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Annual Statement for the year 2018 of the Ohio Farmers Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. {r@aSUNY SECUMHES.......veuverririiriieieeeieriesie st sisssssssssssssssssssssssssssnssenss | ceeisees 75,984,902 | ............. 27 | o 75,984,902 | ...oovviiei (V18 [ 75,984,902 | ............. 2.7
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMNMENt @QENCIES........crvrrrrerrirrireenrereesessessssessssnnees | seeessessnssssesnssnseens (01 I 0.0 | o {1 [0 (0] I 0.0
1.22 lIssued by U.S. government sponsored agencies...........oeeevvererrerereniens | corennens 61,493,856 | .....coou... 2.2 | 61,493,856 | ...ooereriiriennn (01 I 61,493,856 | ...ccvuve 2.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHES).....vvuveererreneieeieiieieeeieeise e | coneesees 42,894,158 | ............. 15 | e 42,894,158 | ....ovvveiene (V18 [ 42,894,158 | ............ 15
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccovvveees | ceverace. 33,044,511 | ..o 12 | o 33,044,511 | oo (01 IO 33,044,511 | oo 12
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............c.ceeeereureirieneeneirnineneines | ceerereeeene 9,841,084 | ...coc0e0.0.3 | 19,841,084 | 0 | 9,841,084
1.43 Revenue and assessment obligations..............cccoeevevieceincieinvcveinereieinns | 0000000 28,939,931 | 1.0 [0 28,939,931 | el 0 | 28,939,931
1.44 Industrial development and similar obligations................cccoevevieievcneies | ovvereieeeiesienns 0 | oeiieeeeen0.0 | e 0 | 0 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............cccooevevveereeveeeeeeeeseesisnes | cvvesieininns 979,634 | ............. 0.0 | oo 979,634 | .0 | 979,634 | ............ 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccocoovinrinninnie | covrrnennd 66,023,100 | ............. 23 | 66,023,100 | ooovvvererrrrnrennnd0 | s 66,023,100 | ............. 23
1513 AlLOHNET ...ttt ssssnss | svssssnssessesssnsens (O I 0.0 [ oo (01 I [0 (O IO 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccoce. | vevrevnnee 23,769,198 | ............ 0.8 | .. 23,769,198 | ..o (V1 I 23,769,198 | ............ 0.8
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521.......c.ccoveierenieenienesensenenes | ceveseeniensssenens (01 I 0.0 | oo (0 I [0 (01 IO 0.0
1,523 Al OtNET ..ottt sssssssnss | svssssssssssssssensens (O IO 0.0 [ oo (01 I [0 (O IO 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
RYDFA SECUMEIES).....vvveevieiciisiee ettt snans | sneeseans 89,139,577 | ccvvrennn 31
2.2 Unaffiliated non-U.S. securities (including Canada) 24,737,091
2.3 Afiliated SECUMTIES.......vvuceeerriecicieieieie ettt enins | seberseesssieseeenis 0
3. Equity interests:
3.1 Investments in mutual funds...........ccoovineneninincennnceeneersnnes | severeessenenenenenn 0 [ v 0.0
3.2 Preferred stocks:
321 AFIIAEE. . ..ottt | e (O I 0.0
3.22 UNQFfiliatd.......eeeeeceeieeceeise ettt entenens | eeneeessenseneeeeesnes (O I 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfilIATE. ... eesnssssssssisssssssnnsnns | sesnnsnnsnnsnnsennens0 | e 000 0 |0 | e, (O I 0.0
3.32 Unaffiliated.......c.coovvrriirrininiiinisnincnnenessssnsesenseseseeseesesnenns | 1o 130,027,728 | o8 | 00 137,627,728 | o0 | 137,627,728 | ............. 48
3.4 Other equity securities:
3.41 Affiliated 2 | .. 1,977,203,148 | o0 [ 1,977,203,148 | ........... 69.5
342 UNGffili@ted.......c.orverieeicieieieee e | e (O I 0.0 | oo 0 [ o0 | s (O I 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIIATE. ...t
3.52 Unaffiliated.......covvvrerieirneieiieiessse et

© o N o

Mortgage loans:

4.1 Construction and land development
4.2 AGHCURUIAL ..ottt
4.3 Single family residential Properties............covvrnrrrinrnrnniesnsssiesssesseseessenns
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.......civiiirireiierirrisieisssie ettt ssensns
4.6 Mezzanine real estate 10aNS..........occuriiureieiinene s
Real estate investments:
5.1 Property occupied by COMPANY.........cocuriiiriieerineireiesienereeesisesseesissesessenes | ceesenes 128,996,356 | ............. 45 | ... 128,996,356 | ....cvverevrririirennn (V10 O 128,996,356 | ............. 4.5
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccoecvervevinieieviieeesieeieien | e 1,034,596 | ............ 0.0 [ 1,034,596 | ...ooverireennd (0] I 1,034,596 | ............ 0.0
5.3 Property held for sale (including $.......... 0 property acquired in
Satisfaction Of AEDE)........cceveiiiieicce s | e (01 IO 0.0
CONFACE IOBNS........cvececeeiieeeie ettt sttt essns | feesessestenseesessenens (0 0.0
DBMIVALIVES. ...ttt | sebeni et (V1 O 0.0
RECEIVADIES fOr SECUHIES. ... ..o veererieeeeeieicieiieeseee ettt entnens | eeeesssessssssssnssnes (0 0.0
Securities lending (Line 10, Asset Page reinvested collateral)............ccococvvveeevevens | coviveveeiveesiieenns (0 I 0.0
. Cash, cash equivalents and short-term investments.............coocoeveveierveecnieicenens | cvveienas 57,705,752 | ............. 2.0 | 57,705,752 | cooovvvereveerieeennn0 [ 57,705,752 | ... 2.0
. Other iNVEStEd @SSELS.........ovcvierriircririsrii e | ererieiens 96,447,420 | ............. 34 | 87,357,609 | ..o | i 87,357,609 | .....ccevnne 3.1
. TOtal INVESIE @SSELS.........cvceceecieceetcieieetee ettt enienens | eeeen 2,855,885,002 | ......... 100.0 | ..... 2,846,772,231 | ..oovvvvvvrcrrcee0 | e 2,846,772,231 | ......... 100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAN.........cc.ciiiueiicieiicieete ettt bbbt bbb bbbttt bbbt a bbb a st 66,638,731
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccceiueieiriiieeiessee ettt snes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceieinireieisiee e 67,081,214 67,081,214
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0 0
4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........coiieiieieeiiseie ettt et b s s bbb bbbt bbb een (188,512)
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cceiiiiiccisie ettt bbbttt 207,171

6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........iiiiiriieirieriieesiesese st 0

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

70 Totals, Part 1, COIUMN 12. ...ttt 0

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

8.1 Totals, Part 1, COIUMN T1.....ceoieieeiceiereieceiee sttt 3,288,552

8.2 Totals, Part 3, COIUMN ..ottt ses sttt 4,758 3,293,310
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.ceevurireereieiiieeeie ettt sae sttt bbbt e b senee 130,030,952
10.  Deduct total NONAAMITIEA @MOUNTS..........uiviuiercriireiiereseeiseees et ees et esseess s ess s bbbt 0
11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........cvuiurrieririririirsississinsissiessessssssessesssssss s ssess s ssessssss sttt sssssssessessssssessassansssssessessssssessessanes 130,030,952

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECembEr 31 OF PHIOF YBAT..........cuueiuruuriiiireieiieeere ettt 0
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curiiuirirrireireieeiseise sttt ettt snen 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccviiiiiiieeeeeeee e 0 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 2.ttt bbbt 0

3.2 Totals, Part 3, COIUMN ..ottt sttt ns e 0 0
4. ACCTUAL OF GISCOUNL........oveieeieeiiii ettt bbb bbb 0
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ooiiiiiee bbb 0

52 Totals, Part 3, COMMN 8. N 0 NE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18...........cccoevvrrvrrernrrrcrrerenn J o ‘ ....... IR e 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.iiicicecse ettt bbbt bbb bbbt e bbb 0
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES..........c.ocuuiiiiiiiiiieecce bbb 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13......couiieiiririieieisecis st 0

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

101 T0tals, Part 1, COIUMN 1. ..ot 0

10.2 Totals, Part 3, COIUMN 10........ccuuirirreiriiieeeieesiesesessi s st 0 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccevererrrureerinreinieseiee s 0
12, TOtAl VAUGHON GIIOWANCE.........oouviveirireineriseies st RS8R 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)..eveiviieeieeicteeeiete ettt ettt bbb sttt et bbb et e et s st b s b bbb s bRt bR bt et e s st bbb e et e s ettt s bt 0
14, Deduct total NONAAMIEEA @MOUNS............rvuerreirriiseeisresiseeeseesi s ess s RS RERRE e 0
15. Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14)........civiieieicierece ettt tes e esss st ssse s st s s s saesans 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT........c. ittt bbb bbb e st bbb ettt 100,943,384
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.ccuuiueieiiieieiesss et snes 1,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et 22,956,171 22,957,171
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 16

3.2 Totals, Part 3, Column 12 0
Accrual of discount............coeevreienenns 0
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...ttt bbb a bbb bt es s e s s ettt s st n st benes (4,368,985)

5.2 Totals, Part 3, COIUMN O.......ouiuiiriiiiieriesieesesi sttt (1,411,191) (5,780,176)
Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 19.........ciiiiiiieiiisieieiieteee ettt e bbb s bbb bttt s b b et e s bt st es bbb b b s et s st s st n st anen 1,543,804
Deduct amounts received on disposals, Part 3, COIUMN 16...........ccceveicueieieiciees ettt a sttt s e st b s et et s s s ss st a sttt en et snen 22,482,653
Deduct amortization of premium and EPIECIATION............c.cvevirie ettt bbbttt s bt s e e bbb et ettt et et s s ae st e s et st n s 0
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17t 0

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

101 Totals, Part 1, COIUMN 15.........ouiiriieeieerieeeseseisesisesss sttt 0
10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes 0 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10).......ccrvurrrrrirrirnrnrirrernessstssesseessssese st ssessssssssssssssssssssssessessesssnssens 97,181,530
Deduct total NONAAMILIEA AMOUNES..........c.cceieicieiie ettt ettt sttt s bbb a ettt s bbb et e st b s st s s bbb s b s st et s st s st s s e bensaes 9,089,811
Statement value at end of current period (Line 11 minus Line 12) 88,091,719

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT.........cviieieircteiietee ettt sttt b s st et s bbb s e sa s b st et n e 2,724,185,102
Cost of bonds and stocks aCqUIrE, Part 3, COIUMN 7 ...ttt ettt bbbttt b st s s sttt en s b en s s e s s sntanes 92,210,469
Accrual of discount 31,779
Unrealized valuation increase (decrease):
A1 PAMET, COIUMN 12, 0
4.2 Part2, SECHON 1, COIUMN 15.......cuiiireceirerireieeie sttt 0
4.3 Part2, SECtON 2, COIUMN 13........ouiiieieecicteie ettt sttt bbbt s ettt s e baes (139,193,977)
44 Partd, COIUMN T oot (12,883,433) (152,077,410)
Total gain (10Ss) 0N diSPOSAlS, Part 4, COIUMN 19........cuiiiiierirrieiesissieee et ss s st s £ s8R en s en st 13,951,008
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............c.ciriueieiieieieiee ettt st s s bbbt b s s saes 99,333,918
DedUct AaMOTHZALION O PIEMIUM........c.cviiveieeiietcie ettt ettt sttt ettt b e e bbb s s b s bt e s s b e A bbbt s s b et s s sa st n s et et b s bt s s neenas 6,107,682
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, ..ottt bbbttt b s bbb st et s bt baen 0

8.2 Part2, SECHON 1, COIUMN 19 ...ttt b e ettt s sees s na s e 0

8.3 Part2, SECON 2, COIUMN TB.........cvuiiiiiireieiieteee ettt bbb ettt bbb sees st nt st 0

8.4 Partd, COIUMN 15.. ..ottt bbb s bttt bbbt ettt n b 0 0
Deduct current year's other-than-temporary impairment recognized:

9.1 Part1, Column 14................ 0
9.2 Part2, Section 1, Column 17... 0
9.3 Part2, SECON 2, COIUMN T4..........ooiiecitee ettt ettt bbb a bbb baes 1,158,470
9.4 P4, COIUMN 13- ...t ces et s st 0 1,158,470
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNE SR(2)........vureirriinririneneieininee e ieesseseeesssens 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9110)..........ccviurieiiiriieiiisisieesee ettt ss bbb nae 2,571,700,878
Deduct total NONAAMILEEA AMOUNES...........cceiciiiicicies ettt b bbb a s bbb bbb s et e b st s bbb st et n bbb aes 22,960
Statement value at end of current period (LINE 11 MINUS LINE 12).......cociiuiviieieiieieistesisis ettt bbbt bbbt et bbbt anaenas 2,571,677,918
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......c.ovevevmrrneces | rrvvvencrineiinens 87,132,731 | v 89,809,841 | ..ovvvvrrrrierinnn. 92,810,800 | ..eovvvvrcrerneinne 79,930,865
Governments (Including all obligations 2. Canada.......ccocvvveeereirieieens | e 13,321,809 | oo 14,015,170 | oo 14,723,208 | oo 11,750,000
guaranteed by governments) 3. Other Countries. .....ccooveerinss | coverrrisraricnsnens 29,572,349 | oo, 31,491,480 | oo 31,567,640 | ..oooverecian 28,000,000
4. TOtalS. ..o | v 130,026,889 | ...ovovvviirinnns 135,316,491 | oo 139,101,648 | ..o 119,680,865
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieeeiicssseeeiiees | e 33,044,511 | oo, 33,010,382 | oo 36,779,208 | ..o 30,380,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TOtalS.....ooverireieieeisiecieis | v 9,841,084 | ..o 9,890,835 | oo 10,535,114 | oo 8,850,000
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 ..170,057,890 ..172,567,489 .177,632,592 ..157,942,004
Industrial and Miscellaneous, 8. United States... 89,139,577 89,275,536 92,375,035 85,465,000
SVO Identified Funds, Bank Loans 9. CaANAGA......coercrirrrieni | e 0 .0
and Hybrid Securities (Unaffiliated) 10. Other Countries 24,737,091 ...24,726,879
11. Totals 113,876,668 ..114,002,415
Parent, Subsidiaries and Affiliates 12, TOtAIS. .. cveeveriiisiserissiiniies | cereenienesene e seneenenees 0
13. Total BONMS.....ccoueensrmmsmenssnns | coveerirenserenns 456,847,042 | ..ooovrvvrinns 464,787,612 | .ooooovvvriris 484,231,394 | .o 425,542,869
PREFERRED STOCKS 14, United States.........ovvevvverereees | covereereierrieeeeereseieenns (U (O 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada......c.ccvevveveveieieiesies | e 0 | oo 0 | oo 0
16. Other CouNtres.......ocvvniernes | verenereisrinerissrisereseneenessnees 0 [ e [0 0
17, TOtAIS. .o | e 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS. ... | eveiesiieisssseren e snseaenes 0 ] o [0 T 0
19. Total Preferred Stocks....... | oo 0 [ o [0 R 0
COMMON STOCKS 20. United States.........ovuvvrmvernes | rvererericrienene 122,786,432 | .ooveveeirnene 122,786,432 | ..o 67,293,634
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccovevereirrieieseienn | s (0 T (0 RO 0
22. Other CoUNtries. ....ovrrerrerniins | ceereersesessennenss 14,841,296 | ..oooovvivnnns 14,841,296 | ..ooovvviirinnns 14,776,189
23, TOtalS....oocveeerrierressrinriisenens | cvensiissinenenens 137,627,728 | ...oooovvevie, 137,627,728 | ...ovcvvvvrrncninnns 82,069,823
Parent, Subsidiaries and Affiliates 24, TotalS.....coerereeiicieesiiesiins | cveeriiisiaienns 1,977,226,108 | ... 1,977,226,108 | ....cocovevvenenes 313,182,890
25. Total Common Stocks.....c.e. | woovvverereennes 2,114,853,836 | .....ccoveveeee. 2,114,853,836 | ..ccocovevrincnens 395,252,713
26. Total StOCKS...oueurssrmrmssssrarsnss | coverriiee 2,114,853,836 | ..oocooverenee. 2,114,853,836 | ..o 395,252,713
27. Total Bonds and Stocks...... | ....c.ccoceeenee 2,571,700,878 | ....ccovvevenne. 2,579,641,448 | ....ccoovvvvven. 879,484,107

S104
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Annual Statement for the year 2018 ofthe. Ohi0 Farmers 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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

1.1

U.S. Governments

1.2
1.3
1.4
15
1.6

XXX
XXX

2.1

22
23
24
25
26

3.1

3.2
3.3
3.4
35

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1
42
43
4.4
45
46
4.7 Totals

......................... 2.2

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

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1
5.2
5.3
5.4
5.5
5.6




Annual Statement for the year 2018 ofthe. Ohi0 Farmers Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 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)

9,364,235 46,328,291 91,664,690 . 70,744,126 . 86,949,573 4,715,117
6,216,687 |.. ...4,318,298 |.. . w0 | XXX ..22,211,978 | ... 49 . 26,784,738 |.... 8. ...22,211,978

90IS
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Annual Statement for the year 2018 ofthe. Ohi0 Farmers Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 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)
1. Total Bonds Current Year
111 NAIC T (d)........ 22,259,767 |........... 157,515,606 |........... 157,807,058 |.......cce... 78,844,548 | ... 18,208,085 | ....ocvovvvvvirrerereenns0 [ 434,635,064 | o951 [ XX [ XK [ e 429,919,947
6,216,687 4,318,298 |......cccoo... 2,311,438 | oo 0 22,211,978
.0 ]
0 0
0 0
0 L0
11.7 Totals............. 162,125,356 ..18,208,085 .452,131,925 |...
11.8 Line 11.7asa % of Col. 7............. 355 | v 178 | s 4.0 99.0
12. Total Bonds Prior Year
........................ 109,777,104 |...........195,153,082 | .............65,886,850 | .............14,957,608 reerreree XXX e | ... 438,761,502 reeene 433,970,608
.10,609,278 |. 7. 2,329,633 ..26,784,738 26,784,738

13,845,82

..14,957,608

..460,755,346 | ...

12.8 Line 12.7a5a % 0f Col. 9...ovvvvvvriiiniinnisnnessnisnennnns | evenessssssneeneee 114 | 259 |49 | i 147 i 3.2 ..99.0
13. Total Publicly Traded Bonds
....................................................................................................................................... 18,208,085 ceeneenen829,919,947 | L XXX e
............. 22,211,978 | .o XXX e
13,7 TOAIS. .t seesenennes | setenseennens 28,476,454 | .......... 162,166,044 |........... 162,125,356 |............. 81,155,986 |............. 18,208,085 | ...coovvvvrvreveinnens0 | 452,131,925 | 99,0 ... 460,755,346 | oo 99.0 | 452,131,925
13.8 Line 13.7.@5@ % Of COl. 7...oucvuiiiieeeieniseeiecneieeesnineinees | e 8.3 | o309 | 359 | i AT | 4.0 ...100.0 |...
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11
14, Total Privately Placed Bonds

Line 14.7asa % of Col. 7.........
Line 14.7 as a % of Line 11.7, Col. 7, Section 11

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

Includes $.....4,715,117 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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.

Includes §.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5* or 5GI designations and $
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

..... 0; NAIC2$

..... 0;

....0 current year, $.....

NAIC 3§............ 0;

NAIC4S....

NAIC 5§

NAIC6S........... 0.

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
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Annual Statement for the year 2018 ofthe. Ohi0 Farmers Insurance Company

SCHEDULE D - PART 1A - SECTION 2
All Bonds Owned December 31

Maturity Distribution of
1

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

2 3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET OBlIGALIONS.......evoeececiriicie ettt essenes | oeeseesesenesseessnenenn 0]. ..23,028,121 | ... .38,180,553 |. 3,674,327 |... .11,101,900 .75,984,901 .74,394,560 .16.0 |... .75,984,901 0
1.2 Residential Mortgage-Backed Securities... ..765,428 |. 2,302,095 | ... 1,721,641 . 5,535,089 | ... ..823,577 11,147,830 12,475,586 20 11,147,830 .0
1.3 Commercial Mortgage-Backed SECUNIES. ..........ccvvreverieienieerieenis | e {0 N (U1 I 0 0.0 .0
1.4 Other Loan-Backed and Structured SECUNHIES. .........c.oveeererrneneirerninns [ v {01 I (O 0 ..0.0 .0
................. 765,428 |...........25,330,216 | ............39,902,194 [ LN 4 0

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

...34,498,824 | ...

...8,395,334

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

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

Issuer Obligations.

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

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

ISSUET OBlIGAtIONS. .....cvovvveireiiieiiecese e
Residential Mortgage-Backed Securities.............ccoverieieiierinienennns
Commercial Mortgage-Backed Securities.

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......vecvieieceireiisee e
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.

Hybrid Securities
Issuer Obligations,
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.

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




Annual Statement for the year 2018 ofthe. Ohi0 Farmers Insurance Company

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

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

9. SVO Identified Funds
.......... XXX oo | eveereeee X% [ eveeee e XX e [ et XXX e | e XK s | eeeeeeceieeeeeenn0 [0 [ eieieeeeeen0.0 | 0
.......... XXX | eerreece XK [ eveeee e XX e et XXX e | e XK [ reerieiecisiiesienienn0 e | vieiieiiiiiennen0.0 | e l0

.......... XXX [ XK e KK | et XK | et XK |0 |0 |00 | o0

10. Bank Loans
10.1 Bank LOANS - ISSUBD.........cuevriiiririieiiiieieieisisesesisesssseisnssssssennens | vnnesesssesesssesesnnnes {0 N (U1 N 0
10.2 Bank Loans - Acquired

........... XX | v | 0.0 ol XXX

10.3 Totals

1. Total Bonds Current Year
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities.
11.3 Commercial Mortgage-Backed Securities
11.4 Other Loan-Backed and Structured Securities
11.5 SVO Identified Funds
11.6 Bank Loans

............ 19,094,916 |..........139,165,095 |..........142,254,067 |............54,459,131 | ..........11,101,900 | ... XXX.coooovvinns | 1100..366,075,109 | o801 [ XXX
.............. 9,381,538 |............27,716,066 |............19,871,289 |............26,696,855 |..............7,106,185 | ........ XXX.oooiivviiis | 00 90,771,933 | o 19.9 | XXX

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

............ 28,476,454 | ..........166,881,161 |..........162,125,356 | ............81,155,986 |............18,208,085
........................ 6.2 | 365 | i385 | il 178 | 4.0

60IS

12. Total Bonds Prior Year
12.1 Issuer Obligations
12.2 Residential Mortgage-Backed Securities.
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds
12.6 Bank Loans

............ 41,105,761 | ............89,730,736 |..........190,151,798 |............46,691,370 | ........... 11,140,156 | ........ XXX.oevorvrrere [ eorereree XK [ eerereee XXX | 2000000 378,819,821 | 8104100000 374,028,927 | ..............4,790,894
............ 11,881,097 |............30,655,646 |...........18,847,111 | ...........21,625,113 | ....ce......... 3,817,452 | oot . XXX [ XK [ XXX | e0000.86,726,419 | 186 86,726,419 | eeinl0

12.7 Totals
12.8 Line 12.7 asa % of Col. 9.............

............ 52,986,858 |..........120,386,382 |..........208,998,909 | ............68,216,483 | ............14,957,608
...................... M4 | 289 |49 |l 147 | 3.2

13. Total Publicly Traded Bonds
13.1 Issuer Obligations
13.2 Residential Mortgage-Backed Securities...
13.3 Commercial Mortgage-Backed Securities.
134
135
13.6

............ 19,094,916 | ..........134,449,978 v 54,459,131 | ............11,101,900
..9,381,538 |. ...21,716,066 | ... ...26,696,855 | ... ...7,106,185

13.7
13.8 Line 13.7 asa % of Col. 7.............
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.........ccccccoevverevrrrennnee.

14, Total Privately Placed Bonds
14.1 1SSUET OBlIGAtIONS........cvvivieireicieieeiee e
14.2 Residential Mortgage-Backed Securities...
14.3 Commercial Mortgage-Backed Securities.
14.4 Other Loan-Backed and Structured Securities
14.5 SVO Identified Funds,
14.6 Bank Loans....

14.7 Totals
14.8 Line 14.7a5@ % Of COl. 7...cvvvriveiricecieenieercne
14.9 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, SI14
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Annual Statement for the year 2018 ofthe. Ohi0 Farmers Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

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

2. Cost of cash equivalents acquired

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

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

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

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

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

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

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

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

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

.......................................................... 4,056,876

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........ccccccevennee.




Annual Statement for the year 2018 ofthe. Ohi0 Farmers Insurance Company

SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year

' E|

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year'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 Occupied by the Reporting Entity - Administrative

2 CITBUILDING........oviuiiriiesies e essssssssssssssssensses | sevssssinns WESTFIELD CENTER...... OH..... 11/01/2004. | 12/31/2018. 8,889,135 (VI 5,418,795 | ...cccovs 5,418,795 | ..oooieeeren253,105 | o0 [0 [ (253,105) | .voovvevverrriennienenn0 | i 1,571,742 | ..o 2,421,687
4 INN LOT & BUILDING .. | WESTFIELD CENTER...... OH..... 01/01/1930. | 12/31/2018. | ........... 16,396,293 | ....cvvvvvrrcrirerircnns (1 I 6,757,188 | ...cccoovne 6,757,188 ..(411,296) ...737,063 ..1,450,536
5 GOLF CRS & BUILDING weeeeennr | WESTFIELD CENTER...... OH..... 01/01/1937.| 12/31/2018. | ...........38,314,685 0 24,119,650 24,119,650 ..(875,688) L0 3,762,157 | .............6,022,014
22 FLEET STORAGE........coomierieeiiieiseses st sissssssssssssssssss s sssssssssssssssssessnns | svvisssan WESTFIELD CENTER...... OH..... 11/01/2004. | 12/31/2018. ..752,199 (U IR 441,428 | ..o 441,428 (17,212)] ... 0 241,098 | . 353,877
32 HOME OFFICE BUILDING........c.covverrinrirriierirennns .. | WESTFIELD CENTER...... OH..... 01/01/1955. | 12/31/2018. | ......... 121,436,941 | .o 0]....56,2212,747 86,212,747 | ..oeeir 1,468,940 | o0 [0 [ (1,468,940) | ... (V1 13,087,705 | ........... 18,962,059
36 WESTFIELD BANK.......cccoovvnirinens weeveeeen | WESTFIELD CENTER...... OH..... 09/30/2000. | 12/31/2018. 1,685,567 0. 1,127,566 1,127,566 | ... 39,418 0. (39,418)] ... 0 109,654 | . 203,189
50 OFFICE BUILDING......couiviuiieriesiisssisserssesssssssssssssssssnssssssssnsssssssssssssssnsssnssssses | aesssssesns POLARIS.....coooseinniinniinns OH..... 11/01/2004. | 12/31/2018. 7,896,451 0 | s 4,918,982 | ..o 4,918,982 | ..o, 189,004 | ..o (V] [ P (189,084) | .vvovvverrnrricri (V)] [ 1,131,992 | oo 1,801,008
0299999. Properties Occupied by the Reporting Entity - AdMINIStrative. ..o v | oo 199,371,271 | i | v, 128,996,356 | ......... 128,996,356 ..3,254,723 ) 0 20,641,411 31,214,370
0399999. Total - Properties Occupied by the Reporting ENtity...........cviiersiionsinmiininiminiinns sornsrsssssesssssssnsssnsesssssssssessnsssssssssesssssssssssssssnsssssssennnes | seeeneees 199,37 1,271 |0 | v 128,996,356 | ......... 128,996,356 ) 0 20,641,411 31,214,370
Properties Held for the Production of Income

27 DWELLING & LAND.......cevurvirierirrerseiserienieesesiesessenns .. | WESTFIELD CENTER...... OH..... 01/01/1910. | 12/31/2018. .0 0 0 0 .. 552
30 DOUBLE DWELLING... .. | WESTFIELD CENTER...... OH..... 01/01/1949. | 12/31/2018. .0 (1,268) (V1 7,627 12,705
34 LAND .. | WESTFIELD CENTER...... OH..... 01/01/1951. | 12/31/2018. ] ... ...0 0 0 0 1,423
39 LAND .. | WESTFIELD CENTER...... OH..... 01/01/1953. | 12/31/2018. | ... 0 0 0 0. 0
40 LAND .. | WESTFIELD CENTER...... OH..... 06/01/1997. | 12/31/2018. .0 0 0 0 2,928
B2 LAND......coiriiirieririceissise et .. | WESTFIELD CENTER...... OH..... 01/01/1974. | 12/31/2018. .0 0. 0 0 .. 146
63 DWELLING & LAND OO .. | WESTFIELD CENTER...... OH..... 08/22/2008. | 12/31/2018. 0 (15,188)] ... 0 ...12,600 35,364
64 DWELLING & LAND.......cooiireiirinirriersnieesesississsssenssnines .. | WESTFIELD CENTER...... OH..... 01/01/1976. | 12/31/2018. ...0 0].. 0 0 157
254 DWELLING & LAND....... .. | WESTFIELD CENTER...... OH..... 07/21/1995. | 12/31/2018. ..185,405 113,432 | oo 113,432 | 3,892 ...0 .(3,892) ... 0 15,830
259 DWELLING & LAND....... .. | WESTFIELD CENTER...... OH..... 11/07/1995. | 12/31/2018. . 177,458 .100,464 3,562 0 .(3,562) | ... 0 15,224
322 DWELLING & LAND....... .. | WESTFIELD CENTER...... OH..... 06/18/1997. | 12/31/2018. L8875 [0 [ 141,622 | el 141,622 3,675 .0 ..(3,675) | ... 0 23,970
420 DWELLING & LAND....... .. | WESTFIELD CENTER...... OH..... 09/28/2000. | 12/31/2018. | ....ovvvvnrrrnee 74,358 | o0 | e 74,358 | i TA,358 [ (V1 O 0 .0 0. 0 919
714 DWELLING & LAND. . . <o | WESTFIELD CENTER...... OH..... 04/10/2017. | 12/31/2018. ..140,580 6,244 0 0 .(6,244) | ... 0 16,160
0499999. Total - Propemes Held for the Production of Income ettt ereeeeaeienie  eeeieeseseseiesiesieresieiessesiersesisiessesiesiseastereretineanes 1,448,829 ..o 0 ] 1,034,596 | ... 1,034,596 | ........... 33,829 0. ....0 (33,829) | ... 0 ...53,656 | . 125,378
0699999, TOAIS........ovverereirieaiese e sese s ss ettt skt b e SEkseeR bRk | ererenees 196,820,100 | ..ccocrvvrvrrirerrinnnn0 | ... 130,030,952 | .........130,030,952 | ............. 3,288,552 | ..ocvirrirriiininad (V1 T 0 (3,288,552) | ... 0 20,695,067 31,339,748
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Annual Statement for the year 2018 ofthe. Ohi0 Farmers Insurance Company

SCHEDULE A - PART 2

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

1 Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
2 CIT BUILDING. ..ottt WESTFIELD CENTER 1213112018, [ VARIOUS........ooiiiiieiei ettt | ebeessensenaesienene 0 | oo 0 111,032
4 INN LOT & BUILDING.......cccvuriiirniieiieisieisnieresineins WESTFIELD CENTER.... 12/31/2018. [ VARIOUS.......cooiiriieiiciieseis e 0 | oo 0 171,646
5 GOLF CRS & BUILDING........c.oevuerirircrinrienienireenns WESTFIELD CENTER.... 12/31/2018. | VARIOUS.......cooiiiiiiiieiritiie s nienes 0 | oo 0. 6,233,241
22 FLEET STORAGE........cccoiiimeeineerseeeiesiceenienes WESTFIELD CENTER.... 12/31/2018. [ VARIOUS........oooirriiiiiicriseieresis e (0 R 0. ..38,316
32 HOME OFFICE BUILDING........cocoveeririirrnisirninenns WESTFIELD CENTER.... 1213112018, [ VARIOUS.......couirriiiiieiseieesss s 0 [ s 0 ... 60,403,127
36 WESTFIELD BANK........oiiiiiiiiienieinese e WESTFIELD CENTER 12/31/2018. | VARIOUS........ooiiriiriiiiciseieiesis st 0 | oo 0. ..70,222
50 OFFICE BUILDING........c.otutimiireiiiieierii sttt POLARIS 12/31/2018. [ VARIOUS.......ooiiriieiicieieteis st 0 | oo 0 . (18,579)
322 DWELLING & LAND ..ottt WESTFIELD CENTER 12/31/2018. | VARIOUS........oooiiriiiieieiseieies et 0 | oo 0 ..10,200
420 DWELLING & LAND.......ocimiiiirierieiseise ettt WESTFIELD CENTER.... 12/31/2018. [ VARIOUS........oocviriiiiiicrieieresis et 0 | oo 0 ..51,297
714 DWELLING & LAND. ...ttt st WESTFIELD CENTER.... 12/31/2018. | VARIOUS.......ciiiiiiiisiisi et 0 | s 0]. .10,712
0199999. Total - Acquired by Purchase....... e etefeereeeeeieesesiesereeiessesesesessesiessesseessesies  feeiesiesesseiesiesesesseiesiesseseieesesiesesesiesesesseiesieseiseiesiesesierssiesiersesseiesesies  eeeeseeieserseseeiesesiesssiesiesesseieeseseseieeiessessesieiesiesierseiieiesesiesssiesiesiesiesissesesiesaciocs 0 | s 0 ... 67,081,214
0399999, TOAIS. ... vrveereresersseiaeesses et R R Ae48eR R LA SRR e RS8R R R R bbb R LR R e R eLEieReeE R E R b E bR (0 OO 0 [ 67,081,214
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SCHEDULE A - PART 3

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

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, | Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts | Exchange Gain| Realized Gain |  Total Gain Interest Repairs and
Disposal and Changes in | Encumbrances Year's Impairment Change in inB./A.CV. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) BJ/A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
WESTFIELD
4 INNLOT &BUILDING.......coormerrriernerreereenrerisennes CENTER OH.. [10/15/2018. | VARIOUS.........commerreirerriimerreeseessesssesessisnesens | onseeseeees 12,287 0 0 0 0 0 0 0 0 0 0 0 0 0 0
WESTFIELD
5 GOLF CRS & BUILDING.......coocormerrerirerrerirrcrnrinnns CENTER OH.. | 01/23/2018. | VARIOUS 22,924 0 7,365 0 0 0 0 0 7,365 0 0 (7,365) (7,365) 0 0
WESTFIELD
5 GOLF CRS & BUILDING.......ooccvmmrrereerrerircrerinnes CENTER OH.. [ 10/15/2018. | VARIOUS 89,977 0 405 0 0 0 0 0 405 0 0 (405) (405) 0 0
WESTFIELD
5 GOLF CRS &BUILDING..........coommrrrrrrerririrecrriennes CENTER OH.. [10/22/2018. | VARIOUS..........coomrveirmerreienrerissessenisessssieneens | oesseveenes 75,306 0 0 0 0 0 0 0 0 8,535 0 8,535 8,535 0 0
WESTFIELD
32 HOME OFFICE BUILDING............ommeerreerrrrirnnennes CENTER OH.. | 03/16/2018. | VARIOUS 20,131 0 7,106 0 0 0 0 0 7,106 0 0 (7,106) (7,106) 0 0
WESTFIELD
32 HOME OFFICE BUILDING.. .|CENTER OH.. | 05/23/2018. | VARIOUS 6,085 0 0 0 0 0 0 0 0 0 0 0 0 0 0
WESTFIELD
32 HOME OFFICE BUILDING............commermrvermcrrirrnennes CENTER OH.. [ 10/15/2018. | VARIOUS 667,668 (V1 IO 213,124 0 0 0 0 0 213,124 0 (1 I (213,124) | ...
50 OFFICE BUILDING POLARIS OH.. | 05/21/2018. | VARIOUS 51,021 0 51,021 0 0 0 0 0 51,021 | .......o.. 198,636 | ovvvvvvenrrernnncd 0 | e 147,615
50 OFFICE BUILDING POLARIS OH.. [ 10/15/2018. | VARIOUS.........coomerreiermerreiererrersaensesssessssssnesens | onseeseeees 15,000 0 0 0 0 0 0 0 0 0 0 0 0 0 0
WESTFIELD
420 DWELLING & LAND.........cccovmvviinniriessnncrisnnnienes CENTER OH.. [12/31/2018. | VARIOUS 0 0 (4,758) () [ 116,662 | oo 0 [ oo 0] s (116,662) (116,662) | .
0199999. Total - Property Disposed 0 0 (4,758) 0 395,683 207,171 0 188,512) ..(188,512) | .
0399999. Totals 0 0 (4,758) 0 395,683 207,171 (V) (188,512) (188,512) | .
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Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, EO5, E06
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Annual Statement for the year 2018 ofthe. Ohi0 Farmers Insurance Company

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig-
nation
and Current
Admini- Current Year's| Year's Other-
strative Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Symbol Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
/ Market| Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Indicator| Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B.JA.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
293792 10 7 |ENTERPRISE PRODS PARTNERS L P COM UNIT....cocovvven [ onrenne [ eererimrineiiscineisnis DE...... JEffies & CO INCu.vuvvveiecieeieieeiscseeiseiiens | ceririeiis 04/27/2010] ......... (V1 O 1,445528 | ........... 1,967,200 | ......... 1,967,200 | ....... (153,600) | ..cvvvvvrrerren0 [0 | 0 | 0 [ 137,200 | .oovrverirnriirennnn0 | i 0.000
G54050 10 2 |LAZARD LTD SHS A....cooiiiiiiiiniinisiissnissnisenississsnisnnsnnns | crevenees | sonesssnssnsssssssnsesesenees BMU... | Strategas Research Partners.............cccoucesiienns . . 1 09/14/2015 ......... 0 .2,909,758 .2,952,800 | ......... 2,952,800 | ....(1,247,200) | .. 242,400 | .0 | 0.000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 14,920,000 | ......... 4,920,000 | ....(1,400,800) | .. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 O [CONSUMER AGENT PORTAL LLC CLASS B......ccccoveverveer [ rneernne [ corerimeerieriseesneniseins DE...... Direct.. .. | 08/03/2011] ......... (V1 O 0 0 | o0 | o0 [ e |0 e [0 | e [0 | 0.000
000000 00 0 | CONSUMER AGENT PORTAL LLC CLASS C....cc.ccccovvvuvanis | covivnnas DE...... Direct.. . | 04/17/12014.......... (I 0 0 . . O 0.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated........... oo snsnens cesnssnsessessssensssssesessnssnsensesssessens | eossassessesssssssensennd 0 [ I [ (U (L] [V (U (P [ I 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
68288# 10 6 [ 1848 VENTURES LLC......cccovvriiervieiniscirsniersnneensninees | v OH..... DIFECE. ..ot | e 02/05/2018| ......... 0 | .eeen3,500,000 | .ooviriirinnn8,147 | i 6,147 | ....(3,493,853) | ...cocvvvrrrrrrenn 0 [ o (V1 I (01 I {1 IO 0 [ s 0 . 0.000
96012@ 10 2 |WESTFIELD MARKETING LLC......ccoovvermierenieernerinernerins [ e OH..... Internal Transfer.........covvererneenneeneniniines | cevveeinens 10/01/2009] ......... 0]......9300,000 |......6,467,057 | ... 6,467,057 | ..... 1,009,148 | ...vvvvrerirnnne (VI I (U T (0 I (V1 (1 [P 0 e 0.000
96020@ 10 2 |WESTFIELD SECURITIES LLC......ovivvieieiiniierinririseisnens [ i OH..... Direct.. .. |05/09/2012] ......... 0 ....27,500 cevnnrnnniennnd0 | 0 [0 |0 0 |0 | 0.000
000000 00 0 [150 SOUTH ROAD LLC......cooiriiriniirimismisssissmssssnsssnesssnses | onenine | cosersssnssenssssesssessssnsnes OH..... Direct.. . |05/10/2013].......... 0 2,589,107 | ........(12,074) | .. . RO 0.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated...........c.c. coiiiiiiiiieie e neseissessienssnsssnssnsenenssssnsensensssssssnsensessessnenes | eeeenneee 19,109,000 | ..........9,089,811 | ......... 9,089,811 | ...(2,496,779) | .coovvvrernee. { ] (U (O {0 P [ I 0 XXX
Any Other Class of Assets - Affiliated
000000 00 0 |OHIO FARMERS GRANTOR'S TRUST.......cocosivirirrinninnns | ......... | ................................. | OH..... | Direct.. | ............ | 12/20/2004] ......... 0 [ e 73,669,857 | ......... 83,171,719 | ....... 83,171,719 | ...... (471,406) [ ..ovoovvvinnn, (V) [ [0 (O [V 2,185,227 | oo 0] . 0.000
4399999. Total - Any Other Class 0f ASSEt = AFFIIBEG. ...kt bt ebs sk bbbkttt | cbisniias 73,669,857 | ........ 83,171,719 | ....... 83,171,719 | ...... (471,406) | ovovvieninnn0 [0 |0 [0 | 2,185,227 XXX
4499999, SUDHOLAL = UNBFIIBLEG. .. ... reerreert ettt 8846 448488 E LR 4,355,286 4,920,000 | ......... 4,920,000 | ....(1,400,800) | ..ovvovvrirrreracn0 [0 |0 [0 379,600 XXX
4599999, SUDHOLAL = AFFIIBEY. ...ttt s8££ 8 £ E £ £ 1088110 44EE14EEE4EEE LR LA 48R LR E 1A eLE ARk E bbb v0nn.89,374,857 | .........92,261,530 | ....... 92,261,530 | ....(2,968,185) | .. . 20 2,185,227 XXX
4899999, TOMAIS........vvrrereeaeieeiieeiere ettt eLiiee LRttt | s 93,730,143 | ......... 97,181,530 | ....... 97,181,530 | ....(4,368,985) | .......ccoeuunuc (V] [T [V [ (0 [ 0| o 2,564,827 | ..coovvrrirnri 0 XXX
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

803

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
68288# 10 6 |1848 VENTURES LLC.....cuiiiiiiiiiiirissiississssni st senssssssssssssssensesssssssssnssssnssenssnsssnses | snsessessnsssssnsensssesssnsssssssesssnsssensssessensessnssssenssss | OHuneeenneees | COMADUON. ttvtsvtstisstiissnsiseniseni i ensssesenssnnesensenes 02/05/2018. | ....cvevveen0 | 1,000 |......... 3,499,000 <vee..0.000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f COMMON SEOCKS = AffIIEEEA. ... wuivoiiiiiiei ettt sttt ettt et esses et ensemses | fessetstaesesseeeeseseeseseeeeseeseeseE et eeEeeseEeE oot ee8eEeEeeE 40t eE8eE oA eeEeeEeEseEeeEeeseeseE et eeEeeseEseE et eeses et et entenses et snsentensetnsensenses | sbsstsnsesssssssnsantessees 1,000 | ......... 3,499,000 XXX
Any Other Class of Assets - Affiliated
000000 00 O [OHIO FARMERS GRANTOR'S TRUST ......couuiutuiimeriueimerssesssesssesisesssssesssessssesssssessesssssssesssessssesssnse | sessesssssssesssesssasssessssssssssesssessssess s sssssssssssenes OH........... DIMECR. .ottt 12/20/2004. | ..........c.... (V1 RN 0 14,373,610 | woocvvrereeererieeind (V1 IO 0.000
000000 00 0 [OHIO FARMERS HEALTH BENEFIT TRUST .....iuiiiuiiitieieiieisiseisseisssnsssesssesssessssssssessssssssssesssssesssnssnsss | cesessasssssess sttt OH.......... DIMBCL. vttt 12/21/2005. | covoovvieenc0 | s (U 5,083,561 | .ovvivrenrrnnrinsniinninnnn0 | i 0.000
4399999. Total - ANY Other Class Of ASSES = AFfIIALEA. ... .. . v.eu ettt ettt ses st sr st ses s sesemsee et seseesseseeasiee | f4ee8eeseeaeeeeseeseeseeeeEoE 1o e e seEoe8eE 1o E e E 4L 0o 08 £EeE 128401 e e eEeeEoe8eEseEseEenEeesne  feE1eEaeeeeEoeseeeEoee oL e eE e EaeEoe8 e e eE e e 4L 8 oE 1o E e 1o EeE8 4L £ 0L E 4L 8 S8 01 LE e840 1S 01 E L oeE 401 e 28 ee 401 e e s e b eesemsee et enteesen et sesantensenntsnsanses | ansesiessssssessenssssnsansanaees 0 19,457,171 . XXX
4599999, SUDEOLAL = AFFIIBEA. ...ttt st f k8188 £ E 8484 E £ E84£EE£LE4EE841EE4EE84£EE 40E84EEEoeEE oL 8 oLE 4L 8 4EEE oL E L8 oLE 1L 8oL L8 oL EoLE 1oL 8 eLE81EEE1HEEoeEE1oEE  £1eeEEeeEEee LA 4oL R eLE oL E LA 4EEE 4L E L8 eLE 4L E LS4 E oL HEE 4L E LR LR E LRkttt | fhenet ettt 1,000 22,956,171 | oo 0 XXX
4899999, TOAIS.......vuceeereeirieiieeser ittt b bbb E s bR £ s bR R e bR bR s b e b s iR bt b enEe fedsetsetsebeeh et s e b e b e R s e e s b b e e R b s e b bR bR R R b e e R s E b s E e e s bt Eeeb et hee  Shseesebeh R b e E e b L bR R Ao E b oL b e e R R e b oL EeE s bbb e e bR e R LR R R EeE bbb bbbt b st niens | frebtb et 1,000 22,956,171 | oo 0 XXX
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SCHEDULE BA - PART 3
Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./A.C.V on Disposal | Consideration Disposal Disposal Disposal Income
Any Other Class of Assets - Affiliated
000000 00 O [OHIO FARMERS GRANTOR'S TRUST OH. | Direct 12/20/2004. | 10/29/2018. ..12,292,666 (738,961) ..11,653,705 |....12,359,342 36,632
000000 00 0 |OHIO FARMERS HEALTH BENEFIT TRUST....... OH. | Direct... . [12/21/2005. | 12/20/2018. | ....... 10,057,374 | ....... (672,230)] .. ...9,385,144 |....10,123,311 138,316
4399999. Total - Any other Class Of ASSELS = AFIIAEEA. .. .. vuuirrirriresierii sttt sttt | ernnen 22,350,040 | ..(1,411191) | o0 i |0 | (41119 | 0 | 20,938,849 |....22,482,653 | .....ccooneiennn0 | ... 1,543,804 | ...... 1,543,804 | .......... 174,948
4599999 SUDOLAl = AFFIIBIEA. .. ..ottt £Ef Rt | crriaa 22,350,040 | ...(1,411191) | o0 v |0 | (41119 | 0 [ 20,938,849 |....22,482,653 1,543,804 174,948
4899999, TOAIS........ovveeereireieaeise ettt bs bbbkt R eeee LEieRR e R bbbt nienes | eriaes 22,350,040 | ...(1,411,191) | coocvvvivvcencn0 | v [0 | (1411,191) | 0 | 20,938,849 |....22,482,653 1,543,804 174,948
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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 Obligations
912810 EM 6 |UNITED STATES TREAS BDS.... SD.. LA ..116.313 4,652,520 4,331,703 | o0 | ieie(83,980) | eviiiennl0 [0 7.250 |...... 4.701 |FA....... 109,538 | ........ 290,000 | 12/30/2013.| 08/15/2022.
912810 EM 6 |UNITED STATES TREAS BDS.......ccoovivierereeieerceinirnesinessesssseessssssensesieness | cevees LA ..116.313 +n4,070,955 | .............3,500,000 | .00 3,790,240 | coooovocviverrnennd0 | s (73,483) | 0 [0 [ 7.250 |...... 4.701 |FA....... v 95,846 | L. 253,750 | 12/30/2013. | 08/15/2022.
912810 EQ 7 |UNITED STATES TREAS BDS.......cooiiiiiriirnineirerssisesesissieessssesssissesenins | evens LA ...116.156 ...14,519,500 | ............12,500,000 | ...........13,904,030 | ...cccccoovevirncccO | cireeenn(274,846) | o0 [ iiinl0 6.250 |......3.589 [FA....| e 295,002 | ... 781,250 |01/24/2011. | 08/15/2023.
912810 EW 4 |UNITED STATES TREAS BDS.......ccoovviiereiirieerieissieriesesssssesssssssnsessseness | covees 1 ...122.000 ..6,100,000 | ..............5,000,000 | ...cc0ee0..5,573,103 | coooviirvcrrennnc0 | eiieeine(67,989) | o0 [ 0 [ 6.000 13,315 | ........300,000 | 12/29/2010. | 02/15/2026.
912810  EX 2 |UNITED STATES TREAS BDS.......ccosviurireeieireesssissesiessessseisssssssssssssesens | sevees LA ...128.551 ....18,639,895 | ............14,500,000 | ...........16,795,905 | ....cccooevrrrrrne0 | c00reenn(250,248) | coooviiiiicnn0 | o0 | 6.750 |.....4.289 |FA......| ........369,691 | ........ 978,750 | 12/29/2010. | 08/15/2026.
912810 FB 9 |UNITED STATES TREAS BDS.... SD.. LA ...127.051 ..2,509,257 AT | 0 | e(24,816) | 0 [0l 6.125 |.....4.243 [MN......| .......15706 | ........ 120,969 | 04/28/2010. | 11/15/2027.
912810  FB 9 |UNITED STATES TREAS BDS.......ccoviviereierieereeissriesinessessseesssssssensessseness | cevees LA ...127.051 667,018 2B97,349 | 0 | encn(8,597) | 0 | 0 [ 6.125 |....4.243 [MN...... | w4175 | e 32,156 | 04/28/2010. | 11/15/2027.
912810  FT 0 |UNITED STATES TREAS BDS.......cootimiiiiiiiireineereisesessssessssesssssssenens | evenes LA ...123.258 3,697,740 3,674,328 | ..cvvvviiricennn0 | e (18,823) | eviiiicenn0 [ 0 [ 4.500 |.....2.833 |FA.....| ........50,992 | .......... 90,000 | 08/13/2018. | 02/15/2036.
912810 QA 9 |UNITED STATES TREAS BDS.......ccovvvimriiriririiiesiseriresnesisssissssessssesienees | covees 1 ...109.379 ..5,468,950 5,612,071 | oo | eiieeen(22,656) | o0 [ 0 [ 3.500 | ... <. 175,000 | 07/11/2017. | 02/15/2039.
912810 QT 8 |UNITED STATES TREAS BDS.......cooosiiuerireiieireisssisnesiessessseisssssssssssssesens | seves LA ...102.387 5,119,350 5,489,830 | .oovvvvevvrinennn0 | eieeennn(15,599) | o0 [ 0 [ 3.125 |.....2.557 |[MN...... | ..........20,287 | ........ 156,250 | 05/24/2016. | 11/15/2041.
912828 2R 0 |UNITED STATES TREAS NTS.......coontimrimiririinissieiiessinesiesensssssisnsisens | cevees ] 6,942,188 ... 96.777 ......8,774,390 6,948,359 | ..o | 5,336 | ceiiieenn0 [ 0 [ 2.250 |....2.345 |FA.....| .......59,490 | ........ 157,500 | 11/09/2017. | 08/15/2027.
912828 M5 6 |UNITED STATES TREAS NTS.......coovirimiieeiiesieeiisesessssssesssssssesssssssssssnss | svseens ] 6,029,063 |..... 97.793 ......5,867,580 6,018,666 | .....oovevvrrrenn0 | eiireirncn(2,752) | o0 [ 0 [ 2250 |.....2.197 |[MN.....| ..........17,628 | ........ 135,000 | 05/31/2017. | 11/15/2025.
912828 RR 3 |UNITED STATES TREAS NTS......ociiiiiiiiniiinnininnssiesensssisessssssssssssensnsssssenssnes | onerns | oo | oonsssronns | aeevensees 1] 1,004,375 | ... 98.707 987,070 1,002,147 | o0 [ (T24) [ iiiiien0 [0 [ 2.000 922 IMN...oo| 2897 | 20,000 | 11/13/2015. | 11/15/2021.
0199999. U.S. Government - Issuer OBlIgations...........cuerreuiesiiisnirisresreseessssesssrssnsssss e XXX 5,984,902 XXX XXX XXX 1,220,358 | ..... 3,490,625 XXX XXX
U.S. Government - R ial Mortgage-Backed Securities
36202D RW 3 | GNMA GTD PASS THRU POOL 003201.... ...114.305 37,636 37,672 | v 0 | () | 0 0 6.500 |...... 6.454 | MON.. 03/08/2002. | 02/20/2032.
36202E KM 0 | GNMA GTD PASS THRU POOL 003900.... 113084 | 164,865 | 145,789 149,288 | ..o | vviriiiccnn(82) | o0 | 0 [ 6.500 |...... 5.736 | MON.. 03/21/2007. | 09/20/2036.
36202E XU 8 | GNMA GTD PASS THRU POOL 004291 ..108.475 | ....ccee......386,004 | ....irnn355,903 | 375,180 | o0 [ e (173) | 0 | 0 [ 6.000 |...... 4415 |MON.. , . 09/22/2009. | 11/20/2038.
36241K TL 2 | GNMA GTD PASS THRU POOL 782355 . 107.284 | o 425,463 | 398,576 | e 17,494 |0 [ (1,298) [ 0 | 0 6.000 |...... 4.749 |MON...| wcovvrrs 1,983 | . .23,795 | 09/21/2009. | 06/15/2038.
38378G  2Y 3 [GNMA 138 B e | o L8 1 5,530,311 ] 99.278 | covvvrns 5,455,305 | ..............5,494,961 | ...........5,528,554 | ...cooooviiivrriinnnc0 | o (1,029) | e [0 [l 3.000 |...... 2.894 |MON...| ... 13,737 | ... 164,849 | 12/19/2016. | 01/20/2043.
38379X  XR 6 | GNMA 16 10T QM. ..ot snsesnsnes Cuvoc [ [ A 1 4,657,500 |..... 94.687 ......4,260,899 | ..............4,500,000 | ............ 4,639,642 | ..ccooviiiiiinnn0 [ oiiiienee(5407) | v |0 |l 3.000 |...... 2.752 |MON... ] ... 11,250 | ........ 135,000 | 08/18/2016. | 05/20/2046.
0299999. U.S. Government - Residential Mortgage-Backed Securities.........coooraeeinsnincieinnnnens 11,172,187 XXX oo 10,735,616 XXX XXX XXX | ........20,744 | ... 356,920 XXX XXX
0599999,  Total = U.S. GOVEIMMENL. ... vuiriereriersseeserssersssenesesssss s ettt ensensaseentens | ossaessans 92,810,800 XXX ] 89,809,841 XXX XXX XXX | ....1,250,102 | ..... 3,847,545 XXX XXX
All Other Governments - Issuer Obligations
110709 DL 3 |BRITISH COLUMBIA PROV CDA BD ...120.832 3,624,960 | ..............3,000,000 | ............3,496,778 | ...cc.cevvvnrieecnc0 | cirieceeena(B0,711) | e [0 [ 6.500 |...... 3.792 | W....... 89917 | 195,000 | 10/08/2013. | 01/15/2026.
748148 PB 3 | QUEBEC PROV CDA DEB ...118.482 ..5,331,690 | ...cc.eee....4,500,000 | oo 4,926,475 | o0 | ciieend(84,661) | 0 [0 [ 7.500 | ... 55,625 | ........337,500 | 11/21/2013. | 07/15/2023.
748148 PD 9 |QUEBEC PROV CDADEB............ ...119.024 5,058,520 | ..............4,250,000 | ...cccoe0r4,898,556 | oooovociicriinennc0 | e (113,625) | i [ 0 [l 7125 |.....3.798 |FA.....| ... 119,443 | ....... 302,813 |01/07/2015. | 02/09/2024.
46513E FF 4 |AIDISRAEL GTDNTCL1A.. ..112.429 ..13,491,480 | .....cooe.. 12,000,000 | .0oo0eeree 12,677,612 | o0 | et (127,778) | a0 | il [ 5.500 |.....4.166 [MS......| .......188,833 | ........ 660,000 | 03/23/2011.| 09/18/2023.
46513E GV 8 |AIDISRAEL GTDNTCL1A. ...112.500 ....18,000,000 | ...coovenes 16,000,000 | ..........16,894,737 | .oooovivvnnnnienn0 | 000eenn(160,320) | o0 | 0 | 5.500 |.....4.229 |JD.......| ..........66,000 | ........ 880,000 | 12/29/2010. | 12/04/2023.
0699999. All Other Governments - Issuer Obligation: XXX ....45,506,650 39,750,000 XXX | XXX | XXX | .....619,818 | ..... 2,375,313 XXX XXX
1099999. Total - All Other Governments . XXX ....45,506,650 39,750,000 XXX ] XXX | XXX | ....619,818 | ..... 2,375,313 XXX XXX
U.S. States, Territories & P (Direct and Guar d) - Issuer Obligations
13063B JB 9 | CALIFORNIA ST TAXABLE BAB GO. . ...108.181 2,704,525 | ............2,500,000 | ............. 2,706,519 | ooovriricviineinn0 | iennn(108,022) | o0 | iiiinl0 e 7.700 07/01/2015. | 11/01/2030.
207720  AA 0 | CONNECTICUT ST TAXABLE QLFD SCH SER B GO. ...109.946 2,451,796 | .ii.2,230,000 | e 2,710,002 | o0 | eienn(37,462) | 0 [0 [ 5.295 07/19/2016. | 10/01/2029.
373384 WR 3 | GEORGIA ST REF SERJ 1 GO...... ...107.568 3,227,040 | ..............3,000,000 | ............3,233,650 | ..ccooovcriveriieinc0 | cirieiinn(90,568) | oo [ 0 [ 5.000 01/31/2012. | 07/01/2023.
419792 RX 6 |HAWAII ST GO v ...104.612 ..1,046,120 | ..............1,000,000 | ..oeveeere 1,070,907 | cooovvocricrrennnd0 | ovioeieeen(7,379) | 0 [0 [ 4.000 06/26/2017. | 05/01/2037.
57582N  H7 3 | MASSACHUSETTS ST REF SER C GO ...113.546 2,838,650 2,762,366 | ..oveovveirrinennn0 | eiieennn(62,763) | o0 [ 0 [ 5.500 10/16/2013. | 12/01/2022.
57582N UV 5 | MASSACHUSETTS ST REF SER A GO ...108.624 13,258,720 3,267,209 | ..ocvvvievcniennd0 | eiiee(100,338) | o0 | i l0 [ 5.250 08/10/2012. | 08/01/2021.
649791 DL 1 [NEW YORK ST SER A GO....ccoovermrimirmerierineeseniseesesisessssssssnsenes ..107.196 | .... 3,215,880 . 3,241,944 | o0 | s (111,803) | 0 [ 0 [ 5.250 01/25/2013. | 02/15/2024.
649791 DM 9 [NEW YORK ST SER A GO.....ccooivoiiriciiciiriesissisisissiesiienes ..107.088 | ....cccovene 1,606,320 | .............1,500,000 | ............. 1,582,783 | ..o 0 | eirieend(37,508) | o0 | 0 [ 5.250 12/15/2011. | 02/15/2025.
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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
677521 HP 4 | OHIO ST TAXABLE BAB SER E GO.......cccovvvmerieenerinrierirmeinensnseesensnsnnens | eevenee | oo [eoverernen T | ot IFE | s 3,965,640 |...107.446 | .............. 3,760,610 | .coovvernees 3,500,000 | .ooocrvrnee 3,778,068 (56,041) | weovvrrerrirne (11 [T 0 | 4711 |.... 2.849 |FA .| oo 68,702 | ........ 164,885 | 07/09/2015. | 08/01/2023.
882722 N8 0 |TEXAS ST WTR FINL ASSIS SER B GO ...2,080,116 |...107.630 ..1,937,340 1,800,000 ...1,882,618 .(30,258) 10/26/2011. | 08/01/2025.
93974D YN 2 |WASHINGTON ST SER 2017 A GO.... ,257,281 |...113.755 ..1,194,428 .1,050,000 ,216,147 .(19,514) 11/07/2016. | 08/01/2037.
97705L D2 0 |WISCONSIN ST SER A GO ..4,545,840 |...107.661 ..4,306,440 4148174 .(59,927)] ... 07/25/2011. | 05/01/2027.
97705M  AZ 8 [WISCONSIN ST SER C GO.......... ...1,494,064 |...112.501 1,462,513 ..1,444,124 ) 12/12/2016. | 05/01/2031.
1199999. U.S. States, Territories & Possessions - Issuer Obligations. .36,779,208 XXX 33,010,382 .33,044,511 ) XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............. . 36,779,208 XXX ....33,010,382 33,044,511 ) XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligation
199507 2U 7 |COLUMBUS OH CITY SCH DIST TAXABLE REF SE.........cccoecimivinveveinninens | v | oo [ [ v 1FE| oo 1,506,180 |...107.968 | .......c..... 1,403,584 | ..............1,300,000 | ............. 1,415,440 | .oovovvvvvcieencn0 | e (27,656) | o0 | il [1200.5.000 | 2.600 | Do | v 5,417 | 65,000 | 08/10/2015. | 12/01/2022.
442403 KA 8 |HOUSTON TX INDEP SCH DIST REF LTD TAX GO.......covvorverirenrirerirerinenes [ v 2| TFE| v 1,087,090 |...108.009 | .....ccccouuue 1,080,090 | ..............1,000,000 | .......c..... 1,051,458 | ...cocovvriviieennd0 | oviireenne(9,192) [ i [ eiiiviiiiienl0 104,000 e 2911 |FA | vl 15,111 | 40,000 |11/19/2014. | 02/15/2027.
584002 QZ 5 |MECKLENBURG CNTY NC REF SER C GO.....cccovvermrirerierineereniseesssinsninns | eevnee | oo | evvneiiiens [ e 1FE ..3,423,975 |...118.032 ..2,950,800 2,955,425 | o0 | e (71,889) | 0 | 0 {1005.250 | 1972 |ID..ccc. | .. 10,938 | e 131,250 | 02/01/2012. | 12/01/2024.
735371 PV 2 | PORT SEATTLE WASH LTD GO BONDS.......c.covvverirreririmrireiienrienienereenns | cvvees 2| 1FE]| .. ...1,187,080 |...117.460 ..1,174,600 v 1,186,249 | 0 | (17194) [0 | 01025000 2.806 |JJ.cooee | c00rrereni25,000 | oo 50,000 |03/06/2017.|01/01/2031.
741701 4Y 9 | PRINCE GEORGES CNTY MD CONS PUB IMPT SER.......ccccsurvmerierireerinins | cevenee 2| e 1FE| oo 1,921,626 |...106.952 | ....covvvenee 1,925,136 | ..............1,800,000 | .......c..... 1,916,130 | .oovvvveriveireens0 | oviiirerne(5,496) [ o0 | ciiiiiiciiend0 104,000 | e 3.209 | Jdooves | v 45,200 | ..oovecrrrenne 0 | 06/13/2018. | 07/15/2035.
741701 X5 0 |PRINCE GEORGES CNTY MD CONS PUB IMPT SER.......cccooosirimrnierernninnninns [ coreres 2] ... 1FE ...1,409,163 |...108.530 ..1,346,382 | o0 [ n(15,634) | i |0 104,000 2.530 [MS......| oo 16,667 | ..o 50,000 | 10/23/2014. | 09/01/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations: . 10,535,114 XXX . .8,850,000 | .............9,841,084 XXX XXX | e 118,333 | ........ 336,250 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions........ s | s 10,535,114 XXX [ 9,890,835 | L 8,850,000 | ..cooovnnv. 9,841,084 XXX XXX | s 118,333 | ........ 336,250 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agenmes and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
31331L  JL 3 |FEDERAL FARM CRBKS......ooviiiriiieiniriserieriesiseesssisensssssssssesssssssenns | sevnee | oo [ eoensinnens [ eonnernens L 5,960,022 |...135.990 | ..oocvvruees 6,799,500 | ...oovvrnees 5,000,000 | ..ooovvvrne 5,679,645 | ...covovvrvvrivennn0 | eiiieeen(37,973) | o0 [0 106,750 |......5.247 | D | e 23,438 | ........ 337,500 | 12/30/2009. | 06/06/2031.
3133E) WR 6 [FEDERAL FARM CRBKS.......coooiieiieiiiieeceieicieiesese s sssnas | oevnes ..100.887 | .oovvennend 2,017,740 | coccoeennee 2,000,000 | ......cecc.. 2,000,000 | ..ocovvrivriereennd0 [0 | 0 | il 1030470 {13470 | FALL| e 26,603 | ..oocviinn 0 |08/07/2018. | 08/13/2025.
3133MA WE 5 |FEDERAL HOME LN BKS ...135.765 ...10,182,375 .7,500,000 ..8,869,801 | oovvvrivrirennn0 | ieinnn(90,402) | o0 | vviviiieinenn0 {17125 [ 4967 [FALoot| v 201,875 | ........ 534,375 | 12/30/2009. | 02/15/2030.
3133XF  KF 2 |FEDERAL HOME LN BKS 107139 | ... 5,356,950 | .. .5,000,000 | ...ccceerr5,231,804 | o0 | ceieeen(89,164) | o0 [ 0 [100.5.625 |.....3.625 | UD.cis | e 15,625 | ........ 281,250 | 05/05/2011. | 06/11/2021.
3133XG  6E 9 |FEDERAL HOME LN BKS.......ccooviiiriiiiiiniieireniceiesisessssssessesesssesns | voenes LMBT3T | 2,374,740 | .oovvennee. 2,000,000 | ..ocooreeen 2,137,353 | v | e (15,125) | a0 [0 [ 105750 |......4.648 | D.......| e 8,089 | e 115,000 | 09/30/2009. | 06/12/2026.
3134A3 U4 6 |FEDERAL HOME LN MTG CORP......ccovivrrirrimrieeererieeessenisenissnsessssssenins. | seeees ...133.457 ..2,669,140 .2,000,000 2,331,008 | oo | iennnn(23,250) | o0 | vviviiieinenn0 {8750 ... 4758 [MS...... | 39,750 | e 135,000 | 11/02/2009. | 09/15/2029.
31359M  EU 3 | FEDERAL NATL MTG ASSN.....cocviriiiiriieireriniseisisssssssssesssseessssssssesssensnnss | ovens ...128.237 ..6,411,850 | .. .5,000,000 | ... ..6,005,591 | o0 | e (77,452) [ el [0 10.6.250 |......3.876 | MN...... | .........39,931 | ... 312,500 | 11/14/2013. | 05/15/2029.
31364A 6J 6 |FEDERAL NATL MTG ASSN MTN.....cooiiririmerinrrmeriseerenissessssssenssesssssseenns | weeees .. 130.564 | ...oovvvnne 3,264,100 | ....ccvevnee. 2,500,000 | ..ovverneen 2,933,219 | o0 | i (60,415) | o0 [0 [100.8.280 [ 104.921 | Jducs | e 98,325 | ........ 207,000 | 02/18/2010. | 01/10/2025.
31364B  EP 1 |FEDERAL NATL MTG ASSN MTN....ooiiiiiiiiriiiinieneeeriseeesierssseseseenisines | eevees ...125.008 .4,000,000 L A4802,791 | 0 | (108,524) | 0 | 0107020 1..3.527 [ UD. | 6,240 ] 280,800 | 12/16/2013. | 06/23/2025.
31364F KW 0 |FEDERAL NATL MTG ASSN......cciiiuiieriieiiriniieriessiesienesssessssssssesisenens | voenes ...125.073 .3,000,000 ...3,358,830 189,600 | 09/03/2009. | 12/20/2027.
491552 UY 9 |KENTUCKY ST TURNPIKE ECON TAXABLE DEV RO.... ...108.045 1,000,000 21,049,382 | 0 | e (18,690) | o0 | 0 | 5.244 | 03174 (U | 26,220 | e 52,440 | 06/23/2015. | 07/01/2025.
575850 4X 7 |MASSACHUSETTS ST HLTH & EDL FAC HARVARD. ...105.563 .2,000,000 ,109,960 ..125,000 |12/19/2013. | 04/01/2020.
57585K WC 8 |MASSACHUSETTS ST HLTH & EDL FAC AUTH REV. 112477 .7,235,000 ...8,144,329 397,925 |09/17/2012. | 07/01/2022.
57586C BL 8 |[MASSACHUSETTS ST HLTH & EDL FAC AUTH SER. X ...119.433 . 3,500,000 ...3,884,463 183,750 | 06/22/2011. | 07/01/2025.
64971M 4N 9 |[NEW YORK CITY NY TRANSTL TAXABLE FIN AUT ,140,150 |...104.446 ..1,044,460 .1,000,000 ,047,034 08/20/2015. | 08/01/2030.
662903 MT 7 |N TEXAS ST MUNI WTR DIST REF & IMPT REV. ..1,290,770 |...105.433 ..1,054,330 1,000,000 ...1,065,929 01/14/2013. | 09/01/2020.
67765Q CA 2 |OHIO ST WTR DEV AUTH SER A REV 842,400 |...115.135 828,972 ....120,000 818,172 11/18/2016. | 12/01/2034.
796253 R8 7 | SAN ANTONIO TX ELEC & GAS REF SER AREV.. ,746,045 |...100.274 ..1,504,110 .1,500,000 ,502,964 07/22/2011.| 02/01/2021.
796253 RU 8 | SAN ANTONIO TX ELEC & GAS 2002 PREREFUN ...100.313 ..2,011,276 2,005,000 ...2,011,031 06/17/2013. | 02/01/2019.
880591 CJ 9 | TENNESSEE VALLEY AUTH PWR BD ..122.947 6,147,350 05/19/2010. | 11/01/2025.
880591 DV 1 |TENNESSEE VALLEY AUTH PWR BD. ...115.685 12,161,964 08/20/2018. | 07/15/2033.
914455  PY 0 |UNIV MICHIGAN REF SER 2015 REV . ...106.868 5,343,400 02/13/2018. | 04/01/2034.
914692 X4 5 [UNIV OF NM TAXABLE GNMA COLL HOSP REV.......cccoovuieinirnssinssrssnissninnnes | wervnee oo | eovssninnns | e IFE | 1i001i000..2,000,000 ... 99.917 1,998,340 05/07/2015. | 06/20/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..........vw.eriiisinsinninsrsnss e 97 857,420 XXX ...95,432,683 90 433,788 XXX XXX
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U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128K9  6W 9 |FHLMC 30 YR GOLD PC GRP POOL A48985 LA 101933 | 84,428 | 63,206 | 04,498 | 0 | i (282) | 0 | 0 [ 7.000 |...... 6.657 | MON... 06/13/2006. | 05/01/2036.
3128L2 DB 1 |FHLMC 30 YR GOLD PC GRP POOL A69998 LA ..109.263 | .....ccc.......268,834 | ... 246,043 | oo 265,091 | 0 [ (1,030 [ 0 | 0 6.500 |...... 4.499 |MON... 02/08/2010. | 12/01/2037.
3128LX QC 7 |FHLMC 30 YR GOLD PC GRP POOL G02251 LA . 109.240 | 182,892 | 167,422 176,632 | oocveeveviinnenn | e (184) | 0 | 0 [ 6.000 MON... 10/23/2009. | 08/01/2036.
3128M4 AX 1 |FHLMC 30 YR GOLD PC GRP POOL G02422. 1 ...109.241 61,766 65,287 | covvveverrreienend0 | evrieieenn(221) | o0 | 0| 6.000 MON... 10/14/2009. | 12/01/2036.
3128M4 BB 8 | FHLMC 30 YR GOLD PC GRP POOL G02434. LA 11411 121,644 | oo | iieeennn(26) | ceviieieenn0 | 0 [ 6.500 MON... 03/20/2007. | 10/01/2036.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL G03600... R ...115.251 141,558 126,136 | e [ e (179) | 0 | il 7.000 MON... 10/29/2008. | 11/01/2037.
3128MJ 2Z 2 |FHLMC 30 YR GOLD PC GRP POOL G08791... ] 3,060,942 ... 97.488 ..3,080,318 3,061,687 | ..o | i 745 | 0 [0 [ 3.000 MON... 08/16/2018. | 12/01/2047.
3128MJ 4V 9 |FHLMC 30 YR GOLD PC GRP POOL G08835. T 9,725,166 ... 99.974 9,855,018 9,725,902 | ..ovvvvivricenenn0 | i 736 | iiiinnn0 [0 [ 3.500 MON...| .. 09/18/2018. | 09/01/2048.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601... 1 ..102.213 .2,177,353 2,262,244 | ..o | eiieeec(3,291) | 0 [0 [ 4.000 MON... 10/28/2014. | 08/01/2044.
3128MJ US 7 |FHLMC 30 YR GOLD PC GRP POOL G08592... LA ..102.213 699,463 721415 | o0 [ s (1,062) [ 0 | 0 4.000 MON... 07/18/2014. | 06/01/2044.
3128MJ V2 3 |FHLMC 30 YR GOLD PC GRP POOL G08632. LA ..100.339 | oo 1,108,620 1,157,508 | .ooovvvererirennd0 | v (1,287) | e [0 [ 3.500 MON... 04/28/2015. | 03/01/2045.
3128MJ V7 2 |FHLMC 30 YR GOLD PC GRP POOL G08637. LA 2102182 [ e 1,777,160 1,844,744 | o0 | iienecn(883) | 0 [0 [ 4.000 MON... 06/16/2015. | 04/01/2045.
3128MJ W7 1 |FHLMC 30 YR GOLD PC GRP POOL G08669... WA ..102.121 2,587,051 2,674,936 | oovervvrviieinnnd0 | eireen(2,292) | v | 0 | 4.000 MON... 12/16/2015. | 09/01/2045.
3128MJ WC 0 |FHLMC 30 YR GOLD PC GRP POOL G08642... LA 2102172 | e 2,532,053 2,639,425 | ..o | reenc(1,827) | eiriennn0 [ 0 [ 4.000 MON... 10/28/2015. | 05/01/2045.
3128MJ WW 6 | FHLMC 30 YR GOLD PC GRP POOL G08660. 1 2102431 [ 499,708 | ....ovvvvnne 489,282 | ..oooreeern BITB87 | a0 [ e (B73) [ 0 | 0 4.000 MON... 11/23/2015. | 08/01/2045.
3128MJ X3 9 |FHLMC 30 YR GOLD PC GRP POOL G08697..........cocovvvvrrreerernrinemnrininnenne [ overee | oo | verveinnndt | vt | 0000 2,270,151 |0 97.582 ..2,159,262 2,212,757 | coeerreern2,267,640 | o0 | i (1,046) | 0 |0 3.000 MON... 04/19/2016. | 03/01/2046.
3128MJ X7 0 |FHLMC 30 YR GOLD PC GRP POOL GO8701.........cvvuererrereernnirsernensneeenens | eevene | oo [ eornerinnedh [T | v 777,569 0 97.582 743,893 | .ovvieeern 762,323 | e 776,952 | 0 [ eiiiencn(245) | 0 | 0 3.000 MON... 04/26/2016. | 04/01/2046.
3128MJ XA 3 |FHLMC 30 YR GOLD PC GRP POOL G08672... 102110 | 2,699,814 | ............2,644,020 | .........ee.2,791,059 | o0 | el (LT73) | 0 | 0 [ 4.000 MON... 12/16/2015. | 10/01/2045.
3128MJ XK 1 |FHLMC 30 YR GOLD PC GRP POOL G08681... LA ..100.339 | oo 1,953,167 v 2y038,934 | 0 [ (1A21) | 0 | 0 3.500 MON... 02/24/2016. | 12/01/2045.
3128MJ YB 0 |FHLMC 30 YR GOLD PC GRP POOL G08705. 1] vreen..805,162 | ... 97.582 | cooovvrvrirns 767,703 | oo 786,723 | e 804,495 | ...oovvvrirreee0 [ (309 [ o0 | 0 3.000 MON... 05/25/2016. | 05/01/2046.
3128MJ  YG 9 |FHLMC 30 YR GOLD PC GRP POOL G08710... ] 1,653,345 | 97.582 | covvvirnnn 1,567,333 1,651,486 | ...cocvvvrievirennd0 | e (TO1) | 0 [0 [ 3.000 MON...| .. 06/21/2016. | 06/01/2046.
3128MJ ZF 0 |FHLMC 30 YR GOLD PC GRP POOL G08741... ] 7,389,098 ... 97.495 7,192,317 7,388,620 | ..o | i (B21) | o0 [0 [ 3.000 MON...| .. 07/19/2017.| 01/01/2047.
3128MJ  ZF 0 |FHLMC 30 YR GOLD PC GRP POOL G08741... L 2,620,497 . 97.495 | ..o 2,538,465 2,619,978 | ..o [ iiiieiee(308) | o0 | 0 [ 3.000 MON... 06/19/2017. | 01/01/2047.
3128MJ  ZX 1 |FHLMC 30 YR GOLD PC GRP POOL G08757... LA ..100.138 | oo 2,562,542 | .....c.e00r.2,559,008 | oo 2,641,699 | o0 | e (1,546) | 0 [0 [l 3.500 MON... 04/18/2017. | 04/01/2047.
312905 DQ 2 |FHLMC CMO SER 1050 HZ PAC.. LA 2102234 | 16,318 | 15,982 | 168,057 | 0 | iicn(85) | 0 | 0 |l 7.000 MON... 07/09/2002. | 03/15/2021.
312928 B7 4 |FHLMC 30 YR GOLD PC GRP POOL C09062... 1 ..102.213 ..2,888,355 | ..cc0eeernn2,825,809 | cooerernn2,974,001 | cooiiiiciiennd0 | ieeiec(2,837) | 0 [0 [ 4.000 MON... 07/25/2014. | 07/01/2044.
3132GT SA 6 |FHLMC 30 YR GOLD PC GRP POOL Q08313... LA ...102.842 1,037,855 | .ooeereeen 1,009,171 | 1,069,358 | o0 [ ciiieean(875) [ 0 | 0 4.000 MON... | .o 3,364 | ..o 40,367 | 10/08/2014. | 05/01/2042.
3132JQ H8 6 |FHLMC 30 YR GOLD PC GRP POOL Q22955 LA ...102.513 849,864 | ...........e....829,030 | coorireinenn 873971 | ciiiiinenl0 | ie(225) | 0 |0 [ 4.000 MON... | toovreern2,763 | 33,161 | 09/22/2014. | 11/01/2043.
3136AS GE 0 |FNMA 16 REMIC SER 24 HY PAC ] 5,126,563 ... 91.617 .4,580,850 | .............5,000,000 | ..ooeererrs5,115,599 | o0 | iieeinnn(3,499) | 0 [0 [ 3.000 MON...| .........12,500 | ........ 150,000 | 10/19/2016. | 05/25/2046.
31371L NG 0 |FNMA PASS THRU POOL 255191.. LA ...109.019 153,163 142,131 | e | 109 | 0 | 0 [ 6.000 MON... 05/12/2004. | 05/01/2034.
31371M 5N 3 | FNMA PASS THRU POOL 256553.. 1 ...109.101 .326,967 325,390 | oo [ eviieirenenn(283) | i [0 6.000 MON... 01/26/2011.| 01/01/2037.
3137BQ  T6 4 |FHLMC CMO SER 4597 PB PAC A e 2,111,115 | 93.501 ..1,901,709 2,099,599 | ..ovvvviirrnnennn0 | eriienen(3,940) | o0 [0 [ 3.000 MON... 07/26/2016. | 12/15/2045.
3137BQ 76 4 |FHLMC CMO SER 4597 PB PAC W 1,037,969 93.501 935,010 1,032,306 | cvovvvvvireneenn0 | e (1,937) | el [0 [ 3.000 MON...| .. 07/26/2016. | 12/15/2045.
3137BR  7J 8 |FHLMC CMO SER 4608 JV PAC.......... ] e 5,377,428 | ... 99.824 ..5,158,388 5,337,442 | oo | i (14,153) | 0 [ 0 [ 3.500 MON...| .. 10/27/2016. | 01/15/2055.
3138EH FB 3 |FNMA PASS THRU POOL AL1061 LA ...102.825 1,823,975 | oo 1,773,861 | 1,860,254 | o0 | (2,227 [0 | il 0 [ 4.000 MON... 09/18/2014. | 02/01/2041.
3138Y1  7A 7 |FNMA PASS THRU POOL AX0888 1 ...102.153 2,580,231 | .ooirrernn2,525,859 | 12,680,918 | o0 | e (B148) | 0 [0 [ 4.000 MON... 09/17/2015. | 10/01/2044.
31405D WK 9 |FNMA PASS THRU POOL 786450.. LA ...107.316 75,629 | cooovvveeerrnnen TOATS | i 71,580 | s | iieiieceend(B87) | iiiienen0 | 0 [ 6.000 MON... 07/01/2004. | 07/01/2034.
31408E BH 4 |FNMA PASS THRU POOL 848840.. LA ..110.845 168,547 | .ovoveierren 152,056 | oo 155,698 | 0 | 397 [0 [0 7.000 MON... 06/07/2006. | 01/01/2036.
3140EV  TJ 6 |FNMA PASS THRU POOL BC1452 k|l ...102.051 2,280,248 | ..cooer0n2,234,426 | oiin2,353,743 | o0 | e (1,867) | 0 [0 [ 4.000 MON... 12/14/2016. | 07/01/2046.
31410P V2 6 | FNMA PASS THRU POOL 893533........ccieiiieiiniireriiisiesierssiesesieniseeeninens | veveene | oe | evvveenenns A 1 112631 | 65,469 | ..o 58,127 | 59,296 | 0 | 19 | 0 | 0 [ 6.500 MON... 10/17/2008. | 09/01/2036.
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

€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
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
314188 E8 5 |FNMA PASS THRU POOL MA1958.............. SSSSTRRRRRRRTIN IO I Al L [ 379,842 [...102.176 | ..ooovvvrrrnees 366,787 | ..ocvverirnns 358,977 | oo 378771 | o0 [ i (BN [ 0 | 0 4.000 |...... 2.924 |MON... 07/17/2014.| 07/01/2044.
31418C  CW 2 | FNMA PASS THRU POOL MA2784..........ccccovvirirriiniireiinsirssinsiisssssiessssissssssssens | conenes ..102.001 | oo 2,131,734 | oiein2,089,919 | 102,199,534 | 0 | e (951) | 0 | 0 | 4.000 |...... 2.852 | MON... 12/13/2016. | 10/01/2046.
31418C EH 3 |FNMA PASS THRU POOL MA2835... SSSSTURRRRTORRION IO e 2101991 [ e 1,515,358 | ..o 1,485,783 | 1,560,716 | o0 [ s (1,078) [ 0 | 0 4.000 |...... 3.140 |MON... 12/14/2016. | 12/01/2046.
31418C  R7 1 |FNMA PASS THRU POOL MA3209.............. s | s e 1] 911,993 L 97.527 942,476 | oo 912,149 [0 i 156 | 0 [0 3.000 |...... 3.418 |[MON... 08/29/2018. | 12/01/2047.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities .. XXX ..77,469,004 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: ettt er e ernan .......177,632,592 XXX 157,942,004 170,057,890 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
023135 BC 9 | AMAZON COM INC.......virurirreiceinnireeieisssesiesisessssesssssssessessssssssessssssssnsanss | sesenes I (. TFE| oo 2,872,200 |..... 96.548 | ...ccvvnee. 2,896,440 | ...ovvvrnees 3,000,000 | .ooovrrnee 2,875,361 | v | 3161 | 0 [0 [ 3.150 09/25/2018. | 08/22/2027.
037833  BY 5 |APPLEINC......ccooviiiriiciiniisciinrisnicssissiseniesisnsississsississsssssssssssssssonssnnns | sovees | oo [ eovenieen ] [l TFE 5,101,600 | ... 97.613 4,880,650 5,084,217 | ocvvvvivricnnen0 | e (10,848) | cviiicennn0 [ 0 [ 3.250 05/15/2017. | 02/23/2026.
20826F AQ 9 |CONOCOPHILLIPS CO ...107.014 ..2,140,280 2,173,308 | o0 | eieeeen(21,623) | o0 [ 0 [ 4.950 02/23/2017. | 03/15/2026.
254687 AH 9 |DISNEY WALT CODEB.........cccooeuc. ...118.155 3,012,953 2,616,317 | oovvvvvevrrrnennn0 | eeieiencn(1,082) | o0 [ 0 [ 7.550 08/15/2003. | 07/15/2093.
29364D AU 4 |ENTERGY ARKANSAS INC.......coevevrviriririrerinerireriseessninerisessenssnesssesnsnes | venves | oo | vervvereened [t IFE | inn0.2,549,625 | ... 99.397 | v 2,484,925 2544477 | v | erieecn(5,148) | vvieennl0 [ 0 [ 3.500 01/26/2018. | 04/01/2026.
30231G AT 9 | EXXON MOBIL CORP........oecrrerierirerireerrineriensnensenssssessssssessessssesssenssesss | seees | oo [eovneevne | et IFE | viiinn.4,860,550 | ... 97.557 | coovevrrens 4,877,850 4,865,095 | ..coovvvvrrrerirenn0 | o545 | 0 | 0 3.043 09/18/2018. | 03/01/2026.
458140  AX 8 [INTEL CORP.....c.cceoviirierirernrinsierinersnsierssisesessssissssssesssssesessssssesensenns | veeens | oo | evvveinens [ IFE | 1,016,970 | ... 97.117 971,170 1,014,551 | o0 | e (1,566) [ o0 | il [ 3.150 06/07/2017. | 05/11/2027.
459200 AM 3 |INTERNATL BUSINESS MACHS CORP ..118.055 | .... ..2,361,100 . 2,378,271 | e | e (@7,831) | viennn0 [ 0 [ 7.000 10/07/2013. | 10/30/2025.
46625H JC 5 | JPMORGAN CHASE & COMPANY.... 102333 [ e 2,302,493 | ..............2,250,000 | ............. 2,304,990 | oo | eriieienen(6,900) | o0 [ 0 [ 4.350 10/16/2018. | 08/15/2021.
478160 AF 1 | JOHNSON & JOHNSON DEB L A16.363 [ e 5,236,335 5,047,115 | o0 | eeea(100,053) | o0 [ 0 [ i 6.730 09/05/2013. | 11/15/2023.
478160 AJ 3 |JOHNSON & JOHNSON NT ...129.551 6,088,897 5,568,842 | ...coovvvenvriiennn0 | eieien(62,713) | o0 [ 0 [ 6.950 04/18/2017. | 09/01/2029.
532457  AM 0 |LILLY ELI& CONT...coovvrvrrierrcireirnis LA21442 | 1,214,420 1,082,870 | ..ooovvvrverivnrecn0 | e (10,490) [ o0 | il [ 7.125 03/13/2007. | 06/01/2025.
594918 AW 4 | MICROSOFT CORP......... 102976 | .o 2,280,918 . 2,287,226 | ..o | eiinn(13,369) | o0 [ 0 [ 3.625 12/03/2014. | 12/15/2023.
594918 BK 9 |MICROSOFT CORP......... ...103.666 | .......cc..... 2,073,320 | ..............2,000,000 | .............. 2,181,618 | o0 | ciireenn(8,148) | cieiecnl0 | 0 | 4.200 10/31/2016. | 11/03/2035.
637432 NP 6 | NATL RURAL UTIL COOP.......ccovvvirinrinerinerirerierinsnisnissesisssnenenissesssnens | eerees | oo [eovnerceen T | il TFE | 100000000..2,939,490 | ... 98.537 | coovvriren 2,956,110 2,941,144 | 0 | 1854 | 0 |0 [ 3.400 09/07/2018. | 02/07/2028.
638585 AA 7 |NATIONSBANK CORP MTN ...120.919 2,418,380 2,256,605 | ..o | eiiennn(35,591) | o0 [ 0 [ 8.570 10/24/2006. | 11/15/2024.
693476 BF 9 |PNC FUNDING CORP. LA01LE7T | 4,063,080 4,065,606 | .....ccoccoeriveriien0 | ceiiennn(145,832) | oo | el s 6.700 08/20/2013. | 06/10/2019.
713448 CX 4 |PEPSICO INC.....cccovvvririrrrierrierierereenns I . 100041 [ e 4,001,640 3,974,336 | ..o | i 1576 | 0 [ 0 [ 3.100 10/10/2018. | 07/17/2022.
718546  AC 8 | PHILLIPS 66 COM.......cccooovviiiiirinriicicsiiccins I [ . ...102.663 4,106,520 4,116,483 )| 0 | 0 [ 4.300 10/07/2015. | 04/01/2022.
73651E  AB 4 |PORTLAND GENERAL ELEC 144A...... . 111.785 .1,117,850 1,116,919 ) EESTRTOROTOO o I UPPORPORPOROPOON ) I IPOON 6.750 |... 09/20/2013. | 08/01/2023.
88579Y BC 4 [BMCO.coiircicricireiseierienieeienes ...101.761 5,088,050 4,998,999 51) | o0 [0 [ 3.625 09/18/2018. | 09/14/2028.
91159H  HM 5 [US BANCORP........cccomiiiririnnicsnissienisinsissisesississssssississssssssssenens | conves | oo | veviverieni | e IFE | 1000000.10,712,100 | ... 94.689 9,942,345 )| o0 | 0 | 3.100 04/12/2017. | 04/27/2026.
92343V BR 4 |VERIZON COMMUNICATIONS CORP 106.436 | ...oocvvvneen 9,313,150 ) [ e |0 [ 5.150 12/21/2015. | 09/15/2023.
94974B  FC 9 |WELLS FARGO & CO......covvorririniiniricrinsissiisssissisenississssississsssesssesssenss. | wovnees | oo | conniiveins | eonnd TFE | 1i00000..2,087,780 ... 99.667 | ... 1,993,340 ) SOOI 1 I OPROROPOPORPPOON ) I PO 3.500 10/16/2015. | 03/08/2022.
94974B  GP 9 |WELLS FARGO & CO ceevrernenssnesssesssssssssenenes. | o | o | e | oo TFE | 1,691,200 oo 96.888 ..1,453,320 ) [ e |0 [ 3.550 06/08/2016. | 09/29/2025.
035229 CF 8 | ANHEUSER BUSCH COS INC DEB.... ...124.668 2,493,360 2,311,438 ) SR o I UOPPURPRRTORPOO | I IO 7.550 12/05/2006. | 10/01/2030.
035237 BH 0 |ANHEUSER BUSCH INBEV... ...103.064 | .....ccoonv. 6,183,840 6,216,687 ) [ e [0 [ 6.875 09/19/2013. | 11/15/2019.
035242 AP 1 | ANHEUSER BUSCH INBEV........cocoonuvimrrmrrimirerneeneensniserssessssesenssssesesenns | serinee | G [T | i 2FE | 2,073,720 | ... 94.263 | ..ovvvvnnen 1,885,260 2,061,693 ) [OOSR B OO 3.650 06/20/2017. | 02/01/2026.
055451  AH 1 |BHP BILLITON FIN USALTD . . . ...100.854 5,294,835 5,298,629 ) [ e [0 [ 6.500 09/23/2013. | 04/01/2019.
656531 AC 4 |[NORSKHYDROASDEB......cccccoovermririrrirns . , ...118.256 ..1,182,560 1,114,414 (22, 492) ...... 7.750 02/03/2010. | 06/15/2023.
656531 AD 2 |[NORSKHYDRO ASDEB.......ccooururnririrninnns . ..119.244 4,143,729 . 4,136,031 cerrnerene(82,217) | 0 [0 [ 7.150 11/06/2013. | 11/15/2025.
80685Q AA 4 | SCHLUMBERGER OILFIELD UK NTS 144A. L A01.237 | 3,543,295 | oo 3,500,000 | .ocvvrrne 3,598,199 | o0 | v B2 [ o0 [ [ 4.200 12/18/2015. | 01/15/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: . SO ORPRON .120 182, 832 XXX cennn 114,002,415 | e 108,690,000 | .........113,876,668 | ... 0] .....(1,297,466) | ... . XXX XXX XXX | ....1,312,965 | ..... 4,617,932 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) . (SRR [ 120,182,832 XXX | s 114,002,415 | ..coooece 108,690,000 | ......... 113,876,668 | ..oooovvvvcriinri 0]... (1,297,466) | ...cvverernnns (] 0 XXX XXX XXX | ... 1,312,965 | ..... 4,617,932 XXX XXX
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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
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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
Totals
7799999.  Total - ISSUET OblIGALIONS. ........veuriesiiiieiieri st | eenesenes 393,284,035 XXX ..376,917,190 .337,143,000 ...366,075,111 ...(4,894,718) | ... XXX XXX XXX | o 5,027,570 |....16,781,338 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. .90,947,359 XXX 87,870,422 8,399,869 .90,771,931 .(63,696) XXX XXX XXX 259,470 | ..... 2,772,849 XXX XXX
8399999. Grand Total - BONGS.............cccuuiuieiiiiiiiiisiiscicc i 484,231,394 XXX ..464,787,612 425,542,869 ...456,847,042 4,958,414) | ... XXX XXX XXX | ... 5,287,040 |....19,554,187 XXX XXX
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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

A E

NONE
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00206R ATETINC....oiireeennies 2,341,782 ..118,800 ce(614,196) | oo 10/03/2016.
00287Y 9 [ABBVIE INC COM.......oosvrermrrermrrerns 292190 | 5,134,983 | 995,427 ..199,963 ...(251,764) 01/02/2013.
031162 0 [AMGEN INC.....overrrirrinrieieesiieneiiens 2,309,399 | ..ovovvvrrrrieennnd0 [ s 84,480 10/29/2015.
037833 0 |APPLE INC 157.740 2,982,054 .76,140 11/29/2016.
054937 7 |BB&T CORP.. 1,829,850 | ..ooovvvrerirerrnernen [ e, 85,800 09/14/2015.
075887 9 |BECTON DICKINSON & CO 2,692,725 104,190 03/23/2011.
166764 0 |CHEVRON CORP.........ccoovrrmrrrrnes 2,039,472 | oovvvevvvrnrriiinneenn0 [ e, 93,587 04/05/2017.
17275R 2 |CISCO SYSTEMS INC.. 2,540,302 ..189,440 04/14/2011.
189054 9 | CLOROX CO. 5,134,272 ..297,600 03/23/2011.
191216 0 |COCA COLA CO 1,561,142 | o0 [ i, 93,299 01/13/2016.
20825C 4 | CONOCOPHILLIPS.........ccccoovvrvneee 1,078,655 09/25/2012.
278865 0 |ECOLABINC........... 1,473,500 . 08/13/2012.
291011 4 |EMERSON ELECTRIC CO 6,309,600 (1,049,664) | ..ooovvvirririand 02/10/2017.
371901 9 | GENTEX CORP........oovvrivirircrierrinerienes 11,402,574 ..(51,356) 06/30/2014.
458140 0 |INTEL CORP.....ovvvvrrrcrrrrireenne 46,930 02/19/2010.
464287 4 | ISHARES MSCI EMERGING MKT IDX FD.......c.ovvvmerierinrenirineiveninenns | vevvnee | o | e0rren49,400.000 | ..............1,929,564 | ................39.060 | .ccoovcreneee 1,929,564 04/13/2017.
464287 5 |ISHARES MSCI EAFE IDX FD ..159,323 04/13/2017.
478160 4 | JOHNSON & JOHNSON............. ..298,776 10/17/2016.
580135 1 |MCDONALDS CORP........ccovvrirerimrerininernerinennenssnessessssssssssesssssssenee | evvenenn | vee | wverneennni9,000.000 | civiiinnnn 1,698,130 | oo 177570 | i, 1,598,130 | ..oovvrvrrrer 842,895 | o0 | e, 37,710 \ 12/22/2014.
58933Y 5 [MERCK & CO INC......covuirirrinerieriseinerissisesienisessssssssessessssssnessssssnee | oneee | eon | 0000000:60,000.000 | wovivrinn4,584,600 | oo 76,410 | oo 4,584,600 2,214,990 115,200 | covvvevevrereiinneicrnnc0 | oo 1,208,400 | ..oovvvnerrcrierinn 10/21/2010.
594918 4 | MICROSOFT CORP.......cooovirieririrrininrinerierrenenissnissssssssssssssensnenne | vevvnee | voe | verrern23,000.000 | v 2,336,110 | coveiiernn 101570 | o 2,336,110 505,540 06/16/2006.
674599 5 |OCCIDENTAL PETE CORP 1,043,460 ...1,017,790 11/29/2016.
713448 8 [PEPSICO INC......coerrirrirrrisnriinnsnisssninssnissssissssssssssssssssssssnsnssns | eovinnne [ eon | ornerrirnnnrennni0.000 [0 [ eriiiiiinnnn0.000 | oo 0 0 [0 | s 12,075 03/25/2011.
717081 3 [PFIZERINC.....oooiverierieriseesvessessess 6,495,447 ..516,800 ..2,823,400 | ... 11/29/2010.
741447 8 | PRICE TROWE GROUP INC......coooorirrineieiierineineeiseisssesssissnsssnenee | eevnnee | e | 00000002:39,200.000 | ..............3,618,944 | ............92.320 | .............. 3,618,944 | oo 833,588 2109,760 |0 | s (494,312) | covooverricrind 08/15/2003.
742718 9 |PROCTER & GAMBLE CO........ 369,936 12/29/2004.
747525 3 |QUALCOMM INC 278,040 01/13/2016.
78463X 1 | SPDR INDEX SHS FDS S&P INTL SMALL CAP 04/13/2017.
842587 7 | SOUTHERN CO....cocoovrvrrrrrirennns 1,515,240 . 02/08/2016.
902973 4 | US BANCORP DEL......coonirrrirerinrineriesiseissssissisnesssssssesssssesesssssssesssns | sevnnee | oe | 00r00ee61,000.000 | iviriirernn. 2,787,700 | v 45.700 | oo 2,787,700 2,160,146 10/23/2013.
911312 6 | UNITED PARCEL SERVICE INC CL B.. 2,389,485 2,583,635 11/29/2016.
913017 9 | UNITED TECHNOLOGIES CORP COM 1,703,680 | ..............106.480 | coorvvrnee. 1,703,680 1,423,840 10/20/2014.
922042 5 | VANGUARD FTSE ALL WORLD EX U 1,937,150 ...1,969,820 06/02/2017.
92343V 4 | VERIZON COMMUNICATIONS 983,850 686,060 10/28/2015.
949746 1 | WELLS FARGO & CO NEW..... 01/30/2013.
97717TW 1 | WISDOMTREE EMERGING MKTS SMALL CAP... 04/13/2017.
67077M 8 |NUTRIENLTD............ 07/17/2018.
055622 4 | BP PLC SPS ADR.....cvuuiieiiieienirriitiiesiissiensesesesssssssssesssesssenssenens | coveens ¢ 04/13/2017.
806857 8 | SCHLUMBERGER LTD.....coutvuuiririrrereesneissriessessseesesssssesensssssensens | ceveens C|......37,000.000 |...........1,334,960 | .............36.080 | ..oocoorrrrrnee 1,334,960 . 06/26/2013.
(29183 3 |EATON CORP PLC......ovtviirriirriinsiinsesiessiessiesssssssssssssssssssssessnss | ceseeens C| ........27,000.000 | ..............1,853,820 | .................68.660 | ......cc0....c. 1,853,820 (V1 L | 12/04/2012.
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CUSIP Identification Description Code | gn| Number of Shares |  Carrying Value Fair Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. Symbol (a)| Acquired
G5494) 10 3 |LINDE PLC.....oiiiiiriiisiissensssss et snssnssssnssnssssess | conneens Cl 66,900.000 | ...coovrenas 10,439,076 | .oovvvivninns 156.040 | .ooovvnnee. 10,439,076 | ..oovvvnnes 11,005,050 | .o (V] I IS T R | I [ (565,974) | ovvoeverinriniiinrind (U] (565,974) | covovvvvniiieriienienns 0 | L | 10/30/2018.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........cooviimiiinns oo | ceeinninnes 137,627,728 XXX | 137,627,728 | ............ 82,069,823 | ......ccce.u.. 100,530 | ............. 3,847,319 | .0 [ (3,113,188) | ..oovvvverne 1,158,470 | ............ (4,271,658) | ..ooovvvireiriicinninnd 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
029574 10 5 |AMERICAN SELECT INSURANCE COMPANY. B 2,500.000 ..119,504,841 | .......... 47,801.936 | ........... 119,504,841 .20,105,153 0 0 (4,239,165) | ..voovvverrrrirerirnnn0 | i (4,239,165) | .. 01/01/1994.
67978# 10 3 | OLD GUARD INSURANCE COMPANY..... 100,000.000 .2,113.968 | .. .211,396,767 161,620,326 0 0 .(7,155,899) | ... ..(7,155,899) | .. 12/31/2000.
92565* 10 4 |WESTFIELD CHAMPION INSURANCE COMPANY.......cocomirimmrermeinmninnens [ eernenen | ver | cereeenns 30,000.000 167.348 | oo 5,020,432 ...5,000,000 0 0 20,432 0 ... 20,432 04/24/2018.
96009@ 10 7 |WESTFIELD INSURANCE COMPANY.......cccovmiirmrmeermrrnerisnrneirerssnssnrenns | vevevens | wor | vereennni 47,000,000 | ........1,155,568,892 | .......... 24,586.572 | ........ 1,155,568,892 | ..........114,458,070 | .....cccoevvrinirnnsd 0 | .0ernen90,000,000 | ..ooorivvivrerccrienen0 | 1eenn(122,864,160) | o0 | s (122,864,160 | .. 12/30/1971.
96010* 10 6 |WESTFIELD NATIONAL INSURANCE COMPANY........cccoseermvenerermrrnenens | coenens | ver | w000 10,000,000 | ...........305,793,478 | .......... 30,579.348 | ........... 305,793,478 ..4,932,431 0 [ om0 e | e (11,681,027) | vvcieeen0 [ s (11,681,027) | .. 12/30/1971.
96011# 10 1 |WESTFIELD MANAGEMENT COMPANY 22,960 | .oovrrcrinnn 194.573 22,960 022,960 | oo 1,928,045 | ...oovvevvrrirericnen0 | o0 | e (1,650,392) | o0 [ (1,650,392) | .. 01/03/1995.
96012* 10 4 |WESTFIELD BANCORP.... . 64,857,442 | .....1,648,574.417 | .. 164,857,442 92,043,950 0 11,428,126 05/24/2004.
96019* 10 7 |WESTFIELD PREMIER INSURANCE COMPANY.........cocoormrimmrinmeramirnnnes [ eevenien | eer | +0002..30,000.000 | ...............5,020,432 | ..oooooneneee 167.348 | oo 5,020,432 | c.ovriveinnns 5,000,000 0 20,432 04/24/2018.
96022# 10 8 |WESTFIELD TOUCHSTONE INSURANCE COMPANY 167.348 | .ovvvine 5,020,432 | .....ccoeveee. 5,000,000 0 [0 o0 | 020,432 | 0 | s 20,432 04/24/2018.
96022* 10 2 |WESTFIELD SUPERIOR INSURANCE COMPANY. ..5,020, 167.348 | .o 5,020,432 5,000,000 0 | o0 o0 | 20,432 | 0 | 20,432 04/24/2018.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. ..o s | v 1,977,226,108 XXX 1,977,226,108 | ........... 313,182,890 | ..cccconene. 1,928,045 | ...........90,000,000 | ...ccoovivivrirnnnnnc0 | s (136,080,789) | ... (136,080,789) | .. XXX XXX
9799999. Total - Common Stock s 2,114,853,836 XXX ..2,114,853,836 395,252,713 | . 2,028,575 ...(139,193,977) ,158,470 ..(140,352,447) | .. XXX XXX
9899999. Total COMMON AN Prefrred SEOCK.............iveeererreeeeieeiseeiseii ettt aerisssseessesesessessesssssensesssssnss | ceseees 2,114,853,836 XXX 2,114,853,836 | ........... 395,252,713 | ..c.ccovvnne 2,028,575 | ..........93,847,319 | oo | e (139,193,977)| .............1,158,470 (140,352,447 | .. XXX XXX

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

10, the total $ value (included in Column 8) of all such issues $.....1,977,226,108.
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Annual Statement for the year 2018 ofthe. Ohi0 Farmers Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912810 FT 0 | UNITED STATES TREAS BDS... [ [ [ 2,427,500
0599999, TOtal - BONAS = U.S. GOVEIMMENL. ... sitieisste et sns e ees st ee8 e s e o8 e oeE8eEEsEEeEE oL R e f SRR 08 EE R eEEoEE 08 EE LR o0 E e E eS80 E 88 E S8 E LSRR8 EEfEEEeEEnfeeE et stesentenscnsene s .2,427,500
Bonds - U.S. Political Subdivisions of States
74701 4Y 9 | PRINCE GEORGES CNTY MD CONS PUB IMPT SER I I 06/13/2018........ | KeyBanc Capital MKES...........uiiiiiiiiiiiissisi e ssssnsssesenssnssessnssenssnssssensne | onsssssensonnes 1,921,626 .
2499999. Total - Bonds - U.S. POItICAl SUDGIVISIONS Of STALES.............cooeuiieiiiviitiieicteeict ettt ettt etete eevastetessaetesesaesesessesesesssaesesssesesassesesasasseesssseses s sssesansesesessssesesssesessssetesesseseses e seteb e ses et s s et et s essesenseset et s setebansesetessssetesansssanansnse  ansesetessssesassssees 1,921,626 ,800,000
Bonds - U.S. Special Revenue and Special A
3128MJ  2Z 2 | FHLMC 30 YR GOLD PC GRP POOL GO8791.........ccovvrerrerireireririrenes 08/16/2018........ KeyBanc Capital MKES............ccevrireneee e .3,060,942 ..3,159,683 5,266
3128MJ 4V 9 | FHLMC 30 YR GOLD PC GRP POOL GO08835...........cocoovviririiniianns 09/18/2018........ Cantor Fitzgerald.............ccooovommrvrnnrririnniens 19,725,166 ..9,857,628
3133E)  WR 6 |FEDERAL FARM CRBKS......ccoviieiieiicreree s 08/07/2018........ SHET NICOIAUS.......vvveir et nises | esiteses s bbbt nsenins | cesessenes 2,000,000 | coovvoreeriee 2,000,000
31418C  R7 1 |FNMA PASS THRU POOL MA3209 08/29/2018........ KEYBANC CaPItAl IMKES........ovveiriiiiciriii ittt esies | 2oentebsess st es bbbt en i | eebsessessras st 911,993 942,476
880591 DV 1 |TENNESSEE VALLEY AUTH PWR BD 08/20/2018........ KeyBanc Capital MKES.............cerirererieiriniieiienienisiseeiesseenienes 5,797,400 ,000,000 23,500
914455 PY 0 | UNIV MICHIGAN REF SER 2015 REV.....coiiiiiiiiiiiinisirsisssi s 02/13/2018........ RAYMONG JAMES. ...ttt | coenesensnnssnesens et ns s ssnssnsnnes | eersnene 5,339,500 | 1o 5,000,000 | ..o 74,444
3199999. Total - Bonds - U.S. Special Revenue and Special A IS ettt ettt ettt s sttt et et ete etesetaetetiteetestasaetenese et et s ae s et e e e e et s eaetes et aee e e eA et et s e e et e A et et s ae A et e e e e e s e Aet e s At e es e A et et et e At eseA et et s e et et s e A et et e aet et s e neen s sseteseranaane | atetsseiessantesasereetessaetasnaneenenniesesnaee | ere ...26,835,001 | .oovvvieeieeee 25,959,787 | ooooveveeeeieeeeeeeeeeenn 124,656
Bonds - Industrial and Miscell;
023135  BC 9 | AMAZON COM INC......cooiiiiiriiiircriiieeiesiere ettt 09/25/2018........ WEIIS FAFGO.....ouveirieei et | etbtisen bbbttt | ceieniaees .2,872,200 9,188
29364D AU 4 |ENTERGY ARKANSAS INC.......covvimiriririiiirinniiesieseieniesiseisssseseninenes 01/26/2018........ Raymond James..........c.ccruiiiiniiiieisee s 2,549,625 28,924
30231G AT 9 | EXXON MOBIL CORP.........coovveriirririiieiniierenireeesisseenieennes 09/18/2018........ KeyBanc Capital MKES............cceverierernnvesece e 4,860,550 8,030
46625H  JC 5 | JPMORGAN CHASE & COMPANY ......couiiriiiiiriireieissisesisissessssess s sssssssse st ssessssnensanes 10/16/2018........ FCSTONE FINANCIAL. ...ttt ssssesssssssssessnns. | ssensnessessssssesssssnssssssessessssssassssssssonsse | sersesees .2,048,416 15,225
637432 NP 6 | NATL RURAL UTIL COOP..........ccrirmriiireriiiriineieriseiseeesissssissessssee s 09/07/2018........ KeyBanc Capital MKES............ccoeviiriiniesceseeenesseines .2,939,490 9,633
713448 CX 4 | PEPSICO INC.....oooiiiiiiiieitieeiesi it 10/10/2018........ KeyBanc Capital MKES............ccevriirericniei e .3,972,760
88579Y  BC 4 |BM CO..iiiiiiiiiiiiiiiiieiisiisii s 09/18/2018........ RBC DN RAUSCRET. ...ttt nnsnnes | anisnesssssssssssensensenesssnsssssssensenssssnsses | consssenes 4,999,150
3899999. Total - BONAS - INAUSEHAI AN MISCEIANEOUS..............c.cvevieieeriececiei ettt ettt tet et s etetets tetesassesassesesesssesesesesesessssesassssesessssesessssesesassesesessseesesssseeesssssesessesesesssesesasseeesassesetessseses e sesetessssetesseseeesssesetessssetessssetetasnssesanse  atassetesesassesesssssesssesesassssesensnsesesasanaes | tevas ...24,242 191 .24,500,000
8399997, TOtAl = BONGS = PAI 3.ttt sttt 1 0810808480848 80881 e0 80800808 1e e48 o0 L oL 1 o0 e e s eEEeE o084 E 48108808 E 8oL 880110 E L1088 L 4EEeE 8L E £ E 8L 8 E b4 L8 E 1L 8RR L1 R LR R E ekt n et enbetien bttt en sttt ensennes | enres ....55,426,318 .54,259,787
8399998. Total - Bonds - SUMMANY HEM fTOM P 5. oottt ettt ees et ee s ees s eeseeenseeseeee | fefaeesesesssesessesaeseeseeeeseseeseeseEaeEeeseeseeseEeeEeE8eEeEseEoe8eE1eEeE4EEeEA£EaeEHeE 428 e e 1o EaLEHeESEALE 28 eEE 401 S EAeE L8 o e8 48 1o e e e 4L Ao e A £EAeEHeE o2 8 eE e b aeEeeEeeseEseeaeEentebsne | 4eieesetastessessessesansessesnsensessessnssnsansesnes | seseesseas 2,208,006 | .o 2,199,413 | oo 9,325
8399999, TOAl = BOMAS. ... rttetrttteiss ettt E8 e E £ E 888888 £E 8488 E SR 8818 E 8oL EoeE£EEnEE  eLEeEEeeE D e L EEE oL LRt L E AR E LR R E e EE LA L E R L E LR LR E LR LR E 4L EE L E LR L E L LR LR LE LR bbb eebseh st n ettt en bt | seres 2 BT634,324 | oo 56,459,200 [ ..ovviiiiiniierinieisissinens 288,031
Common Stocks - Industrial and Miscell
67077M 10 8 |NUTRIEN LTD....ouciririiiiierireiciiscietssi et 07/17/2018........ WEIIS FAFGO......cvoririeeiiieii ettt nires | eriesbnesen e r st 20,000.000 | .coovorrerieireririeeenieis 1,056,695 XXX
G5494) 10 3 [LINDE PLC......ottiiiieisiriniisssisssiesssssss s s snsseensnssees C 10/30/2018........ TaXaDIE EXChANGE. ... rvvveiteieiisiies st ensssssnssnnnns | ersessssssonsensansosssenssssnnead 66,900.000 [ ..oviriririnnicierinsinnines 11,005,050 XXX
9099999. Total - CommMON StOCKS - INAUSHIAI BNA IMISCEIIANEOUS. .. ...ttt ettt ses etk oek e R e s eeE et E R0 R E S80S E 08 E 4L HEE 18£SR S8 E S80S E £ E SRR E bRt enb et sentsen et en ettt enienins | ceres ....12,061,745 XXX
Common Stocks - Parent, and Affiliates
92565* 10 4 | WESTFIELD CHAMPION INSURANCE COMPANY.........corirummiimiieeririiieniesessieesiesssesssenesseons 09/19/2018......... [ DITECE. ..ot enies | eebiene e 30,000.000 3,000,000 XXX 0
92565* 10 4 | WESTFIELD CHAMPION INSURANCE COMPANY........ccmimmiiiirriirinieieeinsesseesissisessessessenenenes 11/07/2018 Capital CONEFDULON. .......c..cvuiieii e | sbeessenienesinrens .2,000,000 XXX 0
96010 10 6 | WESTFIELD NATIONAL INSURANCE COMPANY .......oviiirriiiriisirerisiresssssesssesssssessesssesenens 11/30/2018 CaPHAl CONEIIBULON. ..ot | eeserse st b bbbt ensnes | erbseisesssssnss e s bbb sss 250,000 XXX 0
96019 10 7 |WESTFIELD PREMIER INSURANCE COMPANY..... 09/19/2018.......c. | DIFECE. ..ot neis | eeseesanes st s st 30,000.000 ,000,000 XXX 0
96019 10 7 |WESTFIELD PREMIER INSURANCE COMPANY..... 11/07/2018 Capital CONLDULION. .........vvveiieiirriiii sttt | eesisnissessnsiss .2,000,000 XXX 0
96022# 10 8 | WESTFIELD TOUCHSTONE INSURANCE COMPANY 09/19/2018 DIFBCE. ..t | et 30,000.000 3,000,000 XXX 0
96022# 10 8 | WESTFIELD TOUCHSTONE INSURANCE COMPANY 11/07/2018........ | Capital CONADULION.........oveuiieiriieiice e esisssenes | fresieresseseniesnaees .2,000,000 XXX 0
96022 10 2 | WESTFIELD SUPERIOR INSURANCE COMPANY... 09/19/2018........ DIFECR. ..ot | b 30,000.000 3,000,000 XXX 0
96022 10 2 | WESTFIELD SUPERIOR INSURANCE COMPANY ......cctiiiiiimiiieiinresersssisesenesenssnesessensseesenesenenes 11/07/2018........ Capital CONEFDULION. ...t es | ensenssensenssersens s enssnn e nssne e ensnes | cnseneses .2,000,000 XXX 0
9199999. Total - CommOon Stocks - Parent, SUDSIAIANES @MU AFfIIALES...............oveveeieeriieie ittt sttt et etesissies etststesssssessssessessesssssesessessesasssssessesseseesessessessesessessesesansessessessesesses et aeseesesses et aesessesses et essessessesaesessesseesesensessebnssssessessesansensessns | 1esessssssessesssssnsassessesnssssessessessnsensesnes | coees ....20,250,000 XXX .0
9799997, Total - COMMON SHOCKS = PA 3.ttt eeEe oh8 e E e f o8 h e EE o0 E o8 £E R EEf e 0880 E S EE o8 E L8 E L0 E R E L8 Ef 00 E 0S8 E 800 E e h bbbt enb ettt | eeres ....32,311,745 XXX e 0
9799998. Total - COMMON StOCKS = SUMMATY HEM fIOM PAI 5..........cv ittt ettt etsseesiets et ssssies | etsssssessessessssassessessseesesses et assessesseesesasseeseteeseseeseeseeaeseesessesesseseeseesetasseesessesseteeseesebseesetesses et et antessesessesesses et assessessessetassentetns | eesetsstassessessssssessessesansessessessnsansensesns | sesssessas .2,264,400 XXX
9799999, TOAl - COMMON SOCKS.........coviveivivieieeiiireeteteteeeeetee et sseeee e eee et saseeseseeeesesasassessesessssasassesasesssssseesesasasasns  4etasassssssesstesassseas e s sees s s saesas s eseasssaet et s aseseeeses et et s aneae s eee st e s sesas s s e e e s sseaeses s e s eee e s et et s ee e et e ee et et s assas e s ne et sssantannesenssnsnsesanasssnans  auessesessssassssassssssssnsssassesasssnnsnsasanans | enes ....34,576,145 XXX .
9899999.  Total - Preferred and COMMON SHOCKS.............ccccvcuiieiieeieiiectetecectei ettt ettt sttt et et eaetetetesaeaess  tetsassesassesesesassesesesesesessssesassesesessssesessssesesassesesessssssesssseeessassesassesesesssesesessseesas e set et s ses et st ese st assesessesesesssesetassssssesssesebasassesanss  abassetesssassesesssssessssesesasssesessssesesasenaes | tevas ....34,576,145 XXX e 0
9999999. Total - Bonds, Preferred AN COMIMON SEOCKS..........c.uiueuiueiieiieiiietiistie e ieee ettt b ssssssse s s sssssessesse febsessssessessessesassessesses et assesses e s s e se s s s e s eeses s e b e s s e as s s e s s ee s s s s s s e s ee s e s s e b S e s e s s s e s ee s e s b s s e s 81 o4 b s s s s s s e b s b e s s bt e b s s s e b s s enbebsns | 10sebansantessessessebensesses st snsessessesnsensenas | srens ....92,210,469 XXX e 288,031




Annual Statement for the year 2018 ofthe. Ohi0 Farmers Insurance Company

SCHEDULE D - PART 4

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

v

1 2 4 5 7 8 9 10 Change in Book/Adjusted Carrying Value 16 20 21
12 1 14 15
F Bond
F Interest /
r Current Total Foreign Stock Stated
i Prior Year Year's Total Change | Exchange Book/Adjusted Dividends | Contractual
g| Disposal Book/Adjusted (Amortization) inB./A.C.V. Change in | Carrying Value at Received Maturity
CUSIP Identification Description n Date Name of Purchaser Consideration Par Value Actual Cost Carrying Value | Accretion (11+12-13) B./A.C.V. Disposal Date During Year Date
Bonds - U.S. Government
36202D RW 3 |GNMA GTD PASS THRU POOL 003201 .| 12/01/2018. | Paydown.......cccvvvevvvvvevvvvvvrnnnn | 7,470 02/20/2032.
36202E KM 0 |GNMA GTD PASS THRU POOL 003900. .. [ 12/01/2018. | Paydown 34,163 09/20/2036.
36202E XU 8 |GNMA GTD PASS THRU POOL 004291 .| 12/01/2018. | Paydown.... 79533 11/20/2038.
36204B RB 1 |GNMA GTD PASS THRU POOL 365082 .. | 01/01/2018. | Paydown.........ccooevvvvcevmmmmnceea | 9,759 07/15/2024.
36241K  TL 2 |GNMA GTD PASS THRU POOL 782355 .. [ 12/01/2018. | Paydown.... 82445 06/15/2038.
38374C HM 6 [GNMA O3 76 TE......ccooovemvrrerrcrircnnns - | 10/0172018. | PaydOWn....coovvvvvvvvevcvcvcccicicans | 247612 | ... 247612 | ... 250,011 | v 247,034 | i | 579 | 0 | 579 [0 | 247,612 | 0 0 [ 0 [ 5,796 |02/20/2033.
38378G 2Y 3 [GNMA138B...cccovivervirs .1 12/01/2018. | Paydown........coooevvvvmmcrieann | 844,324 | ......... 844,324 ...849,755 | ...........849644 | ..ol | iiin(5,320) [ civiieinnn0 [ iin(5,320) [0 | 844,324 |0 |0 |0 12,827 | 01/20/2043.
0599999. Total - Bonds - U.S. GOVEMMENL.............cooirrviiiiiniiiiiesisiscsssssssissssssisssssiss nesssisssssssssssssssss s | 1,305,307 | ....... 1,305,307 1323584 | 001,319,809 | o0 | e (14,500) | o0 | oo (14,500 | o0 | 1,305,307 [0 | o0 | o0 | 25,134 XXX
Bonds - U.S. States, Territories and Possessions
20772G V7 0 |CONNECTICUT ST SER C GO...ccvvvvvrvrssrsvverrrnnsssssssnneenenns - 11/01/2018. | Redemption  100.0000......| .. . . | .. 1,000,000 | ....... 1,000,000 | ....... 1,198,240 1,024,756 | o0 | e (24,756) (24,798) [ 0 [ 000,000,000 |0 [ [0 [ 57,500 | 11/01/2023.
574192 UU 2 |MARYLAND ST CAP IMPT ST &LOC FAC 1ST A [ 03/01/2018. | M@tUIitY....oooccovvesvvesccn | | 1,000,000 | ....... 1,000,000 | ....... 1,214,730 1,005,902 | o0 | e (5,902) (5,902) | ovvvererrennc0 | 1,000,000 | o0 | o0 | 0 | 26,250 |03/01/2018.
574192 W7 1 |MARYLAND ST ST & LOCAL FAC 2ND SER B GO.... [ 08/15/2018. | MatUIHY....oosooeseeeee | 5,000,000 | ... 5,000,000 | ... 6,246,500 5,139,363 | ..ooccccccc0 | oo (139,363) (139,363) | ovvvvvviiceiii0 | 005,000,000 | o0 |0 | 0| 262,500 | 08/15/2018.
709141 W2 7 |PENNSYLVANIA ST THIRD REF GO......cccoevumrrrrirerinriienns .. | 03/01/2018. | KeyBanc Capital Mkts...........| | 2935716 | ....... 2,800,000 | ....... 3,590,496 | ... 2,966,464 | ..o 0 | oo (19,611) (19611 cencie0 ] 2,946,853 |0 | (11,137) ] e (11137) 102,006 | 07/01/2019.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS........c.vvvrssvvvssssssssssrsssssnsssssvssissessisssssssssssssssssssssssssssssssssssssssssssssss || 9,935,716 | ...... 9,800,000 | ... 12,249,966 | ......... 10,136,485 | .0 | s (189,632) (189,632) | o0 | 1. 9,946,853 | .0 [ (11,137) | o (11,137) | 448,256 | XXX
Bonds - U.S. Political Subdivisions of States
235308 QG 1 |DALLAS TXINDPT SCH DIST REF SER B GO.. .. [ 02/15/2018. | Maturity..........ccoovvvvevmsvvvciians | 3,500,000 | ....... 3,500,000 | ....... 4,380,215 | ...........3,519,006 | ..ccoccooeeii0 | oo (19,006) | ...vvoveveerc0 [ eviierers(19,008) | o0 | 000023,500,000 | o0 | o0 | 0 | 96,250 |02/15/2018.
969887 NA 2 |WILLIAMSON CNTY TX REF GO .| 02/15/2018. | Maturity.........coooovvivemiierena | 4,950,000 | ....... 4,950,000 | ...... 5,952,870 0 [ |0 [0 | 4,950,000 [0 0 [0 | 129,938 | 02/15/2018.
2499999, Total - Bonds - U.S. Political SUbdiViSions 0f States................ccourrrvviinirrviiiiinnriiiiinns v | 8,450,000 | ...... 8,450,000 | ..... 10,333,085 | ...........8,469,006 | .cooovvvccveess0 | . (19,006) | coovvvveceeen0 | o (19,008) | o0 | 08,450,000 | oo o0 | 0 | 226,188 XXX
Bonds - U.S. Special R and Special A t
3128K9 6W 9 |FHLMC 30 YR GOLD PC GRP POOL A48985.............ccoovvvernec .. [ 12/01/2018. | Paydown 8,600 05/01/2036.
3128L2 DB 1 |FHLMC 30 YR GOLD PC GRP POOL A69998.... .. | 12/01/2018. | Paydown.... 52,968 12/01/2037.
3128LX QC 7 |FHLMC 30 YR GOLD PC GRP POOL G02251.... .. [ 12/01/2018. | Paydown.... 33.832 .0 08/01/2036.
3128M4 AX 1 |FHLMC 30 YR GOLD PC GRP POOL G02422.... [ 12/01/2018. | Paydown.......ccccoecvvvemsccecne | 14,591 .0 12/01/2036.
31286M4 BB 8 |FHLMC 30 YR GOLD PC GRP POOL G02434 .. [ 12/01/2018. | Paydown 28,064 28,655 .0 10/01/2036.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL G03600.... .. | 12/01/2018. | Paydown.... 28.876 | ... 29 697 0 11/01/2037.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601.... .. | 12101/2018. | Paydown........cooovvvvveveviisissns | o 375,506 | .......... 375,506 .0 08/01/2044.
3128MJ  US 7 |FHLMC 30 YR GOLD PC GRP POOL G08592.... .. | 12101/2018. | Paydown........oevcevvvvvvccieieans | 120,702 120,702 (6,731) .0 06/01/2044.
3128MJ V2 3 |FHLMC 30 YR GOLD PC GRP POOL G08632.... .| 12/01/2018. | Paydown....ccccvvvvcviisiens | | 168,822 168,822 (8,232) .0 03/01/2045.
3128MJ V7 2 |FHLMC 30 YR GOLD PC GRP POOL G08637. .. [ 12/01/2018. | Paydown.........oooevvvemsmsmveerna | 436,771 436,771 (26,718)| .. (26,718) .0 04/01/2045.
3128MJ W7 1 |FHLMC 30 YR GOLD PC GRP POOL G08669.... .. | 12101/2018. | Paydown.........oovvevvvvevccieieans | 458,033 458,033 | .........484513 | oo 484,050 | O | (26,017) | vovveverecci0 | e (26,017) .0 09/01/2045.
3128MJ WC 0 |FHLMC 30 YR GOLD PC GRP POOL G08642.... .. [ 12/01/2018. | Paydown.........ccooevvvvcevmmmveena | | 600,821 | ... 600,821 | .........640,907 | .ooo........640296 | ooooocccocn0 [ o (39,475) | covviviiei0 | o (39,475) 0 05/01/2045.
3128MJ WW 6 |FHLMC 30 YR GOLD PC GRP POOL G08660.... .. [12/01/2018. | Paydown.........cooouvvvcmvevmnena | 97094 | o 97.094 | 102890 | 102,805 | O | (5,711) (5711 .0 08/01/2045.
3128MJ X3 9 |FHLMC 30 YR GOLD PC GRP POOL G08697.... .. [12/01/2018. | Paydown.........cooowvvvcevvvmceea | | 238346 | ... 238346 | .......244528 | i 244370 | O | (6,024) 1(6,024) .0 03/01/2046.
3128MJ X7 0 |FHLMC 30 YR GOLD PC GRP POOL G08701 .. [ 12/01/2018. | Paydown.........cccooocvemvcemmccena | 84375 | o 81375 | 83002 | i 82962 | O (1,588) | wovveverrieeci0 | (1,588) .0 04/01/2046.
3128MJ XA 3 |FHLMC 30 YR GOLD PC GRP POOL G08672.... .. [ 12/01/2018. | Paydown.... . o X ..(30,051) .0 10/01/2045.
3128MJ XK 1 |FHLMC 30 YR GOLD PC GRP POOL G08681.... .. [12/01/2018. | Paydown.........ccoowvvvcevmmmmcee | | 088985 | . 288985 | ... 302,429 | oo 302,176 | o0 | oo, (13,891) | coovevererees0 | oo (13,891) 0 12/01/2045.
3128MJ YB 0 |FHLMC 30 YR GOLD PC GRP POOL G08705.... .. [ 12/01/2018. | Paydown.... 83,409 | ....... 83,372 | o0 | (1,873) .(1,873) .0 05/01/2046.
3128MJ  YG 9 |FHLMC 30 YR GOLD PC GRP POOL G08710.... .. [12/01/2018. | Paydown........ccooowvvvcovvvmeeee | 166,794 | o 166,794 | 171,694 | oo 171,573 | o0 | . (4,779) (4,779) .0 06/01/2046.
3128MJ  ZF 0 |FHLMC 30 YR GOLD PC GRP POOL G08741.... .. [ 12/01/2018. | Paydown.........cccooocvomvcimmcena | 860093 | ......869.093 | o 871603 | oo 8TASTA N O | (2,477) (2477 .0 01/01/2047.
3128MJ  ZX 1 |FHLMC 30 YR GOLD PC GRP POOL GO08757.........covvvriverrnnee .. [12/01/2018. | Paydown........cooowvvvcovcvmnena | 084573 | o 244573 | o 05273 | o 052624 | O | (8,051) (8,051) .0 04/01/2047.
312905 DQ 2 |FHLMC CMO SER 1050 HZ PAC.......cccmmmeerrereirneeerneeeneeeens .. [ 12/01/2018. | Paydown..........cccooovevvrcovecena | 14076 | 41076 | 1602 11201 O (126) | coocoereeen | e (126) 03/15/2021.
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
312925 B7 4 |FHLMC 30 YR GOLD PC GRP POOL C09062..............rrrrrn | 12/0172018. [Paydown. oo | | 567 415 597719 .(30,304) 07/01/2044.
3132GT SA 6 |FHLMC 30 YR GOLD PC GRP POOL Q08313.... . [ 12001/2018. | PaYAOWN....c.oeocevevcveeecions | | 173,974 184,501 05/01/2042.
3132JQ H8 6 |FHLMC 30 YR GOLD PC GRP POOL Q22955 .| 12/01/2018. | Paydown....ccccocvvvcvvis | | 158,321 166,946 11/01/2043.
3133M5 5N 6 |FEDERAL HOME LN BKS .| 08/03/2018. | Maturity............ccowwwvwwvvvvvwvn | 12,500,000 12,683,674 08/03/2018.
31371L NG 0 |FNMA PASS THRU POOL 255191.. | 12/01/2018. | Paydown....ccccvvviveces || 49,789 05/01/2034.
31371M 5N 3 |FNMA PASS THRU POOL 256553.. .. | 12/01/2018. | Paydown.... 01/01/2037.
3137BR  7J 8 |FHLMC CMO SER 4608 JV PAC.... .. | 12/01/2018. | Paydown.... ..(12,262) 01/15/2055.
3138EH FB 3 |FNMA PASS THRU POOL AL1061. .. | 12/01/2018. | Paydown ..(13,304) 02/01/2041.
3138Y1  7A 7 |FNMA PASS THRU POOL AX0888 .. | 12/01/2018. | Paydown.... ...(20,309) 10/01/2044.
31405D WK 9 [FNMA PASS THRU POOL 786450.. .. | 12/01/2018. | Paydown.... 07/01/2034.
31408E BH 4 |FNMA PASS THRU POOL 848840.. .. | 12/01/2018. | Paydown.... .0 01/01/2036.
3140EV  TJ 6 |FNMA PASS THRU POOL BC1452. .. | 12/01/2018. | Paydown.... ] 07/01/2046.
31410P V2 6 |FNMA PASS THRU POOL 893533.. .. | 12/01/2018. | Paydown.... .0 09/01/2036.
31418B  E8 5 |FNMA PASS THRU POOL MA1958.........ccrvviernricirericirininnns .. | 12/01/2018. | Paydown i B .0 07/01/2044.
31418C CW 2 |FNMA PASS THRU POOL MA2784.... .| 12/01/2018. | Paydown....ccccovcvvvcvvivens | 316,516 316,516 .0 10/01/2046.
31418C EH 3 |FNMA PASS THRU POOL MA2835.... .| 12101/2018. | Paydown.... 251513 251513 | . en(12,867) | . 0 12/01/2046.
57584X YZ 8 |MASSACHUSETTS ST HLTH & EDL FAC UNREFUND. .| 11/15/2018. | Redemption ~ 100.0000......[ | 1,265,000 | .......1,265,000 | ...... 1,366,282 | ..o 1,308,344 | o0 | o (43,344) .0 11115/2023.
60636P FC 9 |MISSOURI ST ENVIR IMPT ENERGY WTR POLTN |- | 0710172018, | Maturity.....oooocorn | 1,800,000 | .. 1,800,000 | ......2.032.189 | oo A.811.067 | o0 | o (11,067) .0 07/01/2018.
645791 Q5 6 |NEW JERSEY ST ENVIR INFR TR UNREFUND SER............ .| 09/04/2018. | Redemption ~ 100.0000......| | 785,000 | .o 785,000 | ........858,148 | o.oo.......802,897 | o0 | o (17,897) 0 [0 [0 | 43,175 | 09/01/2023.
645791 YT 5 |NEW JERSEY ST ENVIR INFR TR UNREFUND SER.... .| 09/04/2018. | Redemption ~ 100.0000......| | 2,320,000 | ...... 2,320,000 | ...... 2,737,495 | ... 2,389,160 | o0 | o (69,160) 0 [0 [0 | 127,600 | 09/01/2020.
64972F YH 3 |NEW YORKCITY NY WTR & SWR SER DD REV, ..| 06/15/2018. | Redemption  100.0000, 1,800,000 | .......1,800,000 | .. 151,342 . 35,996) | . 0 06/15/2025.
796253 RU 8 |SAN ANTONIO TX ELEC & GAS 2002 PREREFUN.... ..| 02/01/2018. | Redemption ~ 100.0000 1,310,000 | ...... 1,310,000 | ...... 1,563,616 | 01,361,140 | o0 | o (3,872) . .0 02/01/2019.
875128 HN 3 | TAMPA BAY WTR FL UTIL SYS REF & IMPT REV.... .| 04/24/2018. | Piper, Jaffray & CO.....ccocveiea | 2,166,400 | ...... 2,000,000 | ...... 2,551,480 (20,764) | .. 0 (20,764) .0 10/01/2020.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS................cccoivvvviiiins covviinsrvsiiisnssssissssssssssssss s | 31,846,961 | ... 31,680,561 | ... 36,207,073 | ........32,644,875 | coovooooooccco 0 | oo (754,303) | ..o 0| (754,303) .0 XXX
Bonds - Industrial and Miscellaneous
44266R  AC 1 |HOWARD HUGHES MEDICAL INSTIT.......coovverimiiireriniiriniian .. [ 12/20/2018. | Redemption ~ 102.8861.....| | 1,954,836 | ....... 1,900,000 | ....... 1,980,959 1,961,329 | o0 | e (9,813) (9,813) 0] 1,951,516 | o0 13,320 | 3,320 | 86,635 | 09/01/2023.
637432 CG 8 |NATLRURAL UTIL COOP FIN SERT... | 110112018, | MERIRY .o | | 1,000,000 | ....... 1,000,000 1,194,990 1,083,506 | oo | o (33,506) .-(33,506) w0 | e ,000,000 |0 [0 | 0 [ 65,500 | 11/01/2018.
717130 AQ 5 |PHARMACIA CORP DEB | 11/14/2018. | KeyBanc Capital MKIS.....c.... | .| ... 2,002,940 | ... 2,000,000 | ... 2,311,160 2,038,710 | o0 | o (35,097) ..(35,097) 0 | 2,001,613 [0 [ ,327 [ 1,327 | 124,583 | 12101/2018.
98385X AT 3 |XTOENERGY INC SRNT. | 121512018, | M@tUIitY...oooooovoeeence | | 1,500,000 | ....... 1,500,000 | ....... 1,824,360 21,565,379 | 0 | (65,379) ..(65,379) 0 ] 1,500,000 |0 0 | 0 | 97,500 | 12/15/2018.
3899999, Total - Bonds - Industrial and MISCEllANEOUS. ......cosvesvssvnss sttt isssins i | 6,457,776 | ...... 6,400,000 | ....... 7,311,469 | .v000.6,596,924 | ooviriiinns0 | s [QEENL)] [P— - (143,795) .0 | 647 | ..o 374,218 | XXX
8399997. TOtal - BONAS = PAIT4....ooooeooit i i | 57,995,760 | ..... 57,635,868 | ... 67,425,177 ARSI ])) [ - (1,121,236) O 0 (50,107) | ........ (50,107) | ..2,469,401 XXX
8399998. Total - Bonds - Summary em from Part S...........coourrvrreveemmiirrrnrieisrinins v | 2,257,135 | ....... 2,199,413 | ....... 2,208,005 | coovvoeeerr () [ KL T [ I KL T T () 2,211,753 | .o 0 [ 45383 | ........ 45,383 | ....... 22,352 XXX
8399999. TOHAL = BOMGS..... vt SRR s || 60,252,895 | ... 59,835,282 | ... 69,633,182 | ......... 59,167,099 | ................. 0..(1,117,488)] ccooooovevan 0]... (R AE:L:)) 0| 60,257,619 | ..covsnrrrennns 0 | (4724)] .......... (4,724) | ..2,491,753 XXX
Common Stocks - Industrial and Miscellaneous
054937 10 7 |BB&T CORP....ooooooooooooosn, . 109/18/2018. | William Blair & Co...... N 10,000.000 | ... 500,674 X | 475167 | . 497200 | . (22,033) 0 0 (22,033) | o0 | oo BT5ABT | o0 | o 25,507 | oo 25,507 | ..... 11550 | XXX
09247X 10 1 |BLACKROCK INC COM..........cooommmmrmrciiiivrerenersssssnns .| 09/17/2018. | Cowen & Company LLC.......| 4,000.000 | ....... 1,882,455 XXX (1,201,647) | o (0 [ 0o (1,291,647) 201,119,262 |....1,119,262 | ....... 35560 | XXX
17275R 10 2 |CISCO SYSTEMS INC....... | 09/18/2018. | William Blair & Co.........ocooccec | . 58,000.000 | ....... 2,736,277 XXX (1,225,876) | o0 | e [ (1,225,876) | .ovvccccceen (N 995,524 | ...oovovr... 0 |.1,740,753 |....1,740,753 | ....... 55100 | XXX
189054 10 9 |CLOROXCO....oovsomsvrsins | 09/17/2018. | Various o 23,000.000 | ....... 3,424,952 XXX A(1,830,570) | .ovvvoreenn0 [ o0 | e (1,830,570) ...1,590,450 1,834,502 |....1,834,502 | ...... 41,400 | XXX
22160K 10 5 |COSTCO WHOLESALE CORP........ccccoourieriiriririeiinnineriens .. | 09/17/2018. | Cowen & Company LLC.......| 5,000.000 | ....... 1,163,624 XXX | 739030 | 930600 | .. (191,571) | o0 | o0 [ (191,571) 739,030 | ..coovvcceen0 | 424594 | ....... 424594 | ... 8,200 XXX
369604 10 3 |GENERAL ELEC CO...oovovvvvvrmmrrrrrereeennnnnnns .. | 01/23/2018. | VariOUS.......coovvrerereerreririens | 226,753.000 | ....... 4,156,591 XXX | ......3,631,576 | ..........3,956,840 | .... (325,264) | .ccoevrrrrnnn0 | o0 [ s (325,264) ...3,831,576 | ...ccccceee0...0 | oo 525,015 | ....... 525,015 | ....... 27,210 XXX
458140 10 0 [INTEL CORP.......cccoiimimmrrrrrrererecensisssseenennenes « | 10/10/2018. | VarioUS.......coovssserervvvvees | 44,000.000 | ...... 1,997,023 XXX A111,299) | 0 | 0 [ s (1,111,299) 919,741 .0 |.1,077,282 |....1,077,282 | ....... 31,500 XXX
464287 23 4 |ISHARES MSCI EMERGING MKT IDX FD.......cccoovrvvevrrnrrrinnns B RUSA IR T TER——_— 10,000.000 | .......... 423,953 XXX | 438,299 | oo 471,200 | o TCTAT0R) ) — [ I [ [CZEI01 ) I [\ I 438,299 | .coovrvvvirnenn. (VI (14,346) | ........ (14,346) | ......... 2,899 XXX
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
] 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB.JA.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
500754 10 6 |KRAFTHEINZ CO...coovvvvvvvrrrrrririrrininnnisrnininns .. | 03/08/2018. | Strategas Research Partners | 30,000.000 | ....... 2,006,197 XXX | 1,358,130 | ..........2,332,800 | ..... (974,670) | o0 | o0 [ (974,670) | ccoccccevececeee0 [ 1,358,430 | o0 | 648,067 | ....... 648,067 | ....... 18,750 XXX
594918 10 4 |MICROSOFT CORP.....c.ooeeovrmivrrrren - | 01/19/2018. | MKM Partners LLC............. | 1,800.000 | .......... 161,741 XXX | orrrd5,350 | 153972 | (108,622) | vovcevevvreen0 | o0 | o (108,622) | vovvrverin0 | o 85,350 | o0 | 116,390 | ....... 116,390 | ovorrn.. 0  Xxx
713448 10 8 |PEPSICOINC...oovosvrrsvrssrssisen - | 01/16/2018. | Morgan Stanley Dean Witter. | 3,500.000 | ... 411,971 XXX | 0nn221,881 | .. 819,720 | (197,839) | oevccierec0 [ ereienn0 | e (197,839) | cooccerecienn0 | crriernri221,881 | o0 | 190,090 | ....... 190,090 | ....... 2818 | XXX
717081 10 3 |PRIZERINC oo - [ 091772018, | JP MOrGaN......ovovvvsversne | 15,000.000 | .......... 643,923 XXX ; 543,300 | ... (279,335) | evvereercc | o0 [ (279,335) | o0 | e 263,966 | o0 | o 379,957 | ....... 379,957 | ....... 15,300 | XXX
74005P 10 4 | PRAXAIRINC....ccoiviiiisiinssivsssssissinsinin - | 10/30/2018. | Taxable Exchange........... | | 66,900.000 | .....11,005,050 XXX | 5,963,741 | ........ 10,348,092 | ..(4,384,351) | ovvvcvrecicn0 | oo | (4,384,351) 5,041,309 |....5,041,309 | ....165,578 | XXX
74144T 10 8 |PRICE T ROWE GROUP INC - | 09/18/2018. | William Blair & Co o — 9,750.000 | ...... 1,059,129 XXX | 705,869 1,023,068 | ....(317,199) (317,199) | oo | e 705,869 [ 0 | o 353,260 | ...... 353,260 | ...... 20475 | XXX
78463X 87 1 | SPDR INDEX SHS FDS S&P INTL SMALL CAP. .| 09/17/2018. | JP Morgan.........cccceeevevcvcvceens | 35,000.000 | ....... 1,188,934 XXX | 1,175,827 1,241,800 | ....... (65,973) 1(65,973) | o0 | 1,175,827 [0 | 13,407 | .. 13,07 | ..oooene. 2,754 XXX
78467Y 10 7 | SPDR S&P MIDCAP 400 ETF TR... - | 01/16/2018. | Morgan Stanley Dean Witter. | 1,500.000 | ......... 537,784 XXX | 00344337 | 518,115 | (173,778) (A73,778) | o0 | 344,337 [ 0 | 193,447 | ...... 193447 | ........ 1,048 | XXX
92343V 10 4 |VERIZON COMMUNICATIONS... .| .. 1 09/18/2018. | William Blair & Co.........cooooee. | 15,000.000 | .ooooo... 814,029 XXX 751368 | 793950 | (42,582) reeeeen(82,582) | 0 | 751,368 | 0 | e 62,661 | voovooo. 62,661 | ....... 26,550 XXX
G1151C 10 1 |ACCENTURE PLC IRELAND PLC SHS..ooooccvvsvvrssvvrsisiens C|09/17/2018. | Wells Fargo... o I— 5,000.000 | ......... 856,065 XXX | 577,400 | .............765450 | ..... (188,050 | .vvvvcrerrec0 | reereieenn0 | e (188,050) | cvcvvvvecern0 | coovrersse 577,400 | o0 | 278,665 | ....... 278,665 | ........ 6,650 | XXX
G5960L 10 3 [MEDTRONIC PLC...ooicsivsinssivnssvsssissssssoo C| 0712712018 | VariOUS...ocosvosvvsvssvssnss | L 25,000.000 | ....... 2,098,986 XXX | 1,898,875 | ..........2,018,750 | ..... (119,875)| o0 | o0 [ (119,875) | o0 | 1,898,875 | o0 | 200,111 | ...... 200,111 |...... 20716 | XXX
9099999. Total - Common Stocks - Industrial and MISCElIANEOUS.......o.cccoviivrssvrssvrnsiinsss s | 37,069,357 XX 22,859,724 (12,883,433) ...(12,883,433) 14,209,633 |...14,209,633 | ...494,958 | XXX
Common Stocks - Parent, Subsidiaries and Affiliates
96011%# 10 1 |WESTFIELD MANAGEMENT COMPANY..........o B AR R — 6000 . 1167 XXX 0 ol ol 47 ... ol ol . ol .. 0] xxx
9199999. Total - Common Stocks - Parent, Subsidiaries and Affliates...............ccoccvirriieriiies v | 1,167 XXX 0 O O o167 O o R (R 0 XXX
9799997. Total - COMMON StOCkS - Part 4. ..o sttt vt | 37,070,524 XXX . (12,883,433) .(12,883,433) .. 14,209,633 |..14,209,633 | ....494,958 | XXX
9799998 Total - Common Stocks - SUmMary Hem fom Part S.......c.ocovsvssucsissssssssssssiinss s | 2,010,499 XXX | 2,264,400 0 0 .(253,901) | .....(253,901) | .....13,044 | XXX
9799999, Total - COMMON SHOCKS. o-vtvsvrsvvs vttt s s | 39,081,023 XXX [ 25,125,291 (12,883,433) ..(12,883,433) 13,955,732 |..13,955,732 | ....508,002 | XXX
9899999. Total - Preferred and COMMON SIOCKS.......cosvvsvssosssssssssssssssosssssssssssssssssinss s | 39,081,023 XXX | 25,125,291 , (12,883,433) ...(12,883,433) 13,955,732 |..13,955,732 | ....508,002 | XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS...v..vrvvscvsvssvssvvsvssvssvssnss s vt || 99,333,918 XXX | 94,758,473 | ....... 94,911,423 | (12,883,433) | ...(1,117,488) | .............. 0 | ....(14,000,921) 13,951,008 |..13,951,008 |..2,999,755 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16

F Current Interest
o Year's Total Foreign and Paid for
r Par Value Unrealized Current Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization) | Impairment | in B./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and

CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | [/ Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal| Disposal Year Dividends

Bonds - U.S. Special R and Special A

3128MJ 2Z 2 |FHLMC 30 YR GOLD PC GRP POOL G08791............ .. | 08/16/2018 | KeyBanc Capital Mkis..................... 12/01/2018 | Paydown........ 62,009 60,071 62,009 62,009

3128MJ 4V 9 |FHLMC 30 YR GOLD PC GRP POOL G08835............ .. | 09/18/2018 | Cantor Fitzgerald..............ccccnerenee 12/01/2018 | PaYdOWN.......covvvercereeereierieriinees [ veeiinin 116,075 | coovvvrne 114,515 | v 116,075 | cooovvvvenee 116,075

31418C  R7 1 |FNMA PASS THRU POOL MA3209........cccoccovuverirnnee. .. | 08/29/2018 | KeyBanc Capital Mkis............cc....... 12/01/2018 | Paydown........ 21,329 20,639 21,329 21,329

3199999. Total - Bonds - U.S. Special Revenue and SPeCial ASSESSMENTS. ... . .iiiis  rrrieiiseeierstiers e eesessesssers st sssers e ee s ee e ses s er et ees e et ansener et snsenssnessesensessenssssnsenses | serssesssens 199413 | oo 195,225 | oo 199,413 | oo 199,413

Bonds - Industrial and Miscellaneous

44266R AC 1 |HOWARD HUGHES MEDICAL INSTIT.. 102.8861.......cc00vue ..2,000,000 | ..... 2,012,780 | ......... 2,057,722 | ......... 2,012,340

3899999. Total - Bonds - Industrial @nd MISCEIIANEOUS. ... ....urvruiiusiisieriseisseni s sisssiiins | eetiess s sss st ..2,000,000 | ..... 2,012,780 | ........ 2,057,722 | ........ 2,012,340

8399998. TOHAI = BOMAS...... ek kst | eniiaas ,199,413 2,208,005 2,257,135 2,211,753

Common Stocks - Industrial and Miscellaneous

464287 23 4 |ISHARES MSCI EMERGING MKT IDX FD........ccccounn I . | 01/19/2018 | Cowen & Company LLC................. 07/27/2018 [ Wells Fargo.........c.couuvnereinrenmeinces | coveens 45,000.000 | ......... 2,264,400 | ......... 2,010,499 | ........ 2,264,400 | oo, (V] I 0 | e [0 (V] I (V)] [ 0 | ...(253,901)] ...(253,901)

9099999. Total - Common Stocks - INAUSHIAl ANA MISCEIANEOUS. ... ...vvriieisiiiiieiiiis  cotiisitiiessss st ers sttt s bbbttt 2,264,400 | ......... 2,010,499 | ......... 2,264,400 ..(253,901) | ...(253,901)

9799998. Total - COMMON StOCKS. .....vevrereieerisriiseiies 2,264,400 | ........ 2,010,499 | ........ 2,264,400 ..(253,901) | ...(253,901)

9899999. Total - Preferred and Common SOCKS..............cooo.ovvervirrrrerierrsresrieriians 2,264,400 | ......... 2,010,499 | ........ 2,264,400 ...(253,901) | ...(253,901)

9999999. Total - Bonds, Preferred and COMMON SOCKS..............evuriruririiiiiieiiieiiiiies otiteesieesseses s seess s ees ettt n e sensessinenin | oessinend 4,472,405 | ......... 4,267,634 | ... 4,476,153 ...(208,518) | ...(208,518)
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
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

02957# 10 5 |AMERICAN SELECT INSURANCE COMPANY........cciiimiimmimmmrimtismismessesssesessasssssse sttt esessesns 31-6016426 NO | ... (U IO 119,504,841 | oo 0 2,500.000

67978# 10 3 | OLD GUARD INSURANCE COMPANY........ccouuiuurirmiermriseessersassssesssesssasssssssssssssesses st sssesssesssassssssas .| 23-0929640 NO | ... LU IO 211,396,767 | cooooverrrereererieeererinens 0 100,000.000

92565* 10 4 |WESTFIELD CHAMPION INSURANCE COMPANY. s . .| 32-0569613.. .NO 0. 5,020,432 . 30,000.000

96009@ 10 7 |WESTFIELD INSURANCE COMPANY.......couiiirreruemmiimerssesssesssseessesssesssessse st st seses s ssss st bbb .| 34-6516838 NO | ... (V0 I 1,155,568,892 | ...oovvvurverrirrierieniens 0 47,000.000

96010* 10 6 |WESTFIELD NATIONAL INSURANCE COMPANY........ccoiuuriimiimiiriinsiiesses s i st esssssssssssssesssenes . 34-1022544 NO | ... (U IO 305,793,478 | ..o 0 10,000.000

96019* 10 7 |WESTFIELD PREMIER INSURANCE COMPANY ......coiuitiiriiueriiiseeserssssessessssisssssssss st sss st ssse s bbbt ssensssanes .| 83-0887963.. .NO 0. 5,020,432 . 30,000.000

96022# 10 8 |WESTFIELD TOUCHSTONE INSURANCE COMPANY .| 36-4900986 .NO | ... 0. 5,020,432 | cooovereeieierienieeiens 0 30,000.000

96022* 10 2 |WESTFIELD SUPERIOR INSURANCE COMPANY.....cittuiiiiietirirsirsissseersasssssensssesssssssssssssssesssnsssessssensanes 83-0871392 .NO | ... 0]... 5,020,432 30,000.000
1199999. Total - CommOon StOCKS = U.S. PrOPEMY @NT CASUAIY INSUIET. ... ... iu ettt ssees e e eessesesssseeseeesesesees e e e seeee8ses e e et ee8 4228 ee8ees e eesesee8eeeEeEseene oeEee8eeseEeEeeEoeseEaeEseEeEEoE 1o E e oEEoe8 e o8 L E 4L 1S 08 e eE 18421 £E e h 4L EeeseE e et eesen e bt st enn s en et antensenstensantennnas | cersias 0].. ....1,812,345,706 XXX
Common Stocks - Other Affiliates

96011# 10 1 |WESTFIELD MANAGEMENT COMPANY .......cooirimiiiiiiiiirierississessssee e eess it sssessessssenns . | 34-1788314. 8bii NO | ... 0 22,960 . 22,960 ....118.000

96012* 10 4 [WESTFIELD BANCORP. ... .cocuteustestrssserssesssaeessemssseess s sees 188888 77-0633192.. 8biii 0 164,857,442 | i 0 ....100.000
1799999. Total - COMMON SEOCKS = QNI AFfIIAIES. ...........cvovveveiiieiieeiieveceet ettt ettt ettt ss et aess s e s s s s essesses et essessessessssessessebessessesesssesssssssessesansesse  4ossessessssssssssessessesassessesssssesessessesasseesessesseseesassessessssessessessesansessessssesessessesssssnsesssssnssnsensesessnes | orseres 0 ...164,880,402 XXX XXX
1899999, TOAI = COMMOM SHOCKS. ... veeresstesersstesserseesseems sttt 8 0808880888888 L8 E L4888 £EE 0 £ L 488 R4 EEHE0E£0E 1001 4LEEfoEEEHEEE LR E LR E 0110880 E bbbttt | snriss 0 ....1,977,226,108 XXX XXX
1999999. Total - Preferred @Nd COMMON SHOCK............cvuiiueiieiiiriieiieieteeteite ettt s st s s es s s s st s s s s s s s s es s b e s s s s e s s s s s e s s S ae s esen s a5 s e b s ensessessebansans  oe4eesssessesssessesses et eeses s e b s ee s e s s s e b e s e e Ao b s s s s s ee s s s et s s s b s e b s s s s b s s s s s s s et st ssessnsensansennnns | erenins 0 ....1,977,226,108 XXX XXX

T 1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....2,301,535,821.
© 2. Total amount of intangible assets nonadmitted §.......... 0.
SCHEDULE D - PART 6 - SECTION 2
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
Common Stocks

96012 20 9 |WESTFIELD BANK......couituiiiereiititiietie sttt WESTFIELD BANCORP........ctutiriteteitisetiei sttt | enbessessns st enbeees 0. .10,000.000 | oo 100.0

96012# 30 8 | WESTFIELD CREDIT CORPORATION. ....uituuirsserserestessenesssesssissesssens st s WESTFIELD BANCORP... ..ttt ettt 18101ttt | ersens s [ I 1,000.000 [ oo 100.0
0299999. Total- Common Stock s 0 XXX XXX
0399999. Total - Preferred and Common Stock e 0 XXX XXX
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Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

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
THE BANK OF NEW YORK MELLON NEW YORK;, NY ...ttt essesesesessessssssssessssssssns | oeevsnens | soeeeend 0.00 0 0 46,000 | XXX
FIFTH THIRD BANK EVANSVILLE, IN...ooooeeereerirreiiesreessenressesessssssssssssssesssssssessssssnsness | sverenes | verened 0.00 0 0 1| XXX
THE HUNTINGTON NATIONAL BANK COLUMBUS, OH.....couiiiiiiiiciiseiesieeiesississiesisssisssssssssssssssssssssness | onsvsnens | soseeend 0.00 0 0 50,648 | XXX
JPMORGAN CHASE. NEW YORK;, NY ...ccirierirriiiriniinirisreiseieeseeseesessessessessessenses | covvinens | voeevend 0.00 0 0 20,234,599 | XXX
REGIONS BIRMINGHAM, AL.......couiiiierieienieeieeieeiesiesiesssssssssesssssssssssnsnsnens | onsvenees | soneeend 0.00 0 0 795 | XXX
WESTFIELD BANK FSB WESTFIELD CENTER, OH.......coiiiiiieiiinnineseseessessesssenssesines | evvenins | vvennd 0.00 0 0 6,080,774 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 26,412,817 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 26,412,817 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX e 9,230 | XXX
0599999. Total Cash XXX | XXX 0 0 26,422,047 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 46,274,141 | 4. April 50,588,292 | 7. July 30,504,978 | 10. October 22,019,714
2. February 25,802,859 |5. May 35,109,760 | 8. August 18,757,157 | 11. November. 20,849,085
3. March 39,879,092 |6. June 38,585,975 | 9. September. 28,717,696 | 12. December. 26,422,047
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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 41 9 [FIRST AMER TREAS OBLIG CL.......rerereresesesesesesssesssesre 12/31/2018....... K3 OO o I DO
61747C 58 2 |MORGAN STANLEY INSTL LIQUIDITY TREAS..................... 121312018.cc | 2220 || 31,283,701
94975H 29 6 |WELLS FARGO ADV TR PLMM INS..........ociiioieiereresiveoseoesossssssseessssossssssssssseesssssssssssssss s sosssssssssssesessssssssssnns 12/31/2018....... LI o TTTOON | 1 FT

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

o|lo|lo o o

8899999. Total- Cash Equivalents e b
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama, AL 0 0 0 0
2. Alaska. AK 0 0 0 0
3. Arizona AZ 0 0 0 0
4. AKaNSas.......oiiinniiiinnns AR].....B.... | Multiple Purposes 0 0 113,781 127,051
5. California........cccooevvviennrriiinnenicnn: CA|.....B.... | Workers Comp. 0 0 1,137,808 1,270,510
6. Colorado. Cco 0 0 0 0
7. Connecticut, CT 0 0 0 0
8. Delaware..... DE|......B.... | Multiple Purposes. 0 0 113,781 127,051
9. District of Columbia DC 0 0 0 0
10.  Florida FL 0 0 0 0
11, GeOrgia.....vvvveervcrienriviseneiees GA|.....B.... | Workers Comp 0 0 170,671 190,577
12.  Hawaii HI 0 0 0 0
13. Idaho D 0 0 0 0
14.  lllinois IL 0 0 0 0
15.  Indiana IN 0 0 0 0
16.  lowa 1A 0 0 0 0
17.  Kansas. KS 0 0 0 0
18.  Kentucky KY 0 0 0 0
19.  Louisiana LA 0 0 0 0
20.  Maine ME 0 0 0 0
21.  Maryland MD 0 0 0 0
22.  Massachusetts MA 0 0 0 0
23. Michigan MI 0 0 0 0
24, Minnesota MN 0 0 0 0
25.  Mississippi MS 0 0 0 0
26.  Missouri MO 0 0 0 0
27.  Montana MT 0 0 0 0
28.  Nebraska NE 0 0 0 0
29.  Nevada NV 0 0 0 0
30.  New Hampshire NH 0 0 0 0
31, New Jersey NJ 0 0 0 0
32, New MeXiCO......cocmerererrerinennnd NM| ......B.... | Multiple Purposes 0 0 369,788 412,916
33.  New York NY 0 0 0 0
34.  North Carolina.........cccoeereeneenncen NC|......B.... | Multiple Purposes. 0 0 341,342 381,153
35.  North Dakota ND 0 0 0 0
36.  Ohio... M Multiple Purposes 4,331,703 4,652,520 0 0
37.  Oklahoma OK 0 0 0 0
38.  Oregon OR 0 0 0 0
39.  Pennsylvania PA 0 0 0 0
40.  Rhode Island RI 0 0 0 0
41, South Carolina SC 0 0 0 0
42.  South Dakota SD 0 0 0 0
43.  Tennessee N 0 0 0 0
44, Texas X 0 0 0 0
45, Utah ut 0 0 0 0
46.  Vermont VT 0 0 0 0
47.  Virginia VA 0 0 0 0
48.  Washington WA 0 0 0 0
49.  West Virginia Wwv 0 0 0 0
50.  Wisconsin Wi 0 0 0 0
51.  Wyoming WYy 0 0 0 0
52.  American Samoa AS 0 0 0 0
53.  Guam GU 0 0 0 0
54.  Puerto Rico PR 0 0 0 0
55.  US Virgin Islands Yl 0 0 0 0
56.  Northem Mariana Islands. MP 0 0 0 0
57.  Canada CAN 0 0 0 0
58.  Aggregate Alien and Other.........0T | XXX XXX 0 0 13,407,525 12,315,224
59.  Total XXX XXX 4,331,703 4,652,520 15,654,696 14,824,482
DETAILS OF WRITE-INS

5801. Reinsurance Collateral.. Chimney Point Insurance 0 0 6,147,905 5,515,860
5802. Reinsurance Collateral.. . | White Rock Insurance Company, PCC Ltd 0 0 4,639,642 4,260,899
5803. Reinsurance Collateral ....B.... | Mangrove Insurance 0 0 2,619,978 2,538,465

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).......vvvrrerrssrrreranenn | XXX XXX 0 0 13,407,525 12,315,224
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