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statement for September 30, 2019 ofthe @l Guard Insurance Company
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | seseeeenntenne 309,595,735 | ..o (1] 309,595,735 | ...cooverirnne 305,737,066
2. Stocks:
2.1 PIEferred STOCKS. .......couierirciiciic ittt | feenteei ettt LV O (0 S L0 0
2.2 COMMON SOCKS. .. ..eurerrerrrreeisessesesesesssssseessessssssessessssssessesssssssssessessssssessesssnssessessanssns | ssesssessessanes 113,518,101 | oovieeereeereiens (1] 113,518,101 | o 98,389,793
3. Mortgage loans on real estate:
BT FIESEIENS. ..ottt | sentene st (01 L0 L0 R 0
3.2 Other than fIrSEHENS.........cuuicicrrcrc bbb enes | feestesieeeneb s eneeees (0 RO (01 O L0 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUIMDIANCES)..... e ereerereeeeeeseeseeesetsees et sssesent s e st ess e st st ssess et s essesssessessensnns | sesessasssssssssastssssessassnnens (0 [0 0 | oo 0
4.2 Properties held for the production of income (less §............ 0
ENCUIMDIANCES).. ... veecereereseeeeseesessse e tsees e sse st et b s s s b st st sbentes | sesessastssssessastseestessnens (0 [0 N L0 0
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......vvoeeeereireeeieiseenseseesesenenees | eeeeeeesessesssessessesssssnsean [0 [0 N 0 | oo 0
5. Cash(§......... 0), cash equivalents ($.....2,967,707)
and short-term investments (§.......... 0) vttt enaens | enesessaenaena 2,967,707 | oo {0 [ 2,967,707 | .ccvverrrnne. 3,091,423
6. Contract loans (including §.......... 0 PremiUM NOLES)........cviverreicreieieieesise st sssesseseses | evessssessesissss s ssesnans [0 RN 0 [ oo 0 | oo 0
T DIBIIVALIVES. ... ettt sttt ssenbanes | fiestesssessessentesbaesentnta [0 [0 N L0 0
8. Other iNVESIEA @SSELS..........ccuuiiciiciiiiiieri s | seeiesisesieniend 4,655,344 | ..o (V18 TR 4,655,344 | .....coovviren. 4,316,690
9. ReCeIVaADIES fOr SECUMHIES. .......vvuieeieeiiiiiiiiiiiiririrrr s esies | eriissssnssenss s (0 TN 0 [ oo (O RN 0
10.  Securities lending reinvested COllAtEral ASSELS..........cveiiriiriiieierieieeeese e | eresssssseses st sssenes [0 N (0 N L0 RN 0
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......ccviieeieieesesieeeisseessieniens | cvreneesseeneas 430,736,887 | ...coovvereirreeeinie (1] 430,736,887 | ..coovvrrnens 411,534,972
13. Title plants less §.......... 0 charged off (for Title iNSUETS ONIY)........ccveviueieeieieseieieeiseeieiees | e [0 N (0 R L0 RN 0
14.  Investment income due and 8CCTUEG............ccuuiuiieiieniiriirierireneseeesssssseseieees | ceoriienienesnees 3410915 | oo 0
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccccevvees | corerrerveniennns 8,009,698 | ....cevvvrrrrriinns 913,843 | oo 7,095,855 | .oovereirrinnns 8,234,916
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....150,629 earned but unbilled premiums)..........cc..coeeeveves | vovrvrverierinncs 49,262,367 | ..ovoverrirrrieieinnn 15,063 | v 49,247,304 | ..o 47,390,218
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ittt ettt nnts | sressess ettt (0 RO 0
16. Reinsurance:
16.1  Amounts recoverable from MBINSUTETS.............cuvercrierierierieniessssrise e sesesiseseenie | esssesssessessseseneseseseseenens (0 RN [0 L0 0
16.2 Funds held by or deposited with reinsured COMPANIES............ccovuiveeviereiieieeieieeisieins | e [0 TN (0 R 0 | oo 0
16.3 Other amounts receivable under reinSUraNCe CONTACES............cuevcriereeernerinerinerinens | crvrerressseresereereseneenens (0 RN [0 RN L0 0
17. Amounts receivable relating to UniNSUrEd PIANS............c.ccuvveieiiinieeicee e | cvereessiese st anes [0 IO 0 [ oo 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............cccccuevevives | oeveveveiccisesisesenad [0 IO (0 I R 0 | oo 0
18.2 Net defermed taX @SSEL........c.iiiriiir bbbt ntaenes | ersbnsbneb s (0 OO (01 TR (U ST 731,115
19.  Guaranty funds receivable Or ON AEPOSIL............ccovveiveiciiieieie et | evsessssssesse st es e aenes [0 RN 0 [ oo 0 | oo 0
20. Electronic data processing equipment and SOfWATE............cccovveiereiiieieieiesseseseissieseseies | cveirsiessese s ssesssenens [0 IO (0 TR 0 | oo 0
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e [0 RN 0 [ oo L0 TR 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........occevcvieieveins | covveieieiesesieeenad [0 N (1 N L0 RN 0
23. Receivables from parent, subsidiaries and affiliates.............cccouereeirieieicsisecseeens | e 364,945 | oo [0 I 364,945 | oo 877,312
24. Health care ($.......... 0) and other amounts reCEIVADIE............cceueiirreesee s | e [0 N (1 RN L0 R 0
25.  Aggregate write-ins for other than iNVested @SSEtS..........cceeiieiniciise e | e sseessesneas [0 I {0 [ I 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).........cvuruerireeeieineineeseisesssississessssssesssssssessssssssssssssssesss | esessesessesens 491,784,812 | c.ooeeeene 928,906 | ...covvvrenes 490,855,906 | ..covvvennens 472,830,156
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ocoreeeens | cereeereereeneeneereeeeeneeneens (0 [0 L0 R 0
28, Total (LINES 26 GNA 27).....crurieririreireceneiseeseeseeseessesssssssssssssssessesssssessesssssessessesssessessesssssns | sesssesssessans 491,784,812 | v 928,906 | ...overrnnes 490,855,906 | ..covvvenennn 472,830,156
DETAILS OF WRITE-INS
1100, ettt | etet e st (U IR (0 (O RN 0
1102, oottt | eestees ettt (U IO 0
1103, ettt | eeeEe et (U RN (0 O (O RN 0
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2507 ettt | reest sttt (1 RN (0 OO (O R 0
2502, oottt | reest et (U RN (1 RO (O RN 0
2503, oottt | reest ettt (U IO (0 OO (O N 0
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccccueuivieieeiereiieiiens | coveireisiesesssssiesse s (01 N (0 I R 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 ADOVE)......c..cuuiviieerieiiiiiierieiisississieisissiesiens | cvsrssisssessesssssssessessssenes [0 P {0 [0 I 0




statement for September 30, 2019 ofthe @l Guard Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....40,502,992)...........ovwmrimrimriinreiereiesissesssesssses s ssessssssessssss s sssesss s ssesssesssesssnssnssnsaes | srresseessnnssenseaniens 125,048,420 | .coocveveerererirnne 122,670,854
2. Reinsurance payable on paid I0sses and (0SS adjUStMENT EXPENSES.......c.ciuiieieiiiiiieieiessie et ssesssessens | sesessesssssssesessesesses e sssessesad L0 TR 0
3. LOSS AUJUSIMENT EXPENSES.......vuiviivieiictiieie sttt sttt bbbt bbb sae b st sae bbb es s snnns || evsesisbessessesensinaaneas 36,829,802 | ovovveerreeeiiee 36,294,556
4. Commissions payable, contingent commissions and other Similar ChArges...........coceueieereineieiesees e sesssssesssesessessens | cevsssesssssessessessesans 9,352,971 | v 10,014,686
5. Other expenses (excluding taxes, ICENSES ANG FEES)........c.cuieiciiiieiieieseteee ettt besaesens | seesessessesssssssssseesans 5,948,085 | ..cooovereeeean 7,852,881
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........ccuurvereiieieinrieiie s sessessesies | eesiessissesessssessenes 1,946,089 [ oo 2,255,889
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......cevureerrerrereernrereeererneens | ceereerserneeneeessesensieenns 137,289 | e 238,469
7.2 Netdeferred taxX HADIlILY.........cc.ccceieiireicieis bbbttt s s s ssentes | iestessssssessesssssessenes 2445 34T | oo 0
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt sttt enssenste | eebnes sttt (O U 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....48,263 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccccueiveieicreriecveseeieeeessieienins | cvereiessse e 83,793,082 | v 81,371,697
10, AVANCE PIEMIUM....covecvecvieeiee ettt es ettt a st st s st s ettt s s e b s s b st e s st e bt en s s b s s s s sse s s st es e sasb st sansansnsassesas | sesessessssstessesesessessesassesaessesand L0 T 0
11.  Dividends declared and unpaid:
11,1 SHOCKNOIABES. ....vvvererisii sttt et s bbb n bt s s st st ssensantans | sbsessessanssnssnssenssnsnssensensnssensal (0 0
11,2 PONCYNOIAEIS. ..ottt bbb a bbbttt bt s s bbb st st sntensens | cbebsessssissesses e s st sttt n b aes L0 U 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccvveverevrireieiesses et sa s
13.  Funds held by company under reinsurance treaties....................
14.  Amounts withheld or retained by company for account of others.
15.  Remittances and items not allocated.............cccocovivrrrrerrirennen.
16.  Provision for reinsurance (including $
17.  Net adjustments in assets and liabilities due to foreign exchange rates..
18.  Drafts outstanding
19.  Payable to parent, subsidiaries and affliates...........c.couveiiieiriieieiiscs et
20, DEIVALVES.......coeeiecictieie ettt sttt et et s et s b s st st st sae s s tstessesansnsanas | sestesesistensese st senaes s L0 U 0
271, PaYaDIE fOF SECUMHES. .......cvueiriiricieciesisetes sttt ettt bbb bbb st bbb bbbt st ssensntas | Hebsestesssesssssessssses s ten s s st L0 TR 0
22, Payable fOr SECUMHES IBNAING. ... vurereueeereirie ettt st s sttt ettt en e ssessensnntans | £etssssesssessessensassssesentensanssestans L0 U 0
23, Liability for amounts held under UNINSUIEA PIANS.............ccueiuiveieieiiieie sttt ess bbb s sses s ssssssstans | seessessesssssessessssssssessesssssessend L0 U 0
24. Capital notes §......... 0 and interest thereon §.......... 0 s sttt ettt enns | Hrnstest ettt nees (O U 0
25, Aggregate WIite-iNS fOr [IADIIIES. ..........cccevueruiireireiissieiesss ettt sttt s s s es s enns | siessessenssssessenssssns st st s entand 0 ] 0
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25)...........ouririnniniieieeneieeseee e esessseissssesssesessssens | coesseessessssssesnsenees 265,676,740 | ..o 261,433,389
27, ProteCted Cell IADIIIHES. ... ...vvvvveeiriisrieieieiesieie ettt ettt en s s s ensennesnsentenne | ssstessesssssssessesnssssansessnssnsessesas 0 ] 0
28.  Total liabilities (LINES 28 GNA 27)........ccuiierireineireise sttt sttt ss bbbt ns st nnsnnes | sbssssssssssssssssssseas 265,676,740 | oo, 261,433,389
29.  Aggregate write-ins for SPECial SUMPIUS fUNGS.........c.cvuevcvireiectese ettt s sse s ssssesses s snenes | eveessssssessesesssenes 46,361,435 | covvveeeeereerine 30,792,629
30, COMMON CAPIAI SEOCK........ucvuiviiveicicteis ettt bbbt st s bbb a st s e b s s s b s s saenanns | srebestessessssssesasssesas 2,500,000 | .oovererererieiein 2,500,000
31, Preferred CaPtal STOCK..........ccoiiveeicieccet ettt ettt sttt ettt s st s s snaas | sbesieseten ettt s e baes L0 T 0
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....uuveererirrereseiseeses e ettt ss s s s s bbb n sttt ns st e ssnssentnsnns | sbsessessastnssnssantnsnssensanssnssessa L0 U 0
34,  Gross paid in and CONLMDULEA SUMPIUS..........c.cvueiiiiiiieie ettt bbbt s bbbt nsesns | stesssssssessesesssenans 31,870,941 | oo 31,870,941
35, UNQ@SSIGNE fUNGAS (SUMIUS).......cvrvererrereereresresnesesessssessessssssessessssssessessssssessesssssessessassssssessssssssessessssssessesssssessasssssessessenssessessansns | sssessassssssessasssnsnne 144,446,790 | c.vvvverrerrrienenne 146,233,197
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -t eeeereeeeerees ettt sttt snens | sessessest ettt snes 0 [ oo 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt en s senaes | eebiesistes ettt snes 0 | 0
37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........cvrurrrrrrurrurrerrirsenesnseseeessssesssssssessssssesssssssssssssssessssssssessssssessessns | sssesssssssssesssssssesns 225,179,166 [ ..o 211,396,767
38, Totals (Page 2, LINE 28, COl. 3).....ocuieiiiieieiieiieie sttt | eettnes et 490,855,906 | .....ovvvrverrirrinan 472,830,156
DETAILS OF WRITE-INS
250, bR £ ARttt [ ettt (O SRR 0
2502, bR R8sttt | eeese ettt (O RO 0
2503, bR ARttt | eetse ettt (O RO 0
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE.........cciuiviieeiccreces ettt sesss s ssessssnes | ctesssssisissse s s sesses s seees L0 OO 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 GD0OVE)..........viieiveiiieiiecieiciississsesesessesesssssesessessessssesssssssssnsessssssessessssnsesses | cressssssnsssssssessnsessesesnsessasanes 0 | 0
2901, GENETAl VOIUNTAIY TESEIVE. ......o.vecvecveceesevcteee ettt bttt ettt sae s st st s st st ssesansasssssssesass s tssessnsantnes | srevssissessesssnsesens 46,361,435 [ oo 30,792,629
2002, oottt [ ettt 0 [ 0
2003, Rttt [ ettt (O RN 0
2998. Summary of remaining write-ins for Line 29 from OVEMIOW PAGE.........ccvuiiieeiciereece ettt ses s sssssssssessesnes | ctessssssissssse st ssessesesses e sanes L0 U 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 GDOVE).........oviviieiiiiiiiiisieeisissteses st sesssssessesssssssesesssssenssnsesssssssessesnses | cresnsinsessesssnsansns 46,361,435 | oo, 30,792,629
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0




statement for September 30, 2019 ofthe @l Guard Insurance Company
STATEMENT OF INCOME

1
Current Year
to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

UNDERWRITING INCOME

1. Premiums earned:
1.1 Direct.............. (WIIEN $.....52,100).......ooeeeeeeeceeciec et ssesssssessssessss s ssesssssssssnsssnsssssssssssnssssssssnssnns | senerinssnssnrsnrsses By QBB | coveerrrerieerieeriessesssennns (01 0
1.2 Assumed......... (written § 123,901,953 | ..... .165,527,660
1.3 Ceded.. o (WIEN §.....52,100) ..ot sre st ssessssssessnssnssesnasensnenssenssenssnnssnns | erisnsensssnsssnsseneeerQy@AB | crrerrrerirensserseerssanssanees (U I 0
14 Net......coorenne. (written $ 123,901,953 | oo 165,527,660
DEDUCTIONS:
2. Losses incurred (current accident year $.....74,879,036):
2 DIFECL.... vttt sttt ssnssnssssssesssenssenssenstenss | senssenssensssnssnnnss B DBT [ i, (143,790) .oovvvrrrrrnn. (150,373)
2.2 Assumed. . 12,572,709 |. ...96,247,592
2.3 08U, ..ottt snns [ rrssnssnesanssens 10,000 | errrierisssissseaas (149,713)f v (156,890)
2ANBL oottt ettt snss st enssensssnssenssenssenssenssns | srsnnrensiensees [ 3yD20,289 | veriririieriinn 72,578,632 |..ccoovvrunee. 96,254,109
3. Loss adjustment expenses incurred.. . .15,658,794 |. ...21,496,436
4. Other underwriting EXPENSES INCUITEM..........curueiuierereireiereeeeseesseteee sttt ees e sse sttt ss et s st stensessnssans | sesbsessssssenn 44.472,078 | .coovverennns 46,754,512
5. Aggregate write-ins for underwriing AEAUCHIONS...........c..iururirirrireiecesere sttt ssessseseesssssssssensesssessens |srssmssssssssssssssssssssssnnsss0 | serssssssssssssssssessessssssenes 0
6. Total underwriting deductions (Lines 2 through 5). 134,991,938
7. Netincome Of ProtECIEA CEIIS........c.u ettt ettt estsssessestensensensensns | srsssssssssssssssssnssnssssinsss0 | sersesssssssssssssnsssesssssnenas 0
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).....curuuriuiereeiincireniineiseiesineise et sessesessessssssssesessessnens | eesessnsssesenes (9,268,328)| ...ovvvvnenee (11,089,985)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuiieiiiiieice sttt s s sssensas | srsessesissesaens 10,869,623 |.....ccovvneee 10,023,181 | .cooverirneee 13,663,524
10. Net realized capital gains (losses) less capital gains tax of $.....(96,023).........ccccuervrrrrrereeeieeeieeieeiesreessessessesseessens | eresseesieensssseas (361,230) ..o 7,281,037 | .o 7,845,673
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cviviuiieiciieieeeie ettt ssse st nsns | sbessesnsnsenns 10,508,393 |....cccvvvneee 17,304,218 |....cocvnvee 21,509,197
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....380,975 amount charged off §.....591,256).. ....(210,281)] ..
13. Finance and service charges not included iN PIEMIUMS...........c.cccuiveieveiieiceieesees et sssssse s sesessesessssessens | sestessessssssssssssessesnsas 85
14. Aggregate write-ins for MISCEIlANEOUS INCOME........cvuiurirrrirririerirreeiseiseess st esssssses st ssesssssesssssessessnsns | sresssssassssssssnsssssessanens 8
15. Total other income (LINES 12 thrOUGN 14).......veeeiieeieereteee ettt ses et se st s s sesss s ssssssses | ossssssssssssssssaes (210,188)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15).. .ttt sess st ssssnssensans | sesessessessnssens 1,029,877
17. Dividends t0 POICYNOIAETS...........vuurireiiririeiiesireieisesiseiseeesesssse st sss ettt snssessessssssessessssssessessnssnssessensnes | sressssssssssssssssnssssssssaneas 0
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......cueieiciiriiciiesie ettt sssssse s ssssssssssessesns | cvessessesssenses 1,029,877 .o 5,973,668 |....cccoevrrnnnn 8,345,623
19. Federal and foreign iNCOME taXES INCUITEA...........ocururreriirririeirerireeseesessssssesssssssssessessssssessesssssssssssssssssssessessssssessesssssnsss |_ssssssssssssssess (176,030)] .o (588,641 ..o (801,711)
20. Netincome (Line 18 minus LiN€ 19) (10 LING 22)..........ccoeviuiriieiereriesieiesetsete et sesses s sesssssssssenes | evesvesessensennns 1,205,907 |................... 6,562,309 |....cccco.c..... 9,147,334
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. .211,396,767 | .. ....218,552,667 | . .218,552,667
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis .1,205,907 |... ...6,562,309 |. 9,147,334
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (loss)
26. Change in net deferred INCOME tAX........curiuiureririerire ettt sttt sttt ssessessnnns | sressessnsssssssstnsenns 92,988 | oo (105,638) [ ..vovevereerenns (497,710)
27. Change in NONAAMILIEA ASSELS..........civeeriiieieieietce bbbt bbbt s st en s ses | sbessesissessessesanes 184,148 | ..o, 152,432 | oo (4,801)
28. Change in provision for reinsurance.. .
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
30. Surplus (contributed to) withdrawn from Protected CelIS..........criuriiirireirireereeeieesee et ssseesssteenas | sevsessssisssesssseseeessesea {0 OO (01 U 0
31. Cumulative effect of changes in acCoUNtiNG PHINCIPIES........c.cuiviieieieicsiie ettt ssssessesaes | oebessessessssessssessssssenae {0 U (01 U 0
32. Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c......... .
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. Dividends 10 SIOCKNOIAETS. ..........cuiuiieiieiciseieieie sttt st s st
36. Change in treasury stock
37. Aggregate write-ins for gains and losses in surplus
38. Change in surplus as regards policyholders (Lines 22 through 37).........ccceueeeicieiseieieissee s esssssesens | sssesisssssnas 13,782,399 | 3,016,515 | cooovveia (7,155,900)
39. Surplus as regards policyholders, as of statement date (Lines 21 plUS 38).........ccceeuererreerveieeseireieeseeesseseesesesesns | cvevvesienns 225,179,166 | .............. 221,569,182 | .....couc.e. 211,396,767
0507, ettt E RS e e
0502 oottt RS
0503, oottt
0598. Summary of remaining write-ins for Line 5 from overflow page. e
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401, Net Other INTErESTINCOME......viieiiiieec e bbb s s
TAD2. oSSRttt | e

1403.
1498.
1499.

Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..........

3701. ..
3702. ..
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from oVerflow PAgE.........cccoueveveveieieeee et
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......coiviuiiieeiiiitet et nasneenans
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statement for September 30, 2019 ofthe @l Guard Insurance Company

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance ....124,256,517 ...125,657,656 | .....coceeenee 167,628,127
2. Netinvestment income... 13,796,935 13,056,610 ....16,945918
3. MISCEIIANEOUS INCOME.........ouviieiviiciete ettt ettt bbbt bbbt es bt ns s bnsessenns | snsensesssassessenas (210,188) | ..voovvrreerrees (240,565) | ..oovvrrreriaes (288,203)
4. Total (LINES T HIOUGN 3)...eoeeierieieieseie ettt sttt sentnen | snesessessnnens 137,843,264 | ............... 138,473,701 | oo 184,285,842
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 71,148,723 | oo 69,736,770 | .ovovvrerene 97,253,062
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........covecveeveeeveieerieriereiens | e [0 [0 0
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........ccovviveieiriirreieeeie s | srerseesssensenns 60,947,974 | ..coovvvrenn. 63,068,186 | ....ccovvvvene. 78,756,618
8. Dividends paid t0 POICYNOIAETS. ........cuverericiriricieisie ettt nnnennes | saesseessessessesnssessesseannes 0 [ ceeevrreerreerereieneen0 | e 0
9.  Federal and foreign income taxes paid (recovered) net of $.....(96,023) tax on capital gains (losses)... (170,873)] .... ...1,300,979 1,256,704
10, Total (LINES 5 throUGN 9).......eurvueecerricieereie ettt sttt sttt ss e ssnssantns | seesssssesene 131,925,824 134,105,935 | oo 177,266,384
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccoeviiiriiriieiieeeeee et be e sessssesens | evessssesesssenns 5,917,440 | oo 4,367,766 | .....ccevenee. 7,019,458
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS. ..ottt sttt sttt essssssssnssesssenssenssenssenssenssenssnses | enssnsssensnens 12,009,804 | ciiiiriiinninn. 21,136,907 | cooveenes 40,641,562
12.2 Stocks 29,652,278 | ...ooovvvernne 32,218,478
12,3 MOMGAGE I0BNS......euieieirriiiiieei ettt sttt est st stessessssssnssessnssentensnnns | stenessssesssssessessnnssessesssQ | seeesnemnssessnsssnssnssennens0 | veveesessnssesssssseeesenens 0
12,4 REAIESIAE. ...ttt | et (0 RO (01 OO 0
12,5 ONEr INVESIEA @SSELS........ucvuieiecieiicie ettt bbbttt nnes | Sbtbebsess st s see st enes (0 (0 R 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............cc.ocuvivevevceveesicseereeeeiees | e 0 [ e 0 [ oo 0
12,7 MISCEIIANEOUS PrOCEES. ........ocveeveieisciecieii ettt ettt s bbb se st es et bensesens | essebsssessessesssssssessesntan [0 IR [0 PR 0
12.8  Total investment proceeds (LINES 12.1 10 12.7)......vcvevieiiereireteee ettt s sss s ssssessessesssees | eveessssssseses 16,750,663 | ....coevevnee. 50,789,185 | .covevevrieree 72,860,040
13.  Cost of investments acquired (long-term only):
1311 BONAS.....vvtiieeieeciiiiie ettt enns | essinnsentiens 18,867,717 | wovvverevenene 54,198,293 | ...ccovovverrenne 75,438,915
1312 SHOCKS .ottt | Shnesens e 4,436,469 | ..o 3,018,282 | ..oovvrine 5,584,482
13,3 MOMGAGE I0BNS.....eeveirieieereirei ettt s st entessennts | essesssessessesnssansesseenea [0 [0 TR 0
134 REAIESIAE. ...ttt | bbbt (0 O (0 TR 0
13,5 Other INVESIEA @SSELS. .....vuvererrerriicieerisseie ettt sttt sren
13.6 Miscellaneous applications
13.7 Total investments acquired (Lines 13.1 to 13.6)...
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNe 14)........cccovurinrnririnereineneseeseeneiseseessssssesssesss | sevreessseseneens (6,553,523) | ..ocvoverenrenne (8,407,185) | ...coovvenene (10,132,090)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOES.......euceueeieecerire ettt ettt bbbttt nssents | Sbeetebsessasbssses st ansenes (0 0 | oo 0
16.2 Capital and paid in SUrplUs, 1SS treaSUNY SLOCK...........cccceiiieiiicieieccesecee et sesesees | evssssessssesessssesesessesened 0 [ e 0 [ e 0
163 BOITOWED FUNGS ...ttt bbbttt ebis | Sbetebsessantessee st st enes (0 (0 O 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............cccoveeriveeieieeiieeeeeeeeieees | o0 | e 0 [ e 0
16.5 DivideNds t0 STOCKNOIAETS.........cuuveucecircirecircieie ettt ettt ess s ssssssnssssessesssnsnnnns | susessessssssessssssnsssseseess0. | seesesseessssssensssessansnssens (0 OO 0
16.6  Other cash provided (APPHEA)..........cveverrivrieeieiicteee ettt sss st st es s ss s sesssssssans | ssssessssssensessneas 512,367 | oo 1,702,748 | ..o 444,802
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccccooverrrernaee. 512,367 | oo 1,702,748 | oo 444,802
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvvvveres | vervvrrvvernireirnes (APENA L) — (2,336,671) | veovvvrrrrereenns (2,667,830)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING O YBAI.......ocvieieeicee ettt ettt st esses e bnsesannes | sessessessnsinsenes 3,091,423 | oo 5,759,253 | ..oeverriernn 5,759,253
19.2 End of period (LINE 18 PIUS LINE 19.1)....cuiiriiiriiieiiieiieiieiieeieeise ettt sttt ettt sntnns | sbnesessnesnees 2,967,707 | cocovveicinnes 3,422,582 | ..ovvrne 3,091,423
Note: Supplemental disclosures of cash flow information for non-cash transactions:
2 oo I 0 s, 0 [ o, 0]
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statement for September 30, 2019 ofthe @l Guard Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices
The financial statements of Old Guard Insurance Company (the Company) are presented on the basis of accounting practices prescribed or permitted by the
Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices (SAP) prescribed or permitted by the State of Ohio for determining and
reporting the financial condition and results of operations of an insurance company, for determining its solvency under the Ohio Insurance law. The National
Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual (NAIC SAP) has been adopted as a component of prescribed
or permitted practices by the State of Ohio.

The Company has not implemented any prescribed or permitted accounting practices by the State of Ohio that differ from those found in NAIC SAP.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Ohio is shown
below:

SSAP FIS FIS
# Page Line # 9/30/2019 12/31/2018
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX 1§ 1,205,907 |$ 9,147,334
(2) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ 0|$ 0
(3) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ 01$ 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 1,205,907 |$ 9,147,334
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 225,179,166 |$ 211,396,767
(6) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ 0% 0
(7) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ 019 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX [$ 225,179,166 |$ 211,396,767

Use of Estimates in the Preparation of the Financial Statement - No significant changes

Accounting Policy

Premiums are earned over the terms of the related insurance policies and reinsurance contracts. Unearned premium reserves are established to cover the
unexpired portion of premiums written. Such reserves are computed by pro rata methods for direct business and are based on reports received from ceding
companies for reinsurance.

Expenses incurred in connection with acquiring new insurance business, including such acquisition costs as sales commissions, are charged to operations as
incurred. Expenses incurred are reduced for ceding allowances received or receivable.

In addition, the Company uses the following accounting policies:

(1-5)  No significant changes

(6) Loan-backed securities are stated at either amortized cost or the lower of amortized cost or fair market value. The retrospective adjustment method is
used to value all securities. If a security has been written down due to an other-than-temporary impairment, the prospective adjustment method is
used subsequent to the loss recognition in accordance with SSAP No.43R.

(7-13) No significant changes

Going Concern
Management continuously monitors the Company's financial results and compliance with regulatory requirements and finds no reason to expect the Company
to not continue as a going concern.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes

Note 3 — Business Combinations and Goodwill

Not applicable

Note 4 - Discontinued Operations

No significant changes

Note 5 - Investments

A

B.

Mortgage Loans, including Mezzanine Real Estate Loans - Not applicable
Debt Restructuring - Not applicable
Reverse Mortgages - Not applicable

Loan-Backed Securities
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statement for September 30, 2019 ofthe @l Guard Insurance Company

NOTES TO FINANCIAL STATEMENTS

Q

R.

(1) Prepayment assumptions for single class and multi class mortgage-backed/asset-backed securities were obtained from broker dealer survey values or
internal estimates. The Company used Interactive Data Corp. in determining the market value of its loan-backed securities.

(2-3)  No other-than-temporary impairments have been recognized on loan-backed securities.

4) Impaired loan-backed securities for which an other-than-temporary impairment has not been recognized as of September 30, 2019 are summarized

below:
a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ (70,842)
2. 12 Months or Longer $ (52,334)
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 4,454,169
2. 12 Months or Longer $ 6,538,177

(5)  In concluding that the impairments are not other-than-temporary, the Company has considered the following general categories of information:
e  Length of time and extent to which the fair value has been less than cost

Issuer credit quality

Industry sector considerations

General interest rate environment

Probability of collecting future cash flows

Dollar Repurchase Agreements and/or Securities Lending Transactions - Not Applicable
Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable
Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable
Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable
Real Estate - Not applicable

Low-Income Housing Tax Credits (LIHTC) - Not applicable

Restricted Assets - No significant changes

Working Capital Finance Investments - Not applicable

Offsetting and Netting of Assets and Liabilities - Not applicable

Structured Notes - Not applicable

5GI Securities - Not applicable

Short Sales - Not applicable

Prepayment Penalty and Acceleration Fees - Not applicable

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

Not applicable

Note 7 — Investment Income

Not applicable

Note 8 — Derivative Instruments

Not applicable

Note 9 — Income Taxes

A

Deferred Tax Assets/(Liabilities)

1. Components of Net Deferred Tax Asset/(Liability)

Current Year to Date 2018 Change
1 2 3 4 5 6 7 8 9
(Col 1+2) (Col 4+5) (Col 1-4) (Col 2-5) (Col 7+8)
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

a. Gross deferred tax

assets $ 6,820,500 |$ 2,384,447 |$ 9,204,947 |$ 6,716,993 |§ 2,499,113 |$ 9,216,106 [$ 103,507 |$§ (114,666) |§  (11,159)
b. Statutory valuation

allowance

adjustment 0 0 0 0 0 0 0 0 0
c. Adjusted gross

deferred tax assets

(1a-1b) $ 6,820,500 |$ 2,384,447 |$ 9,204,947 |$ 6,716,993 |$ 2,499,113 |$ 9,216,106 |$ 103,507 |$ (114,666) |$  (11,159)
d. Deferred tax assets

nonadmitted 0 0 0 0 0 0 0 0 0
e. Subtotal net

admitted deferred

tax asset (1c-1d) $ 6,820,500 |$ 2,384,447 |$ 9,204,947 |$ 6,716,993 |§ 2,499,113 |$ 9,216,106 [$ 103,507 |$ (114,666) |$  (11,159)
f.  Deferred tax

liabilities 687,056 10,963,238 | 11,650,294 892,454 7,592,537 8,484,991 (205,398) 3,370,701 3,165,303
g. Netadmitted $ 6,133,444 |$ (8,578,791) |$ (2,445,347) |$ 5,824,539 |$ (5,093,424) |$ 731,115 |$ 308,905 |$ (3,485,367) |$ (3,176,462)
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statement for September 30, 2019 ofthe @l Guard Insurance Company

NOTES TO FINANCIAL STATEMENTS

4.

Current

Year

to Date

2018

Change

1

Ordinary

2

Capital

3
(Col 1+2)
Total

4

Ordinary

Ca

5

pital

(Col 4+5)
Total

6 7
(Col 1-4)
Ordinary

8

(Col 2-5)

Capital

9
(Col 7+8)
Total

deferred tax
assets/(net deferred
tax liability) (1e-1f)

Admission Calculation Components SSAP No. 101

Current

Year

to Date

2018

Change

1

Ordinary

2

Capital

3
(Col 1+2)
Total

4

Ordinary

Capital

(Col 4+5)
Total

6 7
(Col 1-4)
Ordinary

8
(Col 2-5)
Capital

(Col 7+8)
Total

a. Federalincome

taxes paid in prior
years recoverable
through loss
carrybacks

§ 353,759

$§ 353759 |$

$ 380,064

380,064 |$

$

(26,305) [$

(26,305)

b. Adjusted gross

deferred tax assets
expected to be
realized (excluding
the amount of
deferred tax assets
from 2(a) above)
after application of
the threshold
limitation. (The
lesser of 2(b)1 and
2(b)2 below)

3,956,434

3,956,434

1,402,715

1,402,715

2,553,719

0 2,553,719

1. Adjusted gross
deferred tax
assets
expected to be
realized
following the
balance sheet
date

3,956,434

3,956,434

1,402,715

1,402,715

2,553,719

0 2,553,719

2. Adjusted gross
deferred tax
assets allowed
per limitation
threshold

33,776,875

31,709,515

2,067,360

Adjusted gross
deferred tax assets
(excluding the
amount of deferred
tax assets from 2(a)
and 2(b) above)
offset by gross
deferred tax
liabilities

2,864,066

2,030,688

4,894,754

5,314,278

2,119,049

7,433,327

(2,450,212)

(88,361)

(2,538,573)

Deferred tax assets
admitted as the
result of application
of SSAP 101.

Total
(2(a)*2(b)+2(c))

$ 6,820,500

§ 2,384,447

$ 9,204,947

§ 6,716,993

$ 2499113

$ 9,216,106 |$§

103,507

$

(114,666) |

(11,159)

Other Admissibility Criteria

Current Year to Date

2018

a.

Ratio percentage used to determine recovery period and threshold limitation amount

1,004.9%

943.5%

b.

limitation in 2(b)2 above

Amount of adjusted capital and surplus used to determine recovery period and threshold

225,179,166

-

211,396,767

Impact of Tax Planning Strategies

(a)

Determination of adjusted gross deferred tax assets and net admitted deferred tax assets, by tax character as a percentage.

Current Year to Date

2018

Change

1

Ordinary

2

Capital

3

Ordinary

Capital

4

5

(Col. 1-3)
Ordinary

6
(Col. 2-4)
Capital

9A1(c)

1. Adjusted gross DTAs
amount from Note

A

6,820,500 |$

2,384,447 |$

6,716,993

$

2,499,113 |$

103,507 |$

(114,666)

strategies

2. Percentage of
adjusted gross DTAs
by tax character
attributable to the
impact of tax planning

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

3. Net Admitted Adjusted
Gross DTAs amount
from Note 9A1(e) $

6,820,500

$ 2,384,447 |$

6,716,993

$

2,499,113 |$

103,507 |$

(114,666)

4 Percentage of net
admitted adjusted
gross DTAs by tax
character admitted
because of the impact

0.0%

0.0%

Q06.2
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statement for September 30, 2019 ofthe @l Guard Insurance Company

NOTES TO FINANCIAL STATEMENTS

Current|Year to Date 2018 Change
1 2 3 4 5 6
(Col. 1-3) (Col. 2-4)
Ordinary Capital Ordinary Capital Ordinary Capital
of tax planning
strategies

(b)

B. Deferred Tax Liabilities Not Recognized

1.

Does the company’s tax planning strategies include the use of reinsurance? NO

The types of temporary differences for which a DTL has not been recognized and the types of events that would cause those temporary differences to

become taxable are:

There are no temporary differences for which deferred tax liabilities are not recorded.

2. The cumulative amount of each type of temporary difference is:
Not Applicable
3. The amount of the unrecognized DTL for temporary differences related to investments in foreign subsidiaries and foreign corporate joint ventures that are
essentially permanent in duration, if determination of that liability is practicable, or a statement that determination is not practicable are:
Not Applicable
4.  The amount of the DTL for temporary differences other than those in item (3) above that is not recognized is:
Not Applicable
C. Current and Deferred Income Taxes
1. Current Income Tax
1 2 3
(Col 1-2)
Current Year to Date 2018 Change
a. Federal $ (17,939)|$ 1,070,881 |$ (1,088,820)
b. Foreign $ 17,939 |$ 13,536 |$ 4,403
c. Subtotal $ 0% 1,084,417 |$ (1,084,417)
d. Federal income tax on net capital gains $ 96,023 |$ (2,083,491)|$ 2,179,514
e. Utilization of capital loss carry-forwards $ 01% 0% 0
f. Other $ (272,053)|$ 197,363 |$ (469,416)
g. Federal and Foreign income taxes incurred $ (176,030)|$ (801,711)|$ 625,681
2. Deferred Tax Assets
1 2 3
(Col 1-2)
Current Year to Date 2018 Change
a. Ordinary:
1. Discounting of unpaid losses $ 1,418,804 |$ 1,568,451 |$ (149,647)
2. Unearned premium reserve 3,318,119 3,241,979 76,140
3. Policyholder reserves 0 0 0
4. Investments 3,235 3,235 0
5. Deferred acquisition costs 0 0 0
6. Policyholder dividends accrual 0 0 0
7. Fixed assets 85,186 85,186 0
8. Compensation and benefits accrual 0 0 0
9. Pension accrual 997,417 1,000,090 (2,673)
10. Receivables - nonadmitted 0 0 0
11. Net operating loss carry-forward 304,302 0 304,302
12. Tax credit carry-forward 0 0 0
13. Other (items <=5% and >5% of total ordinary tax assets) 693,437 818,052 (124,615)
Other (items listed individually >5%of total ordinary tax assets)
Guaranty fund accrual 60,579 69,415 (8,836)
Salvage and subrogation 616,319 737,069 (120,750)
Other 16,539 11,568 4,971
99. Subtotal 6,820,500 6,716,993 103,507
b. Statutory valuation allowance adjustment 0 0 0
c. Nonadmitted 0 0 0
d. Admitted ordinary deferred tax assets (2a99-2b-2c) 6,820,500 6,716,993 103,507
e. Capital:
1. Investments $ 2,256,321 |$ 2,354,498 |$ (98,177)
2. Net capital loss carry-forward 0 0 0
3. Real estate 0 0 0
4. Other (items <=5% and >5% of total capital tax assets) 128,126 144,615 (16,489)
Other (items listed individually >5% of total capital tax assets)
Other 128,126 144,615 (16,489)
99. Subtotal $ 2,384,447 |$ 2,499,113 |$ (114,666)
f. Statutory valuation allowance adjustment 0 0 0
g. Nonadmitted 0 0 0
h. Admitted capital deferred tax assets (2€99-2f-2g) 2,384,447 2,499,113 (114,666)
i. Admitted deferred tax assets (2d+2h) 9,204,947 |$ 9,216,106 |$ (11,159)

5
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statement for September 30, 2019 ofthe @l Guard Insurance Company

NOTES TO FINANCIAL STATEMENTS

3. Deferred Tax Liabilities

1 2 3
(Col 1-2)
Current Year to Date 2018 Change
a. Ordinary:
1. Investments $ 19,000 ($ 24,893 |$ (5,893)
2. Fixed assets 0 0 0
3. Deferred and uncollected premium 20,824 15,941 4,883
4. Policyholder reserves 0 0 0
5. Other (items <=5% and >5% of total ordinary tax liabilities) 647,232 851,620 (204,388)
Other (items listed individually >5% of total ordinary tax liabilities)
Pension accrual 0 0 0
Other 647,232 851,620 (204,388)
99. Subtotal 687,056 892,454 (205,398)
b. Capital:
1. Investments 1,209,417 1,108,165 101,252
2. Real estate 0 0 0
3. Other (Items <=5% and >5% of total capital tax liabilities) 9,753,821 6,484,372 3,269,449
Other (items listed individually >5% of total capital tax liabilities)
Unrealiized gain/(loss) 9,753,821 6,484,372 3,269,449
99. Subtotal 10,963,238 7,592,537 3,370,701
c. Deferred tax liabilities (3299+3b99) $ 11,650,294 |$ 8,484,991 |$ 3,165,303
4. |Net Deferred Tax Assets (2i - 3c) $ (2,445,347)|$ 731,115 |$ (3,176,462)
Reconciliation of Federal Income Tax Rate to Actual Effective Rate Among the more significant book to tax adjustments were the following:
Amount | Effective Tax Rate (%)
Permanent Differences:
Provision computed at statutory rate $ 196,109 21.0%
Proration of tax exempt investment income 104,063 11.1%
Tax exempt income deduction (210,211) (22.5)%
Dividends received deduction (206,041) (22.1)%
Disallowed travel and entertainment 52,635 5.6%
Other permanent differences 3,932 0.4%
Temporary Differences:
Total ordinary DTAs 256,505 27.5%
Total ordinary DTLs 78,678 8.4%
Total capital DTAs (98,052) (10.5)%
Total capital DTLs (177,618) (19.0)%
Other:
Statutory valuation allowance adjustment 0 0%
Accrual adjustment — prior year (272,053) (29.1)%
Other 0 0%
Totals (272,053) (29.1)%
Federal and foreign income taxes incurred (176,030) (18.8)%
Realized capital gains (losses) tax (96,023) (10.3)%
Change in net deferred income taxes (59,513) (6.4)%
Total statutory income taxes $ (331,566) (35.5)%

Operating Loss Carryforwards and Income Taxes Available for Recoupment

1. The amounts, origination dates and expiration dates of operating loss and tax credit carry forwards available for tax purposes:

Description (Operating Loss or Tax Credit Carry Amounts

Forward)

Origination Dates Expiration Dates

Net Operating Loss Carryforward

$304,302

December 31, 2019 December 31, 2039

2. The following is income tax expense for current year and proceeding years that is available for recoupment in the event of future net losses:

Year Amounts
2019/09/30 $0
2018/12/31 $2,210,558
2017112/31 $1,464,808

3. The Company’s aggregate amount of deposits admitted under Section 6603 of the Internal Revenue Service Code is $ 0 : The company did not have any

protective tax deposits under Section 6603 of the Internal Revenue Service Code.
Consolidated Federal Income Tax Return

1. The Company’s federal income tax return is consolidated with the following entities:
Ohio Farmers Insurance Company (parent company)
Westfield Insurance Company
Westfield National Insurance Company
American Select Insurance Company
Westfield Champion Insurance Company
Westfield Premier Insurance Company
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Westfield Superior Insurance Company
Westfield Touchstone Insurance Company
Westfield Management Company
Westfield Services, Inc.

Westfield Bancorp, Inc.

Westfield Bank, FSB

Westfield Credit Corp.

COIN Financial, Inc.

2. The manner in which the Board of Directors sets forth for allocating the consolidated federal income tax:
Each company in the consolidation has agreed to share any tax or recovery of tax based on their individual taxable income or loss. Each company's
current taxable income or loss will be adjusted by any prior taxable income or loss which can be carried forward to the current year.

G. Federal or Foreign Federal Income Tax Loss Contingencies:
None

H. Repatriation Transition Tax (RTT) - RTT owed under the TCJA
1a Has the entity fully remitted the RTT? YES
1b If yes, list the amount of the RTT paid. 0

If no, list the future installments to satisfy the RTT:
1 Installment 1
Installment 2
Installment 3
Installment 4
Installment 5
Installment 6
Installment 7
Installment 8
Total

O (N |w (N
[=ll=l(=1 (=1 =1 === =]

Alternative Minimum Tax (AMT Credit)
Was the AMT Credit recognized as a current year recoverable or Deferred Tax Asset (DTA)? DTA
Gross AMT Credit Recognized as:

1a  |Current year recoverable 0
1b  |Deferred tax asset (DTA) 0
2 Beginning Balance of AMT Credit Carryforward 0
3 Amounts Recovered 0
4 Adjustments 0
5 Ending Balance of AMT Credit Carryforward (5=2-3-4) 0
6 Reduction for Sequestration 0
7 Nonadmltted by Reporting Entity 0
8 Reporting Entity Ending Balance (8=5-6-7) 0
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A. The Company is owned and operated by its parent company, Ohio Farmers Insurance Company.
B. Transactions - Not applicable
C. Dollar Amounts of Transactions - Not applicable
D. Affiliated balances due to the Company at 9/30/2019 and 12/31/2018 respectively were:
9/30/2019 12/31/2018
Qhio Farmers Insurance Company $ 364,945 $ 877,312
Affiliated Receivable $ 364,945 $ 877,312

Every ninety (90) days the affliated balances are reviewed and setfled in either cash or the transfer of securities.

E. Guarantees or Undertakings - No significant changes

F. Material Management or Service Contracts and Cost-Sharing Arrangements - Not applicable

G. Nature of the Control Relationship - No significant changes

H. Amount Deducted from the Value of Upstream Intermediate Entity or Ultimate Parent Owned - Not applicable

l. Investments in SCA that Exceed 10% of Admitted Assets - No significant changes

J. Investments in Impaired SCAs - Not applicable

K. Investment in Foreign Insurance Subsidiary - Not applicable

L. Investment in Downstream Noninsurance Holding Company - Not applicable
M. All SCA Investments - Not applicable

N. Investment in Insurance SCAs - Not applicable

0. SCA Loss Tracking - Not applicable
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Note 11 — Debt

A

B.

Debt, Including Capital Notes - Not applicable

FHLB (Federal Home Loan Bank) Agreements - Not applicable

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A

H.

Defined Benefit Plan

The Company's parent, Ohio Farmers Insurance Company, sponsors a non-contributory defined benefit pension plan covering U. S. employees.

(1-3

=

No significant changes

(4)  Components of Net Periodic Benefit Cost

As of September 30, 2019 and September 30, 2018, there was accrued, in accordance with actuarially determined amounts with an offset to the pension
cost accrual for the incremental asset amortization, amounts representing the present value of future benefit obligations.

Special or Contractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
09/30/2019 09/30/2018 09/30/2019 09/30/2018 09/30/2019 09/30/2018

a.  Service cost $ 12317468 |§ 14,219,134 |$ 554,806 |$ 687,823 |$ 0 |$ 0
b. Interest cost 18,508,025 17,046,418 1,361,358 1,296,609 0 0
c.  Expected return on plan

assets (24,462,484) (25,818,471) (1,545,721) (1,871,929 0 0
d.  Transition asset or

obligation 0 0 0 0 0 0
e. Gains and losses 6,485,217 7,661,387 360,342 426,040 0 0
f.  Prior service cost or

credit 805,812 850,443 290,680 292,789 0 0
g.  Gain or loss recognized

due to a settlement

curtailment 0 0 0 0 0 0
h.  Total net periodic

benefit cost $§ 13,654,038 |$ 13,958,911 |$ 1,021,465 |$ 831,332 |$ 0 1 0

The Postretirement Benefits expense reflects the receipt of the government subsidy during the period that Ohio Farmers Insurance Company's plan

benefits are expected to be considered actuarially equivalent to those provided by Medicare Part D.

(5-12)  No significant changes

(13) Ohio Farmers Insurance Company contributed $20.7 million to its pension plan in March 2019. Ohio Farmers Insurance Company does not expect
to make any additional contributions during the remainder of fiscal year 2019.

(14-21)  No significant changes

Investment Policies and Strategies - No significant changes

Fair Value of Plan Assets - No significant changes

Basis Used to Determine Expected Long-Term Rate-of-Return - No significant changes
Defined Contribution Plans - No significant changes

Multiemployer Plans - Not Applicable

Consolidated/Holding Company Plans - Not Applicable

Postemployment Benefits and Compensated Absences - Not Applicable

Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17) - No significant changes

Note 13 - Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations

No significant changes

Note 14 - Liabilities, Contingencies and Assessments

A

B.

Contingent Commitments - Not applicable

Assessments - No significant changes

Gain Contingencies - Not applicable

Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits - Not applicable
Product Warranties - Not applicable

Joint and Several Liabilities - Not applicable

All Other Contingencies
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Various lawsuits against the Company have arisen in the course of the Company’s business. Contingent liabilities arising from litigation, income taxes, and
other matters are not considered material in relation to the financial position of the Company. There are no contingent liabilities arising from litigation.

There has been no significant change in the collectability of the Company’s accounts receivable for Agents Balances or Uncollected Premiums.

Note 15 - Leases

No significant changes

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

Not applicable

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A Transfers of Receivables Reported as Sales

The Company has not sold or transferred any receivables to any other parties.

B. Transfer and Servicing of Financial Assets - Not applicable

C. Wash Sales - Not applicable

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans

Not applicable

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable
Note 20 - Fair Value Measurements

A. Fair Value Measurements

For assets that are measured and reported at fair value or net asset value (NAV) in the statement of financial position after initial recognition, the valuation
techniques and the inputs used to develop those measurements are as follows:

Level 1 - Values are unadjusted quoted prices for identical assets and liabilities in active markets accessible at the measurement date.

Level 2 - Inputs include quoted prices for similar assets or liabilities in active markets, quoted prices from those willing to trade in markets that are
not active, or other inputs that are observable or can be corroborated by market data for the term of the instrument. Such inputs include market

interest rates and volatilities, spreads and yield curves.

Level 3 - Certain inputs are unobservable (supported by little or no market activity) and significant to the fair value measurement. Unobservable
inputs reflect the Company’s best estimate of what hypothetical market participants would use to determine a transaction price for the asset or

liability at the reporting date.

The Company has no liabilities that are measured at fair value in the statement of financial position.

(1) Fair Value Measurements at Reporting Date

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
CS - Industrial and Miscellaneous - Unaffiliated $ 113,518,101 |$ $ 0|$ 113,518,101
CE - Money Market Mutual Funds $ 0% $ 2,967,707 |$ 2,967,707
OIA - Joint Venture, Ptr or LLC, char. of Com Stks -
Unaffiliated $ 4655344 |$ $ 0 |$ 4,655,344
Total $ 118,173,445 |$ $ 2,967,707 |$ 121,141,152
Liabilities at Fair Value
$ 0% $ 0% 0
Total $ 0 |$ $ 01$ 0

(2) At September 30, 2019, the Company held no investments in assets or liabilities measured and reported at fair value that were classified as Level 3.

(3) The Company’s policy for determining when transfers between levels is required is based upon change in the inputs used to determine fair value
measurement. If an input changes, the Company evaluates the new input(s) and makes the determination whether or not a transfer between levels is
appropriate. If an asset or liability is transferred between levels, it is the Company’s policy to record the transfer as of the beginning of the quarter in which
the transfer occurs. The Company held no assets or liabilities categorized as Level 1, 2 or 3 during the reporting period that were transferred into or out of

the level categorization held at January 1, 2019.

(4) As of September 30, 2019, the Company held no investments in assets or liabilities measured and reported at fair value that were classified as Level 2 or
Level 3. Historically, fair values in the Level 2 category are provided by independent pricing services. Where independent pricing services provide fair
values, the Company has obtained an understanding of the methods, models and inputs used in pricing and has controls in place to validate that amounts
provided represent current fair values. Estimated fair values of investments categorized as Level 3 generally include inputs for which no readily
observable inputs are available and require management judgment.

(5) As of September 30, 2019, the Company had no holdings classified as either a derivative asset or liability.

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements - Not required

C. Fair Value Level
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The method(s) and significant assumptions used to estimate the fair value of financial instruments are as follows:

Investment Securities - Fair values for bonds are based on the values prescribed by an independent pricing service or from brokers. For bonds that are not
actively traded, estimated fair values are based on values of bonds of comparable yield and credit quality. The fair values for common stocks are based on
quoted market prices, where available, which are provided to the Company by an independent pricing service.

Cash equivalents - Cash equivalents include money market mutual funds, which are reported at net asset value (NAV) as a practical expedient. Such money
market mutual funds are separately identified in a NAV column. NAV is defined as the amount of net assets attributable to each share outstanding at the close
of the period.

Other Invested Assets - The estimated fair value of publicly traded limited partnerships is based on the values prescribed by an independent pricing service.

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 335,456,504 |$ 309,595,735 |$ 48,371,513 |$ 287,068,613 |$ 16,378 |$ 0 |$ 0
Common stocks $ 113,518,101 |$ 113,518,101 |$ 113,518,101 |$ 0 1% 0% 0 |$ 0
Cash equivalents $ 2967,707 |§ 2,967,707 |$ 0 |$ 0 |$ 0|$ 2,967,707 |$ 0
Other invested assets $ 4655344 |$ 4655344 |$ 4,655,344 |$ 0% 01% 0 1% 0
D. Not Practicable to Estimate Fair Value - Not applicable
E. NAV Practical Expedient Investments

At September 30, 2019, the investments held by the Company which are being reported at net asset value (NAV) consist entirely of money market mutual
funds. There are no significant restrictions that apply in the liquidation of any of these investments. They are also not likely to be sold below NAV.

Note 21 — Other Items

A. Unusual or Infrequent Items - Not applicable

B. Troubled Debt Restructuring Debtors - Not applicable

C. Other Disclosures - Not applicable

D. Business Interruption Insurance Recoveries - No significant changes

E. State Transferable and Non-Transferable Tax Credits - No significant changes
F. Subprime Mortgage Related Risk Exposure - No significant changes

G. Insurance-Linked Securities (ILS) Contracts - Not applicable

Note 22 — Events Subsequent

Subsequent events have been considered through October 15, 2019 for the statutory statements issued as of September 30, 2019. No events or transactions have
occurred that would give rise to a Type | or Type Il subsequent event.

Note 23 - Reinsurance

No significant changes

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not applicable

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2018 were $159.0 million. In calendar year 2019, $43.4 million has been paid for incurred claims and claim adjustment expenses
attributable to insured events of prior years. Reserves remaining for prior years are now $113.1 million. Therefore, there has been a $2.5 million favorable prior-year
development from December 31, 2018 to September 30, 2019. The favorable development is principally from decreases in the estimates of loss and loss adjustment
expenses for the following lines of business: Auto Physical Damage, Other Liability and Workers' Compensation. This change is generally the result of ongoing analysis
of recent loss development trends. Original estimates are increased or decreased, as additional information becomes known regarding individual claims. The estimates
are not affected by prior year loss development on retrospectively rated policies, as the Company does not write this type of policy.

Note 26 — Intercompany Pooling Arrangements

A.-F. No significant changes

G. Affiliated balances due to the Company at 9/30/2019 and 12/31/2018 respectively were:

9/30/2019 12/31/2018
Ohio Farmers Insurance Company* $ 364,945 ) 877,312
Affliated Receivable $ 364,945 ) 877,312

*Ohio Farmers Insurance Company is included in the intercompany pooling arrangement.

Note 27 — Structured Settlements

No significant changes
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Note 28 - Health Care Receivables

Not applicable

Note 29 - Participating Policies

No significant changes

Note 30 — Premium Deficiency Reserves

No significant changes

Note 31 — High Deductibles

Not applicable

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
No significant changes

Note 33 - Ashestos/Environmental Reserves
No significant changes

Note 34 — Subscriber Savings Accounts

Not applicable

Note 35 — Multiple Peril Crop Insurance

Not applicable

Note 36 - Financial Guaranty Insurance

Not applicable
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3.2
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35
4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

GENERAL

Yes|[ ]
Yes [

Yes|[ ]

No[X]
] No[]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group?

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a

result of the merger or consolidation.

Yes [X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

0

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
Ohio

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Ohio Farmers Insurance Company

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[]

2/31/2017

NIA [X]

1

2/31/2017

05/29/2019

Yes|[ ]
Yes| ]

No[ ]
No[ ]

Yes|[ ]

Yes [ X

Yes [X

NIA[X]
NIA[X]

No[X]

1 No[]

1 No[]

1

Affiliate Name

Location (City, State)

2

FRB

0CC

5
FDIC

6
SEC

Ohio Farmers Insurance Company

Westfield Center, Ohio

Yes

No

No

No

Westfield Bancorp, Inc

Westfield Center, Ohio

Yes

No

No

No

Westfield Bank, FSB

Westfield Center, Ohio

No

Yes

No

No

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards?

a

)
)

o

o

(
(
(
(d

(e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended?

) Compliance with applicable governmental laws, rules and regulations;
)

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

Qo7

The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

Yes [ X

Yes|[ ]

1 No[]

No[X]
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9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 364,945
INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]

14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
1421  Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 Ifyes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
BNY Mellon One Wall Street, New York, NY 10286
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities"].
1 2
Name of Firm or Individual Affiliation
George Wiswesser |
Ronald Stephonic |
Krishna Patel |
Scott Richter |
Richard Nash |
Chris Giampietro |
Melinda Pritchard |
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets?

17.5098
management aggregate to more than 50% of the reporting entity's assets?

Yes[ ] No[X]

For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under

Yes[ ] No[X]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
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1 2 3 4

Central Registration Depository
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With

5
Investment
Management
Agreement (IMA) Filed

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

b.  Issuer or obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:

a.  The security was purchased prior to January 1, 2018.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

Q07.2

Yes[X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]



statement for September 30, 2019 ofthe @l Guard Insurance Company

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0

Total XXX XXX 0 0 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] NoJ[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]

Qo8



statement for September 30, 2019 ofthe @l Guard Insurance Company

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating

NONE

Q09




statement for September 30, 2019 ofthe @l Guard Insurance Company

Current Year to Date - Allocated by States and Territories

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......cccoveneveneneines e AL |t Ne | 0 | 0 | 0 |0 | 0 | 0
2. AlaSKa......ceeereene b AK N | 0 | 0 | 0 [0 0 | 0
3. ANZONA....een AL |l | 0 0 | 0 [0 | 0 0
4. AKansas.......ccoeereneneenne AR [N | 0 | 0 |0 [0 0 | 0
5. California.......ccocvevvrneirrees CA | it Nui | 0 |0 | 0 [0 | 0 | 0
6. Colorado.......coermrmrerrrnrenenCO [l | el | e |0 | 0 [0 | 0
7. Connecticut
8. Delaware
9. District of Columbia................ DC|...... Nucoo | e (V1 PO (01 OO 0 | e [ s (1 TR 0
10.  Florida
11.  Georgia
12, Hawali.....coccovvrenrrrnieircenne
13.
14.
15.
16.
17, Kansas........cocovevevneeneninininns
18.  Kentucky
19, LOUISIANA........cvverererreriririririnas LA|...... Nucoo | e (V1 TR 0 | e 0 | v [ s (0 IO TRORRON 0
20.  Maine.....ocooenereneenernerneneeeen e ME | tNL | 0 | 0 | 0 |0 |0 | 0
21. Maryland.........cccoovveniiiennns
22. Massachusets........c..ccceneenee.
23, Michigan........cccooerervnieininns
24, Minnesota........ccc.ueereureneencs
25, MiSSISSIPPi..euerrreeeererrereereeens
26. Missouri
27.  Montana
28.  Nebraska.........coceorerereeneins
29. Nevada
30. New Hampshire...
31, New Jersey.....oveneencenen.
32, New Mexico.......ccourevrrnennee
33.  New York.....
34.  North Carolina.........ccocveurenne
35.
36.
37.
38, Oregon......cccveeeeeerseeenenns
39.  Pennsylvania
40. Rhode Island
41.  South Carolina.........coceevevenee.
42.  South Dakota........cccrerrrnrenee
43, Tennessee.......ccommeurereeens
44, TeXAS...ocirerrirerinrirereinrins
45, Utah..ccee
46.  Vermont......coovvevenreinennes
47, Virginia.......oceeeverevererenennns
48.  Washington........ccccovervriennnns
49.  West Virginia........coocoovuenne
50.  WIiSCONSIN.....c.ccvvererreririnrenes
51, Wyoming......ccocovvevererrnrennnnn.
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58.  Aggregate Other Alien............
59.  TotalS....ovuvereieirirernirircreins
580071, oo
58002. ..ot
58003. .o
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e | e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 ot 1 [POOOOOO O [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 22 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 1 N - None of the above - Not allowed to write business in the state.............. 34

D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write

surplus lines in the state of domicile




11O

Statement for September 30, 2019 of the Old Guard Insurance Company

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Ohio Farmers Insurance Company *
24104
34-0438190
OH
Westfield Insurance Company * Westfield Champi 161.147 Company * Westfield Marketing LLC Westfield Bancorp, Inc.
24112 5 =
i 34-6516838 320569613 271229534 77-0633192
OH OH [
|
Westfield Services, Inc. Al Westfield Bank, FSB
Westfield National Insurance Company * Westfield Premier Insurance Company * 34-1861077 34-1940362
| | 24120 i 16450
34-1022544 83-0887963
OH OH
| 150 South Road, LLC Westfield Mgg%;%:%gmpany' LLC
46-2569087 :
American Select Insurance Company * Westfield Superior Insurance Company *
i 31-6016426 B 83-0871392 COlN|Financialiinc,
OH OH 27-2415287
| 1848 Ventures, LLC
35-2614052
| || Westfield Asset Management, LLC
Old Guard Insurance Company * Westfield Touchstone Insurance Company * 46-4010767
| | 17558 L 16448
23-0929640 36-4900986 | Westfield Management Company
OH OH 34-1788314
L Westfield Credit Corp.
34-1962005
* These companies are members of the following pooling WMC Properties, LLC
arrangement beginning 12/25/2018: 22-3981501
Ohio Farmers Insurance Company 19.0%
Westfield Insurance Company 54.0%
Westfield National Insurance Company 13.0% Westfield Securities, LLC
American Select Insurance Company 5.0% _ 45-4485129
Old Guard Insurance Company 9.0%
Westfield Champion Insurance Company 0.0%
Westfield Premier Insurance Company 0.0%
Westfield Superior Insurance Company 0.0%

Westfield Touchstone Insurance Company 0.0%

Total 100%



statement for September 30, 2019 ofthe Ol Guard Insurance Company

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
ﬁ?:ﬁbers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0228 | OFIC & Affiliates 24104... [34-0438190.. | cccocveveeeenn0 | e Ohio Farmers Insurance Company.................... OH............ UDP.............. NA e NA oo e 0.000 [NA. ..o | e N [T
0228 | OFIC & Affiliates 24112... |34-6516838.. | ..ccooveeernn0 | o, Westfield Insurance Company...........ccc.evervenne. OH............ A, Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company...........cccee. | couv. Nevoooo | O
0228 | OFIC & Affiliates.......ccceorrvenee 24120... [34-1022544.. | ..ccovoveeean0 | o0 [, Westfield National Insurance Company............. OH............ A, Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company...........cccec.. | cvuee. Nevoooo | Qe
0228 | OFIC & Affiliates 19992... |31-6016426.. | ..ocovveeveree0 | e American Select Insurance Company................ OH........... A Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company...........ccccce. | e Nevoooo | O
0228 | OFIC & Affiliates 17558... |23-0929640.. | ..ccoceveeeen | e Old Guard Insurance Company............cccceuevene OH............ RE....cccoonnne Ohio Farmers Insurance Company.................. Ownership......... ....100.000 |Ohio Farmers Insurance Company................. | oo... Nevoooa | O
0228 | OFIC & Affiliates..........ccovvvene 16447... |32-0569613.. | ..coocveeeeree0 | cieviiieenn0 e Westfield Champion Insurance Company.......... OH............ A Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company...........c..cc.. | cvue.. Nevoooo | Qe
0228 | OFIC & Affiliates 16450... | 83-0887963.. Westfield Premier Insurance Company.............. OH............ Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company...........ccce. | couv. Nevoooo | O
0228 | OFIC & Affiliates 16449... |83-0871392.. Westfield Superior Insurance Company............. OH....cc..c.. Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company...........ccceee. | cvuee. Nevoooo | Qv
0228 | OFIC & Affiliates........cccceeenee. 16448... | 36-4900986.. Westfield Touchstone Insurance Company........ OH........... A s Ohio Farmers Insurance Company. Ownership ....100.000 | Ohio Farmers Insurance Company. N...ooee
0...... 34-1788314.. | .... . | Westfield Management Company... . | Ohio Farmers Insurance Company... ... | Ownership......... |....100.000 |Ohio Farmers Insurance Company N.......
0...... 22-3981501.. WMC Properties, LLC........cccccovveererrerriereinnns Westfield Management Company.................... Ownership......... ....100.000 | Ohio Farmers Insurance Company N
0...... 27-1229534.. Westfield Marketing LLC..........ccovvenrerrininrennenne Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company. [\

C’O ........ 34-1861077.. | .... . | Westfield Services, Inc.... . | Westfield Marketing LLC............... . | Ownership......... |....100.000 |Ohio Farmers Insurance Company. N

—0 e 77-0633192.. Westfield Bancorp, INC..........c.ccvvevrvriesiecieinas Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company Y.

INDO...... | [0 S 34-1962005.. Westfield Credit COMp.......vverrrerininrereireiinnenns Westfield Bancorp, INC........ccoveeveerenrereeninnenns Ownership......... ....100.000 | Ohio Farmers Insurance Company...........cccee. | e Nevoooo | O
O [ e [0 S 46-4010767... | vooovveveeennn0 | e Westfield Asset Management, LLC.................... Westfield Bancorp, INC........ccceevviererriinirennnns Ownership......... ....100.000 | Ohio Farmers Insurance Company...........cccee.. | cvuee. Nevoooo | Qe
Oueis [ e [0S 34-1940362.. | coovvveeee0 | e [ Westfield Bank, FSB.........cocovninrureeninceneeen. Westfield Bancorp, INC........ccoverveneenrineirrinienes Ownership......... ....100.000 | Ohio Farmers Insurance Company...........cccce. | e Nevooor | O
0o e [ S 20-0361702.. | .coovvveeeren0 | e, Westfield Mortgage Company, LLC Westfield Bank, FSB...........ccccovveeviveeriicinnns Ownership......... ....100.000 |Ohio Farmers Insurance Company............c.cc.. | ooee. Nevoooa | O
Qs [ et [0 S 27-2415287.. | ooerveceeeanl0 | e COIN Financial, INC.....c.ccovvrvererrirerereiereienaes Westfield Bank, FSB.........cccocovvevevieiecnns Ownership......... ....100.000 | Ohio Farmers Insurance Company...........c.ccc.. | cvue.. Nevoooo | Qe
LTS TR [0 S 45-4485129.. | voovvveeen0 | 0 e Westfield Securities, LLC........cocovrvrrrerrrninnenns Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company...........cccee. | couve. Nevooooe | O
[0S TR [0 S 46-2569087.. | ..ooeveeerrn0 | e 150 South Road, LLC........cccevvervvviererrieiennns Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company...........ccceee. | cuuee. Nevoooo | Qv
[0S OO [ 35-2614052.. | covvovreeennnl0 | v 1848 Ventures, LLC........ccovoerieniereireiecncineinne Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company...........ccccee. | e Nevooor | O
Aster Explanation

| No Entity(ies) or Person(s) has control of Ohio Farmers Insurance Company




Statement for September 30, 2019 of the Old Guard Insurance ComEany

PART 1 - LOSS EXPERIENC

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
1o Rt sstssenseniees | srtneenenesssesesessnsnseseneneenD | eeevnninennensninennenessenens (G40) | i (7,333.333)
2. ATEA INES.....veiricieireieie ettt ettt sensesies | fneenensessessnessesssstsssssseseess 2 | wensrsnesnesessessnessessessnesees( QBT ) [ weereererseesneenernenns (1,209.375)
3. Farmowners multiple peril. ..0.000
4. Homeowners multiple peril... ..0.000
5. Commercial MUIPIE PEFl.........covvrieriieieiesceieie s | evenenesnssnsenessssenses ey T80 | vevvvsserersesssensessesenrense( 117) | v (4.209)
6. MOrtgage QUATANLY........cccccvveveeiereieieeiese e esssessesessssessessesssssssenss | ensessssssssnsessesssssssessessssensens0 | svervessssnessessssssensessssnsenes0. | eoveenssssenessenesesesns 0.000
8. Ocean marine ..0.000
9. Inland marine........ ..0.000
10. Financial guaranty 0.000
11.1. Medical professional liability - OCCUITENCE.........covuriveireiriirieieeese e 0.000
11.2. Medical professional liability - claims-made.. ..0.000
12. Earthquake.......cccccvvvierervenieieinnnns ..0.000
13. Group accident and health... ..0.000
14. Credit accident and health.... ..0.000
15. Other accident and health ..0.000
16. Workers' compensation.... ..0.000
17.1 Other liability-occurrence.. ..0.000
17.2 Other liability-claims made.... ..0.000
17.3 Excess workers' compensation ..0.000
18.1 Products liability-occurrence..... ..0.000
18.2 Products liability-claims made...... ..0.000
19.1, 19.2 Private passenger auto liability ..0.000
19.3, 19.4 Commercial auto liability.......... . ..0.000
21. Auto physical damage.........cccoueverirrieiieeieees e 16,896.667
22, AIrCraft (@l PEIS).......cvueveercriereseeeese e tese s ssssssssssessessssenens | seesessssssssssesssssssessessessssessnsQ | svvervesssesiesessesesssssessssnserss | cevvevessesssessessssesnsneed 0.000
23. ..0.000
24. ..0.000
26. 0.000
21. 0.000
28. ..0.000
29. International.. | o
30, WAITANEY. ...t es
31. Reinsurance-nonproportional assumed Propenty...........eeeerereeereenereereeees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business. .
35, TOAIS....ceevce e
BA0T. e
3402.
3403, e
3498. Sum. of remaining write-ins for Line 34 from overflow page. e
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)........ccccourivrvnirerininiinceniinns

Lines of Business

PART 2 - DIRECT PREMIUMS WRITTEN
1

Current
Quarter

Year to Date

2
Current

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril...

. Mortgage guaranty
. OCEAN MAMNE.......ouveiiiteiieie ettt bbbttt

1
2
3
4
5. Commercial multiple peril.
6
8
9

. Inland marine........
10. Financial guaranty..........ccccoeeeveirivnnnns
Medical professional liability - occurrence....
Medical professional liability - claims made..
12. Earthquake..........ccooeevererrericieinns
13. Group accident and health
14. Credit accident and health
15. Other accident and health
16. Workers' compensation....
Other liability-OCCUIMENCE. .......cvueviierieiciesie et
17.2 Other liability-claims made
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made
19.2 Private passenger auto iability...........cccoveireeieicnieiecsesee s
19.4 Commercial auto liability..........

21. Auto physical damage......

29. International..
30, WAITANEY.....cocveiicecte ettt b b nne b
31. Reinsurance-nonproportional assumed Property............c.cceeeeeieersiecreeeieessssessesenns
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.

34. Aggregate write-ins for other lines of bUSINESS...........ccccccevivieriieerce s

3B, TOMAIS.....vuivieici ettt

D000 O

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......ccoeiiiiiiiinniiniisi s




statement for September 30, 2019 ofthe Ol Guard Insurance Company
PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

3. Subtotals
2017 + Prior........

5. Subtotals

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2016 + Prior.....c.. | oovevreercriennann. 26,652 | oo 34,416 | i 61,068 | ..covoreierea 11,874 | oo 1,309 | oo, 13,183 | oo, 16,902 | oo, 1,784 | oeiieeieeeenn26,210 | e 4,896 [ 2124 | (5,113) ...(2,989)
2. 2017 ciens [ 14,783 | oo, 20,650 | oo 35,433 | oo LIV KT 846 | oo 9,139 | oo 2R T [ 1,381 | o 14,973 | oo, 25,597 | oo, 2,753 | oo [RR1510) ) (697)

2018 + Prior........
C’ 6. 2019, (e, D00, SO I 20,0, SO .0, SO I .0, SO [FRR 41443 | oo, 41443 | ..o D0 S I 15,036 | voovviieiiinnins 33,757 | oo 48,793 [ ..o 0.0, SO I 20,9, ST I XXX oo
-
7 TotalS....coevereree | e, 64,903 | ..ooevereeren 94,062 | ..ocoovverererne 158,965 | ...covvvevererae 36,851 | oo 47,960 | ..o, 84,811 | oo 41,366 | ..o 21,399 | .o 99,114 | oo 161,879 | oo 13,314 | oo (15,825) [ .v.vovvrerereerernns (2,511)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .ooeevvvcvenne 211,397
T e 205% | 2. e, (16.8)% | 3. wovvreieiene (1.6)%

Col. 13, Line 7

Line 8

Ao (1.2)%




statement for September 30, 2019 ofthe @l Guard Insurance Company
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

> w N

The data for this supplement is not required to be filed.

Bar Code:

A0 IO A AR ARR A
* 1 7558 2 01 94 90000O0O0 3 =
AR R AU AR
* 1 7 5 5 8 2 01 94550000 3 =
AR AU TI ATR A
* 1 7558 2 0193650000 3 =
AR RO REAC T RO
* 1 755 8 2 01 95 050000 3 =

Q15

Response

NO

NO

NO

NO




Statement for September 30, 2019 ofthe Ol Guard Insurance Company
Overflow Page for Write-Ins

NONE

Q16
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urance Com

EDUL EA VERIFICATI

Real Estate

any

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann

Cost of acquired:
2.1 Actual cost at time of acqUISItioN............cc.cverriereririeieecns
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts

Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

o ol oo oo oo

o

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........c.ovureeeneereuneeneeneereeseeeeeeneens

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............ccocveveieiveiccvicicienns

Accrual Of diISCOUNL.........ccvvrveierieere e

Unrealized valuation increase (decrease)..........cooueveuevrivevererrersieennns

Total gain (10SS) ON AISPOSAIS..........cvverveereriireirere ettt ssnssee
Deduct amounts received on disposals

Deduct amortization of premium and mortgage interest points and commitment fees..............

Total foreign exchange change in book value/recorded investment excluding accrued
Deduct current year's other-than-temporary impairment recognized............ccccoevvvneene

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...

Total valuation @llOWANCE..............c.ccuevirieeiricieeeese et
Subtotal (Line 11 plus Line 12)..
Deduct total nonadmitted amounts............cccoeveeerernerisirreineens
Statement value at end of current period (Line 13 minus Line 14)

interest...

olojlojlojlo|jlo oo oo oo ooo

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHOK YEAI..........cccvviveiiceiiee et

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

Deduct total NONAAMItEEd AMOUNES............ciiiiieiciieie ettt bbbttt
Statement value at end of current period (Ling 11 MINUS LINE 12).......overeirirrrismeireisnessessessssssssessssssssssssnssssssssssssessssssssssasssses

..................................... 3,464,900

.................................... (1,116,943)

o'o'ob

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bonds and StOCKS @CUIFED............vvrrererirerireireieeseeeie e
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized....

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
. Deduct total nonadmitted @aMOUNLS..............ccevevireieieieisie e

. Statement value at end of current period (Line 11 minus Ling 12)........ccccccovvvrernrnaee.

404,126,859
23,304,186
98,217

...15,230,152

(131,193)
16,750,663

408,749,993
81,023,398
.......................................... 47,051
.................................. (18,881,905)
...10,897,739
...72,860,040
3,880,802




statement for September 30, 2019 ofthe Ol Guard Insurance Company
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-vrrevereererareseesseesseeeseesseessssess et sssssessessssessssesssessssssssssnsnns | cessesssssssssnssssnees 306,823,756 | ..ooouvernrircrireeins 5,534,175 | oo 3,656,569 | ...ooourerrirerieerienens (794,869) | ...vovneercrrrerenns 305,546,647 | ....cvvonrrrrrirnens 306,823,756 | .oeovvernrrercrinnes 307,906,493 | ...ovvorerirerriens 304,040,000
NAIC 2 (8)-vevvevermeererereeeisesmiessseesieessssess st sssssessssssenssns | coonesisssesssesssnessesesns 1,691,832 [ .o LU RSO (0 RN (V2312 10) ) A 1,694,569 | ..oooovvvvreiiriciis 1,691,832 | oo 1,689,242 | ..o 1,697,066
NAIC 3 (8)-veverereeerrrrimeeeseeieesssesiseess s ess s reses | ebsenisnest st 0
NAIC 4 (8)-.vveverreermeereeesseesseeessesssesssesessess st s ssesssssssessessssessssanssss | sssesssnsessssssssessssesssnssssesssnees 0 | (O O OO 0 [ e L0 OO 0 | e 0
NAIC 5 (8)--vrevermeerseesmeesseesseeesseesseesseesseesssaessssssssssessessssensessssessssanssss | sssesssnsesssssssssessssesssnesssssssnees 0 | L0 O OO 0 [ L0 OO O OO 0 [ e 0
) NAIC B (8)-+vvevereeerernrmeeeseesseessseeeseessessssessesesssess st eens s eests | abssensasest s st st sssssesd 0 s 0 | s 0 i 0 | s 0 | s 0 | i 0 | s 0
; TOtAl BONGS......ovviiecnisiiicis s esessns s s essssensens | cosnessessssnssessssnes 308,515,588 | .....cocveviriirinirinn 5,534,175 | .ovvvririnnirnincens 3,656,569 | ....ooiriiriiniriirinens (797,459) | ..o, 307,241,216 | ..o 308,515,588 | ....cooveririiriinnes 309,595,735 | ..ooovvieniiineiiiens 305,737,066
) PREFERRED STOCK
NAIC 1ottt ettt sees | stseensaeesssess st eess et nsssneed 0 | s L0 O OO 0 [ e L0 O 0 [ e 0
NAIC 2.ttt | Shseent sttt O N LU O 0 e LU RN LU R 0 | LU RN 0
10, NAIC 3ottt | eees s LU RN LU R O SN LU RN LU RN O SRRSO LU RN 0
P10 NAIC 4ttt | s LU RN LU R O RN LU RN LU RO O RO LU OO 0
12, NAIC Beoiecie et ees sttt nnets | eess sttt 0
13, NAIC Bttt nnees | eees sttt 0 s 0 | s 0 | ! 0 | s 0 | s 0 e 0 | s 0
14, Total Preferred SOCK...........ccouriuriiiiciciciiicricsesccisisnins | 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0 [ 0
15, Total Bonds and Preferred SOCK..........ouiriiiriminnnisnrssnessssnessensens | cosressssssenssssseenes 308,515,588 | .....cocveririirinirinns 5,534,175 | ovvvierinirnniincnens 3,656,569 | ...ooviririiiiicririinens (797,459) | ..ovorivreeiririciins 307,241,216 | ..o 308,515,588 | ....cocoonririiriines 309,595,735 | ..oovivinirieiiens 305,737,066

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1§........... 0; NAIC26..... 0; NAIC3S..... 0; NAIC4S.... 0; NAIC5S........... 0; NAIC6S......... 0.




statement for September 30, 2019 ofthe @l Guard Insurance Company

Sch. DA - Pt. 1
NONE

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

QSI103, QSI04, QSI05, QSI06, QSI07



statement for September 30, 2019 ofthe @l Guard Insurance Company
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

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

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

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

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

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

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

1
Year To Date
.............................................. 3,091,423
.............................................. 8,407,420
............................................................ 0
............................................................ 0

.............................................. 5,759,253

............................................ 20,792,821

.............................................. 8,631,136 | oovovrrernnnn.23,460,651
............................................................ O OO |
............................................................ L OO SORO |
............................................................ 0 | o0
.............................................. 2,967,707 | coovvrrerinriscinnirnesiennnnnn 3,091,423
............................................................ O O OO PROPOOON |

.............................................. 3,091,423

QSI08




statement for September 30, 2019 ofthe @l Guard Insurance Company

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch.BA-Pt. 3
NONE

QEO01, QE02, QE03



Statement for September 30, 2019 of the Old Guard Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10

NAIC Designation and
Administrative
Symbol/Market Indicator

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)

Bonds - U.S. Special R e and Special A

3133EK A2 2 |FEDERAL FARM CR BKS 2.950% 08/21/34............... | ................ | 08/15/2019........ Wells Fargo......ccc.... 1,500,000 | .o 1,500,000 | ..o 0 [1
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES. ..........cuiuirieieeisiisieietitisieiiaiis oetessessetassassessessesassassessessssesses et sesessesseesesessassessesessessessessesessessesansessessessesassessetasssssessessnsassessesnssssessessesansassessnssnsenses  sesassss 1,500,000 | .ooovoveeeriieecee 1,500,000 |............. 0 XXX oo,
Bonds - Industrial and Miscell;
911312  BQ 8 |UNITED PARCEL SERVICE INC  4.250% 03/15/49.........ccomvrimrereerseineieserseninsesnns | aeerseesnsinns 07/15/2019........ RBC Dain Rauscher. 1,633,650 | ..ocevreercirerierrieeieeieens 1,500,000 [ .oovorerermeererirerierieeieeeneeens 21,604
01609W AV 4 |ALIBABA GROUP HLDG LTD 4.200% 12/06/47..... . Cuovrrre 07/25/2019........ KeyBanc Capital MKES.........ccoviieriisrinrissisnssiesrsssssessssssesnssneaes 2,400,525 | ... 2,250,000 13,913
3899999. Total - Bonds - Industrial and Miscellaneous. s OO PO POT PO OO OO PO PO PO OO PO PO PO PO PO PP PP PPV PPN 4,034,175 | oo 3,750,000 35,517
8399997. Total - Bonds - Part 3....... 5,634,175 | oo 5,250,000 35,517
8399999. Total - Bonds 5,534,175 | oo 5,250,000 35,517
Common Stocks - Industrial and Miscell
46625H 10 0 | JPMORGAN CHASE & COMPANY......cccovvirmrmrrrereriiinrines .1 09/26/2019........ Morgan Stanley DEan WILET...........cvveiiirneieeneessississesssssseensssisssens | seeessssnenns 8,000.000 941,664 XXX 0
66987V 10 9 |[NOVARTIS AG ADR......... D.... 09/26/2019........ Morgan Stanley Dean Witter. . s 11,000.000 954,511 XXX 0
9099999. Total - Common Stocks - Industrial and Miscellaneous.............. .. Ce et eb et bbb a b1t bbbt et b bbbttt b st sttt ens enieies 1,896,175 XXX 0
9799997. Total - Common Stocks - Part 3 1,896,175 XXX 0
9799999. Total - Common Stocks.... 1,896,175 XXX 0
9899999. Total - Preferred and Common Stocks . R 1,896,175 XXX R 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS. ..ottt ses eesesseesesesese b sessee e ss s ee e b e ee R8sttt en e tnnss | erinrire 7,430,350 XXX | 35,517

For all common stock bearing NAIC market indicator "U" provide the number of such issues:...

o "
m
o
NN



Statement for September 30, 2019 of the Old Guard Insurance Company

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser 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 Indicator (a)
Bonds - U.S. Government
36202E 3J 6 |GNMA GTD PASS THRU POOL 004401 6.500%.......... .. 109/01/2019. | Paydown..........ccoovews | covvvevireriirinniins | v 3,063 0 3,063 0 0 03/20/2039.
36202E 5K 1 |GNMA GTD PASS THRU POOL 004450 6.500%.......... .. | 09/01/2019. | Paydown 2,623 0 2,623 0 0 05/20/2039.
36202E PC 7 |GNMA GTD PASS THRU POOL 004019 7.000%.......... .. | 09/01/2019. | Paydown 0 7,973 0 0 08/20/2037.
36202E PP 8 |GNMA GTD PASS THRU POOL 004030 7.000%.. .. | 09/01/2019. | Paydown. 0 1,159 0 0 09/20/2037.
36202E SD 2 |GNMA GTD PASS THRU POOL 004116 6.500%.......... .. | 09/01/2019. | Paydown 0 8,780 0 0 04/20/2038.
36294S DJ 3 |GNMA GTD PASS THRU POOL 658105 6.500%.......... .. | 09/01/2019. | Paydown 0 257 0 0 09/15/2036.
36294S EP 8 |GNMA GTD PASS THRU POOL 658142 7.000%.......... .. | 09/01/2019. | Paydown 0 490 0 0 10/15/2036.
36295H R9 3 |GNMA GTD PASS THRU POOL 671112 6.500%.......... .. | 09/01/2019. | Paydown 0 100 0 0 08/15/2037.
36296U NG 1 |GNMA GTD PASS THRU POOL 701591 6.500%.. .. | 09/01/2019. | Paydown. 0 163 0 0 01/15/2039.
38378G 2Y 3 |GNMA138B 3.000% 01/20/43 . 1 09/01/2019. | Paydown () 31,753 | (U I 0 01/20/2043.
0599999. Total - Bonds - U.S. GOVEMMENL.........iviriiiiiiiiiiiiiniieiiesessessssissis e cvssenessseens 0 | 56,361 | ..o 0 [ 0 XXX
Bonds - U.S. Special Revenue and Special A
31287N  CF 3 |FHLMC 30 YR GOLD PC GRP POOL C62770 7.000%. |.. | 09/01/2019. | Paydown (218) 0 4,557 0 0 01/01/2032.
C’3128M4 AX 1 |FHLMC 30 YR GOLD PC GRP POOL G02422 6.000%. |.. | 09/01/2019. | Paydown . . (105) 0 1,842 0 0 12/01/2036.
r" 3128MJ 2M 1 | FHLMC 30 YR GOLD PC GRP POOL G08779 3.500%. | .. | 09/01/2019. | Paydown........ccccovvvne | woverrmrirerineinnns | eeereenns 129,180 | ..ccovoeee 129,180 | .oooveee 128413 | i 128415 | 09/01/2047.
o 3128MJ  5Y 2 |FHLMC 30 YR GOLD PC GRP POOL G08862 4.000%. | .. | 09/01/2019. | Paydown........ccccveves [ wrerirmrernmvevnnienns | cvves 1,006,086 | ....... 1,006,086 | ....... 1,030,295 0 [ 20,374 | 02/01/2049.
U| 3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601 4.000%. | .. | 09/01/2019. | Paydown........ccccnevers [ worerermeernemrinriinns | ovevneinns 50,498 | .o 50,498 | oo 53,697 08/01/2044.
3128MJ UV 0 |FHLMC 30 YR GOLD PC GRP POOL G08595 4.000%. | .. | 09/01/2019. | Paydown........cccccovvve | womrrvrevireriniiinns | evevrenas 144,312 | ..coooee. 144,312 | oo 152,696 07/01/2044.
3128MJ V2 3 |FHLMC 30 YR GOLD PC GRP POOL G08632 3.500%. | .. | 09/01/2019. | Paydown 23,892 23,892 25,083 03/01/2045.
3128MJ VJ 6 |FHLMC 30 YR GOLD PC GRP POOL G08616 4.000%. | .. | 09/01/2019. | Paydown........cccccoeeers [ woverermeerneinninnns | vevrenerncd1,705 | i 41,705 | e 44,376 | oo 84,262 | 11/01/2044.
3128MJ WC 0 |FHLMC 30 YR GOLD PC GRP POOL G08642 4.000%. | .. | 09/01/2019. | Paydown........cccccvevers [ voverererermrivvionns | verreennnn65,236 | ....65,236 | oo 69,181 05/01/2045.
3128MJ WM 8 |FHLMC 30 YR GOLD PC GRP POOL G08651 4.000%. | .. | 09/01/2019. | Paydown........cccovevers [ worerrrveernernninnns | vrveennn90,614 | ......90,614 | Lol 96,334 06/01/2045.
3128MJ ZB 9 |FHLMC 30 YR GOLD PC GRP POOL G08737 3.000%. | .. | 09/01/2019. | Paydown........cccccoevers [ voverirerenrivnienns | verieenen 75,808 | 1. 75,806 | oo 76,421 11/01/2046.
31292K  4Q 7 |FHLMC 30 YR GOLD PC GRP POOL C03531 4.000%. | .. | 09/01/2019. | Paydown 23,216 10/01/2040.
31292L  HY 4 |FHLMC 30 YR GOLD PC GRP POOL C03847 3.500%. | .. | 09/01/2019. | Paydown.........ccccccees [ vvmrirmrimricnionns | verienn 14,088 | ooi 14,088 | oo 14,445 04/01/2042.
3132HN DM 8 |FHLMC 30 YR GOLD PC GRP POOL Q11908 3.500%. | .. | 09/01/2019. | Paydown. . ..10,897 10/01/2042.
3132M6 NV 8 | FHLMC 30 YR GOLD PC GRP POOL Q26104 4.000%. | .. | 09/01/2019. | Paydown 36,749 | ..o 38,713 05/01/2044.
3133EG 7K 5 |FEDERAL FARM CRBKS 3.670% .. | 07/26/2019. | Redemption 100.00.. | ....cccoevererevries | e 1,737,500 | ....... 1,737,500 | ....... 1,737,500 02/23/2037.
3133TL V5 4 |FHLMC REMIC SER T 18 A3 SEQ 6.609% .. | 09/01/2019. | Paydown............c....... 08/15/2029.
31371K L7 4 |FNMA PASS THRU POOL 254250 7.500% .. .. | 09/01/2019. | Paydown 03/01/2032.
3137BR RS 6 |FHLMC CMO SER 4612 DV PAC 3.500% .. | 09/01/2019. | Paydown. 01/15/2055.
31388T Q6 3 |FNMA PASS THRU POOL 614377 7.000% .. .. | 09/01/2019. | Paydown 02/01/2032.
3138EE  RL 5 |FNMA PASS THRU POOL AK9490 4.000% .. | 09/01/2019. | Paydown 04/01/2042.
3138WG DN 1 |FNMA PASS THRU POOL AS6408 3.500% .. | 09/01/2019. | Paydown 01/01/2046.
31392 HL 9 |FHLMC REMIC SER 2465 PG PAC 6.500% .. | 09/01/2019. | Paydown 06/15/2032.
31406D 7A 8 |FNMA PASS THRU POOL 807389 6.500% .. .. | 09/01/2019. | Paydown. 08/01/2032.
31409A X3 8 |FNMA PASS THRU POOL 865698 7.000% .. .. | 09/01/2019. | Paydown 02/01/2036.
31410B GT 5 |FNMA PASS THRU POOL 884110 7.000% .. .. | 09/01/2019. | Paydown 05/01/2036.
314106 KU 6 |FNMA PASS THRU POOL 888707 7.500% .. ... | .| 09/01/2019. | Paydown 10/01/2037.
314106 RK 1 |FNMA PASS THRU POOL 888890 6.500%.................. .109/01/2019. | Paydown................... 10/01/2037. [ 1.




statement for September 30, 2019 ofthe Ol Guard Insurance Company

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current Other-Than- Total Foreign Foreign Stock Stated strative
ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser 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 Indicator (a)
31410K CX 0 |FNMA PASS THRU POOL 889386 6.000% .........cc...... .. 109/01/2019. | Paydown.........cccvveee | wevrmernerirerirneins | ceverrneenn2897 | 2,897 | 2,922 | s 2,899 | oo 0 0 2,697 0 03/01/2038. | 1...ccvvvrvrnes
31410S PW 1 |FNMA PASS THRU POOL 896037 7.000% .. .. | 09/01/2019. | Paydown 0 2,543 0 08/01/2036.
31410X B9 6 |FNMA PASS THRU POOL 900164 6.500% .. .. | 09/01/2019. | Paydown 0 0 08/01/2036.
31412F  H4 8 |FNMA PASS THRU POOL 923751 7.000% .. .. | 09/01/2019. | Paydown 0 0 04/01/2037.
31412M A2 4 |FNMA PASS THRU POOL 928925 6.500% .. .. | 09/01/2019. | Paydown. .0 .0 12/01/2037.
31413Q U3 0 |FNMA PASS THRU POOL 952502 6.500% .. ... | ..109/01/2019. | Paydown 0 0 09/01/2037.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........ciiiiiis orvirinriisriensseisrssesssenssssssssnssssssnssseenss | anrnes 3,600,210 | ....... 3,600,210 0 3,600,210 0 XXX
8399997. TOtal = BONAS = PAM 4.t b st | e 3,656,571 | ....... 3,656,571 | ....... 3,716,469 0 3,656,571 0 XXX
8399999. TOA = BONAS. ...t bbbt | sniia 3,656,571 | ....... 3,656,571 | ....... 3,716,469 0 3,656,571 0 XXX
Common Stocks - Industrial and Miscellaneous
00206R 10 2 |AT&TINC .. | .. | 07/25/2019. | Evercore ISl.............. |..... 62,800.000 | ....... 2,123,513 XXX | 2,084,844 | ... 1,792,312 | ...... 292,532 | v (V1 IO 0 292,532 0 2,084,844 0. 38,669 | ......... 38,669 | ....... 96,084 XXX [ E
Cowen & Company
674599 10 5 | OCCIDENTAL PETE CORP.......cccoiimmiminirssrissnisnsnnens . |09/25/2019.|LLC .. 34,000.000 | ....... 1,539,355 XXX ] 1,709,520 | ...........2,086,920 | ....... (51,340) [ oo 0 ] 326,060 |......... (377,400) [ oo [ I 1,709,520 | ..o 0 {...(170,165) | ...... (170,165) | ....... 79,560 XXX |
C 099999. Total - Common Stocks - Industrial and MiSCEIANEOUS.............cciiiiiiiiiiiiins i | oo 3,662,868 XXX ] 3,794,364 | .........3,879,232 | ...... 241192 | 0 L 326,060 (84,868) 0 3,794,364 0 {...(131,49) | ...... (131,496) | ..... 175,644 XXX XXX
rr 799997. Total - COMMON SEOCKS = P 4......couiiriiiiiiiiiriiens s sbsssss st ettt snsssnssnsenes | sesenes 3,662,868 XXX e 3,794,364 | ... 879,232 | ... 241,192 | o0 | 326,060 |........... (84,868) 0 3,794,364 0 [...(131,49) | ...... (131,496) | ..... 175,644 XXX XXX
799999. TOtal = COMMON SEOCKS. ...-rvresrseres s st £ ees bbbttt | neias 3,662,868 XXX 3,794,364 | ..........3,879,232 | ...... 241,192 | o0 | 326,060 |........... (84,868) 0 3,794,364 0 [...(131,496) | ...... (131,496) | ..... 175,644 XXX XXX
t 9899999. Total - Preferred and Common Stocks . ,662,868 XXX .3,794,364 L241192 |0 326,060 (84,868) 0 3,794,364 0 ...(131,49)] ...... (131,496) | ..... 175,644 XXX XXX
a | 9999999 Total - Bonds, Preferred and COMMON STOCKS. .. ... vvveeeeeeeeeeeeeeeeseeeeeeeeeeeee eeveesessessessesseseeesesesessssesesesesssssesseseseees | oov 7,319,439 XXX 7,510,833 | ... 824,175 | ...... 241,192 | ........(56,168) | ..... 326,060 |......... (141,036) | ...oovvvrenec (U 7,450,935 | .....ccoceeennd 0...(131,49)| ...... (131,496) | .....248,040 XXX XXX

ba) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.




statement for September 30, 2019 ofthe @l Guard Insurance Company

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

Sch.DB -Pt. B - Sn. 1
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

Sch. E - Pt. 1
NONE

QE06, QE07, QE08, QE09, QE10, QE11, QE12



statement for September 30, 2019 ofthe Ol Guard Insurance Company
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 5 7 8 9
Amount of Interest Due &
CUSIP Description Rate of Interest Book/Adjusted Carrying Value Accrued Amount Received During Year|

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 O [FIRST AMER TREAS OBLIG CL.....oooosiievveresssssseresssssssoesssssssesssssss s ssss 52255551108 051508 05150815050 50501 1888 1990 | oosvessveensions | e 3

61747C 58 2 |MORGAN STANLEY INSTL LIQUIDITY TREAS LEZ(U RN I 2,967,704

94975H 29 6 |WELLS FARGO ADV TR PL MM INS 2300 | | 0
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..........cccc.cooorvireierricees 2,967,707
8899999. Total - Cash Equivalents 2,967,707
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