierimreiceieisseriesinessenssssisessesssssssenssssessssssssssensenssssnnees | ODue | [ vevevererers | vevens 1FE ..274,568 |...106.111 238,750 | ....... 225,000 246,858 (5,693) [ .ovvvrnrieerierins | vevrrrineriierineeis | s 5.078 |...... 2.280 |FA....... 11/19/2012. | 02/15/2022.
463813  VQ 5 [IRVING TXINDPT SCH DIST......cooivieireriiineeienisisseessssssssssesssesssseessssssnss | nevenee | oo | eevenernens | ovens 1FE| .. ...80,729 |...101.916 LT6,437 | s 75,000 76,818 (833) | cevvrnereriaernens [ e [ e 3.000 |...... 1.830 [FA...... 01/24/2013. | 02/15/2020.
463813 VQ 5 [IRVING TXINDPT SCH DIST......cviriiieriiieiieeinnisisnsssiessssesesesssssssssssenes SD.. [ oo | e 1FE]| oo 53,820 |..101.916 | ..ccvvirirrinns 50,958 | ..o 50,000 51,212 (555) [ 1everrererrnmrrerens | cevrereersnineeeninee [ s 3.000 |...... 1.830 |FA....... 01/24/2013. | 02/15/2020.
495026 SE 7 |KING CNTY WA SCH DIST.....cmtvimrimerieriineerenseisseesessssssensesssssesssssssssnensns | vevenee | oo | eevesernens | wonens 1FE 101,441 |...115.287 297,994 | 85,000 96,171 (2,131) [ e | e | s 5.000 |...... 2.160 |JD....... 06/04/2015. | 12/01/2022.
76541V KG 1 |RICHMOND VA........oiiiiiiiiiiniinreissseieseiisessssesessesessssssssssssssssssessissssins | seveee | o [ eovrsneins | e 1FE| .. ..275,000 |...100.900 277475 | ....... 275,000 275,000 | ..o v | e | e | v 2.599 |..... 2.590 |JJ....... 06/14/2012. | 07/15/2021.
791434 WJ 8 | ST LOUIS CNTY MO ROCKWOOD SCH DIST.....cooovvirernimiimisserinmsnsersnessnnes | eevneee | [ everernnens | vovees TFE| oo 303,915 |..118.343 | .o, 295,858 | ....... 250,000 289,038 (X213 IR [VRRN JP 5.000 |...... 2.230 |FA...... 06/04/2015. | 02/01/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............cccoeooieniiiiisnnisceieieees 1,189,473 XXX ..1,138,847 1,060,000 (15,138) 0 0 XXX XXX XXX 43,421 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . 1,189,473 XXX 1,138,847 [ oo 1,060,000 (15,138) 0 0 XXX XXX XXX 43,421 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
235416 7F 5 | DALLAS TX WTRWKS & SWR SYS... ..50,000 |..101.160 | ............50,580 | . 50,000 [...279% ] ...2.79 1,398 | 03/11/2015.] 10/01/2023.
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Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
25477G  CU 7 | DISTRICT COLUMBIA INCOME TAX.......couriiemrrierreiiereiescesiecesisseeiesenies SD.. | | | e 1FE| e 125,000 |...104.411 | ..c..cccc....... 130,514 | i 125,000 125,000 | ovveomivirreiieniis [ e | e | e | e 4513 |...... 4510 |JD....... 12/09/2009. | 12/01/2019.
3133XV. RK 9 |FHLB ..104.050 | .....cccc...... 104,050 | oo 100,000 104,577 (2,289) [ ..o | e | e 4125 |...... 1.720 |JD....... 02/06/2012. | 12/13/2019.
3135G0  H5 5 [ FNMA..coooirecesesesesesesesiesesiesesiesesiessssesessesssssssssessssensssennns | ovenee | or | cenevveeens [ eenvevneen T | e 253,465 | 99.498 | ...ccooee..... 248,745 | ... 250,000 252,139 (IS SOOI UTUTORORTON PPN 1.875 |..... 1.580 |JD....... 01/22/2016. | 12/28/2020.
454624  S3 2 |INDIANA BD BK 100179 | 5,009 | e 5,000 | ....... 5,000 [ .o e [ | [ 4202 |...... 4.200 |FA....... 07/26/2010. | 02/01/2018.
454624 S3 2 |INDIANABD BK. 100179 | .. 235,421 | 235,000 235,013 (1) SOOI SOOI PR 4202 |...... 4130 (FA...... 07/26/2010. | 02/01/2018.
64990E  J9 9 |NEW YORK DORM AUTH 100719 | e 251,798 | . 250,000 250,003 [ ..ovveiierirneirnnis e | e | e | e 3.070 |...... 3.060 [FA...... 06/12/2015. | 02/15/2023.
68607V XS 9 |OREGON DEPT ADMIN SVCS.........ccooviiriimiiiniiiineiissesssssiessssessssesneiens ..105.206 | .................315,618 | ....... 300,000 314,195 (A116) | oo | e | e 4345 |...... 2.810 [AO...... 03/05/2012. | 04/01/2021.
927793  SZ 3 | VIRGINIA COMWLTH TRANSN BRD ..107.890 | ..o 215,780 | ..o 200,000 | ... 214,854 (3,165) | .ooovvevecieieriis | | oo 4450 |...... 2.640 |MN...... 05/21/2013. | 05/15/2022.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations . 1,602,366 XXX | ... ..1,557,515 1,515,000 | ..cooovnneee 1,550,781 | o0 | o, (10,416) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligati of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M5  GU 8 | FHLMC GO3511 ... | o 12165 | 1109 | 989 | 992 [ oo | e | e [ | 6.000 07/28/2008. | 10/01/2037.
3128M7 YV 2 [FHLMC GOBB24............oooveciieiicsissssiiesessesssssssssssssssssinens | s LA11.273 . ..63,764 66,588 (G121 OO RPN PO 5.500 11/15/2011. | 01/01/2040.
3128MD W7 4 | FHLMC G14970.......c.cooiieiiieiirieieeceieseieseisessieseesesessesessessssesesseneseens | cevinas . 103.740 | oo 174493 | 168,202 173,438 (1,524) | .o | e | e 3.500 12/17/2013. | 12/01/2028.
3128MJ V2 3 |FHLMC G08632.. C.... ..297,325 |...102.848 291,665 | ....... 283,588 296,458 (2,438) | oo e | s 3.500 02/18/2016. | 03/01/2045.
3128MJ  WB 2 |FHLMC G08641......... C..... . ..285,685 |...102.848 | .... 279,873 | ....... 272,122 285,016 (2,388) [ ..ouerneererrerins | cerrrrineiiserineins | s 3.500 06/21/2016. | 05/01/2045.
3128MJ X3 9 |FHLMC G08697......... Cuve | [ || 419,241 |..100.138 | ...oovvverrns 409,083 | ...oooovvernns 408,517 418,212 (1,428) | oo | v | e 3.000 04/05/2016. | 03/01/2046.
3128MJ XK 1 |FHLMC G08681.. C.... ...102.845 383,073 ...372,474 386,777 (2,769) [ ..o | v | s 3.500 03/23/2016. | 12/01/2045.
B128MJ YU 3 | FHLMC GOBT 2. | e 4. . . ...104.580 | .... 144,759 ...138,418 143,664 (1,365) | .oooeveoerireniinn | oo | e 4.000 12/15/2016. | 06/01/2046.
3128MJ Z6 0 [FHLMC GOBTB4...........coooveecieiciiccinnisnississssisssssnsissssssssssssnsssns | evvies | oo | cveneienns 4l L [ 237,000 |...106.283 | ........cccccoo.. 233,250 | oovvvnenns 219,460 235,823 (3,322) | oo e | e 4.500 05/17/2017. | 05/01/2047.
3128PS L9 6 |FHLMC J13052 ...69,701 |...103.842 ...70,431 67,825 68,538 [Z2312) ) USRS ST DR 3.500 11/22/2010. | 09/01/2025.
3128PX  T7 1 |FHLMC J17774 ..101.878 141,728 ...139,115 141,659 (826) | vvveeveevriiens [ [ 3.000 02/16/2012. | 01/01/2027.
3128Q0 KX 4 |FHLMC J19310 ..101.878 131,487 | oo 129,063 131,928 (88B) [ cvvvveeveveererrees [ e | e 3.000 06/21/2012. | 06/01/2027.
31292L W6 8 | FHLMC C04269 ...100.530 .256,275 | . 254,923 264,127 (1,296) ....3.000 10/16/2012. | 10/01/2042.
313206 79 8 |FHLMC Q15767......... ...100.525 194,004 | ..ooovvvriiinns 192,990 197,482 [(1<) ] USRS SOOI PO 3.000 05/10/2013. | 02/01/2043.
31336W CP 2 |FHLMC G11879......... ...102.840 L1496 1,491 4 5.000 03/08/2006. | 10/01/2020.
3136A1T X8 3 [FNMA 20T1-115 KE......iiiciiiricieencsiresreesesneneiseissssenssissenensennsens | evenen | oo [ eevenennd | v [ 181,652 o 99.958 179,266 .. 179,341 180,165 (275) o.r..2.500 10/28/2011. | 10/25/2039.
3136AG DN 9 [FNMA 2013-97 EK......ccovvviiiiriineeseesesseesesissssssssesesisssissssesnens | coneies ..102.311 209,385 | ....... 204,655 207,854 (947) [ oo [ e | e 3.000 10/07/2013. | 11/25/2028.
1371K 2R 1 [FNMAH254B84........ooeceeeeee s | e ...101.801 365 (2) 5.000 01/08/2003. | 03/01/2018.
31371L  AB 5 | FNMA #25480 ...101.549 229 1 4,500 11/28/2005. | 07/01/2018.
B1371L AP 4 [FNMAH254814 ... | s 2102.916 | o 1,242 (2] SRR ISV IOV 4.000 06/01/2003. | 07/01/2018.
3M371IL BH 1 [FNMAH254840........ccocievicieiicsiesessee e enssssssssssens | sevnes ..102.916 2,137 (1<) 1 [STSTORSNIO IPRRIRORRTON DR 4.000 07/01/2003. | 08/01/2018.
31371L  EZ 8 |FNMA #25495 ...101.549 13,426 <....4.500 10/03/2003. | 11/01/2018.
137AM UK 1 | FNMAH256286...........ooieiiiciiecissiciec s nssssiassienss | coieees ..105.434 787 A | | | 6.000 06/14/2006. | 06/01/2036.
3137AT 6B 3 [FHLMC 4098 HA..........covviriiriircssceisnessnsisssssssnssssnsssnsssnsssnsnnnnns. [ eoinns | oo | eovenneendh | v | ii.236,551 | ... 97.917 228,764 | ... 233,631 235,027 (B76) | evereverrrirerrens [ erreererinrirserirenns [ e 2.000 08/23/2012. | 05/15/2041.
3137BC QV 3 |FHLMC 4382 BC 4. ..101.678 | ... 254,195 | ....... 250,000 255,967 (2,305) [ cooocererinerrenins | e | s 3.000 02/05/2015. | 07/15/2040.
3138AX  XQ 9 |FNMAHAJB08E..........coourererrierirerieisireiersssseesenssisssesssessssssssessssssssessssssnses | veveens | oo | eerevenenns 4 [ 124,292 |..102.137 | cocovvrirene 119,922 | o 117,412 121,161 (1,070) [ oo v s 3.000 05/01/2013. | 12/01/2026.
3138EJ AV 0 |FNMA#AL1819 ...103.561 166,569 ....160,841 169,853 (1,443) | oo | e | e 3.500 04/26/2013. | 05/01/2042.
3138EK 6P 5 | FNMA#AL3577 ..103.210 167,881 ....162,660 171,469 (1,597) [ oo | e | e 3.500 04/30/2013. | 04/01/2043.
31395V NZ 8 |FHLMC 2985 LA........coooioeicecneincscisssnssessssssssssssssssssnssins | coneies ..105.290 | i 22,310 | oo 21,189 21,373 [CCIL) [OOSR OO 4.500 07/29/2009. | 06/15/2035.
31398K A5 9 [FHLMC 3589 PA........coiiiiiiiieiieceiieceiiesesiesesisssisess s | cereees 2102.627 | o 9,868 | ..o 9,615 | ....... 9,692 [CY4 T TN [N IO 4.500 02/23/2010. | 09/15/2039.
31400E  F6 2 [FNMA#B85189...........coooreicciiceiccisessnsssssssssssssssssssssns | ceneies 4. . ...101.801 584 574 | oo 574 ()] SO IO PO 5.000 01/08/2003. | 02/01/2018.
31402R ST 7 | FNMAH735930........ccomieiireeiieeiicesieseeissesissesssesssssessesssssssssssenssssessssnnnens | covnns | oo | veneeenns 4 I 9 |...100.427 9 9 | s 9 [ s | s [ e [ e | 5.500 02/16/2006. | 12/01/2018.
31407B  JS 9 |FNMAHB25B73........ccveeriiceiieeeieesiesss s siesssssssissssssssssssssssssssnns | ceneeen | oo | covieennes 4 1] i 1,646 |...101.782 | .oooovvrvicenne 1,692 | oo 1,663 | ... 1,661 3 | e e | 5.500 11/28/2005. | 07/01/2020.
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31408F 6D 6 |FNMA#BE05B8............ooouvierieirceiiceiieeeieesieeei s | cerenes ...109.899 993 2903 | 900 /28 [OTTTTURPON IOV IO 5.500 |...... 5.590 |MON... 11/10/2006. | 01/01/2036.
3140FE 6B 5 |FNMA#HBDTI65.........ooiiviceiceceseseseissssesessss s | covenas ...104.647 243,636 | ....... 232,816 245,181 (1,708) | oo | e | e 4.000 |...... 2.970 [MON... 05/17/2017. | 04/01/2047.
31414F GG 0 | FNMAHIBAB9...........ooereiicieiceiiecesiesesiseseeessiesseessiessi s | cereees 2106.951 | 2,950 | 2,758 | ....... 2,779 (9) ] ovvvereeriremriees | e [ 6.000 |...... 5.640 |MON... 09/01/2008. | 08/01/2023.
3MMMTA QE 2 [FNMAHABADS2.........c.ovierceiesinsiseisnsiensssiessessssisssssssssssssensssssssensssssnes | eonenee | oo [ooenvneered | o1 v 183,587 |...105.555 | .................183,874 | covviinnce. 174,197 180,034 (950) | evvveeverrieriiens [ e [ 4.000 |...... 3.340 |MON... 12/13/2011. | 12/01/2041.
314170 CZ 4 [FNMAHABB3BT ... | cevenas 191,650 |...100.540 | ............... 182,613 | oo 181,631 188,782 (GINT:) T TN VORI DO 3.000 |...... 2.410 |MON... 10/04/2012. | 10/01/2042.
31418C  RD 8 | FNMA #MA3183 | s ..290,846 |..104.678 | ................290,084 | ..... 277,120 |. 290,779 (141 SSSTTORTTOOTONN [OVSTOROTOPROTORVOTOR OOTOR 4.000 |...... 3.090 |MON... 12/07/2017. | 11/01/2047.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... [FRTR P 5,156,525 XXX | 5,056,502 | ..o 4,931,950 | ..occcceeen. 5,103,435 | ..o | s (31,599) 0 0 XXX XXX XXX | e 13,839 | ........ 146,994 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137BK  WB 2 [FHMS KPO2 A2......oiiiiiiiniiinieicistiniesenisssn s sisnssnsssessnssnsenssssnenns | soennes | oo | oneened 4,5[ ........... 1 238,237 |..100.234 | ....cccvvinnnn 236,441 | ....... 235,887 236,914 [ S (PO prven 2.355 |...... 2.060 [MON... [ ccovrrrrnnes 463 | o 5,555 | 08/19/2015. | 04/25/2021.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 238,237 XXX | 236,441 | ....... 235,887 236,914 | .o (644) 0 0 XXX XXX )33 S I 463 | ..o 5,555 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............o.ovieeiruereieiiieiiieissiesesssesessesssenessesssessesneas 6,997,128 XXX ] s 6,850,458 | .............. 6,682,837 | ............. 6,891,130 | .0 | e (42,659) 0 0 XXX XXX XXX | e 26,864 | ........ 208,096 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R €S 9 [ATET INC. ... | cevinas 2] . 2FE 100,587 |...102.412 | oo 102,412 | 100,000 100,505 (€72 1 TR EOVTOTTROROOR DO 3.600 01/31/2017. | 02/17/2023.
002824 BB 5 |ABBOTT LABS.......oiiiiiiiieiieiniciseieiesssisesssssisessss s ssessssssssenses | sevnes 2] ... 2FE 254,143 | ..... 98.298 | ................245,745 | ....... 250,000 253,103 (399) 2.950 04/22/2015. | 03/15/2025.
020002  AZ 4 |ALLSTATE CORP.......cooiiiiririeieseeiesesiesesiesssissssisesssissssssssesssssssssssssensins | venee | oo | conevvennes | covens 1FE| e 114,773 |..101.349 | ......ccc........ 116,551 | i 115,000 114,868 7 RTINS FURTRRRRIR IO 3.150 06/04/2013. | 06/15/2023.
0258M0  EG 0 | AMERICAN EXPRESS CREDIT.......ovviiiiiiiniiniieiieniriississiisssiesississniins | voeees 2| 1FE 249,548 |...100.363 | ................250,910 | ....... 250,000 249,618 AT USOTPURTPOPPPOE ORI IOV 2.700 03/01/2017. | 03/03/2022.
02665W  AC 5 | AMERICAN HONDA FIN.......cooviiiriimiireisneiisnsissesissessssssesssssssssesnnnens | evveies | oo | wovsnniiens | coneee TFE| s 300,662 |...100.110 | ................300,333 | ....... 300,000 300,128 (LX) USROS PO 2.125 04/09/2014. | 10/10/2018.
035242 AL 0 | ANHEUSER-BUSCH INBEV........ccoomiiiiiriirriininiiesseisssiessseiseseisessiseseioens | s 2| 2FE 252,110 |...102.296 | ................255,740 | ....... 250,000 251,566 (289) | eveveeererieirees [ e [ e 3.300 01/27/2016. | 02/01/2023.
037833 CJ 7 |APPLEINC. ..o | s | o0 | coneeees 12] . TFE| 175,000 |...102.339 | .....ccc....... 179,093 | o 175,000 175,000 | oo e | v | e [ e 3.350 02/02/2017. | 02/09/2027.
05531F AU 7 [BB&T CORP.......cvurrirircireiieisesieniesissses st ssssss s ssesssessssnians | eveons 2] 1FE 257,458 |..100.626 | .................251,567 | ....... 250,000 254,602 (1,849) [ ..o | e | e 2.625 06/09/2016. | 06/29/2020.
06051G  FS 3 |BANK OF AMER CORP.........ceoviiiririiiinieieiinsiesssssissssssssssssessssssssesssssenes | neviens | oo | evvveerenins | voeees 1FE| oo 203,022 |...105.259 | ................210,518 | ....... 200,000 202,746 (277) [ v | e [ s 3.875 02/03/2017. | 08/01/2025.
06406H CW 7 | BANK OF NY MELLON.....couiemrimirierireniseesseessessessesssessssssssssensesssssssensans | cevees 2] 1FE 280,170 [...100.190 | .................275,523 | ....... 275,000 276,966 (1,9190) [ cooovvrnrererrrenis | v | e 2.300 03/31/2015. | 09/11/2019.
084670 BS 6 | BERKSHIRE HATHAWAY INC.. 2| 1FE 249,765 |...101.023 250,000 249,802 21 3125 03/08/2016. | 03/15/2026.
121897  BA 1 |BURLINGTON NORTH SANTAFE.......ccooviiiriiiriiinriinnissnissnissniissssinnns [ evvies | on | e 1 TFE| i 255,240 {...100.790 | ..o 251,975 | ... 250,000 250,139 (658) | veveererieriiens [ e [ e 5.750 04/04/2008. | 03/15/2018.
124857 AL 7 |CBS CORP. 201,708 |..... 99.956 199,912 200,000 200,810 (512) 2.300 03/18/2016. | 08/15/2019.
14040H AY 1 |CAPITAL ONE FINL ..166,623 |...106.761 .160,142 ....150,000 158,974 (2,371) w4750 08/26/2014. | 07/15/2021.
151020 AH 7 |CELGENE CORP ..206,448 |...101.582 203,164 | ....... 200,000 204,924 (988) | vevverrrireriens [ e [ e 3.250 06/07/2016. | 08/15/2022.
166764 BL 3 |CHEVRON CORP... 221,063 |..... 99.923 224827 | ...... 225,000 221,353 291 2.954 03/23/2017. | 05/16/2026.
17275R  BL 5 |CISCO SYSINC. 241,385 |..... 96.762 .241,905 250,000 241,838 453 102500 06/09/2017. | 09/20/2026.
172967 JP 7 |CITIGROUP INC 247,867 |...100.851 252,128 | ....... 250,000 248,139 222 [ e | e | e 3.300 12/06/2016. | 04/27/2025.
20826F AD 8 | CONOCOPHILLIPS. 100,185 |...103.163 103,163 ....100,000 100,168 (0 T EOTORION PUO 3.350 01/31/2017. | 11/15/2024.
26875P AM 3 |EOG RESOURCES INC 2| ... 2FE 189,998 |..... 99.864 .189,742 190,000 189,998 3,150 03/12/2015. | 04/01/2025.
31677Q° BC 2 |FIFTH THIRD BK...ciouiiiciieieiieiiesieeisese i sssssesssessas | ceeees 2| 1FE 201,604 |...100.981 | ................201,964 | ....... 200,000 201,280 (323) | ceverrereeineirens [ e [ e 2.875 12/28/2016. | 10/01/2021.
345397  XQ 1 |FORD MTR CREDIT CO......cccooiimiimiiimiiieneiisneiisssiessssissessssesssssssessnsssnnns | wvenes | oo | conevisnnns | eovens 2FE ..200,240 |..101.361 | ..o 202,722 | ... 200,000 200,167 (52) [ correreerrerireris | eerrrerenerinerinnens | s 3.200 03/16/2016. | 01/15/2021.
354613  AK 7 | FRANKLIN RESOURCES INC.......ccovviiimerinrireiineineisesissesessesissessssssseses | eevsees | o | eoeevsenens | oeeens 1FE 122,283 |..... 99.342 | oo 124178 | 125,000 122,595 294 [ e | e [ e 2.850 12/06/2016. | 03/30/2025.
361448 AV 5 | GATX CORP......cooviiiiririciieisieise et essssssssssssssssnsssssensenss | neviene | oo | evvseerenns | soenes 2FE | oo 146,460 |..... 99.986 | ..covverrnnn 149,979 | i 150,000 147,959 862 | v [ e [ e 2.600 03/22/2016. | 03/30/2020.
36962G  5J 9 |GENERAL ELEC CAP CORP..........ccoooviirriieiiecniieseeiscerissesessesissssesssnssnnnes | wvenes | oo | coveviveenns | covens TFE| oo 250,701 |...107.263 | .................268,158 | ....... 250,000 250,304 (721 [ IO PO 4.650 10/13/2011. | 10/17/2021.
375558  AZ 6 | GILEAD SCIENCES INC........cocviiiriiniiicrieisicnsnieienessississiesissinnees. | e 2| 1FE 267,525 |..103.381 | ................258,453 | ....... 250,000 264,941 (1,977) | oo | e | e 3.500 09/02/2016. | 02/01/2025.
38148L  AE 6 | GOLDMAN SACHS GRP INC.........ocosiriiimriirrisnniinsississsssssisssisnsins | s 2] 1FE 250,723 |...103.000 | ................257,500 | ....... 250,000 250,599 (1) [OOSR PO 3.750 01/28/2016. | 05/22/2025.
437076 BM 3 |HOME DEPOT INC.......oiiiiiriiiriiiereiiesesieeeeiesssissssisessisssessssssssssssessesns | cenenes 2| 1FE 248,738 |...100.266 | .................250,665 | ....... 250,000 248,953 110 [ oo [ e | e 3.000 02/03/2016. | 04/01/2026.
438516  BJ 4 |[HONEYWELL INTL s [ e | o | s | TFE| 249,803 |..... 98.833 | ..o 247,083 | ... 250,000 249,879 B85 | i | e | e 1.400 10/24/2016. | 10/30/2019.
45866F AC 8 |INTERCONTINENTAL EXCH......oovvviieiriieceisseeieseeieeesieecsisesessesesisnenes | ceveees 2] 1FE 255,368 |...101.037 | ...............252,593 | ....... 250,000 253,392 (1,146) | oo | e | e 2.750 03/30/2016. | 12/01/2020.
459200  HT 1 [IBM CORP......ostviirriiriiirsiiesiissesinsssssssisssssssssissssessssssssssnssssssssennsies | sonsnes | oo | eovvnesnns | e TFE| o 299,886 |..... 99.967 | ..ovvrrrrennn299,901 | oo 300,000 299,971 26 | e | e | e 1.950 09/24/2014. | 02/12/2019.
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460146 CL 5 |INTERNATIONAL PAPER CO.....ccooouuuriiiiiiiiriiinieiieceiissesiesseieseseesesesssnins | cereees 102,046 |...103.527 | ..ccooovvrveenne 103,527 | covvovecei 100,000 101,725 (189) [ cvveoeeveoerrienes [ e | e 3.800 |...... 3.540 [JJ....... 03/30/2016. | 01/15/2026.
478160  CJ 1 |JOHNSON & JOHNSON........ccovvirriiirriinniinnissnissniissniissnsissnsissssssnssnns | conenen | oo [ eeeeen 1,2 |l AFE ] i 199,966 | ... 99.677 199,354 | ....... 200,000 199,968 2 2625 |..... 2.620 (JJ....... 11/08/2017. | 01/15/2025.
501044  CW 9 |KROGER CO......coooiumiiiiieiiriiiesiieseiieseiiesessesesseseseesessessssseseseesssiesssieses | coeees 139,793 |...100.089 | .... 140,125 | oo 140,000 139,956 A2 | oo | e [ 2.300 |...... 2.330 [JJ....... 12/16/2013. | 01/15/2019.
55279H AL 4 |MANUFACTURERS & TRADERS........ccostrirmriirieieiinieisisssssienssssssssessssnns | ovenes 249,650 |..... 99.518 | .o 248,795 | ....... 250,000 249,691 A1 | e [ | 2.500 |...... 2.530 |MN...... 05/15/2017. | 05/18/2022.
585055 BC 9 |MEDTRONIC INC.......ooiiiiiiriiiiriiiereiieseeiecesiesessesesiesesesesessseseseesesssssnennes | oo 268,045 |...104.695 | ..............261,738 | ....... 250,000 264,270 (2,189) | oo | e | e 3.625 |...... 2.580 [MS...... 03/30/2016. | 03/15/2024.
594918  BA 1 [MICROSOFT CORP........cooiviiiiimriiireiiseiisesisessisseisssisssesss s | e 149,741 | ... 99.956 | ... 149,934 | oo 150,000 149,842 36 [ e | e | e 2.375 |.... 2400 (FA...... 02/09/2015. | 02/12/2022.
61746B  ED 4 [MORGAN STANLEY .......ccoooiiimiiiriiimeiiineissnsissnessssnsssssessssssssssssssssnnsenns | conenen | o [ eevevennns | e IFE | i 248,478 | ... 99.510 | .o 248,775 | ....... 250,000 248,740 262 2625 |..... 2.760 [MN...... 02/23/2017. | 11/17/2021.
63946B  AH 3 NBCUNIVERSAL MEDIALLC.........coiiiviiiiimeiiinciiecceieeeeiseseiseseisessiseneiens | ceveees ..134,753 |...100.986 136,331 | oo 135,000 134,868 24 | s e | e 2875 |.... 2.890 [JJ....... 09/28/2012. | 01/15/2023.
655664  AS 9 [NORDSTROM INC......oovvirmirirmrrirsrismneisnsssssssssssessssssessssessssssssssssssssenes | senees ..250,250 |..... 99.490 | ..coovvrrrenn.. 248,725 | ... 250,000 250,249 () [T VORI BUO 4.000 |...... 3.980 |MS...... 05/08/2017. | 03/15/2027.
655844  BG 2 |NORFOLK STHRN CORP.........cocosiiiiiiiiiirineiieneeisesisssssssssessssessssesneeos | coeees 149,133 |...102.236 | .................153,354 | .............. 150,000 149,628 88 | .o | e | e 3.250 |...... 3.310 | JD....... 11/14/2011. | 12/01/2021.
68389X  AG 0 |ORACLE CORP........oovvrvirrrirrriiereiereinneiinseiissessssesssssssssssissssssssssnsnnins | conen | o [eevevennnins | ene IFE | i 199,950 |...104.369 | .................208,738 | ....... 200,000 199,991 2 [STOUUTOTOOTRN UTORTORTORTOIN PPN 5.000 |...... 5.000 (JJ....... 07/15/2009. | 07/08/2019.
69349L AQ 1 |PNCBKNA 249,928 |..107.299 | ................268,248 | ...... 250,000 249,947 (G OURURRUOU DU IO 4.200 |...... 4.200 [MN...... 10/21/2013. | 11/01/2025.
713448 DT 2 |PEPSICO INC......coovvirricrirereriereiieecrieseiissseesssseissssissssssssssssssssssssssssnss | oveeee | oo | eereen 12 [t IFE | i 299,394 |..... 99.018 | .cooireeennn297,054 | Lo 300,000 299,471 A IOTTOTOOTON ORI DOV 2.250 |...... 2290 [MN...... 04/27/2017. | 05/02/2022.
760759 AL 4 |REPUBLIC SVCS INC.......cceoomiirriiririiniisnisenieninsissnsississsiesiesssssssensinnns | vovenen | oo | vevvvennens | eeenn2FE [ i, 53,658 |...100.593 250,297 | 50,000 50,351 (7. [OOSR DY 3.800 |...... 1.890 |MN...... 05/07/2014. | 05/15/2018.
844741 BC 1 |SOUTHWEST AIRLINES CO.......ooirviireiirreiireiieseiiesesiesesissesieseseesesienenes | s 238,350 |..... 97.253 | ... 243133 | ... 250,000 239,208 858 | e [ e [ 3.000 |...... 3.570 [MN...... 02/27/2017. | 11/15/2026.
857477  AM 5 | STATE STREET CORP........covvrvirrrinrrinrrissrisnssssnsssssssssssssssssssssssnsesens | woveees | oo | venvvrnenns | e TFE | i, 199,520 |...105.247 | ...cooovvrrennn. 210,494 | ....... 200,000 199,697 45 | s | e [ 3.700 |..... 3.720 [MN...... 11/14/2013. | 11/20/2023.
863667 AF 8 | STRYKER CORP........ccoooiiiiiriiiciseisssiiseiissessssssssssssssssnssnsnias | s 250,153 |...102.845 257,113 | ....... 250,000 250,128 (1<) 1 [OOSR OO 3.375 |...... 3.360 |MN...... 01/27/2016. | 05/15/2024.
867914  BG 7 |SUNTRUST BKS INC......ccoovieriiiieiiriiieseiiesseiesssieresiesesissssssssissssssssninns | e 134,880 |...100.349 | .... 135,471 | oo 135,000 134,966 24 | s | e | e 2500 |...... 2510 [MN...... 04/24/2014. | 05/01/2019.
87612E AV 8 | TARGET CORP......cccooiirriirriiirrisnnisnsissnissssssssessssesssssssnsssssssssnssnnnnss | coneeen | oo [ eevvennnes | e IFE | i 217,912 |..104177 | .coovvrne. 208,354 | ....... 200,000 209,111 (B,4B3) | ..o | e | s 3.875 |...... 2.020 (JJ...... 05/27/2015. | 07/15/2020.
89236T CQ 6 |TOYOTAMTR CREDIT CORP........ccooovimmrirmnirinneernnerieneeisnesesnsisnsnsnnnnns | cenene | o [ eevveennens | e IFE | i 254,300 |...101.127 252,817 | e 250,000 253,099 (638) | evvveernrirerrens [ e [ e 2.800 |...... 2.500 [JJ....... 02/01/2016. | 07/13/2022.
907818  EH 7 |UNION PACIFIC CORP.......costviirriiiriineiieesiesesissssesss s | e 198,116 |..... 98.748 197,49 | ....... 200,000 198,423 LG OTOURSTOTPOOOR UPOUPPTORRPORPOOR DO 2750 |...... 2.850 |MS...... 02/25/2016. | 03/01/2026.
91159H  HC 7 [USBANCORP........cooiieiiieiiiieeiecesiesesieesissessessessssss s | cevenas 248,684 |...101.986 254,965 | ....... 250,000 249,398 132 [ o [ [ 3.000 |.....3.060 |MS...... 03/14/2012. | 03/15/2022.
913017 BV 0 |UNITED TECHS CORP........ ..258,550 |...101.884 .254,710 250,000 257,972 (578) .r3.100 08/23/2017. | 06/01/2022.
92343V DY 7 |VERIZON COMMUNICATIONS..........coommrimmiiimmiiinnissniissnissnisssissiiennies | coneies ..257,288 |...104.500 261,250 | ....... 250,000 257,065 (223) [ oo [ e [ 4.125 08/18/2017. | 03/16/2027.
94106L  BD 0 |WASTE MGMT INC......oooriiiiiiiiriiieriieceiiesesiesesiseseseesesiesessssessesesissenens | i 249,745 | ..... 97.957 244892 | ....... 250,000 249,800 34 | i | e | e 2.400 05/09/2016. | 05/15/2023.
94974B  GA 2 |WELLS FARGO & CO ..298,797 |...101.465 .304,395 | . 300,000 298,929 132 .....3.300 02/03/2017. | 09/09/2024.
98389B AR 1 |XCEL ENERGY INC......coooiiiviiiiiiiincirnisseisssissssesssisssisssesssssssnsssnenes | ceneees 124,484 |..101.238 126,547 | oo 125,000 124,601 AT | | e [ 3.300 05/27/2015. | 06/01/2025.
99B002 91 5 [UNITY NATL BK....oooiiiiiiriiieeeiiseiieeieseeseieseesesesesesessesssseseieens | ceneies 121,788 121,788 ...121,788 121,788 | oo [ e | e | e | e 0.300 10/10/2016. | 04/10/2018.
99B003 20 2 |MUTUAL FED SVGS BK. 114,323 114,323 ..114,323 114,323 ......1.480 12/22/2017. | 01/22/2019.
064159  HM 1 |BANK OF NOVA SCOTIA......ccooviirrimeirenieieneeissesiesesissesissnssssnsssssssssnnens | woveeee | oo | conevevnenee | e TFE | i 249,485 | ... 99.871 | oo 249,677 | ....... 250,000 249,661 100 | oo [ e | e 2.450 03/17/2016. | 03/22/2021.
448055 AK 9 [HUSKY ENERGY INC.......ccovvmiriiririiiniisniesiesisesnsissiiesiessesessssisssioes | eveees 142,482 |...104.132 156,198 | ..ovvvviiian 150,000 144,207 Y6 T R SRR IO 4.000 09/15/2015. | 04/15/2024.
78012K KU 0 |ROYAL BK OF CANADA. ..252,932 |...100.175 .250,437 250,000 251,869 (586) <.r.2.500 02/24/2016. | 01/19/2021.
89114Q B6 4 | TORONTO-DOMINION BK.......cooouriiemiiimriiimreiineiisesiesesiesesiessseessseesesenns | e 249917 |..... 99.916 | ..o 249,790 | ... 250,000 249,980 B4 | e | e | e 1.750 03/15/2016. | 07/23/2018.
22546Q AP 2 |CREDIT SUISSE NY......cooviiiriiiiriiiiriiisriiesesiessissssissesissssssnssessssesnesens | e ..255,397 |..103.427 | ................258,567 | ...... 250,000 254,329 (569) [ cvvvvoeveereiienns [ e | e 3.625 01/27/2016. | 09/09/2024.
404280 AN 9 [HSBC HLDGS PLC........ooiiiiriiiriiireiieseiiesssisesissssesssisssissssssssssssesos | ceseees . ..263,295 |..104.530 | ...............261,325 | ....... 250,000 259,442 (2,053) | ..o | e | e 4.000 02/02/2016. | 03/30/2022.
63254A AN 8 | NATIONAL AUSTRALIA BK......ccovvverirnrirersirrirernnissiennsissnssisenssnsssssenssssssssesss | eonenee | C [ vviiveinens | v IFE | i 255,747 |..100.287 | ................250,717 | ....... 250,000 253,753 (1,185) 2.625 04/14/2016. | 01/14/2021.
822582  BX 9 | SHELL INTL FIN....cosiiiiiiiiriiereesereiseneienesieneiisssenissnsissenssssnsissnsssssssnnns | ovenee | G| vovevcvnnnn [ e TFE | i 247,463 | ..... 96.783 | .vovvvrerrnnn 241,957 | . 250,000 247,757 227 | e | e | e 2.500 09/07/2016. | 09/12/2026.
82481L  AD 1 |SHIRE ACQ INV IRELAND DA.......covuiiriimriiirriineesseessesssesesssssssssessesenins | e 241,540 |..... 97.6% | ..o 244,235 | . 250,000 242,038 498 3.200 05/08/2017. | 09/23/2026.
961214 CX 9 |WESTPAC BKG CORP........cccoovviiimmiiiinniisnniiissniisssiessssisssssisssssssssssssssssnssssens | wovneee | G vonvvcvannn | e IFE | i, 255,365 | ..... 97.592 | ................243,980 | ....... 250,000 254,672 (494) | oo | [ 2.850 07/26/2016. | 05/13/2026.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer ObIGations. ..o | oo 15,036,384 XXX | 15,090,730 | ..o 14,926,111 | oo 14,990,200 | ..o | i (19,459) 0 0| XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
12667F X9 1 | CWALT 2005-3CB 1ATH......... [ LTt e AP 4,691 |..100.183 | e 5,110 | oo 5,101 | ... 5,088 63 | [....5500 [.....6.710 [MON...| oo 23 | o 281 | 04/23/2008. | 03/25/2035.
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Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
7

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./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
23242M  AD 3 | CWL 2008-S3 Ad.........oovoumiriiriiieseiiereieeseieeseisesesiesess e | i L1285 | 268,862 150,105 3,850 | oo [ e [ 7.018 |...27.250 |MON... 12/31/2015. | 01/25/2029.
362334 AN 4 | GSR 2006-1F 2A16........coverierirriieeineiessiesisessessssssssssssssssssssssssssssssssssssenss | ovnees | oo | conveveniedd | cordBFM | i 107,443 | 85.975 .104,097 104,097 (5,316) 395 | o | e | e 6.000 |...10.410 |MON... 04/11/2006. | 02/25/2036.
74924P  AF 9 |RASC 2004-KS1 Al6. . . 100071 | 5,358 | 5,354 | 5,347 9 | e [ s [ e 4.269 |...... 4.330 |MON... 01/13/2004. | 02/25/2034.
76110W  RQ 1 [ RASC 2003-KS4 AlB.......ccoruiereriieisinsisissssssssnsssessssassssessnsssssssssssessensssensasees | overes .. ..100.706 | ..o 3,790 | .o 3,763 | i 3,745 15 [ [ [ 3.870 |...... 4.140 |MON... 05/06/2005. | 05/25/2033.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities XXX ] s 387,217 268,382 (5,316) 4,332 0 0 XXX XXX XXX | e 1,920 | .......... 22,978 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
61764X  BE 4 [MSBAM 2015-C21 AT....c.ooiiiiieiiceiereieseissesisssesssissesi s | ceveees [P [ 4] ... M s 82,379 374 | i 81,866 | 82,381 | .. 82,380 () U SRR PO 1.548 |...... 1.540 | MON... 02/13/2015. | 03/15/2048.
90270R  BE 3 |UBSBB 2012-C4 AB.........cooiiiiiiiiiniiieciieciesei s | covenas [ 4] ... M s 332,719 350,000 | ... 339,994 1,868 | ..o | | o 2.850 |..... 3.490 |MON... 11/19/2013. | 12/10/2045.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . s 415,098 XXX 432,381 | oo 422,374 | .o 0 1,867 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00104U  AB 4 [ AEPTC 2012-1 A2.....oomiiiieiiieeieeeeieesisssiensissssisessiesssssssesssessiennes | cevinns | 1FE ..140,853 |.....99.569 | ....cccooeeree 140,247 | i 140,854 | ... 140,854 | oo | e | e | e | e 1.976 |...... 1.970 |JD....... 03/07/2012. | 06/01/2021.
02582 HG 8 |AMXCA 20174 A....cccoorineeeseseses s | s B ST 1FE| .. 249,960 |....99.458 | ................248,647 | ...... 250,000 | ... 249,972 12 [ [ [ 1.640 |...... 1.640 | MON... 05/22/2017. | 12/15/2021.
126802  DH 7 | CABMT 2015-2 Al siesesiesesieseseesenens | cevens [ [ 4] ... 1FE| e 149,940 |....99.839 | ................. 149,759 | .. 150,000 | ... 149,969 12 [ o [ | 2.250 |...... 2.250 [MON... 07/08/2015. | 07/17/2023.
87165L  AF 8 | SYNCT 2015-1T Avooeriiirereiersiseiensisiessssssssssenssssssssessssssssssssesssnssssensans | vevvene | oo | evvserennidh | ovnes 1FE .273,611 |..100.255 | .................270,689 | ....... 270,000 | ... 271,819 (T24) [ oo | e [ s 2.370 |..... 2.050 |MON... 09/06/2017. | 03/15/2023.
87165L  BJ 9 |SYNCT 2016-3A.... | o B I 1FE]| .. 249,121 |...98.926 | ...........247,317 | ... 250,000 | ... 249,271 150 | oo [ [ 1.580 |...... 1.750 | MON... 08/17/2017. | 09/15/2022.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..............ccoccouiiencs s 1,063,485 | XXX | .1,056,659 | ... 1,060,854 | ......c...... 1,061,885 [ oo 0 (550) 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... et | s 16,781,799 XXX | e 16,967,511 | oo 16,796,239 | .......... 16,742,841 | ..occoovnenead (5,316) | ..ooeeee (13,810) 0 0 XXX XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligations...........ccocouvsrvvisriiianiienas 20,599,896 XXX | e 20,503,513 | ...ccccoo... 20,226,111 0 0 XXX XXX XXX | e 175,530 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUFHIES...........c...riuwiriiiiriiiscicssi s 5,709,660 XXX 5,724,218 | ..... 5,585,112 0 0 XXX XXX XXX 16,492 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMIES. .......vuu it | oossssssnneon 2,471,285 XXX .2,434232 | ..... 2,449,393 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities.............cccoorioiiriiiinicnsnicisnicnnnees 1,063,485 XXX 1,056,659 1,060,854 0 0 XXX XXX XXX XXX XXX
8399999. Grand Total - Bonds.... 29,844,326 XXX ....29,718,622 ...29,321,470 0 0 XXX XXX XXX XXX XXX
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Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC

ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/AC.V. Change in Desig- Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B/A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
99P000 09 6 |JPMORGAN 303,750 |..... 101.250 304,375 23,700 20(6,900) | oo | e [ (6,900)| ... ...P2LFE | 04/21/2008.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).............coeirreeieinieieieici s 303,750 XXX 304,375 0 23,700 0 ....(6,900) 0 0 ... (6,900) 0 XXX XXX
8999999. Total - Preferred StOCKS. ... siesienins eveinsiinsienes 303,750 XXX 304,375 0 23,700 0 . (6,900) 0 0 (6,900) 0| XXX XXX
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Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
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 INS CO INC....oouriurerrcririereriesiiesiesteeesesssssssessessessssessssssssssessessssens. | coneenns 754.000 226,095 | ....... 299.861 ..226,095 BT 725 | e [ s | s | e 9,558 A | 03/31/1995.
99C000 85 0 |FHLBI ..1,077.000 107,700 ..100.000 ..107,700 ..107,700 5,382 U | 04/10/2014.
99C002 21 1 [POPLAR.......ooveveieieeieeiete ettt ess s nssnienaens | enienes 240.000 2482 | ... 10.342 2,482 .. L | 04/28/2006.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........oovveeveenrnninicisin cvvvneens 336,277 XXX | s 336,277 | oo 157,825 | .o 0 5,382 [0 | 9,558 0 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
42817@ 10 3 [HETUCKINS AGY INC......oiiiririicririniieiiessientesessessessssssiesssesessssssssessssens | cesseees 50.000 46,390 927.795 | oovvevereenerenB8,390 | e 2,500 | i | | e | e AT | o | e 3411 K | 04/25/1962.
43688@ 10 7 |HOME AND FARM INS CO.....cooiiiuiimrriniisensssissesssssssnsssnsssssssesssssssnsssnssesssssss | sensenne | e | senessseens 6,000.000 | ..ooovennenad 6,824,689 |....1,137.448 (121,706) (121,706) K | 08/25/2005.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates.............ccouiniiniiiiiiieis s 6,871,079 XXX 0 (118,295) (118,295) | oo, 0 XXX XXX
Common Stocks - Mutual Funds
022865 10 9 |AMANA INC FD...oocouiiiiciiiiisiiesi e | cvisenes 705.312 36,098 | ... 51.180 400 L | 06/01/2017.
128119 87 2 | CALAMOS GROWTH & INCOME-O.......coorrvrmiiirierierinieieeinsisseriensssesensssninnes | veveee | onn | ovevirenes 4,944,694 152,395 30.820 . 2,665 L | 12/18/2017.
192476 10 9 |COHEN & STEERS REALTY ......iviuieiiieiieriesisneisssissssessessssessssesssssessessnesss. | veveee | aon | wonevienes 1,509.835 | ..oovvercrrneenne 97,294 | ........ 64.440 | ...ooovoriinnnd 97,294 | coovvvs 100,973 | covoveeeerieeieiies 2,151 L | 12/08/2017.
19766H 43 7 [COLUMBIA MULTI-AD S/C VAL Z.......oovieeierciieeieieeeeee s sssesiesssssssans | onvnes 5,031.353 103,797 20.630 | o 103,797 ..105,756 L | 12/11/2017.
277907 20 O |EATON VANCE INC FD BOS......cooiviirnriesereeiiseisesies s ssssssssssessssssnas | sveeees 3,743.895 21,527 5.750 | coveererirrins 21,527 ....21,684 1,199 L | 12/01/2017.
353496 85 4 |FRANKLIN UTILS FD-ADV......ooiiiiiiiiiiniiniiesinsisissiersssssiessssssssessssssssssessnnes | evineies | e | eoreveenns 9,485.931 | oo 178,715 | v 18.840 | .ovvivvriciinne 178,715 | o 141,355 | oo 5,161 L | 12/05/2017.
38145C 27 3 | GOLDMAN SACHS RISING DIV-IR.....cccvurirrerieiieieiieriesiessesisssssesssssssenssenens | cevvees 540.313 10,963 20.290 | .oooivveirinrinns 10,963 ....10,036 192 L | 12/21/2017.
413838 73 1 | OAKMARK INTL-A c.ooioiiiieieieeis et ssssesssisessssssesssessssssessanses. | snneens | ave | eoeneins 12,527.373 358,032 28.580 | .cooovrerriins 358,032 | ... ..253,921 5,198 L | 12/14/2017.
413838 79 8 | OAKMARK FD....cooeviiiririiisiisis sttt ssssssessessessane | avenenes 2,876.856 242,634 | ... 84.340 | ..covvirinns 242,634 | ..o 120,890 | .oovevvecieerciien 1,479 L | 12/14/2017.
464287 68 9 |ISHARES RUSSELL 3000 IX.......ruuurrureurermersreeseessesssessenssesesseessssssssesssessseesas | ceseees 692.160 109,479 | ....... 158.170 ..109,479 ...61,183 1,697 L | 12/28/2017.
464287 83 8 |ISHARES US BASIC MAT.....ooiiiiriirierniieerinsisiesssessssssiesssssssssesssssssssssssssnnses | svvnsees | e | eereveenns 1,253.156 | coovvrvircnnee 128,073 | ....... 102.200 | ... .128,073 |. ....95,661 . 1,707 L | 12/26/2017.
470259 10 2 | JAMES BALANCED GOLDEN RAINBOW.........cccvtvumrrmerieriierieesnseessriesissesenins | evnens | aee | eovveiens 11,804.277 | oo 284,247 | ........ 24.080 | .coovrrerirnnn 284,247 | oo 251,467 | ...... 485 2,965 L | 12/07/2017.
47103C 70 4 | JANUS BALANCED FD-l...ouiieiiiniireiiciiseineisesiee e isesssesssessssssssesssssnnes | aeveenee | e | veverneenns 4,854.163 159,896 3,037 L | 12/20/2017.
4812C0 49 8 |JPMORGAN EQUITY INC.....ovvorirerreririniierienienisseisniisesiesiesssssssssisssssenisenenns | aveenes | oe | evereeens 15,670.207 | ...ovovvernenes 272,662 4,577 L | 12/28/2017.
55273G 29 8 |MFS INTL DIVERSIFICATION-L.....cciiiririrrireererinersneesenssssesseessssssessenssssessensnns | avenees | oe | everneens 10,626.924 211,263 3,397 L | 12/28/2017.
56064V 20 5 |MAIRS AND PWR GRWTH FD. ..1,608.450 194,815 1,897 L | 12/27/2017.
577130 20 6 |MATTHEWS ASIAN GRWTH & INC.....cvormrverrrrerereesneeessnessssnessssnesssnssssssssnnsssns | avsenee | aee | cevvenne 14,439.421 | .. 252,112 6,416 L | 12/06/2017.
628380 85 9 | FRANKLIN MUTL GLOB DISCOVERY.......ccorvvrerreriineiseiissisesessnsseesessssssennss | eveenes | aee | eeveneinnns 9,340.386 | ...ooovvvrinnn 297,024 7,302 L | 12/27/2017.
68380T 50 9 | OPPENHEIMER INTL BOND FD Y...cooovivuriirriieiinerienirerisreisssiessssessenessessnsinens. | avvsnnee | eve | wovvniens 15,304.990 91,218 3,990 L | 12/01/2017.
739358 10 5 |POWERSHARES DB COMMODITY. 587.000 9,750 L | 12/27/2016.
74253Q 74 7 |PRINCIPAL MIDCAP FD-INST.....cotiiiiiiniieineieisrissiessseseeesssessssssssessessssesessnss | oesvenes 2,012.034 54,888 | .......27.280 | ..ccovirriirinnns 54,888 27 L | 12/26/2017.
779557 10 7 | T ROWE PRICE NEW AMER 3,497.166 167,969 ..167,969 147,416 3,332 L | 12/15/2017.
77957Y 10 6 | T ROWE PR MID-CAP VAL FD....coovvirririineiieiieserneeissiseissssssssesssssisssssssssnssss | sonvnee | oo | vevveene 11,244.050 | ..o 341,819 ..341,819 ..295,941 10,837 L | 12/15/2017.
78464A 30 0 |SPDR S&P 600 SMALL CAP VAL.......ocvmiiiiriririiieiinsiiesiesisssesssssssiessesesssess. | oneeens 102.000 12,824 ...12,824 ....10,021 612 L | 09/20/2016.
817418 10 6 |SEQUOIAFD..... 2,132.782 361,635 ..361,635 ..317,936 L | 11/14/2017.
921908 20 8 |VANGUARD PREC MTL & MIN......ivuiriireriiirirnnieinnineiersssiessessssissssssesssssessenes | svvene | oe | cvvnnees 10,138.837 | .covvivirnee 108,384 16 L | 05/24/2017.
921908 60 4 | VANGUARD DIVIDEND GRWTH 6,154.596 163,405 3,559 L | 12/20/2017.
921921 30 0 |VANGUARD EQUITY INC 2,120.667 165,306 . . 4,496 L | 12/18/2017.
921935 20 1 | VANGUARD WELLINGTON ADMIRAL.......coourrvumrimerirrireessereneriesisesesseessssssnies | cveenes 3,931.935 285,380 285,380 | ...cvourrinrines 236,390 8,146 L | 12/26/2017.
922042 84 1 | VANGUARD EMERGING MKTS STK IX.....omiumrrrrieerineineriessneeseessssisssssessnees | evnenen | aee | eeveneennd 6,554.076 | ..ooovvvvncrinnn 250,235 ..250,235 ..218,135 5,504 L | 12/20/2017.
92837F 82 1 |VIRTUS SEIX US GOVT SEC......coiiriiririniiirsinsierssisseessssssesssssesssssssessnsins | aveeees 2,697.842 27,032 ....27,032 ....27,259 335 L | 12/01/2017.
936793 84 3 | WASATCH-LARGE CAP VAL FD.....ovvvrerirrirerrnrinerineniesesssessssssssssenssssnssssensnne | svsens | aee | evvseins 18,912.611 168,511 168,511 | covvoverrcrirn 205,260 | ..o 4,609 (7,127) L | 12/27/2017.




Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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

A=

1 Codes 5 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 10 11 12 13 1 16

F NAIC

or Nonadmitted Unrealized Total Foreign Market

ei Amount Received Declared but Valuation Increase Exchange Change | Indicator Date
CUSIP Identification Code | gn| Number of Shares Actual Cost Declared but Unpaid During Year Unpaid (Decrease) inB./A.C.V. (a) Acquired
9299999. Total - Common Stocks = MULUAI FUNGS..............ccciuiiireiiieiiiciiccicieecee e eveneienee eveveseaenesesesenessenenenesesenenenens | cerereeneennn, 319,382 | XXX ] ...00..5,319,382 | ... 4,486,799 | ........ 485 96,903 0 475,563 0. 475563 | vl 0 XXX XXX
9799999. Total - Common Stock 10,170,700 485 102,285 0 .366,826 0] ... 366,826 | ... 0 XXX XXX
9899999. Total Common and Preferred Stock... .10,475,075 485 125,985 0 .359,926 0359926 | ..... 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8)
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Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 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. t

912828 2N 9 |US TREASURY N/B...... 08/23/12017........ JP MORGAN........ccviiiiiieieriseiesissieissss e 403,125 554

912828 U2 4 |US TREASURY N/B...... 06/19/2017. BARCLAYS AMERICAN 197,164 391

0599999, TOtal - BONAS = U.S. GOVEIMIMIENE. ...t vttt ettt s8££ 08888888 £E £ L4 eE 8L b oL 0 E e E 8L E b1 E L £E bbb bbbt 600,289 945
Bonds - U.S. Special R e and Special A

3128MJ  Z6 0 |FHLMC G08764.......... 05/17/2017. WELLSMTG.. 268,855 654

3140FE 6B 5 | FNMAHBDT7165. ....covreeerieieieicisesesseeesisseensnines 05/17/2017........ WELLSMTG... 263,299 581

31418C  RD 8 [FNMA#MAST83..... oo 12/07/2017........ APSEC-MTG 290,846 369

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 823,000 1,604
Bonds - Industrial and Miscell

00206R  CS 9 |AT&TINC 01/31/2017........ MORGAN STANLEY 100,587

025820  HG 8 | AMXCA 2017-4 A.....oovvirriiiirisseiie ettt enes 05/22/2017........ RBCCM 249,960 ..

0258M0  EG 0 | AMERICAN EXPRESS CREDIT........ccovivmriiieriereirerirerenineenes 03/01/2017........ (G RN 249,548 | ..o 250,000 [ oo 56

037833  CJ 7 |APPLEINC....ccccoovivvvrrriines 02/02/2017........ DMG....oieiiiceieieinereriniees 175,000 ..175,000

06051G  FS 3 |BANK OF AMER CORP.......cccovriiiiiiiieiniieiississiesierssisseesiesissene 02/03/2017........ BARCLAYS AMERICAN.........ooveiiieiiiiesieieiiseie s 203,022 ..200,000 151

166764  BL 3 | CHEVRON CORP......c.ccorivimiiiirirereiintirerieiiseesiesinein 03/23/2017........ WELLSCORP....cooviiiericeniitiesinsiceesiesesisseessesisenes 221,083 | .o 225,000 2,437

17275R ~ BL 5 [CISCO SYSINC.....ovvervreerierrierirerircinne 06/09/2017........ HSBC 241,385

20826F  AD 8 [ CONOCOPHILLIPS........cooiiiiiiteiiicieeieierisi et esssseeniens | seesiseressnnes 01/31/2017........ CITIGROUP/ELECTRONIC 100,185

23242M  AD 3 | CWL 2006-S3 Ad.......ooviiirririiiiiieisssieisessssiessssss s essssanes 06/30/2017........ ADJUSTMENT ...oocvriirieieieiersssieessiseensnienes 708

478160 CJ 1 |JOHNSON & JOHNSON.... 11/08/2017........ JP MORGAN 199,966

55279H AL 4 | MANUFACTURERS & TRADERS........cccoontiirimireinrieieineieresiseienisies 05/15/2017........ MORGAN STANLEY. 249,650 ..

61746B  ED 4 [MORGAN STANLEY......ccooiiimirimiinirierinriiiiesisesieniesesssssessiens 02/23/2017........ DMG....ooiirnirerierirneiieiies 248478 | ..o 250,000 [ ..o 1,841

655664  AS 9 |NORDSTROM INC.......cooivrriiiiriiiciinnireieiistiesiesisesesiseseesssseesessissenes 05/08/2017........ JP MORGAN 250,250 2250,000 [ .o 1,722

713448 DT 2 |PEPSICOINC......ccovvvvrrvrrrirns 04/27/2017........ JP MORGAN 299,394 ..300,000

844741 BC 1 | SOUTHWEST AIRLINES CO......ccevieiirereierinircieeirereiissieresiesen 02/27/2017........ FIRST TENNESSEE.............. 238,350 | ..o 250,000

87165L  AF 8 | SYNCT 2015-1A.... 09/06/2017........ ROBERT W BAIRD.... 20,281 ....20,000

87165L  BJ 9 |SYNCT 2016-3A.... 08/17/2017........ HSBC ...ttt 249,121 ..250,000

913017 BV 0 |UNITED TECHS CORP....... 08/23/2017........ NOMURA SECURITIES COMPANY LTD 258,550 | ..o 250,000

92343V DY 7 |VERIZON COMMUNICATIONS.. 08/18/2017........ CITIGROUP/ELECTRONIC.......ovvvrirrrririrnierinrieines 257,288

94974B  GA 2 |WELLS FARGO & CO................. 02/03/2017........ (G RN 298,797

99B003 20 2 |MUTUAL FED SVGS BK 12/2212017........ US BANK 114,323

82481L  AD 1 |SHIRE ACQ INV IRELAND DA.. [ 05/08/2017. MORGAN STANLEY 241,540

3899999. Total - Bonds - Industrial and Miscellaneous.. 4,467 446

8399997. Total - BONAS - PAMt 3............cviviviieiiieiiieieice et 5,890,735

8399998. Total - Bonds - Summary Item from Part 5... 551,708

8399999. Total - Bonds. 6,442,443
Common Stocks - Mutual Funds

022865 10 9 |AMANAINCFD.. . 06/01/2017. DIVIDEND REINVESTMENT.... 27.382 1,231 XXX

128119 87 2 | CALAMOS GROWTH & INCOME-O. 12/18/2017........ DIVIDEND REINVESTMENT.... 375.609 11,465 XXX

192476 10 9 |COHEN & STEERS REALTY.............. 12/08/2017........ VARIOUS ..ottt 126.737 8,195 XXX

19766H 43 7 | COLUMBIA MULTI-AD S/C VAL Z. 12/1112017........ DIVIDEND REINVESTMENT.......oviiiriirnrieirerinieesenienes 534.840 10,959 XXX

277907 20 0 |EATONVANCE INCFD BOS............. 12/01/2017........ DIVIDEND REINVESTMENT........cooviiriernrirrireiienrserenines 222.437 1,289 XXX

353496 85 4 | FRANKLIN UTILS FD-ADV......coviiiimiiciiririieiinsieresiseeesinsiees 12/05/2017........ DIVIDEND REINVESTMENT.... 409.421 8,053 XXX

38145C 27 3 | GOLDMAN SACHS RISING DIV-IR 12/2112017........ DIVIDEND REINVESTMENT.... 96.783 1,953 XXX

413838 73 1 | OAKMARK INTL-A...cooovoiiiercirirnne 12/14/2017........ VARIOUS ..ottt 773.768 21,066 XXX

413838 79 8 | OAKMARK FD 12/14/2017........ DIVIDEND REINVESTMENT.... 118.321 9,824 XXX

464287 68 9 |ISHARES RUSSELL 3000 IX 12/28/2017........ DIVIDEND REINVESTMENT.... 20.388 2,981 XXX
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Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 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
464287 83 8 |ISHARES US BASIC MAT.......cccovvnienee 12/26/2017........ VARIOUS ..ottt 470.085 41,770 XXX
470259 10 2 | JAMES BALANCED GOLDEN RAINBOW. 12/07/2017........ DIVIDEND REINVESTMENT.... 861.864 20,750 XXX
47103C 70 4 |JANUS BALANCED FD-I.... 12/20/2017.. DIVIDEND REINVESTMENT. 252.124 8,224 XXX
4812C0 49 8 | JPMORGAN EQUITY INC....covvrivcrrrieierineienieeicereninenes 12/28/2017........ DIVIDEND REINVESTMENT.... 395.142 6,558 XXX
55273G 29 8 |MFS INTL DIVERSIFICATION-L. ..o 12/28/2017........ DIVIDEND REINVESTMENT.... 171.660 3,397 XXX
56064V 20 5 | MAIRS AND PWR GRWTH FD 12/27/2017.. DIVIDEND REINVESTMENT. 147.512 17,900 XXX
577130 20 6 |MATTHEWS ASIAN GRWTH & INC 12/06/2017........ VARIOUS ..ottt 3,764.263 65,119 XXX
628380 85 9 |FRANKLIN MUTL GLOB DISCOVERY. 12/27/2017....... VARIOUS ..ottt 2,489.897 80,053 XXX
68380T 50 9 | OPPENHEIMER INTL BOND FD Y.....oeiviiieiniieireieierieienisisesenienes 12/01/2017........ DIVIDEND REINVESTMENT.......ovviiiriirierieiersieirenienes 706.922 4,115 XXX
74253Q 74 7 | PRINCIPAL MIDCAP FD-INST......cviiiiiiniiiiieieieissieeiesiseesseseessssessesessene 12/26/2017........ DIVIDEND REINVESTMENT........coviiivieiniireieeieerresenines 64.600 1,757 XXX
779557 10 7 | T ROWE PRICE NEW AMER............... 12/1512017........ DIVIDEND REINVESTMENT.... 383.598 18,401 XXX
77957Y 10 6 | T ROWE PR MID-CAP VAL FD. 12/15/2017........ DIVIDEND REINVESTMENT..... 1,120.456 33,345 XXX
817418 10 6 |SEQUOIAFD.....covvoirerrierersrienirens 11/14/2017........ DIVIDEND REINVESTMENT.......oviiiriererirrirerirercerenienes 265.211 43,553 XXX
921908 20 8 | VANGUARD PREC MTL & MIN 05/24/12017........ VARIOUS ..ottt 3,432.934 35,016 XXX
921908 60 4 | VANGUARD DIVIDEND GRWTH......ovuiiiiiiieiiiieisineieeiesississesssssssesssssseessssssssesssesssssssssens. | sosesiesennins 12/20/2017........ DIVIDEND REINVESTMENT........cooiiiriirnirrierieerrerenienes 313.615 8,178 XXX
921921 30 O | VANGUARD EQUITY INC....cooiiririiriiiieiineieeiniiciesissseesssiesse s essssss s sssessssssssenes. | aosesisessesines 12/18/2017........ DIVIDEND REINVESTMENT.......oviririererineirerineicenenienes 80.161 6,029 XXX
921935 20 1 |VANGUARD WELLINGTON ADMIRAL 12/26/2017........ DIVIDEND REINVESTMENT......c..ovvimrimririnniierirenereenns 248.773 17,909 XXX
922042 84 1 |VANGUARD EMERGING MKTS STK IX.....coiriiiiiiieriiiiieriniieisesiesesisseessssssesessessssssssennsins | seeseeresees 12/20/2017........ VARIOUS ...ttt 3,083.061 105,504 XXX
92837F 82 1 |VIRTUS SEIX US GOVT SEC.....c.cocimirreirirrereririrererinnins 12/01/2017........ DIVIDEND REINVESTMENT.......ovvviirreinrreierinisirenrenns 33.369 335 XXX
936793 84 3 | WASATCH-LARGE CAPVALFD............. 12/27/2017........ DIVIDEND REINVESTMENT, 2,695.506 24171 XXX
9299999. Total - Common Stocks - Mutual Funds 619,100 XXX | 0
9799997, Total - COMMON SOCKS = PAIT ... ...ttt 6440k E 0Lkttt 619,100 XXX ] 0
9799999. Total - Common Stocks........................ 619,100 XXX ] 0
9899999. Total - Preferred and Common Stocks........ 619,100 S 0
9999999. Total - Bonds, Preferred and COMMON STOCKS............c..iviuriiiiieieiiieiieieeietetisee et eeiee | eeressesseteses s ee ettt 7,061,543 XXX 28,158
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Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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./A.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#BI5T74........ooovvececeeneseis .| 12/01/2017.| MBS PMT 21,574 |..... 25 25 09/15/2018.
38376G  6E 5 |GNMA2011-152 A .. [ 12/01/2017. | MBS PMT 65,334 |..... (41) 41) 07/16/2033.
38376G ZU 7 |GNMA2011-9C, ..112/01/2017. | MBS PMT (529) 09/16/2041.
38378C LQ 8 |GNMA 201213 .. | 05/22/2017. | VARIOUS 209,265 1,441 01/20/2025.
38378E BF 9 |GNMA2012-51 VM .. | 05/16/2017. | VARIOUS 253,280 1,809 04/16/2025.
38378T X8 8 |GNMA2013-109 M [ 1210172017, | MBS PMT.....ccvvvvvvvermssnsssnnnvsnnnesissssssees [ 40,520 (183) 06/16/2041.
38378U ZP 5 |GNMA2013-144 VX - 12/01/2017. MBS PMT.....cooovvvvvvevenmnssssnnnnnvesnnsissssnss [ 17,401 (35) 01/20/2043.
0599999. Total - Bonds - U.S. GOVEMMENL...........cvvviiiirriiiiecsiinnisissssiiiins eonsisiss s | 683,410 0 2487 0 XXX
Bonds - U.S. States, Territories and Possessions
68607 XP 7 JOREGON ST [ - [09721/2017. ] VARIOUS 330517 | ... 300,000 | ........ 373,602 (6,570) 06/01/2023.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS................ccimirrriiis worinrvvisnsssissnssssisssssssssssssssssssssssssssssssssssssssssssnnens | 330,517 | ... 300,000 | ......... 373,602 0 (6,570) 0 XXX
Bonds - U.S. Political Subdivisions of States
283734 HK 0 [ELPASOTX..... [ [08/1512017. [MATURITY..cccovvrsvsrsmsrsmirssisisisiss [ ] e 300,000 | ....... 300,000 | ..o 341,790 | oo 303,837 | oo | o (3,837) (3,837) | v | i 300,000 | oo | | e 0|.....17,580 | 08/15/2017.
2499999. Total - Bonds - U.S. Political Subdivisions of States.............cccc.ieiriiiiriis oo | 300,000 | ......... 300,000 | ......... 341790 | oo, 303,837 | oo (| (3,837) 0 (3,837) [V 300,000 |................ 0 [0 | i, 0. 17,580 XXX
Bonds - U.S. Special Revenue and Special Assessment
3128M5 GU 8 |FHLMC G03511 .. [12/01/2017. | MBS PMT M7 o7 | o7 | oo TAT | e e, 0 10/01/2037.
3128M7 YV 2 |FHLMC G05824 . [12/01/2017. MBS PMT.....oovrreceiveceseceiisciieen | 12080 | 12080 | 43031 | 12114 | (35) (35) 01/01/2040.
3128MD W7 4 |FHLMC G14970 .. [12/01/2017. | MBS PMT....ooovvvesmneriimsnnvsissnscriiissnne | ol 42683 | 42683 | o AATTT | o 42853 | .. (170) (170) 12/01/2028.
3128MJ V2 3 |FHLMC G08632 . [12/01/2017. | MBS PMT...ooovvviiinnnnrisssnssissssssiisssnne | k50519 | 50519 | o 52.966 | oo 50,720 | oo, (201) (201) 03/01/2045.
3128MJ WB 2 |FHLMC G08641 .. [12/01/2017. | MBS PMT....ooovvvvinnneriisssnvvsissssciiisssnns | ok 45725 | o 45725 | o 48005 | oo 45915 | (189) (189) 05/01/2045.
3128MJ X3 9 |FHLMC GOB8BIT.........coovereeireiereiceeneieneens .| 12001/2017. | MBS PMT......oovvviinnerivissnnnvisssssinisss | ol 30384 | 39384 | oo 40,418 | o 39.450 | (67) (67) 03/01/2046.
3128MJ XK 1 |FHLMC G08681 . [12/01/2017. | MBS PMT...ooovvisnneiisssnssissssisiisssnns | ol 53953 | 53953 | o 56263 | oo 54149 | . (196) (196) 12/01/2045.
3128MJ  YJ 3 |FHLMC G08712 . [12/01/2017. | MBS PMT....oocovvvevevisssnvvsissnscsiiissnn |k 95084 | o 25084 | o 2617 | 25201 | (17 (117) 06/01/2046.
3128MJ 76 0 |FHLMC G08764 | 1210172017, | MBS PMT......ovvvevermrssssnnnnnvnnnnssssssssseenne [l 90408 | 29498 | o 31855 | oo o (213) (213) 05/01/2047.
3128PS L9 6 |FHLMC J13052.......ccmiiiirrriciirieieiseieiesineins . [ 12/01/2017. | MBS PMT. 20,157 | ..... (33) (33) 09/01/2025.
3128PX  T7 1 |FHLMC J17774... .. [ 12/01/2017. | MBS PMT 36,132 |..... (95) (95) 01/01/2027.
3128Q0 KX 4 |FHLMC J19310... .. [ 12/01/2017. | MBS PMT 30,891 |..... (96) (96) 06/01/2027.
31292L W6 8 |FHLMC C04269. ..112/01/2017. | MBS PMT 31,557 |..... (73) (73) 10/01/2042.
3130A7 CX 1 |FHLB .. | 08/23/2017. | MORGAN STANLEY 250,072 |..... (38) (38) 03/19/2018.
313206 79 8 |FHLMC Q15767 .. [ 12/01/2017. | MBS PMT 22823 |..... (32) (32) 02/01/2043.
31336W CP 2 |FHLMC G11879 .. [ 12/01/2017. | MBS PMT 1,186 | ..... 1 1 10/01/2020.
3136A1 X8 3 |FNMA2011-115KE . [12/01/2017. | MBS PMT....ooovvvvienivissnnssisssssssiiissnns |l 42829 | 42829 | 43381 | 42,858 | ... (29) (29) 10/25/2039.
3136AG DN 9 |FNMA 2013-97 EK.. .. [ 12/01/2017. | MBS PMT 33722 | ... (71) (71) 11/25/2028.
31371K 2R 1 |FNMA #254684... .. [ 12/01/2017. | MBS PMT 4642 | ... (10) (10) 03/01/2018.
31371 AB 5 |FNMA #254802 .| 12101/2017. | MBS PMT....ccoovcccccvcvccvmncvcsccsciviiiiinenes | | gog | g | 809 | 827 | ... 1 1 07/01/2018.
31371L AP 4 |FNMA #254814 .. [ 12/01/2017. | MBS PMT 3,812 | oo | (3) 3) 07/01/2018.
31371L BH 1 | FNMA#254840.........coooivecriereeceireceieeei .1 12/01/2017.| MBS PMT 5,876 | covveoerreeerris | 3) 3) 08/01/2018.
31371L  EZ 8 |FNMA #254952... .. [12/01/2017. | MBS PMT 1L T O I 0 11/01/2018.
31371M UK 1 | FNMA #256286... .. [ 12/01/2017. | MBS PMT 528 | ... 1 1 06/01/2036.
3137AT 6B 3 [FHLMC 4098 HA........ooooooreeecceeeeeeeees s .| 12/01/2017.| MBS PMT 49,093 | .. (35) (35) 05/15/2041.
3137BK WB 2 |FHMS KP02 A2 .| 12/01/2017. MBS PMT.......oovvvvveivmnmvervsmnmsiiissnnneens | ok 4413 | o A3 | o 44253 | 14,140 | ..... (27) (27) 04/25/2021.
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3138AX  XQ 9 |FNMA #AJ6086 . 1 12/01/2017. | MBS PMT 25,082 |...... (102) (102) 12/01/2026.
3138EJ AV 0 |FNMA#AL1819 . [ 12/01/2017. | MBS PMT 23.097 | ..o (95) (95) 05/01/2042.
3138EK 6P 5 |FNMA#AL3577... . 1 12/01/2017. | MBS PMT 27,909 |....... (144) (144) 04/01/2043.
31395V NZ 8 |FHLMC 2985 LA .| 12001/2017. MBS PMT......oosvrvvviivmnnvvvissnsssiissssiniess | ol 40574 | o 40574 | o 10,860 | oo 10,588 | ....... (14) (14) 06/15/2035.
31398K A5 9 |FHLMC 3589 PA . 1 12/01/2017. | MBS PMT 7,860 |....... (16) (16) 09/15/2039.
31400E F6 2 |FNMA #685189 . 1 12/01/2017. | MBS PMT 5769 |...... ....(5) (5) 02/01/2018.
31402R ST 7 |FNMA #735930... - 12001/2017. | MBS PMT.....ooosvvvvivnnnnvissnnniissssiniisss | o237 o237 oo 238 | e, 237 | v, 0 12/01/2018.
31407B  JS 9 |FNMA #825673... . 1 12/01/2017. | MBS PMT 1,767 | .. 1 1 07/01/2020.
31408F 6D 6 |FNMA #850568... . |12001/2017. | MBS PMT......oovvvvimneeriissnnnsiissssisiiisns | b 90 | o 390 | o 886 | 490 | oo | e 0 01/01/2036.
3140FE 6B 5 |FNMA#BD7165 - 12/01/2017. MBS PMT.......ovvvvvvvermssssnnnnnssennsisssssss [ 16,350 | ..o 6,350 | covvvveenen. LN A2 I B (59) (59) 04/01/2047.
31414F GG 0 |FNMA#964699..........ccomirerivreirerieirseeisseieeiiens o [12/01/2017. | MBS PMT...ooovmviiienivisssesiiissssssiisssnns | 1,045 L1020 N IO 0] (1) 08/01/2023.
31417A°  QE 2 | FNMA#ABA052..........ocvereeeirinerieriesieeisnis .. [ 12/01/2017. | MBS PMT 22,050 |....... (53) (53) 12/01/2041.
31417D CZ 4 |FNMA #AB6387 . 1 12/01/2017. | MBS PMT 26,104 | ....... (77) ) 10/01/2042.
31418A EC 8 |FNMA #MA1030 . | 06/26/2017. | VARIOUS . 145,119 | ... 141431 | 147,795 | oo 144560 | ....... (711) 711) 04/01/2022.
31418A WM 6 |FNMA #MA1551 <[ 0812512017 | VARIOUS....ooesovosvonsvsessssssssssessnes | 93,185 | vovvcve. 90,902 | vovve. 94,354 92,663 |....... (442) (442) 08/01/2023.
927781 TD 6 |VIRGINIA CLG BLDG AUTH.....oocccoererrrreree [ 0200172017, | MATURITY ..o 250,000 250,000 | .......253,490 | .. 250,046 (46) (46) 02/01/2017.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............  wuuuvvuvumuvmmimmmisisisisisssisssssssisssssssssssssssssssssssesssssssssssssssssssssssesnnnnns | 1,510,034 | ....... 1,504,550 | ..... 1,550,043 | ........... 1,465,694 | ooovvvooe 0. (3,494) 0 (3,494) 0 XXX
Bonds - Industrial and Miscellaneous
00104U AB 4 [AEPTC 2012-1 A2......ooivvviriincincisseiennis . [12/01/2017. | MBS PMT....ooovvvvernenvvvssennvssssscssiissens | 24146 | oo 24,146 28146 | oo | e (0 T B 28146 | oo | e | i) (VI 477 | 06/01/2021.
00287Y AP 4 |ABBVIE INC 0200372017, | RAJA....osoeoeoeseessemsessessiesiens | 30,145 | oo 30,000 29,952 1 1 29,953 11/06/2022.
0258M0 DK 2 |AMERICAN EXPRESS CREDIT.. . 103/01/2017. | VARIOUS 250,984 250,000 | . 250,027 (2) 03/18/2019.
037833 BU 3 |APPLEINC........ -1 02/03/2017. | WELLSCORP..coocccvverssvvensssvveenssn | i v, 176,145 | .......... 175,000 | ... 174813 | ............. 174,834 3 02/23/2023.
097023 BE 4 |BOEING CO......coovveirriiiririecerieseeieceeiieseiieeenes .. 1 06/13/2017. | JP MORGAN.... 109,536 | ..........110,000 | .......... 108,789 | vvvvvv 109,663 | ...... 111 05/15/2018.
125509 BU 2 |CIGNA CORP.....cccccooorerrrrmrsiseersssssoeesssnseenn .| 02/03/2017. | MILLENNIUM. . 88,402 | 190,000 | oo 80,044 89.952 | . 1 1 89,952 04/15/2025.
12572Q AG 0 |CME GRPINC . 1 03/28/2017. | MKTX... 120,289 19,773 | oo 119,810 |....... 5 L3 T IS 119,815 03/15/2025.
126135 AC 6 |CNH 2013-C A3 .1 02/15/2017. | MBS PMT L4193 4193 | ... 0 08/15/2018.
12667F X9 1 |CWALT 2005-3CB 1A11.. . 1 12/01/2017. | MBS PMT 15,185 | 13,964 | 15,109 |....... 76 03/25/2035.
133131 AT 9 |CAMDEN PPTY TRST.... | 0972112017, | WELLSCORP....coccovrvrsmsssscsees | | gggua| 100,000 98.186 | ... 205 12/15/2022.
1404IN  EY 3 |COMET 2015-A5 A5 .| 05/22/2017. 250,313 250,000 | ......... 249988 | .............. 249,994 | ... 2 2 05/17/2021.
14912L 5P 2 | CATERPILLAR FIN SVC CORP.. - 03/28/2017. | BROWNSTONE.....ovsovvesvvesveesssnns |, 249,090 | .......... 250,000 | ......... 249,518 249,885 |....... 24 24 03/01/2018.
15200 AA 5 |CNP 2008-A A1 - 02/02/2017. MBS PMT.......ccvvvvvveinissssnsnnnnnsviiisssssss [ b2 282 | o 80 | b2 2 N I 0 02/01/2020.
23242M  AD 3 |CWL 2006-S3 A4.. 120292017 | MBS PMT.....ooorvviinnnvissnnniissssnniiisss [ b o718 | 29940 | oA | o, 2 IR 6,446 6,446 01/25/2029.
362334 AN 4 [GSR 2006-1F 2A16......oocccccorrrscoeeesssceensssnen . | 12/29/2017. | MBS PMT 21,503 162 48 210 02/25/2036.
458140 AL 4 [INTEL CORP.......covvivirinirineineieissie e + [ 0812312017 | MKTX....ooooevvvissvvisisssssvisssnessissssenn | L 29490930 | ......250.000 | ........248.658 | ............249.648 | ... 242 242 12/15/2017.
501044 CS 8 |KROGERCO | 02/03/2017. | MILLENNIUM , S A4987 | [ 0 08/01/2023.
54627R AB 6 |LCDA 2010-ELL A2 . 1 02/02/2017. | MBS PMT 19,514 19,514 ..20,386 19,535 |....... (21) (21 02/01/2019.
58933y AQ 8 |MERCK&COINC [ 032812017 CSersressssisseessssseesssn | 249973 | ..ooo.... 250,000 | .......... 250,247 250,239 |....... (1) 1) 02/10/2022.
61746B DM 5 |MORGAN STANLEY... <[ 0212312017, | MKTX .o 151,715 | ..........150,000 | .......... 150,158 | vvvvvos 150,072 | vovvvvereeeerrcens | evveereseeerns (5) (5) ....150,067 01/24/2019.
61764X BE 4 |MSBAM 2015-C21 A1 . [ 12/01/2017. | MBS PMT 31,323 31323 | o, 31,322 31,321 |...... 2 2 31,323 03/15/2048.
65473D AD 4 |NALT 2015-AA3 - - 08/15/2017.| MBS PMT 250,000 250,000 249,959 | oove 249,993 | ..... 7 2 IS 250,000 06/15/2018.
74924P  AF 9 |RASC 2004-KST AlB........ooomverrrrierrrierrriienniins . [12/01/2017. | MBS PMT...oooovvviennvisssevsissssisiisssnns | 6,644 | oo 6,644 .....6,600 6,638 |....... 6 6 6,644 02/25/2034.
760759 AL 4 |REPUBLIC SVCSINC......oooommrrvrrvvecrssssscrrrrinns o | 122072017, | MKTX s | 100,687 | v.oooo.... 100,000 | v.ooov.... 107,316 | v 102,566 | .ovovvvvvevecccrers | v (1,817) (LA | I 100,749 05/15/2018.




Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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

cvia

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./A.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
76110W RQ 1 |RASC 2003-KS4 Al6 ... ~[12/0172017. [MBS PMT 3,283 | ...nnn3,283 ..3,193 3,279 ... 4 4 3,283 05/25/2033.
857477 AK 9 |STATE STREET CORP | 03/28/2017. | US BANK 155,119 | ..........155,000 54,851 | oo 154,958 | ...... 7 120 PSRRI I 154,966 05/15/2018.
887317 AF 2 |TIME WARNERINC.... - | 09/21/2017. | MILLENNIUM. . 159,621 | w.oooo. 150,000 | ......... 164,310 BIRTCK: : VI DS IO (2,184) (2,184) ....157,696 03/15/2020.
91324P  CB 6 |UNITEDHEALTH GRP INC. - |- 03/28/2017. | WELLSCORP... 174204 | ......... 175,000 | ..oooo.. 172,116 | ..o 173,543 | ... 158 158 03/15/2019.
92343V BP 8 |VERIZON COMMUNICATIONS.....cccccorrmerrcmrre. .| 08/18/2017. [ MILLENNIUM. ...cc.coooovvmvmmvriviriiees | | 102,049 | oo 100,000 | oo 102491 | oo 101,386 ... (519) (519) 09/14/2018.
92826C AB 8 |VISAINC... .| 03/28/2017. | GOLDMAN SACHS.. 251,110 250,000 | oo 255538 | ... 254870 | ... (299) (299) 12114/2020.
92890N AU 3 | WFRBS 2012-C10 A3 - | 12/20/2017.| WELLSMTG 250,352 250,000 | .ooooee 257,357 | .... 255,767 | ....... (915) (915) 12/15/2045.
98978V AG 8 |ZOETISINC.........covvrrmmrmrssssrminnnnrnnsssssssssnnenenenes .| 02/23/2017.| WELLSCORP... 125,273 | ..oovo. 125,000 | ......... 124,985 124,995 | ... 1 1 02/01/2018.
99B002 79 0 |MUTUAL FED SVGS BK .. [12122/2017. 112,918 | oo, 112,918 | voooon.... 112,918 | e 112,918 | oo | e 0 12/22/2017.
00507U AM 3 |ALLERGAN FDG SVCS.. C[12/04/2017. | TD.cvvvvveernrssrsrrnrvenmenssssssssssssessssssssses | L 100432 | 100,000 | .......... 101,546 | oo 100,652 |....... (506) (506) 03/12/2018.
25243Y AU 3 |DIAGEO CAPPLC C| 03/28/2017. 99,838 |....... 6 6 04/29/2023.
806854 AH 8 |SCHLUMBERGER INVESTMENT 02/03/2017. 69,826 | ....... 2 2 12/01/2023.
3899999, Total - Bonds - Industrial and MiSCEIANEOUS.....o...covvssvessonssvssiinssins it | 4,160,667 | ....... 4,168,273 | ...... 4,164,598 4,154,769 0 1,240 0 XXX
8399997. Total - BONdS - Part 4. s || 6,984,628 | ....... 6,937,793 | ...... 7125296 | ........65,940,004 | ..........162 | .......(10,336) | .ccoon...... 0 | (10,174) | oo 0 XXX
8399998. Total - Bonds - Summary Item from Part 5. e | 551,451 | .......... 550,000 | .......... 551,708 | ... (102) ....551,605 XXX
8399999, LTI 21Ol IS 7,536,079 487,793 | ... 7,677,004 ..(10.276) | .. XXX
Common Stocks - Parent, Subsidiaries and Affiliates
56671%# 10 6 [MARIAS TECH INC....covvrrevrrrrssreerrrsssseeerrrssneee [ J0B/3072017. JUS BANK...ccvccsvrsnivcsvscsvscic | 50.000 | ...... 2,100,000 XXX |, 358,166 | .............. 738,968 | ..... TCAR ) [ PR P (380,802) | .. 1,741,834 |...1,741,834 | ...225000 | XXX
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates................. ocvviirecvviiinnncviincss s | 2,100,000 XXX |, 358,166 | .............738,968 | ..... (380,802) | coovvvvvcieeen0 | o0 | (380,802)| .. .1,741834 ... 1,741,834 | ..... 225,000 XXX
Common Stocks - Mutual Funds
128119 87 2 |CALAMOS GROWTH & INCOME-O.................... - [07[0/2017.JUS BANK 42633 XXX XXX
192476 10 9 |COHEN & STEERS REALTY .| 07/11/2017. | US BANK.. o 3,136 XXX XXX
19766H 43 7 |COLUMBIA MULTI-AD S/C VAL Z.. .| 04125/2017. [ US BANK....occovcvrcnsersvrnsnscsesns | 1.001.484 | oo 18,604 XXX ) i e B XXX
277907 20 0 |EATON VANCE INC FD BOS.. .| 07111/2017.| US BANK.. 492437 2 851 XXX e (659) . XXX
353496 85 4 |FRANKLIN UTILS FD-ADV. .| 07/11/2017. | US BANK.. 1401472 | o 25,459 XXX (6,268) ) XXX
413838 79 8 | OAKMARK FD.. .| 10/20/2017. | US BANK.. 50,000 XXX ) : , 59,530) |. ) . 74, 75, 75,674 |. oxxx
464287 68 9 |ISHARES RUSSELL 3000 IX .| 10/20/2017. | US BANK.. 120,314 XXX XXX
47103C 70 4 |JANUS BALANCED FD-I .| 07/11/2017. | US BANK.. XXX XXX
4812C0 49 8 |JPMORGAN EQUITY INC .| 07/10/2017. | US BANK.. XXX XXX
55273G 29 8 |MFS INTL DIVERSIFICATION-I.. | 071112017, [ US BANK. ..o | 177789 | o 35,304 XXX XXX
56064V 20 5 |MAIRS AND PWR GRWTH FD | 1072012017, [ US BANK. ..o | 2024252 | o 249,980 XXX 230, (115,820) XXX
68380T 50 9 |OPPENHEIMER INTL BOND FD Y [ 021412017, | US BANK.....covvvvvrsvernssmvessssennssnnesss | 2,296.855 | .......... 13,023 XXX 850 XXX
739358 10 5 |POWERSHARES DB COMMODITY.... ..101/19/2017. | US BANK.. 195.000 3.062 XXX o 8766 | 3089 | 1677 1,677 N (1,704) | .......... (1,704) XXX
779557 10 7 | T ROWE PRICE NEW AMER .| 10/20/2017. | US BANK.. 6,021.766 300,000 XXX TN T D (42,300) [ covvoverece | e 199,112 | oo | e 100,888 | ....... 100,888 XXX
77957Y 10 6 |TROWE PR MID-CAP VAL FD < [ 1202812017 | US BANK ..o | 12,833.882 | ......... 390,000 XXX I DO (97,978) | oooveerec | v 274,978 | oo | e 115,022 | ....... 115,022 | voovvevceen, XXX
78464A 30 0 |SPDR S&P 600 SMALL CAP VAL... .| 01119/2017. | US BANK.. ol 45000 | 5.251 XXX . (957) 4,399 . XXX
817418 10 6 |SEQUOIAFD | 0612312017, | US BANK ..o | XXX | e 78,142 | 120,490 | erre (42,348) | oo [ | e (42,348) | vovvveveeeses | coverenins 78,142 | oo, XXX
921908 60 4 |VANGUARD DIVIDEND GRWTH.........ooooccccrere. .| 05117/2017. | US BANK.. XK o031 o qa211 | (4,901) (4,901) 9,311 XXX
921935 20 1 | VANGUARD WELLINGTON ADMIRAL... .| 05/17/2017. | US BANK.. XXX | 16,087 | 19338 | (3,251) (T3 ) S B L0 A XXX
936793 84 3 |WASATCH-LARGE CAP VAL FD .| 06/05/2017. | US BANK.. o XXX 6216 6,216 N - (5,780) XXX
97717W 31 5 |WISDOMTREE EMERGING MA.............cccooevvvvvnen. .. | 06/2412017. |US BANK........oovvvvvrnrrvissnrivissssiniiiens | 1,064.566 XXX oo 15,246 S I B 15,246 | eovvveereeerre, . ..(11,241) XXX
9299999. Total - Common Stocks - Mutual Funds s s XXX [.....1,058,391 | ...........1,451,168 | ..... (392,778) | .o 0] i 0 | [CPREL:)] I— 0].1,058,391 | .o 0. 537,400 XXX
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Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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./A.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
9799997. Total - COMMON SIOCKS = PaIt 4....oovsorrsvosssrssssssisns s sssnsssine | estisssssisssssisss s | 3,695,793 XXX | 1,416,557 | .........2,190,136 | ... (773,580) | cooocreeinend | o0 | (773,580) | oo 0 1,416,557 | oo 0.2279,234 |...2,279.234 | ...229199 | XXX
9799998 Total - Common Stocks - Summary Item from Part 5..........c.ociiic e | 213,650 oo A Y O 0 213,650 | ...... 213,650 | oo XXX
9799999. Total - COMMON SIOCKS .- -vrs-orsivsvves oo it | 3,909,443 XXX | 1,416,557 | .........2,190,136 | ... (773,580) | cooverseriensncd | o0 oo (773,580) | ccooevsecienss0 | oo, 1,416,557 2,492,884 |....2,492,884 |...229199 | XXX
9899999. Total - Preferred and Common Stocks e s | 3,909,443 XXX . 1,416,557 | .........2,190,136 | ... (773,580) | oo | o0 [ (773,580) | .. 0 [ 1,416,557 | oo 0 | 2,492,884 |....2492,884 | ...229199 | XXX
9999999, Total - Bonds, Preferred and Common Stocks T I 11,445,522 XXX | 9,093,561 | .........9,130,140 | ..... (773,418) | .00 (10,438) | 0 | o (783,856) | oo L 8,944,109 | ...oooccc.. 0 |.2501,404 |...2,501,404 | ...363998 | XXX




Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

Sl

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total and Paid for
r Par Value Unrealized Current | Other-Than- Foreign Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein (Loss) on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJA.C.V. Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A t
3130A3 VD 3 |FHI B. I | 07/24/2017 | BANK OF AMERICA.......coovirirnrniiiniiniens | 09/21/2017 | MORGAN STANLEY.....coovviinnnrirnrininnes | corvnrinnnns 250,000 | ...coceuvee 250,907 251,240 250,895 (11) (0] 345 | ... 1,841 | ... 802
3199999. Total - Bonds - U.S. Special Revenue and SPECIal ASSESSMENS ... i ruiuererseesesesassaeeeseseeseessesassessseessssssesssesessssassessssesessesessssansessesssssssessesnsansessessessssensessesanss | essssasecs 250,000 | ............ 250,907 251,240 250,895 0 (11) 0 (k)] I— 0] 0| 345 | 345 | ... 1841 | ... 802
Bonds - Industrial and Miscellaneous
17305E GB 5 |CCCIT 2017-A3 A3... s I | 05/15/2017|CITI-MTG ................................................. I 09/21/2017|HSBC ............ 300,000 | ..coovvnee 300,801 | .. 300,211 300,710 91) (D) ] Lo | e (499) | i (499)] ....... 2,624 | ... 656
3899999. Total - BONAS = INAUSEHIAl @NA MISCRIANEOUS. ... .vvxtvueieieiisiiisiat eesieitessssess st es s st es 8k 8888kttt | cnniseesas 300,000 | ..ooovrnee 300,801 | oo 300,211 300,710 0 91) 0 (A0 I 0 o0 | i (499) | o (499)] ...... 2,624 | ......... 656
8399998. TOHAI = BOMAS. ..tttk ehds s R R E Rkttt | erienienes 550,000 | ............ 551,708 | .. 551,451 551,605 0 (102) (0 (102)] oo 0] 0 | e (154) | o (154)] ....... 4,465 | ... 1,458
Common Stocks - Mutual Funds
022865 10 9 |AMANAINC FD....coooorrvrricrieinriiniies .. | 01/03/2017 [ LT CAP GAIN.......ovvvrrirrieieiierierirns 01/03/2017 [ LT CAP GAIN.......oocvrrrrrrrnrrnnnienrirerreees | eererenenn100.000 | o | vevviririennnnnn832 [,
128119 87 2 |CALAMOS GROWTH & INCOME-O 12/18/2017 | LT CAP GAIN.. .| 12/18/2017 | LT CAP GAIN.......ccorvrrrrrrerrerirereneernnnnns | evrrerennen 100,000 | oo | cvverirennnnn8,801 | i
192476 10 9 |COHEN & STEERS REALTY .. | 12/08/2017 | LT CAP GAIN.. .| 12/08/2017 | LT CAP GAIN.......cccmvrrmrrmernnrirerenerianein | evrneeerseni200.000 | covoiivciiineincinnens [ cvveriienennn 3,708 | e
19766H 43 7 |COLUMBIA MULTI-AD S/C VAL Z........... .. | 12/08/2017 | LT CAP GAIN 12/08/2017 [ LT CAP GAIN.....coevrvverrerrerenrrenrinerines | rerrennen 100000 [ oo | e 10,959 | i
353496 85 4 |FRANKLIN UTILS FD-ADV. 12/05/2017 | LT CAP GAIN.. .| 12/05/2017 | LT CAP GAIN......ccorerrrrernnrcrirerersenrnnnens | eerrernnen 100,000 | oo [ e 2,858 | i
38145C 27 3 | GOLDMAN SACHS RISING DIV-IR 12/21/2017 | LT CAP GAIN.. .| 1212172017 | LT CAP GAIN......cveverrrrererereneieieeseenes | eereereen 100,000 | oo | e 1,761 [
413838 73 1 |OAKMARK INTL-A. 12/14/2017 | LT CAP GAIN.. .| 1211412017 | LT CAP GAIN......ccevrenrrrerrerrncenerisnnins | eernerennen 100,000 | oo [ cvvernennnn5,868 | i
413838 79 8 |OAKMARK FD .. | 12/14/2017 | LT CAP GAIN.. 12/14/2017 | LT CAP GAIN 8,345 |.
470259 10 2 |JAMES BALANCED GOLDEN RAINBOW | .. | 12/07/2017 | LT CAP GAIN.. ..| 12/07/2017 | LT CAP GAIN... 17,785 | .........
47103C 70 4 |JANUS BALANCED FD-I 12/19/2017 | LT CAP GAIN.. .| 12/19/2017 | LT CAP GAIN... 5141 | ..
4812C0 49 8 |JPMORGAN EQUITY INC... 12/13/2017 | LT CAP GAIN.. 12/13/2017 [ LT CAP GAIN
56064V 20 5 |MAIRS AND PWR GRWTH FD . | . | 12/27/2017 [ LT CAP GAIN.. .| 1212712017 | LT CAP GAIN......evererrvrrrerrerirererneernnnnns | evrrerennen 100,000 | oo | v 13,860 | v
577130 20 6 |MATTHEWS ASIAN GRWTH & INC........ 12/06/2017 | LT CAP GAIN.. .| 12/06/2017 | LT CAP GAIN.......occonvrvnrrmerrerrnrinernnnes | eernnensenn 100,000 | oo [ 3,703 | i
628380 85 9 |FRANKLIN MUTL GLOB DISCOVERY.... 12/27/2017 | LT CAP GAIN.. 12/27/2017 | LT CAP GAIN
74253Q 74 7 |PRINCIPAL MIDCAP FD-INST......cccooncc. 12/20/2017 | LT CAP GAIN.. .| 1212072017 | LT CAP GAIN......ecererrrrernnrcrirerersernnnnens | eerrenensen 100,000 | oo [ v 1731 |
779557 10 7 | T ROWE PRICE NEW AMER 12/15/2017 | LT CAP GAIN.. .| 12/15/2017 | LT CAP GAIN.....coovvvrrvrerveirrsrrerisnnees | eveerrnnenn 100,000 | oo | e 15,070 | e
77957Y 10 6 |T ROWE PR MID-CAP VAL Fi 12/15/2017 | LT CAP GAIN.. 12/15/2017 | LT CAP GAIN
78464A 30 0 |SPDR S&P 600 SMALL CAP VAL... 12/26/2017 | LT CAP GAIN.. .| 1212612017 | LT CAP GAIN......oovovvrerrirnerecrrerirseirnnnens | eerrerensen 100,000 | oo [ evvnvinniienennn 97 | i
817418 10 6 |SEQUOIAFD 11/14/2017 | LT CAP GAIN.. .| 1171412017 | LT CAP GAIN......evervrvrrrnrrcrirerersrernnnes | evrrererseni200.000 | oo | v 43,653 | i
921908 60 4 |VANGUARD DIVIDEND GRWTH ..|..| 12/120/2017 | LT CAP GAIN.. .| 1212012017 | LT CAP GAIN......ccervrermrrmernmrirncerneniannin | erneeerseni200.000 | covoiiociineincrnnnns [ v 4,609 | e
921921 30 0 |VANGUARD EQUITY INC.....ccccovvrvrerirnes .. | 12/18/2017 | LT CAP GAIN 12/18/2017 | LT CAP GAIN.....ccoevrcvrrrerrernrrcnrineines | rerreenen 100000 [ oo | v 1,633 | i 0 | oo | vereneivenens | e 1,833 | i 1,633 | v [
921935 20 1 |VANGUARD WELLINGTON ADMIRAL.... | .. | 12/26/2017 | LT CAP GAIN.. .| 1212612017 | LT CAP GAIN......ccerrerrvrrrerreriererneernnnnns | evrrerernen 100,000 | covoivicciiciseninnns | v 9,642 | i
936793 84 3 |WASATCH-LARGE CAP VAL FD............. .. | 12/27/2017 | LT CAP GAIN.. .1 1212712017 [ LT CAP GAIN.....ccovvovrerrnninnenirannenisnnnes | eerrnnnenn 100,000 | civiiiiiniiciniiininns | o 19,561 | i
9299999. Total - COMMON SEOCKS = MUBUAI FUNGS.......co ettt ieis etteis st ees s s £ttt senensane | enbsnesensensrnsenenn 0] i 213,650 0 0 0 0
9799998. Total - Common Stocks............. 0 0 0 0
9899999. Total - Preferred and Common Stocks . . L0 0 0 0 0 . .
9999999. Total - Bonds, Preferred and COMMON SOCKS...........c.iiiiiiiiis orereieeieieeeieees sttt annsnsninens | eoneniiasens 551,708 | ............ 765,101 551,605 0 (102) LV [ (R0 [ 0.0 |....213,496 | ..... 213,49 | ...... 4,465 | ... 1,458




Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
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@ 10 7 | Home and Farm INSUTaNCe COMPANY...eereresessreresesessesesesesresesreseeeresetresereseresereseesereseesee [ [20168......00. | v [ 2081 | I e 6,000.000 100.0
1199999. Total - Common Stocks - U.S. Property @ CASUAIY INSUE ..ottt ettt e etetsseseesesseeessessssesessesseaeseeseesessesaeseeseesesseseeseesesansessessessnsessessnss | £1etsesassessessesassassessesassesseesessesassessessesaesessessnsantessessssssassessnsanes (] [P 6,824,689 | ..o 0 XXX XXX
Common Stocks - Other Affiliates
42817@ 10 3 | Hetuck INSUMANCE AGENCY, INC.rcrooererresrssesrssesesesesesesesesesereesresesreseresre [ [ [ [ 2081 | NO 46,390 [.ooesscsesn 48872 [ 50.000 100.0
1799999. Total - Common Stocks - Other AfIlIAES. .........vuriuiiiiiieiiiei s 0 46,390 48,872 XXX XXX
1899999. Total - Common Stocks.. 0 6,871,079 48,872 XXX XXX
1999999. Total - Preferred and Common Stock. 0 ...6,871,079 48,872 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.

913

SCHEDULE D - PART 6 - SECTION 2

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




Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY

Sch. DA - Pt. 1
NONE

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

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



Annual Statement for the year 2017 of the B U C KEYE STATE M UTUAL | N S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

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

Open Depositories

COVINGTON SVGS & LN Covington, OH <0250 139 38 60,677 | XXX
MainSource Bank (A) Troy, OH (243,357) | XXX
MainSource Bank (E) TEOY, OH.oo st nans | eaeiaens (149) | XXX
Ameriprise Financial Service: Piqua, OH 3,944 | XXX
MainSource Bank (F) Troy, OH 10,054 | XXX
Fifth Third Bank of Western (C) Piqua, OH (11,389) | XXX
Federal home Loan Bank Carmel, IN 81,784 | XXX
Fifth Third Bank of Western (S) Pigua, OH......ooiiiieienieie s | v 50,631 | XXX
MainSource Bank (S) Troy, OH 172 270,210 | XXX
US Bank Washington DC 2 | XXX
MainSource Bank Troy, OH 4,851 | XXX
Unity National bank Troy, OH (31,203) | XXX
Unity National bank TR0V, OH.ooe s nsns | siniaees reeeeen(1,422,275) | XXX
Unity National bank Troy, OH 5,791 1,053,102 | XXX
Wells Fargo. Griffin, GA 15,839 | XXX
MainSource Bank Piqua, OH 80,715 | XXX
MainSource Bank Piqua, OH 22,624 | XXX
INTEREST RECEIVED DURING YEAR ON DISPOSE - XXX
0199999. Total - Open Depositorie XXX XXX 6,102 38 (53,940) | XXX
0399999. Total Cash on Deposit XXX XXX 6,102 38 (53,940) | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX e 390 | XXX
0599999. Total Cash XXX XXX 6,102 38 (53,550) | XXX

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

1. January. 883,716 | 4. April 2,750,123 | 7. July. (1,126,665) | 10. October. (481,087)
2. February 1,529,389 | 5. May. 1,786,580 |8. August (947,168) | 11. November. (575,862)
3. March 2,081,306 |6. June 1,980,342 | 9. September. (1,186,287) | 12. December. (53,936)

E26




Annual Statement for the year 2017 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

XA

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Code | Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value | Amount of Interest Due & Accrued | Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO

31846V 20 3 | FIRST AMERN GOVT OBLIG FD...ovvsceveevrsserstersseesssessseessessseeseeses R0 e | e e | 120292017...... 0.880 | oovsvssvmssss | 129,787 | ..

94975H 29 6 |WELLS FARGO ADV TR PL MM INS.. OSSOSO B . 1212912017....... 1.140 4
8599999. Total - Exempt Money Market Mutual Funds @s [dentified DY the SVO..............cou.uuiiiiiiciri 000 b8 00 EHbLs s | 129,791
All Other Money Market Mutual Funds

922906 30 0 [ VANGUARD FED MONEY MKT ... v | e | T22Y20TT i [ | | 204,626
8699999. Total - All Other Money Market Mutual Funds 204,626
8899999. Total - Cash Equivalents i ene s 334,417




Annual Statement for the year 2017 of the B U C KEYE STATE M UTUAL | N S U RAN C E COM PANY

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 Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
B PR €Yo o - OO GA|.. 248,421 247,153
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana.. 104,577 104,050
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. 309,775 317,441
33.
34.
35.  North Dakota.
36.  Ohio... 2,098,150 2,088,724
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59. Total XXX XXX 2,098,150 2,088,724 662,773 668,644
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
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).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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