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Annual Statement for the year 2017 of the Ohio Farmers Insurance 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. {r@aSUNY SECUMHES.......veuverririiriieieeeieriesie st sisssssssssssssssssssssssssssnssenss | ceeisees 74,394,560 | ............. 25 | 74,394,560 | ...ooovenrirriin (V18 [ 74,394,560 | ............. 25
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMNMENt @QENCIES........crvrrrrerrirrireenrereesessessssessssnnees | seeessessnssssesnssnseens (01 I 0.0 | o {1 [0 (0] I 0.0
1.22 lIssued by U.S. government sponsored agencies...........oeeevvererrerereniens | corennens 67,073,094 | ............. 2.3 | 67,073,094 | ..ooovveiienn (01 I 67,073,094 | ............ 2.3
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHES).....vvuveererreneieeieiieieeeieeise e | coneesees 43,441,255 | ............. 15 | e 43,441,255 | oo (V18 [ 43,441,255 | ............. 15
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccccovvvevees | ceveracs 43,927,151 | ... 15 | o 43,927,151 | oo [0 IO 43,927,151 | ....oncee. 15
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............c.eeeereureneeneenrirsinenenes | ceereeeees 16,535,526 16,535,526 16,535,526
1.43 Revenue and assessment obligations..............cccceevicreeeneenivceeieenns | cevevinnns 35,919,370 35,919,370 35,919,370
1.44 Industrial development and similar obligations................cccoevevieievcneies | ovvereieeeiesienns 0 oeiieieeen0.0 | e (11 I (01 U 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccoeeveveeeveeeseseseeeenies | coveverenne 1,204,277 | ............ 0.0 | .o 1,204,277 | o0 | s 1,204,277 | ............ 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccocoovinrinninnie | covrrnennd 60,258,580 | ............. 24 | 60,258,580 | ...ovvvvreerrniienend0 | s 60,258,580 | ............. 2.1
1513 AlLONEI ..ottt ssssessenes | sesssssessanssnssessensens (VI (00 (01 (01 (VI 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccoce. | vevrevnnee 25,263,563 | ............. 0.9 | e 25,263,563 | ..o (V1 I 25,263,563 | ............. 0.9
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521.......c.ccoveierenieenienesensenenes | ceveseeniensssenens (01 I 0.0 | oo (0 I [0 (01 IO 0.0
1,523 Al ONE ..ottt snssessenes | sessessessassssssnssessens (V1 (00 (01 (01 [V 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
RYDFA SECUMEIES).....vvveeviiieciisiee ettt snans | svtenenns 72,172,309

© o N o

. Total invested assets

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

Equity interests:
3.1 Investments in mutual funds...........ccoovineneninincennnceeneersnnes | severeessenenenenenn 0 [ v 0.0
3.2 Preferred stocks:
321 AFIIAEE. . ..ottt | e (O I 0.0
3.22 UNQFfiliatd.......eeeeeceeieeceeise ettt entenens | eeneeessenseneeeeesnes (0 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIATEA. ..ottt nes | ebeeeeer e enanes (0 0.0
3.32 UNaffili@ted.......ccouevvrririiieiiiieisieee et | aeeees 165,580,797 | ..ocvvcvenee 5.7

3.4 Other equity securities:

3.41 Affiliated

3.42 Unaffiliated. ..ottt
3.5 Other equity interests including tangible personal property under lease:

351 AFFIIATE. ...t

3.52 Unaffiliated.......covvvrerieirneieiieiessse et

Mortgage loans:

4.1 Construction and land development
AGHCURUTAL.......cvovv e
Single family residential properties
Multifamily residential properties.

42
43
44
45
46

Commercial loans

Real estate investments:
5.1 Property occupied by company.
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)
CONFACE IOANS........oeeceeeiieict ettt sttt
DMIVALIVES. ...ttt
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral).............cccccoevvieviiennnas
. Cash, cash equivalents and short-term investments
. Other invested assets

Mezzanine real estate loans

.25,356,555

........................................................... 65,521,094 | ..........2.2 | ..........65,621,094 | ......c..ccceevenei0 | .eenn.65,521,094 | ...........2.2
............................................................. 117,637 | 0.0 | e b T7,637 | 0 | 117,637 | 0.0
.......................... 0.u.....0.0
.......................... 0. u....00
.......................... 0.u.....0.0
.......................... 0....00
.......................... 0. ...0.0
............................................................ 35,161,908 | ...........1.2 | ..........35,161,908 cerrennnn 39,161,908 | ... 1.2
........ 100,076,299 | ............3.4 | ..........97,447,617 v 97,447,617 | .........3.3
..... 2,926,062,040 | .........100.0 | .....2,923,433,358 cornnn2,923,433,358 | .........100.0
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10.
1.

© ®©® N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOM YEAI.........c.ccueieicieiieie ettt bbb bbb st st bbb bbb st

Cost of acquired:

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

404,407

55,761,799

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceieinireieisiee e 16,538,307

16,942,714

Current year change in encumbrances:
3.1 Totals, Part 1, COMUMN 13 ...ttt bbbt

3.2 Totals, Part 3, COUMN 1. ...ttt s bbbt bbb

0

Total gain (I0ss) on disposals, Part 3, COIUMN 18...........ccuiiieiieieiessee ettt b et b bR bbb bbb bbbt

Deduct amounts received on disposals, Part 3, COIUMN 15. ...ttt bbbt bbbttt

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15, ...ttt

(2,636,363)

494,588

6.2 Totals, Part 3, COIUMN 13......oieiceesss ettt s bbbttt

Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, COUMN 2. ...ttt bbb bbbt

0

7.2 Totals, Part 3, COIUMN 0. ..o iesssss st ssssss et s st s sttt

23,228

23,228

Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1.ttt sttt 2,887,407

8.2 Totals, Part 3, COIUMN ...ttt s sttt

24,196

2,911,603

Book/adjusted carrying value at end of current period (LINES 142+3+4-546-T-8).........cccceeerreriireierieiiesie ettt ettt s s b st eesassnanees
Deduct total NONAAMILIEA AMOUNES.........c.cieieicieie ettt b st a s bt s bbb s e s st b s st a bbb st st s bt s st ses e e s s

Statement value at end of current period (Line 9 MINUS LINE 10).........cueiueruririrniirrieississessiessessss et st ssessss s ssssssss s s ssessassses st essssssessessssssssessssssssnssessnens

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 O PHIOT VAT ..ottt sttt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curiiuirirrireireieeiseise sttt ettt snen

66,638,731

0

66,638,731

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccviiiiiiieeeeeeee e

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbbttt bbbt s st

3.2 Totals, Part 3, COIUMN ..ottt sttt ns e

Accrual of discount
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O.....ouieiiiiiiceeieeie ettt bbb bbb bbb

5.2  Totals, Part 3, Column 8........c.coocniimmiiniririrnersesseseese e M. 0 SRR R
Total gain (loss) on disposals, Part 3, Column 18..........ccccccoveververcervereereen . N B IR e

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13, ...ttt

o o |©o |©

9.2 Totals, Part 3, COIUMN 13......ouiieeceieesc ettt bbb sttt s st

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 1. oottt

10.2  Totals, Part 3, COIUMN 10........ccuiiiiiieeicieieese ettt bbbt b bbbt aen

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccevvrerirrreereieiieesee e
TOtal VAIUBHION BIHOWANCE..........ouoviiiiiiiiii s
SUDLOAI (LINE 11 PIUS LINE 12)....e.cevecvcveeeie ettt ettt st st sa s bbb st tes bbb b s s s st ees et At b et s R bRt e sttt n s st et s s se s sntas
Deduct total NONAAMItEA BMOUNS.............iiiiiiiiir bbb

Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........ciiieieieeieiieteee et tes sttt s e ssenes

S102

o | | | |©o |©




Annual Statement for the year 2017 of the Ohio Farmers Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 OF PHOT YEAI..........ciiiieiei ettt bbb bbb sttt st nis 95,173,682
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et 12,033,778 12,033,778
3. Capitalized deferred interest and other:

3.1 T0talS, Part 1, COIUMN 16........cvumieirieierirceieesieceseess ettt 0

3.2 T0tals, Part 3, COIUMN 12........oiiiiriiirireissieces sttt 0 0
4. ACCIUAI OF QISCOUNL.......eooevrrisceeiieeis ettt 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13........oieerice ittt 4,871,582

5.2 Totals, Part 3, COIUMN O.......ouiuiiriiiiieriesieesesi sttt (319,918) 4,551,664
6. Total gain (105S) 0N diSPOSAIS, Part 3, COIUMN 19.........coeiiriieieiesietes ettt sttt bbbt s e b s st s bbb st b ettt s st s b e bbb s s sae s st s et e 493,006
7. Deduct amounts received on diSposals, Part 3, COIUMN 16...........ccoueicuieieeiiese ettt sttt bbbt s st s s bbb s e s st s et bnen 11,308,746
8. Deduct amortization of premium @Nd AEPIECIALION...........cceveicvieeieiciree ettt ettt bbb st s et b s bbb s b et s s s e bbb es st s s s et st nntenas 0
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17t 0

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

101 Totals, Part 1, COIUMN 15.........ouiiriieeieerieeeseseisesisesss sttt 0

10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccurrrrurrumirrinriirineinsseiesssissssesssssss st ssssssssssesssessessessssssessessssssnssns 100,943,384
12, Deduct total NONAAMIEEA AMOUNLS...........cciviveieicteeie ettt sttt ettt bbb et sa bbb s bbb s b es s b ettt b bbb bes b s saeses s st nse st 2,628,682
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.oiuiurirririrriniinsissieeessss e sssssssessssesssssessesssssssssesssssssssessessessssssessasssssessassssssssessesssssessessnes 98,314,702

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAI.........cuu ettt esees et b b sk b bbbt 2,561,820,140
2. Cost of bonds and stocks aCquUIred, Part 3, COIUMN 7............c.cuiueiiiiieieiccie ettt bbbt bbb b bbbttt 66,636,072
3. ACCIUAL OF GISCOUNL........oveveeie ettt ettt bbbt a8 4 8 bbb s s b8 bbb s s s bbb s e b s e bbb bbb bt s bbbttt 11,126
4. Unrealized valuation increase (decrease):
A1 Part 1, COIUMN T2 .ottt ettt a ettt a et s s s et se st b s et et e as s e s s e et e s s as e et naetesensetesseaeteseneetesnans 0
4.2 Part2, SECHON 1, COIUMN 15.......ciiiiiiiiiiirir s s 0
4.3 Part2, SECtON 2, COIUMN 13.....couuiiiiireriiesi ettt 172,663,097
A4 Partd, COIUMN T ieeseeeesseeeesseeess s ess e8RS R 8RR RS (8,030,283) 164,632,814
5. Total gain (loss) on disposals, Part 4, COIUMN 19.........c.ciriiiieisiteeie ettt bbb s bbb bbbt a bbbt bbb en bbb en bt 10,600,211
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........coeiiiiieieiiiieie sttt st bbb 71,554,639
7. Deduct amOrtization Of PIEIMIUM............cc.ciiiieieiscei ettt bbbt s et R bRt bR b bbb bRt bbbt bbbt n bt been e 7,346,490
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15ttt 0
8.2 Part2, SECHON 1, COIUMN 19. ...ttt b bbb 0
8.3 Part 2, SECHON 2, COIUMN 16.......c.uiruuuimmreimirieesiess sttt 0
8.4 Part 4, COIUMN 15.....couuiiiieireiieeiiserisre st 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIUMN T4ttt 0
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 0
9.3 Part2, SECHON 2, COIUMN 4.ttt 309,639
94 Partd, COIUMN 13 ..ottt eessee s est bR 304,493 614,132
10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9).........ccoveveierrircriesee ettt s s ss s s s e 2,724,185,102
11, Deduct total NONAAMIEEA @MOUNS............rvrerriirriiseeisresisesesee s ess s RS ERERREEen 0
12. Statement value at end of current period (LI 10 MINUS LINE 11) ...ttt ettt st ettt s b s et n st n s 2,724 185,102
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......c.ovevevmrrneces | rrvvvencrineiinens 86,870,146 | ....cvvvvrrirrrinnn 91,824,876 | ..oovvvvrrrrennn. 91,706,884 | ....cvvvrvrerenne 79,236,172
Governments (Including all obligations 2. Canada.......ccocvvveeereirieieens | e 13,580,808 | ...ocovverrrernne 14,627,748 | ..oovevevvee. 14,723,208 | oo 11,750,000
guaranteed by governments) 3. Other Countries. .....ccooveerinss | coverrrisraricnsnens 29,860,447 | oo, 32,673,440 | oo, 31,567,640 | ..oooverecian 28,000,000
4. TOtalS. ..o | v 130,311,401 | oo 139,126,064 | ....ooooovviinnns 137,997,732 | oo 118,986,172
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieeeiiesseeisiiien | e 43,927,151 | oo 44,347,106 | oo 49,029,173 | oo 40,180,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TotalS.....ooereererereereiereeeieis | e 16,535,526 | ...ccovvviirinanas 16,710,754 | oooovei 18,946,573 | oo 15,500,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals 177,243,298 ..183,174,275 ..187,004,665 ..163,662,777
Industrial and Miscellaneous, SVO Identified 8. United States... 72,172,309 74,707,179 75,444,313 67,365,000
Funds and Hybrid Securities (Unaffiliated) 9. CaNAda.......coeveiieieceeies | e 0 .0
10. Other Countries 25,356,555 ...26,126,217 23,225,000
11. Totals 97,528,864 ..100,833,396 90,590,000
Parent, Subsidiaries and Affiliates 12, TOtAIS. .. cveeveriiisiserissiiniies | cereenienesene e seneenenees 0
13. Total BONMS.....ccoueensrmmsmenssnns | coveerirenserenns 465,546,240 | ..o 484,191,595 | ..ooovvviviiis 496,230,253 | ...oooviveiciinn 428,918,949
PREFERRED STOCKS 14, United States.........ovvevvverereees | covereereierrieeeeereseieenns (U (O 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada......c.ccvevveveveieieiesies | e 0 | oo 0 | oo 0
16. Other CouNtres.......ocvvniernes | verenereisrinerissrisereseneenessnees 0 [ e [0 0
17, TOtAIS. .o | e 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS. ... | eveiesiieisssseren e snseaenes 0 ] o [0 T 0
19. Total Preferred Stocks....... | oo 0 [ o [0 R 0
COMMON STOCKS 20. United States.........ovuvvrmvernes | rvererericrienene 156,824,937 | .ovoveveeeene 156,824,937 | oo 86,620,388
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccovevereirrieieseienn | s (0 T (0 RO 0
22. Other CoUNHES. ....cevererererres | covrereseessessnesnennes 8,755,860 | ..oviiiiirieiennes 8,755,860 | ..oovorirriiiiininnns 7,405,884
23, TOtalS....oocveeerrierressrinriisenens | cvensiissinenenens 165,580,797 | ..oovvvvereviennes 165,580,797 | ..vvcvervirirerennns 94,026,272
Parent, Subsidiaries and Affiliates 24, TotalS.....ccerereeeiicieesiiesiines | cverisisiaienas 2,093,058,065 | ................. 2,093,058,065 | ......ccovennne. 292,934,057
25. Total Common Stocks.....c.e. | woovvverereennes 2,258,638,862 | .......cc.coe..e. 2,258,638,862 | .......coocouene 386,960,329
26. Total StockS.....oummrrsssursssnesss | covriiieniennes 2,258,638,862 | .........ocooe.n. 2,258,638,862 | ....coovvveenens 386,960,329
27. Total Bonds and Stocks...... | ....c.ccoceeenee 2,724,185,102 | ....ccoveveene. 2,742,830,457 | .ovvveevrrcnens 883,190,582
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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
Column7 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)

1.1

U.S. Governments

1.2
1.3
1.4
15
1.6

XXX
XXX

2.1

22
23
24
25
26

3.1

3.2
3.3
3.4
35

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1
42
43
4.4
45
46
4.7 Totals

......................... 3.6

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1
5.2
5.3
5.4
5.5
5.6
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 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)
............. 15,676,929 |.............39,992,882 | 70,744,126 weerennnn85,151,477 rrveennnnnn05,953,232 | ..............4,790,894
...10,609,278 |............. 13,845,827 |.. ....26,784,738 | ... 26,174,036 |.... ...26,784,738

8.1

8.2
8.3
8.4

9.1

9.2
9.3
9.4
9.5
9.6
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 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)
10. Total Bonds Current Year
101 NAIC T (d)........ 52,986,858 |........... 109,777,104 | ........... 195,153,082 |....c.ccvene. 65,886,850 |............ 14,957,608 | ...covvvrvrrvrnirerecn0 | i d38,761,502 | oo 942 | b XXX [ XK s [ 433,970,608

13,845,827

............... 2,329,633

26,784,738
.0

0

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

..460,755,346 | ...

Total Bonds Prior Year
............. 43,145,503 | ...........142,357,395
...508,553 |....

..1,212,289 |.

........... 188,856,094
16,106,361

............. 58,722,712
2,346,833

........... 441,036,996
..26,174,036

........... 435,150,364
26,174,036

11.7 Totals............. .43,654,056 |.... ..461,324,400 |...
11.8 Line 11.7.:a58 % 0f COL 9....cviviiiiiieiisceesssisnsisssneneens | ceneessissieesenssenens 9.3 ..98.7
12. Total Publicly Traded Bonds
...................... 433,970,608 |......c... XXX.orrvreneee
.......................... 26,784,738 |...oooce. XXX
12,7 TOAIS. .ot seeenennes | sesesseeneens 52,986,858 | ........... 116,735,266 |........... 207,859,131 |............. 68,216,483 |............. 14,957,608 | ....ocoovvvrrrrrrereenns0 [ 460,755,346 | ..cooovvrrrinnnns 99.0 | .ovvrerr 461,324,400 | ..ooovverierrinnne 98.7 | .voverenns 460,755,346
12.8 Line 12.7@5@ % Of COl. 7....cvuvevirirriirninerernenenenseneineinens | vvnerinnneneneene 118 | 283 | 8B | 148 | e 3.2 ...100.0 |...

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

Total Privately Placed Bonds

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

..3,651,116 |.

..0.0

13.8 0 .. 762 .0.

13.9 Line 13.7as a % of Line 10.7, Col. 7, Section 10..............cccoceces | covvevervvevevrrrnnn 0.0 | i 08 | o022 | 0.0 | 0.0

(@) Includes $.....4,790,894 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; NAIC2§......... 0; NAIC3§..... 0; NAIC4S........0 NACS5S...... 0; NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

2 3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 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, 52,706,476 |. .1,265,651 .11,140,156 .74,394 560 .60,560,316 | . 2130 ... .74,394 560

4,934,454 | ... ..433,39%4 12,475,586 .15,166,540 2232 |

0.0
...0.0

1.2 Residential Mortgage-Backed Securities... 12,475,586
1.3 Commercial Mortgage-Backed Securities.

0

.0

.0

1.4 Other Loan-Backed and Structured Securities.. 0

............ 55,000,563

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

43,441,255

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

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..

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlIgAtioNS........c..cviveireicieieieie e
5.2 Residential Mortgage-Backed Securities.............cooverireierieiesieininns
5.3 Commercial Mortgage-Backed Securities.
5.4 Other Loan-Backed and Structured Securities

Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET OBlIGAtIONS. ......covueeerereeci s
6.2 Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.

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

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

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

1 2 3 4 5 6 7 8 9 10 11 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
9.3
10. Total Bonds Current Year
10.1 Issuer Obligations
10.2 Residential Mortgage-Backed Securities.
10.3 Commercial Mortgage-Backed Securities.
10.4 Other Loan-Backed and Structured Securities
10.5 SVO Identified FUNGS.........coeuoirriiiririeceece e
10.6 Totals
10.7 Line 10.6 as a % of Col. 7.............
1. Total Bonds Prior Year
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities.
11.3 Commercial Mortgage-Backed SeCUrities............coccrureureriernirneierinninne
11.4 Other Loan-Backed and Structured Securities
11.5 SVO Identified Funds
118 TOAIS.ceueeee ettt ssensennns | sneeesseena 43,654,056 | .......... 149,569,684 | ......... 204,962,455 | ........... 61,069,545 |.............. 7,955,292
11.7 Line 11.6: 5@ % 0f COl. 9...eviii it seisnssnesnnns | eonessnessssnssnesnenas 9.3 | o 32.0 | oo 439 | o 131 | s 1.7
12. Total Publicly Traded Bonds
12.1 1SSUET OBlIGAtIONS. ... veecererieeeeieie et senses | seeesseena 41,105,761 | ............ 86,079,620 |..........189,012,020 |............ 46,691,370 | ............ 11,140,156 374,028,927 375,386,036 374,028,927
12.2 Residential Mortgage-Backed Securities... .11,881,097 |. ...30,655,646 | ... ..21,525113 | ... ...3,817,452 .86,726,419 .85,938,364 86,726,419 |..
12.3 Commercial Mortgage-Backed SECUtES. .........ccrvvvrnieireereieieinnenins | corerrenninnieieinniens0 | o0 | 0 [0 [, 0
12.4 Other Loan-Backed and Structured SECUFtiEs.............cocrervrnerrerrnrinnns | crvvrrnrnererrnrineineend0 | v |0 [0 | e, 0
12.5 SVO Identified Funds XXX. e XXX |
12.68 TOAIS.....eeeerecieeee et nnsees | crenreenens 52,986,858 | ..........116,735,266 |..........207,859,131 | ............68,216,483 | ............ 14,957,608
12.7 Line 12.6 @5 @ % Of COl. 7..eveeieeeeeesieeireseiseseeieesseseesesssssssssnsnes | veesesssssnsssesnnes 115 | s 25.3 | s 451 | s 148 | oo 32
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10.......ccocrrerrnrrnrnnnniins | conerriinninninsenes 14 | i 251 | s 446 | oo 147 | s 32
13. Total Privately Placed Bonds
13.1 1SSUET OBlIGAtIONS. .......ceecerceriecicieieei ettt sessessns | ceseessnssseeeeneeseeens (V18 PR 3,651,116 |.ccovreennee 1,139,778 | e (1 0
13.2 Residential Mortgage-Backed SECUMLIES............covrierinieeniiniieins | o {0 N (U1 I (0 (0 0

133
13.4
135
136
13.7
13.8

Commercial Mortgage-Backed SeCUMtIES.........cvrvrreireirririeieiieininns
Other Loan-Backed and Structured Securities
SVO Identified Funds.
TOMAIS ...
Line 13.6 @s@ % Of COl. 7....cvvvrerirercrereneeiene
Line 13.6 as a % of Line 10.6, Col. 7, Section 10
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

12.

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

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

. Cost of short-term iNveStMENts aCQUITE...........c.orurueiierciecee e sees

o ACCIUAL OF QISCOUNL........vuiviviictci ettt b bbb s bbb nan

. Unrealized valuation iNCre@se (JECTEASE).........c.irrrririiriiriieieiesieie ettt

. Total gain (I0SS) ON QISPOSAIS........oeueiririiriieieiriee ettt

. Deduct consideration received 0N diSPOSAIS...........vu e

. Deduct amortization of PrEMIUM.............cuiuiriiiiieirie et

. Total foreign exchange change in book/adjusted carrying ValUe.............cccvuereieiinieieiseeesssse s

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccovvvverrirrnriiersinenns

Deduct total nNonadmitted @MOUNLS............ccocveiiriieiiec e
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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, Si14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PriOr YEAI. ..ot essesenes

2. Cost of cash equivalents acquired

3. ACCIUAI OF QISCOUNL........cuiiieiiicieciese bbb bbbt en

4. Unrealized valuation iNCrease (ABCTBASE)...........coucveuirireiieiesescie ettt nas

5. Total gain (I0SS) ON AISPOSAIS..........euurererrerieirriresieieesseeeese sttt asee st se et ss st es s st ensnsres

6. Deduct consideration received 0N dISPOSAIS............cruruurirrierurririeeieie ettt ettt et

7. Deduct amortization Of PrEMIUM..........c.cieiiiiiieeeie et ns s

8. Total foreign exchange change in book/adjusted carrying ValUe..............cccvvueveieeiiiicreiecees e

9. Deduct current year's other-than-temporary impairment reCOgNIZEd............c.vveererinieirineeneneee e

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoevvireierverririeresieieenns

11. Deduct total NONAdMIttEd @MOUNES.........ciuiieieirieie ettt

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........ccccccevennee.
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SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

' E|

1 Location 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 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 of Last Amount of Less Fair Value Less Impairment Change in B./A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property City Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred
pied by the Reporting Entity - Administrative

.......... WESTFIELD CENTER...... .| 12/31/2013. 8,778,103 0]......5560868 |.......5560,868 cevnernnnn(243,943) ceenenenn 1,389,469 | ............1,145,526
4 INN LOT & BUILDING .. | WESTFIELD CENTER...... .| 12/31/2013. ] ...........16,236,934 6,996,838 ....6,996,838 ..(402,662) ...597,899 ..2,589,624
5 GOLF CRS & BUILDING . | WESTFIELD CENTER...... .1 12/31/2013. ] ...........32,269,651 .0 ... 18,769,867 ..18,769,867 ..(726,277) 4,481,585 ..9,107,841
22 FLEET STORAGE..........ooiioeveeeeseeeeseseeees s WESTFIELD CENTER...... .| 12/31/2013. ..713,883 (U IR 420,324 | ....ovvvrnns 420,324 (17,046) 0 204,138 187,092
32 HOME OFFICE BUILDING........c.covverrinrirriierirennns .. | WESTFIELD CENTER...... .| 12/31/2013. | ........... 61,727,698 0 27,498,789 27,498,789 | ... 1,238,633 [0 [0 [ (1,238,633 | cvvoveerrireriricennd (V1 11,402,166 | ........... 10,433,867
36 WESTFIELD BANK.......cccoovvnirinens . | WESTFIELD CENTER...... .| 12/31/2013. 1,615,345 (1 I 1,096,762 | .....ccooouee 1,096,762 (36,074) 0 ...94,531 58,457
50 OFFICE BUILDING.......ccoovieiiniirnnnissisnsrsssnessnsssssssnssssssssssssssssssnsssssssssesssssses | senssseesss | POLARIS coiiiissiisiiissiinsnens .1 12/31/2013. 7,981,051 0 | v 5,177,646 | ..o 5,177,646 | ..o 185,869 [ o0 [0 | (185,869) | .vvvovererrsrricrins (V)] [ 1,096,582 | ..oovvvrerns 422,538
0299999. Properties Occupied by the Reporting Entity - Administrative ..65,521,094 (2,850,504) 0 ..19,266,370 ....23,944,945
0399999. Total - Properties Occupied by the Reporting Entity. ..65,521,094 (2,850,504) 0 ..19,266,370 ....23,944,945

Properties Held for the Production of Income
27 DWELLING & LAND.......cevurvirierirrerseiserienieesesiesessenns .. | WESTFIELD CENTER...... .| 12/31/2013. 0 0 0 566
30 DOUBLE DWELLING... .. | WESTFIELD CENTER...... .| 12/31/2013. ..(1,154) (V1 6,453 70,729
.. | WESTFIELD CENTER...... .112/31/2013. | ... 0 0 0 1,458
.. | WESTFIELD CENTER...... .| 12/31/2013. ] ... 0 0 0 0
.. | WESTFIELD CENTER...... .112/31/2013. 0 0 0 3,001
.......... .. | WESTFIELD CENTER...... .| 12/31/2013. 0 0 0 148
63 DWELLING & LAND........cooouiirriirircirseeiseieeiee e .. | WESTFIELD CENTER...... .| 12/31/2013. (15,189) 0 ...12,600 95,770
64 DWELLING & LAND.......cooiireiirinirriersnieesesississsssenssnines .. | WESTFIELD CENTER .| 12/31/2013. 0. 0 0 167
254 DWELLING & LAND .. | WESTFIELD CENTER .| 12/31/2013. ..185,405 117,324 ..(3,892) | ... 0 ...10,315 82,607
259 DWELLING & LAND. .. | WESTFIELD CENTER .| 12/31/2013. .177,458 .104,026 .(3,561) | ... (V1N N 8,484 67,772
322 DWELLING & LAND .. | WESTFIELD CENTER .| 12/31/2013. .178,575 135,097 .(3,629) ... 0 12,600 65,303
420 DWELLING & LAND .. | WESTFIELD CENTER .| 12/31/2013. ..208,223 144,482 .(5,032) | ... (V1 4,400 35,868
714 DWELLING & LAND....... . . | WESTFIELD CENTER .| 04/10/2017. ..129,868 125,422 (4,446) | ... (V1 I 1,050 22,414
0499999. Total - Properties Held for the Production of Income 1,561,781 ..1,117,637 (36,903) | ... 0 ...55,902 445,803
................... 130,884,446 | ......ccccoovvrvirenen0 | <.........66,638,731 | ..........66,638,731 cevnernnrnnnnnnnnenn0 o0 (2,887,407) | ... 0. 19,322,272 | ...........24,390,748
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SCHEDULE A - PART 2

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

1 Location 6 7 8 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
2 CIT BUILDING. ..ottt WESTFIELD CENTER 1213112017, [ VARIOUS......ooiiiiiee it | oeeiessenssenienes 0 | oo 0 222,802
4 INN LOT & BUILDING.......cccvuriiirniieiieisieisnieresineins .| WESTFIELD CENTER... 12/31/2017. | VARIOUS........ooovivernrieenricienines 0 [ o 0 .. 243,985
5 GOLF CRS & BUILDING........c.oevuerirircrinrienienireenns .| WESTFIELD CENTER... 12/31/2017. | VARIOUS.........covvrirrerinrirerierirnenns 0 | oo 0. 6,346,728
30 DOUBLE DWELLING........cvuieriiiiiceieiciiesisere st WESTFIELD CENTER 1213112017, [ VARIOUS.......cooiiriieiiicrenieress e (0 R 0 [ 3,042
32 HOME OFFICE BUILDING........coiiiiiieiiiireiinsisisssiessssssie s ssssssssnsnenes WESTFIELD CENTER... 12/31/2017. [ VARIOUS........oovvrrierrieinnicinninns 0 [ s 0 ... 9,624,669
36 WESTFIELD BANK........oiiiiieiiiiriniesesee s siniees WESTFIELD CENTER... 12/31/2017. | VARIOUS.........coovirerrriinirinniee 0 | oo 0 33,668
50 OFFICE BUILDING........c.otutimiireiiiieierii sttt POLARIS 1213112017, [ VARIOUS......ooviiiiicitieei et 0 | oo 0 63,413
714 DWELLING & LAND....... . ... | WESTFIELD CENTER... 04/10/2017. | J & J LOVE.... RN 114,055 ....114,055
715 DWELLING & LAND....ccoiiiiiiiiiniiesnis i . |OSWEGO.......... 08/11/2017. [ K & MASHNER...... .ottt 290,352 | i ....267,124
0199999. Total - Acquired by Purchase....... ettt h Lttt ettt e b h Rt Rea Rttt gttt et bekeberes | 44esesestteeetetetet et et esese Rt R e R e R R ARttt ettt b et e b e £ e R e R e R e R e ARttt bt etete b et ebebebetere eEetetesesesenesenenta Lt Lottt et et et e b e b e b e dedeE e R e R e AR L Lt et E R b bbb e ke b b e b et her ettt r ettt tern 404,407 | oo ....381,179 16,538,307
0399999, TOMAIS.........cvrveereerererierereseee ettt eRe | ALesees e R e s oL e R e LR e Rt R et eeireRiee e LR s LR 404,407 | oo ....381,179 16,538,307
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SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includmg 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 1 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) BJ/A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
WESTFIELD
5 GOLF CRS &BUILDING...........cccoeuurvrermmerrrerneennnens | CENTER OH.. [08/07/2017. | VARIOUS..........coomerrvirmerreisneerreesessesssesssisseeees | e 5,043,043 0 2,621,164 23,375 0 0 (23,375) 0 2,621,164 0 0| (2,625,453) | ...... (2,625,453) | ...cvvverrerrrinnne (V1 IO 0
WESTFIELD
32 HOME OFFICE BUILDING............commurrreerrnrrernrennes CENTER OH.. | 08/09/2017. | VARIOUS 1,390 0 0 0 0 0 0 0 0 0 0 0 0 0 0
50 OFFICE BUILDING POLARIS OH.. | 05/02/2017. | B THOMAS 0 0 0 0 0 0 0 0 0 10 0 10 10 0 0
WESTFIELD
206 DWELLING & LAND..........ccoovvvveernnericrrenreeinsnneenes CENTER OH.. [ 09/25/2017. | RAZED 35,855 0 8,008 821 0 0 (821) 0 7,187 0 0 (7,187) (7,187) 0 0
712 DWELLING & LAND MOORESVILLE NC... | 02/24/2017. | S MILLIGAN 251,290 0 231,187 0 0 0 0 0 231,187 234,165 0 2978 2,978 0 3,685
715 DWELLING & LAND OSWEGO IL..... | 10/06/2017. | P & M CANTU 290,352 0 267,124 (V] 23,228 0 (23,228) 0 267,124 260,413 0 (6,711) (6,711) 0 2,826
0199999. Total - Property Disposed 5,621,930 0 | 3,127,483 |......... 24,196 | ........ 23,228 | .o 0 [ [CYE ) — 0 [ 3,126,662 | .......... LTl 0. (2,636,363) | ...... (2,636,363) | ...vvverrriniinnns (] I 6,511
0399999. Totals. 5,621,930 0] 3,127,483 | ......... 24196 | ... 23,228 | .coovvrrrrrrid 0 [ .o (G 2 [— (V)] 3,126,662 | ........ 494,588 0 (2,636,363) (2,636,363) 0 6,511
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Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, EO5, E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of

CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired |Strategy]  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

293792 10 7 |ENTERPRISE PRODS PARTNERS L P COM UNIT......covviimrireinns | cerveees | reerrneinenissinenieseneens DE...... Jeffries & COINC...vuvvveeecreerieeeescies [ s 04/27/2010] ......... (VI IO 1,445528 | ........... 2,120,800 | ......... 2,120,800 | ......... (42,400) | ....coonerernnne (VI I (U T (1 T (V1 I 133,400 | v 0 e 0.000

G54050 10 2 |LAZARD LTD SHS A.....oiiiiiiiiiiiiisiiisiinsisesississsnsssnssssnssensnnens | onnesnne | seonsssensenesnsssssissensonns BMU... | Strategas Research Partners.................. . . | 09/14/2015 ......... 0 .2,909,758 4,200,000 | ......... 4,200,000 | ........ 867,950 | ..o |0 0 |0 ] 0. 205,840 | 0| 0.000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...........ouoverioriiisiiicnsssiei e crennissssnsrssesnsensesssesnssnensssesenss | sennenen,399,286 | ...........6,320,800 | ......... 6,320,800 | ........ 825,550 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

000000 00 O |CONSUMER AGENT PORTAL LLC CLASSB.... DE...... Direct .. | 08/03/2011] ......... LV O 0

000000 00 0 |CONSUMER AGENT PORTAL LLC CLASS C... . DE...... Direct . | 04/17/12014.......... 0 [ 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........ccoviiiis ot ssrssnsssienns asssssssssssesesssssssssssssenssssssssessssess | oesesssssssnsossessnd 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated

96012@ 10 2 |WESTFIELD MARKETING LLC......oovuiviiiiiviirineiersnissienieinsines | renvveins | coerinsiesinsissssssiennnnes Internal Transfer. ... [ woveiieinns 10/01/2009] ......... 0 [ o 9,300,000

96020@ 10 2 |WESTFIELD SECURITIES LLC Direct . | 05/09/2012 60,000

000000 00 0 |150 SOUTHROADLLC... . . . . | Direct 05/10/2013 ,845,000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other = AffilIBtEd. ........ovviiriin oo ens s ansenes 12,205,000
Any Other Class of Assets - Affiliated

000000 00 O [OHIO FARMERS GRANTOR'S TRUST.. OH..... Direct 12/20/2004 ..85,719,479 | ....... 81,562,180 | ..... 2,851,066 1,927,637

000000 00 0O |OHIO FARMERS HEALTH BENEFIT TRUST. OH..... Direct 12/21/2005 . 5,359,115 | ...c..... 4,973,813 | ....... 177,321 | o0 [ |0 [0 i 123,952
4399999. Total - Any Other Class 0f AsSet - AFIIBEH. ... bk ook b st ...75,151,535 ..91,078,594 | ....... 86,535,993 | ... 3,028,387 2,051,589

4499999. Subtotal - Unaffiliated

,355,286

6,320,800

825,550

..339,240

4599999. Subtotal - Affiliated

87,356,535

94,622,584

4,046,032

2,051,589

4699999. Totals

91,711,821

..... 100,943,384

4,871,582

AAAAAAAAA 2,390,829
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

G54050 10 2 | LAZARD LTD SHS A . eetiteitest ettt sttt | 08 BMU......... ISI Equity RESEArCh Sales........cciviuiiiiiiirierisiessississsissenisens s ssesssssssnsenas 09/14/12015. | ...ovvovvee0 | i 537,930 ....0.000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON StOCKS = UNGIIHIAEEA. ... ..ottt sttt ettt esietee fetsetstesseesee et seseeseeeeaeeeeseEsee et eeseeseEeEeetees e e e aeEeeEeE8eE e A eeseeEeE e EaeEeeEeeseE et eeEeeseEseEseteeses et et ansensesesansantessesnssnsenses | aesessetassossessessnsansansassees 537,930 XXX
Any Other Class of Assets - Affiliated

000000 00 O [OHIO FARMERS GRANTOR'S TRUST ......couuiutuiimeriueimerssesssesssesisesssssesssessssesssssessesssssssesssessssesssnse | sessesssssssesssesssasssessssssssssesssessssess s sssssssssssenes OH........... DIMECR. .ottt 12/20/2004. | ..........c.... (V1 RN 0 11,167,260 | ..o | i 0.000

000000 00 0 [OHIO FARMERS HEALTH BENEFIT TRUST .....iuiiiuiiitieieiieisiseisseisssnsssesssesssessssssssessssssssssesssssesssnssnsss | cesessasssssess sttt OH.......... DIMBCL. vttt 12/21/2005. | covoovvieenc0 | s 0 [ 328,588 | ..o [ 0.000
4399999. Total - ANY Other Class Of ASSES = AFfIIALEA. ... .. . v.eu ettt ettt ses st sr st ses s sesemsee et seseesseseeasiee | f4ee8eeseeaeeeeseeseeseeeeEoE 1o e e seEoe8eE 1o E e E 4L 0o 08 £EeE 128401 e e eEeeEoe8eEseEseEenEeesne  feE1eEaeeeeEoeseeeEoee oL e eE e EaeEoe8 e e eE e e 4L 8 oE 1o E e 1o EeE8 4L £ 0L E 4L 8 S8 01 LE e840 1S 01 E L oeE 401 e 28 ee 401 e e s e b eesemsee et enteesen et sesantensenntsnsanses | ansesiessssssessenssssnsansanaees 0 11,495,848 . XXX
4499999, SUDEOLAL = UNAFIIBEE. ...tttk 888k e84 EE 484848 4EEE£0E1  4eE8£EEfoEEEHEEEeEE8 L8R oL LR 4oLE 1L 1oL L4 E 84 EEeEE 4L E 1oL 4EE8 LR oEEEooEE o0k £1eeEEeEEE4EEE LR oeEEHoEEeEE8 LA eEE L8 4EEE 4L 4L E 1L E oL 1L E L1 EE4EEE oL E 4oL E LA E Lo eE koAb bbbttt | ehbientenst ettt 0 [ 537,930 | oo 0 XXX
4599999, SUDOTAl = ATFIIBEEA. ...........ovoivveiiseictecteici ettt ettt b et s et s s s b sessess s esessessesssssesessessessnses | s4ssessssossessesssssesassesseb e s st ess s se b et es s b e s e s e e s s e s et e e s sessesesensesses  Aesietsessiessessesssessetsesastesee s et et s s e s e b e et b e s L e b e st et e A b bt s s b et bt s s bt s et s s st b st s s et nsentessesnnensenaes | eviesiesestesteseesesest st esaess 0 11,495,848 XXX
AB899999. TOMAIS........vereereerereeeese e eeeseees e es st es s8R 8 R R 8RR SRRk R R ek ee | H48eRE LR AR E e RS R oL LR LR R AR LR AR LR R AR R R AR ek s eeeRes | 1LRReLEeL R eeR R L s R AR E R AR RS R RS Rt ntens | freees ettt 0 12,033,778 XXX
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SCHEDULE BA - PART 3
Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./A.C.V on Disposal | Consideration Disposal Disposal Disposal Income
Any Other Class of Assets - Affiliated
000000 00 O [OHIO FARMERS GRANTOR'S TRUST OH. | Direct 12/20/2004. | 12/29/2017. ..10,624,162 ) .(232,711) ..10,391,451 |....10,786,671
000000 00 0 |OHIO FARMERS HEALTH BENEFIT TRUST....... OH. | Direct... . [12/21/2005. | 12/29/2017. | ............ 511,496 )| - ...(87,207) 424,289 | ... 522,075
4399999. Total - Any other Class Of ASSELS = AFIIAIEA. .. .. vuuirrirreresierii sttt sttt | ernenes 11,135,658 | ....... (319 918) (319,918) 10,815,740 |....11,308,746
4599999 SUDOLAl = AFFIIBIEA. ...ttt £EE Rt | crriis 11,135,658 | ....... (319,918) .(319,918) 10,815,740 |....11,308,746 .493,006
4899999, TOAIS.........vveeereireieaeiseeee e ees e s bbbk Reeee LEieRR e R et sienes | eriins 11,135,658 | ....... (319,918) .(319,918) 10,815,740 |....11,308,746 493,006




Annual Statement for the year 2017 ofthe. Ohi0 Farmers Insurance Company

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

oL

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810 EM 6 |UNITED STATES TREAS BDS.. ..122.422 ..4,896,880 14,000,000 4,415,683 | .0 | e (80,897) [ 0 [0 | 7.250 |...... 4683 [FA....| ... 109,538 | ........ 290,000 | 12/30/2013. | 08/15/2022.
912810 EM 6 |UNITED STATES TREAS BDS.. .122422 | . L4,284770 | .. .3,500,000 | ...........3,863,723 | ..oooovvvriinricna0 | cieieceens(70,785) | a0 | 0 [ 7.250 |...... 4.683 [FA.....| oo 95,846 | ........ 253,750 | 12/30/2013. | 08/15/2022.
912810 EQ 7 |UNITED STATES TREAS BDS. 12125 | 15,140,625 | ............ 12,500,000 | ........... 14,178,877 | o0 | 1000(265,302) | o0 | 0 [ 6.250 |...... 3.589 [FA......| e 295,002 | ....... 781,250 |01/24/2011. | 08/15/2023.
912810 EW 4 |UNITED STATES TREAS BDS.. ...6,046,900 ...126.789 6,339,450 25,641,072 | 0 | (65,249 | 0 [ 0 | 6.000 |...... 4125 [FA....| . 113,315 | ....... 300,000 | 12/29/2010. | 02/15/2026.
912810 EX 2 |UNITED STATES TREAS BDS.. . 18,567,158 |...134.148 | ............19,451,460 e 17,046,154 | 0| (239,933) | 0 | 0 [ 6.750 |...... 4.289 [FA.....| . 369,691 | ........ 978,750 | 12/29/2010. | 08/15/2026.
912810  FB 9 |UNITED STATES TREAS BDS.........ccooovimiriiiiriinneivenniissnessneissnssisnnsisnnnenns | D [ oo [ v | s 2,438,076 |...132.539 | .............. 2,617,645 | ............1,975,000 | ............. 2,271,988 | ..ooovvvvvvriieen0 | aiceceed(23797) | 0 [0 ] 6.125 |...... 4.243 |MN...... 04/28/2010. | 11/15/2027.
912810 FB 9 |UNITED STATES TREAS BDS.. 648,096 |...132.539 695,830 ....525,000 603,946 | .....coovvvivrreen0 | ireiicennn(6,326) | a0 | 0 [ 6.125 |...... 4.243 |MN...... 04/28/2010. | 11/15/2027.
912810 FT 0 |UNITED STATES TREAS BDS.. . JR TP I I ..1,273,125 |..128.738 | . .1,287,380 | .. .1,000,000 | ... 21,265,651 | 0 | et (TATA) | ieinl0 [0 4.500 |...... 2.645 |FA....... 05/04/2017. | 02/15/2036.
912810 QA 9 |UNITED STATES TREAS BDS........ooovviireiiireiiereeiseeriseneseseseeseseessnessssess | cevenns e e [} E— 5,645,781 |..114.215 | .............. 5,710,750 | cccoovees 5,000,000 | ............. 5,634,727 | o0 | e (11,054) | 0 [ 0 | 3.500 |...... 2.706 |FA...... 07/11/2017.| 02/15/2039.
912810 QT 8 |UNITED STATES TREAS BDS.......oovivimmriiiireiineiieesisesesesesiesesiessssssseos | ceveons o ...107.504 ..5,375,200 .5,000,000 ..5,505,429 | oo | ien(15,208) | 0 | 0 [ 3125 |...... 2.557 |MN...... 05/24/2016. | 11/15/2041.
912828 2R 0 | UNITED STATES TREAS NTS, . ceevereeeneenens | e o [ SO B I ...6,942,188 |..... 98.594 | . ..6,901,580 | .. .7,000,000 | ..oooererr8,943,023 | o0 | 835 | 0 [0 [ 2.250 |...... 2.345 |FA...... 11/09/2017. | 08/15/2027.
912828 M5 6 | UNITED STATES TREASNTS. . SOOI O e e [ — 6,029,063 |..... 99121 | oo 5,947,260 | .............. 6,000,000 | ....ccccoeen. 6,021,418 | .oooovveiiriieen0 | eeieeen(2,428) | 0 [ 0| 2.250 |...... 2.196 [MN...... 05/31/2017. | 11/15/2025.
912828 RR 3 |UNITED STATES TREAS NTS . s | s i [ 1 ...1,004,375 |..... 99.703 997,030 1,000,000 21,002,871 {0 | (T10) 0 [0 2.000 |...... 1.922 [MN..ooo | oo 2,597 [ .o 20,000 | 11/13/2015. | 11/15/2021.
0199999. U.S. Government - Issuer OblIGations.............ocuueriueiriiiisiiessiisssi s 79,211,114 XXX 79,645,860 .74,394,560 XXX XXX XXX | ... 1,186,363 | ..... 3,166,875 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202D RW 3 | GNMA GTD PASS THRU POOL 003201... ....45,205 |...115.998 252,322 | 85,106 | 85,150 | (U S ()] [ (U IO o I IO 6.500 |...... 6.467 [MON...| ... 03/08/2002. | 02/20/2032.
36202E KM 0 | GNMA GTD PASS THRU POOL 003900... . e ..184,816 |...113.705 .204,615 0 (92) 0 | o0 [ 6.500 |...... 5.766 |MON...| .... 03/21/2007. | 09/20/2036.
36202E XU 8 | GNMA GTD PASS THRU POOL 004291.........ccoovummriinrieinniiisneiseiesnsiiinnies | s I I A 1 L 112,956 | .........491,850 | ... 435436 | 459,232 | (U I (646) | ...oovorrinn [V IO 1 I IR 6.000 |...... 4.482 |MON... 09/22/2009. | 11/20/2038.
36204B RB 1 |GNMA GTD PASS THRU POOL 365082 A ...100.313 9 759 ..... 9 716 0].. 1 0 | ovvrrverrerreen0 [ 8.000 |...... 8.186 |MON... | .... 07/12/1994. | 07/15/2024.
36241K  TL 2 |GNMA GTD PASS THRU POOL 782355 A ...111.802 535,556 | .o 479,021 | oo 505,857 | ovverrererririennnd 0 | v 281 | s 09/21/2009. | 06/15/2038.
38374C HM 6 |[GNMAO376TE............ A ...101.581 251,526 ....247,612 247,034 10/27/2003. | 02/20/2033.
38378G  2Y 3 |GNMA138B 4 380 066 |...100.205 ..6,352,258 6,339,285 ,379,227 ..190,179 | 12/19/2016. | 01/20/2043.
38379X  XR 6 | GNMA 16 101 QM.....rieiiriiiniiissiissnisssis s sssssssssssssssssssssssssssssens | oo 4 ...4,657,500 |.... 95.136 ..4,281,099 4,500,000 ...4,645,048 135,000 | 08/18/2016. | 05/20/2046.
0299999. U.S. Government - Residential Mortgage-Backed Securities. e 12,495,770 XXX ...12,179,016 12,475,586 409,075 XXX XXX
0599999. Total - U.S. GOVEINMENL. ....vivviiereriiesrerersisissssssiserssse s sssssenes 91,706,884 XXX ....91,824,876 86,870,146 XXX | 1,220,452 ..... 3,575,950 XXX XXX
All Other Governments - Issuer Obllgatlons
110709 DL 3 |BRITISH COLUMBIA PROV CDA BD . FESTTTIRTOTOR O Al.. ...3,833,350 |...127.450 ..3,823,500 . ...3,557,490 195,000 | 10/08/2013. | 01/15/2026.
748148 PB 3 | QUEBEC PROV CDA DEB . . .123.413 ..5,553,585 14,500,000 ..337,500 | 11/21/2013. | 07/15/2023.
748148 PD 9 |QUEBEC PROV CDADEB............ . [ESTTRRTIN PR . . ...123.545 ..5,250,663 14,250,000 302,813 |01/07/2015. | 02/09/2024.
46513E FF 4 |AIDISRAEL GTDNTCL1A.. ...116.368 ....13,964,160 MS.....| ......188,833 | ....... 660,000 | 03/23/2011.| 09/18/2023.
46513E GV 8 |AID ISRAEL GTDNTCL 1A. .18,008,320 ...116.933 18,709,280 .17,055,057 . ........880,000 | 12/29/2010. | 12/04/2023.
0699999. All Other Governments - Issuer Obligation: .. . 46,290,848 XXX v 47,301,188 | 43,441,255 XXX | .......619,818 | ..... 2,375,313 XXX XXX
1099999. Total - All Other GOVEIMMENS..........ouuurrieiriiesiiessiie s | coeonnnens 46,290,848 XXX [ 47,301,188 | ............ 39,750,000 | ........... 43,441,255 XXX | ....619,818 | ..... 2,375,313 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
13063B JB 9 | CALIFORNIA ST TAXABLE BAB GO. et | DO I 1 e 1FE| o 3,069,150 |...114.984 | .............. 2,874,600 | ....cccene 2,500,000 | ....coooueee 2,814,541 | .o (U N (104,822) | c.ovvvvivreeen0 | vvvviviiiinennnn0 {107,700 3.030 |MN...... 07/01/2015. | 11/01/2030.
20772G V7 0 | CONNECTICUT ST SER C GO [SSSTUTURRRION IO . 2| e 1FE| .. ...1,198,240 |...103.321 ..1,033,210 1,000,000 ...1,024,756 (29,031) | evviveeeeen0 | 0| 5.750 2.720 [MN...... 07/26/2011. | 11/01/2023.
20772  AA 0 | CONNECTICUT ST TAXABLE QLFD SCH SER B GO [ v I o 1FE| .. ..2,799,587 |...114.314 | . ..2,549,202 | .. .2,230,000 | .............2,747 464 cerrererene(36,383) [ o0 [ 015295 | 2.944 |AO...... 07/19/2016. | 10/01/2029.
373384 WR 3 |GEORGIA STREF SERJ 1GO...... . SRS IO . 2] . 1FE| e 3,827,610 | .. 111114 | ... 3,333,420 | oo 3,000,000 | ............. 3,324,218 | .o | (88,960) | ...cvvvvvrrienn0 | w0 105,000 | 1.800 |JJ....... 01/31/2012.| 07/01/2023.
419792 RX 6 |HAWAII ST GO...ccovoirviiceeireiieceiieeieiesesissssieseisssisesessesssssesessessssssssinnes | ovenee | oo | cenevreeni | evvees 1FE ...1,081,960 |...108.930 1,000,000 ...1,078,287 (B,673) | 0 | 04000 3.030 |MN...... 06/26/2017. | 05/01/2037.
574192 UU 2 | MARYLAND ST CAP IMPT ST & LOC FAC 1ST A e 1FE| .. ...1,214,730 | ...100.631 . 1,000,000 | .............1,005,902 20 ] i(35,267) | 0 | 0105250 | 1.670 |MS...... 10/21/2011. | 03/01/2018.
574192 W7 1 |MARYLAND ST ST & LOCAL FAC 2ND SER B GO........ccccoovemvrrmirriiinciveneins [ cevenne e e 1FE| e 6,246,500 |...102.385 | .............. 5,119,250 | .o 5,000,000 | ............. 5,139,363 | ...oovvvierin (U I (222,694) | ...ovvcvvveen0 | 0 5250 | 0.750 |FA....... 12/11/2012. | 08/15/2018.
57582N  H7 3 |MASSACHUSETTS ST REF SER C GO......covvvverrvierrieneieneiiensiissssissneinns | ceveees e e 1FE| e 3,071,025 |...117.521 | .ccovvenece 2,938,025 | .coooonnvn 2,500,000 | ..o 2,825,129 | oo (U I (61,126) | v.oovvvvverreeen0 | i |1005.500 e 2.660 |JD....... 10/16/2013. | 12/01/2022.
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

2AE

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
57582N UV 5 | MASSACHUSETTS ST REF SER A GO USRI IOV U [FURPUIN o 1FE| oo 3,878,820 |..112.234 | .............. 3,367,020 | ..oovvernees 3,000,000 | .ooovvvrnce 3,367,547 | .oveeerrrieinnd (V10 (98,644) | ...cvovvrverrnn0 [ 0 [ 5.250 |...... 1.710 |FA.....| ....85,625 | ... 157,500 | 08/10/2012. | 08/01/2021.
649791 DL 1 [NEW YORK ST SER A GO....cocotvuurririeriirienirsriiesisssissssessesesssssssssesssienes | covees ...110.859 ) [OOSR | R ESTOUORPOORPPORPOOOOR | B OO 5.250 |...... 1.380 [FA....... rerernnn:59,500 | e 157,500 | 01/25/2013. | 02/15/2024.
649791 DM 9 |NEW YORK ST SERA GO [V IO . ...110.826 20 ] (36 564) [ ceooveinereeneen0 | 0 | 5.250 |...... 2.560 |FA....... rerereen 29,750 | i 78,750 | 12/15/2011. | 02/15/2025.
677521 HP 4 | OHIO ST TAXABLE BAB SER E GO . et | . ..110.811 | ..............3,878,385 | ..............3,500,000 | ............. 3,834,110 | cocvviriricnen (01 I (54,478) [ vvvvveriirencn0 | i [ 4711 |...... 2.849 |FA.....[ ......88,702 | ........ 164,885 | 07/09/2015. | 08/01/2023.
709141 W2 7 | PENNSYLVANIA ST THIRD REF GO . [SSSTURURRO DO o ...105.446 ...2,966,464 3 [T | N ESTOPRRPORRPPORPPOON | B VPO 5.375 |..... 1.358 |JJ....... v 15,250 | e 150,500 | 01/31/2012. | 07/01/2019.
882722 N8 0 | TEXAS ST WTR FINL ASSIS SER B GO JSSSTOUURRTRURRTIRS BTN I I . ...111.002 . . v 1,912,876 | o0 [ (29 33) [ cevrereieennnd0 | 0 | 5.000 |...... 3.135 |FA...... rerereeenn 37,500 | e 90,000 | 10/26/2011. | 08/01/2025.
93974D YN 2 |WASHINGTON ST SER 2017 A GO.... ST TORIRIRSIN DOV I I 2| TFE| oo 1,257,281 {...118.260 | ..cccovvveene 1,241,730 | oo 1,050,000 | ...coovvveeee 1,235,661 | .ovvcrerereircreenn0 [ v, (18,996) | ..vvvveverveernen0 [ 0 [ 5.000 |...... 2.680 |FA.......| cc0reee21,875 | e 54,979 | 11/07/2016. | 08/01/2037.
97705L D2 0 |WISCONSIN ST SER A GO . O I I 2| e 1FE]| .. ...4,545840 |...111.161 .4,000,000 ...4,208,101 (57,839) | v [0 [ 5.250 |...... 3.579 | MN...... rerernen35,000 | oo 210,000 | 07/25/2011. | 05/01/2027.
97705M  AZ 8 |WISCONSIN ST SER C GO.......... [EORTRRRON v .. 2] . 1FE| .. ..1,494,064 |..117.810 . .1,300,000 | ... ...1,468,896 (24,104)| ... 0 ... 5.000 |...... 2.750 | MN...... 10,833 | 65,000 | 12/12/2016. | 05/01/2031.
1199999. U.S. States, Territories & Possessions - Issuer Obligations......... [SSSTRORRRTRRIIRS ISR 49,029,173 XXX | e 44,347,106 | ...o.cco..s 40,180,000 | .......... 43,927,151 | oo 0 .. (1,121,105) | oo (01 0 XXX XXX XXX [ e 685,013 | ..... 2,117,137 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............. JROTSTRRTY [P 49,029,173 XXX | 44,347,106 | ............ 40,180,000 | ........... 43,927,151 | oo 01... (1,121,105) | ..o (O] [ 0 XXX XXX XXX | ... 685,013 | ..... 2,117,137 XXX XXX
U.S. Political Subdivisions of States, Territories & P: ions (Direct and Guaranteed) - Issuer Obllgation
199507 2U 7 |COLUMBUS OH CITY SCH DIST TAXABLE REF SE........cccoucommiumeiimercrianins | eeenns I LA11.252 | 1,446,276 | e 1,300,000 | ..cooovvrenee 1,443,007 | o0 | eeieenn(26,951) | o0 [ 0 [ 5.000 |...... 2.600 |JD....... 08/10/2015. | 12/01/2022.
235308 QG 1 |DALLAS TXINDPT SCH DIST REF SER B GO.......cvvvireriiirirnnieinnieiesiseeens | coveres I ...100.475 .3,500,000 3,519,006 | ..oovevviviineen0 | eirenn(155,083) | o0 [0 | 5.500 |...... 1.030 |FA....... 04/18/2012. | 02/15/2018.
442403 KA 8 |HOUSTON TX INDEP SCH DIST REF LTD TAX GO. SRS U . 2 ..111.155 . . .1,000,000 | ...ooeveerrs 1,080,650 | oooovencrieriinens0 | viieennn(8,930) | o0 [ 0 [ 4.000 |...... 2.911 |FA...... 11/19/2014. | 02/15/2027.
584002 QZ 5 |MECKLENBURG CNTY NC REF SER C GO........cocvoiieniiniiiveriseiisenisriiniiens | cvie I [ 2122033 | 3,050,825 | ... 2,500,000 | ....coouuee. 3,027,314 | o0 | eeeen(70,492) | a0 [ 0 [ 5.250 |...... 1.972 [{JD....... 02/01/2012. | 12/01/2024.
735371 PV 2 | PORT SEATTLE WASH LTD GO BONDS.............. RSN R . 2 ...122.006 1,000,000 L7343 | 0 | i (13,837) | 0 | 0 [ 5.000 |...... 2.806 | JJ....... 03/06/2017.| 01/01/2031.
741701 X5 0 |PRINCE GEORGES CNTY MD CONS PUB IMPT SER [SSSTRRRTRRRIRS IOV . 2 ...112.081 1,250,000 | .ovoeeen 1,362,016 | oveocvirciicienn0 [ vieenn(15,248) | o0 | 0 | 4.000 |...... 2.530 |MS...... 10/23/2014. | 09/01/2028.
969887  NA 2 [WILLIAMSON CNTY TX REF GO......coiviiiiiiiniinissmiinmissienessensssnsenssssnsenes | covenes [ 2 ..100.291 | .............4,964,405 | .............4,950,000 | ............ 4,950,000 | .ooovveniiinienn0 | (25,932 | o0 | i 5.250 |...... 0.940 |FA....... 04/17/2012. | 02/15/2018.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation XXX ....16,710,754 | ............15,500,000 | ........... 16,535,526 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions........ . XXX verrnn.. 16,710,754 | ............15,500,000 | ........... 16,535,526 XXX XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obllgatlons
31331L  JL 3 |FEDERAL FARM CR BKS.. 1 5,960,022 |...140.556 ..7,027,800 .5,000,000 5,717,618 10r.337,500 | 12/30/2009. | 06/06/2031.
3133M5 5N 6 | FEDERAL HOME LN BKS I .14,666,225 | ...102.600 ....12,825,000 . 12,683,674 | oo | ini(304,360) | o0 | viiiviiveinen0 {006,025 |......3.476 |FA.......| ........309,618 | ........ 753,125 | 12/29/2010. | 08/03/2018.
3133MA WE 5 |FEDERAL HOME LN BKS A ...9,543,970 |...142.901 ....10,717,575 .7,500,000 534,375 | 12/30/2009. | 02/15/2030.
3133XF  KF 2 |FEDERAL HOME LN BKS 1 ..111.638 ..5,581,900 .5,000,000 ..281,250 |05/05/2011. | 06/11/2021.
3133XG 6E 9 |FEDERAL HOME LN BKS . . o LA ...123.283 ..2,465,660 .2,000,000 115,000 | 09/30/2009. | 06/12/2026.
3134A3 U4 6 |FEDERAL HOME LN MTG CORP B o] LA ...139.178 ..2,783,560 .2,000,000 135,000 | 11/02/2009. | 09/15/2029.
31359M  EU 3 | FEDERAL NATL MTG ASSN......otvuriirieririerrieeseniessiessenesseens e 1 ...133.691 ..6,684,550 .5,000,000 ..312,500 | 11/14/2013. | 05/15/2029.
31364A 6J 6 |FEDERAL NATL MTG ASSN MTN..... . [SSUTRRRRRIR OO o . . ...137.406 ..3,435,150 .2,500,000 207,000 | 02/18/2010. | 01/10/2025.
31364B  EP 1 |FEDERAL NATL MTG ASSN MTN..... . e [ . . . ...130.637 ..5,225,480 14,000,000 | ....occoec... 4,911,315 | o0 | s (104,796) | covivieecl0 | cviiciinnl0 107,020 ] .....3.527 |UD...cet | 6,240 | e 280,800 | 12/16/2013. | 06/23/2025.
31364F KW 0 | FEDERAL NATL MTG ASSN......ccouirirririerieinermeriessssessesinensessans e ...130.423 ..3,912,690 .3,000,000 ........189,600 | 09/03/2009. | 12/20/2027.
491552 UY 9 |KENTUCKY ST TURNPIKE ECON TAXABLE DEV RO........cccoovvimiiiveiinriienins [ s I [ . ...108.540 1,000,000 | ...........1,068,071 | ..coocvvvcvrrician0 [ oicecs(18,110) | o0 | 0 5,244 {03174 (Ui | 026,220 | e 52,440 | 06/23/2015. | 07/01/2025.
57584X  YZ 8 |MASSACHUSETTS ST HLTH & EDL FAC UNREFUND... I I I I . ...103.277 1,265,000 | ............1,308,344 | ..o | oeienn(49,125) | o0 | 01005250 ... 1.285 [MNL..... | e 8,486 | oo 66,413 | 10/26/2016. | 11/15/2023.
575850 4X 7 |MASSACHUSETTS ST HLTH & EDL FAC HARVARD IO [ o] . ...110.185 . . .2,000,000 | oooerernni2,196,245 | o0 | e (84,769) | 0 [ 0 [10.6.250 |......1.780 |AO...... | 31,250 | . 125,000 | 12/19/2013. | 04/01/2020.
57585K WC 8 | MASSACHUSETTS ST HLTH & EDL FAC AUTH REV.......cccovvinirvrnirerineinienns | cevees . ,640, 16470 | 8,426,605 | .......c.... 7,235,000 | .coovvvenn 8,393,945 | ..o | 1 (245,231) | o0 | 0 [105.500 .. 10780 | U | el 198,963 | 397,925 |09/17/2012. | 07/01/2022.
57586C BL 8 |[MASSACHUSETTS ST HLTH & EDL FAC AUTH SER. ...123.849 .4,334,715 3,936,574 | oo | e (50,406) | o0 | viviiieinenn0 | 10005.250 |.....3.355 [Jdees | 100n91,875 | e 183,750 | 06/22/2011. | 07/01/2025.
60636P FC 9 |MISSOURI ST ENVIR IMPT ENERGY WTR POLTN.... o . . ...101.987 ..1,835,766 v LB11,067 | 0 [ (21,468) | 0 | 010005375 {14120 (Ui | 48,375 | L 96,750 | 12/29/2004. | 07/01/2018.
645791 Q5 6 |NEW JERSEY ST ENVIR INFR TR UNREFUND SER.........ccccouvunne I I . \ ...102.680 | .................806,038 | ...............785,000 | ...coorvvereee. 802,897 | .covvvirvvrinen0 [ eiiennr(26,433) | o0 | viiviiiiinnnn0 105,500 | ......2.035 [MS...... | ... 14,392 | Lo 43,175 | 11/20/2015. | 09/01/2023.
645791 YT 5 |NEW JERSEY ST ENVIR INFR TR UNREFUND SER........cccccouvvmmrimrineinniinns | cev . . ...102.680 02,389,160 | oo | iend(102,934) | o0 | vviiviiieienen0 {05,500 |......1.000 [MS...... | ........42,533 | ....... 127,600 | 07/28/2014. | 09/01/2020.
64971M 4N 9 [NEW YORK CITY NY TRANSTL TAXABLE FIN AUT.......cccovvvmmrimmrrerirnriinninns | coves . . ...108.863 v 075,726 | 0 [ ieed(@7,919) [ i | iviiicienn0 125,808 | .....2.750 [FA.......| ..........24,200 | .......... 58,080 | 08/20/2015. | 08/01/2030.
64972F  YH 3 |[NEW YORK CITY NY WTR & SWR SER DD REV......oevvvrerreririrerirsninerirenes | v . ,151, 101943 | ............. 1,834,974 | ..............1,800,000 | .......o..... 1,835,996 | ...ocvverervcerrinns0 | e (78,299) [ o | i | 100.5.750 ... 1.330 | JDwe | v 4,600 | e 103,500 | 11/18/2013. | 06/15/2025.
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662903 MT 7 |N TEXAS ST MUNI WTR DIST REF & IMPT REV.......ccooovvrviimmiirnnrincniiniciees [ e . ...109.168 | ......ccccco.. 1,091,680 | .............1,000,000 | ............ 1,104,850 | .ovvvovvriiirencn0 [ ecieis(38,443) | o0 | 0 5250 |...... 1.240 [MS......| o 17,500 | oo 52,500 |01/14/2013. | 09/01/2020.
67765Q CA 2 |OHIO STWTR DEV AUTH SER AREV.........coovriiiirriiirniiinninsreissiisseiisnnies | o ..119.191 858,175 | ..ccovveeenna 720,000 | ovvorrrn829,858 | o0 [ s (11,350) | a0 | 0 | 5.000 |...... 2.940 (JD....... . . 11/18/2016. | 12/01/2034.
796253 R8 7 | SAN ANTONIO TX ELEC & GAS REF SER AREV.... OV . ...104.004 ..1,560,060 | ..............1,500,000 | .....ccc.. 1,538,713 | cooooooiiiiiicccn0 | e (B4,744) | 0 | 0 [ 5.250 |...... 2.812 |FA..... . . .78,750 | 07/22/2011.| 02/01/2021.
796253 RU 8 | SAN ANTONIO TX ELEC & GAS 2002 PREREFUN B I . 102,683 | ..o 3,403,941 | ............3,315,000 | oo 3,444,411 | iiiiiinenl0 | (117,078 | el | 0 [ 5.650 |.....1.988 [FA.....| ... 78,041 | ........ 187,298 | 06/17/2013. | 02/01/2019.
875128 HN 3 | TAMPA BAY WTR FL UTIL SYS REF & IMPT REV ..110.173 ..2,203,460 | .. RO 5.500 110,000 | 12/19/2011. | 10/01/2020.
880591 CJ 9 | TENNESSEE VALLEY AUTH PWR BD....ccocooomrriimirinreiieneieeneiisnsenisssninenees | cevenns ..129.427 6,471,350 . 5,710,731 | .... L0 [ 6.750 05/19/2010. | 11/01/2025.
880591 DV 1 | TENNESSEE VALLEY AUTH PWR BD.....cccooirvriiiiiinniienieneisseissnisnnins | e .122518 | 6,754,417 ,513, . 6,794,780 , L0 [ 4.700 12/18/2017. | 07/15/2033.
914692 X4 5 [UNIV OF NM TAXABLE GNMA COLL HOSP REV........ccocoovimiriiiiiniiisniiisniinns | o ...100.708 | ... 2,014,160 ,000, . 2,000,000 L0 . 2.982 05/07/2015. | 06/20/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...... . XXX | e 110,321,066 | ............ 92,253,000 | ......... 102,992,464 | ..o 0] .0a(1,862,901) | oo [ I 0 XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128K9  6W 9 |FHLMC 30 YR GOLD PC GRP POOL A48985...........cocooomrrverierirciinninninniinns v | o v | s 1 2103363 | e 74,221 | e 71,806 | 73,595 0f.. (27) (118 [P 0. 7.000 06/13/2006. | 05/01/2036.
3128L2 DB 1 |FHLMC 30 YR GOLD PC GRP POOL A69998 LA ...110.766 323411 | o0 [ 146 |0 | 0 6.500 02/08/2010. | 12/01/2037.
3128LX QC 7 |FHLMC 30 YR GOLD PC GRP POOL G02251 AR 112753 | 212,546 | o0 | e (448) | 0 | 0 [ 6.000 10/23/2009. | 08/01/2036.
3128M4  AX 1 |FHLMC 30 YR GOLD PC GRP POOL G02422. LA 112804 ) 86,133 76,357 80,982 | o0 | e (B2) | 0 |0 [ 6.000 10/14/2009. | 12/01/2036.
3128M4 BB 8 | FHLMC 30 YR GOLD PC GRP POOL G02434... 1 ...110.828 163,164 2150,325 |0 | 20 [ 0 [0 6.500 03/20/2007. | 10/01/2036.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL G03600... LA ...114.326 173,434 2156012 | 0 | e (116) | iicenn0 [0 [ 7.000 MON... .10,619 | 10/29/2008. | 11/01/2037.
3128MJ U3 2 | FHLMC 30 YR GOLD PC GRP POOL G08601... LA ...104.608 2,621,172 | 2,505,710 | ...rn2,664,897 | 0 | (1974 | 0 |0 [ 4.000 MON...| ............8,352 | ...... 100,228 | 10/28/2014. | 08/01/2044.
3128MJ  US 7 | FHLMC 30 YR GOLD PC GRP POOL G08592... AR ...104.622 842,230 | ..cccooeeeer805,019 | coiiiiinn849,910 | 0 [ e (484) | 0 | 0 4.000 MON... 07/18/2014. | 06/01/2044.
3128MJ V2 3 | FHLMC 30 YR GOLD PC GRP POOL G08632 LA ...102.848 1,309,969 | ..o 1,273,693 | 1,335,799 | o0 [ iieiceenn(916) [ 0 | 0 3.500 MON... 04/28/2015. | 03/01/2045.
3128MJ V7 2 |FHLMC 30 YR GOLD PC GRP POOL G08637. I PR SR I ...104.583 | .... 2,275,712 | o2 175,977 | 002,309,086 | o0 | iiceeced(528) | 0 | 0 [ 4.000 MON... 06/16/2015. | 04/01/2045.
3128MJ W7 1 | FHLMC 30 YR GOLD PC GRP POOL GO086B9............coccrrvermrrirrrirrriiseiinns | crvenne I I A 1 L A04.576 | e 3,128,247 | .............. 2,991,364 | ... 3,161,277 | e | ieiecd(602) | cviiiieenn0 | 0 [ 4.000 MON... 12/16/2015. | 09/01/2045.
3128MJ  WC 0 | FHLMC 30 YR GOLD PC GRP POOL GO8B42............ccocoemvverrreecreereireniians | oo - ...104.583 ..3,220,160 ....3,079,048 | ..........3281,348 | oo | e (1,086) [ 0 [ 0| 4.000 MON... | .. 10/28/2015. | 05/01/2045.
3128MJ  WW 6 | FHLMC 30 YR GOLD PC GRP POOL G08660. JSSSRTRRRR POO o ...104.576 613,209 586,376 | ...ccvererrn620,866 | o0 | eiieee(235) | a0 | 0 [ 4.000 MON... | .. 11/23/2015. | 08/01/2045.
3128MJ X3 9 | FHLMC 30 YR GOLD PC GRP POOL G08697... ...100.138 ..2,454,496 2451108 | 12,513,056 | 0 | e (975) [ 0 [0 | 3.000 MON... 04/19/2016. | 03/01/2046.
3128MJ X7 0 | FHLMC 30 YR GOLD PC GRP POOL G08701... LA ...100.138 | .... 844,865 843,697 | ...cooccc0rrn860,160 | o0 | eieeed(309) | 0 | 0 [ 3.000 MON... 04/26/2016. | 04/01/2046.
3128MJ XA 3 |FHLMC 30 YR GOLD PC GRP POOL GO8B72..........ccovvvrernrirernreeesnneissnsenns | evree | oo | vervrnnndt | ceireriens 1 .. 104.580 | ..o 3,323,505 | oo 3,177,957 | i 3,356,820 | oo [ i (937) | a0 | 0 [ 4.000 MON... 12/16/2015. | 10/01/2045.
3128MJ XK 1 |FHLMC 30 YR GOLD PC GRP POOL G08681... LA ...102.845 ..2,298,436 2,234,846 | ...........2,342,531 | 0 | (1,358 [ 0 [ 0| 3.500 MON... 02/24/2016. | 12/01/2045.
3128MJ  YB 0 | FHLMC 30 YR GOLD PC GRP POOL G08705... AR ...100.138 869,423 | ..ooireer868,222 | 888,175 | 0 [ iien(830) | 0 | 0 3.000 MON... 05/25/2016. | 05/01/2046.
3128MJ  YG 9 | FHLMC 30 YR GOLD PC GRP POOL G08710... LA ..100.138 | oo 1I75412 | e 772,958 | 1,823,760 | 0 [ iccccct(758) | 0 | 0 3.000 MON...| .. 06/21/2016. | 06/01/2046.
3128MJ  ZF 0 | FHLMC 30 YR GOLD PC GRP POOL G08741... LA ...100.097 | ...........10,860,408 | ..........10,849,872 | ..........10,880,796 | ....cccovvriivunccc0 [ eiviviiicceccn(802) | o0 | 0 | 3.000 MON... | .. 07/19/2017.| 01/01/2047.
3128MJ  ZX 1 |FHLMC 30 YR GOLD PC GRP POOL G08757. R ..102.844 | ... 2,883,303 | .......eeee 2,803,581 | oireiriii2,895,869 | o0 | e (1,019) | el | 0 [ 3.500 MON... 04/18/2017. | 04/01/2047.
312905 DQ 2 |FHLMC CMO SER 1050 HZ PAC.. 1 ...104.452 28,241 27,037 | oo 27,384 | 0 [ (13) 0 | 0 7.000 MON... 07/09/2002. | 03/15/2021.
312928  B7 4 |FHLMC 30 YR GOLD PC GRP POOL C09062 LA 2104621 | 3,550,034 | ............. 3,393,224 | ..........3574,448 | ...ccooviiiiiii0 | ein(3,990) | e [0 [ 4.000 MON...| .. 07/25/2014. | 07/01/2044.
3132GT SA 6 |FHLMC 30 YR GOLD PC GRP POOL Q08313 LA ..104.989 | .....cccco.. 1,242,167 210183145 | 1254734 |0 | e (139) [ 0 [0 | 4.000 MON... . 10/08/2014. | 05/01/2042.
3132JQ H8 6 |FHLMC 30 YR GOLD PC GRP POOL Q22955. LA ...105.562 1,042,267 1,041,142 | 0 | iceecn(T03) | 0 | 0 [ 4.000 MON... . .39,494 | 09/22/2014. | 11/01/2043.
3136AS GE 0 |FNMA 16 REMIC SER 24 HY PAC LA 5,126,563 .. 94.160 .4,708,000 5,119,008 | ..cvvvveviiennd0 [ iiieieed(8,295) | o0 | 0 [ 3.000 MON...| ..........12,500 | ........ 150,000 | 10/19/2016. | 05/25/2046.
31371L NG 0 | FNMA PASS THRU POOL 255191.. 1 ...113.482 215,934 | 190,280 | 192,354 | 0 [ (282) | 0 |0 6.000 MON... 05/12/2004. | 05/01/2034.
31371M 5N 3 | FNMA PASS THRU POOL 256553.. LA LAM3A36 | 442,255 | ....coieie390,905 | 424,795 | 0 | et (1,086) | 0 [0 [ 6.000 MON... 01/26/2011.| 01/01/2037.
3137BQ T6 4 |FHLMC CMO SER 4597 PB PAC LA 3,149,084 | L 95.998 | ..ccovvivnne 2,912,462 | ..............3,083,891 | ... 3,137,783 | o0 | (7979 | 0 |0 [ 3.000 MON...| .. 07/26/2016. | 12/15/2045.
3137BR  7J 8 |FHLMC CMO SER 4608 JV PAC.......... oA 5,735,584 | L 98.066 5,405,087 5,708,030 | ...ooovvevverrieen0 | eiieiee(22,946) | o0 [ 0| 3.500 MON... | .. 10/27/2016. | 01/15/2055.
3138EH FB 3 | FNMA PASS THRU POOL AL1061 LA ...105.068 | .............. 2,143,539 2,142,074 | a0 | en(2373) | 0 [0 ] 4.000 MON... 09/18/2014. | 02/01/2041.
3138Y1  7A 7 |FNMA PASS THRU POOL AX0888 1 ...104.688 ..2,983,713 3,028,618 | ..ooovvvvvciieenn0 | oo (1,037) | 0 | 0 | 4.000 MON... 09/17/2015. | 10/01/2044.
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31405D WK 9 | FNMA PASS THRU POOL 786450............cocomrviereiercerineeieseieseieseneessiines | cereees LT3 | 81,827 | 73,089 | el TABAT | 0 [ (B0) | 0 | 0 6.000 |...... 4.783 07/01/2004. | 07/01/2034.
31408E  BH 4 |FNMA PASS THRU POOL 848840............cccooommviimriinniiinniisssiisnesssesiisniies | s 2110.905 | 213,130 | 192174 | 196,148 | 0 [ (852) | 0 |0 7.000 |...... 6.627 06/07/2006. | 01/01/2036.
3140EV  TJ 6 | FNMA PASS THRU POOL BC1452.........covvimiimerieeeineeiseinseessssssessessssessssens | ceves . ...2,665,192 |...104.657 o2y 063,033 | 0| e (1,436) | 0 | 0 [ 4.000 |...... 3.024 12/14/2016. | 07/01/2046.
31410P V2 6 | FNMA PASS THRU POOL 893533........ccevemrireiierernninerersissnnsssensensnsensnnes | vvvenes | oo | evervneenddh [T | v 74,741 | 13497 | 82,937 | il 73,074 | 74,521 | vl 0 | i (126) | e [ iiiinnl0 [ 6.500 |...... 6.002 10/17/2008. | 09/01/2036.
314188  E8 5 |FNMA PASS THRU POOL MA1958..........ccoomvveerirerirssisesessisssies e | soieees 451,762 |...104.688 450,953 | ..o 0 | e (384) [ 0 [ 0 | 4.000 |...... 2.718 07/17/2014.| 07/01/2044.
31418C  CW 2 |FNMA PASS THRU POOL MA2784...........cooomririrrrinreiinseeiseeiiesesisseeiosseeions | ceveees O3 I ...2,535,781 | ...104.621 . 22533747 | o0 | eecn(1,208) [ 0 [ 0 | 4.000 |...... 2.858 12/13/2016. | 10/01/2046.
31418C  EH 3 |FNMA PASS THRU POOL MA2835..........ccoooimiiiinriiisniiisnsissssissssesssisssnnss | conenes | o | covennnnes 4. L 827,419 |..104.628 | ............ 817,692 | oo 737,296 | oo 826,174 | o0 | (793) | 0 0 4.000 |...... 2.604 12/14/2016. | 12/01/2046.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHES. ... .o e sneneessesnenns | aneersennas 74,357,369 XXX ....72,853,209 71,409,777 | ... 74,250,834 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIgations...........oueierirrsrnnmniersensssesessessnssssssssssseees | sovseees 187,004,665 XXX ..183,174,275 .163,662,777 .. 177,243,298 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
037833 BY 5 [APPLE INC.....iiiiiiiiieieceieceiieseiieseiisssi s esesiesessesenens | cevinns ...102.056 .5,000,000 ...5,095,065 05/15/2017. | 02/23/2026.
20826F AQ 9 |CONOCOPHILLIPS CO.......ccovvviiriiiciiiiniiiceisseiiseisisssssssssisesessssessssesns | s ...113.508 . .2,000,000 | .............2,194,931 02/23/2017. | 03/15/2026.
254687  AH 9 | DISNEY WALT CO DEB.........coomiuiririririiininiieseissseisessisesessesesieseseseseseeness | cevenns ..121.065 | ..............3,087,158 | ............. 2,550,000 | ..o 2,617,399 08/15/2003. | 07/15/2093.
44266R  AC 1 |HOWARD HUGHES MEDICAL INSTIT......oviviiriernnieereriseisnrssssssseesssseserens | evere ..104.772 .1,900,000 ..1,961,329 » 12/17/2015. | 09/01/2023.
458140 AX 8 |INTEL CORP.......oiiiiiiieiiceiieceiieseeisesisee s | s . ..101.982 | . . . .1,000,000 | .............1,016,117 e 4,375 06/07/2017. | 05/11/2027.
459200 AM 3 |INTERNATL BUSINESS MACHS CORP.........ccccoviiirieriiiiinrinsiiesienisnienins | e | o [ veveriienns (i 1FE| oo 2,608,440 |..127.938 | .............. 2,558,760 | .....coo..cc. 2,000,000 | ....cooouee. 2,425,902 | ..ocovvviirrcnneen0 | e (45,860) | iviciieenn0 [0 [10.7.000 |......3.826 |AO...... | e 23,722 10/07/2013. | 10/30/2025.
46625H JC 5 | JPMORGAN CHASE & COMPANY.........ocooiiiiiriiiimiiiineiiesniisssisssisnssisnnnes | oo 272,443 |...106.062 265,155 250,000 | ................263,474 ...4,108 05/12/2015. | 08/15/2021.
478160 AF 1 | JOHNSON & JOHNSON DEB.........ccoouivieeerierireceieeiseseessiessieessessssssssssesssiens | soeeees . ...5,661,900 |...121.445 | . 5,465,025 | .............. 4,500,000 | ...cocceeen. 5,147,168 rerernn38,698 09/05/2013. | 11/15/2023.
478160  AJ 3 | JOHNSON & JOHNSON NT......oooviiiriiiinriiinciisnnissnissssisnsssssssssnsssnnsss | wvnnes | oo | connvinnnes | e TFE | i 5,888,062 |...136.354 | .............. 6,408,638 | ............. 4,700,000 | ....cccoe... 5,631,555 | ...cccooviivriienn | (52,436 | o0 [0 {16950 .....4.698 |MS.....| ....... 108,883 04/18/2017. | 09/01/2029.
532457  AM 0 |LILLY ELI& CONT...o.ccovvviirriecrrrccnninne ...128.271 ..1,282,710 1,000,000 ...1,093,360 03/13/2007. | 06/01/2025.
594918 AW 4 | MICROSOFT CORP......... ...105.356 ..2,333,635 2,215,000 ...2,300,595 12/03/2014. | 12/15/2023.
594918 BK 9 | MICROSOFT CORP......... ...113.462 ..2,269,240 2,000,000 ...2,189,766 10/31/2016. | 11/03/2035.
637432 CG 8 |NATL RURAL UTIL COOP FIN SERT.. ...103.524 ..1,035,240 .1,000,000 ,033,506 09/20/2013. | 11/01/2018.
638585 AA 7 |NATIONSBANK CORP MTN ...128.259 ..2,565,180 2,000,000 | ..ooooneee 2,292,196 10/24/2006. | 11/15/2024.
693476 BF 9 | PNC FUNDING CORP. ...106.091 ..4,243,640 14,000,000 08/20/2013. | 06/10/2019.
717130 AQ 5 |PHARMACIA CORP DEB ...104.077 ..2,081,540 .2,000,000 09/01/2009. | 12/01/2018.
718546 AC 8 | PHILLIPS 66 COM ...106.284 ..4,251,360 14,000,000 10/07/2015. | 04/01/2022.
73651E  AB 4 |PORTLAND GENERAL ELEC 144A...... ...1,227,870 |...114.783 1,147,830 1,000,000 ..1,139,778 09/20/2013. | 08/01/2023.
91159H HM 5 |US BANCORP. e 10,712,100 |..... 99.296 10,426,080 .10,685,909 <0rr.325,500 | 04/12/2017. | 04/27/2026.
92343V BR 4 |VERIZON COMMUNICATIONS CORP ...9,801,875 |...111.264 9,735,600 ..9,483,968 | ....ccoovvvvriiean0 | e (114,362) | o0 [ 0 {05150 [L..3.514 |MS... | ... 132,684 | ... 450,625 | 12/121/2015. | 09/15/2023.
94974B  FC 9 |WELLS FARGO & CO ...2,087,780 |...103.256 ..2,085,120 2,000,000 ...2,059,270 10/16/2015. | 03/08/2022.
94974B  GP 9 |WELLS FARGO & CO. ,591,200 |...102.647 ..1,539,705 .1,500,000 577,573 06/08/2016. | 09/29/2025.
98385X AT 3 | XTOENERGY INC SR NT. ...104.141 .1,562,115 1,500,000 ...1,565,379 01/10/2014. | 12/15/2018.
035229 CF 8 | ANHEUSER BUSCH COS INC DEB.... ...136.237 ..2,724,740 .2,000,000 ...2,329,633 12/05/2006. | 10/01/2030.
03523T BH 0 |ANHEUSER BUSCH INBEV.........cccoocuucc. ...108.354 | . ..6,501,240 .6,000,000 | .............6,459,357 09/19/2013. | 11/15/2019.
035242 AP 1 |ANHEUSER BUSCH INBEV............co0ou.e. 103,198 | 2,063,960 | ..............2,000,000 | ............. 2,069,663 06/20/2017. | 02/01/2026.
055451 AH 1 |BHPBILLITON FIN USALTD ...105.431 ..5,535,128 ...5,491,632 09/23/2013. | 04/01/2019.
656531 AC 4 [NORSKHYDRO ASDEB.......cccooommirmmrimrinnes 124219 | . ..1,242,190 v 1,136,906 02/03/2010. | 06/15/2023.
656531 AD 2 |[NORSKHYDROASDEB........cccooovummmrinnnienas 2 126.706 | ..o 4,403,034 | .............3,475,000 | ...ccoonuee 4,218,248 11/06/2013. | 11/15/2025.
80685Q AA 4 | SCHLUMBERGER OILFIELD UK NTS 144A.......cooooiiiiiiiriininiisni s | covinas ...104.455 3,655,925 ...3,651,116 12/18/2015. | 01/15/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OblIGAtIONS. ..........ovuiiiiiiieiiscierssssi s enses ........103,252,110 XXX <. 100,833,396 v 97,528,864 | o0 [ 10(1,393,692) | 0 | 0 | XXX ] XXX | XXX ] 01,070,732 ) 4,721,682 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..............cooiruiriiiiiiiiissss s | ceneas 103,252,110 XXX | 100,833,396 | ............90,590,000 | ........... 97,528,864 | ......ccooooeceen0 | (1,393,692) | o0 [0 | XXX | XXX | XXX [ ....1,070,732 | ... 4,721,682 XXX XXX




v'oL3

Annual Statement for the year 2017 ofthe. Ohi0 Farmers Insurance Company

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
Totals
7799999. Total - Issuer Oblgations.............coruurriissriisssi s Y 409,377,114 XXX | e .345,273,000 | .........378,819,820 .....(6,008,343) | ... XXX XXX XXX | .o 5,379,919 |....18,397,936 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. . et | e 86,853,139 XXX | 85,032,225 | ............83,645,949 | ......... 86,726,420 | ...ccooooovviciecn0 | (75,450) | ... . XXX XXX XXX | o 250,253 | ... 2,834,719 XXX XXX
8399999,  Grand TOtal - BONGS..........cuvrriieiiiireriiieieressseisesi bbbttt ensnnns | aninenes 496,230,253 XXX | e 484,191,595 | .......... 428,918,949 | ......... 465,546,240 | ..........cco.oe.u.d 0]... (6,083,793) | ....cvvvnvrnee. (U [ 0 XXX XXX XXX | ... 5,630,172 |....21,232,655 XXX XXX
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Annual Statement for the year 2017 ofthe. Ohi0 Farmers Insurance Company

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
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| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B./A.C.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

NONE
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Annual Statement for the year 2017 ofthe. Ohi0 Farmers 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 Other-Than- NAIC

or Rate per Share Nonadmitted Unrealized Temporary Total Change in Total Foreign Market

ei Book/Adjusted Used 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)

00206R 10 2 [AT&TINC...oooioveceeeceieseees s | enins 59,400.000 | ...ovvvurrenes 2,309,472 38.880 | ... 2,309,472 2,341,782 116,424 .(216,810) (216,810) .0 10/03/2016.
00287Y 10 9 |ABBVIE INC COM....coovirrrimeimermniiierienssssessesssssessessssessesssssssnsssssnsnsns | vevennee | e | eeveneees 55,700.000 5,386,747 | .oooovvvirereeenn96.710 | oo 5,386,747 | vvovvrrirnnes 995,427 142,592 . 1,898,813 | .ovvovviververinennn0 | s 1,898,813 [ ..cooueerierininn 0 ...L [01/02/2013.
031162 10 0 |AMGEN INC....ooiiiririeieriesersiessiessssseenssssssssssssesssssssessssssssesssssssnss | vevienes | eon | avvesens 16,000.000 | ..ccoverevnee 2,782,400 2,782,400 2,309,399 0 [ i d43,040 | o0 | 443,040 | ..o 0 [ L | 10/29/2015.
037833 10 0 [APPLE INC....coivemririeciieerieriesiseessssssessenisesssesssssssssssssssssenssesssssnsnens | onenene | een | woveron 27,000.000 | ..oocveenrnne 4,569,210 | ..ccerierrn169.230 | oo 4,569,210 2,982,054 0 11,442,070 11/29/2016.
054937 10 7 |BB&T CORP.....cooiirisciccriisiesiseissisissssssssssesssnisnns | oeniis | eon | onniia 65,000.000 3,231,800 3,231,800 2,305,017 0 ....170,533 07/31/2017.
075887 10 9 |BECTON DICKINSON & CO........vruueririerieiniieiierieeiesissnesssissssesseseseee | censvene | eon | woverin 34,500.000 | ..ovvorrrenee 7,385,070 ..7,385,070 2,692,725 0 ] e 1,673,595 | 0 | 1,673,595 03/23/2011.
09247X 10 1 |BLACKROCK INC COM......cmvrmiimrirrireeieinensseessssesessesssssssessssssssssnnsns | snvenees | oo | vevenneens 4,000.000 2,054,840 2,054,840 | oo 763,193 0 [ 532,680 | o0 | 532,680 01/20/2011.
166764 10 0 [CHEVRON CORP.......cocvrirririiirirnsierssissienssisessssssssssssesssssessessssssensenss | aonsnene | on | vevernnes 20,890.000 | ..ovevveerene 2,615,219 2,615,219 2,039,472 .0 ....196,001 04/05/2017.
17275R 10 2 |CISCO SYSTEMS INC.. ....206,000.000 ..7,889,800 7,889,800 3,535,825 0 .1,664,480 04/14/2011.
189054 10 9 |CLOROX CO...ovviuiiiiiiiceiiciisisiissisiiesisessssssisssssssssssesssssssssssens | convens [ oo | cvvis 103,000.000 ....15,320,220 15,320,220 | .o 6,724,722 . 03/23/2011.
191216 10 0 |COCA COLA CO...oeverrinriiieriereieeisissiessiesteseesessssssssessesesssssnies | esviens 59,807.000 | covvvvurrenne 2,743,945 | ....ccoce0reer.45.880 | oo 2,743,945 | ..o 1,561,142 0 | e 264,347 |0 | 264,347 01/13/2016.
20825C 10 4 [CONOCOPHILLIPS.......ccooveierimrirniensiieriesesseesssissssesssssssessessssesssssnsnss. | eeeenes | oee | cereeeens 17,300.000 | ...... 949,597 949,597 ....696,671 0 82,175 09/25/2012.
22160K 10 5 |COSTCO WHOLESALE CORP.......coovvereririneicieriseierisissesssesssssnssenssssnnes | vevenns | oo | vveverinnns 5,000.000 930,600 ....139,030 .0 ....130,050 02/11/2016.
278865 10 0 |ECOLABINC. O SO ..10,000.000 ..1,341,800 1,341,800 0 169,600 08/13/2012.
291011 10 4 |EMERSON ELECTRIC CO.....coovvvriireriiiieinnieirsniersssssiessssisssessesssssessenns | wonsene | ver | oeveee 105,600.000 7,359,264 ..7,359,264 .0 1,360,484 | .... 02/10/2017.
369604 10 3 | GENERAL ELEC CO....cccoviviiricrierierieeissinerisesiestenssssesesssssssesssessssenss. | eovneens | eer | erneens 226,753.000 | .....cocvvvees 3,956,840 3,956,840 3,631,576 0 [ ieen(3,208,555) | o0 | i (3,208,555) [ ...ovvvrerrriririrnrinn 11/23/2010.
371901 10 9 | GENTEX CORP......ooviiiriteieiteeiesise i siseesssissssessesssesssssisssssssssssssns | onnens | eon | oneinnnd 69,400.000 1,453,930 | ..oocvoverirenn20.950 | oo 1,453,930 | .o 868,791 0 87,444 06/30/2014.
458140 10 0 |INTEL CORP......corvirririririeisissiesssissisesississsssiessssssssessssissssssssssssnssennnsns | nevienes | eon | aveever 45,000.000 | ..cooorereenee 2,077,200 | ....ccccoeeerer.46.160 | oo 2,077,200 | ...ooovvvrnee 940,644 O [ 845,050 |0 | 445,050 | ..o 02/19/2010.
464287 23 4 |ISHARES MSCI EMERGING MKT IDX FD......ccoouvvvrirmmrirerineisereesesensneens ..59,400.000 ..2,798,928 2,798,928 2,317,518 0 [ e 564579 |0 | 564,579 07/31/2017.
464287 46 5 |ISHARES MSCI EAFE IDX FD 80,000.000 | ..ovvcvererene 5,624,800 | ......ccoece0eere. 70310 | i 5,624,800 | .....ccccceu 4,664,650 144,344 0 ... 885,421 | .oevviivviiiiennn0 [ 885,421 04/13/2017.
478160 10 4 | JOHNSON & JOHNSON.......cvourieirirrirririeieisnerieniseessenssessssssssesssssnssensnes | onerene | een | woveron 84,400.000 ....11,792,368 111,792,368 1,463,394 280,208 0 2,068,644 | ......coovvvrenrrinens0 | v 2,068,644 | ....ccooovrvriririens 10/17/2016.
500754 10 6 |KRAFT HEINZ CO....ccoovivmririiriiineineiieiiesiseesssissesssssssssssssesssssesssssnees | oesene | eon | oneinns 30,000.000 2,332,800 . ..2,332,800 1,358,130 0 (286,800) 07/06/2015.
580135 10 1 |MCDONALDS CORP.......ceveurieirieriiieierirniserisssiesiesesssssssesessenssenssesess | wonerens 9,000.000 | .oovvvrnvene 1,549,080 | ..o 172,120 | i 1,549,080 | ...ccvvvernnene 842,895 0 [ 883,600 | o0 | i 453,600 | ....ooverricrieniine 12/22/2014.
58933Y 10 5 |MERCK & COINC.....cooocveeceeeereeeeeeeeeneseeeeseesesessessnesissnssssessssnssennnns | evveiene | een | eeveennd 60,000.000 3,376,200 3,376,200 2,214,990 0 (156,000) 10/21/2010.
594918 10 4 |MICROSOFT CORP.......coccosviirimririiiniinsissiississisessssisssissssissssesiensens | ensiie | eon | ovnione 24,800.000 | ..o 2,121,392 | oo 85.540 | i 2,121,392 | oo 550,890 | ..oovvervieriienceen [ i 39,432 |0 | 00580,320 [ el 0 | 580,320 06/24/2010.
674599 10 5 | OCCIDENTAL PETE CORP.......cccoiremiriirmerireresensesissesssessessessssensessssees | ovevene | een | overenes 17,000.000 | ...oocoevrer 1,252,220 | oo 73660 | i 1,252,220 | ..coovvvrnnes 1,017,790 41,310 11/29/2016.
713448 10 8 |PEPSICO INC.....coooiiiiiririsiiciiesrinsissicsesissississsssssisssesssssisns [ cvenins | enn | sveeiinns 3,500.000 419,720 ...221,881 53,515 03/25/2011.
717081 10 3 | PFIZER INC....oiiiieiiicierieeisiseisssiessenissesnsisssssessessssessssnssssssns | woverens | oen | eveeees 395,000.000 114,306,900 | ...ocvevuvne 6,759,413 | ovvvvevvvriinriennnnd0 | i 505,600 | niveiienn0 | e LATT,300 |0 | i, 1,477,300 11/29/2010.
74005P 10 4 |PRAXAIRINC....oooiiiiiieieiieriiesiieetseisseesssisessessesesessssesssssssssssssssssnnee | sevennee | e | eereeend 66,900.000 10,348,092 | ..oovvvvnnvne 5,963,741 03/23/2011.
741447 10 8 |PRICE T ROWE GROUP INC.....ccvviirrirnriirnnineierinsiesesieisssssesssssenensnne | vevinne | een | avveeen 48,950.000 | ...............5,136,324 | ...............104.930 | ............... 5,136,324 | ..ccoovvrne. 1,539,457 | o0 [ v 111,806 [ i [ i 1,452,347 | 0 | i 1,452,347 | s 08/23/2013.
742718 10 9 |PROCTER & GAMBLE CO......cooovivirrerieieineriserienieseseesenssssssssesssssnes | ovenene | een | overees 12,000.000 | ..ccoovvvvreees 1,102,560 | ...ccoovvvvirerrn.91.880 | oo 1,102,560 | ...ocvorvernenne 369,936 93,600 .0 12/29/2004.
747525 10 3 | QUALCOMM INC....ooooeeeeeeeeeeeeseeseeeeeeeseeeeseeesee s esseesssesseses e esseseeesssenne | oovnrens 6,000.000 | ...... 384,120 384,120 ....278,040 ...13,440 0 [ (7,080) | ..o | s (7,080) .0 01/13/2016.
78463X 87 1 |SPDR INDEX SHS FDS S&P INTL SMALL CAP.........cccovvvrerrmrrreninnenrninenes | vevveee [ e | vevirenns 75,000.000 | ..oovvoenrrenes 2,661,000 2,661,000 2,277,672 137,889 0 ... 279,966 | ....coooovvrvrrirenn0 | e 279,966 .0 07/14/2017.
78467Y 10 7 |SPDR S&P MIDCAP 400 ETF TR......coooivieernrenerierirnesseeisseesssssensesssnesss | nsveeee | oo | oevenneens 1,500.000 | ...... 518,115 . 518,115 ....344,337 65,520 .0 01/15/2016.
842587 10 7 | SOUTHERN CO.....ovvuiiriiiiniiiierisisisiessss et sssssessssenes 34,500.000 | oo 1,659,105 | ...covvveeverrn48.090 | oo 1,659,105 | .ovvvcinne 1,213,775 | o (37,950) | ... .0 02/08/2016.
902973 30 4 |USBANCORP DEL......occriverrrerrrrerirnes ..61,000.000 ..3,268,380 3,268,380 2,160,146 134,810 .0 10/23/2013.
911312 10 6 |UNITED PARCEL SERVICE INC CL B 24,500.000 2,919,175 2,919,175 2,583,635 . ....110,495 .0 11/29/2016.
913017 10 9 |UNITED TECHNOLOGIES CORP COM.......covvermrrermmrermnmnersmrisnnesssnessnnees | svveees | ooe | ooveeenns 16,000.000 | ....cocverece 2,041,120 1,423,840 0 ... 287,200 | ..cooovvvvrerriirenn0 | e 287,200 .0 10/20/2014.
922042 77 5 |VANGUARD FTSE ALL WORLD EX U.....cvvvvreeriniererieeineersssisenssssinenes | oneene | eon | ovevnn 42,500.000 2,325,600 1,969,820 0. 252,406 | ..c.coovrnriirrineenn0 | e 252,406 .0 06/02/2017.
92343V 10 4 |VERIZON COMMUNICATIONS........ccovvriirirerreirersiesiesesiseisssesiesessssssssssssesns | evseses 32,500.000 | ..ccoovernnnee 1,720,225 1,437,428 | o0 | i 75,481 | e {0 IO (R C74:) RN | B IR (14,625) | ..oovvvrveririiieinand 0 02/11/2016.
949746 10 1 |WELLS FARGO & CO NEW..... . ..37,700.000 | ..oovvurennes 2,287,259 . 11,270,375 . 209,612 | o0 | e 209,612 .0 01/30/2013.
97717W 28 1 |WISDOMTREE EMERGING MKTS SMALL CAP........coovvmerinrernmrinneiserirnnens | cevveee | e | ceviieens 10,000.000 | ...... 521,500 521,500 850,048 | o0 [ i 14,645 | (V18 71,452 71,452 .0 04/13/2017.
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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 Other-Than- NAIC
or Rate per Share Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted Used 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
055622 10 4 |BP PLC SPS ADR.....oiiiiiiineiicineiissiiee sttt ssssssenss | coneeens [ 32,000.000 | ..oovvorrennee 1,344,960 | ...oooovvrrnnne 42.030 | oo 1,344,960 | ....ccocoonee. 1,027,859 | ..o (1 [ 67,800 | ..oovrerererirrrieeen0 | i 179,493 | ooovvvvciveirnen0 [ s 179,493 04/13/2017.
806857 10 8 | SCHLUMBERGER LTD......cvtvurirrireeimiineiiesisesensssesessesssesseneesessnsens (O3 I 37,000.000 ....67.390 2,493,430 2,493,430 18,500 74,000 (433,180) (612,720) 06/26/2013.
G1151C 10 1 |ACCENTURE PLC IRELAND PLC SHS c 5,000.000 ..153.090 ..765,450 ..188,050 ..188,050 04/13/2017.
G29183 10 3 |EATON CORP PLC.......oeieriireriseirerisississsieissssseessssisssesssisssssssesssssessens. | onssnne (O 27,000.000 ..2,133,270 321,840 01... 321,840 12/04/2012.
G5960L 10 3 |MEDTRONIC PLC.....cooiiiriiminisirssensienssenssssisssnssssnsssssssensssnssssesssnsssssssnssenes | soreens Cl 25,000.000 | ... 2,018,750 | oo 80.750 | oiienn2,018,750 | oo 1,898,875 | i 11,500 | 44,500 | 0 [ 238,000 0]... 238,000 01/27/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).............cccooovierieieicies cororieiieiiisssiisiesssscsissesnns | 200, 165,580,797 | XXX [ ...........165,580,797 | .............94,026,272 | ............... 138,341 | ..........4,487,389 | .ccoevvvvvrne 0 | 21,805,181 | oo 309,639 | ........... 21,495,542 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
02957# 10 5 |AMERICAN SELECT INSURANCE COMPANY. JSSSTRTOT PR 2,500.000 ....123,744,006 .49,497.602 20,105,153 |...... 0 [ o 0 ...8,864,538 ..8,864,538 01/01/1994.
67978# 10 3 | OLD GUARD INSURANCE COMPANY........ccccovmrirermminrermrisinmsnensesssserensnnnns | vovvens | oon | cvvnees 100,000.000 | ...........218,552,667 | .... ..2,185.527 | ...........218,552,667 | . 61,620,326 | ...... 0 [ oo 0 .12,381,969 112,381,969 12/31/2000.
96009@ 10 7 |WESTFIELD INSURANCE COMPANY.......cccoviumerirmrmmerireereeisserssrseniseennes | eeneeen | vee | cerenens 47,000.000 | ........ 1,278,433,052 | ............ 27,200.703 | ........ 1,278,433,052 | ........... 114,458,070 | ...... 0 [ oo 0 | o0 [ e 101,136,460 | ...oovvevrriererns 0| e 101,136,460 12/30/1971.
96010* 10 6 |WESTFIELD NATIONAL INSURANCE COMPANY........ccovvvvvierniernnrnerennnins | covvrne [oer | wevernns 10,000.000 317,224,505 31,722.450 ..317,224,505 | .............4,682,431 | ...... (U I 0 .16,844,185 .16,844,185 12/30/1971.
96011# 10 1 |WESTFIELD MANAGEMENT COMPANY ......ccivumrrimrierieniierirenessesesniaes [ woreeens 124.000 | ...............1,674,519 | ... 13,504.184 | . 1,674,519 | .o 24,127 | o (O TN 0 (67,187) (67,187) | . ..U [ 01/03/1995.
96012* 10 4 |WESTFIELD BANCORP........coostiumiinimsisnississensssissensssnsssssssnssssesssssssssssnes | aensonee | s | cossesssnsnns 100.000 | coocreenes 153,429,316 | ....... 1,5634,293.161 | ..coo.ece. 153,429,316 | .............92,043,950 | ...... (O (0 o | I P 11,697,951 [ o0 [ oo 11,697,951 | oovivvinrnnenenennn0 [ U | 05/24/2004.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affillates. ... s | oo 2,093,058,065 XXX ] 2,093,058,065 ...292,934,057 |...... (U 0 .......150,857,916 ..150,857,916 XXX XXX
9799999. Total - Common Stock OO OO OO OO OO PO PP PO PO PPPTPPRPPPTORPPPRPY IPOTOOOR 2,258,638,862 XXX [ 2,258,638,862 | ...........386,960,329 | ... 138,341 | oo 4,487,389 | oo <o 172,663,097 309,639 | ........172,353,458 XXX XXX
9899999. Total Common and Preferred StOCK. ...t esrsssssisis st ssnsssisssisssnsiens | consenns 2,258,638,862 XXX [ 2,258,638,862 | ........... 386,960,329 | ...coocvvuvnee 138,341 | oo 4,487,389 | ..ccoooovrvvinrrinnen0 | e 172,663,097 | ...ooovvvnnvnn 309,639 | ......... 172,353,458 | ..oovvvrvririeriin, 0 XXX XXX

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

6, the total $ value (included in Column 8) of all such issues $.....2,093,058,065.
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Annual Statement for the year 2017 ofthe. Ohi0 Farmers 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. Government
912810  FT 0 |UNITED STATES TREAS BDS... 05/04/2017........ KeyBanc Capital MKES...........ouerrirereriininesecesisessssesssnsnns 1,273,125
912810 QA 9 |UNITED STATES TREAS BDS... 07/11/2017........ | KeyBanc Capital Mkts................ 5,645,781
912828 2R 0 |UNITED STATES TREAS NTS.....coooiiiiriiieiieisieessiseieiesseeenssnees 11/09/2017 WEIIS FAFGO......coviiiiiiiii s 6,942,188
912828 M5 6 |UNITED STATES TREAS NTS......cooiiiiiiiiiiicisi s sesenissesnsnnens 05/31/2017........ KeyBanc Capital MKES.........c.iiiiiiiessieissns s | cossessnsensenes .1,007,500
0599999.  TOtal - BONAS = U.S. GOVEIMMENL..........c.cvivuivetirieetiieiecteieicteteteteeteteteteteteeaetesesseteseseesetesseaetesessssesessssesssesess | 4vsssessssssesessssesesassesesessesesasssesasassesesssssesasesesesassesesansesesessssesesssesessssetesassesesaseset et e s ee et s setetesessesessesetesessetebansesetesssetesssssanansnse  ansesetessssesassssees ....14,868,594
Bonds - U.S. States, Territories and P
L | | 06/26/2017....... | KEYBANC Capital MKIS....ocorereresesrsesrsmrmesesesesrsrsrrsrsece [ 1,081,960
1799999. Total - Bonds - U.S. States, TEITIHONES & POSSESSIONS. ..........c.iuiuiuiiieiiieiesisessessetestessessssssssssessesesssssssessasse | sesesassessessesssssssassessssassessessessesassassesssssssessessessssassessessessssessessesassessessessesassessesssssssessessessssassessesssssssessessesassessessessnsessessessnssssessessess  sesassessessesnsnes .1,081,960
Bonds - U.S. Political Subdivisions of States
735371 PV 2 | PORT SEATTLE WASH LTD GO BONDS.......cuiuiiiiiiniieissnssesssisseesensssnssns s sssssnssnesenssnsae | 03/06/2017........ | KeyBanc Capital MKES.........ciriiiiieiissni s enssneenes | ................ .1,187,080
2499999. Total - Bonds - U.S. POtICAl SUDAIVISIONS OF SELES. .........riuuiusuiiiiiesiiisiiisstiisiie s eas s es ks foeeissess e es et e 8 E 80888 E 088 £ £ R E £ f R0 LA E LRkt eribtsb sttt nes .1,187,080
Bonds - U.S. Special e and Special A
3128MJ  ZF 0 | FHLMC 30 YR GOLD PC GRP POOL GO8741..........ccovvrevreririiririniines 07/19/2017........ VHHOUS. ..o | Sheeb bt | i ....10,881,197 .10,849,872 20,049
3128MJ  ZX 1 |FHLMC 30 YR GOLD PC GRP POOL GO8757..........ccovvrreverrrrireriiras 04/18/2017........ PiIper, JAffray & CO......c.oviiiiriieiiicse s | st | erieniaes 2,896,887 | . ..2,803,581 5,451
880591 DV 1 | TENNESSEE VALLEY AUTH PWR BD 12/18/2017........ KeYBaNC Capital MKES. ...t enssnnnnses | doemenessensssssenssnn st s senssnbsseenssensensnnes | cerssenes 6,796,923 | . 5,513,000 | .o 110,842
3199999. Total - Bonds - U.S. Special Revenue and Special A L1 OE PO OO PO SO PSP OO PO PP PP PP PRPRYPPURPPPOPPTR IFPTOR 220,575,007 | oo 19,166,453 | .ooooviiisieccne 136,342
Bonds - Industrial and Mi:
037833 BY 5 |APPLE INC....cooiiiiiiiriicieesicssie et nsen 05/15/2017........ SHEINICOIAUS. ... sstes | coessssssseesss st ss sttt nnisnss | sesssnenas 5,101,600
20826F  AQ 9 | CONOCOPHILLIPS CO....ccouvvvirriiieriieiseieieiiseiesie s 02/23/2017........ KeyBanc Capital MKES............ccoeviiriiniesceseeenesseines .2,213,060
458140  AX 8 |INTEL CORP......coiiiieciiiiceiei et 06/07/2017........ Stifel NICOIAUS.......c.veveerererriereire s .1,016,970 | . .
478160  AJ 3 | JOHNSON & JOHNSON NT....oouiiuiiirirririiieinniierieniessesissisessesseensnenes 04/18/2017........ RBC DN RAUSCRET........ocviueriiriirririiiiiie st sesnnes | avsssessssessssessessesss s siesssssstaes | covsienes 1,380,440 | s 1,000,000
91159H  HM 5 [US BANCORP.......couiiritiriniiciesie e 04/12/2017........ KeyBanc Capital MKES............cceverireiirineei e .1,992,800 ..2,000,000
035242 AP 1 | ANHEUSER BUSCH INBEV.......cccoiiiiiiiirnnisieenississssnssssssssesensssesssssssssansssees 06/20/2017........ Piper, Jaffray & C0....iiiiiiiiicieisi s 2,073,720 | . ..2,000,000
3899999. Total - Bonds - INAUSHTIAl ANA MISCEIBNEOUS. .......c.ureiieiii ittt ses st seE e oefeeR e e eh s e Rt e E SR8 E SR e f e Hf £ E 80 E SRR E £ 8 E 4L EEE £ E R0 EE R EE S8 E e E 0S8 E e E £ E R E e Rt enb et sentsen sttt enienins | eeres L A3778,590 | s 13,000,000
8399997, Tl - BONAS - PAIt 3.tk eEef ke & ohLE oL E o0 b eeEe0EeEE L E o0 L L0t £EE oL E L 0L L E L L E LR L L E e L E L L L Lk ek bbbttt | e ...51,491,231 48,166,453
8399998. Total - BoNAS = SUMMANY HEM fTOM PAM 5.......c..eiuiiiiiieiisisessistsss s esss s ssessssesssss s esssse st sesssesesssessasssesseass | oessaseseeseesaesseesseseeseeeseeseeEaeEs o0 8 seEee8oeE 08 o0 8 a8 o084 L L8080 840881 e0 840840 R e 8408 E 808 e o080 E L1808 E o810 E e e e b oL s e e E et ee b b st ens oebsssestensasssenteessensansensentensenssnssnnsens | entsessossnssosssnssnnssnssansnesanean 633,873
8399999, TOAl - BOMAS. ... ettt e e s ses st ers et h et E s EE 8 E R f L8R8 8o EEf£EE SR8 E L8 EE £ SR £EE e eEEeEEeeEESEE e EEeEEER L E LR R E R R E e Ef LR L E R R E L eEE R R £E LR £EE LR E LR £EE R RS E £ E LR E SRR LE bR R bbb enbeh st n ettt | seres ....52,125,104
Common Stocks - Industrial and Miscell
054937 10 7 | BB&T CORP......ouuieicreieie et 07/31/2017........ ISI EQUity RESEAICH SalES.........ouieeiiieiicesese e sisssssntenes | eeseseesissses e ensees 10,000.000 | .oovovenereririrereeieieeienies 475,167 XXX
166764 10 0 [CHEVRON CORP........ccooiiiiiiiiiisiriisiisiesi s 04/05/2017 P MOTGAN. ..ot | e 5,010.000 ..550,143 XXX
291011 10 4 |EMERSON ELECTRIC CO.....coooueriririeriririciieniinerienes 02/10/2017........ | Morgan Stanley Dean WIer.............cc.ouurverimreneriirereiieninnnienes .....14,600.000 ..925,531 XXX
464287 23 4 |ISHARES MSCI EMERGING MKT IDX FD.....couiviiircirrirerieriseresiseriesiesesisseseeessssi s esssseessees 07/31/2017 ISI EQUity RESEAICH SAIES.........occveiveiireieicise ettt ss s sssensas | sessenssessesssssesss s sessenes 25,000.000 ,030,006 XXX
464287 46 5 |ISHARES MSCI EAFE IDX FD....oovvuiirriiirirnieisniciensssiessssss s 04/13/2017 VaMiOUS.....oovvvrireeise e .27,000.000 ...1,679,690 XXX
78463X 87 1 |SPDR INDEX SHS FDS S&P INTL SMALL CAP........ 07/14/2017........ | VAIOUS.....ooveoeeveeeeeeseeees s .54,000.000 772,034 XXX
922042 77 5 | VANGUARD FTSE ALL WORLD EX U....ovuiiririiirirriisiieisseeesississsssessssenes 06/02/2017 ValOUS. .cveevriieeiee e .30,000.000 ...1,520,945 XXX
97717W 28 1 |WISDOMTREE EMERGING MKTS SMALL CAP..........ovuiiiiriiiniesese s 04/13/2017 ISI Equity Research Sales..............cocoervevneieerinsieniinnns 10,000.000 ..450,048 XXX
055622 10 4 | BP PLC SPS ADR.......coiiiiiiiiiieieiicisesisese it 04/13/2017........ | ISI Equity Research Sales.............ovevvriniieinrireeniincrerienns .15,000.000 ..530,007 XXX
G1151C 10 1 |ACCENTURE PLC IRELAND PLC SHS 04/13/2017........ ISI EqQUity RESEAICH SAlES........cvuuiiieiiiieiiiesiissiississsissssesss et snsssessssssssssssssssnses | evsassisns 5,000.000 ..577,400 XXX .
9099999. Total - Common StoCKS - INAUSHHAl ANA MISCEIIANEOUS..............c.cuiveviieeeiiecteteieiteie ettt ettt ettt caetete etetaetesasssaesesassesesssesesessssesessssesessesetesasassesessesesessssesesseseeesessssesessesesesssetetasseseses e set et s ees et s eset s snsetessesesesessesetessssssesnsetebassssesanse | abassssessssssesasassesessssssesasssesessnsesesasnraes | bevesseras .9,510,968 XXX e 0
Common Stocks - Parent, Subsidiaries and Affiliates
96012* 10 4 | WESTFIELD BANCORP.......oiiiiiiiiiitiieiiiisieni s I 03/30/2017........ Capital CONLFDULION. ...t snees | ensensesssns s st enssnr st seeensnes | cesensses .5,000,000 XXX e 0
9199999. Total - Common Stocks - Parent, SUDSIAIANES ANA ATFIlIALES.................c.cocuiveiiieeiciceeeeeee et tceete eveeeete et et et et e et et s et et esae et e s s eetes s seteseseseeeeessesesesesteseseeesesssseses s seses s seseseseeseeeesesetes s aeseesses et et s set et s sesesessnsetesessssessnsetesasessseanss  atemsssesessssssasassssesesssesesensssessnsesesesraes | teversera .5,000,000 XXX e 0
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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
9799997,  Total - COMMON SEOCKS = PAM 3.........c.ouiveiiiiecteiceiieieietete ettt ettt ee vt saetetesetetessastesesseaesessae  4ebassesessssesesasassesassesesesssesesasseeesessesetessssesesaesesetessssesessesetesassesesassesesesssetessseeesessesetesassetessesesetesassetessesesesessesesssesesessssetessssetesanse  etssesesssssesassssesesssesesasnssesassssesesasseses | tevessesesissesesassssesansesesasaes 14,510,968 XXX
9799999, TOLAl = COMMON SEOCKS...........cvoiviteieiieiiiteiteietcieitese et stesie st ss e st seeseesseassessessessesssesssssesessessessssseses  febssssssossessessssssssssessessesassessesssesesessesesaesessebasssesessessesses e s ssessesseseesesses s e et essessebse s et e s e e s et et en s e b s s et s sess et e b et essessesesensensebsessnsessns | aesessssssssssassesssssssssesssssnsassessessssnsesses | crestessessesssssssessessessnsansns 14,510,968 XXX
9899999.  Total - Preferred aNd COMMON SHOCKS. ... . ..t iiuiisitretissies st eessse s ses st ess s essseeesssee s ee 8o #e88eeEeEfoeEseEs£EE R o0 E S £E £ R R £ 08 EEE o8 E 8 SR EE S8 E 408 SR E S8 8 EE R oEE e SEE 0 E L E e £EE 8 E S8 £ 80 E o0 £EE e E R et R s fekbeE et b e ent e m et n ettt | sebsnnseneensene s st enes 14,510,968 XXX
9999999. Total - Bonds, Preferred AN COMMON SEOCKS...........ouuririeriieeiseiseiesiesie ettt stesse st ssssssesssasssssessesse febsessssassassessssassessassessesassessessessesessee et e s ee s e s s s e s ee s a2t e s e s e s s e s s oS eEeeE eS8 e LS eeEee s e S s b e A ek L s S s e S e s e nE e b s e S ee s e s e S s e b ee s e s s s S eben s e s s e b s et esses | 4ekbsessssesasses e s st s sesses et ensessebansntesas | eonsansessesansnssssessessnsnnsans 66,636,072 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

vi3

1 2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 18 20 21
1 14
F Bond
F Interest /
r Stock Stated
i Prior Year Total Change Realized Dividends | Contractual
g| Disposal Number of Book/Adjusted inB./AC.V. Gain (Loss) Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (11+12-13) on Disposal During Year Date
Bonds - U.S. Government
36202D RW 3 |GNMA GTD PASS THRU POOL 003201 - | 12/01/2017. | PaydOWN....ovovvvvvvvvvvvvvvvnnnsnsnnnssssssssssssnsnness | 7,389 | oo 7,389 | oo 7405 | oo 7,397 0 266 |02/20/2032.
36202E KM 0 |GNMA GTD PASS THRU POOL 003900. .. [ 12/01/2017. | Paydown 52687 | ... 52573 | o0 o272 | i o322 | O L 51301 | o0 | e 0 [ o0 [ oo, 1,795 | 09/20/2036.
36202E XU 8 |GNMA GTD PASS THRU POOL 004291 .. 12/01/2017. | Paydown 11/20/2038.
36204B RB 1 |GNMA GTD PASS THRU POOL 365082 .. [ 12/01/2017. | PaydOWN...........ocvvveveniesivssiiissiiiins | 07/15/2024.
362185 J3 5 |GNMA GTD PASS THRU POOL 230782 .1 07/01/2017. | Paydown...........ccocovvveernrriicns 08/15/2017.
36241K  TL 2 |GNMA GTD PASS THRU POOL 782355. .. | 12/01/2017. | Paydown 06/15/2038.
38374C HM 6 |GNMAO376TE.... .1 12/01/2017. | Paydown 02/20/2033.
38374C TA 9 [GNMA0383BC.. .. | 06/01/2017. | Paydown...........ccveenrrvemeriincns . ! 04/16/2033.
38378G 2Y 3 |GNMA138B....cccvvrririnns . [12/01/2017. | Paydown...........cccovvinriininnnns 1,164,967 | ......1,164,967 | ...... 1,172,461 | oo 1,172,409 | 0 | cnn(7,442) | o0 i (7,442) | 0 | e 1,164,967 |0 [ | 0 | 18,670 | 01/20/2043.
0599999. Total - BONdS - U.S. GOVEIMMENL....o.csvs vttt sttt sntsis st | 2,659,136 | ...... 2,659,136 | ...... 2,700,140 | .cove 2,680,464 | oovocriinnen | o0r(21,328) | i | (21,328) | o0 | eoeni2,859,136 |0 o0 |0 | 50,854 | XXX
Bonds - U.S. States, Territories and Possessions
709141 V9 3 | PENNSYLVANIA ST THIRD REF GO................... | . [ 03/14/2017. | Key Capital........cocooerveeereeienevenncieeceens | 4,057,244 | ... 3,845,000 | ....... 4,783,949 4,094,824 ...(34,998) | coovvvciiennn0 | 004,059,827 |0 | (2,583) | ..o (2,583) | ... 146,964 | 07/01/2018.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.........c..ovevcvrceiies oveereesrreseesseseesssnees 4,057,244 | ... 3,845,000 | ...... 4,783,949 4,094,824 ...(34,998)] o0 | 4059827 |0 | (2,583) ] ... (2,583) | ... 146,964 XXX
Bonds - U.S. Political Subdivisions of States
438670 QP 9 | HONOLULU HICITY & CNTY SERB GO........... | . ‘ 06/26/2017. | KeyBanc Capital Mkts...................... | R 1,043,240 | ......1,000,000 | ......1,245740 1,065,596 21,532) | oo | 1,084,064 |0 | (824) | oo (824) | ... 52,208 | 07/01/2018.
2499999, Total - Bonds - U.S. Political Subdivisions of States..............cccccovvieees oo, 1,043,240 | ...... 1,000,000 | ....... 1,245,740 ....1,065,596 (2153 o0 | e 1,044,064 |0 | (824) | ... (824) | ... 52,208 XXX
Bonds - U.S. Special R and Special A t
3128K9 6W 9 |FHLMC 30 YR GOLD PC GRP POOL A48985...... « [ 1210172017, | PaYAOWN....cccooseserrvvvvvvvissssssssssesssssiiisins | 40,674 | oo 80,674 | oo A1T64 | e B1702 | 0 [ eeennn(1,028) | a0 [ (1,028) 0 05/01/2036.
3128L2 DB 1 |FHLMC 30 YR GOLD PC GRP POOL A6999...... - [ 12/01/2017. | Paydown........cooeevvvemnnenissserissssssssins [ 172,162 ...(13,965) .0 12/01/2037.
3128LX QC 7 |FHLMC 30 YR GOLD PC GRP POOL G02251...... .. [ 12/01/2017. | Paydown..........ccoomrveeerrionns 59,846 (3491)].. 0 08/01/2036.
3128M4 AX 1 |FHLMC 30 YR GOLD PC GRP POOL G02422...... - [ 12/01/2017. | PaydOWN......cooovvermnniessssesvisssenninns | 24,106 (1,470 .0 12/01/2036.
3128M4 BB 8 |FHLMC 30 YR GOLD PC GRP POOL G02434...... .. [ 12/01/2017. | Paydown...........cco.oucverervicns 44,598 ..(934) .0 10/01/2036.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL G03600...... .. 12/01/2017. | Paydown 54,881 .(1,601) .0 11/01/2037.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601...... |.. | 12/01/2017. | Paydown 634,006 .0 08/01/2044.
3128MJ US 7 |FHLMC 30 YR GOLD PC GRP POOL G08592...... | .. | 12/01/2017. | Paydown 197,548 0 06/01/2044.
3128MJ V2 3 |FHLMC 30 YR GOLD PC GRP POOL G08632...... . [ 12/01/2017. | Paydown.........cooevvvevmrrviennann. 226,899 .0 03/01/2045.
3128MJ V7 2 |FHLMC 30 YR GOLD PC GRP POOL G08637...... - [ 1210172017, | Paydown.....ccoooovvvvveernnsnes 645,503 .0 04/01/2045.
3128MJ W7 1 |FHLMC 30 YR GOLD PC GRP POOL G08669...... .1 12/01/2017. | Paydown........ccvvvervnrererrninnns 718,295 ] 09/01/2045.
3128MJ WC 0 |FHLMC 30 YR GOLD PC GRP POOL G08642...... | .. | 12/01/2017. | Paydown 860,145 .0 05/01/2045.
3128MJ WW 6 |FHLMC 30 YR GOLD PC GRP POOL G08660. - | 12/01/2017. | PaydOwn......ovvvvvvvvvvvvvvvvnvvnsssssssssssssssssssnens | 149,396 .0 08/01/2045.
3128MJ X3 9 |FHLMC 30 YR GOLD PC GRP POOL G08697...... .. [ 12/01/2017. | Paydown...........cc.couvvvrurriinnns 0 03/01/2046.
3128MJ X7 0 |FHLMC 30 YR GOLD PC GRP POOL G08701...... . [12/01/2017. | Paydown.........coevvvvvsevvvisensssisssssssns | k79090 | o 79.090 | o 80.672 | 80662 | O 1T 0 (1,572) 0. 04/01/2046.
3128MJ XA 3 |FHLMC 30 YR GOLD PC GRP POOL G08672 .. [ 12/01/2017. | Paydown ...(40,843) 0. 10/01/2045.
3128MJ XK 1 |FHLMC 30 YR GOLD PC GRP POOL G08681...... |.. | 12/01/2017. | Paydown ..(15,795) 0. 12/01/2045.
3128MJ  YB 0 |FHLMC 30 YR GOLD PC GRP POOL G08705 . 12/01/2017. | Paydown.........ccovvvrereniererinninns B (1,813) 0. 05/01/2046.
3128MJ  YG 9 |FHLMC 30 YR GOLD PC GRP POOL G08710...... .. [ 12/01/2017. | PaydOWN............covoereeneeieseivesisvssiceees | 452547 | 452547 | o 457029 | 156,984 | O o (8.436) | O (4,436) 0 06/01/2046.
312905 DQ 2 |FHLMC CMO SER 1050 HZ PAC.......cc.coouvvuennnnens - [ 1210172017, | Paydown.......oooovvvvveevnvninee ..12,403 .0 03/15/2021.
312928 B7 4 |FHLMC 30 YR GOLD PC GRP POOL C09062...... .| 12/01/2017. | Paydown.......ocveveveverrverrrerr 866,421 | .. .0 07/01/2044.
3132GT SA 6 |FHLMC 30 YR GOLD PC GRP POOL Q08313...... | .. | 12/01/2017. | PaydOowN......ccocccorvescvmmrsssrmmesssrneen | 185,169 | ......... 185,169 | .......... 196,858 .0 05/01/2042.
3132JQ H8 6 |FHLMC 30 YR GOLD PC GRP POOL Q22955...... . [12/01/2017. | Paydown.........ooevvvvvceeniissseviisesssin | 252311 | ... 252 311 266,464 .0 11/01/2043.
31371L NG 0 |FNMA PASS THRU POOL 255191........ccccocomurveenae < [ 12/01/2017. | PaydOWN......cooovmevivinnicssssesvissssensiins | 772 | BATT2 | oo 42,383 05/01/2034.
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Annual Statement for the year 2017 ofthe. Ohi0 Farmers Insurance Company

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

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
31371M 5N 3 | FNMA PASS THRU POOL 256553...................... . [12/0172017. | Paydown 98,075 | ... 98075 | ... AOTALT | oo 106,850 | o0 | o (8,775) (8,775) 01/01/2037.
31378M Q9 4 |FNMA PASS THRU POOL 402880.. . [ 01/01/2017. | Paydown o502 | 5,021 [ e 8979 | 8,986 | 0 | s 35 | o0 o35 0 | 5,021 [0 e O o0 e 01/01/2028.
3137BR  7J 8 |FHLMC CMO SER 4608 JV PAC | 1210172017, | Paydown. ...c.cooveeevvcnrsisiee | | 418,283 | ... 418,283 | ... 435276 | oo 434,926 | o0 | o (16,643) 01/15/2055.
3138EH FB 3 |FNMA PASS THRU POOL AL1061. [ 12001/2017. | PaYAOWN...cc.covcvveevescrnsssenscsressns | | 413851 | .....A13851 | .....A35440 | ... 435008 | | o (21,157) 02/01/2041.
3138Y1  7A 7 |FNMA PASS THRU POOL AX0888 L[ 12/01/2017. | PaYdOWN......oocvvvvviesieeeisesssiiissiis | 691,340 | .........691,340 | ..........735,521 | cccec00oe.. 734,894 | o0 | e (43,554) | ovovvererines (1 I (43,554) | .vvverrennn0 | 891,340 |0 [0 | 0 [ 10/01/2044.
31405D WK 9 [FNMA PASS THRU POOL 786450 . | 12/01/2017. | Paydown ....(891) ..(891) 07/01/2034.
31408E BH 4 |FNMA PASS THRU POOL 848840.. . | 12/01/2017. | Paydown ...(219) 01/01/2036.
3140EV TJ 6 |FNMA PASS THRU POOL BC1452. .. 12/01/2017. | Paydown 07/01/2046.
31410P V2 6 |FNMA PASS THRU POOL 893533.. . | 12/01/2017. | Paydown .15, . 09/01/2036.
314188 E8 5 |FNMA PASS THRU POOL MA1958.... <[ 120012017 PaYOWN...eeeeessvneessnne | 109,468 | .......... 109,468 | .........115,831 | oo 5,717 | oo (o) [— ((ZE:) ) E— (1 (6,249) 07/01/2044.
31418C CW 2 |FNMA PASS THRU POOL MA2784.... | 12/01/2017. | Paydown.....oocovvsevsvesessssesniiienes | | 512,981 . 540,377 0 (27,396) | ... 0 (27,396) 10/01/2046.
31418C EH 3 |FNMA PASS THRU POOL MA2835 - 12/01/2017. | Paydown et IS I 259,384 259,384 212773 | (N (L)) — (N (13,388) 12/01/2046.
46246K  ZK 1 |IOWA ST FIN AUTH REVOLVING FD REV........... | .| 03/06/2017. | KeyBanc Capital MKtS......coooocovocovvece | | 1,060,000 | .. 1,000,000 1062479 | o0 | (7,356) (7,356) 08/01/2021.
57584X YQ 8 |MASSACHUSETTS ST HLTH & EDL FAC............ .| 03/14/2017. | KeyBanc Capital MKIS....cc.covvvsviciic | | 331,644 | oo 310,000 | .........334,820 | .....ovrrr0.332,660 | coovvcccreecc0 | o (2,529) (2,529) 11/15/2023.
60636W KY 0 [MISSOURI ST HWYS & TRANSN COMM... .1 05/01/2017.| Call ~ 100.0000 2,750,000 750,000 | .......3,284,765 | ...........2,786,600 | ..coeoevrriccin0 | oo (36,600) 36,600) 05/01/2022.
645791 P7 3 |NEW JERSEY ST ENVIR INFR TR PRE. . | 06/26/2017. | KeyBanc Capital Mkt (248) | . (248)| .. 09/01/2023.
796253 RU 8 |SAN ANTONIO TX ELEC & GAS 2002.... .| 02/01/2017. | Redemption ~ 100.0000.. 805,000 (2,332) (2:332) 02/01/2019.
880591 CU 4 |TENNESSEE VALLEY AUTH PWR BD... | 121572017, | MaURtY ..o | 47,000,000 1 . 17,000,000 | .....20,280,660 | .......17,507,520 | .cceeee0..0 | ... (507,520) | ccoceeceeeeea0 | oo (507,520) 1,062,500 | 12/15/2017.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ ccvvveieccvviinnriiiinnsssinesssisesssissssssssssssssssssnsnnens |31 663473 | ..o 31,580,754 ..(1,089,947) | oo 0 | oo (1,089,947) 1,404,128 XXX
Bonds - Industrial and Miscellaneous
141784 DK 1 |CARGILLINC NT 144A. ..o ..| 05/26/2017. | Redemption ~ 109.7250..........cccovvvvrncee 1,097,250 | .......1,000,000 (3,907)] . (3,907)] .. 0] 1,018,268 | .0 ] .......78,982 | ......... 78,982 | ....... 53,083 | 03/06/2019.
20826F AE 6 |CONOCOPHILLIPS CO .| 02123/2017. | KeyBanc Capital MKIS.......coovvsvisviee | | 2,021900 | ... 2,000,000 .(316) 0201877 |0 3429 | 3429 | 16,451 | 11/15/2021.
494368 BD 4 |KIMBERLY CLARK CORP SR N 1211412017, | Call  104.6187 v || 2002374 | ... 2,000,000 ..(58,809) 02056350 |0 | 36,024 | .o 36.024 | o 167,917 | 11/01/2018.
655844 AE 8 |NORFOLK SOUTHN CORP NT.. | O8/15/2017. | MUY oo | 500,000 | ..o 500,000 508,553 .0 500,000 SRR [RSRRRON | ISR | [ PO 19,250 | 05/15/2017.
718507 BH 8 |PHILLIPS PETE CO DEB.... - 06/21/2017. | Redemption  105.5500.....cccccccvvcvcccec | 527,750 | .......... 500,000 516,573 .0 511,593 0 ] 16,157 | ... 16,157 | .. 31,033 | 07/15/2018.
3899999. Total - Bonds - Industrial and Miscellaneous..............c.ccveuvievieicrneirinnnns 6,239,274 ,000,000 . .0 01...134,292 | ......134,292 | ..... 287,734 XXX
8399997. Total = BONAS = PAMt 4........oiooiiii s st | 45,662,067 | ..... 45,084,890 ...(1,244,370) .0 ..1,941,888 XXX
8399998. Total - Bonds - Summary Hem from Part S......c..ovovoivreieriits e | 626,673 | .......... 626,673 | .........633,873 | oo | oo [ (7,200) | vooveeveeeeeen0 | (7,200) .0 20 0 |0 [ 7,767 | XXX
8399999. TOtAl = BONMGS......vvvviiissiisiiss s bk s | 46,288,740 | ..... 45,711,563 (1,251570) | o0 | (1,251,570) .0 .0 ..1,949,655 XXX
Common Stocks - Industrial and Miscellaneous
038222 10 5 |APPLIED MATLS INC......cccoovvvvvimnmrriirinnriiiiinnenns + [ 10/10/2017. | VaMOUS.......covvovvervieenvisssssvisseeiiiens | 50,000.000 | ...... 2,516,355 XXX (1,041,500) | cooovoror (VN 0 ... (1,041,500) | ...oocccceeeesnn0 | i 572,000 | 0 |..1,944,355 |..... 1,944,355 | ....... 13,500 XXX
126650 10 0 |CVSHEALTH CORP <[ 10112/2017. | UBS PaineWebber ING..........cvvvvvsvvvvvsn | | 10,000.000 | ........ 740,471 XXX | 00nn804,600 | .............789,100 | ... 156,856 | .vocccccrrrri0 | 141,356 | oo 15,500 [ oceerrceii0 [ e 804,600 | oo 0|...(64,129)] ........ (64,129)] ... 15,000 | XXX
17275R 10 2 |CISCO SYSTEMS INC.... <[ 12/07/2017. | MKM Partners LLC......o...ccooovvvsvvemsns | 29,000.000 | ....... 1,084,833 XXX | 00 497,762 | ...........876,380 | ... (378,618) | oovvvrccrc0 | o0 [ (378,618) 0| ...587,071 | ...... 587,071 | ... 32,770 | XXX
189054 10 9 | CLOROX CO..covvrivrscrivrn RPN L e —————, I 7,000.000 | ....... 1,005,368 XXX | e 484,050 | ............840,140 | ... (356,090) | coevvrvrrcn0 | i | s (356,090) w0 | 521,318 | e 521,318 | ... 22,960 | XXX
22160K 10 5 |COSTCO WHOLESALE CORP... .| 05/17/2017. | MKM Partners LLC.......ccoocovovcrsvcsvn | 2,000.000 | o 339493 XX | 205612 | . 320220 | . (24,608) 0 0 (24,608) 0] 43,881 | oo 43,881 | ...... 15900 | XXX
369604 10 3 | GENERAL ELEC CO <[ 12/07/2017. | Wells Fargo.......cccccovvsvvvvrsssivnressciinns | 20,000.000 | .......... 354,592 XXX crreeen 826,558 | ......r..r.r.632,000 | ... (G ) — (0 [ (o E— (5,442) 0| ...(271,966) | ......(271,966) | ....... 19,200 | XXX
371901 10 9 |GENTEX CORP [ 05/17/2017. | VAFIOUS.......ooooveocriceieeeeessienni | 45,000.000 | ... 868,896 XXX | 767,136 | .............886,050 | ..... (118,914) | oovvevevvcceen0 | o0 | (118,914) | oo | e 767,136 | e 0. 101,761 | ....... 101,761 | ......... 8,100 XXX
423452 10 1 |HELMERICH & PAYNE INC COM... - 10110/2017. | Strategas Research Partners............. | 11,000.000 | ......... 586,224 XXX | 573,210 | ............851,400 | ..... (115,053) | ..ococcirs0 [ 163,137 | oo (278,190) 0| 13,014 | ... 13,014 | ...... 23100 | XXX
464288 87 7 |ISHARES MSCI EAFE VALUE IDX FD.................. o [ 1211912017 | VarOUS......covvovverveevissssvseenins | 30,000.000 | ....... 1,642,344 XXX | 1,524,300 | ...........1,417,500 | ...... 106,800 | oovvvvvecereenn0 | oorreerceen0 | e 106,800 L0 118,044 | ....... 118,044 | ....... 39,388 XXX
500754 10 6 |KRAFTHEINZCO (121972017 | VAIOUS. .ooeosesvorsssesssessssessssessns | 45,500.000 | ....... 3,814,354 XXX | 2,335,372 (1,637,688) | ...oovvvrccin0 | e [ (1,637,688) .0 |.1,478982 |....1,478,982 | ... 58,550 | XXX
713448 10 8 |PEPSICO INC...ooouueeererermrermimmmmmmminnninininns | 1211912017, | VaNIOUS...c.coovcvvsesrsnsssssssssssssssssssssssssssssssssns | 26,500.000 | ....... 3,043,552 XXX | 1,726,174 H(1,046,521) | coovvvrvrererennn0 | 0 | (1,046,521) 201,317,378 |....1,317,378 | ... 82,548 XXX
755111 50 7 |RAYTHEON CO.....ccoovvviriiriiniisnicciecisniinnins - [ 12119/2017. [ VAMOUS......oovvovvirrieseieeeiesevseniens | 29,000.000 | ....... 5,148,385 XXX |, 1,461,310 (2,656,690) | ....ooovrrnnnnee. (VN 0. (2,656,690) | .oovvvevvirenn0 | 1,461,310 | e 0]..3,687,075 |.... 3,687,075 | ....... 71,485 XXX




A4

Annual Statement for the year 2017 ofthe. Ohi0 Farmers 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
i 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
78467Y 10 7 |SPDR S&P MIDCAP 400 ETF TR......cccovurerrririenns .. 1 10/10/2017. | KeyBanc Capital Mkts............cccovvererenenee i 2500.000 | 826,082 XXX 573,896 | ..oooovo.... 754,325 | ... (180,430) 0 i 573896 |0 252187 | ... 252,187 9,892 XXX
871829 10 7 |SYSCO CORP......oovvrreirerrnriierenisirnienns .. | 04/05/2017. | Morgan Stanley Dean Witter..................... ) 045,804 XXX 629,302 1107.400 | ... (478,098) . 478,098) | vovoevern0 | corrrrr829,302 | o0 | 416,502 | ... 416,502 XXX
902973 30 4 |US BANCORP DEL o | 1200712017 | Wells Fargo..covsvesvvsvvssvvsvsvssvssssn | 20,000.000 | ....... 1,094,628 XXX | 833,553 | ..o 1,027,400 | .....(193,848) | .cvvrrrnn 0 | v N (193,848) | o0 | 833,553 |0 [ 261,076 | ...... 261,076 XXX
931427 10 8 |WALGREENS BOOTS ALLIANCE INC .| 12/07/2017. | Wells Fargo .5,575.000 389,135 XXX 501,297 461,387 39.910 0 0 39.910 | .. (112,163) ] ... (112,163) | .. XXX
988498 10 1 | YUMBRANDS INC...oooovsnsvssvsscnsns s - | 10116/2017. | KeyBanc Capital MKtS........c.vvssvssrsns 752,215 XXX 526,618 626,967 | ....(100,349) | oo [ 0 | (100,349) | .. . 0. 225,507 | ...... 225,507 XXX
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS........cvvvsvvis vttt | 25,252,732 XXX | 14,732,750 | oo 23,067,524 | ..(8,030,283) | ..ocvvon 0 |....304,493 | .....(8,334,776) | .....ccoov L 14,732,749 | .o 0 [ 10,519,983 |..10,519,983 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
96011# 10 1 |WESTFIELD MANAGEMENT COMPANY............ [ [ 09/2912017. [Redeemed SAF......c.ccvsscrsvisiss | 18,000 | o 13,167 XXX | 13,167 | e 13,167 0 .0 0 0 i 0 | i (R — (L) O L R 0 [ 0] Xxx
9199999, Total - Common Stocks - Parent, Subsidiaries and Affiliates.................. ocvvviiiciviiinnciissssnns | 13,167 XXX 13,167 13,167 0 0. 0 0. 13,167 R [ [\ 0 XXX
9799997. Total - Common Stocks - Part 4........cccevvvessvvsssvsssivsesne 25,265,899 XXX | 14,745,917 23,080,691 | ..(8,030,283) | ...oooccceci0 | 304,493 | .....(8,334,776) 14,745,916 0 110,519,983 |..10,519,983 | ...460,136 | XXX
9799999. Total - CommOn StOCKS......ovsvvessvvrrsiresne 25,265,899 XXX | 14,745,917 | ........ 23,080,691 | ..(8,030,283) 0 ... 304,493 |.....(8,334,776) | o0 | o 14,745,916 0 110,519,983 |...10,519,983 | ...460,136 | XXX
9899999. Total - Preferred and COMMON StOCKS..........ccccovvvrssvmssvvnsrnsins 25,265,899 XXX 14745917 | ....... 23,080,691 | ..(8,030,283) | .......cc.....0. 0|...304,493 |.....(8,334,776) | ccoevccooc..0 | . 14,745,916 0 | 10,519,983 |..10,519,983 | ....460,136 | XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS........o.cosvesvrsirsicsiis ottt | 71,554,639 XXX | 67,288,174 | ......... 69,906,898 | ..(8,030,283) | ...(1,251,570) | .....304,493 | .....(9,586,346) | ...............0 | ....... 60,954,428 0 110,600,211 |..10,600,211 | 2,409,791 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 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
o 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 | in B./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./A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Special R and Special A
3128MJ  ZF 0 |FHLMC 30 YR GOLD PC GRP POOL G08741............ o | 07/19/2017 [ VAIIOUS. ....coovrvrerrrieierieeenieines 12/01/2017 | PAYAOWN........cvvvivrirrieisnisrieinns | cevrirnens 438,435 | ........... 439,370 | ............438,435 | ........... 438,435 | o0 | iiii(935) | 0 | iieed(938) | 0 | 0 | 0 | 0] 4939 | ... 808
3128MJ  ZX 1 |FHLMC 30 YR GOLD PC GRP POOL G08757............ .. | 04/18/2017 | Piper, Jaffray & CO......coovesrrviniunnas 12/01/2017 | Paydown.....cvovvescenerissnissiisniinnes | covenisninns 188,238 ..194,503 .. 188,238 | o0 | iiiin(6,265) | o0 [ iiiin(6,265) | o0 [ i [0 [0 ] 2,828 | oo
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments.... 626,673 ..633,873 ...626,673 . (7,200)] .
8399998. Total - BONAS......cooiveniinisinississeiissiinnas OO PO PP PPOSPPPROPOTOON . 626,673 | .. ..633,873 626,673 | o0 | (7,200)
9999999. Total - Bonds, Preferred and Common Stocks et etetieetetetieens  edebeeeesesessesebebeesesesiseieisstsesssissetetesseiesesetesissietesoiietetisetetasttetatstetetseetet st et et et stetesetetesesaetesenseaesenntetesnnes | eberesiesns 633,873 | ...........626,673 | ............ 626,673 | .o (| I (7,200)
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 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

02957# 10 5 |AMERICAN SELECT INSURANCE COMPANY........cciiimiimmimmmrimtismismessesssesessasssssse sttt esessesns 31-6016426 NO | ... (U IO 123,744,006 | ..o 0 2,500.000

67978# 10 3 | OLD GUARD INSURANCE COMPANY........ccouuiuurirmiermriseessersassssesssesssasssssssssssssesses st sssesssesssassssssas .| 23-0929640 NO | ... 218,552,667 | ..voovrrrireirerieeiienieens 0 100,000.000

96009@ 10 7 |WESTFIELD INSURANCE COMPANY. s .| 34-6516838.. 2¢iB1 1,278,433,052 . 47,000.000

96010* 10 6 |WESTFIELD NATIONAL INSURANCE COMPANY......ouuiiuiiuirimesirssnssssnsenssesesseessssssssssens s sensssssssnssssssenssnes .| 34-1022544 i 317,224,505 | ..o 0 10,000.000
1199999. Total - Common Stocks - U.S. PrOPErtY @Nd CASUAIY INSUIET............cceieiiiiieiteiieiiiesisite et sts st sessesssessessetssssssessessessssessessessessesassessssansessessessesansessesssssnsss  4eiessessessesassessessessesassessesasssssessessetassantesses et sesasses et ansessessessatantessessssnsensassesnsantessessessnsansensnses | sosssenessessnssnsensessessnsensensQ | wsmierissanenns 1,937,954,230 | .ooooovvereriieeccee 0 XXX
Common Stocks - Other Affiliates

96011# 10 1 |WESTFIELD MANAGEMENT COMPANY .......ccoiimimmrimisnessessssesessssssssssessseess s ssessssssssssssenns 34-1788314.... | oo 2ciB2 WNO | 0 [ 1,674,519 | oo 0 124000 | i 85.0

96012* 10 4 [WESTFIELD BANCORP......ccoittirittiitsissteerssssssesessssss sttt 77-0633192...... i .NO | ... ...153,429,316 +.100.000 | .o 100.0
1799999. Total - COMMON SEOCKS = OB AFfIIBEES.......v. etttk E 888 H 080 E 8 eeEeeheEE oe4EoEEeEf e E e 0 E o R e E L E 080t ...155,103,835 XXX XXX
1899999, TOHAl = COMMON SHOCKS........cveeeieeieeitetite ettt ettt ettt et sees et eessssessesseesesensesseesesesseeses et asseesessee et aeseesetseeseseesee et et ensesses et sesessessetaessesessessetansessessnssnss  feesessessesssossessessesassessesnssesessessessssassessessesaesestesset et essesses et entessessessetessessesnssntessssssssnsensessesanss | snseses 2,093,058,065 XXX XXX
1999999, Total - Preferred and COMMON SHOCK...........c..uiiiuiiiuiiireiiiiiiiiieeiie sttt 44iees i et L st e bbbttt ess s snsssssiessinenies | onsrinesnesnnnssnsennnneninesd) | e 2,093,058,065 | .....cooorvviririrriiiiinniin 0 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: $.....2,163,007,835.
2. Total amount of intangible assets nonadmitted $.......... 0.

SCHEDULE D - PART 6 - SECTION 2
3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date

CUSIP Identification

Name of Lower-Tier Company

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

Total Amount of Intangible Assets
Included in Amount Shown in

Column 8, Section 1

5 6

Number of Shares % of Outstanding

Common Stocks

96012# 20 9 |WESTFIELD BANK........ouuiuuiiuuitseiiseesseesse s isssssse st es s8££ WESTFIELD BANCORP........couuitmeirciseiaeisse st ssees bbbt 0. ....10,000.000

96012# 30 8 |WESTFIELD CREDIT CORPORATION.... WESTFIELD BANCORP.. 0. .1,000.000
0299999. Total- Common Stock s 0 XXX
0 XXX

0399999. Total - Preferred and Common Stock
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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
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SCHEDULE E - PART 1 - CASH

1 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 EVANSVILLE, IN 0 0 2 | XXX
THE HUNTINGTON NATIONAL BANK COLUMBUS, OH 0 0 5,031,754 | XXX
JPMORGAN CHASE NEW YORK, NY. . 0 0 20,155,809 | XXX
WESTFIELD BANK FSB WESTFIELD CENTER, OH......ooviiiiinriniinrinieniesisnisnissississisniens | e | ceveend 0.000 0 0 5,908,196 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 31,095,761 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 31,095,761 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX e 9,271 | XXX
0599999. Total Cash XXX XXX 0 0 31,105,032 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 40,037,429 |4. April 38,628,180 | 7. July 47,877,663 | 10. October 38,290,382
2. February 44,256,408 |5. May. 35,174,204 | 8. August. 21,323,795 | 11. November. 38,512,795
3. March 19,037,733 | 6. June 38,254,736 | 9. September. 42,201,715 | 12. December. 31,105,032
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Annual Statement for the year 2017 ofthe. Ohi0 Farmers 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

31846V 41 9 [FIRST AMER TREAS OBLIG CL.....coovrrrreresrieverrrrrerrssssnnecne 1202912017 v [ vveineen 1060 | e | ) IR 3 NN ) B DO 13
61747C 58 2 | MORGAN STANLEY INSTL LIQUIDITY TREAS........cccccc...... 12/2912017....... 4,043,081 113,465
94975H 29 6 [WELLS FARGO ADV TRPL MM INS......ooooorririciiiiceseemsssssoisssssessssssssssosssssssessssssssssssssssssssssssssssssssss oo 120292017 covovs | o TAB0 | e | 4,599 8

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

o|lo|lo o o

8899999. Total- Cash Equivalents e b
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Annual Statement for the year 2017 of the Ohio Farmers Insurance Company

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, AL 0 0 0 0
2. Alaska. AK 0 0 0 0
3. Arizona AZ 0 0 0 0
4. AKaNSas.......oiiinniiiinnns AR].....B.... | Multiple Purposes 0 0 115,037 132,539
5. California........cccooevvviennrriiinnenicnn: CA|.....B.... | Workers Comp. 0 0 1,150,373 1,325,390
6. Colorado. Cco 0 0 0 0
7. Connecticut, CT 0 0 0 0
8. Delaware..... DE|......B.... | Multiple Purposes. 0 0 115,037 132,539
9. District of Columbia DC 0 0 0 0
10.  Florida FL 0 0 0 0
11, GeOrgia.....vvvveervcrienriviseneiees GA|.....B.... | Workers Comp 0 0 172,556 198,809
12.  Hawaii HI 0 0 0 0
13. Idaho D 0 0 0 0
14.  lllinois IL 0 0 0 0
15.  Indiana IN 0 0 0 0
16.  lowa 1A 0 0 0 0
17.  Kansas. KS 0 0 0 0
18.  Kentucky KY 0 0 0 0
19.  Louisiana LA 0 0 0 0
20. Maine ME 0 0 0 0
21.  Maryland MD 0 0 0 0
22.  Massachusetts MA 0 0 0 0
23. Michigan MI 0 0 0 0
24, Minnesota MN 0 0 0 0
25 Mississiopi MS 0 0 0 0
26.  Missouri MO 0 0 0 0
27.  Montana MT 0 0 0 0
28.  Nebraska NE 0 0 0 0
29.  Nevada NV 0 0 0 0
30.  New Hampshire NH 0 0 0 0
31, New Jersey NJ 0 0 0 0
32, New MeXiCO......cocmerererrerinennnd NM| ......B.... | Multiple Purposes 0 0 373,871 430,752
33.  New York NY 0 0 0 0
34.  North Carolina.........cccoeereeneenncen NC|......B.... | Multiple Purposes. 0 0 345,112 397,617
35.  North Dakota ND 0 0 0 0
36.  Ohio... M Multiple Purposes 4,415,683 4,896,880 0 0
37.  Oklahoma OK 0 0 0 0
38.  Oregon OR 0 0 0 0
39.  Pennsylvania PA 0 0 0 0
40.  Rhode Island RI 0 0 0 0
41, South Carolina SC 0 0 0 0
42.  South Dakota SD 0 0 0 0
43.  Tennessee N 0 0 0 0
44.  Texas X 0 0 0 0
45, Utah ut 0 0 0 0
46.  Vermont VT 0 0 0 0
47.  Virginia VA 0 0 0 0
48.  Washington WA 0 0 0 0
49.  West Virginia Wwv 0 0 0 0
50.  Wisconsin Wi 0 0 0 0
51.  Wyoming WYy 0 0 0 0
52.  American Samoa AS 0 0 0 0
53.  Guam GU 0 0 0 0
54.  Puerto Rico PR 0 0 0 0
55.  US Virgin Islands Yl 0 0 0 0
56.  Northem Mariana Islands. MP 0 0 0 0
57.  Canada CAN 0 0 0 0
58.  Aggregate Alien and Other.........0T | XXX XXX 0 0 0 0
59.  Total XXX XXX 4,415,683 4,896,880 2,271,988 2,617,645
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803. 0 0 0 0

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).......cc.covwessrriiiisenn | XXX XXX 0 0 0 0
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