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Annual Statement for the year 2019 ofthe AMerican Mutual Share Insurance Corporation

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 17,937,017 65].. 17,937,017 LA7,937,017 | 6.7
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEE. ......covoereeeeceeeeiteceeieiieeiseieeeeeseeeessnees | seereeseesesesssssssssssseess | eesneeeeesennes 0.0 | e [ | e (] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed.............coeuuriemeunreneineeeeeeieeiseissesesssssssenons | cevseiens 176,828,957 |............... 64.2 | .o 176,828,957 | ..oveoeereeieeeeiees | e 176,828,957 |....cccoun.... 65.9
1.06 Industrial and MiSCElANEOUS............ccrverurerrrerrerniineireerseieeereiseseninees | ceereeessnsesesssssssseseens | ceeneeseeneennes 0.0 | e [ | e (] I 0.0
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccovevvivevververeesiercesesseieseesesseseessnns | ceneeneen 194,765,974 [ oo 707 | 194,765,974 | 0 | 194,765,974 | ... 72.6
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | cocveveeee. 5,598,551 | ccoevvivrinne 2.0 [ 5,598,551 | .oovrereieeeieeie [ e 5,598,551 | ..cvvevrrnrnnn 2.1
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........cccooveveiveens | ovirevnnnn. 1,309,400 | ....ccvvveeee. 05 [ 1,309,400 | ..oovveereerieeieieins [ e 1,309,400 | ...ccvvvneee. 0.5
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other............c.cooevrinninrinnevneens [ v 23,609,713 [ .ooovres TG - 23,146,613 [ ..o [ e 23,146,613 | ..o 8.6
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):

4,01 Farm MOMQAgES. ......ccvverreuiiirieieieiesieie st sessssns
4,02 Residential MOMgages. ..o ssssessenns
4.03 Commercial MOMGAQES. ..ot esssians
4.04 Mezzanine Real Estate LOans..........cocvcuvinirnecrniineenersineresnineine
4.05 Total Mortgage Loans

5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvveveereereiieeseereeresesesrennns | coveriseesinnens 367,627 | .cooverernnn 0.1 | e 367,627 | .o | e, 367,627 | .cvverernend 0.1
5.02 Properties Held for Production of INCOME..........c.cevveveeveieereeniienens | eevrereseeesieseeienens | eveeriereninnnns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale...........cccevveereveeeesieeseeeesieeeeseseeesisnens Levssnessessssssensssssesenss | eersnrereereens0:0 roriiisiisiniisisieieiinies | oveeresisissessesisssiesiess | coresesissessesssssinens 0] i 0.0
5.04 Total Real EState..........coocrvvureineineincrcrincrnennenennennennenenineninens | evneennennesned® 1,027 | vvenerneincn 01 | 367,827 | o0 | 367,627 | ..ovvveerrene 0.1
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......c.ccocumrnmrinriniinerneenenneesneeenssiseeeees | reviresinees 18,501,714 | ovvvrrnne 6.7 [ 18,501,714 | coooeeeneneins [ v 18,501,714 | oo 6.9
6.02 Cash Equivalents (Schedule E, Part 2)............cccovuuvevneeneeneennennees [ vevirenins 24,714,518 | oo 9.0 [ 24,714,518 ..o [ e 24,714,518 | .o 9.2
6.03 Short-Term Investments (Schedule DA)..........cccocveeververeeseisiiereens Lo | eveeresrensnens 0.0 [ Lo | e 0] i 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| ccc......... 43,216,232 | ............... 15.7 [ 43,216,232 | covvveereeeeeenn (0] I 43,216,232 | ..o, 16.1
7. CONTACt LOBNS......couiiririeiierisrieisesissieissississessssesssssssssessssssessesssssssssessessss | sesssssessssssssssssssssnsnsss | sesssssessessnnes 0.0 | e | e (] I 0.0
8. Derivatives (SChedulE DB)........cc.covririnrrrininrnnieessessississessesessesssssssesns [ sesessesssssssessssessssssnsses | snsessessssenens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (Schedule BA).........ccovenrnrninrnsininsssinnes | coverninnenns 6,527,006 | ...coverrrrrenne 24 | e (0 SR (PSR (0] I 0.0
10. ReCEIVaDIES fOr SECUMHES. ......vererrerrerrirnrireirereesieessessessssessssssssssssssssesss | sesssessessssssssssssssssnesnss | sovessessssesens 0.0 | v v | e (] I 0.0
11. Securities Lending (Schedule DL, Part 1)........cccovveuernrirrrnrnninenneneeinens | corereesensensesssssnsennns | oovesserssnnenns (V01 ST PSS ). 0.0 G I ) 0.0, G P XXXoovee
12. Other Invested Assets (Page 2, LINE 11).....verrerernensineneensessisnsenses [ ssesssssssssessssssssssssssnss | oosessessssaseans 0.0 | oo | e 0] i 0.0
13, Total INVEStEd ASSELS......oviieiiieiiesesi st snssnes | crnnisnes 275,394,503 | ............. 1000 |.......... 268,404,397 | oo 0 .. 268,404,397 |............. 100.0
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Annual Statement for the year 2019 ofthe AMerican Mutual Share Insurance Corporation

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 369,925
2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 36,847 36,847
3. Current year change in encumbrances:

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt 39,145

8.2 Totals, Part 3, COIUMN ...ttt 39,145
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 367,627
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 367,627

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

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

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

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

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

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

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 0
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Annual Statement for the year 2019 ofthe AMerican Mutual Share Insurance Corporation

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 5,969,972
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 750,145

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 1,307,015 2,057,160
3. Capitalized deferred interest and other:

3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt

3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it 571

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s 1,500,327
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn 370
9. Total foreign exchange change in book/adjusted carrying value:

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

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

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

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 6,527,006
12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st 6,527,006
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 228,225,789
2. Cost of bonds and stocks acquired, Part 3, Column 7 98,818,894
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 15,006
4. Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 1,547,958
44  Part4, Column 11 196,549 1,744,507
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns 125,710
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 103,641,846
7. Deduct amMOrtiZation Of PIEIMIUM...........eveverurrirrrerieiseseesseisesssseseseessssseese st sssse et ess s ess s s st see a8 ee s sEee s s s s ee e se eSS £ s e R e e bR en e sen s st 4,419
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 225,283,640
12. Deduct total NONAAMITEEA GMOUNLS............cciueieicicisiie ettt bbb bbb b s bbb a s bbb b st b s e s s bbb bbb bbb st n st 463,100
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 224,820,540
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Annual Statement for the year 2019 ofthe AMerican Mutual Share Insurance Corporation

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovuvevmerervces | crvrvvveverincrinnns 17,937,017 | oo 18,133,960 | ovvvvverrrirns 17,919,040 | oo 18,000,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS...oerrseesnises | v 17,937,017 | oo 18,133,960 | ..o 17,919,040 | oo 18,000,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 176,828,957 176,695,460 .180,228,094 176,802,209
Industrial and Miscellaneous, 8. United States
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada
and Hybrid Securities (Unaffiliated) 10. Other Countries
11. Totals......ccco.....
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 194,765,974 | ...ooovvvvvrn, 194,829,420 | ...cocooovvvrenns 198,147,134 | .o, 194,802,209
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States........c.cveverevererenes | woeerveerineiineiinenns 6,817,849 | oo 6,817,849 | oo 6,187,215
Industrial and Miscellaneous (Unaffiliated) 21, €aNada......ceeriereieieinens | e 90,102 | oo 90,102 | oo 94,194
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtAlS....oocverrireserieesrescrerennes | v 6,907,951 | .ooovvverirncninnnnd 6,907,951 | .cooovirnerrinciinns 6,281,409
Parent, Subsidiaries and Affiliates 24, Totals.....ccevieiriieiceeiiien | e 23,609,713 | oo 23,146,613 | ..o 6,700,000
25. Total Common Stocks......c.. | ccoovcvevnirienn. 30,517,664 | ..coovvrerieninenns 30,054,564 | ...cocoovvrrniniinn: 12,981,409
26. Total StOCKS...cueermsrrsrssmmsssnsns | covverniriiiiscrieens 30,517,664 | .oovvvrereecnenns 30,054,564 | ..ooovorrrininenns 12,981,409
27. Total Bonds and Stocks...... | ....cccccouevuenec 225,283,638 | ..o 224,883,984 | ... 211,128,543
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Annual Statement for the year 2019 ofthe American Mutual Share Insurance Corporation

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 9.2
......................... 0.0
......................... 0.0

......................... 5.0
......................... 0.0
......................... 0.0

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

4.7

Totals

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2

Over 1 Year

Thro

ugh 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5

Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

9.7

TOtAIS. ..ottt

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

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Unaffiliated Bank Loans

NAIC 1
NAIC 2
NAIC 3

NAIC 4.
NAIC 5.
NAIC 6.

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

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

1 Total Bonds Current Year

112,978

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

12. Total Bonds Prior Year

........... 146,003,884

146,003,884 |.....
..13.2

25,122,135
..12.6

12.8 Line 12.7 as a % of Col. 9. | s

L0IS

13. Total Publicly Traded Bonds

........... 112,978,091 |............44,882,397

13,7 TOAIS. .ot enesnnnes | sereeseesnens 34,999,684 | ........... 112,978,091 |....co.c.... 44,882,397 |..ccvvennn. 1,905,801

13.8 Line 13.7 as a % of Col. 7..... . ....58.0 . .10

13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occovvevevee | coveveveveverenenee 18.0 | oo 58.0 | o230 | e 1.0
14, Total Privately Placed Bonds

14.8 Line 14.7 as a % of Col. 7..... .0.
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccoeeveer | cevvrvrveviiiiniennnn0.0 | il 0.0

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

(b) Includes $.. 0 current year of bonds with Z designations and $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

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

......................... 00 | .00
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SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

1.01

1.02

U.S. Governments

Issuer Obligations..........ccccccevievriernnnne.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

.............. 2,999,684

.............. 4,990,397

.............. 9,951,484

4.01
4.02
4.03
4.04
4.05

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

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

5.01
5.02
5.03

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

102,955,000

..76,156 |...

.............. 1,000,000
.905,801

.......... 189,294,118
. .174,535

103,031,156

.......... 189,468,653

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

7.01

7.02
7.03
7.04
7.05

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

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year

or Less

2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4

Over 10 Years
Through 20 Years

5 6
Over 20 No Maturity
Years Date

7
Total
Current Year

8
Column7 asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total

Publicly Traded

12
Total
Privately Placed

9.01

SVO Identified Funds
Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds

Line 11.08 as a % of Col. 7.......

112,901,935
..76,156

1,000,000
905,801

.......... 193,784,016
..981,957

193,784,016
..981,957

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

Ling 12.08 @58 % 0f COL 9.

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

ISSUET OBlIGAtIONS. ... s
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccccerireieiieieiee e
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 13.08 as a % of Col. 7...
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

112,901,935
76,156

....905,801

1,000,000

.34,999,684 |.
...18.0

...23.0

44,882,397

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........cccccovvverrernnne.

Affiliated Bank Loans.
Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7...
Line 14.08 as a % of Line 11.08, Col.
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

QLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........overurriierereeeieiietreers i esesssesseessssssssee s ssesssssssssessessessssssessessanes | sessessosssssssssessasssesessessesssssnssessassnenne 16,732,251 | oottt ntennes | ettt 16,732,251 | oo
2. Cost of cash equivalents acquired 49,872,156 49,872,156
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriieicieieie ettt b bbb bbbt s b bessesaes | sbssessessssestessss st es e bsbessesss s st nses et enead 41,889,890 [ ...evveevieeiieiieete ettt ten s tans | ereeieteset ettt ettt es st 41,889,890 [ ....oucveeieeieieeteieee ettt
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccceueiirrieiieriisieesisesessesieiines | et nan 2AT14,518 | oo 0 | oo 2AT14.518 | oo 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 24 T14518 | oo 0 | oo 24714518 | oo 0
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SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

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

Properties Occupied by the Reporting Entity - Administrative
OFFICE BUILDING & LAND (10,000 SQ FT, 1.5 STORIES).......cccosiunminninciirarines | ........... | DUBLIN.....ccovveriiiiiiinns | OH..... | 12/31/1985. 1,381,148 | oo [ 367,627 39,145 | oo | | e (39,148) [ v | s 120,000 | oooovvnniinas 131,023
0299999. Properties Occupied by the Reporting Entity - Administrative. 1,381,148 | .0 | 367,627 |..... 0 39,145 . ...120,000 131,023
0399999. Total - Properties Occupied by the Reporting Entity. 1,381,148 |0 | 367,627 |..... 0 39,145 ....(39,145) | ... . ...120,000 | ... .131,023
0699999, TOAIS........cvveerrrireereeeeisseeesees s ses sttt binest et 1,381,148 | o0 [ e 367,627 |..... 0 39,145 | o0 |0 | i, (39,145) | ovoovevvrerrcrn (V] [ 120,000 | coovvveernnne 131,023
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SCHEDULE A - PART 2

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

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

Acquired by Purchase
OFFICE BUILDING (REMODEL)......ccoiiiiiiiiniisisiissisisssiseisnissienesnnes DUBLIN |OH ...... | 11/20/2019. | RUSCILLI CONSTRUCTION CO INC.....couiiiiiiieiiinisisnissisns s sesenssssssnsensenssnssssses | aesssssesssesssnsssssssssnssessensnsss | svesessonsssssensssssnnssnsensensenes | seeses 36,847 36,847
0199999, TOtal = ACGUITEA DY PUICRESE. ...ttt ettt e8 s eb etk £EE e € eE8eEEeEE1eEE L8 oEE S8 E R £EE£EE £ EE L8 L £E 8L E£E £ L E 8 EE S8 L84 8 EEE oL E L0 fEEEoEE 8oL EHeE e EE et eLE1EE 8oL EHEE£EEoEE L £EE oL E£EEEeEEEE 4L E e L b L £Ef L £EEE b4 E b h e b e bbbttt enenssnientens | crsnnsssnsnnsnnesnenssnnnseneniD | connnnsronnsssssensnsssessnenenQ | oenes 36,847 36,847
0399999, TOMAIS.........coocvuiiiiiiiiiitiiei sS4 Les e R b LS EebLL e e b s LieE e e s sssnsssinnins | onnenseesnnsnnssnnsenenn0) | e | 36,847 36,847
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Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO3, EO04, EOS5, EO6
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

203

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Non-Registered Private Funds with Underlying Assets Having the Characteristics of Bonds - NAIC Designation Assigned by the Securities Valuation Office (SVO) - Unaffiliated
3133E) LU 1 |FFCB BOND DTD 04-24-2018 (D&O TRUST)............. [0 JSTUSTER OOTOTRTRTRIN IO US BANK T 04/18/2018] ....ocvvvee [ rvverrerrnnnn 99,888 | oo 100,053 | cooiirere99,986 [ oo | e8| i [ [ s 2,420
3130AC LU 6 |FHLB BOND DTD 10-30-2017 (D&0O TRUST). O...... ..| US BANK 1. 10/12/2017] .. 150,015 | iiverreee 150,000 | oo [ | e | e | s 2,625
3130AE  CJ 7 |FHLBBOND DTD 06-29-2018 (D&O TRUST). O...... wee | erseenne | US BANK 1o | 06/29/2018] .. 100,098 | .. 100,391 | oo . D ]... e [ 2,625
3134GT XT 5 |FHLMC DEB DTD 07-02-2019 (D&O TRUST)............. [0 JSTUUURR OTOURTRRRTIRPIIRR U US BANK | I 07/01/2019) cvoovvvere | v 100,000 | covvvrrrenne 100,000 | coovvenees 100,000 | .oooveerireiinnn S s | e | e | s 1,057
912828 6D 7 |USTN DTD 02-28-2019 (D&O TRUST)... ..| US BANK 1. 02/26/2019] .. .125,020 126,221 | e 125,011 | oo [ e (L)) SEURUTTORTIO IVPURTTIRRTIIROR BORROON 2,610
912828 A8 3 |USTN DTD 04-16-2019 (D&O TRUST)... . wee [ eerseenne | US BANK 1o | 04/15/2019) .. ..99,910 | .. .100,707 99,952 42 | ... o | e [ e 1,680
912828 Y4 6 |USTN DTD 07-31-2018 (D&O TRUST)......covvenrvnriinnn US BANK T, 01/31/2019] covoovvvens [ o 125,215 | oo 125,708 | covvvennns 125,086 | .ovooviinriiniiens | i (129) [ ovveviinerssienne [ | s 2,996
0799999. Total - Non-Registered Private Funds with Underlying Assets Having the Characteristics of Bonds - NAIC Designation Assigned by the SVO - Unaffiliated...........ccocorrrrrnnnncnineinssiesceisines | coveennennnnes 800,131 | . 803,095 800,112 0 (16) (| I (] (| [ 16,013 | oo 0 XXX
Non-Registered Private Funds with Underlying Assets Having the Characteristics of Other Fixed | Instr ts - Unaffiliated
02006L  3C 5 |ALLY BANK CD (D&O TRUST).....ccooeverierrrirriieriens [ JSTSSTER EOUPOUTUORTRTORTOIRPOOR RPN US BANK ...t essesssenins | veneveeenns 06/02/2017 | ...oovvvvvee | v 100,000 | covvvvrrnene 100,106 | ..ovveveee 100,000 | .vvooveerieriiens [ s | e | e | e 1,900
05580A TG 9 |BBAY LLC PROM NOTE CD (D&0 TRUST).. O...... ..| US BANK. 11/29/2019] .. .100,000 | .. 99,981 | i 100,000
06740K KP 1 |BARCLAYS BANK CD (D&0O TRUST) 0..... ..| US BANK 07/28/2017| .. 99,972
17312Q K3 2 | CITIBANK CD (D&O TRUST). (0. .| US BANK 05/01/2018| .. 99,925
227563 BM 4 |CROSS RIVER BANK CD (D&0 TRUST {0 US BANK 11/29/2019] .. ...100,000
254673 PJ 9 | DISCOVER BANK CD (D&0O TRUST) .10 ..| US BANK 05/01/2018| .. 99,889
38148P J6 5 | GOLDMAN SACHS BANK CD (D&O TRUST) O...... .| US BANK 05/01/2018| .. 99,979
58733A EL 9 |MERCANTILE BANK CD (D&0O TRUST). 0. US BANK 09/26/2017| ..
61747TM  H3 8 | MORGAN STANLEY BANK CD (D&O TRUST).. O...... ..| US BANK. 01/18/2018| .. .
61760A KM 0 |MORGAN STANLEY BANK CD (D&O TRUST).. O...... .| US BANK 04/18/2018| .. 99,975
795450 T6 2 | SALLIE MAE BANK CD (D&O TRUST . 10..... US BANK 07/10/2018| .. 99,817
949763 K2 1 |WELLS FARGO CD (D&0 TRUST) O...... ..| US BANK. 09/17/2019] .. cevreennnn 100,677 | i, 100,000
949763 NA 0 |WELLS FARGO CD (D&0O TRUST) O...... .| US BANK 01/18/2018| .. . 100,058 ...100,000
224052 46 0 |FIFTH THIRD BANK CD (RETENTION TRUST) .[0...... FIFTH THIRD BANK.. 12/26/2018] .. ..1,487,740 ..1,487,740 1,487,740
1399999. Total - Non-Registered Private Funds with Underlying Assets Having the Characteristics of Other Fixed Income Instruments - Unaffiliated et ettt et ettt ettt . 2,811,620 ..2,819,991 2,812,298
Any Other Class of Assets - Unaffiliated
MONEY MARKET CASH ACCOUNT (D&0 TRUST)... | O.cooe [ vererrenerreeiseerneriinees | ceverneenns US BANK ..ottt ssssssssseninns | oesesseenns 08/30/12013| ...oovvvee [ v 250,448 | . 250,448 250,448 | ..o [ e | e [ e | s 1,149
MONEY MKT CASH ACCT (STAR SYS ESCROW).... | O..coe [ vvverrvnerierierenriinnns | vevereenne BANK OF NEW YORK MELLON.......c..ovverrerrririirenes | rerereenne 01/01/1986) .....ccvvves | v 543,298 | . 543,298 543,298 | ..o | s | e [ e | o 9,549
PLAN ASSETS (457 DEFERRED COMP PLAN)......... 0O...... | FIFTH THIRD BANK.....coiioirisirissnissisensssissensssnnnens | avnseienes 02/18/2004] .. ..2,120,850 ..2,120,850 2,120,850 | oo [ | e | s 389,849
4699999. Total - Any Other Class of Asset - Unaffiliated . L. .2,914,5% | ...........2,914,59 | .........2,914,596 0 0 (] I [ IO | I [T 400,547 | .o 0 XXX
4899999. Subtotal - Unaffiliated. ..o OO OO O OO OO SO PO PP PO PO PP PPPPPRPOYRPORTORl INPRRTPPOON 6,526,347 | ........... 6,537,681 6,527,005 0 427 (V) [P [0 0 | s 479,748 | ..o, 0 XXX
5099999, TOAIS.........rvurereereiseireriesiieeeseesee et OO OO PO OT TP UOTOPOOPPUYRROTROPOR ESOPPTOON 6,526,347 | ........... 6,537,681 | ......... 6,527,005 0 427 (VI I (018 (VN I 479,748 | ..o, 0 XXX
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Non-Registered Private Funds with Underlying Assets Having Characteristics of Bonds - NAIC D tion A d by the Securities Valuation Office (SVO) - Unaffiliated
3134GT  XT 5 |FHLMC DEB DTD 07-02-2019 (D&O TRUST) US BANK 07/01/2019.
912828 6D 7 |USTN DTD 02-28-2019 (D&O TRUST)....c.cvvvvnece US BANK 02/26/2019.
912828 A8 3 [USTN DTD 04-16-2019 (D&O TRUST)......cc.cvvvvee. US BANK 04/15/2019.
912828 Y4 6 |USTN DTD 07-31-2018 (D&O TRUS)....... US BANK 01/31/2019. | ..o [ o 125,215 e |
0799999. Total - Non-Registered Private Funds with Underlying Assets Having Characteristics of Bonds - NAIC Designation Assigned by SVO - Unaffiliated OO OO O OO OO OO OO OO OO OO PO OO P OO PO PP PO POP PP PPS PO PP PSUPOPOPOPPPPR) FFUPPORPOPOTOPRRRPOOTR 450,145 | oo 0 | s 0 XXX
Non-Registered Private Funds with Underlying Assets Having Characteristics of Other Fixed | Instr ts - Unaffiliated
949763 K2 1 |WELLS FARGO CD (D&0 TRUST)......ccccvvrennee US BANK.....oorieiieeiiserinii 09/17/2019. | .oocvvreveeciees [ e 100,000 | oo
05580A TG 9 [BBAYLLC PROM NOTE CD (D&0 TRUST)............. US BANK 11/29/2019.
227563 BM 4 |CROSS RIVER BANK CD (D&O TRUST)..... US BANK 11/29/2019. e |
1399999. Total - Non-Registered Private Funds with Underlying Assets Having Characteristics of Other Fixed INCOME INStrumMeNts = UNGflIBEEA. ........ruueisiiiiriiie it sttt sttt ensnsnnenssennnsensenssnssnenssnssnsnnnes | ansserssnseessensenenersd00,000 | tiiiivisrssssiersnissesenssnnnns (O IR 0 XXX
Any Other Class of Assets - Unaffiliated
MONEY MARKET CASH ACCOUNT (D&O TRUST)............ US BANK. ... 08/30/2013. | oo | e | oo 733,886
MONEY MKT CASH ACCT (STAR SYS ESCROW) s BANK OF NEW YORK MELLON 01/01/1986. ..9,549
PLAN ASSETS (457 DEFERRED COMP PLAN)......cciuiiiiiiinninsissensssnssssssensssessenas FIFTH THIRD BANK ...ttt 02/18/2004. | ..o [ onrrnrineiissississrisssisenes | e 563,580
4699999. Total - Any Other Class Of ASSES = UNGIfIBEA. ... ...cuuirriieriii itttk 44 eeE o818k 0 ... 1,307,015 XXX
4899999, SUDTOIAL = UNAFAIIIEA. ...ttt E R840 Ee0EE8EEE 84 44 eLEHEE88EE R HEEEHEEE L8 HEE L E 4L EE L8 EEE£EEE L4 E 848 H0EHEEE 0L E8 1A R £ £EEfoEEE 10 L4 EE LR E AR £ E R LR E LR LR LR R E LR LAkttt | nnrb s 750,145 | oo 1,307,015 XXX
5099999, TOAIS.......e.vvverereirseiseiseeeseeese et eessse s ss et es s s b s8££ s 8RR 881488k E 888 E 4R R R R LR eeEReeeEee  HEieeEseeER oL R e R R R R LR AR LR LR AR R s R R LR LR R R eee | SLkseeEEee R Ee R R RS R LR R R RS R R R R LRt | eebbenb et 750,145 | oo 1,307,015 |t 0 XXX
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Annual Statement for the year 2019 ofthe American Mutual Share Insurance Corporation

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Non-Registered Private Funds with Underlying Assets Having Characteristics of Bonds - NAIC Designation Assigned by the Securities Valuation Office (SVO) - Unaffiliated

3134GA W2 6 |FHLMC DEB DTD 02-28-2017 (D&O TRUST) .| MATURED.. 02/17/2017. | 02/25/2019. 0 .100,000 0 210

3130A8 DB 6 |FHLBBOND DTD 06-03-2016 (D&0 TRUST).... MATURED.. ... | 08/01/2016. | 06/21/2019. (174) [ covvvrvevrireiens | e 100,000 | e 100,000 0 531

3137EA DZ 9 |FHLMC DEB DTD 05-12-2016 (D&0O TRUST).... MATURED.. . | 05/12/2016. | 04/15/2019. (32) [ o | e 100,000 | e 100,000 0 325

3130AA  4M 7 |FHLB BOND DTD 12-02-2016 (D&O TRUST). .|MATURED.. 11/21/2016. | 12/02/2019. 0 .100,000 0 1,379

313644 JA 2 |FNMA NOTE DTD 11-30-2016 (D&O TRUST).... e | MATURED.. ... | 11/22/2016. | 11/26/2019. 0 ...100,000 | ........ 100,000 0 1,355

31364G LW 1 |FNMA NOTE DTD 02-28-2017 (D&0 TRUST).....ocunrreserrnne [ enmmmnrisssnisnisenssensssinnes | ceve CALLED @ 100.......couvernves 09/21/2017. | 11/29/2019. | ..coooveeeee 100,020 | .o | e (20) [20)] N [P 100,000 | ........ 100,000 0 1,590
0799999. Total - Non-Registered Private Funds with Underlying Assets Having Characteristics of Bonds - NAIC Designation Assigned by the SVO - Unaffiliated 600,226 L0 (226)] ........ 0 0 (226) 0 600,000 | ........ 600,000 ..0
Non-Registered Private Funds with Underlying Assets Having Characteristics of Other Fixed Income Instr ts - Unaffiliated

05580A GA 6 |BBAY LLC PROM NOTE CD (D&O TRUST).. MATURED.. . [01/23/2017. { 01/31/2019. 0 | covveveieriees | v 100,000 | e 100,000 0 123

140420 E8 9 | CAPITAL ONE BANK USA CD (D&O TRUST) .|MATURED.. 09/08/2016. | 09/16/2019. 0 .100,000 0 1,307

88269A AR 9 | TEXAS SECURITY CD (D&O TRUST) N MATURED.. .| 08/17/2018. | 12/02/2019. 0 ...100,000 | ........ 100,000 0 2,608
1399999. Total - Non-Registered Private Funds with Underlying Assets Having Char. of Other Fixed Income Instr. - Unaffiliated............cooiorimsriiinnsnsnissnssiesssseiienines 300,000 20 ] 0 | 0 0 0 0 300,000 | ........ 300,000 | ..coviiniirnenns (| { P (U I 4,038
Any Other Class of Assets - Unaffiliated

PLAN ASSETS (457 DEFERRED COMP PLAN).......ccoouvveres | covrineiiinnineinrineiisniseinens [ vven DISBURSEMENTS............... 02/18/2014. | 12/31/2019. | ..vovvvvnvne 55,070 | coovvererrnrveennns [ v 0 55,070 | .oovrnnee 55,070 | covvrererrrcirernnes 0
MONEY MARKET CASH ACCOUNT (D&0 TRUST).....ccccunr | covrmmrrimiinirnsnisnsssrsenens | coveens DISBURSEMENTS............... 08/20/2013. | 12/31/2019. | ...........s 545,257 | ..ocvoviinnirinis | e 0 545,257 | ....... 545,257 0

4699999. Total - Any Other Class of Assets - Unaffiliated 600,327 20 (U [P 0 0 0 0 | i 600,327 | ........ 600,327 0 0 0 0
4899999. SUBOtAl = UNAFFIIAIEA. ... vt R f Rkt | enien 1,500,553 | ..o [0 (226) ] ........ 0 0 (226) [ 1,500,327 | .....1,500,327 | oo (] [ (] [ 0 ] s 9,428
5099999, TOAIS. ......rvreerseesaeisseeseesseeeseesseeese s essee st es s8Rk eeRAeR R ee LRttt ennies | eeriins 1,500,553 | ..oocvvrrererenad (V) [ [P25)) [ 0 0 (226) (U [ 1,500,327 | .....1,500,327 | .cooovverrrrrrrrnne (V] [T (V] [T (V) [P 9,428
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Annual Statement for the year 2019 ofthe American Mutual Share Insurance Corporation

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828 4B 3 |USTN DTD 03-15-2018 ...100.871 999,724 248 | oo | e [00.2.380 [ 2.390 03/12/2018. | 03/15/2021.
912828 4D 9 |USTN DTD 04-26-2018, ..102.773 990,149 2,887 | oo | cerveeeieniisniesni | 0000 2.500 [ e 2.820 04/25/2018. | 03/31/2023.
912828 4J 6 |USTN DTD 04-30-2018 ...100.242 999,714 I [ s | e | 20000.2.380 | e 2.460 04/25/2018. | 04/30/2020.
912828 4S 6 |USTN DTD 05-31-2018, ...103.688 (8B) [ vevevereeernrirrerne | ervrveereriririnciens | e 2750 | e 2.740 05/25/2018. | 05/31/2023.
912828 4T 4 |USTN DTD 06-25-2018, ...101.453 (284) | oveoeerrieriens [ e [ 2000.2.630 | 2.610 06/22/2018. | 06/15/2021.
912828 5P 1 |USTN DTD 12-04-2018 ..104.598 | ..............1,045,980 | ..............1,000,000 | ............. 1,001,648 (385) [ eerrererrrrrrirens | vevrerriernnrneireninne [ 000 2.880 [ e 2.830 12/03/2018. | 11/30/2023.
912828 6F 2 |USTN DTD 02-28-2019, ..104.215 | ..............1,042,150 | ..............1,000,000 | ............. 1,005,743 (B07) | everreerrerreriens [ v [0002.500 | 2.400 03/20/2019. | 02/28/2026.
912828 M4 9 |USTN DTD 11-02-2018 ...100.746 972,361 9,309 | o | e | e 1880 [ 2.900 10/31/2018. | 10/31/2022.
912828 T3 4 |USTN DTD 03-31-2019.....ccirierimrricnirininiierinsnienienisssessssensssenssensssssssssnns | eoveees | oo | connrenenne | cvevorenensd | i 992,970 | oo 99.195 994,025 1,055 [ oo | e | e 12130 | i 1.470 09/06/2019. | 09/30/2021.
912828 Y4 6 |USTN DTD 07-31-2018, 100.566 | ..............2,011,320 | ..............2,000,000 | ............. 1,999,970 296 | oo [ e | 00000.2.630 | e 2.630 07/26/2018. | 07/31/2020.
912828 YQ 7 |USTN DTD 11-18-2019.....cirierinrrcnirinniierinerienienissesssssnsnsenssenssssssessnns [ eoveres | oo | connrenenne | cvevovenensd [ 1,986,280 | ..o 98.754 | ..............1,975,080 | ..............2,000,000 | .......co.... 1,986,489 209 [ oo | e | 1730 | 1.840 11/15/2019. | 10/31/2026.
912828  YS 3 |USTNDTD 11-15-2019......crrimrieerereeresressiessessisssesssessssesssssssssssssssssssssnns | OF e | oo | oviieeniins | convivenena | 1,998,160 ... 98.570 | ... 1,971,400 | ..............2,000,000 | ..coonnne 1,998,165 5 [ s [ e | 1750 | i 1.760 12/05/2019. | 11/15/2029.
912828 YV 6 |USTN DTD 12-02-2019.......ccireririiiriiriniiieiissieniesississssssssessesssssssesssenns [ evenes | oo | onniesenne | convonenns [ 991,480 | .o 99.191 991,530 50 [ oo | e [0 1500 [ 1.680 12/19/2019. | 11/30/2024.
912828 YV 6 |USTN DTD 12-02-2019. v 996,650 | ... 99.191 .991, 996,686 36 | [ [ 1500 [ 1.570 A, 12/04/2019. | 11/30/2024.
0199999. U.S. Government - ISSUET OBIIGALIONS. ... ... ruuuriuiisieiseiesessasisseisssis sttt nnsnnes | erensienes 17,919,040 XXX | s 18,133,960 | ..o 18,000,000 | ..covveees 17,937,017 | o0 | s 13,643 0 0 XXX XXX | s 73,273 | oo 283,293 XXX XXX
0599999, Total = U.S. GOVEIMMENL. ... voiveiresersieeesessssisss sttt ssnnnes | snssesenes 17,919,040 XXX ] e 18,133,960 [ ...ocovene 18,000,000 | ........... 17,937,017 | o0 [ s 13,643 0 0 XXX XXX | s 73,273 | ........ 283,293 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
3130A8 2K 8 |FHLB BOND DTD 05-23-2016.......ccvumrvrririerrrerrnieesnnisiensnsssmssnssenssnsssssennnes | eonenee | oo [rvnnvneerT | v 1. ..1,000,000 |.....99.954 | .................999,540 | ..............1,000,000 | ............. 1,000,000 | coovevrerciriniirenns [ e | e | cevenesnenenees [0 20000 | i [MNG ] e 2,111 20,000 | 05/10/2016. | 05/23/2023.
3130A8  5C 3 |FHLBBOND DTD 05-25-2016.........ccuuuerernrvrerienereeneriensinensenesseesssssssssnensnens | eveee | oo | vevereeennsd [ eviiniins 1] .oevernr. 1,000,000 e 1,000,000 [ ..oeouveenrreerierins | e | e | oveenennsennernenns |00 2:000 v [MNLt | 002,000 | e 20,000 |05/18/2016. | 05/25/2023.
3130A8  J3 8 |FHLB BOND DTD 06-29-2016.........ceerrerrerrireeineiseriesinesseesseessssssssessnsnnns | enves | oo | eevveennsd [eviiniinns L [P 3,000,000 |.....99.738 | ..............2,992,140 | ..............3,000,000 | ............. 3,000,000 | .veorvrrrierirneiinns [ e [ | e |00 1.900 [ 1.900 [ID.cooir | o317 | s 57,000 |06/14/2016. | 06/29/2022.
3130A8 N9 0 [FHLBBOND DTD 07-07-2016........cvueerereriierienirnrirerienrinenienisneesssssesssneninens | evneee | oo | verererennsd [eviiniins 1. ..2,000,000 2,000,000 | .voeevrierirerirrnienns [ e [ | e | e 1480 [ 1480 (.o | v 14307 | e 29,600 |06/29/2016. | 07/07/2021.
3130A8 PC 1 [FHLBBOND DTD 07-13-2016.......ccscurerenrrrrenrenineenerisnsnessensseesssssssssnennens | CF e |t | v [ 1. ..2,000,000 |...100.001 | ..............2,000,020 | ..............2,000,000 | ............. 2,000,000 | .cveeuerrcrienireernns [ e [ e | e | e 1.830 [ 1.830 (oo | v 17,080 | e 36,600 |07/08/2016. | 07/13/2023.
3130A8 TS 2 |FHLB BOND DTD 08-09-2016.........cccrmrvrrerierrrerrnrienrnneeeensnnsssmsnssenssnsssssensnnes | eovenee | oo [ronrvneer T | v 1. ..2,000,000 2,000,000 | ..oovervreirreeerienns e e [ |0 1.8900 | 1.890 |FA.....| ... 14,910 | oo 37,800 | 07/20/2016. | 08/09/2023.
3130A8 WR 0 [FHLBBOND DTD 08-16-2016.........cuuuererrrrerienireeserseesnensenssseesssnsssssensens | evene | oo | veveveeennsd [eveiviins 1] .. ..2,000,000 |... 2,000,000 | .ooeucrrerierireninns [ e [ | e |0 18000 [ 1.800 [FA....| 13,500 | e 36,000 |07/27/2016. | 08/16/2023.
3130AA AH 1 |FHLB BOND DTD 12-20-2016........ccovvnreerrrircinniererinniennnissesninenenssesseneninne | veveene | oo | evvveerensd [ | 223,000,000 | .....99.976 | ..............2,999,280 | ..............3,000,000 | ............. 3,000,000 | .o [ [ | e |0 15000 i 1.500 [MS......| oo 1,375 | 45,000 | 11/22/2016. | 03/20/2020.
3130AA  EK 0 |FHLB BOND DTD 12-27-2016. 2,000,000 | .voeerrierierieninns [ e [ | e | 00022020 [ 2.020 ..40,400 |12/12/2016. | 12/27/2021.
3133EF  3E 5 |FFCB BOND DTD 04-18-2016.........cocvueurerrerineirennenesseessenissssnensenssseesssnennns | evnene | oo [eovsernenT || e 1,000,000 |...100.000 | ..............1,000,000 | ..............1,000,000 | ............. 1,000,000 [ ..eeomrveerrecrierirne | cereneernninerenis | ceeerseeineineiens [ erneensenerinnnees [ 2000:2.050 [ 2.050 |AO...... | coovreenen 157 | e 20,500 |04/13/2016. | 04/18/2023.
3133EF 4D 6 | FFCB BOND DTD 04-20-2016.... 3,000,000 | ..oooverereirreieriiinns e [ [ | 001,620 | 1620 |AO...... | cveerren9,585 | oo 48,600 | 04/15/2016. | 04/20/2021.
3133EF 5T 0 |FFCB BOND DTD 05-03-2016.... 3,000,000 | .ooeuevrerierireeinns [ e [ | e | e 1700 i 1.700 [MN..oooo| v 8217 | s 51,000 |04/25/2016. | 05/03/2021.
3133EG  AD 7 |FFCB BOND DTD 05-16-2016........cccccrvurerreerermnrreirnnrnereensnisersensseisenssnssnnennees | CFe [ [ i1 1ninen.2,000,000 | ...100.000 | ..............2,000,000 | ..............2,000,000 | ............. 2,000,000 | .ooevrecrieririenns [ [ | v | 0020000 [ 2.000 |MN......| ..cc..e...5,000 | ..o 40,000 |05/06/2016. | 05/16/2023.
3133EG  CR 4 |FFCB BOND DTD 06-01-2016. 2,000,000 | .ooerrierierireninns [ e [ | v | 0022070 | 2.070 .41,400 |05/24/2016. | 06/01/2023.
3133EG  CR 4 |FFCB BOND DTD 06-01-2016........cccevvurmrrrmrrneirserrmermenssensseessenssssssssssnenneenne | CFu [ | v [ i1 ] 21,000,000 | .....99.687 | .................996,870 | ..............1,000,000 | .......co.... 1,000,000 [ ..eeomereerriecrierine | cererneernnineiinnis | ceeeseenneineniens v [0 2.070 [ e 2.070 |JD.cceee | v 1,725 | 20,700 | 05/24/2016. | 06/01/2023.
3133EG KA 2 |FFCB BOND DTD 07-06-2016.... 2,000,000 | ..oooverereirreereriinns e e [ |00l 1.5000 | 1.500 |Jdooris | i 14,583 | e 30,000 | 06/28/2016. | 07/06/2021.
3133EG LK 9 [FFCB BOND DTD 07-12-2016........cccouvvrerrreriieerneriserserseneseessensssnssensnenneenns | CFu [ | v [ i1 evinns.2.3,000,000 | .....99.870 | ..............2,996,100 | ..............3,000,000 | ............. 3,000,000 | .eoourrerirerereninns [ e [ | e | e 1.830 [ 1.830 [ | 25773 | e 54,900 |07/06/2016. | 07/12/2023.
3133EG  PK 5 |FFCB BOND DTD 08-01-2016.... 2,000,000 | .ooorrecrieririenns [ [ | e | e 18200 s 1.820 [FA....| ... 15,167 | .......... 36,400 |07/22/2016. | 08/01/2023.
3133EG PP 4 |FFCB BOND DTD 08-03-2016..........cceuumirrererrercrinerrerienieeesenssesssnssensenens | soveee | oo | wereveronee [T ] 000000..3,000,000 |.....99.792 | ..............2,993,760 | ..............3,000,000 | ...........3,000,000 | ..oovorvmommrmmrrenes v [ | eovvneeneninseenernns | v 1.360 | s 1.360 ..40,800 |07/27/2016. | 08/03/2020.
3133EG  YB 5 |FFCB BOND DTD 10-12-2016......ccccuervrerreerneereriseinensenssseessensssssssssensenenss | oneene | oo | eervnerinne [ ] 100000000..2,000,000 |.....99.750 | ..............1,995,000 | .............2,000,000 | .............2,000,000 | .ooorormemmrremmrnenns [ rrrerirmrineniinniinens [ e | ervneernensseensennns | veen1.540 | s 1.540 [AO...... | e 6,759 | e 30,800 | 10/07/2016. | 10/12/2021.
3133EG YL 3 |FFCB BOND DTD 10-17-2016........ccccvurrvreririirerrnnireisnrserenssniensnssessensssssnssensens | wovenee | oo [ eererereend | cvriernan? | 1,000,000 |...100.001 | ..............1,000,010 | ..............1,000,000 | ............. 1,000,000 | coovevererrerreriirins [ e | e | e |00 2.090 | 2.090 [AO..... | oeeerrenn4,296 | ... 20,900 | 10/07/2016. | 10/17/2025.
3133EG ZW 8 |FFCB BOND DTD 10-25-2016.... R 3,000,000 | .vveucrrnerirerirenrnns [ e [ e | e | e 1.980 [ 1.980 [AO...... | ... 10,890 | ..o 59,400 | 10/19/2016. | 10/25/2024.
3133EH QJ 5 |FFCB BOND DTD 07-06-2017. ..100.001 | ..............2,000,020 | ..............2,000,000 | ............. 2,000,000 | .oovveciieriinienns | e | | | e 16300 [ 1.630 [ | 15,799 | i 32,500 | 06/26/2017. | 07/06/2020.
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Paid Accrued During Year | Acquired Date
3133EH  QJ 5 |FFCB BOND DTD 07-06-2017......ccccmvrerirrerernrnrererinercnenirerenseirensnsssesenenees | OF e | ot [ [ 2,000,000 |...100.001 | ....cccoveeee 2,000,020 | ....ccoovvenee 2,000,000 | ....ccoonnn 2,000,000 | cvevererernrinrirenines [ e | e o |0 16300 | i 1.630 06/29/2017. | 07/06/2020.
3133EJ P37 |FFCB BOND DTD 11-05-2018.... ..2,000,000 |...102.800 2,000,000 | .ooerrierierinriinns [ [ | e |00 3.600 [ 3.600 10/31/2018. | 11/05/2025.
3133EK 4K 9 |FFCB BOND DTD 10-28-2019.... ..2,000,000 |..... 99.252 2,000,000 | .voeuerrerierirenrnns [ e [ | e | 002600 [ e 2.600 10/24/2019. | 01/28/2028.
3133EK 4P 8 | FFCB BOND DTD 10-28-2019........cccooiiimriiriieninriiniinniesiiesisnisenisssinssienes [ eovenns | oo | cenreenn T o[ 100000022...3,000,000 | ... 99.223 3,000,000 | .o [ e [ | | 20223000 [ 2.300 10/23/2019. | 10/29/2026.
3133EK AV 8 |FFCB BOND DTD 02-13-2019. ...103.940 1,000,000 | oo [ e | | e | 0002650 [ 2.650 02/14/2019. | 08/19/2024.
3133EK AW 6 | FFCB BOND DTD 02-25-2019.... ...100.123 3,000,000 02/14/2019. | 02/25/2022.
3133EK D9 4 |FFCB BOND DTD 08-22-2019......c.cccnuvmrrrierrnnineernnrersnsseiensssssessnssnsssssnssens | seenns | oo | evsrenernsd [ | vi000020.2,000,000 | ... 97.406 2,000,000 | .voervierieririenns [ [ | | 0022870 | 2.570 08/23/2019. | 02/22/2027.
3133EK  E7 7 |FFCB BOND DTD 08-27-2019........ccemerenrrnerienerseeserinerssensenesseesssssssssnennenes | CF ot | oo | o1 v | 100022..3,000,000 | ... 99.637 3,000,000 | .coeucrererirerereninns [ e [ | e | 00002990 [ e 2.590 08/20/2019. | 08/27/2029.
3133EK  EQ 5 |FFCBBOND DTD 04-01-2019.... ...100.349 1,000,000 [ ..o | e | e [ [2003.220 [ 3.220 03/20/2019. | 04/01/2027.
3133EK  FQ 4 |FFCB BOND DTD 04-04-2019. ..101.234 1,892,000 | oo [ [ [ 200 3.070 | 3.070 04/03/2019. | 04/04/2029.
3133EK  FY 7 |FFCB BOND DTD 11-20-2019........ccuuerenreneerenineerserissessensenssseessssssssssnsssenes [ eoneeen | oo | ceneenneens T | ovriivenen | 121,000,000 1 ... 99.150 1,000,000 [ ..oeomveeriecrierene | vererneerssinerenis | ceeeseeinneineiiens [ erneenneneresninees [ 2000:2.520 [ i 2.520 11/15/2019. | 11/20/2028.
3133EK G4 2 |FFCB BOND DTD 08-28-2019.... 100.004 2,000,000 | .voevrierierireninns [ e [ | e |0 1.920 [ 1.920 08/20/2019. | 08/28/2023.
3133EK K2 1 |FFCB BOND DTD 09-04-2019........ccuerenrrerremireerersssrsnensenisseessssssssssensenes | eoneeen | oo | covervneees T | v | 1000022..2,000,000 | ... 98.757 2,000,000 | .oooerrerirererenrnns [ e [ | e | 0002930 [ e 2.530 09/06/2019. | 09/04/2029.
3133EK  KS 4 |FFCB BOND DTD 05-08-2019.... 100.361 | ..............2,007,220 | ..............2,000,000 | ............. 2,000,000 | .ooovvicrieriniienns [ [ | v |20 3.0000 [ 3.000 38,833 | 04/29/2019. | 05/08/2026.
3133EK L5 3 |FFCB BOND DTD 09-04-2019........ccveremrrerienireererinsrnensenssseessesssssensnenes [ eoneeen | oo | coverenees T || 10000022..2,000,000 | ... 98.902 \ , 2,000,000 | .ooourveerirerereeinns [ e [ | e | e 22140 [ 2.140 13,910 | 08/30/2019. | 09/04/2026.
3133EK R2 4 |FFCB BOND DTD 09-23-2019. 100141 | e 2,002,820 | .oovrerncne 2,000,000 | ..ooorornee. 2,000,000 | cvooverrereirneineins [ e | | e | 002,370 | 2.370 12,903 | 09/12/2019. | 09/23/2026.
3133EK RP 3 |FFCB BOND DTD 06-21-2019.... ...100.190 1,000,000 | .oooovvrerrnrriernnins | e | e | e | 000e2.2200 | 2.220 11,717 | 06/14/2019. | 06/21/2024.
3133EK ST 4 |FFCB BOND DTD 07-01-2019.... ...100.071 3,000,000 | .voourrrerirerireernns [ e [ e | e | 00002980 [ e 2.580 38,700 |06/21/2019. | 07/01/2026.
3133EK U5 3 |FFCB BOND DTD 09-30-2019.... 1,000,000 [ ..o | e | e [ 200 2.580 [ 2.580 09/26/2019. | 03/30/2028.
3133EK U5 3 |FFCB BOND DTD 09-30-2019.... 1,000,000 [ ..oeouvvenrierirereres | cererrrereninerrenis | e [ 002,580 [ e 2.580 09/26/2019. | 03/30/2028.
3133EK UK 0 |FFCB BOND DTD 07-08-2019......ccccuiveriiererinercineiererseiennsnssesnisensnssserenss | veveene | oo | evvneerensd [ | 1,000,000 ...100.278 | .............1,002,780 | ..............1,000,000 | ............. 1,000,000 | oo | e | e | e | 00 2.690 | 2.690 07/02/2019. | 07/08/2027.
3133EL  AH 7 |FFCB BOND DTD 11-26-2019.... 2,000,000 | .voerrierirerirrninns [ e [ | e | 02,480 [ 2.480 11/22/2019. | 11/26/2027.
3133EL  DF 8 |FFCB BOND DTD 12-13-2019......ccccimrrmerenineeerinnenensnensseessesssssssenssennneenne | CFu [ | v [ 1] 000000..2,000,000 |.....99.224 | ..............1,984,480 | ..............2,000,000 | ............. 2,000,000 | .veeerrerienirenrnns [ e [ | e | 002,420 [ e 2.420 12/04/2019. | 12/13/2027.
3133EL DG 6 |FFCB BOND DTD 12-16-2019.......cccceurvrrrirrerneirerenisnisnsenssesnsenssnssessenssnsnenns | CFo [ [ i1 v 1,000,000 | ...100.003 | ..............1,000,030 | ..............1,000,000 | ............. 1,000,000 | .ovovevevrnreirernnins | e | e | e | 002400 | 2.400 12/05/2019. | 12/16/2027.
3133EL  EC 4 |FFCBBOND DTD 12-20-2019.... 2,000,000 | .voouereerierirenrnns [ e [ | e | 00002930 [ e 2.530 12/19/2019. | 12/18/2028.
3133EL  FN 9 |FFCB BOND DTD 01-08-2020.... 1,000,000 [ ..o | e | e [ 202,950 [ 2.950 12/20/2019. | 01/08/2035.
3134G9 4E 4 |FHLMC DEB DTD 08-10-2016 23,000,000 | .veerveerierirnriinns [ e [ | v | e 15000 1.500 07/26/2016. | 08/10/2021.
3134G9 AD 9 |FHLMC DEB DTD 04-28-2016.... 3,000,000 | .veorvrncrierirenrinns [ e [ e | e | e 1500 [ 1.500 45,000 |04/13/2016. | 04/28/2021.
3134G9 MW 4 |FHLMC DEB DTD 05-31-2016.... 1,000,000 13,500 | 05/18/2016. | 05/26/2020.
3134G9 SK 4 |FHLMC DEB DTD 06-30-2016.... 1,000,000 [ ..oeoureeerierirererne | ceverneersninernenins | oo [ [ 1500 [ e 1.500 15,000 | 05/31/2016. | 06/30/2020.
3134GB  5E 8 |FHLMC DEB DTD 12-28-2017.... ...100.345 2,000,000 | .ooevrecrieririenns [ [ | v | 0020000 [ 2.000 40,000 | 12/05/2017. | 12/28/2020.
3134GB DY 5 |FHLMC DEB DTD 04-27-2017. ...100.072 23,000,000 | .veerveerierirnriinns [ e [ | | e 17500 [ 1.750 ..52,500 |03/28/2017. | 07/27/2020.
3134GB G4 8 |FHLMC DEB DTD 09-29-2017.......coouerurrrreineenerrseesensseisseessssssssssssensseenes | oevenee | oo | serinerenned [evovnenan | 1,000,000 | ... 99.935 1,000,000 [ ..eeomreerriecrierinne | cererneersnineiienins | veeerseenneinennnns [ evneeinneenenensnnees [ 1750 [ 1.750 17,500 | 09/18/2017. | 03/29/2021.
3134GB HW 5 |FHLMC DEB DTD 04-27-2017.... 100.002 2,000,000 | .voervierieririenns [ e [ | | e 1630 [ 1.630 32,500 |04/20/2017. | 07/27/2020.
3134GB N4 0 |FHLMC DEB DTD 09-29-2017.......ccvvvvmerrrrirnerrcrrnenensenessensssssssnssensensnneenes | 9D | v | veriverenne [ | 1,200,000 | ... 99.999 | ..............1,199,988 | ..............1,200,000 | ....cccooeue 1,200,000 [ ..oceomreeerrcrirereree | cererneersninernenis | veveseeisssnneinens [ eovernseenerensinens [ 1.630 [ e 1.630 19,500 | 09/19/2017. | 06/29/2020.
3134GB N4 0 |FHLMC DEB DTD 09-29-2017.......ccocoevummuiirinrinniicnniircnienississnsicsssisssienisnies | coneee | oo | cerivenenns [ ] ii0..800,000 | ... 99.999 800,000 | ... e | e [ [0 1630 [ 1.630 13,000 | 09/19/2017. | 06/29/2020.
3134GB Q2 1 |FHLMC DEB DTD 10-27-2017.......cccvvrermrcrnnreriensnirennnsnerenssenssssnssenesninnenes | CFe [ [T 1] 22,000,000 | ... 99.999 2,000,000 | ..o [ | e [ | 0020000 | 2.000 ..40,000 |10/03/2017. | 07/27/2021.
3134GB Q8 8 |FHLMC DEB DTD 10-30-2017.... ..100.015 | ..............3,000,450 | ..............3,000,000 | ............. 3,000,000 | cveverererinrinrieninns [ e | e [ o | 17500 | i 1.750 10/03/2017. | 04/30/2020.
3134GB  S3 7 |FHLMC DEB DTD 10-30-2017.... ...100.395 2,000,000 | .voeevicrieririnns [ e [ | e | e 1.880 [ 1.880 10/05/2017. | 04/30/2021.
3134GS DQ 5 |FHLMC DEB DTD 02-28-2018.... ...100.191 X ,000 | oo 2,000,000 | oo [ e | e [ | 003000 | 3.000 02/05/2018. | 02/28/2025.
3134GS S6 3 |FHLMC DEB DTD 01-30-2019. ..100.056 | .............. 2,001,120 | .ooevennves 2,000,000 | ............. 2,000,000 | oo | e [ | | 202,800 | 2.800 01/23/2019. | 01/30/2023.
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated
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g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of Accrued During Year | Acquired Date
3134GS TN 5 |FHLMC DEB DTD 08-17-2018. 3,000,000 |...100.607 | ....c.coenee. 3,018,210 | covvvernene 3,000,000 | ..ovrernees 3,000,000 | .veeevrnerirerireiriens [ e [ e | e | e 3.000 |...... 3.000 |FA...cooo| ovvrrens 33,500 | .ooonee 90,000 |07/26/2018. | 08/17/2022.
3134GT 3N 1 |FHLMC DEB DTD 08-26-2019... ...3,000,000 |..... 99.980 ..2,999,400 | ..... 23,000,000 | ..oeererrn3,000,000 | .ooveveiriiierirereies | e [ e [ e [ e 1.750 ..18,229 .18,229 | 08/23/2019. | 08/26/2022.
3134GT 4Z 3 |FHLMC DEB DTD 09-05-2019. 3,000,000 |..... 99.502 ..2,985,060 .3,000,000 1002050 9,817 .19,817 | 08/30/2019. | 09/05/2023.
3134GT EW 9 |FHLMC DEB DTD 04-08-2019... ...1,000,000 |...100.169 ..1,001,690 1,000,000 | .. 21,000,000 [ oo e | e [ [ 2.500 .18,264 | 04/03/2019. | 04/08/2022.
3134GT W8 2 |FHLMC DEB DTD 08-07-2019... ...100.105 | ..............3,003,150 | ..... .3,000,000 | ...oovvene 3,000,000 | .oeeuivererirerirnrirens [ e [ e | e | e 2.150 08/02/2019. | 08/07/2024.
3134GU AG 5 |FHLMC DEB DTD 09-16-2019 ...100.003 955,000 | ... 955,000 ......2.000 09/12/2019. | 09/16/2024.
3134GU EF 3 |FHLMC DEB DTD 09-30-2019... ..100.019 | ..............3,000,570 | ..... .3,000,000 | ....coovene 3,000,000 | .oveorvenerieririnnns [ e [ | | e 2.000 09/26/2019. | 09/30/2024.
3134GU H7 8 |FHLMC DEB DTD 12-30-2019... ...100.017 | ..............3,000,510 | ..... .3,000,000 13,000,000 [ cooovenrirerireerirni | v | e | e | v 2.000 12/20/2019. | 12/30/2024.
3134GU  J5 0 |FHLMC DEB DTD 12-30-2019... ...2,000,000 |..... 99.937 | ..............1,998,740 | ..... .2,000,000 | .. 12,000,000 [ oo | e | e [ [ 1.880 12/19/2019. | 09/28/2023.
3134GU LV 0 |FHLMC DEB DTD 10-30-2019. 1,000,000 |..... 99.836 | ...ccccerrrnn998,360 | ooviiianes 1,000,000 | ..ccovvveeee 1,000,000 [ ..oeouveerieerienirns | e | e | e | 2.000 10/24/2019. | 10/30/2023.
3134GU LV 0 |FHLMC DEB DTD 10-30-2019... ...2,000,000 |..... 99.836 ..1,996,720 | ..... .2,000,000 | ..ovvvenee 2,000,000 | vooverrereerneineins [ e | e | e | v 2.000 10/24/2019. | 10/30/2023.
3134GU XX 3 |FHLMC DEB DTD 12-18-2019... ...2,000,000 |..... 99.970 | ... ..1,999,400 | ..... .2,000,000 2,000,000 | .veerveerirerirrinns [ e [ | | oo 1.850 12/04/2019. | 12/18/2023.
3134GU YN 4 |FHLMC DEB DTD 12-12-2019 2,000,000 |..... 99.891 | oovvvrren 1,997,820 | ..ccovvrrnnee 2,000,000 | .... 2,000,000 | .eoouevererirerireerens [ e [ e | e | e 1.900 12/05/2019. | 06/12/2023.
313560 V3 4 |FNMA NOTE DTD 02-15-2019... ..1,000,000 |...103.094 ..1,030,940 1,000,000 | ....covveeee 1,000,000 [ ..o | e | e | s | 2.500 02/14/2019. | 02/05/2024.
3136G3 3D 5 |FNMA NOTE DTD 08-24-2016... ...2,000,000 |..... 99.790 | ... ..1,995,800 | ..... .2,000,000 | .... 2,000,000 | .eeeuirererirerirrirens [ e | e | e | e 1.550 08/16/2016. | 08/24/2021.
3136G3 J3 0 | FNMA NOTE DTD 07-28-2016 3,000,000 |..... 99.880 | ..oovvrrnnne 2,996,400 | ..oovrernvne 3,000,000 | ..oovvennees 3,000,000 | .ooeoevrncrieririiens [ e [ e | e | e 1.600 07/20/2016. | 07/28/2021.
3136G3  XZ 3 |FNMA NOTE DTD 07-28-2016... ...3,000,000 |..... 99.670 .2,990,100 | ..... 23,000,000 | ..oeererrn3,000,000 | .oovoveirivieriereies | e [ e [ e | e 1.500 07/07/2016. | 07/28/2021.
3136G3 XZ 3 |FNMA NOTE DTD 07-28-2016... ...2,000,000 |..... 99.670 ..1,993,400 | ..... .2,000,000 | ovoeererei2,000,000 [ 1ooeroernriniineries | e | e | s | e 1.500 07/11/2016. | 07/28/2021.
3136G3 Y5 8 |FNMA NOTE DTD 08-30-2016 1,000,000 |.....99.761 | ....ccccce0er. 997,610 | oo 1,000,000 | ..covreere 1,000,000 | oo [ v | e | e [ 1.250 |.....1.250 [FA.....| o271 | e 12,500 |08/16/2016. | 08/28/2020.
3136G3 ZM 0 |FNMA NOTE DTD 07-28-2016... ...1,000,000 1,000,000 | ..veeeree 1,000,000 [ cooovorverieririnines [ everienieneneeinnes | v [ e | 1.200 .12,000 | 07/11/2016. | 10/28/2020.
3136G4 BJ 1 |FNMA NOTE DTD 09-30-2016... ...2,000,000 . . ..1,991,440 | ..... .2,000,000 12,000,000 [ cooiveriierireirnniis | e | e | e | e 1.600 .32,000 | 09/16/2016. | 09/30/2021.
3136G4 FP 3 |FNMA NOTE DTD 10-27-2016 2,000,000 |..... 99.926 | ..coovvnnee. 1,998,520 | ...oooovvvenes 2,000,000 | ... 2,000,000 | .veeivenerierirrinns [ e [ | | e 1.350 |......1.350 [AO......| ccoveeernnd,800 | oo 27,000 | 10/07/2016. | 04/27/2020.
3136G4 JB 0 |FNMA NOTE DTD 11-30-2016... ...2,000,000 |...100.005 ..2,000,100 | ..... .2,000,000 | .ooovenee 2,000,000 | .cveoevrnerienireirens [ e | e | e | e 1.630 .32,500 | 11/23/2016. | 05/26/2020.
3136G4 MM 2 |FNMA NOTE DTD 02-28-2017... A1 ...2,000,000 |...100.006 | .... .2,000,120 | ..... .2,000,000 2,000,000 [ ..oooveeerirrienericinns [ e [ [ | 1.650 .33,000 | 02/22/2017. | 02/28/2020.
3136G4 QG 1 |FNMA NOTE DTD 10-26-2017.....cvuiueimerisinenssmssssnsssnsssesssnssssssssnssenssssssssessnnes | osnnes | oo | vovessnens 1 1 I 2,000,000 |..101.107 | .covvvrcnnne 2,022,140 | oo 2,000,000 | ... 2,000,000 | .o | e | s | | oo 2.050 |......2.050 [AO...... | oo 1,403 | oo 41,000 | 10/05/2017. | 10/26/2022.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... [OOSR [PTR 175,847,000 XXX ] s 175,711,056 | .......... 175,847,000 | ......... 175,847,000 | ..ooovvvenee. 0 0 0 0 XXX | XXX | XXX | ........867,698 | ..... 2,468,604 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128PU  NU 2 |FHLMC POOL #J14903 ...1,037,500 |...103.620 ..21,506 21,508 [ coooverrereereninenns | reerrenienieesnnes | e | e | aeene 3.500 MTHLY]| ... 03/25/2011. | 04/01/2021.
31398S  UT 8 | FNMA REMIC 2010-145 2,386,442 |...100.733 ..54,650 54,650 ......4.000 MTHLY 06/27/2012. | 10/25/2024.
3136B0  WR 3 |FNMA REMIC TRUST 2018-1........ 957,152 |...103.187 ....879,053 905,801 (1,544) | oo | oo | s 3.500 MTHLY] ... 03/20/2019. | 02/25/2031.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. 4,381,094 XXX 955,209 | oo 981,957 (1,544) 0 0 XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. 180,228,094 XXX .176,695,460 | ......... 176,802,209 176,828,957 (1,544) 0 0 XXX XXX | s 872,064 | ..... 2,497,677 XXX XXX
Totals
7699999,  Total - ISSUET OBlIGAHONS. .. ... evvurerersrsresassesssisssssersss ettt snensnes | ensnniane 193,766,040 XXX ..193,845,016 .193,847,000 | .........193,784,017 | ..cooovvvriieennn0 | o 13,643 0 0 XXX XXX XXX .940,971 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. 4,381,094 XXX ....955,209 (1,544) 0 0 XXX XXX XXX 4,366 XXX XXX
8399999,  Grand TOtal - BONGS.........cceviuiiieiireieeieiie ettt s sttt sens s sssssnsensenses | sensenens 198,147,134 XXX 194,802,209 | .........194,765974 | ...coocvvvvvevereenn0 | e 12,099 0 0 XXX XXX XXX .945,337 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year
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Current Year's nation
F Rate per Unrealized Other-Than- Total Foreign and
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CUSIP Identification Description Code | gn Shares per Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B./A.C.V. Symbol | Acquired

NONE
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

cl3

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Unrealized Other-Than-

or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign

ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code |gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation

Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

002824 10 0 |ABBOTT LABORATORIES 1,008.000 87,555 86.860 85,751 .| 11/26/2019.
012653 10 1 |ALBEMARLE CORP............ 133,590 | ... 73.040 | i 133,590 | 138,248 | ... 257 1,394 2,128 .| 11/26/2019. | ..
02079K 10 7 [ALPHABET INC CL C...ceoovvvrvvreciernnieissiersrineinas 192,531 | ... 1,337.020 | .o 192,531 | e 157,208 43,403 .110/11/2018. | ..
023135 10 6 |AMAZON COM INC ..279,024 260,615 47,521 .1 02/27/2019.
024835 10 0 |AMERICAN CAMPUS COMMUNITIES ..063,914 | ... 47.030 | ..o 63914 | L 58,712 1,812 1,437 .1 12/16/2019. | ..
03027X 10 0 |AMERICAN TOWER CORP........ccooomimiiinniiiniinniisnisseississsisssisssssssssssnnies | onneies IO (O 1,096.000 251,883 229.820 | ..ccocerrrernn251,883 | e 154,627 | ... 564 4,048 78,507 .| 06/26/2018. | ..
031162 10 0 [AMGEN INC.....cooiiiiiiicieeceeieceeeceeeeiesei s | e [V 451.000 | ..ooovvoverrienns 108,723 | ........ 241.070 ..108,723 | ...... 81,467 1,950 | oo [ e | ceresenese e | e 0. .107/15/2019. | ..
037833 10 0 [APPLE INC....ooiiiriiriniieieseesss st ssssssenss | avsnenes o | e 590.000 | ..ocoveririenne 173,254 | ........ 293.650 | ..o 173,254 | .o 113,945 1,410 54,130 | o [ v 54,130 | .o 07/15/2019.
00206R 10 2 [AT TINC ..o | ceesenas [V [ 1,299.000 50,765 39.080 50,765 | ...... 42,343 2,566 13,390 .1 12/16/2019. | ..
060505 10 4 | BANK OF AMERICA CORP.........cccoomiivimiriierieneieseieseissss e ssssssisssssssseiens. | v [V (O 5,376.000 189,343 35.220 189,343 | 155,222 2,701 50,667 .1 12/16/2019. | ..
09247X 10 1 |BLACKROCK INC........cooiriiiriiiriiisscieseiseiisesissesisssessse s sesssssssssssesnnnes | connenes IO 121.000 60,827 502.700 |....................60,827 | ...... 50,902 1,502 12,309 12/16/2019.
097023 10 5 |BOEING CO...creeriiiiieiiceeireiiesiissssisesisesssssssssessssessssesesses s | oo [V 144.000 46,909 325.760 | .......c....cc......46,909 | ...... 52,128 912 ..6,555 .| 11/26/2019. | ..
127097 10 3 [CABOT OIL GAS CORP CL A ..ot sssssiessssssisessesssssssensssssssesssssnns | sonsenes PR IO 3,021.000 | .ovvereiriiiiinns 52,59 | .......... 17.410 | .. v 52,596 | . 51,589 297 [ e | et [ e | e 0. .| 11/26/2019. | ..
15135B 10 1 [ CENTENE CORP.......coooiiiiiiciieceeieeciieesieseisssisesess s | crevinas [V 1,073.000 67,459 62.870 | ..ocoovriernenne 67,459 | ..... 57,180 | ovveoeevirceriineiiins | v | ceiiensisensineneienes | senessenesienssenesies | enesienesenesenenes | e (U O 08/01/2019.
166764 10 0 | CHEVRON CORPORATION........ooovuimriiimiriiriiiseiiesesisesissesssssssesissssissssinnes | oeeeees [V 528.000 ...63,629 | ... 120.510 63,629 | ...... 63,560 2,631 .6,188 .1 10/11/2018. | ..
17275R 10 2 | CISCO SYSTEMS INC......oooiviieiiriiissiiseississessssssssssssssssssssssssssssssssssens | v OO (O 2,808.000 | .... L134672 | 47.960 LAB4872 | 132,809 1,676 13,280 .1 12/16/2019. | ..
12572Q 10 5 |CME GROUP INC........ooiiiiiiiceieceeseiieceiieseisesesiesesi s | oeeeees [V 554.000 | ...cccoovvrunnenn 111,199 | ........ 200.720 | ..cooovrinnens 111,199 | oo 113,884 | .. 1,385 413 12/18/2019.
20030N 10 1 |COMCAST CORP CLASS A......ovvirriiriiirierieritiinsissiie e sessssssisssssesssssissssenes. | onseons PR I 4,320.000 | ..ovvvrerinnn 194,270 | .......... 44,970 ....194,270 ....1565,128 2,474 45,583 .| 12/16/2019. | ..
247361 70 2 |DELTAAIRLINES INC......oooiiiiiriiiiceiiereiieceiiecesisseseesssisesessssssssesssssssssssssnnnes | cveenes 2,232.000 130,527 58.480 ...130,527 | .. ...118,119 2,842 19,150 .| 06/26/2018. | ..
278865 10 0 |ECOLAB INC......oivviriiiriiiieerise i | cvinees 203.000 39177 | 192.990 | .oovviiciirs 39,177 | ...... 29,904 | ..o 95 357 ..8,393 02/27/2019.
344849 10 4 |FOOT LOCKER INC........ooiiiiiriiireiineiieseiiecesiesesissesesesesessesessssssssessssessssssessens | oo 2,317.000 .90,340 38.990 114321 3,415 (30,599) (30,599) | .. .1 02/27/2019. | ..
375558 10 3 | GILEAD SCIENCES INC........cooooiiiiiiiiiiriiecsiseseiseseieseiseseiieseisesesseseseesesissenes | coieees [V (O 2,844.000 | covveverii 184,803 | .......... 64.980 . ....199,866 5,830 29,916 | e | e 9,916 .1 12/16/2019. | ..
437076 10 2 |HOME DEPOT INC......ccoooiriiininniiinsisssisssissssssssissssssssssssssssssssssssesssssnns | coeines IO P 537.000 | ...cccoovrnnnens 17,270 | ........ 218.380 | ..o M7.270 | oo 109,403 1,302 22491 | i | s 22,491 | 12/16/2019.
438516 10 6 |HONEYWELL INTERNATIONAL INC.....ccoviiirmrirerireerenineiisesiesseesenssssssessssssens | seesenes 891.000 157,707 | ........ 177.000 ....167,707 LA31717 2,537 38,336 | ..o | e 38,336 .1 12/16/2019. | ..
440452 10 0 |HORMEL FOODS CORP........cocoiriireriiiriririssiesiessesesiesssssssenssssssssessssssssssssensnsss | avsnenes o] 002,981,000 | i 134,473 | ... 45.110 134473 | . ....119,184 1,365 LB,770 | e [ e 6,770 .112/16/2019. | ..
46625H 10 0 |J P MORGAN CHASE CO.......oooiiviiriiiimiiiiniiieneiisseisesissesisssisssssssssssssessssenns | aevveons | e 729.000 | oo 101,623 | .. 139.400 | ... 101,623 L 78,353 1,358 30,458 | ..o | s 30,458 .| 06/26/2018. | ..
539830 10 9 |LOCKHEED MARTIN CORP e 12,188 342 .4,846 4,846 .| 06/07/2018.
559222 40 1 [MAGNAINTLINC CL A ... ssssnessnnnes | o o] 0 1,643.000 | 90,102 | 54840 90,102 94,194 1,145 15,820 | oo | e 15,820 .| 11/26/2019. | ..
56585A 10 2 |MARATHON PETROLEUM CORP.........cccccovrierrirnrneinnriienenienesisnssisssseissnssisnsiens | cveeenen | e | 00000.3,632.000 | ooececeec.218,828 | .........60.250 | ..................218,828 | ....... 259,014 5,441 22,575 | o | e 2,575 .| 11/26/2019. | ..
57636Q 10 4 |MASTERCARD INC e M . . 133,102 737 67,820 .| 09/05/2019.
57772K 10 1 |MAXIM INTEGRATED PRODS INC......coiviriririeiirisniierieriesesensssissersesssesssessssens. | cvienes | . L119,944 | L . . . ...107,072 2,294 16,424 .1 09/05/2019. | ..
594918 10 4 |MICROSOFT CORP.......cocoiiiiiiiiniiniisciissi s sssinias | cnsiens 2,572.000 405,604 | ....... 157.700 279,216 4,259 | .o | s 144,366 .110/11/2018. | ..
620076 30 7 |MOTOROLA SOLUTIONS INC. e 115,054 | ........ 161.140 227 .| 12/16/2019.
N594B5 10 9 [ MYLAN NV | s 68,722 20.100 . (21,563) .1 05/10/2019. | ..
693506 10 7 [PP GINDSINC.....cooiiiiiiriiiiiieieiseieie st sssssssesessssssssessensssssene. | avsenes o | e 414.000 | .o 55,265 | ........ 133.490 43,006 820 12,942 .| 06/26/2018. | ..
744320 10 2 |PRUDENTIAL FINANCIAL INC e 1,237.000 115,956 93.740 ...119,931 4,948 15,079 .| 06/26/2018.
808513 10 5 | SCHWAB CHARLES CORP........cooviiiiiiiiinisicsicisiiesisisss s | ceviens | 1,156,000 | o 54,979 | 47.560 56,656 .| 11/07/2019. | ..
882508 10 4 | TEXAS INSTRUMENTS INC......ccooooiriiiriiiiniiinniisssissicsssssssssssisssssssssssnssens | coeees o] e 549.000 | i 70,431 | 128.290 56,730 1,704 18,549 | oo | s 18,549 .1 12/16/2019. | ..
91324P 10 2 |UNITEDHEALTH GROUP INC........coooiiiriiireiirieiereeiesesiesssiesesiessissssssssssesesseons | oneeees 164,629 | ........ 293.980 164,629 | 145,094 2,347 25,122 | oo | e 25,122 .1 07/26/2018. | ..
92343V 10 4 |VERIZON COMMUNICATIONS INC......covvrivrirmiiieireiisiresisisisssessssseesesssssssnsssssnsns | snvenes JE IO 914.000 | ..cooveverieirnnns 56,120 | .......... 61.400 | .coovvvriinnee 56,120 | ...... 53,376 502 [ v | e [ e | e (0 O 09/05/2019. | ...vvvevvrirenee
92826C 83 9 |VISAINC CLASS ASHARES........coooviieiiieiiienrisceeissseissseesssesessesssssssssssenssis | ceevens 808.000 151,823 | ....... 187.900 | .ovvveci 151,823 | oo 112,807 841 43,985 | ... | e 43,985 | ..o 02/27/2019. | ..o
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Annual Statement for the year 2019 ofthe American Mutual Share Insurance Corporation

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Unrealized Other-Than-
or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign
ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
931142 10 3 |WALMART INC...oouiiririniieeiesieeiseeississs st sesessss s ssessssssssssssssssssssssnnes | nesssees | oo | eeveens 1,763.000 | ..oovevnvrrnnnns 209,515 | ........ 118.840 209,515 | .ovvercirnninns 154,316 934 3,656 45,292 ...45,292 . 12/07/2018. | ..
958102 10 5 |WESTERN DIGITAL CORP 915.000 58,075 63.470 58,075 70,906 2,206 24,247 ..24,247 .| 07/26/2018.
88579Y 10 1 [ BM GO ittt | snsenes | s | seeeens 1,280.000 | ..ooooivnrinienas 225,818 | ... 176.420 225818 | ....... 227,635 2,664 (23,696) (23,696) | .. .| 11/26/2019. | ..
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 5,598,551 XXX ] i 5,598,551 | .ovvirnrines 4,972,009 3,462 78,678 0] e 877,821 | .o (L] 877,821 | oo 0 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
31337# 10 5 |FHLB EXCESS STOCK.......ccomiiiiieieiisiinsiiesieeisessssissssesssessssesssssssssssssssesssnees | sesvees | oo | eeveens 8,840.000 | ..ooovrvrnrenne 884,071 | ........ 100.000 | ..voererirnen 884,071 | .oovecinad 884,071 | oo 11,060 44,191 20 ] 06/13/2018. | ...oovvvnrrnens
31337# 10 5 |FHLB MEMBERSHIP STOCK.......coiuiuiiiiriimiiisiiinniensesesssessssssssssenssesesssessnsssisnes RF.. o] s 4,254.000 | ..oooviniins 425329 | ....... 100.000 5,321 21,261 .0 06/13/2018. | ...oovvvvirinnns
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. 1,309,400 XXX 1,309,400 | .............. 1,309,400 | ..o 16,381 65,452 0 0 0 .0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
30086# 10 0 |EXCESS SHARE INSURANCE CORPORATION.... | ........ | I ...... 25,000.000 23,609,713 925.865 670,137 08/17/1993. | ....oovovvrennne
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other 23,609,713 XXX . 6,700,000 | ..cocoocverrnnn 0 0 0 ...670,137 0. 670,137 .. XXX XXX
9799999. Total - COMMON StOCK.......cvvurviireririrsiissrisnri e 30,517,664 XXX s 30,054,564 | ... 12,981,409 | .o 19,843 144,130 [ I 1,547,958 | ..o 0 ] s 1,547,958 | ..o, 0 XXX XXX
9899999. Total Common and Preferred StOCK...........ccvrvreerrernereneenerienes 30,517,664 XXX | s 30,054,564 | .....ccooonc. 12,981,409 | .cooovvvrneen. 19,843 144,130 0 | e 1,547,958 | ..oovvvrerrerircinne (V] IO 1,547,958 | ..o 0 XXX XXX
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1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.

912828  6F 2 |USTN DTD 02-28-2019.......cmirmeirerieireerrieisnnsssensssiessesssseensessssssssenes 03/20/2019........ FIFTH THIRD SECURITIES.........coosivriiernririninnieissieissiseins 1,006,350 | ..o 1,000,000 | oo 1,427

912828 T3 4 |USTN DTD 03-31-2019. 09/09/2019........ AMERIPRISE FINANCIAL.... 992,970 11,000,000 | oo 4,980

912828  YQ 7 |USTN DTD 11-18-2019. 11/18/2019........ FIFTH THIRD SECURITIES.. 1,986,280 2,000,000

912828 YS 3 |USTN DTD 11-15-2019. 12/06/2019........ FIFTH THIRD SECURITIES.. 1,998,160 ....2,000,000

912828 YV 6 |USTN DTD 12-02-2019. 12/20/2019........ FIFTH THIRD SECURITIES.. 991,480 1,000,000

912828 YV 6 |USTN DTD 12-02-2019......0crmirriireririsssrensssissnssssensssesessessssesnsssssnssssenes 12/05/2019........ FIFTH THIRD SECURITIES........coiiiiiiierisniisnnnisisssissisnissenes 996,650 | .o 1,000,000

0599999. Total - BONS = U.S. GOVEIMMENL. ...t 0080800888080 8048080880808ttt . 7,971,890 | oo 8,000,000
Bonds - U.S. Special Revenue and Special A

3134GS  S6 3 |FHLMC DEB DTD 01-30-2019... 01/23/2019........ FIFTH THIRD SECURITIES.. 2,000,000 ....2,000,000

3133EK AV 8 |FFCB BOND DTD 02-13-2019... 02/14/2019........ AMERIPRISE FINANCIAL.... . 1,000,000 1,000,000

3133EK AW 6 | FFCB BOND DTD 02-25-2019.......ccuvvurviirirrirrieerienrricrirenessenns 02/14/2019........ AMERIPRISE FINANCIAL........ccvtveeiiirienirrinniienins 3,000,000 | ..o 3,000,000

3135G0 V3 4 |FNMA NOTE DTD 02-15-2019... 02/14/2019........ AMERIPRISE FINANCIAL.... 1,000,000 ....1,000,000 486

3133EK  EQ 5 |FFCB BOND DTD 04-01-2019... 03/20/2019........ FIFTH THIRD SECURITIES.. 1,000,000 1,000,000

3136B0  WR 3 | FNMA REMIC TRUST 2018-1......... 03/20/2019........ FIFTH THIRD SECURITIES.. 957,152 2,164

3133EK  FQ 4 |FFCB BOND DTD 04-04-2019... 04/03/2019........ FIFTH THIRD SECURITIES.. 1,892,000

3133EK  KS 4 |FFCB BOND DTD 05-08-2019... 04/29/2019........ FIFTH THIRD SECURITIES.. 2,000,000

3133EK  RP 3 |FFCB BOND DTD 06-21-2019... 06/14/2019. FIFTH THIRD SECURITIES.. 1,000,000

3134GT EW 9 |FHLMC DEB DTD 04-08-2019... 04/03/2019........ FIFTH THIRD SECURITIES.. 1,000,000

3133EK ST 4 |FFCB BOND DTD 07-01-2019... 06/21/2019........ FIFTH THIRD SECURITIES.. 3,000,000 .

3133EK UK 0 |FFCB BOND DTD 07-08-2019... 07/08/2019........ FIFTH THIRD SECURITIES.. 1,000,000 1,000,000

3134GT W8 2 |FHLMC NOTE DTD 08-07-2019 08/07/2019........ FIFTH THIRD SECURITIES.. 3,000,000 ....3,000,000

3133EK D9 4 |FFCB NOTE DTD 08-22-2019 08/26/2019. FIFTH THIRD SECURITIES.. 2,000,000 .2,000,000 571

3134GT 3N 1 |FHLMC DEB DTD 08-26-2019... 08/26/2019........ FIFTH THIRD SECURITIES.. 3,000,000 .....3,000,000

3133EK  E7 7 |FFCB BOND DTD 08-27-2019... 08/27/2019........ FIFTH THIRD SECURITIES.. 3,000,000 ....3,000,000

3133EK G4 2 |FFCB NOTE DTE 08-28-2019.... 08/28/2019........ FIFTH THIRD SECURITIES.. 2,000,000 2,000,000

3133EK L5 3 |FFCB NOTE DTD 09-04-2019.......... 09/04/2019........ FIFTH THIRD SECURITIES.. 2,000,000 ....2,000,000

3134GT  4Z 3 |FHLMC DEB DTD 09-05-2019 09/05/2019. FIFTH THIRD SECURITIES.. 3,000,000 .3,000,000

3133EK K2 1 |FFCB BOND DTD 09-04-2019... 09/09/2019........ AMERIPRISE FINANCIAL.... 2,000,000 .....2,000,000 703

3134GU  AG 5 |FHLMC DEB DTD 09-16-2019... 09/16/2019........ FIFTH THIRD SECURITIES.. 955,000 ....1,000,000

3133EK  R2 4 |FFCB BOND DTD 09-23-2019... 09/23/2019........ FIFTH THIRD SECURITIES.. 2,000,000 2,000,000

3133EK U5 3 |FFCB BOND DTD 09-30-2019... 09/30/2019........ FIFTH THIRD SECURITIES.. 1,000,000 ....1,000,000

3133EK U5 3 |FFCB BOND DTD 09-30-2019... 09/30/2019........ FIFTH THIRD SECURITIES.. 1,000,000 1,000,000

3134GU  EF 3 | FHLMC DEC DTD 09-30-2019......ccvvrvrereriireirnriernnineenes 09/30/2019........ FIFTH THIRD SECURITIES 3,000,000 | .ooooeeeiieiieecne 3,000,000

3133EK 4K 9 |FFCB BOND DTD 10-28-2019... 10/28/2019........ FIFTH THIRD SECURITIES.. 2,000,000 ....2,000,000

3133EK 4P 8 |FFCB BOND DTD 10-28-2019... 10/29/2019........ FIFTH THIRD SECURITIES.. 3,000,000 3,000,000

3133EK  FY 7 |FFCB BOND DTD 11-20-2019... 11/20/2019........ FIFTH THIRD SECURITIES.. 1,000,000 ....1,000,000

3133EL  AH 7 |FFCBBOND DTD 11-26-2019... 11/26/2019........ FIFTH THIRD SECURITIES.. 2,000,000 2,000,000

3133EL  DF 8 |FFCBBOND DTD 12-13-2019 12/13/2019........ FIFTH THIRD SECURITIES 2,000,000 | .ooovoeeiiieieieceaen 2,000,000

3133EL DG 6 |FFCBBOND DTD 12-16-2019... 12/16/2019........ FIFTH THIRD SECURITIES.. 1,000,000 1,000,000

3133EL EC 4 |FFCBBOND DTD 12-20-2019... 12/20/2019........ FIFTH THIRD SECURITIES.. 2,000,000 2,000,000 281

3133EL  FN 9 |FFCB BOND DTD 01-08-2020... 12/20/2019........ FIFTH THIRD SECURITIES.. 1,000,000 ....1,000,000

3134GU  H7 8 |FHLMC DEB DTD 12-30-2019... 12/30/2019........ FIFTH THIRD SECURITIES.. 3,000,000 3,000,000

3134GU  J5 0 |FHLMC DEB DTD 12-30-2019... 12/30/2019........ FIFTH THIRD SECURITIES.. 2,000,000 ....2,000,000

3134GU LV 0 |FHLMC DEB DTD 10-30-2019... 10/30/2019 FIFTH THIRD SECURITIES.. 1,000,000 .1,000,000

3134GU LV 0 |FHLMC DEB DTD 10-30-2019... 10/30/2019........ FIFTH THIRD SECURITIES.. 2,000,000

3134GU XX 3 |FHLMC DEB DTD 12-18-2019........ccererriierirererreireresiseeenieenees 12/18/2019........ FIFTH THIRD SECURITIES.........ccoovirirrneirerirereieeirerenineens 2,000,000 | ..o 2,000,000
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3134GU YN 4 |FHLMC DEB DTD 12-12-2019... 12/12/2019........ FIFTH THIRD SECURITIES.. 2,000,000

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 72,804,152 | oo T2,819,347 | i 4,205
8399997. Total - BONAS - Part 3.t 80,776,042 | ..oovovvvviniiiinnieeennn 80,819,347 | oo 15,262
8399998. Total - Bonds - Summary Item from Part 5..........cooniininssssenins 16,000,000 192
8399999, TOAl - BONMMAS. ... ..ottt 080 ehE e LE1eHE LR e E RSt 96,776,042 | ..o 96,819,347 | oo 15,454

Common Stocks - Industrial and Mi: (Unaffiliated) Publicly Traded

127097 10 3 |CABOT OIL GAS CORP CL A....oviiirieiiinieissieesiseiessnines 09/05/2019........ MERRILL LYNCH PROFESSIONAL CLE........cccovvmivviieieinrinnines 3,036.000 53,131 XXX

127097 10 3 | CABOT OIL GAS CORP CL A....ooiiiieieeiereieeieresiseeesienaes 11/26/2019........ SIDCONTG INC....cvvverrricenes 852.000 13,631 XXX

278865 10 0 |ECOLABINC 02/25/2019........ COWEN AND COMPANY, LLC......ooiriieiniieieiineieesisessiesssssienes 35.000 5,883 XXX

344849 10 4 |FOOT LOCKER INC.....covviiieiiiiieinsieeisicieeie e 02/25/2019........ COWEN AND COMPANY, LLC. 107.000 6,434 XXX

375558 10 3 | GILEAD SCIENCES INC..... 06/21/2019........ VIRTU AMERICAS LLC 796.000 54,683 XXX

375558 10 3 | GILEAD SCIENCES INC..... 12/16/2019........ SIDCONTG INC....ccovoevirrirnene 32.000 2,125 XXX

437076 10 2 |[HOME DEPOT INC.... 02/25/2019........ COWEN AND COMPANY, LLC......covriirrnrirerierineieseeiseeeeiseressseeenes 67.000 12,853 XXX

437076 10 2 |[HOME DEPOT INC.... . 12/16/2019........ SIDCONTG INC...cvvirrrrieines 271.000 58,448 XXX

438516 10 6 |[HONEYWELL INTERNATIONAL INC 02/25/2019........ COWEN AND COMPANY,LLC.......coiiieiiiinnieieisnieneseeesissseseneenes 28.000 4,322 XXX

438516 10 6 |[HONEYWELL INTERNATIONAL INC 09/05/2019........ SIDCONTG INC...cvvverrrieinas 156.000 26,598 XXX

438516 10 6 |[HONEYWELL INTERNATIONAL INC 12/16/2019........ SIDCONTG INC....ccvvvevirrirnene 15.000 2,651 XXX

440452 10 0 [HORMEL FOODS CORP... 02/25/2019. COWEN AND COMPANY,LLC 97.000 4,126 XXX

440452 10 0 [HORMEL FOODS CORP... 11/26/2019........ TRADITION ASIEL SECURITIES INC 1,280.000 56,998 XXX

440452 10 0 [HORMEL FOODS CORP.......ccccvvurermririrrirerniinnireresiseesenienenes 12/16/2019........ SIDCO/NTGINC.... 73.000 3,282 XXX

559222 40 1 |MAGNA INTLINC CL A ..ottt | cesenienienins 11/26/2019........ SIDCO/NTGINC.... 859.000 47,500 XXX

620076 30 7 |MOTOROLA SOLUTIONS INC 11/07/2019........ COWEN AND COMPANY, LLC....cccooivirriiriiinnrieniesesssesesinssienienes 354.000 57,327 XXX

620076 30 7 |MOTOROLA SOLUTIONS INC 12/16/2019 SIDCO/NTGINC.... 360.000 58,085 XXX

808513 10 5 |SCHWAB CHARLES CORP 11/26/2019........ TRADITION ASIEL SECURITIES INC.....coovveriiieierinsierseseisnisissssneenns 1,156.000 56,656 XXX

882508 10 4 |TEXAS INSTRUMENTSINC........ 12/16/2019........ SIDCONTG INC....cvvvirrricenes 8.000 1,025 XXX

00206R 10 2 | ATET INC...oiioiiiriiceice e 02/25/2019........ COWEN AND COMPANY, LLC......coiriiieieicierineiernsiciesievssseienes 36.000 1,122 XXX

00206R 10 2 [AT&T INC...ovoriiriiceirieieseeeie b nes 12/16/2019........ SIDCONTG INC....coovvvirrirnene 32.000 1,235 XXX

002824 10 0 |ABBOTT LABORATORIES INC .| 11/26/2019. TRADITION ASIEL SECURITIES INC.. 1,008.000 85,751 XXX

012653 10 1 |ALBEMARLE CORP.........ccocvvirvrrnecn. 07/30/2019........ COWEN AND COMPANY, LLC. 600.000 43,442 XXX

012653 10 1 |ALBEMARLE CORP.........cccocevvrrrunee. 11/26/2019........ TRADITION ASIEL SECURITIES INC 701.000 45,887 XXX

023135 10 6 | AMAZON COM INC.....cooiiiiiriiiiiiiieiseieie et snees 02/25/2019........ COWEN AND COMPANY, LLC. . 2.000 3,290 XXX

024835 10 0 |AMERICAN CAMPUS COMMUNITIES 02/25/2019........ COWEN AND COMPANY, LLC....cooorevirriririeiinniierieserssesesisssienienes 92.000 2,792 XXX

024835 10 0 |AMERICAN CAMPUS COMMUNITIES 12/16/2019........ SIDCONTG INC....cvvverrrrieines 83.000 3,799 XXX

031162 10 0 |AMGEN INC....ccovvrvrrvririeieriseirerisninns 04/26/2019........ COWEN AND COMPANY, LLC......oovriieieieierineiesesiessisissssienes 443.000 80,059 XXX

031162 10 0 |AMGEN INC.. 07/15/2019........ SIDCONTG INC....cveerrricenes 8.000 1,408 XXX

037833 10 0 |APPLEINC.... 02/25/2019........ COWEN AND COMPANY, LLC......oovriiiiniieinineierssieseiesssssienes 25.000 4,396 XXX

037833 10 0 |APPLEINC.... 05/10/2019........ SIDCO/NTGINC.... 235.000 46,601 XXX

037833 10 0 |APPLEINC.... 07/15/2019........ SIDCO/NTG INC.... 8.000 1,643 XXX

060505 10 4 |BANK OF AMERICA CORP..... 09/05/2019........ SIDCONTG INC...vvvrirrrririnns 901.000 25,533 XXX

060505 10 4 |BANK OF AMERICA CORP..... 12/16/2019........ SIDCO/NTG INC.... 74.000 2,595 XXX

09247X 10 1 |BLACKROCKIINC........ovviiiiiiniiiiininsisis e 05/10/2019........ SIDCO/ITGINC.... 25.000 11,578 XXX

09247X 10 1 | BLACKROCK INC.......coeiiiiiiriiiiseieiesrisesesisesiesessssee e sissesensenenes 12/16/2019........ SIDCO/NTGINC.... 1.000 506 XXX

097023 10 5 |BOEING CO.......cecovvvirrrriiririnis 11/26/2019........ SIDCO/NTGINC.... 141.000 52,643 XXX

12572Q 10 5 |CME GROUP INC ... | 11/26/2019........ TRADITION ASIEL SECURITIES INC.....coovverrirreierinrierisississieissssneenns 550.000 113,069 XXX

12572Q 10 5 |CME GROUP INC .| 12/16/2019. SIDCO/NTG INC.... 4.000 815 XXX

15135B 10 1 |CENTENE CORP.......cccovvrvirrvrvrrrnns 07/30/2019........ COWEN AND COMPANY, LLC......oviriiiiiniieierineiesnsisessissssssienes 1,073.000 57,180 XXX
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17275R 10 2 |CISCO SYSTEMS INC.. 04/26/2019........ COWEN AND COMPANY, LLC 86.000 4,817 XXX
17275R 10 2 |CISCO SYSTEMS INC... . 09/05/2019........ MERRILL LYNCH PROFESSIONAL CLE 1,225.000 59,301 XXX
17275R 10 2 [CISCO SYSTEMS INC.........ccooneen. 12/16/2019........ SIDCO/NTG INC.... 637.000 29,588 XXX
20030N 10 1 |COMCAST CORP CLASSA......... 12/16/2019........ SIDCO/NTG INC.... 1,303.000 57,005 XXX
56585A 10 2 | MARATHON PETROLEUM CORP. 05/10/2019........ SIDCONTG INC.....cooovvrrrirees 510.000 27,081 XXX
56585A 10 2 | MARATHON PETROLEUM CORP. 11/26/2019........ TRADITION ASIEL SECURITIES INC......coouimienierireeiseiseeiseiieneenes 990.000 61,370 XXX
57636Q 10 4 | MASTERCARD INC......cooiiviiriiiriiiiireiisisiessssisssss e ssss st ssensesssssanss. | nessssnssanen 09/05/2019........ SIDCONTG INC....ovvvirerrrians 162.000 47,406 XXX
57772K 10 1 |MAXIM INTERGRATED PRODS INC 09/05/2019........ SIDCO/NTG INC.... 980.000 55,917 XXX
88579Y 10 1 [BM CO. i 07/15/2019........ SIDCO/NTG INC.... 175.000 30,276 XXX
88579Y 10 1 [BM GOttt 11/26/2019........ SIDCO/NTG INC.... 730.000 123,762 XXX
92343V 10 4 |VERIZON COMMUNICATIONS INC.. 09/09/2019........ SIDCO/NTG INC.... 914.000 53,376 XXX
92826C 83 9 |VISAINC CLASS A SHARES.............. 02/25/2019........ COWEN AND COMPANY,LLC.......cooiriurririnnrierirrirriiesiensnieseenessenns 30.000 4,406 XXX
N59465 10 9 [MYLAN NV...iiiiiiiinisciinississsnisss s 05/10/2019........ SIDCONTG INC....cooovvvrririrs 1,367.000 30,873 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBICIY TrABEA. ... ... iuuiiriieiisiiiiiiiiiis ettt 1,696,280 XX ... 0
9799997. Total - Common Stocks - Part 3........ccccoovvivniiiinnis 1,696,280 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5..........oooovevieirirniccane. 346,571 XXX
9799999. Total - Common Stocks.........c..evwevect 2,042,851 XXX ] 0
9899999. Total - Preferred and Common Stocks........ 2,042,851 XXX e 0
9999999. Total - Bonds, Preferred and Common Stocks 98,818,894 XXX 15,454
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Bonds - U.S. Special Revenue and Special Assessment
3133EF ZL 4 |FFCBBOND DTD 02-16-2016. .. [ 11/21/2019. | CALLED @ 100..........vvvvvermmmmvevencvnicieens | 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ........... 2,000,000 | +eovvvveeeeerer | v (I OO R 2,000,000 | .eovvoeoereeeeneee | eveereeeeeieenes | eevereiieneeeni0 | e 50,556 |02/16/2022.
3133EH BU 6 |FFCBBOND DTD 03-09-2017. .| 10/24/2019. | CALLED @ 100 1,000,000 | ....... 1,000,000 | ....... 1,000,000 11,000,000 (03 S IO 1,000,000 | oo | coveeeseccceiees | eeeeeeeesiireiO | e 22,950 | 03/09/2021.
3133EF L7 0 |FFCBBOND DTD 03-10-2016. - 12111/2019. | CALLED @ 100........covvvevvcvscsvcvrvnccrenna | 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ...........2,000,000 (030 [N I 2,000,000 | ... 0 [ 49,359 | 03/10/2022.
3133EH EM 1 |FFCB BOND DTD 04-03-2017. .. 106/20/2019. | CALLED @ 100.........ocevvvrevvriesvrissnrianns | 1,000,000 | ...... 1,000,000 | ...... 1,000,000 | ...oo...... 1,000,000 (oI N I 1,000,000 | ovoveeeerenes e | e 0. 19,418 | 04/30/2024.
3133EH LD 3 [FFCBBOND DTD 05-30-2017. | 08/20/2019. | CALLED @ 100 ......oovvvvvvvcvcsssvvvvveceenc | b 2,000,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 (030 [N I 2,000,000 | ..vvvvvevevevvvrnns | ovverensninininnes | v [ v 37,411 | 05/30/2024.
3133E) TH 2 |FFCBBOND DTD 07-03-2018. . 03/05/2019. | CALLED @ 100.......coovvvscvvvensssvvnncsnn | 1,000,000 | ...... 1,000,000 | ....... 1,000,000 11,000,000 (03 RS O 1,000,000 | oo | coeeeeeeeccrnes | eeeeeeeeriiii0 | e 13,511 | 04/03/2023.
3133EH QD 8 |FFCBBOND DTD 07-06-2017. - 08/14/2019.| CALLED @ 100 oo | s 2,000,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 (03 RN IO 2,000,000 | vovvevrescccciec | e | s [ e 65,007 | 07/06/2027.
3133EG KZ 7 |FFCBBOND DTD 07-12-2016. - [ 071212018, | MATURED .ooocononsvenscenssvens | 2,000,000 | ...... 2,000,000 | ...... 2,000,000 | ...........2,000,000 (03 S IO 2,000,000 | ... 0 20,400 | 07/12/2019.
3133EH ZL 0 |FFCBBOND DTD 09-20-2017. .. 1 08/14/2019. | CALLED @ 100 ........oocvvrecriscrisscrieann | 1,000,000 | ...... 1,000,000 | ...... 1,000,000 | ..ooo..... 1,000,000 (0 O I 1,000,000 | oo oo | e 0. 26,280 | 09/20/2027.
3133EG L2 9 |FFCBBOND DTD 12-02-2016. .| 08/20/2019. | CALLED @ 100 ......ooovvvvvvvvcsscvecenna | 2,000,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 (030 [N I 2,000,000 | ..vvvvvevevereveees | ovvenenssennnnnnns | 0 [ o 36,550 | 12/02/2024.
3133EJ Z2 8 |FFCBBOND DTD 12-06-2018. | 06/05/2019. | CALLED @ 100........covvvvvvvrscsvervcrirnnrssnns | 1,000,000 | ....... 1,000,000 | ....... 1,000,000 11,000,000 (030 N 1,000,000 | coooveoeeeeeeeeeees | o | eevvvrrrrrrrennnnn0 | e 16,850 | 12/05/2022.
3133EH 2F 9 |FFCBBOND DTD 12-12-2017. - 06/12/2019. | CALLED @ 100.... N 1,000,000 | ....... 1,000,000 | ....... 1,000,000 11,000,000 (03 N IO 1,000,000 | oo | coeeeseeccceiies | eeeeeeeesieriiiO | e 15,408 | 06/12/2024.
3133EJ 2Y 4 |FFCBBOND DTD 12-17-2018 .| 12/17/2019. | CALLED @ 100..........oovvrrerececcreccererre } 1o 1,000,000 | ... 1,000,000 | ... 1,000,000 11,000,000 O il 1,000,000 | oo | oo | o0 | 35,700 | 12/17/2024.
3133EH 3Y 7 |FFCBBOND DTD 12-21-2017. - 08/14/2019.| CALLED @ 100 .. 2,000,000 | ...... 2,000,000 | ... 2,000,000 2,000,000 0 2,000,000 | vovvvcvveeeees | o | ceerereiirersnn0 | e 28,866 | 12/21/2021.
3133EH 4K 6 [FFCBBOND DTD 12-26-2017. ..| 06/14/2019. | CALLED @ 100.... 2,000,000 | ......2,000,000 | ....... 2,000,000 2,000,000 0 2,000,000 12/26/2024.
3133E) G6 0 |FFCBBOND DTE 10-17-2018 - | 10/17/2019. | CALLED @ 100 1,000,000 | ....... 1,000,000 | ....... 1,000,000 11,000,000 (LN IOV I 1,000,000 10/17/2022.
3130A7 H6 5 |FHLBBOND DTD 03-29-2016 .| 03/29/2019. | MATURED . 1,000,000 | ....... 1,000,000 | ....... 1,000,000 11,000,000 (03 N IO 1,000,000 03/29/2019.
3130AB  E3 6 |FHLBBOND DTD 05-17-2017.....ccvvrucrierircrirnns .1 07/05/2019. | CALLED @ 100 ......ooovveerirervrirreriienane . . 1,000,000 | ....... 1,000,000 | ...... 1,000,000 (11N S R 1,000,000 05/17/2027.
3130AB JW 7 |FHLB BOND DTD 06-27-2017. .| 09/05/2019. | PARTIAL CALL ... ] 571429 | o 571429 | 571,429 0 06/27/2024.
3130AB JW 7 |FHLBBOND DTD 06-27-2017. .| 11/29/2019. | CALLED @ 100.... 1428571 | ... 1428571 | ... 1428 571 0 06/27/2024.
3130AB P8 3 |FHLBBOND DTD 07-03-2017 .| 08/20/2019. | CALLED @ 100 .. . 1,000,000 | ....... 1,000,000 | ....... 1,000,000 0 07/03/2024.
3130A8 VZ 3 |FHLBBOND DTD 07-28-2016 .| 01/25/2019. | MATURED N T 2,000,000 | ...... 2,000,000 | ...... 2,000,000 0 01/25/2019.
313380 Z7 5 |FHLBBOND DTD 10-24-2012 .| 10/24/2019. | MATURED 294,118 294118 | ......... 294,118 0 10/24/2019.
3130A6 S5 7 |FHLBBOND DTD 11-23-2015. .| 08/23/2019. | CALLED @ 100 .. 1,000,000 | ....... 1,000,000 | ....... 1,000,000 0 11/23/2022.
3130AA ER 5 |FHLBBOND DTD 12-15-2016 ..109/16/2019. | CALLED @ 100 1,000,000 | .......1,000,000 | ...... 1,000,000 0 12/15/2023.
3130AA AZ 1 |FHLBNOTE DTD 12-14-2016 .. | 08/13/2019. | CALLED @ 100 1,000,000 | ....... 1,000,000 | ....... 1,000,000 0 12/14/2026.
3134GS BY 0 |FHLMC DEB DTD 01-30-2018 -1 07/30/2019. | CALLED @ 100 oo | 2,000,000 | ....... 2,000,000 | ....... 2,000,000 (03 NN IO 2,000,000 01/30/2023.
3134GS HD 0 |FHLMC DEB DTD 03-29-2018. | 03/29/2019. | CALLED @ 100........covvvvvvvvsvscevervvnecsannc | 2,000,000 | ...... 2,000,000 | ...... 2,000,000 (030 N 2,000,000 03/29/2022.
3134G3  XJ 4 |FHLMC DEB DTD 06-07-2012. .| 06127/2019. | MATURED......ooooocormmmmmssnmssnes || 2,000,000 | ...... 2,000,000 | ... 2,000,000 (3 T 2,000,000 06/27/2019.
3134GS  QV 0 |FHLMC DEB DTD 06-28-2018. | 06/28/2019. | CALLED @ 100........coovvvvvcvscsvevrvnccrenna | 3,000,000 | ....... 3,000,000 | ....... 3,000,000 | .......... (030 [N I 3,000,000 06/28/2022.
3134GS VB 8 |FHLMC DEB DTD 09-13-2018. .. [09/13/2019. | CALLED @ 100 ......covvvvrvvnversssvriiisanns | L 1,000,000 | ...... 1,000,000 | ...... 1,000,000 | ..ooo...... 1,000,000 | vvooeveeeeecrens | e (0 OO IR 1,000,000 09/13/2023.
3134GS WW 1 |FHLMC DEB DTD 09-18-2018. - 09/18/2019. | CALLED @ 100 ......oovvvvvvvevcssvvveceena | 2,000,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 (030 [N I 2,000,000 03/18/2022.
3134GB E9 9 |FHLMC DEB DTD 09-28-2017. - 12/30/2019. | CALLED @ 100........covvvvvvvvscsvevvervrennsssna | 2,000,000 | ....... 2,000,000 | ...... 2,000,000 2,000,000 (030 PN 2,000,000 09/28/2022.
3134GB G2 2 |FHLMC DEB DTD 09-29-2017. - 12/30/2019. | CALLED @ 100..cwsvevvvessovvvessssvveesss | s 2,000,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 (03 RN IO 2,000,000 09/29/2021.
3134GS YL 3 |FHLMC DEB DTD 10-25-2018. - 10/25/2019. | CALLED @ 100........covvvvvverscsvcvrvnccrenna | 2,000,000 | ....... 2,000,000 | ...... 2,000,000 | ...........2,000,000 (030 N 2,000,000 | ... 0 [ 60,000 | 10/25/2021.
3134GS C5 2 |FHLMC DEBDTD 11-27-2018. .. [ 11/27/2019. | CALLED @ 100.........oomvveemmreemmrveenieens | 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ........... 2,000,000 (0 O IS 2,000,000 | .oovereeeieiens | cerereeieeeenies | s 0. 60,000 | 05/07/2021.
3134GS M2 8 |FHLMC DEB DTD 12-28-2018. | 03/28/2019. | CALLED @ 100.........ovvvvvvcvsccccvrvnccrenna | 1,000,000 | ....... 1,000,000 | ....... 1,000,000 11,000,000 (030 [N I 1,000,000 12/28/2023.
3134GB  6Q 0 |FHLMC DEC DTD 12-27-2017.... - [ 1212712019, | CALLED @ 100......covvevsvvvessssvnvnnsse | 1,000,000 | ...... 1,000,000 | ....... 1,000,000 11,000,000 (03 N O 1,000,000 12127/2022.
313468 AZ 8 |FHLMC DEC DTD 12-28-2017.... -1 09/30/2019. | CALLED @ 100 oo | 2,000,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 (03 RN IO 2,000,000 12/28/2021.
3134GS AB 1 |FHLMC DEC DTD 12-28-2017...ccoorsevcrrisisvccnrss [ 09/30/2019. | CALLED @ 100 ooovvvvsevevmssssvvnsssec | 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ...........2,000,000 | .... (03 RIS IO 2,000,000 12/28/2021.
3134GS BA 2 |FHLMC DEC DTD 12-29-2017.......coocvveervriirrrernas .. [ 09/30/2019. | CALLED @ 100 ......covvvvrvveverssnriiisanns | 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ... 2,000,000 | ovvvoreeereerrs | e (0 OO IR 2,000,000 12/29/2020.
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3134G9 AV 9 |FHLMC DED DTD 04-28-16........oooscierrssirerns | 101282018, | MATURED....ooovsvesvnssvnsocsns | 2,000,000 | ...... 2,000,000 | ... 2,000,000 2,000,000 (O S 2,000,000 | coovoceevereecs | oo | o0 | e 25,000 | 10/28/2019.
3136G4 RC 9 |FNMANOTE DTD 01-30-2018.... | 10/30/2018. | CALLED @ 100-.cscsvesvvsvesvvsvsssesens | 2,000,000 | ... 2,000,000 | ... 2,000,000 2,000,000 (01N IO IO 2,000,000 | .oooeveeecrven [ oo | coeesieeriiin0) | e 45,000 | 04/30/2021.
313662 XG 7 |FNMANOTE DTD 02-22-2016 - | 02/22/2019. 3,000,000 | ... 3,000,000 | ....... 3,000,000 13,000,000 (03 RIS IO 3,000,000 | vovvevreeeeccrecs | e | rrrreenrnsssi0 | e 17,400 | 02/22/2019.
3136FT T8 2 |FNMANOTE DTD 02-27-2012.... - [ 0212772018, | MATURED.....coocorensvesssensssensn | 2,000,000 | ...... 2,000,000 | ...... 2,000,000 | ...........2,000,000 [\ S IO 2,000,000 O 17,500 | 02/27/2019.
3136G3 MQ 5 |FNMANOTE DTD 05-25-2016.... . [ 1172512019, [MATURED..........coooomvvinevieseissivissiniians | 3,000,000 | ...... 3,000,000 | ....... 3,000,000 | ..., 3,000,000 (0 O I 3,000,000 | .oovereeeeiens | cererenieeeenies | e 0. 39,000 | 11/25/2019.
3136G3 YL 3 |FNMANOTE DTD 07-25-2016.... - [ 0112512018, | MATURED.....oovsoesensvesssensssensn | 2,000,000 | ..... 2,000,000 | ... 2,000,000 2,000,000 (03 I I B XV O IS N | B N 9,000 | 01/25/2019.
313663 YX 7 |FNMANOTE DTD 07-26-2016.... - | 0712612019, | MATURED ....oovvoveesveesssvnenss | 1,000,000 | ....... 1,000,000 | ....... 1,000,000 11,000,000 [\ S B 1,000,000 | oo | eoeeeeeeseseccnes | eeeeeeresserecec0 | e 10,200 | 07/26/2019.
313663 Q9 9 |FNMANOTE DTD 08-15-2016 -1 08/15/2019. | MATURED ....oooveeeveessveense | 3,000,000 | ... 3,000,000 | ....... 3,000,000 13,000,000 (03 RN IO 3,000,000 | vovvervesceccioc | e | s | e 37,500 | 08/15/2019.
313664 BB 8 |FNMANOTE DTD 09-30-2016.... - [ 0912772018, | MATURED .cooccorvnsvenscenssvens | 2,000,000 | ...... 2,000,000 | ...... 2,000,000 | ...........2,000,000 (03 S IO 2,000,000 0 23,000 | 09/27/2019.
3136G4 DR 1 |FNMANOTE DTD 10-17-2016.... .. [10/14/2019. [MATURED..........coovsvvvinnrissirssisissiriiens | 1,000,000 | ...... 1,000,000 | ...... 1,000,000 | ..ooo..... 1,000,000 (oI N IS 1,000,000 | oo oo | e 0. 11,000 |10/14/2019.
3136G4 JA 2 |FNMANOTE DTD 11-30-2016.... .. [ 117262019, | MATURED.....oovvvvviniisssssssissssnisises | 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ........... 2,000,000 0 11/26/2019.
3128PU NU 2 |FHLMC POOL #J14903... .| 12/16/2019. | PAYDOWNS 30,894 0 04/01/2021.
313985 UT 8 |FNMA REMIC 2010-145.. .| .. | 12/26/2019. | PAYDOWNS 67,485 0 | 10/25/2024.
3136B0 WR 3 |FNMA REMIC TRUST 2018-1.......oocccccrerrrrreee .| 12/26/2019. | PAYDOWNS o 48294 | 49807 | o 49,807 (1,513) 49,807 02/25/2031.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments............ SN NRTINN IS 5,440,791 | ..... 85,440,791 | ..... 85,442,304 | ......... 85,442,304 0 (1,513) 0 85,442,304 0 .0 ..1,548,582 XXX
8399997. Total - BONds - Part du.......covviinicsiinicissnnscsssnsssssssin s | 85440,791 | .... 85,440,791 | .... 85,442,304 5,442,304 0 (1,513) 0 85,442,304 0 0 1,548,582 XXX
8399998. Total - Bonds - SUummary fem from Part 5.............cooocvcvviiirrviiiinniriiiins o | 16,000,000 | .... 16,000,000 | ..... 16,000,000 | .....oovvvererrn.. (V) T I 16,000,000 JEO (O [P 126,575 XXX
8399999, Total - Bonds - ...101,440,791 |....101,440,791 |....101,442,304 | ......... 85,442,304 0 (1,513) 0| 101,442,304 | ..ovvvvciccns! (o] P (o I 0 |.1675157 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
458140 10 0 |INTEL CORP ~102/27/2019. ] COWEN AND COMPANY, LLC.... 1,804.000 96,104 XXX 93,988 1,351 XXX
060505 10 4 | BANK OF AMERICA CORP .. | 04/30/2019. | COWEN AND COMPANY LLC 4,175.000 25,845 XXX 122,426 XXX
060505 10 4 |BANK OF AMERICA CORP.... .. | 04/30/2019. | COWEN AND COMPANY LLC 1,767.000 53,346 XXX XXX
02079 10 7 |ALPHABET INC CIC .| 05/14/2019. | SIDCONTG INC 47.712 XXX XXX
023135 10 6 |AMAZON COM INC .| 051412019, | SIDCONTG INC..cvvvvvcvvrvcirmssrenseinns | 2000 | 3,786 XXX XXX
247361 70 2 |DELTA AR LINES INC .| 05/14/2019. | SIDCO/TG INC 49,582 XXX XXX
375558 10 3 | GILEAD SCIENCES INC. .| 05/14/2019. | SIDCONTG INC.... 10,247 XXX XXX
440452 10 0 |HORMEL FOODS CORP.... .| 05/14/2019. | SIDCONTG INC.... 3712 XXX XXX
46625H 10 0 |JP MORGAN CHASE CO.... .| 08/14/2019. | SIDCONTG INC.c.ovvevvrervrrsrrsrsinss | 405.000 | oo 45,325 XXX XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES INC .| 05/14/2019. | SIDCONTG INC 115.000 2597 XXX XXX
024835 10 0 |AMERICAN CAMPUS COMMUNITIES... .| 05/21/2019. | BARCLAYS CAPITAL... 51836 XXX XXX
29250N 10 5 [ENBRIDGE INC......ccoovvvvvevererrrescssicssnnenessssssonns .| 06/25/2019. | VIRTU AMERICAS LLC.... ! 19,312 XXX XXX
594918 10 4 |MICROSOFT CORP .| 06/25/2019. | VIRTU AMERICAS LLC....ovvovrvvsrrmsins | 819.000 | .. 112,047 XXX XXX
755111 50 7 |RAYTHEON COMPANY.. .| .. | 06/25/2019. | VIRTU AMERICAS LLC.... 393.000 70,655 XXX XXX
126650 10 0 [CVSHEALTH CORP...ooooocccrccvrvreeeereesesrire .| 07/30/2019.| COWN AND COMPANY ) 57110 XXX XXX
29250N 10 5 |ENBRIDGE INC .| 09/05/2019. | MERRILL LYNCH ........ooovvvmnvssssssisinnnnn | 1,510.000 | coov...... 51,600 XXX XXX
437076 10 2 |HOME DEPOT INC .. 1 09/05/2019.| SIDCO/TG INC 228.000 52 030 XXX XXX
95058W 10 0 |WENDYSCO .| 09/05/2019. | MERRILL LYNCH .......oovvvvvmnnvsssssisnnnnnn | 1,477.000 | oo 33,312 XXX XXX
958102 10 5 |WESTERN DIGITAL.... .. | 09/05/2019. | SIDCO/TG INC ! 49,671 XXX XXX
882508 10 4 |TEXASINSTRUMENTS INC... .| 10/18/2019. | COWEN AND COMPANY LLC ..415.000 53,709 XXX XXX
00287Y 10 9 |ABBVIE INC .| 11/29/2019. | ASIEL SECURITIES INC 1,278.000 | oo 112,181 XXX XXX
00287Y 10 9 |ABBVIE INC...ooosserrverrerreerenieisiseesssssssnsesssanas .. [ 11/29/2019. | ASIEL SECURITIES INC........ooocvvvrrrrirnee. 295.000 | oo 25,804 XXX XXX
037833 10 0 [APPLE INC......oooooerececceeesoeeeeeesesssssseneenseessns .| 11/29/2019. | ASIEL SECURITIES INC.....covvccvvennes | 214.000 | oo 57,032 XXX XXX
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166764 10 0 [CHEVRON CORPORATION........ccoocosrvvirrrriirnenes .| 11/29/2019. | SIDCONTG INC......ccoovciiereieeri 189.000 29 256 XXX 20,561 3188 | oo 23750 | o L (1,493) | . XXX
166764 10 0 [CHEVRON CORPORATION.........cccoomvvvrriiinnes .| 11/29/2019. | SIDCONTG INC......oovvverrenvviissnniriens | 475.000 | oo 55,936 XXX 5,504 (1,244) | . XXX
172967 42 4 |CITIGROUP INC .. [ 11/29/2019. | ASIEL SECURITIES INC.......oovommrvvcienns | 1,229.000 | voovvoo. 92,191 XXX 9,177 19,033 XXX
458140 10 0 [INTEL CORP....coooovmrverierieeeiseeissesisesiieees .| 11/29/2019. | COWEN AND COMPANY LLC 485.000 28513 XXX 2,507 I [ 3,245 XXX
46625H 10 0 |JP MORGAN CHASE CO.... .. [ 11/29/2019. | SIDCONTG INC....ooovvvvvrvvirisnneviiiienns | 491.000 | oo, 64,289 XXX 4998 | oo | evvrrernnnn52,930 | oo | e 11,359 XXX
46625H 10 0 |JP MORGAN CHASE CO.... .. [ 11/29/2019. | SIDCO/TG INC.... 19,378 XXX 1,459 XXX
57636Q 10 4 |MASTERCARD INC........cccoovvimimriinriinriiisnii .| 11/29/2019. | SIDCO/ITG INC X 23,453 XXX 8,422 XXX
931142 10 3 |WALMARTINC .. [ 11/29/2019. | ASIEL SECURITIES INC.. ..469.000 55,768 XXX (3,827) XXX
097023 10 5 |BOEING COuuvvovovveoereeesnceesssssnsnensssssssniensns .| 12/18/2019. | SIDCO/NTG INC 108.000 35,807 XXX 5,492 XXX
127097 10 3 |CABOT OIL GAS CORP CL A. .. [12/18/2019. | SIDCONTG INC.....oovvvvvrcvvirivnseviiiienns | 867.000 | oo, 14,376 XXX 0 XXX
247361 70 2 |DELTAAIRLINES INC .. [ 12/18/2019. | SIDCO/TG INC.... 23.000 1,165 XXX 69 XXX
344849 10 4 |FOOT LOCKER INC. .. [ 12/18/2019. | SIDCO/ITG INC 34.000 1,262 XXX 236 XXX
458140 10 0 |INTEL CORP .. | 12/18/2019. | COWEN AND COMPANY LLC 1,048.000 61,098 XXX 5418 XXX
478160 10 4 |JOHNSON JOHNSON.....occccovvvvrrvevniivnsrisnens .| 12/18/2019. | COWEN AND COMPANY LLC................ 262000 36,009 XXX 276 XXX
46625H 10 0 |JP MORGAN CHASE CO. .. [12/18/2019. | SIDCONTG INC.....c.vvvevenrrveeresnnvriiinnene | 10.000 | covovvrveenae 1,385 XXX 99 XXX
56585A 10 2 |MARATHON PETROLEUM CORP.. .. [ 12/18/2019. | SIDCO/TG INC.... 52.000 3,138 XXX 155 XXX
744320 10 2 |PRUDENTIAL FINANCIAL INC... .1 12/18/2019. | SIDCONTG INC......ooovvverrenvviissnniriens | 413.000 | oo, 39,261 XXX 6,361 XXX
91324P 10 2 |UNITEDHEALTH GROUP INC........ccoovvvvrrriranneens .. [12/18/2019. | SIDCONTG INC.....oocvvvevnrrvviriivsrvviiiinnns | 288.000 | coovvvvvoin 83,793 XXX 3,953 | oo | oo 75699 | o | o 8,004 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...............cccooevvvuimiremvviiinnscrviiissscsissscnsissnscsiiieens | 1,823,813 XXX | 1,728,774 | v 1,521,051 | ...... 196,549 | cooovvvevviic0 | 0 | e 196,549 | ................. 0 AT28774 | oo 0| 95,039 XXX
9799997. Total - Common Stocks - Part 4 XXX ] e 1,728,774 | ... 1,521,051 | ... 196,549 | cooooovivnnnc | v [ LRI I 4,728,774 | | e 95,039 | ..o 95,039 XXX
9799998 Total - Common Stocks - Summary Item from Part 5.. XXX . 346,571 0 oo | eeiereenenn 377,282 | i | 30,671 230,671 XXX
9799999. Total - Common Stocks............. XXX | 2,075,345 | ......... 1,521,051 | .....196,549 | ..cc.cccc.0 | covivircenn0 | 196,549 125,710 | ... 125,710 XXX
9899999. Total - Preferred and COMMON SIOCKS........oooocvrrresirerssresinreiss e | 2,201,055 XXX |, 2,075,345 | .........1,521,051 | ..... 196,549 | oo | o0 o 196,549 | .0 | 002,106,016 | o0 | o 125,710 | ...... 125,710 XXX
9999999, Total - Bonds, Preferred and Common StOCKS...........c..vivmiieiiniiiiiiinis v ..103,641,846 XXX ..103,517,649 | .........86,963,355 | ...... 196,549 | vovvvern(1,513) | o0 | e 195,036 |..ccoovccen0 | ... 103,548,320 | ...occooeven0 | . 125,710 | ....... 125,710 | ..1,718,273 XXX
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SCHEDULE D - PART 5§

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

g3

2 5 8 9 1 Change in Book/Adjusted Carrying Value 17 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
i (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Total Gain | Received | Interest
g Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on (Loss) on During and
CUSIP Identification Description n Name of Vendor Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A
3133E) 6E 4 |FFCBBOND DTD 01-25-2019................. . FIFTH THIRD SECURITIES.........c.ccccevern. | 04/24/2019 | CALLED @ 100........c0mrvvervrrrrerriiirenenins | cvveeens 2,000,000 | ......... 2,000,000 | ......... 2,000,000 2,000,000 0
3133EK RM 0 |FFCB BOND DTD 06-18-2019. FIFTH THIRD SECURITIES...........cccoccoe | 09/18/2019 | CALLED @ 100 ...oovvvvvverecernneernerrenirens | vrinn 2,000,000 | ......... 2,000,000 | ........ 2,000,000 .2,000,000 0
3134GT BC 6 |FHLMC DEB DTD 04-17-2019. FIFTH THIRD SECURITIES... ..1,000,000 | .. ,000,000 | . 1,000,000 .1,000,000 0
3134GT EF 6 |FHLMC DEB DTD 04-25-2019. FIFTH THIRD SECURITIES...........c.cccce... | 10/25/2019 | CALLED @ 100........00ovvrmverrerereerrnnenes | vvvies 1,000,000 | ......... 1,000,000 | ......... 1,000,000 .1,000,000 0
3134GT UB 7 |FHLMC DEB DTD 06-17-2019. FIFTH THIRD SECURITIES..........ccccocceee | 12/17/2019 | CALLED @ 100........ccorvemermrirerrnrienirnns | evren 2,000,000 | ......... 2,000,000 | ........ 2,000,000 2,000,000 0
3134GT W9 0 |FHLMC DEB DTD 08-08-2019. FIFTH THIRD SECURITIES...........c.cccc..o. | 11/08/2019 | CALLED @ 100........00ovververrerrrienrrnnrires | ovrie 2,000,000 | ......... 2,000,000 | ........ 2,000,000 2,000,000 0
3134GT WR 0 |FHLMC DEB DTD 06-27-2019. FIFTH THIRD SECURITIES..........cccooceee | 09/27/2019 | CALLED @ 100 w.coovvvvvernerneernerreniene | verins 1,000,000 | ......... 1,000,000 | ......... 1,000,000 .1,000,000 0
3134GU EC 0 |FHLMC DEB DTD 09-31-2019. . FIFTH THIRD SECURITIES.........c.cocoevure. | 12/30/2019 | CALLED @ 100........ccovvrivrverrererniirerenins | vveenne 3,000,000 | ......... 3,000,000 | ......... 3,000,000 .3,000,000 0
3134GU_ ED FHLMC DEB DTD 09-27-2019.......cc00e . FIFTH THIRD SECURITIES...........cccoceoe | 12/27/2019 | CALLED @ 100.......c0vevvriverivinscrisnnisnnnes | ovvienas 2,000,000 | ......... 2,000,000 | ......... 2,000,000 2,000,000
3199999, Total - Bonds - U.S. Special Revenue and SPecial ASSESSMENS .........iuuiriiuuiisiieiirssiestesese s sss e esssss st bbb eninies | ceseres 16,000,000 | ....... 16,000,000 | ....... 16,000,000 16,000,000 0 0 0 .. 126,575 | ......... 192
8399998. TOHAI = BONMAS. ...ttt ettt b it eeetseesseee s st e s oA E ARttt ettt | ennies 16,000,000 | ....... 16,000,000 | ....... 16,000,000 16,000,000 0 0 0 .. 126,575 | ......... 192
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
172967 42 4 [CITIGROUP INC.....ccoocvirrrierriieieiiniins . COWEN AND COMPANY LLC TRADITION ASIEL SECURITIES INC...... | cccvveerne. 73.000 | .o 4,770 5,476
172967 42 4 |CITIGROUP INC......ccoovvvrrrierierrrrenienes . COWEN AND COMPANY LLC TRADITION ASIEL SECURITIES INC...... | ccouueee. 707.000 | ..oooorerens 48,847 53,034 53,034
172967 42 4 |CITIGROUP INC SIDCO/NTG INC TRADITION ASIEL SECURITIES INC...... | cocounvee. 383.000 | .... 25,649 28,730 28,730
247361 70 2 |DELTAAIRLINESINC... SIDCONTG INC......covvvvverrerirnernvrrnnnnes | 12116/2019 | SIDCO/NTG INC...ovviiricririeiins 5,665
29250N 10 5 |ENBRIDGE INC COWEN AND COMPANY LLC... VIRTU AMERICAS LLC 24,016 24,016
478160 10 4 |JOHNSON JOHNSON. COWEN AND COMPANY LLC... COWEN AND COMPANY LLC. 28,513 28,513
501797 10 4 |L BRANDSINC RBC CAPITAL MARKETS LLC 47,194 47,194
524660 10 7 |LEGGETT PLATT INC. BARCLAYS CAPITAL MARKETS LLC..... RBC CAPITAL MARKETS LLC ..1,370.000 58,150 58,150
524660 10 7 |LEGGETT PLATT INC. VIRTU AMERICAS LLC.......ccooveviirirennne RBC CAPITAL MARKETS LLC.......ccccovvee | o 1,394.000 59,168 59,168
755111 50 7 |RAYTHEON COMPANY.. COWEN AND COMPANY LLC... VIRTU AMERICAS LLC.. 14,563
78409V 10 4 |SP GLOBALINC . SIDCO/ITG INC 46,463
95058W 10 THE WENDYS CO....cooovvririnirierinsinenns SIDCONTG INC...ivvvririnerississnisnieaas MERRILL LYNCH PROF .
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.. ..346,571 377,242 0 0 0 0 0
9799998. Total - COMMON SHOCKS. .....vvrverrercessrissirssene s e eisssns st enes 346,571 377,242 0 0 0 .0 )
9899999. Total - Preferred and Common Stocks 346,571 | ............ 377,242 377,242 0 0 0 .0 .0 A
9999999, Total - Bonds, Preferred and Common Stocks 16,346,571 | ....... 16,377,242 16,377,242 0 0 0 .0 .0]....30,671 | ... 30,671 |...131,412 | ......... 192
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
30086# 10 0 ‘ EXCESS SHARE INSURANCE CORPORATION.......ctuuieurtsitistaesiissisesssees sttt | ............ | 10003.......... 31-1383517... | e 8bi NO | o | o 23,609,713 | .o d63,100 | oo 25,000.000 | ..o 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. (U] [ 23,609,713 XXX XXX
1899999. Total - Common Stocks.. 0 ......23,609,713 XXX XXX
1999999. Total - Preferred and Common Stock. (U [ 23,609,713 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
m
—
o
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Share Account Corporate One Credit Union; Columbus, Ohio. o 2.15 6,110,103 | XXX
Federal Home Loan Bank DDA Federal Home Loan Bank; Cincinnati, Ohio. . 222 4,648,866 | XXX
Corporate Savings Account PNC Bank; Columbus, Ohi0............ccevvevviieieieiesiesiesiesiesseeesessessessenss | eveeeis | coveies 1.00 426,876 | XXX
Corporate Savings Account Fifth Third Bank; Columbus, Ohio. 1,209,664 | XXX
US Bank Checking US Bank; Cincinnati, Ohio . 900,861 | XXX
US Bank MMDA w/31 day call. US Bank; Cincinnati, ORi0...........cvuevvrererieirereniseieessessssssseiseissnnss | cevevees | coveies 1.80 5,205,144 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 18,501,514 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 18,501,514 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX [ 200 | XXX
0599999. Total Cash XXX XXX 0 0 18,501,714 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 15,370,703 | 4. April 15,146,062 | 7. July. 18,807,475 | 10. October. 14,337,415

2. February 21,070,760 |5. May 14,928,088 |8. August. 13,973,656 | 11. November. 25,560,326

3. March 17,326,054 |6. June 16,308,447 | 9. September. 14,496,298 | 12. December. 18,561,714

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

2 3 4 5 6 7 8 9
Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

1

CUSIP Description
Exempt Money Market Mutual Funds as Identified by the SVO

31846V 45 0 |FIRST AMERICAN FUNDS - US TREASURY - CLASS Z

31846V 45 0 |FIRST AMERICAN FUNDS - US TREASURY - CLASS Z

31846V 45 0 |FIRST AMERICAN FUNDS - US TREASURY - CLASS Z
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..........cc.c.cooocviiriiiriicis s |
All Other Money Market Mutual Funds

60934N 80 7 |FEDERATED GOVERNMENT OBLIGATIONS FUND SERVICE SHARES s e s
8699999. Total - All Other Money Market Mutual Funds
8899999. Total- Cash Equivalents e —————————— s

12/31/2019....... 1.410 5,855,108
12/31/2019....... 1.410 . ....15,058,793
12/31/2019....... 1.410 277,352
21,191,253

..31,487
..31,487

1.300
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas... . | PROPERTY & CASUALTY. 100,000 100,000
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida » .... |PROPERTY & CASUALTY. 500,000 500,000
B PR €Yo o - OO . | PROPERTY & CASUALTY 25,000 25,000
12.  Hawaii
13.  Idaho.
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska .
29.  Nevada PROPERTY & CASUALTY. 199,745 200,172
30.  New Hampshire. PROPERTY & CASUALTY. 500,000 500,460
31, New Jersey....
32.
33.
34. . | PROPERTY & CASUALTY 200,000 200,000
35.  North Dakota. .
36.  Ohio... PROPERTY & CASUALTY. 1,498,488 1,497,240
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX e 1,498,488 1,497,240 1,524,745 1,525,632
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E29
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