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Annual Statement for the year 2017 of the H 0 M E AN D FARM | NS U RAN C E CO M PANY

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. re@SUNY SECUMHES.......vvuereerereireiieiieiseiseiseiseesessesseessssessessssissiens | eessnesnnees 1,338,673 | ........... 204 | 1,338,673 | oo [ e 1,338,673 | ........... 19.6
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 305,283 | ..coovuens 46 | oo, 305,283 | ..o | e 305,283 | ..cocvvnnn 4.5
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...............cccccoveeiees | cevvrieiennes 216,277 | oo 33 | s 216,277 | oo | e, 216,277 | v 3.2
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 152,414 152,414 152,414
1.43 Revenue and assessment obligations 255,677 255,677 255,677
1.44 Industrial development and similar obligations.............ccccevveeerieicciiiens | eeververesisieienienns | crvereereeend0L0 | [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccocveeveeeereereerreseenesenes | evenreersnenneenen 15094 | iiiiiii0.0 | e 1,094 | | e 1,094 | ... 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoovvvvvevevnienns | vrvereerneennnn 392,769 | 8.0 | iiii00i392,769 | e [ e 392,769 | ..ccouun 5.7
1.513 All OtNE ..ot sssessssensssssssesssssssssessens | sresssnssessesssnssnssnssens | susessnnnens0000 | orieniseisinsnniiniinns [ e | covseesssnsnssnssssnsenes 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccoove | ovvvrrirninnns 417,091 | oo 6.3 | oo 417,091 [ | e 417,091 | oo 6.1
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...vvieiiciieie ettt stsnssssssssensans | sressessnssessas 57,098 | ............ 0.9 | e 57,098 | .ooveierreieinrireiens | v 57,098 | ............. 0.8
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 2,994,505 | ........... 455 | e 2,994,505 | ...oovrrrrrrinriininnns | s 2,994,505
2.2 Unaffiliated non-U.S. securities (including Canada) 375,672 375,672 |.... ..375,672
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........coviiinineeeereesieneens | crnrineienssneensses | e 0.0 [ v e | s (V1 IO 0.0
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNGfiliALEA. ... .eeereereeeeeei ettt et nsenes | eesseeenesseesensnssessanes | eeseseenens 0.0 [ o [ ererressnniessnineenes | e eneenes 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e [V IO 0.0
3.32 UNAfilIAtEA. ..ot snsssiees | b | i 0.0 [ oo [ e | e (I 0.0
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 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 [ oo e | s 0 [ oo 0.0
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Mortgage loans:
41
42
43
44
45
46
Real estate investments:

Agricultural

Construction and land development

Single family residential properties
Multifamily residential properties.

COMMENCIAl IOANS.......oorveiiirieiesiese st ees
Mezzanine real estate loans

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)........cccovvviiiiiecece s | e | o020 | [ | (01 IO 0.0
CONFACE I0ANS.......coverieieeerieeeieereeeeteeeseiseessseseeseesessssesessesssesessessssssssssssensssssessensas | sessesssessessessenssensenses | seeseseesnss020 [ eiimininmiinissneiniiens [ revresensisessinseinses | oeveesssseseseeessesennsaees (V1 I 0.0
DEMVALIVES. ...t ssesssisensssissensessnesesssssssssssessnssnenns | ernnsnssnensessnnnneneniens | eeeenenenens0:00 | v [ | e (V1 IO 0.0
Receivables for SECUMHIES.........o.vurerirereireiecreireieeseeseesscreseseessseessesessenssssseessnsens | csnssesssessessensssssessenss | neereesenend0:0) | rriniinsiimiissnsnniinsns | reeseseseseessssessnnsnees | oeesssessnseessessnnssneans (V1 I 0.0
Securities lending (Line 10, Asset Page reinvested collateral)..............ccceevveerveveenes [ cervevereveveeeereieieees | veverienennnd0.0 [ e XX | i )9, RN IR XXX...
. Cash, cash equivalents and short-term investments............ccccoevvereeriverecnesiieieien | cerveriereeennn09,398 | o 11 | 331,840 [ | e 331,840 | .oeeen 4.9
. Other invested assets 0 ] 0 [ | 0] i 0.0
. TOtal INVESIEA @SSEIS.......coeeececeeeeeece e ee et en s en s nenesennnens | eeerereninn 6,575,951 | ......... 100.0 | ............ 6,838,393 | ..o [0 E— 6,838,393 | ......... 100.0

Sl01




Annual Statement for the year 2017 of the HOME AND FARM |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
2. Costof acquired:

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

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

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

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
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

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

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

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

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
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
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

S102




Annual Statement for the year 2017 of the HOME AND FARM |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.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. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13.......ouiiiieics ettt
5.2 Totals, Part 3, COIUMN ...ttt bbbt b s bbb

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

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

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

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:

10,1 Totals, Part 1, COIUMN 15, ...ttt r 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+6-7-8+9-10)

Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 6,680,392

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 1,544,072

Accrual of discount

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

.................................................................................................................................................................................................................................. 2,357

9,608 9,608

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen (4,261)

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 1,689,210

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 35,480

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

0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 6,507,478

Deduct total NONAAMILEEA BMOUNES.........eveiiiieieiciecisie ettt 8 AR Rttt

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 6,507,478
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Annual Statement for the year 2017 of the H 0 M E AN D FARM | NS U RAN C E CO M PANY

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.........couveevcrrnens | corvevencrineriinnens 1,529,896 | ..ooverrrririins 1,509,127 | oo 1,538,585 | ..ooevercrirririnens 1,528,275
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 1,529,896 | .ooviriiiininens 1,509,127 | oo 1,538,585 | ..o 1,528,275
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 216,278 | oo 217,388 | o 225,000 | oo 200,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TotalS....ooerrrrrisiersrisinninns | e 152,414 | oo 150,747 | oo 164,334 | oo 145,000
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........... .1,180,692 1,194,199
Industrial and Miscellaneous, SVO Identified 8. United States .3,051,603 076,658
Funds and Hybrid Securities (Unaffiliated) 9. Canada 276,933
10. Other Countries.......c.cccouuerenene | conmernerennnrennereeenn39,103 | i 96,783 | oo, 98,985
11. Totals......ccoocoe. 3,452,576
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......coremmmmeenssmnnss | onveveirisssnenenens 6,506,555 | ..oovvrrnrniinennnnn 0,479,452 | i) 6,574,694 | ..o, 6,411,661
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccoovvrnerinnnce 6,506,555 | ..o 6,479,452 | oo 6,574,694
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Annual Statement for the year 2017 of the HO M E AN D FARM I N S U RAN C E CO M PANY

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

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

......................... 2.3

......................... 5.4

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




Annual Statement for the year 2017 of the HO M E AN D FARM I N S U RAN C E CO M PANY

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

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)

Industrial and Miscellaneous (unaffiliated)
241,154 1,556,588 789,035 8 | 2,547,452
..125,496 248,510 [ e [ XK | 840,314 | 1229 | 855,165 | ...

90IS




Annual Statement for the year 2017 of the HO M E AN D FARM I N S U RAN C E CO M PANY

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

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
101 NAIC T [(C) J— 482,733

125,496

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

Total Bonds Prior Year

................. 676,111 |.............3,425,818 |........... 1,567,127 | .................. 76,838 | ...................12,906 e XK e 5,768,800 | oo 87 | 5,758,799 | e
..50,383 .512,093 292,689 | ..o e . XXX... . . ...855,165 . .855,166 |..

..1,859,816
..28.1

11.8 Line 11.7 as a % of Col. 9.

L0IS

Total Publicly Traded Bonds
12,1 NAIC Tttt snenes | seeesenseseneens 482,733 | .o 3,692,128 |..covvvennee 1,427,418
566,308 | ...ovvvirernn 148,510

12.7 Totals
12.8 Line 12.7 as a % of Col. 7.....
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10

................. 608,229 |...............4,258,436
.93 ..05.4

Total Privately Placed Bonds

13.8 Line 13.7 as a % of Col. 7.....

......................... 0.0 crnrnernrnnneend0:0 | 0.0

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

(@) Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

(c) 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.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S..... .0; NAIC5S......... 0; NAIC6S......... 0.




Annual Statement for the year 2017 of the HOME AND FARM 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
1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities..... -
1.4 Other Loan-Backed and Structured SECUMHES............uueeeererrneinimeiriins [ereersrssissisensesnessinns [T SRR
.............. 1,050,196 |.................346,638

. A24.970 873,296 | ... ...340,406

..6,232

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

80IS

3.5 Totals 158,960 | oo BT3T | i | 0], XXX e
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 Issuer Obligations e IB2414 | e |t | e | e ) .9 S

4.2 Residential Mortgage-Backed SECUNTIES. ..........crirrrininicreiniieins | eerinrinennessinnineenins | erveeesissesesesssnssenns | eenesesessssssenesesenes | seressesinesesessnssensens | cossesesessesssssnenessnssnns | seererenes XXX

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities.. e 0. 0 .. . ..
4.5 Totals L AB2414 | (1 I [ I 0 [t XXX e [ 152414 | 2.3 | 355,720 | coovoverei, 54 [ 152,414 | oo 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlGALIONS. ........ocvevecveciieiireeie et ssines | evveesesaesassines 5,000 |.cooiverreinnn 453,704 |.....covae. 102,256 | .o.vvoveeciecreeieeiieeiierins | ereeiveiesesssiessnienies | evvveians )00, T O 560,960 | ..ooocvrcreriiieians L 818,536 | ..overrrrrerinis 124 [, 560,961 |.ooovvecrerrireereieiian
. 10.320,264 | ..o 132,472 | oo 55,048 | oo 7,550 | )00, SN O 614,598 | ..oooviviriiinn, 94 | 838,441 | ooveiiia, 127 [, 614,598

L5133 | ... 0. 9. .5,133 |.

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations...........ccoevvvveeiieeceeeee e | enenereneer e 329,871 e 1,939,778
...4,565
48,571 | ...
129,983 | ...

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




Annual Statement for the year 2017 of the HO M E AN D FARM I N S U RAN C E CO M PANY

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

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

60IS

10.1 1SSUET OblIgatioNS.......vvveeerieiieiririeiesieee e 3,578,152 5,469,471
10.2 Residential Mortgage-Backed Securities...........ccccvuvvvrineinreneinirenes | eoverecneinnenn 108,209 [, 339,636 |....occovre 140,449 | 56,411 | i 1,550 | b XXX [ 652,255
10.3 Commercial Mortgage-Backed Securities 210,664 | o0 | 0 | 0 | b XXX [ 215,797
10.4 Other Loan-Backed and Structured Securities . 129,983 | 0 | 0 | 0 b XXX e 169,028
10.5 SVO Identified FUNGS..........coeviveieiereeiecseeeseeseseeeeeseeessenes | eeereeeen XK | i D .0 SN N 0.0, SRS [T, 0.0, SRR (NN, 0.0, CORUURRR [DURORORRoRRRorRoo: | B [DOORORO OO 0
10.6 TOAIS......ocveiviecicece et | creseesnseneenas 608,228 |.............. 4,258,435 6,506,551
10.7 Ling 10.6 858 % Of COL 7....ovveiereieeiciesi ettt nensniens | everssississsesssssneas T T 65.4 . . . 0] i, 100.0
1. Total Bonds Prior Year
11.1 IsSUEr OblIgations..........ccevvveieieinieiereeeseeseseiesieessensessssnsenns | convenennenne 233,929 | s 3,115,388 |..ccovrnnn 1,532,404 | oo e | e ) 0.9 GRS DR ) .9 N PO D.0.9 NI PO 5,081,721 | coovreereierine (X 5,081,719
11.2 Residential Mortgage-Backed SECUMIES. ..........covviveieriinrniernenieiens [ cvrreireinninnns 157,817 | v 435873 |.oovvrerennn. 202,355 12,906 | .......... ) 9.9 G DI ) 0.9 R PR ) 0.0 N R 885,789 | ovvvrereriinnns 134 | 885,789
11.3 Commercial Mortgage-Backed SECUMtIES..........ovvvvvreiriririerernrees | e 34,764 |...cvvee 159,905 |....ccoeveveee. 125,058 | ..o [ | e ) 0.9 O IR )00, SO DT XXXoovieveies oo 319,727 | oo 48 | 319,728 | oo
11.4 Other Loan-Backed and Structured SeCUrities............cccovveveevreesiveeies | eveeieienienns 99,983 |..ccvverirns 226,745 | .ovoeeesieeeriiesiines | e | e | e ) 0.0 O IR ) 0.0, SO DS D%, 0. SO DT 326,728 | oo 49 |, 326,728
11.5 SVO Identified FUNGS..........coevcveieeieieceieee s | ceerenias .0 S P .0 S P .0 S I 0.0 S PR D0, S [UURRO IO XXX oo e, XXX............
11,8 TOAIS.....cocveceeccce et | crenaesnseneenes 726,493 |...coovee 3,937,911 | .o 1,859,817 | v 76,838 | woevcreies 12,906 | .oovoevivieieicia (V)N I ) 0.0 I PO 0.0 S
11.7 Line 116858 % Of COL 9...oovveivieeice e | cvevierisienienesiaes 11.0 | oo 595 | oo L N 12 | i 0.2 | oo 0.0 | .0, S P .S S 100.0 |..oooneenas D00, S 100.0
12. Total Publicly Traded Bonds
12.1 1SSUET OblIgAtiONS........c.vveveiiiveieiciceeie e | creseeseseseenes 455,841 |.............. 3,578,153 1,435,479
12.2 Residential Mortgage-Backed Securities... 108,210 |. 339,636 |... ..140,449
12.3 Commercial Mortgage-Backed SECUMEIES..........c.evriererisreeissieiiens | veevireneensinnens 5,133 210,664 | .

12.4 Other Loan-Backed and Structured SeCUrities.............cvveveveveveveiceeeieenes | coercisennns 39,045 |...ccoviiines 129,983 | .o
12.5 SVO Identified Funds . .. XXX. L XXX...
12,6 TOAIS. ..ot sesssssssesensenes | envenenensensn 008,229 | .. 4,258,436 | ... 1,575,928 | ..o 56,411

12.7 Line 12.6 @5:@ % Of COL. 7...ocooreieeeerereireesneee e rsessisieeens | eveesesseseesinennens 9.3 | o 65.4 w282 | ) 0.9

12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10

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 SeCUrities..........oovrerreeinrereiiennnns O | e [0 0.0 { v D90 O T 0
13.4 Other Loan-Backed and Structured SECUMIES...........cvverrririererninines e | e | ceveeeesesssnesenesnns | eevesnssssssessnsnenenes | svnereriesnsnenensnnonnns | seonenees X&Kerrernnnnees | ronereersnisninenerienn0 |00 | s (O S 0.0 [ e XXXvtvreviee | e 0
13.5 SVO Identified FUNDS.........ccvverirerernincreierniererernrnennsnnenenns | e XK v e XXX | vereenee XK v XK [ XX [ | o |00 | i O RO 0.0 | XXXorereeane | ereneeerisssnsenenssisnes 0
1318 TOAIS....ve ettt 0 ] s O 0.0 [ D00 O IS 0
13.7 Ling 13.6 @5 @ % Of COl. 7...ovvonerieieeeeseeisciseiseiss st sstsessessnns | vvssesesssssessnnenees 0.0 | o 0.0 [ oo 0.0 | oo (00 0.0 | o 0.0 | oo (0 ) 0.0 N S ) .0 S I ) 0.0 S IS D.0.9 GO IS 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 | PO, S ., S PO, S .S N [ 0.0
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Annual Statement for the year 2017 of the HOME AND FARM 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 @CUINET............eviurieiicieeice ettt snses | saetsssssesessesesssssesesesesessnsesesnseeas O T (O OO 1,042,812 | oot
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
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..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.cvriueiiiueiiiriieiieie ettt sssssaesnns | ssessssssessssesesssinsesessssesessssesesnsesas RO £ IO O ST 1,069,975 | oo
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
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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Annual Statement for the year 2017 of the HO M E AN D FARM I N S U RAN C E CO M PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECembEr 31 O PHIOF YEAI.........c.rvueiererireireerereieee ettt st ssesens

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 BA9,517 | ottt | etereseae sttt ettt enaees 349,517 | oot
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)..........ccceveiiirririieiiesiciesetseeis e ens | et 69,398 | oo s 0 | oo 69,398 | 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 11)......cciiiieiiiiiiiiiieitisieisi ettt sessetessssassssssressssssessnsssens | ssssesessssesssssssessnsesessssesessssesessssesesnsesessssnes 69,398 | o 0 | oo 69,398 | oot 0
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Annual Statement for the year 2017 of the H O M E AN D FARM | N S U RAN C E CO M PANY

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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Annual Statement for the year 2017 of the HO M E AN D FARM I N S U RAN C E CO M PANY

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

Showing all Lon
7

1 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.....coviiviriiririniinsiieriesieesssisssie s sssessssisssssesssesssenss. | soenes ....100,000 99,076 99 | i [ s [ 1.500 |...... 1.610 [FA...... 09/02/2016. | 08/15/2026.
912828 2B 5 |US TREASURY N/B......civuiiiriireiineineiiesiesiseesssissssessesssssssssisssssssesssnsnss. | seeees . ....100,000 99,913 53 | cevtereneeneeinens [ e [ e 0.750 |...... 0.800 |FA....... 08/10/2016. | 08/15/2019.
912828  2C 3 |US TREASURY N/B......ovrirviriierniiseierisinsinsisissssssenssssssessssssssssssessnsssssss | sevenns | oo | eevevnerins [ wenernnnns [ 124,912 125,000 124,970 A5 | e [ | 0.750 |...... 0.780 |FA....... 09/20/2016. | 08/31/2018.
912828 2G4 |US TREASURY N/B......ccooiririirieiiiieriesieseseessssssssisesiessssesssssssssssssessssenss. | seeees ...99,543 ....100,000 99,729 L U USRI PPN 0.875 |...... 1.030 [MS...... 10/27/2016. | 09/15/2019.
912828  3J 7 |US TREASURY N/B.....oovoiiiriireiiniineiiesiesiseesseise s sssssesssesnss. | soeees . ....98,863 ....100,000 98,871 8 | oo [ e [ 2125 |...... 2.300 |MN...... 12/13/2017. | 11/30/2024.
912828 KD 1 |US TREASURY N/B..... SD. | [ v | i 105,129 100,000 101,265 (1,109) [ oo | e | e 2.750 |...... 1.600 [FA....... 06/10/2014. | 02/15/2019.
912828  S7 6 |US TREASURY N/B......ccooririirerriiseiiesieseseesssissssessessssessssissssssssesssnsnss. | soneees 122,163 |..... 96.722 .120,903 ....125,000 122,461 298 [ .ocveerereerenins | e [ e 1125 |...... 1.710 [U....... 07/24/2017. | 07/31/2021.
912828  SD 3 |US TREASURY N/B......oviiiririierniiseiesinisiesseisssssiesssssssessssssssesssssssssesses | sevenes LT4T31 99.373 | ... ...714,530 75,000 74,918 YT [N IUROTRRORROTOR PPN 1.250 |...... 1.350 | JJ....... 06/17/2015. | 01/31/2019.
912828 VP 2 |US TREASURY N/B......ccooiririireririseriesieseseessssssssssssessessssisssssessesssnenss. | soneees 100.169 | covoovvercrirnens 75,127 | v 75,000 75,653 (246) | cevvvvereersrinens [ e [ e 2.000 |...... 1.650 |JJ....... 07/24/2015. | 07/31/2020.
912828 W2 2 |US TREASURY N/B.......cooovuimririmririnnneinrniensniisesiessssisessissssissssssssssnssssinns | onneee | oo | venevvnnens [ eerviveeen T | i 198,820 [ 98.903 197,806 | ....... 200,000 199,145 325 | o e | 1.375 |...... 1.580 [FA...... 03/06/2017. | 02/15/2020.
912828 W6 3 |US TREASURY N/B......ccooiverrirrrinirinerierinsesseissineriessssesesssssssesssssnsssnenss. | eoneeen | oo | conerenenne | cvevenenens [ eevviinnnnnn 100,285 | oo 99.395 | ... 99,395 | .o 100,000 100,212 [(4) ] TN ISR IO 1.625 |..... 1.520 |MS...... 03/23/2017. | 03/15/2020.
912828 X8 8 |US TREASURY N/B.....oouiiiiiiiriiississrssesississsnssssisssnssnsssessenssssesssnssssssssnenss | eonsees | e |nsnenenes | onsnnenens ] | i 142,592 s 99.726 | oo 139,616 | covvovveiniins 140,000 142,459 (X)) [ RN P 2.375 |...... 2.160 |MN...... 06/02/2017. | 05/15/2027.
0199999. U.S. Government - ISSUET OblIGations. ..........cvuriirrirssisimsssiiersaseseessssssesssssssssssssssssnsssens 1,342,065 XXX ] s 1,320,920 | ..ooovvrnneee. 1,340,000 | ... 1,338,672 | oo 0 (501) 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36290S  CK 5 | GNMAHBISTTA........oovvervieienesnnennrisssiisssissssssssssssssssssssssssssssssnns | oennnen | o [eeveveened || 1,068 {102,828 | v 1,126 | 1,095 | 1,094 B | e | e | e 4.000 09/29/2003. | 09/15/2018.
383787 AL 4 |GNMA 2013-71 LA....ociiiiinenns 28,035 [WLX)) [ PRI PR 3.000 07/20/2015. | 10/20/2042.
0299999. U.S. Government - Residential Mortgage-Backed SECUHIES. .........cvrrirreieeieiisrisieieississsnensesssneesnesnsensenessnesnsens | anisneerneeneennn 2,194 | XXX 0028383 | i 28,485 | oo 29,129 | oo 0 (140) 0 0 XXX XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
383766  ZU 7 |GNMA2011-9C 35,394 (629) w3515 06/23/2015. | 09/16/2041.
383788 RW 1 |GNMA2012-44 AD . . 75,809 (683) | vvreerreinerrens [ erreerenineenerienns [ e 2.483 10/16/2012. | 04/16/2041.
383788 RX 9 |GNMA 2012-44 B.....coooovveiiissniinsnissnisnsisssessssssssssssssnsssssssssssssssssssssns | onenes | | eennenneed [ | 52,094 | 99.770 ...49,885 50,000 50,890 (271) | v [ [ 2.954 02/21/2013. | 08/16/2043.
0399999. U.S. Government - Commercial Mortgage-Backed Securities . XXX 159,825 159,790 | 162,093 | .oocvvirre 0 (1,583) 0 0 XXX XXX XXX
0599999. Total - U.S. GOVEINMENL. ... senssssesssnsssieeneenes 1,538,583 XXX s 1,509,128 | ..cooovrienns 1,628,275 | ..ccovvvenne 1,529,894 | .o 0 (2,224) 0 0 XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
574192 5B 2 |MARYLAND ST...coiiiiiiirerimiineineiieisssiesessssiesssssssssssessssssssesssssssssesssssensns | neveene | oo | evseerenins | soeees TFE| i 55,395 |...106.045 | ....ccocovirnrnnes 53,023 | v 50,000 53,194 (965) [ .evvererererrerrens | cevrerierinnireeenines [ e 4.200 |...... 2.100 |MS...... 09/03/2015. | 03/01/2021.
574193 MC 9 | MARYLAND ST...cooiiuiieiirimeineiieisiessessssesesssssssessesssessssesssssssssssssesssssesas | seneees 2| ... 1FE 60,212 |...115.701 57,317 (1,219 [ oo | e | s 5.000 |...... 2.200 |FA....... 07/17/2015. | 08/01/2024.
60412A DX 8 [MINNESOTA ST...ciiiiiiiiireinsineiesiesiseessssssssssssesssessssssssssisssssssssesssesssnns | sevnne | oo | eeenevienns | ovene 1FE ...59,393 |...111.480 . . 55,767 (1,549) [ oo | e | e 5.000 |...... 1.670 [FA...... 08/05/2015. | 08/01/2021.
917542 QW 5 JUTAH ST...iiiiiiiisiiiisiisnisnssesississsisssnsssssssnsssesssssssssssssssensssssssssssssssssssns | covnnee |0 | wovenerenes | vovees 1FE ...50,000 |...101.548 | ... .50,774 |. ..50,000 | .. 50,000 | .o | | | | oo 3.189 |...... 3.180 |UJ....... 09/24/2010. | 07/01/2019.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.cccooevenneas 225,000 XXX | e 217,388 | ..o 200,000 | ................ 216,278 | oo 0 (3,733) 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Teritories & Possessions (Direct and Guaranteed)............cuurweiveiriniiiiiieninisiisisssiisnienas 225,000 XXX | s 217,388 | oo 200,000 | ..o 216,278 | oo, 0 (3,733) 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
235218 J8 8 | DALLAS TX oottt sttt | seeees ...106.111 54,857 (1,265) [ cooocernreneirerins | e | e 5.078 |...... 2.280 |FA....... 11/19/2012. | 02/15/2022.
442331 SN 5 [HOUSTON TX ...104.572 52,557 (1,145) [ oo | e | e 4.361 |...... 1.930 [MS...... 10/01/2012. | 03/01/2020.
76541V KG 1 |RICHMOND VA [SSSTTRTRTTRTIRRTRRIOR [RVIVRR VR VTR [N 1FE ....45,000 |...100.900 . . 45,000 [ .vviciiininniinnins | | e | | e 2.599 |...... 2.590 |JJ....... 06/14/2012. | 07/15/2021.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............oiiiieiiiininiiinisniienes 164,334 XXX | s 150,747 | oo 145,000 | oo 152,414 | oo 0 (2,410 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions . 164,334 XXX | s 150,747 | oo 145,000 | oo 152,414 | o 0 (2,410 0 0 XXX XXX XXX 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 - Issuer Obligations
160429 TN 6 | CHARLESTON SC WTRWKS & SWR.......cvorrrmiriririerieisnierinesiesesesssnines | ceveees | o 2| 1FE 30,217 |..120.577 | oo 30,144 | .o 25,000 28,990 (515) | vevermrermerernernens [ erveereninriseiienns [ e 5.000 |...... 2.500 | JJ....... 07/16/2015. | 01/01/2026.
162393 EG 3 | CHATTANOOGA TN ELEC........omiiiiieriniineereeiseisersssssnessesssseesssssessssssnns | eevnee | oo [ evvesseinens | ovene 1FE ....24,310 |...119.584 ..23917 20,000 23,266 (A48) | evoveererisrieens [ e [ 5.000 |...... 2.340 |MS...... 07/23/2015. | 09/01/2024.
3135G0  H5 5 [FNMA ..o seeenssiensssssnssnsnssssessssssssensssssssssssenssssnns | seenns | oo | vvsninenins [evernneene | v 152,079 [0 99.498 149,247 ....150,000 151,283 (1<) OO ISR PPN 1.875 |...... 1.580 |JD....... 01/22/2016. | 12/28/2020.
3136G0  FJ 5 [FNMA....ooiiieiceseieeniessestsssssesssssesssessesssssssssssssssessesssessssssns | eoneeen | oo | consvnnenne | ovevnenens ] [ cevvreinnennnn 154,000 | oo 99.468 .153,182 ....154,000 154,000 | ovouevnrrrerienieees [ eoneersnineieniens | e | e | e 2.000 |...... 2.000 |AO...... 04/27/2012. | 10/30/2020.
647310 X9 7 |NEW MEXICO SEVERANCE TAX......coovummrvemmmremnneermneeirnseissssssssssssnssssssssns | eovnene | ov | vensvrnenns | e TFE | 97,108 | 99.677 ...94,693 ..95,000 96,055 (B93) | coveveevererrienns | e | e 2.000 |...... 1.250 |JJ....... 06/14/2016. | 07/01/2019.
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64990E  J9 9 [NEW YORK DORM AUTH......oiiimiiiiririiieineiienieeiseesseissesssssessssssssssssssns | evenns . 2100719 | 50,360 | .cooovrrrrrinens 50,000 | .. 50,001 | coveerererierieeinens [ e | e | e | s 3.070 |...... 3.060 |FA....... 06/12/2015. | 02/15/2023.
68607V XS 9 | OREGON DEPT ADMIN SVCS.......covviimriiirirrimriieriesiiesienissesssssssssesssenens | soveens ...105.206 52,366 (686) | .vvveererierierens [ e [ e 4.345 |...... 2.810 |AO...... 03/05/2012. | 04/01/2021.
927781 PU 2 | VIRGINIA CLG BLDG AUTH....cooiiiiiiritiiisiisssrseniseisssnsssssssssssessssesssnsssesssnssnes | weneees N ..100.311 | ... . ...5,000 | ....... 5,000 [ v | e | e | s | e 5453 |..... 5.450 |FA....... 04/01/2009. | 02/01/2018.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 568,813 XXX | s 559,162 | ..cooovvverns 549,000 | ..cocoovernnet 560,961 | ..o, 0 (2,758) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128KT D8 0 | FHLMC AB2827 ...t ssesssssinns | svines . 110766 | 3578 | 3,230 | 3,241 (L)) SN IVPRIRIRN BV 6.500 07/09/2007. | 06/01/2037.
3128M5  GU 8 | FHLMC GOB5T1.....ouvercerermrieirierieniseeseisssse st ssesssessenssssssns | wenenes . 112165 | e 1109 | 989 | 992 [ oo | e | e | e | 6.000 07/28/2008. | 10/01/2037.
3128MB  XH 5 | FHLMC G13180.....ccuruuirirririereeinnisseniesiesisseesssissessessssssessssisssssesssssssensns | sevees 2105021 | 3815 | i 3,442 | 3,436 KT VRO ORI PPN 5.500 06/10/2008. | 06/01/2023.
3128MC  FJ 9 [FHLMC G13569.......cuuiiririiiririierisniseierisiseessseissssssesssssessessssssssesssessssssssss | ovene e 104835 | i 1,222 | 6,889 | 6,947 (V4 ) [N INRRSROR IO 4.500 05/01/2009. | 04/01/2024.
3128MC  GH 2 | FHLMC G13600.........coucvererirrereririsersesssesesensssissessesssesssessssssssensesssssssensns | sevees . 2104893 | 4,891 | i 4472 | 4,506 (1<) ) SN IV IOV 4.500 07/07/2009. | 06/01/2024.
3128MJ V2 3 | FHLMC GOBB32..........oceoiiiiiiciicicneieiss s | coienes ...102.848 66,575 (548) | ovvverererineireens [ e [ e 3.500 02/18/2016. | 03/01/2045.
3128MJ XK 1 | FHLMC GOBBBT.......ccovuvereerneieerinrieriseesseissse s ssesssessenssssesas | vonenes e ...102.845 . 77,355 (554) | evvvvererineriens [ e [ e 3.500 03/23/2016. | 12/01/2045.
3128MM KX 0 [FHLMC G18309......cuuiiuiierierieeiceseeiseise st st ssssssnnes | seeesns . 104880 | .o 3,570 | i 3,404 | 3,432 (72 [N [NV IO 4.500 05/28/2009. | 05/01/2024.
3128PQ NX 5 |FHLMC J11306 . ...103.572 9,740 . 9,404 | 9,480 [(<10) 1 UURTOR IURPORTRRRORR IV 4.000 12/09/2009. | 12/01/2024.
3128PR  JW 0 | FHLMC J12077 | | .4,534 |..104.889 4,566 | .. 4,353 | ... 4,416 (V2272 [N ISR IO 4.500 05/05/2010. | 04/01/2025.
3128PS L9 6 | FHLMC J13052......cciiimiireiieiiesiieeieississsssssssessssisss s sssssssessssessssssssssanes | soeees [ I 7/ I L1 17,425 1..103.842 | cooovvrvinne 17,608 | oo 16,956 | .. 17,134 [(G15) ) STORON IVIRRIRIR IOV 3.500 11/22/2010. | 09/01/2025.
3132L6  AK 7 | FHLMC VB09T0.. ... ceuueemieeiririreriseesnieesiesiessecesssssssssesssesssesssensssssssnsenns | senenes o] ...105.561 60,393 (562) | evevneernrinernens [ e [ e 4.000 07/21/2015. | 12/01/2043.
3136A1 X8 3 [FNMA 2011-115 KE. ..ot nsesssssssnian | eeenns || . 12,012 [E:) ) TN IR IOV 2.500 10/28/2011. | 10/25/2039.
3136AB  LF 8 |FNMA 2012148 KB........coooiriirierirciiieissinsiiesiesesseisniesssiensesessessssisssssnens | crvees [P I 4 1 51,127 (94) [ oo | e | e 2.000 03/26/2013. | 03/25/2042.
3136AG DN 9 |FNMA 2013-97 EK 4].. 34,642 (1G1:)) U USRI DR 3.000 10/07/2013. | 11/25/2028.
3136AP  EE 8 | FNMA 2015-47 GA 4].. 35,310 (189) | evvveeerevriens [ [ 3.000 07/24/2015. | 06/25/2044.
31371L  AB 5 | FNMA #254802.........ocvuuriirieeieniceseisssiesiessesssssssssse s sssssssssssssesssenss | seneees 4].. ()] SRR VTR IO 4.500 05/20/2003. | 07/01/2018.
31371L AP 4 | FNMA #25481 4 ...102.916 (1) ......4.000 07/18/2005. | 07/01/2018.
31371L BH 1 | FNMA#254840.........covoeiiiieiieniceessiesene s sienes | seenes 4].. ..102.916 (1) [ oo | e | e 4.000 07/01/2003. | 08/01/2018.
31371L DY 2 | FNMA#254919......cimiieiiieieeieeicesesisssssss st sssses | seneees 4].. ..102.916 1 4.000 08/01/2003. | 09/01/2018.
3137A6  TB 8 |FHLMC 3812 LV.... e 4 ...100.057 (189) ......4.000 01/03/2014. | 04/15/2022.
3137BC QV 3 |FHLMC 4382 BC......oviuurirrirreiceirieniesiessiesisesissssessssssesssessssssssssssnsens. | veenes | | ..101.678 (AB81) | ceverrererirerieens [ e [ e 3.000 02/05/2015. | 07/15/2040.
3137BD CQ 7 |FHLMC 4377 LC 4].. ..101.210 . . (249) 3.000 07/27/2015. | 04/15/2039.
3138EG  HR 8 |FNMA #AL0239 4 ...105.575 ..37,868 | .. 37,903 (10) ......4.000 06/30/2011. | 04/01/2041.
3138YR  6Y 9 |FNMA#AZ08B6.........c.oovvvrerernenne 4].. ..102.074 | .... . . . 54,239 (1) SOOI ORI DTN 3.000 07/29/2015. | 07/01/2030.
31398K A5 9 [FHLMC 3589 PA. 4. 2102627 | 1,096 | e 1,088 | (£ SSORRURON IVPURIRTRTOIRIINN IOV 4.500 02/23/2010. | 09/15/2039.
31402F B5 3 |[FNMA#72736 4 ...100.331 (1) ......5.500 09/01/2003. | 08/01/2018.
31402H RC 7 |FNMA#729583... 4. 201549 | 821 | 15 |15 | | | [ [ 4.500 07/22/2003. | 07/01/2018.
314106 5Q 2 |FNMA #889255... 4].. . ...104.575 (2) [ e | e | e 5.000 03/24/2008. | 03/01/2023.
31414F GG 0 [FNMA #964699... . || ..2,832 |...106.951 (1) ] SRR VRN IOV 6.000 09/01/2008. | 08/01/2023.
31416W  BG 2 [ FNMAHABATTO. ...t sssssensnnes | evene [ 4 L 10,027 |...102.128 10,459 | .. 10,286 B9 | e | e [ 3.000 02/08/2011. | 11/01/2025.
31417S  BP 4 |FNMA #AC5445 12,591 |...109.211 | ... . 12,170 (QZ) ) I USRI BN 5.000 08/05/2011. | 11/01/2039.
31417Y  TC 1 |FNMA #MA0546. . 4] . ...13,142 |..103.246 | .... .. 13,104 |. 12,692 | .. 12,934 (97) | oo | e [ 3.500 08/30/2010. | 10/01/2025.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... .. e 620,265 XXX ] s 614,596 | ..o 599,100 | ..oovovreennnd 614,598 | .o 0 (3,730 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3136AG QM 7 |FNMA 2013-M13 A ..ot | ....... | . | ........... 4[ ........... 1 I 5121 |..... 99.807 | oo 5124 | o, 5134 | ... 5,133 5 | [ [ 1.600 |...... 1.670 [MON... | covvviicniinnns YA 84 | 10/11/2013. | 05/25/2018.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ .. 5,121 XXX ] e 5124 | oo 5134 | oo 5133 | i 0 5 0 0 XXX XXX XXX | e Y I, 84 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ SRR 1,194,199 XXX | e 1,178,882 | .............. 1,153,234 | ............. 1,180,692 | ..covvvrianan 0 (6,483) 0 0 XXX XXX XXX | e 5389 | ... 34,436 XXX XXX
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Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
002824 BB 5 |ABBOTT LABS 25414 | ... 98.298 ...24,575 25,310 (G10) 1 SRR OO OO 2.950 |...... 2.750 [MS...... 04/22/2015. | 03/15/2025.
0258M0 EG 0 |AMERICAN EXPRESS CREDIT. 101,109 |...100.363 .100,364 100,986 (123) [ oo [ e | e 2.700 |...... 2440 [MS...... 06/09/2017. | 03/03/2022.
037833 BU 3 |APPLEINC......cccceorvrnrrnns 100,959 |...101.182 100,750 (142) | ceveoveerrinnieens e [ 2.850 |...... 2.680 |FA....... 06/22/2016. | 02/23/2023.
05531F AU 7 |BB&T CORP 77,206 |...100.626 76,360 [(CZ) SRR SPURRRIIN DR 2625 |.... 1.850 |JD....... 06/07/2016. | 06/29/2020.
06053F  AA 7 |BANK OF AMER CORP........ccoorvimrrirriirriinneiisneiisnesisnessssssissssssssssnnesins | ceneve | o [eevennennins | e IFE | i 78,300 |...106.232 78,106 (201) [ oo [ e | e 4100 |...... 3.270 | JJ....... 08/04/2017. | 07/24/2023.
121897  BA 1 |BURLINGTON NORTH SANTAFE.......cccooiiiriinriiineiinniisnneisnniissneissneinnns [ evvies | oo | oveeneen ]| el TFE 25,524 |...100.790 25,014 ((GIS) 1 [OOSR OO 5.750 |...... 5.470 |MS...... 04/04/2008. | 03/15/2018.
124857  AG 8 |CBS CORP.......coooieiereieceeceeceiiecesicesiesesi e 51,971 |...101.602 51,450 (BA7) [ oo [ e | e 3.375 |...... 259 [MS...... 06/22/2016. | 03/01/2022.
126650 CK 4 |CVSHLTHCORP......ccccevrvrrnenn 52,383 |...101.933 | ... 51,803 (B87) [ verrrerrvrreerens | eevrererernsiseeenines [ s 3.500 |...... 2.610 |JJ....... 06/22/2016. | 07/20/2022.
14040H  AY 1 | CAPITAL ONE FINL....coooriiiiriiireiiereiieneeeneiiesesiecnseesesessnsissesissssssnnsnnes | cenene | o [ eevevennnns | erenniFE | i 55,492 |..106.761 | ....cccocovunnve 53,381 53,438 [(CHEC) | SOOI OTURORORTOIN PR 4750 |...... 2.700 [JJ....... 06/22/2016. | 07/15/2021.
149123 BV 2 |CATERPILLAR INC 109,971 |...104.784 .104,784 106,998 (1,977) | oo | o | e 3.900 |...... 1.770 [MN...... 06/22/2016. | 05/27/2021.
151020 AH 7 |CELGENE CORP..........cccceuenene. ...78,728 |..101.582 | .... ...76,187 77,936 [(CIC) PRI SOOI PO 3.250 |...... 2.350 [FA...... 08/25/2016. | 08/15/2022.
166764 AB 6 |CHEVRON CORP........ccoooomeriiriiririiis 101,041 | ..... 99.214 | .o 99,214 | oo 100,000 100,798 (160) [ ceveoeeveoeerieees [ e | e 2.355 |..... 2170 |JD....... 06/16/2016. | 12/05/2022.
17275R AR 3 |CISCO SYS INC ....50,407 |...100.134 50,137 (115) | ceverrerrrirrieens [ e [ e 2125 |...... 1.880 [MS...... 08/07/2015. | 03/01/2019.
172967 GL 9 |CITIGROUP INC ...51,823 |...1101.811 51,437 (Z215) 1 SOOI ORI DTN 3.375 ... 2770 [MS...... 06/16/2016. | 03/01/2023.
20826F AD 8 | CONOCOPHILLIPS. 77,437 |..103.163 77,314 (123) ] ceveveereinriiens [ [ 3.350 |...... 2.830 |MN...... 08/04/2017. | 11/15/2024.
30219G  AH 1 |EXPRESS SCRIPTS HLDG CO. ..75,167 |..... 99.800 75,109 (58) 2250 |...... 2.140 | JD....... 03/07/2017. | 06/15/2019.
361448 AR 4 |GATX CORP. . . ...75,674 |...100.040 | .... . . 75,407 (267) | cevereereerseinens [ e [ e 2500 |...... 2.040 [MS...... 03/07/2017. | 03/15/2019.
36962G 5 9 | GENERAL ELEC CAP CORP.......coooivrviirriinriinsiennisnsisnnissnsssnnsisnnsnns [ eoviins | oo | wevenencinne | cene TFE i 50,074 |..107.263 | ....cccocovv 53,632 | .o 50,000 50,032 1811 [ PO OO 4.650 |...... 4.630 [AO...... 10/13/2011. | 10/17/2021.
38141G RD 8 | GOLDMAN SACHS GRP INC.........ccoovvimrrrirnrinneriesneissneessnsisennessneessnsennns | ovenee | oo | cerevvennne | e TFE | i 52,174 |...103.004 ...51,502 50,000 51,706 (B09) [ ceveoeerercerieees [ e | oo 3.625 |...... 2.890 [JJ....... 06/16/2016. | 01/22/2023.
437076  BM 3 |HOME DEPOT INC.......ccoovvvvres 199,472 |...100.266 .100,266 ....100,000 99,562 46 | e | e [ 3.000 |...... 3.060 [AO...... 02/03/2016. | 04/01/2026.
446150 AH 7 |HUNTINGTON BANCSHARES........... .50,606 |...100.303 ...50,152 50,108 (212) | cevereereeineinens [ e [ e 2.600 |.....2.160 |FA....... 08/10/2015. | 08/02/2018.
458140 AR 1 |INTEL CORP 99,956 |...102.809 .102,809 99,970 6 .r3.100 07/22/2015. | 07/29/2022.
459200 HA 2 [IBMCORP.......cccccoomviiirriirriannns ..106,449 |...101.643 101,643 104,796 (1,204) | oo | e | e 2.900 08/10/2016. | 11/01/2021.
46625H LW 8 | JPMORGAN CHASE & CO 49,914 |...100.873 49,956 L TR ISTUORTORTON DR 2.750 06/18/2015. | 06/23/2020.
49326 ED 1 |KEYCORP... ...56,716 |...107.683 53,589 (1,050) ......5.100 06/22/2016. | 03/24/2021.
501044 CW 9 |KROGER CO 50,097 |...100.089 50,031 (6772 1 R OO DO 2.300 07/16/2015. | 01/15/2019.
571748 AW 2 |MARSH & MCLENNAN COS INC.. 50,656 |...100.298 50,257 (15B) [ cvveoeerererrienes [ e | e 2.350 08/17/2015. | 09/10/2019.
61746B  ED 4 |MORGAN STANLEY.. 74,543 | ... 99.510 74,622 79 2.625 02/23/2017. | 11/17/2021.
63946B AH 3 |NBCUNIVERSAL MEDIALLC. . ..104,040 |...100.986 103,299 (B13) [ oo [ e | e 2.875 10/11/2016. | 01/15/2023.
68389X  AQ 8 | ORACLE CORP......oeveriiieriicisiinsierinsisesessssissnsssssssssssssssssssessssssssessssssnsss | sonenee | o [eonereninens | veren IFE | i, 50,702 |...100.383 50,215 (P02 T ORI ISR PPN 2.375 07/21/2015. | 01/15/2019.
74456Q BG 0 |PUBLIC SVC ELEC & GAS 49,636 |..... 99.496 49,860 96 ......1.800 08/17/2015. | 06/01/2019.
760759 AL 4 |REPUBLIC SVCS INC........cccoosiiiriiirisriinicsniciiesisisnscssississssissssensinnss | voeenes | on | vevivenniens | eoeenn2FE [ i, 53,100 |...100.593 50,349 [(C72:) 1 USSR SRR PR 3.800 07/30/2015. | 05/15/2018.
78355H JX 8 |[RYDERSYSINC............. 50,447 | ..... 99.932 50,287 [LC0) USSR RSO PO 2.450 01/31/2017. | 09/03/2019.
808513 AJ 4 |SCHWAB (CHARLES) CORP..............c...... 100,912 |...100.129 ....100,000 100,293 (599) 2.200 12/14/2016. | 07/25/2018.
844741 BC 1 | SOUTHWEST AIRLINES CO.....coovvririiiriiiieinrieisnssiesesiseeenssines 71,505 |....97.253 | i 72,940 | e 75,000 71,762 257 | oo [ e | e 3.000 02/27/2017. | 11/15/2026.
863667 AF 8 |STRYKERCORP.............. 79,787 78,993 (598) [ cvveveerermcrirnes [ e | e 3.375 08/25/2016. | 05/15/2024.
887317  AF 2 | TIMEWARNER INC.......coviiiiiiiniiciinnsisnicenssienississiessissiesensssisenns | vovenes | on | vevevennees | i FE [, 54,770 |...105.070 . . 52,296 [(CLST4 ] TSR ORI P 4.875 06/16/2015. | 03/15/2020.
89233P  5F 9 | TOYOTAMTR CREDIT CORP........cccooviimmriiimriinnriisnniisnniisnsisnsiisnsisnnnenns | conenen | oo [ eevevenne T |l AFE | 108,335 |...103.400 | .....ccooeeeeee. 103,400 | oo 100,000 105,979 (1,550) [ oo | e | o 3.400 06/16/2016. | 09/15/2021.
907818  EH 7 |UNION PACIFIC CORP........cocooimerriiereiieriiieciiieceiieees 49,529 | ... 98.748 49,606 A2 | s | s [ 2.750 02/25/2016. | 03/01/2026.
91159H HC 7 |[USBANCORP................. 24,983 |...101.986 24,992 2 | i | | s 3.000 02/28/2012. | 03/15/2022.
91159H HH 6 |[USBANCORP................. 50,572 |...100.198 | ... 50,099 | oo 50,000 50,200 (159) 2.200 08/14/2015. | 04/25/2019.
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Annual Statement for the year 2017 of the HO M E AN D FARM I N S U RAN C E CO M PANY

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

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
949746 RW 3 |WELLS FARGO & CO.....ovvvvmiririieniieeieeiseesssisssse s ssesssesnns. | soeees 74,362 B6 | ovvrerercererineis [ e [ e 3.000 |...... 3.110 |AO...... 04/25/2016. | 04/22/2026.
064159  HM 1 | BANK OF NOVA SCOTIA.......cvoirirritiiniieniesieissiisssiesieseesesssssessssssssenes | soenes . 100,886 [(GIS) ) TS STOIORTON INPPRIOTSORIR BV 2450 |...... 2.160 |MS...... 09/25/2017. | 03/22/2021.
78012K KU 0 |ROYAL BK OF CANADA.... U [UURPOORN VR IRV IV 1FE 100.175 | .... .100,175 100,615 (189) | evvveeernerrreinens [ eveerenineiserienes [ e 2.500 |...... 2.290 | JJ....... 02/09/2017. | 01/19/2021.
89114Q B6 4 | TORONTO-DOMINION BK.....oovvurviireiiririrneisisisssiesssisesensssssssesssessssssssenss | vevvene | oo | evsverenins | woeees 1FE| oo 75,194 | ... 99.916 | v 74,937 75,068 (QES) SRR ISPRORR PPN 1.750 |...... 1.580 | JJ....... 12/06/2016. | 07/23/2018.
822582  BX 9 | SHELL INTL FIN..couuiiiiiieiiiniisissiissensssns s ssssssssssnssenssnsssenss | wenenes [o I TFE | i 98,985 |..... 96.783 96,783 . 99,103 91 | [ [ 2.500 |...... 2.610 |MS...... 09/07/2016. | 09/12/2026.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET ODIGAtIONS. ... ..vvrveuririireseisseieesii i 3,227,751 XXX | 3,186,839 | .............3,150,000 | ..o 3,201,147 | oo 0 [ s (14,750) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
23242 AD 3 ‘ CWL 2006-S3 Ad.....ooieiieiiisisisis st | ....... | .. | ........ 4,5 ‘ ..... TFM | 8,285 |..111.285 | oo 17,924 | i 16,106 | e 8,527 (U7 el (R P 7.018 |...36.010 | MON... 12/31/2015. | 01/25/2029.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 8,285 XXX | 17,924 | 016,106 | v 8,527 | . 0 (742) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
90270R  BE 3 l UBSBB 2012-C4 AB.......ootiiiitiit ettt | ....... | .. | ........... 4 l ..... TFM | s 47,531 [...100.296 . 48,571 267 [ oo | e | e 2.850 |...... 3.490 |MON... 11/19/2013. | 12/10/2045.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHIES. ..o it 47,531 XXX | evineenn50,148 | 50,000 | o 48,571 | o 0 267 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securltles
025820  HG 8 |AMXCA 20174 A....oovecieresiesisiseisisssssissssssssissssssssssssessssssssensensenns | nevenne | oo | evvnerennidh | s 1FE ....99,984 | ..... 99.458 ....100,000 99,989 5 [ e e [ 1.640 |...... 1.640 | MON.. 05/22/2017. | 12/15/2021.
126802 DH 7 |CABMT 2015-2 A1 4] ... 1FE| .. ...29,988 | ... 99.839 | ... 29,994 2 2.250 |...... 2.250 |MON.. 07/08/2015. | 07/17/2023.
58772P  AD 0 [MBART 2015-1 A3......oiiiiiiiieiiesieeisenesissisesesssssssessssssssessssssssssssssnssss | oneise | oo | veveseeenns 4 .. AFE | oo 25,088 |..... 99.775 | covovereriieens 25,034 | ..ooorenne 25,091 25,090 ((C)]] SUSTURURIN VRTINS BV 1.340 |...... 1.340 [MON.. 07/15/2015. | 12/16/2019.
98160V AD 3 |WOLS 2015-A AB...oiviiiiiiiiinisssiisnssssisensssissssssnssssssensssesssnssenssnsssnsssnssnnnss | onnnes | oo | vevesseeees 4] ... 150 13,953 |..... 99.982 ...13,953 . 13,955 [0 IR [VTRTRTORRN PP 1.540 |...... 1.540 |MON... 07/22/2015. | 10/15/2018.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNtES................cccevevrvieirereicieiiieiereeeceeeeeveee 169,013 XXX 168,398 | .................169,046 | ................ 169,028 | .....coccvcveee. 0 (13) 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... enes 3,452,580 XXX e 3,423,309 | .............3,385,152 | ....ccoo.u 3,427,273 | oo (V)] [ (15,238) 0 0 XXX XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligations.............ccocueeiiiiiireiinniees 5,527,963 XXX ] s 5,435,056 | ...cooviinns 5,384,000 | ....ccoon.s 5,469,472 | oo 0 (24,152) 0 0 XXX XXX XXX | e 41,908 | ........ 128,067 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. ........c.rwwirririiriisisseiissrsenisesisssesssnissnena 657,744 XXX (4,612) 0 0 XXX XXX XXX 1,855 22,236 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities. ..219,976 XXX (1,311) 0 0 XXX XXX XXX ,076 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNHIES. ..o 169,013 XXX X , (13) 0 0 XXX XXX XXX ..2,114 XXX XXX
8399999, Grand TOAl - BONGS...........cuurverrirrireesieiseese ittt enianinnnns | eviesesieesd 6,574,696 XXX | e 6,479,454 | .............. 6,411,661 | ............. 6,506,551 | ...ooveeririniinnn (V)] [ (30,088) 0 0 XXX XXX XXX | s 4439 | ... 158,493 XXX XXX




Annual Statement for the year 2017 of the H O M E AN D FARM | N S U RAN C E CO M PANY

Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
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Annual Statement for the year 2017 of the HO M E AN D FARM I N S U RAN C E CO M PANY

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.

912828  3J 7 |US TREASURY N/B...... 12/13/2017........ BANK OF AMERICA.. 98,863

912828  S7 6 |US TREASURY N/B...... 07/24/2017........ BANK OF AMERICA.. 122,163

912828 W2 2 |USTREASURY N/B...... 03/06/2017........ CITIGROUP/ELECTRONIC........cveierriiicirrirereiineines 198,820

912828 W6 3 |US TREASURY N/B...... 03/23/2017........ BANK OF AMERICA.. 100,285

912828 X8 8 |USTREASURY NAB...... 06/02/2017........ BARCLAYS AMERICAN. ..ottt 142,592

0599999,  Total - BONAS = U.S. GOVEIMIMENL.........c.vivcvreieieiiiieieteveceeietieetetevess et eetete v as s saeaesesesesaessaeassesasassasnasaes evsesstassssesssssesssas s asessses et et as s s saenseaet et s ans s s s eaet et s s e s s s ee et s sansas s seansssasessasnanensnees 662,723 | oo 665,000 [ oo 1,162
Bonds - Industrial and Mi:

025820  HG 8 | AMXCA 20174 Aot 05/22/2017........ RBCCM.....oouiiiiiiieie s ssees 99,984 | oo 100,000

0258M0 EG 0 |AMERICAN EXPRESS CREDIT 06/09/2017........ SUNTRUST 101,109

06053F  AA 7 |BANK OF AMER CORP 08/04/2017........ MKTX . 53,321

20826F  AD 8 [ CONOCOPHILLIPS.........cieuuiieiiiireriiieiss ettt essenesesssnes | sevesssaesinens 08/04/2017........ STIFEL NICOLAUS & CO, INC.......covvevrirrrierrnnes 77,437

23242M  AD 3 | CWL 2008-S3 Ad.........coovereermieiniiieiiesssessesissesesseesssess s sessssessssenssenes 06/30/2017........ ADJUSTMENT. 47

30219G  AH 1 |EXPRESS SCRIPTS HLDG CO.....ccoovuvrrircirniereriseierinines 03/07/2017........ MORGAN STANLEY. 75,167

361448 AR 4 | GATX CORP.....cvuuiimiriiieseieetsi ittt 03/07/2017........ MILLENNIUM....coouviiiiieienieineeissesiesssesesessessesssensenes 75,674 911

61746B  ED 4 [MORGAN STANLEY......coooiiiiiiiirineiieeineiersssisessessssessessssinns 02/23/2017........ 74,543 552

78355H  JX 8 |RYDER SYSINC............ 01/31/2017........ 50,447 517

844741  BC 1 |SOUTHWEST AIRLINES CO 02/27/2017. 71,505 738

064159  HM 1 |BANK OF NOVA SCOTIA 09/25/2017........ 100,955 | .oovvververerneererineirennnnenenn 100,000 | oo 34

78012K KU 0 |[ROYAL BK OF CANADA......cctiiimiiiimnrininiensssesssssssssssensenesseens 02/09/2017........ MKTX s 100,784 174

3899999. Total - BoNdS - INAUSHIAl BN MISCEIIAMEOUS. ... eeseesseis ettt es skt 8 s o888 E 1448 E 4L £ 8L f 8kttt 880,973 o BT5,047 | i 4,753

8399997, Total - BONAS = Part 3.ttt s 1,543,696 .....1,540,047 5,915

8399999. Total - Bonds . 1,543,696 5,915

9799998. Total - Common Stocks - Summary Item from Part 5... 376 XXX

9799999. Total - Common Stocks........ccvvverenrenes 376 XXX 0

9899999. Total - Preferred and Common Stocks........ 376 P S 0

9999999. Total - Bonds, Preferred @and COMMON SOCKS...............cu.iiiriiiriiiieriiieiieieiiesiesi e ss s seeiee | oesisessetes et bbbt es bbbttt 1,544,072 XXX 5,915
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Annual Statement for the year 2017 of the HO M E AN D FARM I N S U RAN C E CO M PANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./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 2,880 2,876 | ....... 4 4 2,880 09/15/2018.
38376G  ZU 7 |GNMA2011-9C < [ 120012017 A MBS PMT ..o | 15,210 | v 15,210 | oo 15,847 | oo, 15,316 |...... (106) TG00SO I 15,210 09/16/2041.
38378T AL 4 |GNMA2013-71 LA . 1 12/01/2017. | MBS PMT 5557 5571 |....... (13) (13) 5,557 10/20/2042.
0599999. Total - Bonds - U.S. GOVEIMMENL...........riiiiriiiiriiisiiscsissssinii s | 23,647 | 0023647 | oo 24361 | oo 23,763 | oo, 0 (115) 0 (115) (U 23,647 XXX
Bonds - U.S. Political Subdivisions of States
041826 E7 9 |ARLINGTON TX INDPT SCH DIST. .. 1 02/23/2017. 25,001 25,000 | cvvoreveeeeeeees oo 0 02/15/2018.
164231 JP 8 |CHEROKEE CNTY GA SCH SYS... .. | 08/01/2017. | PREREFUNDED.. 75,000 75,021 | ..o, (21) (1) 08/01/2018.
312225 KZ 7 |FAYETTE CNTY GA SCHDIST .| 03/01/2017. | PREREFUNDED o 75,000 | 74991 | ... 9 9 | ! 03/01/2020.
463813 VQ 5 |IRVING TX INDPT SCH DIST .1 02/23/2017. | CRONIN......ocovoivinnineiesivissivissniins | 25,879 | oo 25,000 | oo 26,910 | ... 25883 | ... (44) [CL)) Y [P 25,840 | ..ovvovverreeis | o, 39 |, 39 | 402 | 02/15/2020.
2499999. Total - Bonds - U.S. Political Subdivisions of States...............ccccewuviiiiiies covviiiiniiviiissinissssssssssssssssssnis | 200,880 | .......... 200,000 | .......... 201,774 | coovr. 200,895 | ..ovvvvrerrennn. 0 (56) 0 (56) (V) 200,840 |............... [\ 40 | o 40 |........ 4,924 XXX
Bonds - U.S. Special Revenue and Special Assessment
3128KT D8 0 [FHLMC A62827 .. [ 12/01/2017. | MBS PMT 3317 | o337 | e, 3,344 3,318 | ...... (1) 3,317 06/01/2037.
3128M5 GU 8 |FHLMC G03511 .. [12/01/2017. | MBS PMT 117 LA — LR VA P— 0 17 10/01/2037.
3128MB XH 5 |FHLMC G13180 [ 120012017 MBS PMT .o | 1,552 ... 1 1 1,553 06/01/2023.
3128MC  FJ 9 |FHLMC G13569 .. [ 12/01/2017. | MBS PMT 2890 |...... (5) 2,885 04/01/2024.
3128MC GH 2 |FHLMC G13600 wo [+ 11210172017, MBS PMT.......ooovmrmvvvmnnnnrisssnnisissnsnns | | 1,477 | oo ) 1,475 06/01/2024.
3128MJ V2 3 |FHLMC GO8632..........ocvvviirciiiisiiciienis .. | 12/01/2017. | MBS PMT 11,390 ... (45) 03/01/2045.
3128MJ XK 1 |FHLMC G08681 .. [ 12/01/2017. | MBS PMT 10,830 |....... (39) 12/01/2045.
3128MM KX 0 |FHLMC G18309 .. [ 12/01/2017. | MBS PMT 1,221 | .. 2 05/01/2024.
3128PQ NX 5 |FHLMC J11306.......coomviiceiccrieceiceinciiin .. [ 12/01/2017. | MBS PMT 3158 | ... @) 12/01/2024.
3128PR  JW 0 |FHLMC J12077... .. [ 12/01/2017. | MBS PMT 1,364 |...... 3) 04/01/2025.
3128PS L9 6 |FHLMC J13052... .. [ 12/01/2017. | MBS PMT 5039 | .. (8) 09/01/2025.
RN T A 1= .| 10/12/2017. | JEFFERIES & COMPANY ..oooocvvavien | | 99.827 | ... 52 oo 99,879 08/05/2019.
31326 AK 7 |FHLMC V80910 . [12/01/2017. | MBS PMT....ooomvvoemnvvivssmssisissnssiiiisnnns | 9,089 |....... (40) 9,049 12/01/2043.
3136A1 X8 3 |FNMA2011-115KE ..112/01/2017. | MBS PMT 2857 | ... 2) 2,855 10/25/2039.
3136AB  LF 8 |FNMA 2012-148 KB. . [12/01/2017. | MBS PMT....ooovvooreevvimsnvvsiisnnssiiisnnne | 9525 |....... ®) 9,517 03/25/2042.
3136AG DN 9 |FNMA 2013-97 EK.....coooorvirrinrrireneireceieceienns .. [ 12/01/2017. | MBS PMT 5620 | ... (12) 5,609 X 11/25/2028.
3136AG QM 7 |FNMA 2013-M13 A o [ 1200172017, | MBS PMT ..o | 26.946 | . 12 i 26,957 0 ..291 | 05/25/2018.
3136AH 6H 8 |FNMA2014-6 VA... | 06/26/2017. | VARIOUS ..o | 34,851 |.... 5 5 PN IR 34,857 [ coorvvensiens | o 193 .193 ..433 | 07/25/2025.
3136AK XS 7 |FNMA 2014-M9 ASQ2 .. | 04/01/2017. | MBS PMT XY [ IO 8) (8) L1151 OO O 0 25 | 04/25/2017.
3136AP  EE 8 |FNMA2015-47 GA......cccooovvmvvrarrrrannens [ 12/01/2017. | MBS PMT...ooovvviinrniinssnsiessssssiissssnns | 7,665 |....... (20) (20) TB45 | oo | e | e (V1 130 | 06/25/2044.
31371L  AB 5 | FNMA #254802 .. [12/01/2017. | MBS PMT 1,036 |....... ) ) 1,035 | e | e 0 23 | 07/01/2018.
31371L AP 4 |FNMA #254814 .. [ 12/01/2017. | MBS PMT 1,016 | ...... () 0 1,016 | e | e 0 20 |07/01/2018.
31371L BH 1 |FNMA#254840... - | 12/01/2017. | MBS PMT L (T PO (1) (1) (Y728 RS PR 0 35 | 08/01/2018.
31371L DY 2 |FNMA#254919... .. [ 12/01/2017. | MBS PMT 1,228 |....... 1 1 1,229 | oo | e 0 24 |09/01/2018.
3137A6  TB 8 |FHLMC 3812 V..ot . [12001/2017. MBS PMT ..o | 27,307 |....... (345) [ ) R IS 26,962 | ..oocvereeeeriens [ e | e (V1N IO 739 | 04/15/2022.
3137B0 3W 2 |FHLMC K502 A2.......ooovvoicevesieniivessn | 0712612017, | MBS PMT..coovnvnsvcssvnscnsinss | 16,657 | s 16,657 | oo 16,767 | o 16,670 | ....... (13) () | O B 16,657 0 115 | 08/25/2017.
3137BD CQ 7 |FHLMC 4377 LC. .. [ 12/01/2017. | MBS PMT 6,151 | ... (24) (24) 6,127 0 ...101 | 04/15/2039.
3138EG HR 8 |FNMA#AL0239... - | 12/01/2017.| MBS PMT XTI IR I 0] ©) LTI N IR 0 ..181 | 04/01/2041.
3138YR  6Y 9 |FNMA #AZ0886 .. [ 12/01/2017. | MBS PMT 8,502 |....... (26) (26) L (0 ORI 0 ...136 | 07/01/2030.
31398K A5 9 |FHLMC 3589 PA.........coooivoiieiiceecieceienei - | 1210172017, | MBS PMT......vvvvvvervssssmnnnnvvnnnesissssssnnnne [l 872 | o872 | oo 898 | o YT IR B 2) 2 872 | covvvveenevviiins | coveenesviisnnenns | eevviiienniiiinns (V1 22 | 09/15/2039.
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Annual Statement for the year 2017 of the HO M E AN D FARM I N S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./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
31402F  B5 3 |FNMA#727360.......c.commveereeireiieceiireceiiecenieenes .. [ 12/01/2017. | MBS PMT 1,335 | ... 1) 1,334 08/01/2018.
31402H RC 7 [FNMA#T29583.......coviririieriinnrerienieeeseeins .. [ 12/01/2017. | MBS PMT 1,282 |....... 0 1,282 07/01/2018.
31410G  5Q 2 |FNMA #889255 - 12/01/2017. MBS PMT.....cooovvvvvvvemmmsssmsnmnnnnncnissssnns [l 989 | 989 | o 95T | 950 | .o, 0 949 03/01/2023.
31414F GG 0 |FNMA#964699..........ccooovvvmirerieririnriisiiseies .. [ 12/01/2017. | MBS PMT 1,047 | ... 1) 1,045 08/01/2023.
31416W 6G 2 |FNMA #AB1770 .| 12/01/2017.| MBS PMT 3,435 | ... 10 10 3,445 11/01/2025.
314178 BP 4 |FNMA#ACBHA45.........ovrvirecereceeceecees .. [ 12/01/2017. | MBS PMT 2920 |....... (16) (16) 11/01/2039.
31417Y TC 1 |FNMA #MAO0546.. .| 12/01/2017.| MBS PMT 4,383 |...... (15) (15) 10/01/2025.
31418A  AK 4 |FNMA #MA0909.. .| 06/26/2017. | VARIOUS . 35369 | ... (200) (200) 11/01/2021.
47407R BM 1 | JEFFERSON GA PUB BLDG AUTH . 103/01/2017. | PREREFUNDED..........c.covrvrrnirerririreirnns . 75000 | o TA2AE | 74,984 | ... 16 16 03/01/2022.
47407R  CE 8 |JEFFERSON GAPUBBLDG AUTH.... -03/01/2017. | PREREFUNDED....oooocoevvesssiens | i, 75,000 | .......... 75,000 | ... 75,300 | oo £ J R O ®) ()] PP I 75,000 03/01/2021.
927781 PU 2 |VIRGINIA CLG BLDG AUTH .1 02/01/2017. 5,000 | oo, 5,000 .....5,000 L0001 T I 0 5,000 02/01/2018.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........... .c..ooervvvvirirersiincssissssssissssssssssssssssssssssessssssssnns | 526,736 533,332 | oo 528,120 | oovvvrreeenn.. 0 (755) 0 (755) (U 527,368 XXX
Bonds - Industrial and Miscellaneous
00287Y AN 9 [ABBVIEINC........ 10210972017, TMILLENNIUM. ....ccccccccccvrvreeerrece v 24959 | ... 4 4 05/14/2018.
02665W AC 5 |AMERICAN HONDA FIN .1 10/12/2017. | JP MORGAN.... 50,491 |....... (217) (217) 10/10/2018.
035229 DB 6 |ANHEUSER-BUSCH COSLLC... .1 03/01/2017. | MATURITY 50,383 |....... (383) (383) 03/01/2017.
06406H CW 7 |BANK OF NY MELLON... .| 03/07/2017. | GOLDMAN SACHS.. 25287 | ... (21) (21) 09/11/2019.
126650 CB 4 |CVSHLTH CORP -1 02/09/2017. 25,015 | oovvveveveninnnenns | e 0 0 12/05/2018.
14041N EY 3 |COMET 2015-A5 Ab........coovvverinniisnicnnis < [ 0612212017 | HSBC....ooevensensvcnsccnsns | 75,094 | 75,000 | s TAHO9B | 74,998 |...... 1 1 05/17/2021.
15200M  AA 5 [CNP 2008-AAT. ..o .. [02/02/2017. | MBS PMT...oooovvviinnnvissnsnisssssnsiiissnns | ko35 i35 o33 o35 o 0 02/01/2020.
23242M  AD 3 |CWL 2006-S3 A4.. . |12/29/2017. | MBS PMT......ooovvviiimnevisssnnniissssiniiisss | b 88 1996 | 4353 | 810 | 38 38 01/25/2029.
26875P AM 3 |EOG RESOURCES INC.. .1 03/127/2017. | WELLSCOREP...........ooovssvrvvissniriissssnnns | ol 34018 | 35,000 | oo 235,000 | cooiii35.000 | oo o 0 04/01/2025.
34530Q AD 2 |FORDO 2015-A A3 - 08/09/2017. | VARIOUS........ooovvssnnnnrrvveeennsssssnsenneneen | ol 04 750 24,763 | oo 20764 | oo 20762 oo ol 0 09/15/2019.
36159L CK 0 |GEDFT 2014-1A .| 07/21/2017. | MBS PMT......ooevvvvviiinncrivssncnsiisssscreiens | k50000 | . 50.000 | oo 49820 | o 49049 | 51 51 07/20/2019.
36962G 3H 5 | GENERAL ELEC CAP CORP.. .| 06/02/2017. | JP MORGAN 51,513 |...... (928) (928) 09/15/2017.
539830 BE 8 |LOCKHEED MARTIN CORP... . 103/27/2017. | JP MORGAN..... 24940 |....... 2 2 03/01/2025.
58772P  AD 0 |MBART 2015-1 A3........ooiivirriineereieneiencinns .. [ 12/18/2017. | MBS PMT . 24,898 |...... 11 11 12/16/2019.
58933Y AC 9 |MERCK & COINC .| 03/23/2017. | WELLSCORP..........ovvvvocvevsmmncnvvvviciinana | 49,864 | 50,000 | oo 49899 | o 49979 | 4 4 01/31/2018.
594918 BA 1 |MICROSOFT CORP.... .1 03/127/2017. | WELLSCOREP..........oocovsrvvvvvsmmsvricivssnveena | ok 95050 | 25000 | oo 28957 | o 24968 | ... 1 1 02/12/2022.
61746B DM 5 |MORGAN STANLEY. 1 02/23/2017. | MKTX...oooeeeeieeeeeevsssscsssiisnn |k 05086 | 95000 | 25026 | o 25012 | (1) 1) 01/24/2019.
61760V AM 5 |MSC 2012-C4 A2 .102/21/2017. | MBS PMT.......oevvvvviismserivssnnnsissssiriiisss | ok 8508 | 8508 | oo 8599 | o 8517 | .(9) (9) 03/15/2045.
65473D AD 4 |[NALT 2015-A A3 .1 08/15/2017. | MBS PMT......oovvvvemriecrisscvissniissniinse | k500000 | oo 50.000 | o 49992 | 49999 | ... 1 1 06/15/2018.
68389X AG 0 |ORACLE CORP .1 03/07/2017. | WELLSCOREP...........oooovsrrvvvrssnsvriisisninrns | 26837 | 25000 | oo 24994 | o 28998 | 0 07/08/2019.
867914 BG 7 |SUNTRUST BKS INC .1 03/07/2017. | WELLSCOREP...........coomrvvvvrimmrnriivsnnceena | k920180 | o20.000 | oo 19.982 | o 19.99 | 1 1 05/01/2019.
92343V BP 8 |VERIZON COMMUNICATION .1 09/22/2017. | CALL at 100.000..........coooemvevemvieniiienn | L 50000 | oo 50.000 | i 52493 | o 51387 | (585) (585) 09/14/2018.
92890N AU 3 |WFRBS 2012-C10 A3 .| 12/20/2017. | WELLSMTG..........oosvvvvviivescrvissesvriisssen | ok 95035 | 25000 | oo 25758 | o 25504 | . (94) (94) 12/15/2045.
98160V AD 3 |WOLS 2015-AA3.... - 1211512017, | MBS PMT......ooovvvvvvvvvvvvnvnvvvvvsvnnvsssssvnenenne | 36045 | 36,045 | ........... 36,037 | oo .36,030 | ....... 15 15 10/15/2018.
98978V AG 8 |ZOETISINC .102/23/2017. | WELLSCOREP...........oooossrmvviiivnsiriisisninns | 25055 | o 25.000 | oo 28997 | 24999 | 0 02/01/2018.
136375 BX 9 | CANADIAN NATL RAILWAY .1 02/09/2017. | MILLENNIUM........coovvvvviirrrriinncriiiis il 39111 ] 80,000 | 39947 | 39967 | 1 1 11/15/2022.
3899999. Total - Bonds - Industrial and Miscellaneous... (2,109) 0 (2,109) 0 XXX
8399997. Total - BONAS - PAt Auevevoreresesessiinins s | 1,589,292 | ...... 1,588,596 | ....... 1,608,951 | ..0n1,593,859 | o0 | s (3,035) 0 (3,035) 0 XXX
8399999. TORAl = BOMGS.....ooooeiiiiiieieieiiiiii e e | 1,589,292 | ....... 1,588,596 | ....... 1,608,951 | ..........1,593,859 | .oovvvvvviieeenas [\ [ (3,035) 0 (3,035) 0 XXX
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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
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Common Stocks - Mutual Funds
256210 10 5 |DODGE & COX INCOME FD.. .105117/2017. |US BANK.......oooorrvisncrviisnssviissennns | 1,715.811 XXX (220) XXX
577125 10 7 |MATTHEWS ASIADIV.... .105/117/2017. | US BANK.......ooooemrvinnrvcircsnnsviiissnnnins | 1,564.218 XXX (3,144) XXX
921908 20 8 |VANGUARD PREC MTL & MIN... oo [+ | OSMTI2017 {US BANK v | 2,274.325 XXX 791 | .. 21379 | o AT A2 | s | oo | o 7412 | XXX
921935 10 2 | VANGUARD WELLINGTON INV......ccovrvmrricriracns .. [06/17/2017. |US BANK.......oooerrvirnreeiesnevissnnniiens | 606.235 XXX | 19,240 | oo 23,680 (4,440) XXX
9299999. Total - Common Stocks - Mutual Funds XXX | 102,261 192,654 0 9,608 0 XXX
9799997. Total - Common Stocks - Part 4 XXX | e 102,261 0 9,608 0 XXX
9799998 Total - Common Stocks - Summary Item from Part 5.. XXX 376 oo i 0 XXX
9799999, Total - Common Stocks................. XXX 102,637 | ... K I 0 0 9,608 (| 102,637 | .covernrnn 0 XXX
9899999, Total - Preferred and COMMON SIOCKS. .v.vssvvesvssvnssisssnss st isssiins sttt | 99,918 XXX | s g7y — 92,654 | oo 9,608 0 0 9,608 (L 102,637 | oo 0 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS.......ovosvvsvsivssissinsiiss vttt | 1,689,210 XXX | 1,711,588 | oo 1,686,513 | oo 9,608 | ... (3,035) 0 6,573 0] e 1,693,465 | ..o 0 XXX




S3

Annual Statement for the year 2017 of the HO M E AN D FARM I N S U RAN C E CO M PANY

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

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (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) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Common Stocks - Mutual Funds
256210 10 5 |DODGE & COXINCOME FD........ccrvvree. .| 03/30/2017 | VARIOUS 05/17/2017 | VARIOUS........oooviiriernieirerisniseesisnnnns | veeresinnns 113.974 0
577125 10 7 |MATTHEWS ASIA DIV .. | 03/21/2017 | DIVIDEND REINVESTMENT.. 05/17/2017 | US BANK 2143 0
921908 20 8 | VANGUARD PREC MTL & MI .. | 03/28/2017 | DIVIDEND REINVESTMENT.. 05/17/2017 | US BANK 0
921935 10 2 | VANGUARD WELLINGTON INV. . | 03/28/2017 | DIVIDEND REINVESTMENT.. 05/17/2017 | US BANK 0
9299999. Total - Common Stocks - Mutual Funds 0 0 0 0
9799998. Total - Common Stocks............. 0 0 0 0
9899999. Total - Preferred and Common Stocks 0 0 0 0
9999999, Total - Bonds, Preferred and Common Stocks 0 0 0 0
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Sch.D -Pt. 6 -Sn. 1
NONE

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

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

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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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

Fifth Third Bank Piqua, OH XXX
MainSource Bank Troy, OH 763 | XXX
Unity National Bank PiQUA, OH ..ot nans | erieias XXX
MainSource Bank Troy, OH 15,000 | XXX
Unity National Bank Piqua, OH XXX
Unity National Bank. Piqua, OH 590 238,945 | XXX
Fifth Third Bank Piqua, OH XXX
MainSource Bank. TROY, OH oot nsns | ceneeens 2 7,734 | XXX
US Bank CinCiNNatt, OH...........couuuiiriieriirceierere s essieeses | o XXX
0199999. Total - Open Depositorie: XXX XXX 592 0 262,442 | XXX
0399999. Total Cash on Deposit XXX XXX 592 0 262,442 | XXX
0599999. Total Cash XXX | XXX 592 0 262,442 | XXX

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

1. January 286,286 | 4. April 325,397 | 7. July 216,372 | 10. October. 212,194
2. February. 305,869 |5. May. 434,395 |8. August 192,383 | 11. November. 216,213
3. March 327,526 | 6. June, 274,955 | 9. September. 203,927 | 12. December. 262,442
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Annual Statement for the year 2017 of the HOME AND FARM INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 2 3 4 5 6 7 8 9
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
..... 12/29/2017....... 0.880 69398
69,398

20 3 |FIRST AMERN GOVT OBLIG FD

31846V

69,398

8899999. Total - Cash Equivalents

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..

XA




Annual Statement for the year 2017 of the H 0 M E AN D FARM | NSU RAN C E CO M PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 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 .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana.. 101,265 101,006
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.
33.
34.
35.  North Dakota.
36.  Ohio...
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 0 0 101,265 101,006
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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