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Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES.......vvuereerereireiieiieiseiseiseiseesessesseessssessessssissiens | eessnesnnees 1,933,286 | .....ccenue 48 | 1,933,286 | ..o [ i 1,933,286 | ..coovvenne 4.7
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government sponsored agencCi€s............eevererrerneeriens | covvvirenens 353,684 | ............ 0.9 | 353,684 | ..o | e 353,684 | ............ 0.9
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccccovvevees | covvrirciennns 868,045 | ............. 22 | oo 868,045 | ..o | e 868,045 | ............. 2.1
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 642,651 642,651 642,651
1.43 Revenue and assessment obligations 946,569 946,569 946,569
1.44 Industrial development and similar obligations.............ccccevveeerieicciiiens | eeververesisieienienns | crvereereeend0L0 | [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.............cooonminiiiniionns | vovirienne 4,504,341 | ........... 113 | e 4.504,341 | oo | s 4,504,341 | ........... 10.9
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooee | covvnrenne 2,860,480 | ............. T | 2,860,480 | ...vvevierireirerinnreiins | e 2,860,480 | ............. 6.9
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All ONEI ..ottt sstsnssssessensns | sresssnsnssens 591,505 | .ovvvrenes 15 | s 591,505 | .ovoveeeeiernrireiieins | eerreereeenniennns 591,505 | .ovvvrenes 14
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvovveerirc ettt | coesinns 13,294,571 13,294,571 | oo | e 13,294,571
2.2 Unaffiliated non-U.S. securities (including Canada ..2,398,998 2,398,998 |.... 2,398,998
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAL FUNDS..........ocvurieriirii e | eoereenens 3,582,472 | ..ccounvn. 9.0 [ oo 3,582,472 | oo | e 3,582,472 | ... 8.7
3.2 Preferred stocks:
3.21 Affiliated 0 [ || s (I 0.0
3.22 UNAfili@ted. ..ottt sntenes | sesesenssieeaa 212,044 | ........... 0.5 | v 212,044 | oo | e 212,044 | ............. 0.5
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0 | e [ | s [V IO 0.0
3.32 UNAffili@ted........ccoevreceeriririecesee s | s 336,277 | covvvenene 0.8 | oo 333,795 | | s 333,795 | v 0.8
3.4 Other equity securities:
341 AR, ..o | 0,949,099 | 1T | 6,902,613 | .cooveveerireeirerireniienns | e 6,902,613 | ..ovvvneee 16.7
342 Unaffilidted........c.oovveririeiiiceeisiississssssssssnssnnes | eeenesnnssnssnssnssnses | nneenneennnd0200 | it e | et 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AR, ..o eieeeeeeeiesiessssssssssnesnisninnns | srennnnnsnnssnssnsenses | nneenneennni020) |t | s | e [V [ 0.0
3.52 UNAffili@ted.......ccoeverrrreririscinessiesiseeissss e sssssssessssessssssssensssssessenssnes | snsssessnssssssesssnssnssnsss | nessessnnssd0:0) | eeivninsinsinssinnnsiiniins | ceeesessessssessennnsnns | oessesesssssssessssses 0 [ oo 0.0

© o N o

. Total invested assets

Mortgage loans:
4.1 Construction and land development
4.2 Agricultural

4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes

4.4 Multifamily residential properties.

4.5 COMMENCIAl IOBNS..........covveereiiireieie ettt
4.6 Mezzanine real estate [0aNS..........cc.cveveviieieieiisisese e

Real estate investments:

5.1 Property occupied by COMPANY........cccovviieieiiieieieesieesessese s

5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocoviviereinisiieeseeie e

5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of debt).........ccoeeiiiieecc
CONrACE I0BNS.......ooceieieciceccee bbb
DETIVAHIVES. ...ttt

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns
. Other invested assets
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Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 1,053,665
2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 0
3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb
6. Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt 104,996

8.2 Totals, Part 3, COIUMN ...ttt 104,996
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 948,669
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 948,669

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

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

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

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

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

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

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 0
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Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 42,435,780
2. Cost of bonds and stocks acquired, Part 3, Column 7 3,153,547
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 38,994
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. (5,381)
4.2  Part 2, Section 1, Column 15. (5,644)
4.3 Part2, Section 2, Column 13. (530,951)
44  Part4, Column 11 (150,421) (692,397)
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns 346,729
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 5,709,501
7. Deduct amMOrtiZation Of PIEIMIUM...........eveverurrirrrerieiseseesseisesssseseseessssseese st sssse et ess s ess s s st see a8 ee s sEee s s s s ee e se eSS £ s e R e e bR en e sen s st 98,634
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNE BR(2).......cruurinrereirineneiieineineieeseisesssseeese s ieeesessinns
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 39,474,519
12. Deduct total NONAAMITEEA GMOUNLS............cciueieicicisiie ettt bbb bbb b s bbb a s bbb b st b s e s s bbb bbb bbb st n st 49,468
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 39,425,051
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Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........couvevvcrrvens | corvevenerineriinens 3,854,028 | .o 3,746,163 | oo 3,871,812 | oo, 3,852,944
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 3,854,028 | ..o 3,746,163 | .o 3,871,812 | oo 3,852,944
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 868,045 | .o 867,777 | oo 906,013 | oo 850,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TotalS....ooerrrrririersrisinnnns | e 642,652 | .oviiiiirneiens 636,772 | o 684,117 | oo 625,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... 6,744,326 6,602,941 .6,859,658
Industrial and Miscellaneous, 8. United States 13,886,076 13,672,370 ...13,937,301
SVO Identified Funds, Bank Loans 9. Canada 646,052 640,678 ....644,900
and Hybrid Securities (Unaffiliated) 10. Other Countries 1,752,947 .1,681,210 1,762,278
11. Totals......ccoocoe. 16,285,075 15,994,258 ...16,344,479
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......cmrerseeessrnnns | ovveeecninnieenins 28,394,126 | ...ccoovovririiinnns 27,847,911 | oo 28,666,079
PREFERRED STOCKS 14. United States..........occvevvverres | covrerereviienrinenenn 212,044 | e 212,044 | 218,763
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | e 212,044 | ., 212,044 | ., 218,763
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccocvververrnnnne. 212,044 | ..o 212,044 | .o 218,763
COMMON STOCKS 20. United States........c.cvevevererernes | woeerveerineeineeinenes 3,918,756 | .ovevreieeeeien 3,918,756 | ..o 3,668,081
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....oocverrireserieesneseresennes | v 3,918,756 | .ooovvrrreriinininns 3,918,756 | cooovvrrnerrenciinn: 3,668,081
Parent, Subsidiaries and Affiliates 24, TotalS.....ccverieiiereresceiiiieens | cveveieiiseisnisieians 6,949,599 | ..o 6,949,599 | ..o 5,526,076
25. Total Common Stocks......... | ccoovcrnirien. 10,868,355 | ..ooovvrreriies 10,868,355 | ...oovereeeriincrinas 9,194,157
26. Total StoCKS..ouuurrmmmrsmsrssnans | covevviiiirinnens 11,080,399 | oo, 11,080,399 | oo 9,412,920
27. Total Bonds and Stocks...... | ....cccccouvvenren. 39,474,525 | .ovvvvievnnne 38,928,310 | ..ovvvvrrrrirenne 38,078,999
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Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

3.1

................. 350,000

4.7

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

Totals

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

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
. 5,914,374 4,499,152 12,598,801 ...11,579,499
.274,990 |.. 2,169,251 4,039,940 |...
7.
8.
9.
10. Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals
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Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Total Bonds Current Year

Line 11.7asa % of Col. 7.........

Total Bonds Prior Year

............... 2,222,690
..50,351

..24,159

............. 13,864,533

............... 8,157,974

19,576

..2,300,134 |..

................. 146,215

............. 25,450,938

..4,039,940 |..

.15,609,554

..... 10,477,684 |..

...146,215

12.8 Line 12.7 as a % of Col. 9. .7.8 ..52.7 2354 | 36 | 0.5
13. Total Publicly Traded Bonds
131 NAIC Tt | eniesssneenns 2,685,113 | ..o 12,307,540 |............... 7,510,892
274,990 | ..o 2,169,251 |...ccverrene 2,176,431
13,7 TOAIS ..ottt senns | evresieseneenes 2,979,988 |............. 14,522,333 |...coevuee. 9,703,151 | oo 971,671 | v 216,979
13.8 Line 13.7 as a % of Col. 7..... ...51.1 .34, .34
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occovvvvevec | coveveveveverenenee 105 | i Lo e - 1 3.4
14, Total Privately Placed Bonds
14.8 Line 14.7 as a % of Col. 7..... .0. . 0. ..0.
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccoeeveer | cevvrvrveviiiiniennnn0.0 | il 0.0 |00 | i, [OX0 ) 0.0
(@) Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $ 0 current year of bonds with Z designations, §.......... 0 prior year of bonds with Z designations and §.......... 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 of bonds with 5GI designations, $.......... 0 prior year of bonds with 5* or 5GI designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4§ .0; NAIC5S......... 0; NAIC6S......... 0.




Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations ...248,557 |. 787,058 | ... 1,933,285 1,870,001
1.2 Residential Mortgage-Backed Securities... 139,789

1.3 Commercial Mortgage-Backed Securities..... IO . .861,840 |...
1.4 Other Loan-Backed and Structured SECUMtIES. ...........cccvieieirierierieies | oo s
.............. 1,788,687

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

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

....518,045

........................... 0 ].......XXX

..518,045 | 0

80IS

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

....642,651

.......... XXX
.......... XXX

....642,651 ........................ 0 ........................... 0 ......................... 0 e XK ........... 1,135,097 .............. e 0

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OblIGAtONS........covveireicieiieicieeie e | erenseseseneenns 227,249 |.....co....... 1,073,004 [ oo | ereieisieiesseseieiens | e enees | s ) 0.9 CHNNININ DR 1,300,253 | oo 46 |, 1,550,780
5.2 Residential Mortgage-Backed Securities............cccovveverirrieierseenennes 643,707 2,210,616 967,136 | 216,979 | XXX i 5,283,907 | oovovveee N T 5,103,438
.160,162 |...

. Industrial and Miscellaneous (unaffiliated)

B.1 ISSUET OBlGAtIONS. ......vvveieerceeiecieie ettt enenes | seeessessenenes 915,010 |.ovvrverenee 7,125,267 |.coovvenn 6,648,483
...45,262 ... 111,160 ...42,929
.387,619 |...
505,121

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 1 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 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
.......... XXX v | e XRX s | e e XXX [ et XX e e XX e [ e | e | cveieicieiieieieeend000 [ [ eevereieisiisieennn0.0 [ [ e
.......... XXX oeverines | e XK [ e XX e XK e | e e XK e [ eeeieiisccsiisnieisisnins | evvsessnsensessisnienen0 | eveieissisieiiennn000 [ | ivvieieiisissieniennnnd0.0 | oo [
.......... D .0 ST [T 0.0, ST [T 0.0, SO RRRD. o o, CROTRON [FORRDD 0.0, CORURORIR [PVORorRrroRrRsoTORORsRe | I [PSTRTOROORIOROYROROROORUOR | I EPUOOROROrRORooRerRyRoont X B [FUROUROORUROORORURROROROot | I [PUROOROORORPORORPRORot o 0 I [PVOOURTORORORROROYROROR ) I [POOPOPORPORORORROROOROO |
10. Bank Loans
10.1 BanK LOANS = ISSUBA.......coovuiiiiriircirieieieisessieseisnse s | ereseenisssssssesnsssesens | erersssssinssssessnsssesnsnes | siesneesssnmessssssesennnes | sosmnssesnssssesssnsesssnses | sressesssnsessssssesnmenes | sensesines 9,9, GO IO [0 R 0.0 [ XXX vivrinees [ v XXXvtrireiriee et | e
10.2 Bank LOANS = ACQUITE........cueuririreiiiiiririireisieieieisieesissseisssssesessnessesees | eosreenssssessnsssssssnsnernns | ersrsnssssnsssssnsssnnnns | eosrsmsessnmsssssssesnnnes | eonrnssssssssssnssersssnses | srssesnsnssessnssesssssees | sesssersnes XXX vvrinis | v [ I 0.0 [ 0.0, SO P XXX
103 TOAIS...vvceereei et snssssessnsenssssessenssnsnssens | snessssensssssnsensanenssQ | coviiseissssesnesssaseans [V (O I [V 0 |, D0, S [P [0 0.0 [ XXX oo [ XXX............
1. Total Bonds Current Year
111 1SSUET OBlIGALIONS. ......veveiececiei et entnes | eeseeseseeens 1,740,816 |........... 10,146,025 | .............. 7,546,153 | oo L1 (VN [ ). 0.9, SO PR 19,432,994 | oo 684 |........... ) .0 SO I D-0.0 G P 19,432,995 | .ovcvcreeees 0
11.2 Residential Mortgage-Backed SECUMtIES...........cuvurerireriininrereiniiiees | coveieereineenens 739,489 | ..o 2,461,565 |...cocvvene. 1,327,452 | ..o 971,671 | 216,979 | .covenee ) .0, SO PR B5717156 | e 201 | ) 0.0 I U D.0.0 I PO 5,717,157 | oo 0
11.3 Commercial Mortgage-Backed SECUNHES.........c..coerirverrieeriieeseees | cereeirieieeeeeeesnns 0 1,409,621 | .iiieeeen829,548 | o0 | 0 e b XXX e 2,239,169 | oo 1.9 [ ) 0. NN IR D.9.0 T R 2,239,169 | ..o 0
11.4 Other Loan-Backed and Structured Securities.............ccooeveeeevceieeiies | eovviviieninns 499,682 |....cccvevvvnee 505,121 | coveveeeeeeieeieeeed0 il 0 |0 e b XXX | 1,004,803 | 35 XXX [ D.9.0. G IR 1,004,803 | oo 0
11.5 SVO Identified FUNGS..........ccoeviveieiciisieese s | seesseens XXX ooveeeenn | e XXX e | ereee e XXX e | e XX vt XX e [0 | i 0.0 s ) 0.9 R U XXX oevveenee | v | e 0
11,6 BaNK LOANS. .....cvviviiiiciricieesi s | cbebessesessnsssassnsssenas (L 0 [0 [0 [0 | e XX | |00 [ .0, SO PR XXX evvrveenee [0 | i 0
TAT TOAIS et nns | erreennienee 2,979,987 |......co... 14,522,332 | ..o0o00e0en9,703,153 | il 971,671 {00 216,979 | e [0 28,394,122 | el 10000 ) 0.9 R U XXX ovvvere 28,394,124 | e 0
11.8 Line 11.7.:25 2 % Of COL 7.t ssisnsnsisnnens | sressenissssiessnaees 105 | oo 511 | i34 2 | i3 |08 |00 | i 1000 [ XXX | .S ST .S S 1000 | oo, 0.0
12. Total Bonds Prior Year
12,1 1SSUET OblIGAtIONS........cvvereiriericisceicsee et | ensressennees 1,537,329 |............ 10,351,382 | .coovvnnes 8,532,543 | oo | e | e )00, SR A ) .0, SO I D 0.0 SO IR 20,421,254 | ..o, 69.0 |..coovnen. 20,421,254
12.2 Residential Mortgage-Backed SECUMtIES..........ouvuirrirreriininenenieiees [ cevereereineenens 752,693 |.covivienee 2,653,074 |.cooveenn 1,341,346 761,007 | 146,215 | e ) 9.9, SO R )., C I ) 0,0 I IS 5,654,335 | .orevreieieins 191 [ 5,654,336
12.3 Commercial Mortgage-Backed Securities............cccovrveeerreevireeniciens | covveviveinieene 5178 [ 1,543,212 | .o 603,794 1303,320 | .o | e ) 0.0 G DR ). 9.0 N I D.9.0 N . 2,457,504 | oo 83 | 2,457,504
12.4 Other Loan-Backed and Structured SECUMHES...........ccovvvereeeeeeieiies oo | evevevevenens 1,061,885 | ..eeoeeeeeeeecceies | evereeeeeeeeeeenenes | eeeeeeieeeeeeeeenes | everereen XXX s [ ). 9.0 N IR D.9.0 N 1,061,885 | .ooocvvveveee 36 | 1,061,885
12.5 SVO Identified FUNDS........covveererreeircreirereeneneieeneneieessnseseneenenne | eeereenee XK [ ceveneinns )., SO SN 9,0, CRURIN STRIND 0.0, CHRRIN INSVTID ¢. ¢ GRS DRV PRSP ) .0 I PO XXX ooovievevee [ e 0 | oo 0.0 [ o
12.6 BaNK LOANS.........cocvivieeieiieeieieiseese s essissensssssesessssessessssnsens | seeneerss XK Kuererinrenns | cvvnraneas .0 SN I 0.0 RIS TN 0.0, SIS NP, 0.0, SRR VTR, o ¢, CRRRRR IO .0 SO P DS, S P .0 S P .S S P XXX
12,7 TOAIS. ...ttt snsnes | evseisnsenees 2,297,200 |............ 15,609,553 |............10,477,683 | ............. 1,064,327 |.....co0e0ee.. 146,215 | o0 [ ) 0.9 I PO XXX oo [ 29,594,978 | ....covverinns 100.0 [.ooevnene 29,594,979
12.8 Line 12.7.858 % Of COL 9...uvviviieieissesie e sensnnens | evensissisniensisneas YT T 52.7 | o354 | i 38 | 05 |00 [ 0.0 ST P DS S 100.0 |.oovennenes ). S [ 100.0
13. Total Publicly Traded Bonds
13.1 1SSUET OblIgatioNS.......ccvevuevireieicirieieseee et | evseenseenee 1,740,816 |........... 10,146,026 |.........c....7,546,153 | ..o v | e X% [ 0000000 19,432,995 | 684 20,421,254 | 890 | 19,432,995
13.2 Residential Mortgage-Backed Securities... 739,490 |. ..5,717,156 |.
13.3 Commercial Mortgage-Backed SECUMLIES. .........c.errvrirnrirrieisrinnireinis | eoreeressnsenseeessseesennens 11,409,621 2,239,169 |.
13.4 Other Loan-Backed and Structured Securities............cocoverrnrrrrniincenns [veverriennennni 499,682 | oo 505,121 | coveeeveereeneeenninees | ceernneneessssessnssnesnsnns | eveeeesnnnnssesssssensnnenne | seeesnns XK urmrmnnnnnns [ eoreernernnen 1,004,803 | i35 [ 1,061,885 | o036 |
135
13.8 BANK LOANS.......euecerriiieceneieiieessceeeeessseetseesssessss s esessessssssssssssensnns | srsessssssssssssenssssssssenss | aesssssnssssssssssansanssnes | nassssssssssssenssnssessensans | onssessssssnsssssssanssnses | srssessnsenssnsnnsenssnsanss | seenneseseXXKernnnsennnnes | connnsnsssnsenssessnnsensnsd | connennessnensensneness0:0 | conrernes XK ersirnrinnens [eonmnnee e XXX iisienins | o
13.7
13.8 Line 13.7:85@ % Of COL. 7....ovvveieeieicieee et einins | cveviesiessiess s 10.5 | oo 51 | 342 | i34 | 08 | 00 | e 100.0 [ b XXX e XX K e e XX K | e 100.0
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11...........cccceeuveerereeveies | covrervieiienerns 105 | e 510 | o382 | i34 | 08 | 00 10000 | b XXX e ek XX i [l XXX e | e, 100.0
14, Total Privately Placed Bonds
14.1 Issuer Obligations............cccovvrvrrrerennnn.

14.2
143
14.4
14.5
14.6
14.7
14.8
14.9

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds

Bank Loans....
Totals

Line 14.7asa % 0f COL. 7....covvvreeevicieieereeine
Line 14.7 as a % of Line 11.7, Col. 7, Section 11
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Sch. DA - Verification
NONE

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

SI10, SI11, SI12, SI13, Sl14
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Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN.........coruriieerereireeeneeneee et tseesssssssses st sssssssssesssssssssssessessnes | ssesssssssssssessasssssessessassssssessesssssnssessessnnes 334,410 | oo | et ettt 334,416 | oo e
2. Cost of cash eqUIVaIENTS GCAUINET.............cvuurueiiriiiriir st essenesentessenssesssensssssesssesssenseenss | snensensenssnsessessessensessensessessenn ey 890,083 | Lottt | cebesiess sttt ettt ettt 4,656,583
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeived ON QISPOSAIS...........c.cucuiveieiciiecie ettt sttt s b b st s sssns | ssesssassessssastes e s s s es b b es s sse s s sse st anea B5UD,TTT [ et ses s tsssss s ssassns | evesissssesssesesesassesstesesen st sensssessnassenas B5I5,TTT | oot
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccoceueiiiurieierisieeesieseissiesieiines | cetessssiesiss st A75,222 | oo s 0 | e AT5,222 | oo e 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE T1)......ciiiiiiiietiieiiceiiietsiictesssste st ssiesssseesessssesesssserens | sresessssssessssesessssssessssssessssesessssssessssesessssnes A75,222 | oot 0 | oo 75,222 | oo 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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SCHEDULE A - PART 1

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

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

Properties Held for Sale
LANG.. e | e 01/01/1992. | 01/30/2006. | ..........c.... 234742 | - e | e 226,694 226,694 .0
BUIIJING. 11ttt | enessenas 01/01/1994. | 01/30/2006. | ............. 3,331,100 | - i | s 721,975 .2,023,306 104,996 (104,996)
0599999. Total - Properties Held for Sale. 3,565,842 0]... 948,669 | .... .2,250,000 | ... 104,996 0 (104,996)
0699999. Totals 3,565,842 0... 948,669 | ............. 2,250,000 | cooovrverrinnes 104,996 (V] [ (104,996)
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Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

E02, EO03, E04, E05, E06, EO7, E08, E09



Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1

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

0L3

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
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828  2A 7 |US TREASURY N/B......oviiirirniierniieierinissiesieisssssiessssseesssssssesssssssssesses | sevenes e 1. ..296,836 |.....92.262 | .................276,786 | ....... 300,000 | ... 297,530 302 | i [ | 1.500 09/02/2016. | 08/15/2026.
912828 2N 9 |US TREASURY N/B......ccooiririerriiierieriesisseessssssssesiessssessssssssssssssesssenss. | seeees . 1 ..367,852 365,000 | ... 367,327 (390) 2125 08/23/2017. | 07/31/2024.
912828 2N 9 |US TREASURY N/B....... SD.. |..|... 1. 135,273 |....97.842 | .ccoveveen 34,245 | 35,000 | .. 35,223 (<74 TN IR IO 2.125 08/23/2017. | 07/31/2024.
912828  H5 2 |US TREASURY N/B......cooiririiririiiierierieseseesssisssiesiesssessssssssssessesssenss. | seeees ] 1 ..250,410 |.....98.550 | .................246,375 | ....... 250,000 | ... 250,117 (1074 ) ST USRI PPN 1.250 03/18/2016. | 01/31/2020.
912828 N8 9 |US TREASURY N/B I 1 ..250,303 . 250,000 | ... 250,133 (62) 1375 03/18/2016. | 01/31/2021.
912828  R6 9 |US TREASURY N/B......oviiiririiirniieieinisiesisissssiesssssssessssssssesssssssnsenses | sevenes e 1 ..285,164 |.....96.352 | .................289,056 | ....... 300,000 | ... 286,809 1,645 | oo | e [ 1.625 05/30/2018. | 05/31/2023.
912828 U2 4 |US TREASURY N/B......coooiririirieiniierieriesesseessssssssessessssessssssssssessessssenss. | seeees o] 1 197,164 |.....95.469 | .................190,938 | ....... 200,000 | ... 197,589 278 | oo | v | e 2.000 06/19/2017. | 11/15/2026.
912828  UF 5 JUS TREASURY N/B......ccoooiiiiiiiiniiniiiciiisnissis s ssesssssssississessssssennes | weenes - 1. 242,989 |....98.527 | ................246,318 | ....... 250,000 | ... 248,557 LRy N [N [ 1.125 12/23/2014. | 12/31/2019.
0199999. U.S. Government - Issuer Obligations.........cc.uvueuiieseiiniiiinserisssisssiisnissesssesessesseessnienas 1,925991 | XXX | . 1,885,151 | i 1,950,000 | ..cooovneeee 1,933,285 | oo 0 3,051 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38378T X8 8 | GNMA 2013-109 M.....ovuiiriirieiririeieiieniissiesisissssessesessessesessesssssessssenes | eveons [P I Z ) I L1 64,405 |...100.975 | ..ocoevvverirnnn 62,214 | .o 61,613 | .. 62,752 (526) | eveveernrinriiens [ e [ s 3.500 |...... 2.510 |MON... | cccovrverinne 180 | v 2,156 | 08/27/2013. | 06/16/2041.
38378U  ZP 5 | GNMA 2013-144 VX .o iriiiiiiiiieiissessessssisssnsssnsssssssnssssssssnssssssssnsssnssssssssnsssnssnns | snssae Y 4 1 I 168,531 |...100.296 | ...coovvvrinnns 163,364 | .ooovvriiiinnns 162,881 | ... 166,612 (K7 T [RRRRI P 3.000 |...... 2.230 |MON... | oo 407 | oo 4,886 | 12/23/2014. | 01/20/2043.
0299999. U.S. Government - Residential Mortgage-Backed Securities ettt n e en s s s nenennsesennans | oreeiererriinas 232,936 XXX | e 225578 | ....... 224,494 | ... 229,364 | ..ccovvrrrnnnd 0 (1,260) 0 0 XXX XXX XXX | e 587 | oo 7,042 XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
38376G  BH 8 | GNMA 2011-152 Cu..covvvvrecercrieereriesnisssenisssessnsesssnensensssssssssssssnenens. | eoneeen | oo | ceverenenedt | v | s 351,531 |.....99.658 | .................348,804 | ....... 350,000 | ... 350,493 (223) 3292 |...... 3.220 |MON... 07/03/2013. | 05/16/2041.
38376G  ZU 7 |GNMA2011-9C ..160,896 |...100.156 | ....ccccoonnn. 154,671 | i 154,429 | ... 156,640 (UA4) ) [T ORI PP 3511 |...... 2.350 |MON... 06/23/2015. | 09/16/2041.
38378B 6L 8 [GNMA2013-12B . ..306,375 |.....90.996 | .......c........272,991 | ....... 300,000 | ... 302,957 (T4 T RN ISR PP 2113 ... 1.890 |MON... 01/17/2013. | 11/16/2052.
383788  QF 9 |GNMA 2012-27 Cu..ooovrerercresrrierieriseesssesssssessenssesssssssssssessesssssssenssnsnne | veneees | oo | vevneeennddh [ | s 300,855 |.....97.418 | ... 292,255 | ....... 300,000 | ... 300,462 [(CIC) ) EURTURTON INURRIN BV 3.090 |...... 3.060 | MON... 02/13/2012. | 03/16/2044.
383788 RE 1 |GNMA2012-35C.......cocooviinriiniianns 228,570 |....98.741 | ................221,200 | ....... 224,020 | ... 226,129 (1,110) 3.250 |...... 3.030 |MON... ...607 ..7,281 | 02/28/2012. | 11/16/2052.
383788 RX 9 [GNMA2012-44B e d] . ..364,656 |...98.718 | ...............345513 | ....... 350,000 | ... 354,707 (1,522) 2954 |..... 2.400 |MON... ...862 .10,339 | 02/21/2013. | 08/16/2043.
0399999. U.S. Government - Commercial Mortgage-Backed Securities e | e 1,712,883 XXX ..1,635,434 1,678,449 (4,010 0 0 XXX XXX XXX 4,182 50,172 XXX XXX
0599999. Total - U.S. Government 3,871,810 XXX ..3,746,163 .3,852,943 (2,219) 0 0 XXX XXX XXX 3,729 87,434 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
373384 H6 6 |GEORGIAST ...103.877 250,000 | ... 256,564 (1,999) [ oo | e | e 4.000 |...... 3.100 |FA....... .10,000 | 06/27/2013. | 02/01/2022.
574192 5B 2 |MARYLAND ST.. ...102.836 ..50,000 | .. 52,208 (986) w4200 .. ,100 | 09/03/2015. | 03/01/2021.
574192 5B 2 |MARYLAND ST.. . I I . . ...102.836 200,000 | ... 209,273 (4,148) [ oo | e | e 4.200 |...... 2.000 |MS...... ...8,400 |09/03/2015. | 03/01/2021.
917542 QW 5 JUTAH STttt (510 1000 S (O S 1FE| oo 350,000 |...100.284 350,000 | ... 350,000 | ..o [ | | s | s 3.189 ... 3.180 | JJ....... .11,162 | 09/24/2010. | 07/01/2019.
1199999. U.S. States, Territories & Possessions - Issuer Obligation e .. 906,013 XXX 867,777 850,000 | ................ 868,045 | ......covvvvernnn 0 (7,133) 0 0 XXX XXX XXX v 31,662 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). s . 906,013 XXX | s 867,777 | oo 850,000 | ..oovrrenns 868,045 | ..o 0 (7,133) 0 0 XXX XXX XXX | 13,248 | 31,662 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
235218 JB 8 | DALLAS TX .ottt SD. | [ | e 1FE| oo 274,568 |...105.363 | ....cccorveenn. 237,067 | ....... 225,000 | ... 241,035 (5,824) [ ..o | e | s 5.078 |...... 2.280 |FA....... 11/19/2012. | 02/15/2022.
463813 VQ 5 [IRVING TX INDPT SCH DIST [P ISR IOV AFE | oo 80,729 |...100.239 | .cooovrrrrrrrnns 75179 | e 75,000 | .. 75,970 (848) | eveverererieirees [ e [ e 3.000 |...... 1.830 [FA...... 01/24/2013. | 02/15/2020.
463813  VQ 5 [IRVING TXINDPT SCH DIST......cccovvrrirrerrnrireimniseinernenensssienssssssessnssssssssnnenss | S0 | o [rovvvvinns [ oo 1FE ....53,820 |...100.239 50,120 [ s 50,000 | .. 50,647 (565) [ .evvrorererrrrrrerens | cevrerierssnineeeninee [ s 3.000 |...... 1.830 |FA....... 01/24/2013. | 02/15/2020.
76541V KG 1 |RICHMOND VA . . [ IR [ 1FE] .. ..275,000 |..... 99.784 | ... 274,406 | ....... 275,000 | ... 275,000 259 |...... 2.590 | JJ....... 06/14/2012. | 07/15/2021.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: ettt 684,117 XXX | e 636,772 | ... 625,000 | ............... 642,652 | ..coovoverrrnnnnn 0 (7,237) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession . 684,117 XXX | 636,772 | oo 625,000 | .coovvrinns 642,652 | ..oooviiiiinin) 0 (7,237) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
235416 7F 5 | DALLAS TX WTRWKS & SWR SYS......cviiriririieinrinirierireressesssisssiesienes | vevenes | e | e IFE ] nnnn...50,000 ... 99.258 | ooovervirirnens 49,629 | ..ovvvvirinns 50,000 | .. 50,000 | iveerveerierierinens [ e | e | e | e 2.796 |...... 2.790 |AO...... 03/11/2015. | 10/01/2023.
25477G  CU 7 | DISTRICT COLUMBIA INCOME TAX ..101.339 126,674 ...125,000 | ... 125,000 | ooouevnrrnrerieninees [ eerreernninereniens | e | e | e 4513 | ... 4510 |JD....... 12/09/2009. | 12/01/2019.
3133XV RK 9 |FHLB ..101.356 101,356 ...100,000 | ... 102,249 (V272 ) SO IO I 4125 |...... 1.720 |JD....... 02/06/2012. | 12/13/2019.
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313560 H5 5 |FNMA 253,465 |..... 98.734 | ..o 246,835 | ... 250,000 | ... 251,435 (407 TR ORI PP 1.875 |...... 1.580 [ID.ccoe | o 39 | s 4,688 | 01/22/2016. | 12/28/2020.
64990E  J9 9 |[NEW YORK DORM AUTH .250,010 |...100.779 | .................251,948 | ....... 250,000 | ... 250,002 [ ..ooovcirinrireininns | e [ [ | 3.070 X . . ...7,675 | 06/12/2015. | 02/15/2023.
68607V XS 9 | OREGON DEPT ADMIN SVCS.. ..336,591 |...103.512 . 300,000 | ... 309,962 (4,232) e 8.345 20 e . .13,035 | 03/05/2012. | 04/01/2021.
927793  SZ 3 |VIRGINIA COMWLTH TRANSN BRD N . .228,758 [..104.991 | ................209,982 | ....... 200,000 | ... 211,605 (3,249) [ ..o | e | 4.450 05/21/2013. | 05/15/2022.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 1,361,351 XXX ] 1,296,960 [ e 1,275,000 | ..cocoevveee 1,300,253 | oo 0 [ o (10,513) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M5  GU 8 | FHLMC G035 ...t sssssssesssssens | sevenes . ..109.112 939 860 | .o 863 [ e | s | e [ e | 6.000 07/28/2008. | 10/01/2037.
3128M7 YV 2 | FHLMC GOBB24..........ocereerieirieriesiseesseissssesiesissesesssesse s ssssesssensssssnes | woeees ..107.411 ...59,310 55,218 | .. 57,810 (221) | cevvverererereseienis [ e [ s 5.500 11/15/2011. | 01/01/2040.
3128MD W7 4 | FHLMC G14970........cccoiiciiiiiiniiseiceiesieiss s iesississssssissssessssssssies | svvis ] . . ..101.435 .135,376 ...133,460 | ... 137,403 (1,165) [ oo | e | e 3.500 12/17/2013. | 12/01/2028.
3128MJ V2 3 |FHLMC G08632......... Cuve | e Z ) I L1 257,916 {...100.339 | .................246,835 | .ccorvvurnnen. 246,000 | ... 257,058 (1,700) [ oo | e | s 3.500 02/18/2016. | 03/01/2045.
3128MJ WB 2 |FHLMC G08641.. C.... 248,775 [..100.339 | .................237,768 | ....... 236,964 | ... 248,068 (1,682) [ ..o | e | e 3.500 06/21/2016. | 05/01/2045.
3128MJ X3 9 | FHLMC G08697......... Coc| e [ onr . 378474 |..... 97.582 | ..cocvierr.. 359,877 | ... 368,793 | ... 377,449 (992) | evevnvernrinriiens [ e [ s 3.000 04/05/2016. | 03/01/2046.
3128MJ XK 1 |FHLMC G08681......... Cuvee | [ || 338,316 |...100.339 | .................325,528 | ....... 324,427 | ... 336,947 (1,680) [ ..ooevnrveerrerins | v | s 3.500 03/23/2016. | 12/01/2045.
3128MJ YJ 3 | FHLMC GOB712.......ccoiiiiiinieiierinis s | coenes ...102.090 .. 115,347 | ... 119,704 (818) [ evernrvrerrvereeens | cevreeierrnnierenines [ s 4.000 12/15/2016. | 06/01/2046.
3128MJ Z6 0 | FHLMC GOBTB4............cooueenrierririresiseesseissssesiesissesesssssssessessseessenssssess | soenes . ...103.604 ...182,49 | ... 195,280 (3,286) [ ..voernvreeerierin | revrreererieriinenis | e 4.500 05/17/2017. | 05/01/2047.
3128PS L9 6 | FHLMC J13052.......cuiiiiieiirieeiieeiseiseisesissiseessesissesssssssssssssesssessssssanes | sineees . ...101.361 50,442 (199) | ovvvvereeineieens [ e [ e 3.500 11/22/2010. | 09/01/2025.
3128PX  T7 1 |FHLMC J17774 ...100.385 112,231 (10 T4 T SRR SRR PPN 3.000 02/16/2012.| 01/01/2027.
3128Q0 KX 4 |FHLMC J19310 . . . ...100.393 108,139 () ) SOOI USRI DTN 3.000 06/21/2012. | 06/01/2027.
31202 WE 8 |FHLMC CO4269.........ccoiererieireiriicissisieisssisesessssiessssssssessssssssssssesssssssssensas | sevnes e [T 237,115 | ... 98.379 233,833 (1,039) [ oo e s 3.000 10/16/2012. | 10/01/2042.
31326 Z9 8 | FHLMC Q15767 ...ttt ssesssesssensns | sesenes 172,801 |..... 98.226 171,496 (576) | eveveverrreeernens [ erveererirneirserienns [ e 3.000 05/10/2013. | 02/01/2043.
31335B  FV 3 [FHLMC GB1080........ouveuieeiiiniireireisseise s ssssssenes | evenas ] . . ...103.693 478,093 (2,803) [ coooeerereneirienis | e | s 4.500 06/01/2018. | 03/01/2047.
31336W  CP 2 [FHLMC G11879. ...t essessesssssssesssenes | eveens [P I Z ) I 2101662 | 870 | 859 | 658 2 | e [ [ 5.000 03/08/2006. | 10/01/2020.
3136A1 X8 3 [FNMA 2011-115 KE ..ot esesessssisss s ssesssssssninns | eeenns e e ] 143,187 99.313 140,394 141,965 (200) | evevnernerrneenens [ e [ e 2.500 10/28/2011. | 10/25/2039.
3136AG DN 9 [FNMA 2013-97 EK.....coovvrrrireriiiiirnieinersienseiesessssiessssssssssssesssssssensesssssens | soeres e 4. . . ..100.396 | ... 171,681 173,302 (827) [ vervrernrreerens | cevrvreerssiseeenines [ s 3.000 10/07/2013. | 11/25/2028.
137IM UK 1 | FNMAH256286...........coureeieierierieeseeisssie s ssessssssssssssnss | woeees [P I 7 I ...104.806 544 | i B19 | 515 2 | s [ e [ 6.000 06/14/2006. | 06/01/2036.
3137AT 6B 3 | FHLMC 4098 HA AT 192,643 | 97.196 | .o 184,930 | i 190,264 | ... 191,349 (281) | cevereererineieens [ e [ e 2.000 08/23/2012. | 05/15/2041.
3137BC Qv 3 |FHLMC 4382 BC . . | ..100.055 | .................250,139 | ....... 250,000 | ... 253,890 (2,077) [ oo | e | s 3.000 02/05/2015. | 07/15/2040.
3138AX  XQ 9 | FNMAHAJB08BB........ccvouvrrrircireeiseiieiieeieeiseesseise s esseses s sssessssnsns. | seeees | ...100.312 ...96,476 96,176 | .. 99,008 (837) | cevereererrneirnens [ e [ e 3.000 05/01/2013. | 12/01/2026.
3138EJ AV 0 |FNMA #AL1819 4 ...100.780 143,437 150,337 (956) ...3.500 04/26/2013. | 05/01/2042.
3138EK 6P 5 |FNMA #AL3577 4].. ...100.780 151,957 ((CX1) ) USRI USRI BTN 3.500 04/30/2013. | 04/01/2043.
31395V NZ 8 |FHLMC 2985 LA 4. ...104.463 13,912 (56) | cvvuvererrerrernnine [ v | e 4.500 07/29/2009. | 06/15/2035.
31398K A5 9 [FHLMC 3589 PA. 4 ...100.884 5,149 (31) w4500 02/23/2010. | 09/15/2039.
31407B  JS 9 [FNMA #825673... 4].. 2100543 | 862 | 85T | 857 LI SOOI PPN BV 5.500 11/28/2005. | 07/01/2020.
31408F 6D 6 | FNMA #850568...........ccovvvvvrrrrrinene 4. LA0TAAT | 188 | e 733 [ T3 [ s | e [ e | e | v 5.500 11/10/2006. | 01/01/2036.
3140FE 6B 5 |FNMA #BD7165 4 ..101.977 - 209,897 | ... 220,475 (1,710) .....4.000 05/17/2017. | 04/01/2047.
31407 UL 7 |FNMA #BM3286 4. ..103.627 | ...coev.v.....401,353 | ... 387,305 | ... 402,922 (2,8689) [ .ovveerrirerenies [ [ 4.500 04/26/2018. | 11/01/2047.
31414F GG 0 |FNMA#964699.........cccoevvverirerernnnns 4].. ...103.591 L1923 | 1,935 (4] EESTSRTRRTIN VRTINS BN 6.000 09/01/2008. | 08/01/2023.
31417A  QE 2 |FNMA #AB4052 4 ..164,216 |...102.825 155,817 | ... 161,288 (355) ......4.000 12/13/2011. | 12/01/2041.
31417D CZ 4 |FNMA#AB6387 4. . .169,580 | ..... 98.361 ....160,716 | ... 167,013 (813) [ everrrrernrreirens | eevreriersnieeenines [ s 3.000 10/04/2012. | 10/01/2042.
31418C RD 8 | FNMA #MA3183 SRRSO IRVOTRV VR IRTROOR L. I | 262,850 |...101.959 | ................255,353 | ....... 250,445 | ... 261,832 [P IS15) ] N [ORRRRIN JR 4.000 12/07/2017. | 11/01/2047.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 5,337,019 XXX | 5,147,085 | oo 5,103,599 | ....c....co.. 5,283,911 | oo 0] e, (31,481) 0 0 XXX XXX XXX
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U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137BK  WB 2 ‘ FHMS KPO2 A2......coiviiiiitiiiiisisississssissessssssssssssssnssssssessessssssessssssssssssssnsnns | oveens | o | versanes 4,5‘ ........... 1 161,288 |..... 99.529 158,946 ....159,697 160,162 (465) 2.355 |...... 2.060 |MON... 08/19/2015. | 04/25/2021.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities.. 161,288 XXX .158,946 159,697 ..160,162 (465) 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............ouoviueireereieiiieeieissieserseesessissses e esssesseas 6,859,658 XXX .6,602,941 | ... .6,538,296 ..6,744,326 | ..oovvrvie0 | (42,459) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R €S 9 [ATAT INC. ..ottt ssssnss st | sriies 2| 2FE 100,587 |..... 99.359 ...99,359 ....100,000 100,411 (94) [ oo | e | s 3.600 01/31/2017. | 02/17/2023.
002824 BB 5 [ABBOTT LABS......cocooeiiiiiicieieteee s ssssssensensess | oevnes 2| 2FE 254,143 | ..... 95.668 239,170 | ....... 250,000 252,693 (410) 2.950 04/22/2015. | 03/15/2025.
020002  AZ 4 | ALLSTATE CORP.......cocrtrimrrierirrireeisnrisesiesssesesssesssssssssessssssssssssssssssssssnees | wennees | 0 | overerenens | vevens TFE| oo 114,773 | ... 99.846 114,823 | oo 115,000 114,891 272 (SOOI ISR SO 3.150 06/04/2013. | 06/15/2023.
0258M0  EG 0 | AMERICAN EXPRESS CREDIT.......ciiiirriiiiririiieinsieresssseessssissssesssessssns | seveees 2| 1FE 249,548 |..... 98.035 | ... 245,088 | ....... 250,000 249,706 88 | v [ e [ o 2.700 03/01/2017. | 03/03/2022.
03027X  AQ 3 |AMERICAN TWR CORP........cccuirimirierirririeinsiseiierieresssssssssessessesssssssnens | conenen | oo | veverneenns (A 2FE| i 144,890 |..... 95.930 | .oovrverrienns 143,895 | oo 150,000 145,561 B72 [ v [ e [ e 3.000 04/04/2018. | 06/15/2023.
035242 AL 0 | ANHEUSER-BUSCH INBEV.......c.ccovuirierieieeineiseisenissisesssssisssssssssessssssas | soneees 2| 2FE 252,110 |..... 97.349 243373 | ....... 250,000 251,268 (298) | evevneereriseirees [ s [ e 3.300 01/27/2016. | 02/01/2023.
037833  CJ 7 |APPLE INC.....otvuiiirieiieririteiesise e sisessessssesssssssssssssssesssensns | wvenes | oo | cevveens 12 1FE| oo 175,000 |..... 97.684 | .... 170,947 | oo 175,000 175,000 | ovouveeerrerierienes [ e [ e | e | e 3.350 02/02/2017. | 02/09/2027.
05531F AU 7 [BB&T CORP.......ccvurrirircireiieiseriesiesiseesssssssse st ssesssssssninns | eeeons 2| ... 1FE 257,458 |..... 99.081 | ..oovvvrrrrrs 247,703 | ....... 250,000 252,719 (1,883) [ coooernereerrenins | vevrveerneriserineenns | e 2.625 06/09/2016. | 06/29/2020.
06051G  FS 3 |BANK OF AMER CORP.........cevviiiriiiiiirieieiinsiessssisssisssssssisessesssssesssssenes | neviens | oo | evveerenins | voeees 1FE| oo 203,022 |..... 98.974 197,948 | ....... 200,000 202,425 (320) | evvveeereiriiens [ e [ 3.875 02/03/2017. | 08/01/2025.
06406H CW 7 | BANK OF NY MELLON CORP......ccorvviriuririirierieriresessesssssseniessessssenssseaes | cevees 2| 1FE 280,170 |..... 99.538 | ... 273,730 | ....... 275,000 275,752 (1,213) [ oo | e | e 2.300 03/31/2015. | 09/11/2019.
084670 BS 6 | BERKSHIRE HATHAWAY INC.......coovvrrirrieirseiisniiesiieees 249,765 |..... 96.935 | ..ovrerirnn 242,338 | ...... 250,000 249,824 22 | e | e [ e 3.125 03/08/2016. | 03/15/2026.
14040H  AY 1 [CAPITAL ONE FINL...ooviiuiiieiirieiiiisiseeiensssiessesssseesssssssssssse s sssssene ..166,623 |...102.495 153,743 | oo 150,000 156,531 (2,442) [ oo v s 4.750 08/26/2014. | 07/15/2021.
149123 BV 2 |CATERPILLAR INC . ..257,050 |...101.805 | ... 254,513 | ....... 250,000 255,447 (1,603) [ coooerrererrerins | eevrreeneesserineenns | e 3.900 03/29/2018. | 05/27/2021.
151020  AH 7 [CELGENE CORP........ccoovrirriiriiirinniernniseerssissienssssnsssssensssssssenssssssssssnnns. | ovenee |0 | vervnneners | eeren@FE [ v 206,448 | ... 98.008 | ..ooovveirinen 196,016 | ....... 200,000 203,909 (1,015) [ oo [ s 3.250 06/07/2016. | 08/15/2022.
166764 BL 3 |CHEVRON CORP... 221,063 |..... 96.295 216,664 | ....... 225,000 221,740 387 2.954 03/23/2017. | 05/16/2026.
17275R  BL 5 [CISCO SYS INC 241,385 |..... 93.132 | ... 232,830 | ....... 250,000 242,673 835 [ v [ e [ e 2.500 06/09/2017. | 09/20/2026.
172967  JP 7 |CITIGROUP INC......oovivirrirrieciienierienisiisssinssiesiesssssessssssssesssessssessenssens | sovieee | oo [ eovnneennne | ceee@FE | i 247,867 |..... 94.917 | v 237,293 | ....... 250,000 248,366 227 [ s [ e [ 3.300 12/06/2016. | 04/27/2025.
20826F AD 8 | CONOCOPHILLIPS. 100,185 |...100.011 100,011 ....100,000 100,146 () OR[N B 3.350 01/31/2017. | 11/15/2024.
25746U  CY 3 | DOMINION ENERGY INC......ccovvvrrmrirerniirernrinnirnnisnnssisnsnessnssessensssssssenssensnns | ovres | oo | verveeen 12| ciin2FE | s 125,016 |...100.775 125,969 ....125,000 125,016 | oo [ | e | e [ 4.250 10/26/2018. | 06/01/2028.
26875P  AM 3 |EOG RESOURCES INC.......ccoovvviririmeirerieeriesieeisssesssssssssenienes 189,998 182,896 | oo 190,000 189,998 | .ovouvverrrerierinees [ e [ e | e | s 3.150 03/12/2015. | 04/01/2025.
31677Q BC 2 |FIFTH THIRD BK 201,604 197,628 | ....... 200,000 200,944 (B36) [ .evrnrererericeens | erreeierreireeenies [ s 2.875 12/28/2016. | 10/01/2021.
354613  AK 7 | FRANKLIN RESOURCES INC.........coevuirinriierinniireriinineieesinsniensenessssssssnns [ eoveees | oo | evnrevenine | veen TFE | s 122,283 118,075 | oo 125,000 122,895 300 [ oo | e | s 2.850 12/06/2016. | 03/30/2025.
361448 AV 5 |GATX CORP ..146,460 148,239 | ooovvvri 150,000 148,850 890 [ .o [ e [ e 2.600 03/22/2016. | 03/30/2020.
36962G 5 9 |GENERAL ELEC CAP CORP.... ..250,701 .250,827 250,000 250,229 (75) oo 4.650 10/13/2011. | 10/17/2021.
375558 AZ 6 | GILEAD SCIENCES INC.... 267,525 244215 | ....... 250,000 262,913 (2,028) [ voovevrrirerrenine [ erereerereneiseenins [ s 3.500 09/02/2016. | 02/01/2025.
38148L AE 6 | GOLDMAN SACHS GRP INC................ 250,723 239,013 | ....... 250,000 250,526 (73) 3.750 01/28/2016. | 05/22/2025.
437076  BM 3 |HOME DEPOT INC. 248,738 .241,640 250,000 249,066 113 ......3.000 02/03/2016. | 04/01/2026.
438516 BJ 4 |[HONEYWELL INTL e | e | on | eevvnennnee | eonn TFE | s 249,803 247,188 | ...... 250,000 249,945 B6 | evverercereninees [ s [ e 1.400 10/24/2016. | 10/30/2019.
45866F AC 8 |INTERCONTINENTAL EXCH.... 255,368 |.....99.442 | .................248,605 | ....... 250,000 252,220 (1A72) [ o | e | s 2.750 03/30/2016. | 12/01/2020.
460146 CL 5 |INTERNATIONAL PAPER CO... 102,046 98,556 ....100,000 101,530 (196) ......3.800 03/30/2016. | 01/15/2026.
478160 CJ 1 |JOHNSON & JOHNSON........cocooviiiriinirircrinriniieniisniscsienississississesssssennes | conves | oo | eerenen 1,2 [t IFE | i 199,966 192,526 200,000 199,978 10 | e [ | 2.625 11/08/2017. | 01/15/2025.
49326E  ED 1 [KEYCORP.....oiiiiiiiicrieciceisisrienisesseessssss st ssensssssssninns | sevees ..158,418 155,330 ....150,000 156,382 (2,036) 5.100 03/29/2018. | 03/24/2021.
501044 CW 9 |KROGER CO . ..139,793 .139,959 140,000 139,998 43 102,300 12/16/2013. | 01/15/2019.
55279H AL 4 |MANUFACTURERS & TRADERS........ccccovieiiieriieiiersieeeieisssesie e ssassiesesnns | oevnes 2| 1FE 249,650 |....97.223 | .................243,058 | ....... 250,000 249,759 B8 | e | e [ e 2.500 05/15/2017. | 05/18/2022.
585055 BC 9 |MEDTRONIC INC.....cooireriereimeineriesiieesesiseesesssssssessessssesssessssssssssenssessnns | seeees 2| 1FE 268,045 |...100.924 | ................252,310 | ....... 250,000 262,025 (2,285) [ ..o | e | e 3.625 03/30/2016. | 03/15/2024.
594918 BA 1 |MICROSOFT CORP.......cccoevtiiiiriiiiniissiesiriseiss s sissssnnss | soienes 2| 1FE 149,741 1....98.790 | ...cccoee.... 148,185 | 150,000 149,879 37 | e | e [ e 2.375 02/09/2015. | 02/12/2022.
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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
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
61746B  ED 4 |MORGAN STANLEY......cocomiirriirimeriieriieesessseissessssssssssesssssesssssssssssssesssesens . 248478 |..... 97.525 | .oovrecrin 243813 | ....... 250,000 | ... 249,052 312 | e | v | e 2.625 |..... 2.760 |MN......| coovereernnn802 | e 6,563 | 02/23/2017.| 11/17/2021.
63946B AH 3 |[NBCUNIVERSAL MEDIA LLC 134,753 ... 98.082 132411 | v 135,000 | ... 134,893 25 ..3,881 | 09/28/2012. | 01/15/2023.
655664 AS 9 |NORDSTROM INC ..250,250 |..... 94.583 .236,458 | . 250,000 | ... 250,226 (23) .10,000 | 05/08/2017. | 03/15/2027.
655844 BG 2 |NORFOLK STHRN CORP.............c........ 149,133 |...100.203 | ................150,305 | ...ccvvvirnance 150,000 | ... 149,719 90 11/14/2011. | 12/01/2021.
69349L AQ 1 |PNCBKNA 249,928 |...101.977 250,000 | ... 249,953 6 10/21/2013. | 11/01/2025.
713448 DT 2 |PEPSICO INC. .299,3%4 |..... 97.442 . ....300,000 | ... 299,588 118 04/27/2017. | 05/02/2022.
824348 AW 6 | SHERWIN-WILLIAMS CO .188,736 |..... 93.090 | .ccovvvree... 186,180 | ... 200,000 | ... 189,431 695 04/27/2018. | 06/01/2027.
842400 GJ 6 |SOUTHERN CA ED 251,320 |..... 97.656 | .................244,140 | ....... 250,000 | ... 251,238 (82) 03/29/2018. | 03/01/2028.
844741  BC 1 |SOUTHWEST AIRLINES CO . 238,350 |..... 92.569 | .................231,423 | ... 250,000 | ... 240,262 1,054 02/27/2017. | 11/15/2026.
857477 AM 5 | STATE STREET CORP......ccoitiiiriiririciieniieeiesiseesesisssssesiesssesessssessseens | seenes [P PPN IOV TFE| oo 199,520 |...101.221 | .................202,442 | ....... 200,000 | ... 199,744 47 11/14/2013. | 11/20/2023.
863667 AF 8 | STRYKER CORP.......coooiiiniiiiieieeieeissise st ssenes | seneees . 2| 1FE 250,153 |..... 98.721 | .o 246,803 | ... 250,000 | ... 250,109 (18) 01/27/2016. | 05/15/2024.
867914  BG 7 | SUNTRUST BKS INC.....coovviiirirririiiiinsrieniesisseessseisssiesienessesssssssssessenes | soenes . 2| 2FE 134,880 |..... 99.777 | oo 134,699 | L 135,000 | ... 134,992 25 04/24/2014. | 05/01/2019.
87612E AV 8 | TARGET CORP......ceoorircerrierieniesisees st senssssses | eveons [P ISP IOV {1 =5 217,912 |...101.433 | .................202,866 | ....... 200,000 | ... 205,577 (3,533) 05/27/2015. | 07/15/2020.
89236T CQ 6 | TOYOTAMTR CREDIT CORP.....cocvviriiciiieresistiesisisisesisessssssisensssssserenins | coenes JOS ISR I 1FE| oo 254,300 |..... 98.683 | ..ccoierrrn. 246,708 | ....... 250,000 | ... 252,445 (654) 02/01/2016. | 07/13/2022.
907818 EH 7 |UNION PACIFIC CORP SSTUSSRRRRTR ISP . 2| 1FE 198,116 |..... 93.247 | ..ccoon...... 186,494 | ... 200,000 | ... 198,597 174 02/25/2016. | 03/01/2026.
91159H  HC 7 [US BANCORP.......ooitmiiriiniineiieiieeiesssiseise st ssss s sssssinns | arines . 2| 1FE 248,684 |..... 99.405 | ...ccoe..... 248,513 | e 250,000 | ... 249,534 136 03/14/2012. | 03/15/2022.
913017 BV 0 |UNITED TECHS CORP......cervvirirtireriiisinsiersssssiesissisesesssissssssssssssssssessanes | sevnes [ ISR I 2FE ..258,550 |..... 97.536 | .oovvrennn. 243,840 | ... 250,000 | ... 256,237 (1,734) ..7,750 | 08/23/2017. | 06/01/2022.
92343V DY 7 |VERIZON COMMUNICATIONS........cooomierrimirmeriesesesessensssssessesssssessensssises | seeenns e | 2FE| .. ..257,288 |...100.147 | .................250,370 | ....... 250,000 | ... 256,410 (655) .10,313 | 08/18/2017. | 03/16/2027.
94106L  BD O |WASTE MGMT INC....ovoiriiiririieiseisierissieeesisissssssssssesssssssessessssssensnsas | sevenes . 2| 2FE 249,745 |..... 95.946 | ................239,865 | ....... 250,000 | ... 249,836 35 05/09/2016. | 05/15/2023.
94974B  GA 2 |WELLS FARGO & CO....covvururiuirmrierireesieisssieriesieseseessssssssssessesssessssenns | ooveons [P ISP IOV 1 =5 298,797 |..... 96.704 | ..o 290,112 | .o 300,000 | ... 299,075 145 02/03/2017. | 09/09/2024.
98389B AR 1 |XCEL ENERGY INC bbb | eeenas . 124,484 | ... 97471 | 121,839 | s 125,000 | ... 124,649 48 R 05/27/2015. | 06/01/2025.
98978V AJ 2 | ZOETIS INC.....otiviirirririrtiieiieiiesiesesseisnsee e ssessesesesssnins | eveons . 100,346 |...100.286 | ................100,286 | ....covveurrrenee 100,000 | ... 100,318 (28) [ eoevereevrinrine | eereerrerrseineiins | 000e 3450 |110..3.260 | MN..ooo | o460 [ e 10/26/2018. | 11/13/2020.
99B003 20 2 |MUTUAL FED SVGS BK......seurureuirmrirerineenseississesiessseessessssisessesssnssssnsns | seeenns ] 114,323 114,323 114323 | 114,323 12/22/2017. | 01/22/2019.
99B003 23 6 [UNITY NATL BK...ooiviiieicreiieieniisiesie e sssssssssesssssesss | seeres - 122,341 .122,340 ..122,341 | L 122,341 04/13/2018. | 04/13/2020.
064159  HM 1 | BANK OF NOVA SCOTIA.......cvtiimirieiieiiesiesisseesssssessise s ssnenes . 249,485 |..... 98.399 | .oovrirrin 245997 | ....... 250,000 | ... 249,763 102 03/17/2016. | 03/22/2021.
448055 AK 9 |HUSKY ENERGY INC.... 142,482 | ..... 98.380 147,569 | oo 150,000 | ... 145,019 812 09/15/2015. | 04/15/2024.
78012K KU 0 |ROYAL BK OF CANADA. 252,933 |..... 98.844 | ... 247,109 | ....... 250,000 | ... 251,269 (599) 02/24/2016. | 01/19/2021.
05565Q CD 8 |BP CAP MKTSPLC L243470 |..... 97.043 | ... 242,607 | ....... 250,000 | ... 244,351 882 04/04/2018. | 05/10/2023.
22546Q AP 2 |CREDIT SUISSE NY. ..255398 |..... 98.080 245199 | ....... 250,000 | ... 253,740 (588) 01/27/2016. | 09/09/2024.
404280 AN 9 |HSBC HLDGS PLC.......cccoovvrrrrirnnne ..263,294 |...101.122 252,804 | ....... 250,000 | ... 257,325 (2,116) 02/02/2016. | 03/30/2022.
63254A AN 8 | NATIONAL AUSTRALIA BK 255747 |..... 98.694 246,734 | ....... 250,000 | ... 252,542 (1,210) 04/14/2016. | 01/14/2021.
822582 BX 9 |SHELL INTLFIN. L247462 | ... 93.037 232,592 | ... 250,000 | ... 247,989 233 09/07/2016. | 09/12/2026.
82481L AD 1 |SHIRE ACQ INV IRELAND DA.. 241,539 |..... 91.154 | ..o 227,884 | ... 250,000 | ... 242,828 791 05/08/2017. | 09/23/2026.
961214 CX 9 |WESTPAC BKG CORP............. 255,364 |..... 93.354 | .o 233,384 | ... 250,000 | ... 254,164 (507) 07/26/2016. | 05/13/2026.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 14,744,920 XXX 14,688,754 0 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
12667F X9 1 | CWALT 2005-3CB TATT....coorviiriririerierineeissnissrienieneseesssissnsessenssenssenies | eerieee | oo [ eorneeveendt | et TEM | i 676 | 94.597 | oovovvrrrverrennB96 [ i 735 [ 696 |........ (40) 5 [ e [ e | 2005500 | e 6.710 |MON... | .... 04/23/2008. | 03/25/2035.
23242M  AD 3 | CWL 2006-S3 A4 106.242 114,361 . . ....25.960 |MON... .12,382 | 12/31/2015. | 01/25/2029.
362334 AN 4 | GSR 2006-1F 2A16........riverirrirciineieisesiiesisssssessssssssssssssssssssssssssssssssssenss | ovsees | oo | converenedh | coedBFM | 91,122 | 82.682 84,903 (5,341) 446 | v [ | 2000.8.000 | e 9.030 |MON... ..6,133 | 04/11/2008. | 02/25/2036.
74924P  AF 9 |RASC 2004-KS1 Al6 L0001 | 2,264 | 2,264 | 2,262 A | e | e | 008269 | 4.330 |MON... | .... 01/13/2004. | 02/25/2034.
76110W  RQ 1 |RASC 2003-KS4 Al6 2 100.746 | o 1,684 | 1,672 1,664 T | i e [0.3.870 | 4.130 |MON... | .... 05/06/2005. | 05/25/2033.
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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
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities........... .. 214,384 XXX ] s 279,473 | ....... 286,122 | ... 203,886 (5,381) | oo 11,765 0 0 XXX XXX XXX | e 1,395 | oo 18,717 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
61764X BE 4 |MSBAM 2015-C21 A1.

..... 1FM 45,691 |.....99.136 |. 45,297 45,691 ... 1.548

02/13/2015. | 03/15/2048.

90270R  BE 3 |UBSBB 2012-C4 A5. I I | 1FM ]| .. 332,719 |..... 98.488 | ... 344,711 341,928 1,934 | | | 2.850 11/19/2013. | 12/10/2045.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . s 378,410 XXX ] s 390,008 | ............... 395,692 | oo 387,619 | .o 0 1,934 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securltles

00104U  AB 4 |AEPTC 2012-1 A2....ocovieieeeeeeeieiecieee e ssssssesssssssssssnes | evenes | e | cvesensns 4] ... TFE| oo 84,135 |..... 99.105 | covriirrereen83,382 | 84,135 | .. 84,135 | v e | e | e [ 1.976 03/07/2012. | 06/01/2021.

025820  HG 8 | AMXCA 2017-4 A.....coveieriereerineeiesiseisesiesssensssissssssssssssssnssessssssssssssssses | eovnees | o | veverenenedh | oevens 1FE ..249,960 |..... 99.532 | .................248,832 | ....... 250,000 | ... 249,992 0 SOOI DR IO 1.640 05/22/2017. | 12/15/2021.

126802  DH 7 | CABMT 2015-2 Al..couiiiiciieiiiieeiseieisesise st sssssssssnss | svisens | 1FE| .. ..149,940 |..... 98.800 | ..ooovvrern.. 148,201 | o 150,000 | ... 149,981 12 2.250 07/08/2015. | 07/17/2023.

87165L  AF 8 | SYNCT 2015-1 Av.eoviorirciiiieiieeierieessisssie st sssssnises | soenes [P I 4 ... TFE| oo 273611 |..... 99.178 | .ovvvieern 267,782 | .. 270,000 | ... 271,005 (815) | cevermrerrrieriiens [ e [ e 2.370 09/06/2017. | 03/15/2023.

87165L  BJ 9 | SYNCT 2016-3 A..ooovrriereiieiississensesi st ssnsssesns | seneees Y 4] ... 1FE| oo 249,121 |..... 99.015 | .o 247,539 | ..o 250,000 | ... 249,692 425 | | | 1.580 08/17/2017. | 09/15/2022.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMEIES. ..o ssiensssseenenenes 1,006,767 XXX cirrnnnnnnnn 995,736 | v, 1,004,135 | .o 1,004,805 | .ooovriiiirni 0 (358) 0 0 XXX XXX XXX | v v 19,487 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... s ssssssssnnes | soenssenes 16,344,481 XXX | s 15,994,258 | ..o 16,337,613 | oo 16,285,064 (5,381) (6,358) 0 0 XXX XXX XXX [ 120,235 | ........ 488,430 XXX XXX
Totals
7799999.  Total - ISSUET OBlIGAHONS......o.verressreseirssiresersecessees sttt | eeseniienes 19,622,392 XXX | s 19,015,701 | oo 19,351,664 | ..ccovenee 19,432,989 [ o0 o, (41,531) 0 0 XXX XXX XXX [ s 156,616 | ........ 569,210 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. ........cu.urwriririiisiissiiissi s ssisseessnneees 5,784,339 XXX | s 5,652,086 | ..coooneenne 5,614,215 | oo, 5,717,161 | oovoiveeen(5,381) | o (20,976) 0 0 XXX XXX XXX | s 17,100 | ....... 191,083 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMIES. ......ov.u it ensssssssssens | osssssnsenn 2,252,581 XXX | 2,184,388 | ..o 2,233,838 | ... 2,239,169 (2,541) 0 0 XXX XXX XXX 64,616 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMHES. ..o rrerireireriressriissrseriesiseenas 1,008,767 XXX | i 995,736 | i 1,004,135 | oo 1,004,805 |. (358) 0 0 XXX XXX XXX | s v 19,487 XXX XXX
8399999, Grand Total - BONGS...........vurriiiriririeiieiieieisiee sttt | eesserenes 28,666,079 XXX | e 27,847,911 | oo 28,203,852 | ........... 28,394,124 | ............... (5,381) | vovveernn (65,406) 0 0 XXX XXX XXX | e 180,032 | ........ 844,396 XXX XXX
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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
NAIC
Desig
nation
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Current Year's Admini
F Rate per Unrealized Other-Than- Total Foreign | strative
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Symbol /
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Market 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. Indicator | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
99P000 09 6 | J P MORGAN......citiierimisitistiisassses st | ........ | | ....... 2,150.000 212,044 ALK I RN [ 14,852 [ .o [ i (5,644) | ..o | e | (5,644) | ... ..RP2FE | 04/21/2008.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..........ccocovveniiees s . 212,044 218,763 0 0 [V (5,644) 0] XXX XXX
8999999, Total - Preferred STOCKS. ............c... vt erieseeniene eressssissienes 212,044 218,763 0 0 0. (5,644) 0| XXX XXX
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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 1 12 13 14 15 16
NAIC
Market
Current Year's Indicator
F Rate per Other-Than- and
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/AC.V. Exchange Change | strative 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) in B./A.C.V. Symbol (a)| Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
62989* 10 5 [NAMIC INS CO INC....ivuomriimiriirriiseiiessiiesesisssss s | ceseeens 03/31/1995.
99C000 85 0 [ FHLBL. oo eeeeseeees e eeee s eeeeeeeesee s seseesseese e sesenesnns | o , 6,328 ..U | 04/10/2014.
99C002 21 1 [POPLAR. ..o | sniiens 240.000 2,482 | 00 10.342 | 2882 [ i 2800 | [ | s | e | s | a0 | oo | oo L | 04/28/2006.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). 336,277 6,328 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
42817@ 10 3 [HETUCKINS AGY INC...ovoiieriiiieeiieisissieissie e ssssiessssssssssesssssssssesssnsns. | osssnns 50.000 ..46,986 | ....... 939.714 596 596 04/25/1962.
43688@ 10 7 |HOME AND FARM INS CO.....cooiiiuirmnirnsmsisnsssssssmssssssssnsssnssssssssnsssssssnssensnses | sneenees 6,000.000 6,902,613 | .....1,150.436 T7,924 | oo | o 77,924 08/25/2005.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. 6,949,599 XXX 0 78,520 |0 | 78,520 XXX
Common Stocks - Mutual Funds
022865 10 9 |AMANA INC FD...ceovmieriiciieeincirsneissieiiesiseessssississsssessesssssssssssssssesssnsess | wonenns | ene | covereennnnen 783445 | 035,655 | 100 id5.510 | oo 35,655 [ oo 29,677 [ e [ e B44 | oo | e 187) | s | e (4,167) 12/27/2018.
128119 87 2 |CALAMOS GROWTH & INCOME-O.......ccervririreriiisirriersssseisersssisssssssssssnsns | covsnens 2,662 ..(12,481) 12/20/2018.
192476 10 9 |COHEN & STEERS REALTY ......ivuuriirmerierireisensssisensessssessessssssesssesssnees | saeein 3452 | oo | e (9488) [ e [ e (9,468) 12/06/2018.
19766H 43 7 | COLUMBIA MULTI-AD S/C VAL Z......oovvivinriiniineinnierseesseisssissssssssessessinns | oneens | ene | voreeeennh 225,931 | i 71,080 | 100 16.820 | oo 71,080 [ oo 88,617 [ e [ v 444 ...(15,396) 12/10/2018.
277907 20 0 |EATON VANCE INC FD BOS 1,098 .(1,569) | . 12/03/2018.
353496 85 4 | FRANKLIN UTILS FD-ADV.....coosiiirinrirerirerineisesisessessesssssessssissssesssessseens AA83 | coooeireneiiernnes | e (8 T58) | e [ e (4,754) 12/05/2018.
38145C 27 3 | GOLDMAN SACHS RISING DIV-IR ..o | evves B I 1,008.777 | oo 10,168 | ........10.080 | ..ooovvveirierreen 10,168 | oo 15,087 | e | s 210 [ o | (5,826) [ o | e (5,826) 12/12/2018.
413838 73 1 | OAKMARK INTL-A oot ssessssssssssesssesssenssnssnees | onsene | een | oneenes 13,432.194 274,420 5,261 . .(101,727) 12/13/2018.
413838 79 8 | OAKMARK FD.....coivmiiriiiiisiieeise sttt sssssssssesssnns | coeeens B 3,106.291 212,004 | ........68.250 | ..ocoorrrriinnce 212,004 1,850 [ .o v (87,021) | o | s (47,021) 12/13/2018.
46138B 10 3 |INVESCO DB COMMODITY INDEX. SOV 361.000 5,231 5,231 , 68 (765) 12/27/2016.
464287 68 9 |ISHARES RUSSELL 3000 IX.....o.ruuuiiuureurerermneeseiserssssssessessseessssssssssssssenes | woeeens B - 704.903 | .o 103,564 | .......146.920 | ....ccccconununne 103,564 | .oooveereirnns (oK 10 R 2,016 | oo | eerenerneeneeens(T,931) [ [ e (7,931) 12/21/2018.
464287 83 8 |ISHARES US BASIC MAT......iiiririeinriniriesieriisesssissisesiesssesssssssisensenns | corenens B I 1,272.097 106,805 1,780 ...(23,048) 12/21/2018.
47103C 70 4 [JANUS BALANCED FD-l...coiveieceeieeeseeeeeseeeeeeese s eeseesseesseessiesssens | avvenes 5,037.127 156,050 2,922 | ooveerveeieeeceneeenrenns | eevieeriieerienneee(DA21) e [ e (9,421) 12/19/2018.
4812C0 49 8 | JPMORGAN EQUITY INC....oovoriviiiririeinisirneieresiseisensssssssssssenssssessesssssssenss. | onnnne | ver | everenns 15,900.813 252,028 5,318 ...(24,249) 12/28/2018.
55273G 29 8 |MFS INTL DIVERSIFICATION-|.....ccooivirreriemerinerieeienisssessessessesssesesssessesans | ceveees B - 8,715.136 149,377 3,551 . ...(23,096) 12/28/2018.
56064V 20 5 |MAIRS AND PWR GRWTH FD.....ocoovuiiirririirneieiseiiesisseissessssisssssssssesssesens | seeeens B 1,089.161 | .ovvorirnne 115,941 1,597 [ e e (14,834) | o | s (14,634) 12/28/2018.
577130 20 6 |MATTHEWS ASIAN GRWTH & INC.......oovvirriririiriirerienineeiesissisesiesiinens [ eorenens 8,054.137 112,114 2,317 ...(25,796) 12/12/2018.
628380 85 9 | FRANKLIN MUTL GLOB DISCOVERY ......ccovirumerirrirrerenrneisersessssessensssesnens | wonsenne | eon | ovevnnns 10,040.655 264,370 8,137 ...(50,748) 12/26/2018.
68380T 50 9 |OPPENHEIMER INTL BOND FD Y...oooiiiiierieririrnerersissniersssssesesssssssssenssennns | sevienes | oo | evvevenes 13,421.282 | oo 71,938 3,528 | .o | e (7,888) | o | e (7,885) 12/03/2018.
74253Q 74 7 |PRINCIPAL MIDCAP FD-INSTL....cotvuiverrrierirrimemserseesiessenssseesensesssssssenss | sevseees 2,236.977 250,712 | 122670 | 50,712 | i 3T,566 | s | e S [OUURTURTOURPURRROURTOOP IPPUPRRRRTRRRPOON (¢ I/ A() N OO PRRTORN RPN (9,170) 12/28/2018.
779557 10 7 | T ROWE PRICE NEW AMER 2,919.765 126,922 1,096 ..(12,671) 12/14/2018.
77957Y 10 6 |T ROWE PR MID-CAP VAL FD 8,284.900 202,152 3,496 ...(46,003) | . 12/14/2018.
78464A 30 0 |SPDR S&P 600 SMALL CAP VAL. B - 104.000 5,597 | 100053820 | oo 5,597 | 5,133 | s | e 120 (941) 09/20/2016.
921908 20 8 |VANGUARD PREC MTL & MIN......ovviriiririniiierininsirnnieissseisensssesssessseissnnns | vevsenes 5,244,314 ..37,077 1,079 ...(18,547) 09/04/2018.
921908 60 4 | VANGUARD DIVIDEND GRWTH.......ovvvriermrimeemcrineriessesesseessssssssessenesseess. | woneeens 6,692.521 163,699 4,439 ..(13,218) 12/18/2018.
921921 30 0 | VANGUARD EQUITY INC....cvvoorvirrriirriinneiiessiinsssissssssssssessssesssssnsssnens | coeeees 2,347.940 155,974 4,633 ...(25,051) 12/18/2018.
921935 20 1 |VANGUARD WELLINGTON ADMIRAL..... .135,989 3,442 16,793)|. 12/18/2018.
922042 84 1 | VANGUARD EMERGING MKTS STK IX . I 5,985 ...(42,460) 12/21/2018.
92837F 82 1 |VIRTUS SEIX US GOVT SEC......ccomtimirimrierieriieississsiesiesesseessssssssiesiene. | coeeens B I 2,723.506 | .oooovrvrrirnns 27,208 | ..oee09.990 | 27,208 | e 27,514 | s | e 527 12/03/2018.
936793 84 3 |WASATCH-LARGE CAP VAL FD....cooevirririeirinerieriesesseessssssessessessssesssnsns. | coeeens 22,392.999 159,214 3,853 12/20/2018.
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Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 1 12 13 14 15 16
NAIC
Market
Current Year's Indicator
F Rate per Other-Than- and
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/AC.V. Exchange Change | strative 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./A.C.V. Symbol (a)| Acquired
9299999. Total - Common Stocks - Mutual FUNGS........c..cieiiiriieissiisni s 3,582,477 XXX [ e 3,582,477 | s 3,510,256 | ..ccovvnnes 0 80,124 0 (B09,471) [ oo XXX XXX
9799999. Total - COMMON StOCK. ....vvvrriieiiiirereriseisri s 10,868,353 XXX 9,194,157 0 86,452 0 (530,951) | coovvvrieeiieiis XXX XXX
9899999. Total Common and Preferred Stock..........coovvvivnrienne 11,080,397 XXX 19,412,920 0 101,304 0 /(536,595) | cvoocrviriirieniens XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $.....107,700.
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Annual Statement for the year 2018 of the

BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. t
912828 R6 9 |US TREASURY N/B...... | | 05/30/2018........ BANK OF AMERICA.. 285,164
0599999. Total - Bonds - U.S. Government.......... 285,164
Bonds - U.S. Special Revenue and Special A
31335B  FV 3 |FHLMC G61080.......... 06/01/2018. IFCSTONE..... 528,964
3140J7 UL 7 |FNMA #BM3286 . 04/26/2018.. WELLSMTG 454,058
3199999. Total - Bonds - U.S. Special REVENUE aNT SPECIAl ASSESSIMENS. ... vuurvursuirserssrersesersssessssssssessasssessasssseseses | eesessassasesessassasssasssessaesseeseeseee e ees 44881 ee 884888ttt 983,022
Bonds - Industrial and Miscell:
03027X  AQ 3 |AMERICAN TWR CORP.......cccecuvvenee 04/04/2018........ GOLDMAN SACHS................. 144,890 | oo 150,000 | covovvrrerirrierenseeereeenis 1,475
149123 BV 2 | CATERPILLAR INC....ovmiiiiiieieiscien et sssssssenssnians | soseisesessnes 03/29/2018........ BNP...ooce s 257,050 | ..o 250,000 3,413
23242M  AD 3 | CWL 2006-S3 Ad........oeiuiiiririeiniiieieseieeerissi s 12/31/2018........ ADJUSTMENT 24172 24172
25746U  CY 3 |DOMINION ENERGY INC......ovvuerimrrnirieriririrsrienienenienes 10/26/2018........ GOLDMAN SACHS... 125,016 125,000 2,140
49326E ED 1 |KEYCORP......cooovvmrrrvrirereineire 03/29/2018........ KEY MCD ..o 158,418 | oo 150,000 191
824348 AW 6 | SHERWIN-WILLIAMS CO. 04/27/2018........ WELLSCORP 188,736 ..200,000 2,875
842400  GJ 6 | SOUTHERN CAED.......cooiiiiciriieieieeiee e 03/29/2018........ US BANK 251,320 ..250,000 710
98978V AJ 2 |ZOETISINC...coorvvvrrrreririrnns 10/26/2018........ MILLENNIUM. ...ttt 100,346 | oo 100,000 | covoverrererrierenisee s 1,600
99B003 23 6 |UNITY NATL BK......... . 04/13/2018........ US BANK ...t 122,341 .122,341
05565Q  CD 8 | BP CAP MKTS PLC.......ouiiiiiniiniienisnitessni s ssssssssneenes C 04/04/2018........ CShi s 243,470 ..250,000 2,788
3899999. Total - BoNds - INAUSEIAl @NA MISCEIANEOUS..........c.cciveviiieiieiiiieteieiecteie ettt ettt sss et ebeses oesesebassesesessesesebessesesessesese b s ses et e et et et eseb et et et e bt eses et et et et et esebes et et et asesebansesesesnss 1,615,759 | oo 1,621,513 | oo 15,192
8399997 Total - BONAS - Part 3. s 2,883,945 ....17,528
8399999, Total - BONGS. ......ovuuiiuiriiieiiiisirsrisi s 2,883,945 ....17,528
Common Stocks - Mutual Funds
022865 10 9 |AMANA INC FD...oovvirerrirereinine 12/27/2018........ DIVIDEND REINVESTMENT.......ovivirirererinrererineicerenienee 85.476 4,100 XXX
128119 87 2 | CALAMOS GROWTH & INCOME-O. 12/20/2018........ VARIOUS ..ottt bbb 315.256 8,678 XXX
192476 10 9 |COHEN & STEERS REALTY.............. 12/06/2018........ VARIOUS ..ottt 89.227 5,657 XXX
19766H 43 7 | COLUMBIA MULTI-AD S/C VAL Z. 12/10/2018........ REIVESTED INCOME.................. 250.846 4,470 XXX
277907 20 0 |EATON VANCE INC FD BOS............. 12/03/2018........ VARIOUS ...ttt 213.064 1,195 XXX
353496 85 4 | FRANKLIN UTILS FD-ADV......cooviiirmiiiinirirereiinrieresiseeeninsiees 12/05/2018........ VARIOUS ..ottt 486.072 9,153 XXX
38145C 27 3 | GOLDMAN SACHS RISING DIV-IR 12/12/2018........ VARIOUS ..ottt 473.763 5,139 XXX
413838 73 1 | OAKMARK INTL-A...c.oovviirirrirriree 12/13/2018........ DIVIDEND REINVESTMENT.......oviririererirrierinercesenienes 904.821 18,114 XXX
413838 79 8 | OAKMARK FD 12/13/2018 DIVIDEND REINVESTMENT.......ovviiiriirnrieirernieesenienns 229.435 16,391 XXX
464287 68 9 |ISHARES RUSSELL 3000 IX 12/21/2018.. VARIOUS....... 12.743 2,016 XXX
464287 83 8 |ISHARES US BASIC MAT.......cccovvvienee 12/21/2018 VARIOUS ..ottt 18.941 1,780 XXX
47103C 70 4 |JANUS BALANCED FD-I.... 12/19/2018 VARIOUS ..ottt 333.547 10,535 XXX
4812C0 49 8 | JPMORGAN EQUITY INC. 12/28/2018.. VARIOUS ..ot 739.964 12,478 XXX
55273G 29 8 |MFS INTL DIVERSIFICATION-I 12/28/2018 DIVIDEND REINVESTMENT.......oviiiriierineiernieerenienes 268.204 4,549 XXX
56064V 20 5 [ MAIRS AND PWR GRWTH FD.....coviuiiiiiiiiineiieissieesissiesssissisesssssssessessssssssesssssssssessens. | sosssesesessnes 12/28/2018 DIVIDEND REINVESTMENT........cooviimiierrrierienrrerenines 91.818 9,777 XXX
577130 20 6 |MATTHEWS ASIAN GRWTH & INC 12/12/2018.. VARIOUS ..ot 939.359 13,686 XXX
628380 85 9 |FRANKLIN MUTL GLOB DISCOVERY. 12/26/2018........ DIVIDEND REINVESTMENT.......oviviirreinrmeirerinnisernienns 700.269 18,095 XXX
68380T 50 9 |OPPENHEIMERINTLBONDFDY... 12/03/2018........ VARIOUS ..ottt 629.497 3,584 XXX
74253Q 74 7 |PRINCIPAL MIDCAP FD-INSTL 12/28/2018........ VARIOUS ..ottt 244742 5,534 XXX
779557 10 7 | T ROWE PRICE NEW AMER............... 12/14/2018........ REIVESTED INCOME.................. 310.541 14,272 XXX
77957Y 10 6 | T ROWE PR MID-CAP VAL FD 12/14/2018........ REIVESTED INCOME.................. 846.215 22,019 XXX
921908 20 8 |VANGUARD PREC MTL & MIN 09/04/2018........ VARIOUS ..ottt 244534 2,176 XXX
921908 60 4 | VANGUARD DIVIDEND GRWTH......oviiiiiieiiiricieiineiesesiessesiesessssiessesssseesssssssssessensssssnssens. | seseseersesenes 12/18/2018........ VARIOUS ..ottt 537.925 13,513 XXX
921921 30 0 | VANGUARD EQUITY INC ..ottt esssssssssssensnns | nevsesssesenins 12/18/2018........ VARIOUS ..ottt 227.273 15,719 XXX
921935 20 1 | VANGUARD WELLINGTON ADMIRAL........cvurviererieirernniniererinenees 12/18/2018........ VARIOUS ...ttt 209.777 14,028 XXX
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Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
922042 84 1 |VANGUARD EMERGING MKTS STK IX 12/21/2018........ VARIOUS ..ottt 176.390 5,985 XXX
92837F 82 1 |VIRTUS SEIX US GOVT SEC.......cooimiiveirmrrerersriernrinnines 12/03/2018........ VARIOUS ...t 52.677 527 XXX
936793 84 3 | WASATCH-LARGE CAPVALFD.......... 12/20/2018........ VARIOUS ... 3,480.388 25,251 XXX
9299999.  Total - COMMON STOCKS = MULUAI FUNGS..........cuoveiiieteiieiieieiete ettt sttt ettt essesietssesssessesessese | eessessessesassessebessesesses et assessebseeseseeses et aesees et se s et eeses s et et ent et set e s easensessntantensesssssnsan 268,421 XXX | 0
9799997. Total - Common Stocks - Part 3. 268,421 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5........coovriieinnineicnaen, 1,181 XXX
9799999, TOtAl - COMMON SIOCKS...........corviviirectiieieieeeeieeeteteteseeeeteeee et es s ie et e et es v s aeeeeeestesesesasaessseeassasasessanseassssasanans  etsssssssesasasesssesesesesesesess e s et et s s e sesessaet et s essansee et et s s e s e anns et et s anansannanansnanansanarenen 269,602 XXX ] 0
9899999. Total - Preferred and Common Stocks........ 269,602 XXX e 0
9999999. Total - Bonds, Preferred and Common Stocks 3,153,547 XXX s 17,528
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Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36290S  CK 5 |GNMA#BI5T74........ooovvececeeneseis - 08/15/2018. MBS PMT........cvvvvvvivrssssnsnnnsissssiissssnss [l 8,223 8,216 |....... 7 7 8,223 09/15/2018.
38376G  6E 5 |GNMA2011-152 A .. | 03/16/2018. | MBS PMT A £ T I 0] (1) 7177 07/16/2033.
383766 ZU 7 |GNMA2011-9C, .. [12/01/2018. | MBS PMT.....oocvvvvenvrissnnnsissssssiiisenns | b 10519 | 19519 | 20336 | 19,559 | ....... (41) 41) 09/16/2041.
383788 RE 1 |GNMA2012-35C.... . [12/01/2018. | MBS PMT.....oocvvvvinnnvissnnnissssssiiiissnns | k75,980 | 75980 | oo 77523 | o, 76,080 |....... (100) (100) 11/16/2052.
38378T X8 8 |GNMA2013-109 M.. .. [ 12/01/2018. | MBS PMT ...25,621 25710 | (89) (89) 06/16/2041.
38378U ZP 5 |GNMA2013-144 VX.... .. [ 12/01/2018. | MBS PMT ..17,931 18553 | oo 17,967 |....... (37) (37) 01/20/2043.
912828 T8 3 |US TREASURY N/B .| 05/31/2018. 293822 225.000 | vovvvi 224,833 224,930 |...... 35 35 10/31/2018.
0599999. Total - Bonds - U.S. GOVEMMENL........ccooviviiiiiririsisisisisisisssssssssssssississ | s | 378273 | ... 379451 | .......... 383,267 | .............. 379,640 | ..ooovveeernn. 0 (226) 0 (226) 0 XXX
Bonds - U.S. Political Subdivisions of States
234667 JC 8 |DALLAS CNTY TXHOSPDIST.......ccccovvvirrinirin .1 08/15/2018. |MATURITY......ccooovrirrrirrrirnieeeiieeneenns . 100,000 | .........100,000 | .ooo..... 100,000 0 08/15/2018.
495026 SE 7 |KING CNTY WASCHDIST......oovovvvirriiicriiinns .| 04/26/2018. | HEADLANDS.... 94,758 .85.000 | o, 101,441 (715) 12/01/2022.
791434 WJ 8 |STLOUIS CNTY MO ROCKWOOD SCH DIST..... | .. | 04/26/2018. | STERN BRO. 284,925 250,000 | ......... 303,915 (1,990) 02/01/2024.
2499999, Total - Bonds - U.S. Political Subdivisions of States...............cccooevuviiiiiies  covvviinsiviisncsicssssssssssssss s | 479,683 | oo 435,000 | .......... 505,356 0 (2,705) 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
3128M5 GU 8 |FHLMC G03511 .. [ 12/01/2018. | MBS PMT 0 10/01/2037.
3128M7 YV 2 |FHLMC G05824 .. [ 12/01/2018. | MBS PMT ) (1) 01/01/2040.
3128MD W7 4 |FHLMC G14970 .. [ 12/01/2018. | MBS PMT ) (127) 12/01/2028.
3128MJ V2 3 | FHLMC GO8B32........ovevrirrrirrireirerissieniesisisenens . [ 12/01/2018. | MBS PMT. 37,700 |....... (112) (112) 03/01/2045.
3128MJ WB 2 |FHLMC G08641 .. [ 12/01/2018. | MBS PMT 35,266 |....... (108) (108) 05/01/2045.
3128MJ X3 9 |FHLMC G08697 .. 12/01/2018. | MBS PMT 39771 | ... (47) (47) 03/01/2046.
3128MJ XK 1 |FHLMC G08681 .. [12/01/2018. MBS PMT.....ccoocovmmvinnvisenvssnsissciisans | ol 48048 | o 48048 | 50105 | 48,150 |...... (103) (103) 12/01/2045.
3128MJ  YJ 3 |FHLMC G08712 .. [ 12/01/2018. | MBS PMT 23,143 | ... (73) (73) 06/01/2046.
3128MJ Z6 0 |FHLMC G08764 ..112/01/2018. | MBS PMT 37,256 |....... (293) (293) 05/01/2047.
3128PS L9 6 |FHLMC J13052... -+ 1210172018, [ MBS PMT.......ovvvvevenssnsnnnrnnennnssssssssens [ 47,866 | 47,866 | oo 18360 | oo 17,897 |...... (31) (31) 09/01/2025.
3128PX T7 1 |FHLMC J17774... ..112/01/2018. | MBS PMT 28821 | ... (68) (68) 01/01/2027.
3128Q0 KX 4 |FHLMC J19310... .. [ 12/01/2018. | MBS PMT 23170 | .. (58) (58) 06/01/2027.
31292L W6 8 |FHLMC C04269.. .. [ 12/01/2018. | MBS PMT 29,254 | ... (54) (54) 10/01/2042.
313206 79 8 |FHLMC Q15767 .. | 12/01/2018. | MBS PMT 25,410 | ....... (35) (35) 02/01/2043.
313358 FV 3 |FHLMC G61080 .. [ 12/01/2018. | MBS PMT (120) (120) 03/01/2047.
31336W CP 2 |FHLMC G11879 .. [ 12/01/2018. | MBS PMT 1 1 10/01/2020.
3136A1 X8 3 |FNMA2011-115KE .. [ 12/01/2018. | MBS PMT (26) (26) 10/25/2039.
3136AG DN 9 [FNMA 2013-97 EK....coovrreeeeeee e . 1 12/01/2018. | MBS PMT (74) (74) 11/25/2028.
371K 2R 1 | FNMA#254684...........ooovvvverericrrsniseirenees .| 02/28/2018. MBS PMT.........vvvvvvvrisissnsnsnvnsissiisissssnss | 359 | 359 | 8365 | o359 o o 0 03/01/2018.
31371L  AB 5 | FNMA #254802 .. | 06/30/2018. | MBS PMT 0 07/01/2018.
31371 AP 4 |FNMA #254814, .. | 06/30/2018. | MBS PMT (1) (1) 07/01/2018.
31371L  BH 1 |FNMA #254840... .. [ 07/30/2018. MBS PMT.....ccoocvverinmrisemrsscrissciisan | ol 207 o 2077 2400 | 2078 o 1) (1) 08/01/2018.
31371L  EZ 8 |FNMA #254952... .| 10/30/2018. | VARIOUS 0 11/01/2018.
31371M UK 1 | FNMA #256286 .. [ 12/01/2018. | MBS PMT 0 06/01/2036.
3137AT 6B 3 |FHLMC 4098 HA. .. [ 12/01/2018. | MBS PMT (31) (31) 05/15/2041.
3137BK WB 2 |FHMS KP02 A2 ..112/01/2018. | MBS PMT (97) (97) 04/25/2021.
3138AX  XQ 9 |FNMA #AJ6086 .| 12/01/2018. | MBS PMT (79) (79) 12/01/2026.
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Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
3138EJ AV 0 [FNMA #AL1819 .| 12/01/2018. | MBS PMT ..18,515 (45) 18,515 05/01/2042.
3138EK 6P 5 [FNMA#AL3S7T......coooeeececcncns .| 12/01/2018. | MBS PMT ...18,554 (43) 18,554 04/01/2043.
31395V NZ 8 |FHLMC 2985 LA .| 12/01/2018. | MBS PMT 9) 7,395 06/15/2035.
31398K A5 9 |FHLMC 3589 PA........ooiiviicriireiinseiieneiienniis .1 12/01/2018. | MBS PMT (10) 4,502 09/15/2039.
31400E  F6 2 |FNMA#685189... .| 01/25/2018. | MBS PMT 0 574 02/01/2018.
31402R ST 7 |FNMA #735930... .| 10/01/2018. | MBS PMT 9 9 0 9 12/01/2018.
31407B  JS 9 |FNMA #825673... .| 12/01/2018. | MBS PMT 806 806 0 806 07/01/2020.
31408F 6D 6 |FNMA #850568... .| 12/01/2018. | MBS PMT 170 170 0 170 01/01/2036.
3140FE 6B 5 |FNMA #BD7165 . 12/01/2018. | MBS PMT 20019 | 22.919 (0] I B 22919 04/01/2047.
31407 UL 7 |FNMA #BM3286.. .| 12/01/2018. MBS PMT.......oovvvvvvrvmsnveveismnnsiissnnniiens | 48112 | oo 48,112 () N I 48,112 11/01/2047.
31414F GG 0 |FNMA #964699... .| 12/01/2018. | MBS PMT 836 (1) 08/01/2023.
31417A QE 2 |FNMA#ABA052...........ooooveecnerieneeiiesnees .| 12/01/2018. | MBS PMT (10) 12/01/2041.
31417D CZ 4 |FNMA #AB6387 .| 12/01/2018. | MBS PMT (40) 10/01/2042.
31418C RD 8 |FNMA#MA3183....occccovooseeveerscoseersesseessen . 12/01/2018. | MBS PMT o 26675 (106) 11/01/2047.
454624 S3 2 |INDIANA BD BK. .102/01/2018. | MATURITY ...oooomrrvvrmnmnreesnensssssnsnieens | 240,000 | ......... 240,000 (13) 02/01/2018.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ .covcoiiirvvvinsiviiinssssinssisssssssssissssssssssssssss | 1,085,314 085,314 0 (2,057) 0 XXX
Bonds - Industrial and Miscellaneous
00104U  AB 4 [AEPTC 2012-1 A2...oovvvrvrrrcsrinvcrrnrnnssssssnenenns - 12/01/2018.| MBS PMT . 56,718 | o 56,718 L AT: I R SO 0 06/01/2021.
02665W AC 5 |AMERICAN HONDA FIN........covvvmiviiriirirnriiniiins .1 05/31/2018. | MILLENNIUM......ccccoooovrvirniinniinris . 299,688 ..300,000 | .......... 300,662 | oo 300,128 | ...... (69) (69) 10/10/2018.
12189T BA 1 |BURLINGTON NORTH SANTA FE. .| 03/15/2018. | MATURITY... 250,000 250,000 | .......... 255,240 250,139 |....... (139) (139) 03/15/2018.
124857 AL 7 |CBS CORP, .107/11/2018. | US BANK ..200,000 200,810 |....... (276) (276) 08/15/2019.
12667F X9 1 |CWALT 2005-3CB TAT1.....cvvvvrrveeerrcrrrirircrriennnns .| 12/01/2018. | MBS PMT 4,357 |..... 8 8 03/25/2035.
23242V AD 3 |CWL 2006-S3 Ad4.. -|12/01/2018.| MBS PMT 82,796 | ..........87,003 | ... 51,180 | v 71,219 | | v LR A O B 57T | s 01/25/2029.
345397 XQ 1 |FORD MTR CREDIT CO .| 10/25/2018. | MORGAN STANLEY....ccocooormvvimvimiins | | | 194910 | oon.200,000 | oo 200,240 200,167 | ...... (44) (44) 01/15/2021.
362334 AN 4 | GSR 2006-1F 2A16 (1203112018, | MBS PMT ..o | 15,239 | 0000 18,393 | oo 16,322 14,300 923 17 940 02/25/2036.
459200 HT 1 [IBM CORP....ccooomrrrrrevvvciisscscececssssnissseeeersnennes | 0772018, | MKTX s 299,010 300,000 299,886 299,971 |....... 14 14 02/12/2019.
61764X BE 4 |MSBAM 2015-C21A1. .| 12001/2018. | MBS PMT.....ooovvvvirnnnrviissnnssisssnnninnss [ 36,690 36,689 | .vvooeereeereeens | eerereseeereeren 0 03/15/2048.
68389X AG 0 |ORACLE CORP .| 04/27/2018. | BARCLAYS AMERICAN..........ocoormurrrrirene 205,592 | .........200,000 | ..........199,950 | .oooooooo.. 199,991 | ... 2 2 D 199,993 07/08/2019.
74924P  AF 9 |RASC 2004-KS1 Al6... .112/01/2018. | MBS PMT......ooovvviinscvvissnnvviissssiiinss | 3,090 3089 |...... 2 2 3,090 02/25/2034.
760759 AL 4 |REPUBLIC SVCS INC. -1 05/15/2018. | MATURITY oo | 50,000 . 50,351 |...... (351) TG ) T I 50,000 05/15/2018.
76110W RQ 1 |RASC 2003-KS4 Al6... .| 12/01/2018. | MBS PMT 2,092 | ooooinn.2,092 2,088 | ... 4 4 2,092 05/25/2033.
99B002 91 5 |UNITY NATL BK .| 04/10/2018. |MATURITY......cooovvmmmrnnrsnniisssiissiiiens |l 121,788 | oo, 121,788 | oo, 121,788 | oo A TZ: N I D (I TN B 121,788 04/10/2018.
89114Q BB 4 | TORONTO-DOMINION BK.. | 0410412018 | TDoosveevenssensssnsssssessssesssssesssises | 24949 | .......... 250,000 | ......... 249,918 9 0249,990 | oo | s (A96) | o (496) | ........ 3,075 | 07/23/2018.
3899999. Total - Bonds - Industrial and Miscellangous...........c..vvvvervsivvvrrsssne s | 2,069,934 | ....... 2,080,139 | ..... 2,053,078 | .orrsr. 2,061,785 | o923 | i 10,754 | i (o) T2 P 0 2,073,462 | .0 | (3,528) | .........(3,528) | ... 46,603 | XXX
8399997. Total - BONAS = PAM 4.........oooveeenrsnniins ot | 4,013,204 | ...... 3,979,904 | ....... 4,062,193 0 6,689 0 | 4,020,696 | .0 | oo (7.492) ] ... (7492) | ....... 84,857 XXX
8399999. TOHAl - BONAS. v s | 4,013,204 | ....... 3,979,904 | ... 4,062,193 0 6,689 [\ 4,020,696 | .....ooccc0o0 |00 (7,492) | .....ooon(7,492) | ... 84,857 | XXX
Preferred Stocks - Industrial and Miscellaneous
99P000 09 6 |JPMORGAN. ..o [ ] 10/30/2018. [CALL at 100.000-..v-rvvrvrvrcrc 850.000 85,000 (450) XXX
8499999, Total - Preferred Stocks - Industrial and Miscellaneous...............ccevvne. . XXX 0 (450) 0 XXX
8999997. Total - Preferred Stocks - Part 4............ccooviveiieineieinreneineenneens XXX 0 (450) 0 XXX
8999999. Total - Preferred Stocks..........c..rrirrinriienriiencisnnssinni v XXX 0 (450) 0 XXX

Common Stocks - Mutual Funds
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Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
022865 10 9 [AMANA INC FD....ccovvvomrrerriereiieceiieceiiesenienens .1 01/12/2018. | US BANK......oovvivieniiiiinins 7.343 386 XXX (210) 166 XXX
128119 87 2 |CALAMOS GROWTH & INCOME-O o | 0171212018, {US BANK ... | 1,545.754 | ............ 49,789 XXX (4,346) | ..o | e 43,294 XXX
192476 10 9 |COHEN & STEERS REALTY.. .. | 07/06/2018. | US BANK.. 66.798 4,275 XXX 925 5,230 XXX
19766H 43 7 |COLUMBIA MULTI-AD S/C VAL Z.. ..101/12/2018. | US BANK.. 22,900 XXX 1,818 | oo | e 23,609 XXX
277907 20 0 |EATON VANCE INC FD BOS.. .. | 07/06/2018. | US BANK........oovvvvirsnivisasnnsiissssnnnns | BE6A4T | 3,100 XXX | 3,208 [ eoien3,198 | 10 | o, 10 3,208 XXX
353496 85 4 |FRANKLIN UTILS FD-ADV. .| 07/06/2018. | US BANK.......oovvvvvevevevevevevvvevnvevevevnsnnnnnnnns | 1474074 | oo 26,693 XXX G 1:T:) ) [OOSR O 19,614 XXX
38145C 27 3 | GOLDMAN SACHS RISING DIV-IR.... .| 01/12/2018. | US BANK.. 5.299 113 XXX (19) 88 XXX
46138B 10 3 |INVESCO DB COMMODITY INDEX .. [01/12/2018. |US BANK.......oovervvvsrerecvcnnsviissenniiens | 226.000 | oo 3,818 XXX 1,770 5,523 XXX
470259 10 2 | JAMES BALANCED GOLDEN RAINBOW | 0312172018, | US BANK v | 11,804.277 | ..ooo.. 279,879 XXX | e 251467 | e 284,247 | 1 (B2,780) | oo | oo | (32,780) [ oo | e 251,467 XXX
47103C 70 4 |JANUS BALANCED FD-I .. [ 07/06/2018. | US BANK........oovvvvvirnriinssssirisssnnninss | 150.583 | vvvvovrn. 5,117 XXX | oo d,896 | o 4960 | o (468) | o, 4,496 XXX
4812C0 49 8 |JPMORGAN EQUITY INC... .. [ 01/12/2018. | US BANK.. 509.358 9,158 XXX | 8,800 | oo 8,863 | . (2,063) 6,800 XXX
55273G 29 8 |MFS INTL DIVERSIFICATION-I.. .. [ 07/06/2018. |US BANK........cocrvvvenrrvisnnnsissssnviiiens | 2179.992 | cooo. 44,695 XXX | 29397 | 43338 | (13,981 | oot | o, XXX
56064V 20 5 |MAIRS AND PWR GRWTH FD... .. 1 09/19/2018. | US BANK.. B1A07 | 79,980 XXX | 39400 | i 74017 | (L RE:) ) P B XXX
577130 20 6 |MATTHEWS ASIAN GRWTH & INC......cooccccvven [ 09119/2018. | US BANK.....coosvvereveesnvcrsivesnienns 7304643 | 118,000 XXX XXX
68380T 50 9 |OPPENHEIMER INTL BOND FDY < [ 011212018, | US BANK ..o | 2513205 | ..o 15,180 XXX XXX
74253Q 74 7 |PRINCIPAL MIDCAP FD-INSTL .. 101/12/2018. | US BANK.. 19.799 557 XXX XXX
779557 10 7 | T ROWE PRICE NEW AMER .. [09/19/2018. |US BANK........ooovvvvvererviiensirivssncniinns | 887.942 | ... 50,000 XXX (5,055) XXX
77957Y 10 6 |T ROWE PR MID-CAP VAL FD... .. [09/20/2018. | US BANK........ccoovrvvveimnmrviissnnvciisncnees | 3805.365 | oo, 122,000 XXX | 92597 | 415,683 | o [ XX0L: 7)) R XXX
78464A 30 0 |SPDR S&P 600 SMALL CAP VAL..........ccovmunrrreens .. [01/12/2018. |US BANK.......ooovvvvvrinrrviisnnnsvcissscncinns | 50,000 | oo 6,499 XXX o 4887 | o 28T | (1,399) XXX
817418 10 6 |SEQUOIAFD PR LUSPATPANICH LUSR:TY) | CR—————— I 2,132.782 | coo. 381,528 XXX XXX
921908 20 8 |VANGUARD PREC MTL &MIN......cccovvvvirrrrirs .1 09/19/2018. | US BANK.. 5,139.057 42,500 XXX XXX
921935 20 1 |VANGUARD WELLINGTON ADMIRAL... .| 09/19/2018. | US BANK.. 2,020.202 150,000 XXX XXX
92837F 82 1 |VIRTUS SEIX US GOVT SEC .. 1 01/12/2018. | US BANK.. 27.013 270 XXX XXX
922906 30 0 [VANGUARD MF.......oooociceorsccreeesecseesssnsrenn | 12101/2018. | VANGUARD....cc...0ocvvvvrsvnrsrrsvrssneen | 10,316.000 | oo 10,316 XXX 0,316 i 0 TR P . . 0 XXX
9299999. Total - Common Stocks - Mutual Funds e | 1,426,753 XXX | 1,255,281 | .00 1,406,178 | ... (150,894) (150,894) | .vvvscrnss0 | s 1,255,281 w0 | 171471 | .o..e 171,471 XXX
9799997. Total - CommON StOCKS - Part 4.....ooocvvvversoessvessssess s : ......1,426,753 XXX | s 1,255,281 | ...........1,406,178 | ... (150,894) | . (150,894) | .. 1,255,281 0 |..A7T1471 | ... 171471 XXX
9799998 Total - Common Stocks - Summary Item from Part 5.........c.ocoovvveniincenee RPN I 184,544 XXX A8 i 0 1,181 e 183,363 | ....... 183,363 XXX
9799999. Total - COMMON SLOCKS..........oouurriiiiiiiiiissesisi iy s | 1,611,297 XXX | 1,256,462 | ..........1,406,178 | ..... (150,894) (150,894) | ..oooovieveen0 | o, 1,256,462 L0 354,834 | ... 354,834 |....... 6,293 XXX
9899999. Total - Preferred and COMMON SIOCKS. ..v..vssvvssivvsvssssnssisssssssssssions sissssisssssssssssssssssssssssssssssssssssssssssssssssssssssssnss || 1,696,297 XXX | 1,342,075 | .........1,492,241 | ... (151,344) (151,344) | .. 20 ] e, 1,342,075 O 354,221 | ....... 354,221 | ....... 12,165 XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS.......o.ccvvvivvvssivrssisrssins v || 5,709,501 XXX | s 5,404,268 | ........... 5,409,905 | .....(150,421) [(ZZXT)) — () 5,362,771 | vvvvccicsnd 0]...346,729 | ...... 346,729 | ...... 97,022 | XXX
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Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Common Stocks - Mutual Funds
022865 10 9 |AMANAINC FD.....cooovvvvirreriirinriieiins .| 12/27/2018 | LT CAP GAIN......coovvrrierirreirerinrieeinnies 1212712018 [ LT CAP GAIN.....cvrevvrveererieririrneirersninees | cverinein 116.987 | oo 3,455 | ... 0
128119 87 2 |CALAMOS GROWTH & INCOME-O........ 12/20/2018 | LT CAP GAIN.....ccoorvrierircrieiseiierins 12/20/2018 [ LT CAP GAIN......cooervrrrerrerireeerneerssrines | vevereenns 100.000 | .evovvernererineiins 6,015 | ... 0
192476 10 9 |COHEN & STEERS REALTY 12/06/2018 | LT CAP GAIN.. .| 12/10/2018 | LT CAP GAIN......oocovvrrerrernnrrcrrerirseinnnins | eerrererseni200.000 | oo [ 2,149 | i 0
19766H 43 7 |COLUMBIA MULTI-AD S/C VAL Z.. . |.. | 12/10/2018 | LT CAP GAIN.. .| 12/10/2018 | LT CAP GAIN.......cccovvreemrrrerrerirncenrnirnnnns | evrrerernen 100,000 | oo [ v ,026 | e 0
353496 85 4 |FRANKLIN UTILS FD-ADV.....ccocrivrrnneee .| 12/05/2018 | LT CAP GAIN 12/05/2018 | LT CAP GAIN......cooovrernrrrerrncirneenneirnniens | rrerennend 100000 [ oo | vvvveernennid,630 | o 0
38145C 27 3 | GOLDMAN SACHS RISING DIV-IR 12/12/12018 | LT CAP GAIN.. .| 12/12/2018 | LT CAP GAIN......ccerrrvrrvrrrcrirerenrernnnes | cvrrerernes 100,000 | oo [ cvvrrirenennd,929 | i 0
413838 73 1 |OAKMARK INTL-A. .|| 12/13/2018 [ LT CAP GAIN.. ..| 12/13/2018 | LT CAP GAIN... .100.000 | oo | e 12,853 | e 0
413838 79 8 |OAKMARK FD......cooooirirrirrirreisiiniis .. | 12/13/2018 | LT CAP GAIN.......ovvvrirriirrierierierins 12/13/2018 [ LT CAP GAIN.....ooorrvrrirrireriecseisssinnns | vevireinns 100.000 0
470259 10 2 |JAMES BALANCED GOLDEN RAINBOW |.. | 01/03/2018 | DIVIDEND REINVESTMENT.. .. | 03/21/2018 | US BANK .20.084 0
47103C 70 4 |JANUS BALANCED FD-l...ocvvvreriririinns .. | 12/19/2018 | LT CAP GAIN .| 12/19/2018 | LT CAP GAIN......cvvrrirerirrenerierieeirneenns | cereeeneens 100.000 0
4812C0 49 8 |JPMORGAN EQUITY INC.....cccovvrirerirnee .. | 12/13/2018 | LT CAP GAIN.......ovvvrivriririerierineeienes 12/13/2018 [ LT CAP GAIN.....cooouvrrrerierirererneeisniens | e 100.000 0
55273G 29 8 |MFS INTL DIVERSIFICATION-I.. 12/28/2018 | LT CAP GAIN.. ..| 12/28/2018 | LT CAP GAIN... 0
56064V 20 5 |MAIRS AND PWR GRWTH FD... .| .| 12/28/2018 [ LT CAP GAIN.. ..| 12/28/2018 | LT CAP GAIN... 0
577130 20 6 |MATTHEWS ASIAN GRWTH & INC........ 12/12/2018 | LT CAP GAIN.. .| 12/12/2018 | LT CAP GAIN... 0
628380 85 9 |FRANKLIN MUTL GLOB DISCOVERY.... |.. | 12/26/2018 | LT CAP GAIN.. 12/26/2018 | LT CAP GAIN 0
74253Q 74 7 |PRINCIPAL MIDCAP FD-INSTL............... .. | 12/14/2018 | LT CAP GAIN.. ..| 12/120/2018 | LT CAP GAIN... 0
779557 10 7 | T ROWE PRICE NEW AMER 12/14/2018 | LT CAP GAIN.. ..| 12/14/2018 | LT CAP GAIN... 0
77957Y 10 6 |T ROWE PR MID-CAP VAL Fi 12/14/2018 | LT CAP GAIN.. .| 12/14/2018 | LT CAP GAIN 0
817418 10 6 |SEQUOIAFD 06/11/2018 | VARIOUS 06/21/2018 | VARIOUS 0
921908 60 4 |VANGUARD DIVIDEND GRWTH 12/18/2018 | LT CAP GAIN.. .| 12/18/2018 | LT CAP GAIN... 0
921921 30 0 |VANGUARD EQUITY INC... .. | 12/18/2018 | LT CAP GAIN.. 12/18/2018 | LT CAP GAIN 0
921935 20 1 |VANGUARD WELLINGTON ADMIRAL.... | .. | 12/18/2018 | LT CAP GAIN.. .| 12/18/2018 | LT CAP GAIN... 0
936793 84 3 |WASATCH-LARGE CAP VAL FD............. .. | 12/20/2018 | LT CAP GAIN.. 12/20/2018 | LT CAP GAIN ..21,398 | ... 0
9299999. Total - Common Stocks - Mutual Funds ..184,544 1,181 0 0 0 0] 0 [0 [ 183,363
9799998. Total - Common Stocks............. ..184,544 1,181 0 0 0 0] o0 0 [ 183,363
9899999. Total - Preferred and Common Stocks 1,181 0 0 0 0 | [0 [ 183,363
9999999. Total - Bonds, Preferred and Common Stocks............ccccccceunnee 1,181 0 0 0 0| e | 0 | 183,363
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Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying

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

43688@ 10 7 | Home and Farm INSUTaNCe COMPANY...eereresessreresesessesesesesresesreseeeresetresereseresereseesereseesee [ [20168......00. | v I 8bi | I 6,902,613 ..o 6,000.000 |. 100.0
1199999. Total - Common Stocks - U.S. Property @ CASUAIY INSUE ..ottt ettt e etetsseseesesseeessessssesessesseaeseeseesessesaeseeseesesseseeseesesansessessessnsessessnss | £1etsesassessessesassassessesassesseesessesassessessesaesessessnsantessessssssassessnsanes (] [P 6,902,613 | oo 0 XXX XXX
Common Stocks - Other Affiliates

42817@ 10 3 { Hetuck InSUraNCe AGENCY, INC. ...t ee | ............ NO 46,986 | .o 46,986 |.......... 50.000 |. 100.0
1799999. Total - Common Stocks - Other AfIlIAES. .........vuriuiiiiiieiiiei s 0 46,986 46,986 XXX XXX
1899999. Total - Common Stocks.. 0 6,949,599 146,986 XXX XXX
1999999. Total - Preferred and Common Stock. 0 ...6,949,599 .46,986 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.

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

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

NONE




Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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



Annual Statement for the year 2018 of the B U C KEYE STATE M UTUAL | N S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

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

Open Depositories

Covington Savings & Loan. Covington, OH B 1.25 192 65 60,828 | XXX
First Financial Bank (A) Troy, OH (170,581) | XXX
First Financial Bank (E) TEOY, OH.oo st nans | eaeiaens (149) | XXX
Ameriprise Financial Service: Piqua, OH 5432 | XXX
First Financial Bank (F) Troy, OH 9,798 | XXX
Fifth Third Bank of Western (C) Piqua, OH (9,059) | XXX
Federal Home Loan Bank Carmel, IN 56,540 | XXX
Fifth Third Bank of Western (S) Pigua, OH......ooiiiieienieie s | v 64,049 | XXX
First Financial Bank (S) Troy, OH 2 13 | XXX
US Bank Washington DC 2 | XXX
First Financial Bank Troy, OH 4,852 | XXX
First Financial Bank Troy, OH 129 318,870 | XXX
Unity National bank TR0V, OH.ooe s nsns | siniaees (20,140) | XXX
Unity National bank Troy, OH reeenn(1,282,363) | XXX
Unity National bank Troy, OH 7,217 1,415,646 | XXX
Wells Fargo Griffin, GA - XXX
First Financial Bank Piqua, OH 82,232 | XXX
First Financial Bank Piqua, OH 23,194 | XXX
INTEREST RECEIVED DURING YEAR ON DISPOSE.........covveerveeecveiissisesiies evvssesssssssssesssesssssesssssssssesssssssssssssssssssssasssssssssssssssssssssssssssssssssssnsssssssss. | vonsesens 153 XXX
0199999. Total - Open Depositorie XXX XXX 7,693 65 559,164 | XXX
0399999. Total Cash on Deposit. XXX XXX 7,693 65 559,164 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX XXX
0599999. Total Cash XXX XXX 7,693 65 XXX

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

1. January. 45,311 | 4. April (229,222) | 7. July. (326,570) | 10. October. (87,678)
2. February 358,128 | 5. May. 527,952 | 8. August (330,246) | 11. November. 174,427
3. March 162,459 | 6. June (662,449) | 9. September. (365,110) | 12. December. 559,164

E26
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Annual Statement for the year 2018 of the BUCKEYE STATE MUTUAL 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 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 53 4 |FIRSTAMERN US TREAS CL Y...cooovvrviirriiirrieneercineenas 12/31/2018....... 1808 | .oovvvecvvvieenen | 474,477

94975H 29 6 |WELLS FARGO ADV TR PL MM INS 11/01/2018....... 2.070 1
8599999. Total - Exempt Money Market Mutual FUndS as IAENHIEA DY e SVO ... 010 111111 LA sssssssssssnsns | 474,478
All Other Money Market Mutual Funds

922906 30 0 | VANGUARD FED MONEY MKT........ccoiiiiiuiiiiueeiesesiessereesesesssesessses s esse e is | Shee e b e | reseserenenas 12/31/2018....... 745
8699999. Total - All Other Mon@y Market MUUAI FUNGS............co..uuuurviieiicciii ittt Soba b0 Lot 745
8899999. Total-Cash Equivalents e s | 475,223




Annual Statement for the year 2018 of the B U C KEYE STATE M UTUAL | N S U RAN C E COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
B PR €Yo o - OO GA|.. 244,496 239,917
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana.. 102,249 101,356
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. 307,211 309,812
33.
34.
35.  North Dakota.
36.  Ohio... 1,785,134 1,763,986
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX e 1,785,134 1,763,986 653,956 651,085
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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Assets Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 58
Cash Flow 5 Schedule P-Part 21-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2K-Fidelity, Surety 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2M-International 59
Five-Year Historical Data 17 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
General Interrogatories 15 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Jurat Page 1 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Overflow Page For Write-ins 100 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 1 E01 | Schedule P-Part 2T-Warranty 61
Schedule A-Part 2 E02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule A-Part 3 E03 | Schedule P-Part 3B—-Private Passenger Auto Liability/Medical 62
Schedule A-Verification Between Years 8102 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 1 E04 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Part 2 E05 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule B-Part 3 E06 | Schedule P-Part 3F-Section 1 -Medical Professional Liability—-Occurrence 63
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 1 EQ7 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Part 2 E08 | Schedule P-Part 3H-Section 1-Other Liability—-Occurrence 63
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1 E10 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3M-International 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 3 E13 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 4 E14 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 5 E15 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 66
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 2—-Products Liability—Claims-Made 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule D-Summary By Country Sl04 | Schedule P-Part 3T-Warranty 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DA-Part 1 E17 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB—Part A-Verification Between Years SI11 | Schedule P-Part 4F-Section 1-Medical Professional Liability—-Occurrence 68
Schedule DB—Part B-Section 1 E20 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4H-Section 1-Other Liability—Occurrence 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DB-Verification Sl14 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 69
Schedule DL—Part 1 E24 | Schedule P-Part 4M-International 69
Schedule DL—Part 2 E25 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 1-Cash E26 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence Il
Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 4R-Section 2—Products Liability—Claims-Made 71
Schedule F-Part 1 20 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 71
Schedule F-Part 2 21 | Schedule P-Part 4T-Warranty 71
Schedule F-Part 3 22 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 4 27 | Schedule P-Part 5B-Private Passenger Auto Liability/Medical 73
Schedule F-Part 5 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 6 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 78
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5F-Medical Professional Liability—Occurrence 77
Schedule P-Part 1-Summary 33 | Schedule P-Part 5H-Other Liability-Claims-Made 80
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5H-Other Liability-Occurrence 79
Schedule P-Part 1B-Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5R-Products Liability-Claims-Made 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 5R-Products Liability-Occurrence 81
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1F-Section 2-Medical Professional Liability—Claims-Made 41 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 6M-International 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 6R-Products Liability—Claims-Made 88
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 6R-Products Liability-Occurrence 88
Schedule P-Part 1M-International 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule P Interrogatories 93
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1T-Warranty 56 | Schedule Y-Part 2-Summary of Insurer's Transactions With Any Affiliates 98
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Statement of Income 4
Schedule P-Part 2A-Homeowners/Farmowners 57 | Summary Investment Schedule Slo1
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims-Made 58 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58 | Underwriting and Investment Exhibit Part 3 1"
Schedule P-Part 2H-Section 1-Other Liability—Occurrence 58
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