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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY

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....... .3,135,822 73] ...3,135,822 3,135,822 | oo 7.3
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............. | cccevvevenee. 510,746 | ..cccoveveee. 12 | e 510,745 | oo | e 510,745 [ .ovovrnne. 1.2
1.04 U.S. Political Subdivisions of States, Territories and
P0ssessions, GUAraNteed.............c.eueviveieeievciriecieeeeiesesee s | e 635,255 | .covvirnnn. 15 | e 635,255 | .o | e 635,255 | oo 15
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed...........c.covvuriemrenieneeneieeiseiseiseesesssssssesssnnens | covniinssis 8,295,447 | ..o 192 [ 8,295,449 | ..o | e 8,295449 | .....ccco.oe.. 19.2
1.06 Industrial and MiSCElIANEOUS............c.ovvvrierrerrirreireerssseeeieiieiens | ceeniieeenns 16,154,810 | .ccovveveneee KV 16,154,811 | oo [ e 16,154,811 | oo 374
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.........cccccvevevreverersesiereserseeneeeeesssesiensnns | eereeennnn28,132,080 | oo 066.5 | ...........28,732,082 | o0 | 28,732,082 | ... 66.5
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)...........ccocovrurrinrinrinnininnirerienes | v 147,314 | oo 0.3 [ 147,314 | oo | i, 147,314 | .l 0.3
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SOCK..........ocurierieriiriineiiniineisiisseisseseiseeseeseens | e 147,314 | oo 0.3 [ 147,314 | oo (1N IS 147,314 [ . 0.3
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ceoveeveeeieeiceiien | eveieieiiis 0.0 [
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........cocccvvevvcveces | corvervireiennes 349,289 | ....ccovvvne. 0.8 [, 349,289
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [
3.04 Parent, Subsidiaries and Affiliates Other............ccocvvncnvninencns [ vevveirnes 7,125,220 | ..o 16.5 | oo 7,074,186
3.05 MUtUAI FUNGS.....oouiviiieiiecieecese e sessssississsssisenes | cevsesisnnenns 4,202,424 | ...covvvninne 9.7 [ e 4,202,422
3.06 Unit INvestMent TIUSES..........cocuriniurriineineernsineieeseineeensssseeens [ veevsnnenennsneneniennns | ovenerrnnenenend000 [
3.07 Closed-End FUNGS........cocumiuienrineiineineinecineeineieeinseesseesseesseesseesnens [eessrssnssnnssnssnssnnses | ossenseensenssi0:0 | oo
3.08 Total Common Stocks. 11,625,897
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........ccccoeuvivivienenenienesssseneinsinnens
4.05 Total Mortgage Loans
Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY........ccocvevevevcrerrreeeiesieesessevenenns
5.02 Properties Held for Production of INCOME............ccovvevecrevercrenisiiennns
5.03 Properties Held for Sale
5.04 Total Real EState........cccovuvvueririeeiieieseese e
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocvveveivereeeieeeeee s
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccvveevverveeeerverernnnns
6.03 Short-Term Investments (Schedule DA)...........ccoevevevvveererrirernnn.
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONTACE LOANS.......ocvucveeieiceceeee et
Derivatives (SChedule DB)..........cccveureminrerreeinsiseesnisesessisssssssesessessesseens

Other Invested Assets (Schedule BA)..........c.cceveveveereeveceieeeeee s

. Receivables for SECUMLES..........oovveveeeiciereieie e
. Securities Lending (Schedule DL, Part 1).........cccccveveereerverneeeeieieeisieennns
. Other Invested Assets (Page 2, LINe 11).....covvrrrrenrenenrrsinensensereeseseneens

. Total INVESIEA ASSEIES........cecveveveeeeeeeeeeee e

.............. 2,036,207 |.
................. 147,556 |.
................. 494,555 |.

.............. 2,036,207
................. 147,555
................. 494,555

.............. 2,036,207
................. 147,555
................. 494 555

.............. 2,678,318 |.

.............. 2,678,317

.............. 2,678,317
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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 948,669
2. Costof acquired:

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

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

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

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen 1,740,951
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb 2,628,432
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

8.2 Totals, Part 3, COIUMN ...ttt 61,188 61,188
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 (0)
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 (0)

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 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

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

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

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

5. Unrealized valuation increase (decrease):

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

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

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

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

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 39,474,519
2. Cost of bonds and stocks acquired, Part 3, Column 7 6,512,562
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 34,314
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. 7
42 Part2, Section 1, Column 15. 3,322
4.3  Part2, Section 2, Column 13. 820,844
44  Part4, Column 11 25,195 849,368
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns 100,404
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 6,303,558
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 111,859
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 579
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 40,556,329
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 51,034
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 40,505,295
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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........couvevvcrrvens | corvevenerineriinens 3,135,822 | oo 3,151,193 | oo 3,154,626 | cooovvvirrririnnne 3,135,874
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 3,135,822 | o 3,151,193 | oo 3,154,626 | .o 3,135,874
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 510,746 | oo 518,026 | oo 556,013 | oo 500,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TotalS....ooerrrrririersrisinnnns | e 635,255 | .o 638,847 | .o 684,117 | oo 625,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... .8,295,447 8,364,068 .8,402,314
Industrial and Miscellaneous, 8. United States 14,011,375 14,498,687 ...14,071,726
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 646,395 661,859 ....644,900
and Hybrid Securities (Unaffiliated) 10. Other Countries 1,497,042 .1,544,048 .1,506,913
11. Totals......ccoocoe. 16,154,812 16,704,594 ...16,223,539
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......cmrerseeessrnnns | ovveeecninnieenins 28,732,082 | ..o 29,376,728 | ...oocovvvrrriinnns 29,020,609
PREFERRED STOCKS 14. United States..........occvevemeeees | covrerereriierrineneinns 147314 | s 147314 | s 148,555
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | v 147,314 | oo, 147,314 | oo, 148,555
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccocvververrennnes 147314 | 147,314 | o 148,555
COMMON STOCKS 20. United States........c.cvevevevererenes | woverveerineiineiinenns 4551715 | oo 4551715 | oo 3,643,277
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....oocrerrirererieesrescrerennes | v 4,551,715 | oo 4,551,715 | oo 3,643,277
Parent, Subsidiaries and Affiliates 24, TotalS.....cocverieiierereseeiiieens | e 7125220 | ovovrvierereran 7,125,220 | oo 5,526,076
25. Total Common Stocks......... | ccoovcrnirien. 11,676,935 | oo, 11,676,935 | oo 9,169,353
26. Total StOCKS...cuerrmsrrsrssmmssrnsns | covverniriiisscrieens 11,824,249 | oo, 11,824,249 | oo 9,317,908
27. Total Bonds and Stocks...... | ....ccccovuvrernen: 40,556,331 | ..ovverrrrieriinnn 41,200,977 | oovvoerricii 38,338,517
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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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

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

4.7

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Totals

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

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

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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

10.7

Totals

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
...1,156,075 6,284,237 4,082,154 11,522,466 11,579,498 ...11,317,246 205,220
..498,563 |.. 2,321,084 |.... ...1,812,106 4,632,346 |... 4,620,672 |...
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T (Ao 3,058,124 | .....ccconue. 13,189,405 |...ccovveer. 7,497,397 | ool 772,348 | e TT017 | 0 s 24,594,291 | oo 842 [ XXX [ XK [ 24,389,072

2,321,084

498,563

4,632,346
.0

............... 4,632,345

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

Total Bonds Prior Year

............... 2,685,113 |............12,307,539
274,990 |....

.19,885

............... 7,510,893
..2,176,431

15,828

216,979

............. 23,688,555

.4,620,672 |..

14,522,332

..9,703,152

...216,979

12.8 Line 12.7.a5a % 0f COl. 9. ..o | o 10.5 L5141 ..34.2
13. Total Publicly Traded Bonds
13,1 NAIC Tttt eeas | crsessentaninn 3,058,125 |............ 12,984,185 | ...ovvveenee 7,497,397

..498,563 |.............. 2,321,084

............... 1,812,106

13,7 TOAIS. .ot nseees | sereseenneeens 3,556,688 |............. 15,305,269 |.....coucee. 9,309,503 | ..ovvvrerinn 772,941

13.8 Line 13.7 as a % of Col. 7..... ..52.7 ..32. 2.7

13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........occvvvvevee | coveveveveviveneece 122 | e 524 | o319 | 2.6
14, Total Privately Placed Bonds

1418 NAIC Bttt ettt sseens | stsnsesssnssnssessensensanens | sesesessensssssnnsensansasenns .0

14.7 TotalS.....coovvevererrennns 0 ..205,220 205,220 | ..

14.8 Line 14.7 as a % of Col. 7..... ..100.0 . . ...0. .100.0 |..

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccoeeveer | cevvrvrveviiiiniennnn0.0 | il 0.7 |00 | i, [OX0 ) 0.0 |00 | o 0.7

(@) Includes $.....205,220 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

NAIC2§...

....... 0; NAIC3S.....

..... 0; NAIC4S.....

..... 0; NAIC5S......

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....494,555;

...0; NAIC6S.......... 0.



Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGAtIONS. ......vuvececercieiiceeere ettt entees | seeernessnneees 494,555 |........ 891,349 | 495,710 | .oceeeeereeneereeernnns [ eermrneneieeneneiseninnes | oeeeeens XXX e | e 1,881,614 | o84 | 1,933,285 | .88 | e 1,881,614
1.02 Residential Mortgage-Backed Securities... 32,882 | ... . . .A7,369 . 147,238 ..229,363 147,237 |.
1.03 Commercial Mortgage-Backed Securities..... IO S . . 176,205 |. 1,601,525 1,691,388 1,601,526 |.

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities
4.05

20510,078 | 0

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGALIONS.......c.cvvveeieiiiieieieieie ettt | evsessessnsenees 250,720 |..ccoooernne. 813,881 |.ccovirirnn 536,997
5.02 Residential Mortgage-Backed Securities... 994,079 |. .3,256,808 |...
5.03 Commercial Mortgage-Backed Securities..... o 4,638 |.
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas e [N
L 1,249437 | 4,070,689 |.............. 2,125,959

.0

. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUET OblIgAtioNS........cveevvrereeirerierisrieiesiss s sessesissssessssessseessensns | sessessessnes 1,190,082 |.............. 8,308,601 |.............. 5,877,009
6.02 Residential Mortgage-Backed Securities... 18,099 | ... 46,768 | .. 17,251
6.03 Commercial Mortgage-Backed SECUMLIES............ccevieerieeeriieiiieens | voveieiseeesssesesneienns et .
6.04 Other Loan-Backed and Structured Securities.. 446,457 |. 249,952 | ..o
6.05 TOMAIS........cvivieiiiiiiei ettt ettt stntenas | erernienaens 1,654,638 |............. 8,605,321 |.............. 5,894,260

), 9,9, CONOT PR 15,375,692
L8271

............ 14,688,760
..203,886

..696,409 |.
............ 15,949,591

. . ..696,409
XXX e 16,154,812

............ 16,285,068

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt




Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 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

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOtAIS. ...cvvireiisit ettt

.0

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

................................................................................................................................. 20,004,904 | ..o 084 | XK X [ XK | . 19,799,684
. . ..6,919,163 | . . ..6,919,161

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS......covviveiicreiece et
12.09 Line 12.08 a5 @ % 0Of COL 9. .o snieneissiesensens | osssssesssieniennnas

13 Total Publicly Traded Bonds

13.01 ISSUEr OBlGAtIONS.........cveeviieireieiieieiere et | ereneiensns 2,060,534 |............ 10,829,433
13.02 Residential Mortgage-Backed SeCURHES..........cccovevviriereinireeiieeiees | veveveieienns 1,045,059 |.............. 3,400,563
13.03 Commercial Mortgage-Backed Securities..... o - . 825,320 |...
13.04 Other Loan-Backed and Structured Securities ....249,952

13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans..... . .
13.07 Unaffiliated Bank Loans. . JRT RN
13.08 Totals.......corvrrrerrerennns . v 9,309,504 ... 772,940
13.09 Line 13.08 as a % of Col. 7... 2.7
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities...
14.03 Commercial Mortgage-Backed Securities.....
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds............cccovvvvrrernnne
14.06 Affiliated Bank Loans.
14.07 Unaffiliated Bank Loans.
14.08 Totals......cocoevrreerieirnnns
14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col.
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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVEStMENS ACGUINEA..........c.cviveiriiecieieie ettt senseses | stesesssssesessssess s st sessssesessnsebesnsenas 982,381 | oo 082,387 | ettt etens | ceeeeee e e s s s s s e asseasseaeaeseaeseaeaesesens | etetesesetes et et et et et et et ettt et es et s s s s s s s s ennnanan
3. ACCIUAL OF QISCOUNL. ...ttt s bbbt b s s s s b st bessnsesass | bavsebesessesessssssesesssses e s s sebes s s s s s s saes 4017 | oo O U OO
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON QISPOSAIS.........c.cueuiriieiriiieteiiieie ettt ettt b st s s b bnsesessssnsas | Shesstsesesassstesesseses e s s s ebessesesebansebesnse st nnns 82 | e B2 | et es | ettt et r ettt n sttt nete | ShesieEes et a bRttt R bR n Rttt a ettt nas
6. Deduct consideration reCeived ON dISPOSAIS...........c.vreuriireueiiieieiiieisisere et sese s ssssesessssesenns | sosesessssssesessssessssssesessssesessssesesnseses 491,926 | oo BOT1,0926 | ..ottt r e | ee ettt e ettt se et st ete et st eesneserensns | erreeetet et et e ettt e et et et et et e e et et et et et e e e eeereaes
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........ccriruririiiiinieinreinis | e A94.554 | oo A94.554 | oo 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cuiuiiieriiiirisissessesssesesssesssessesssssssenss | eossessassessssassesssssssassessssessessassssassass 494,554 | oo 494,554 | oo 0 | o 0 [ e 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN.........covuriirererrirreeeneeeere s tseesssssssse st sssssssssessssssssessessesssnes | ssesssssssssssessassssssessesssssssssessessnsnnssessassnes BT75,222 | oottt stnnes | ettt AT5,222 | oo
2. Cost of cash eqUIVaIENTS GCAUINET.............cvuuruiiiiiiir s nieneentessenssentesssenssenssensensssessesssessenss | snensensenssnsensessessensessessensessensnes Oy O BA0 | ittt | cebestess sttt ettt ettt 8,944,340
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIved ON QISPOSAIS...........c.cueviueieiciiicie ettt sttt b s s sssans | ssesssassessssasteses st es b b s s sse s s s sse st anea 9,272,007 [ oooeoeeeeieeereeeecieiee ettt tes st essre s snaetns | everieiet ettt ettt en et s st esen s sanen 9,272,007 [ ..oecveveeeeeieeeteeeee 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)..........cccceueiirrrieieiisieeiesieeissiesiesines | cetessssie st sae e TAT.555 | oo 0 | oo T4T.555 | oot e 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE T1)......ciiiiiiiietiiiceiiietsitctessssete st esssssaebs s esessssesessssesens | eresessssssessssesessssssessssssessssesessssnsessnsesesssnnes TAT,555 | oo s 0 | oot TA4T.555 | oot 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

EO01, EO2
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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 3

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

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
Land Piqua .... . | 08/02/2019. | Sky Capital Group, LLC 226,694 226,694 0 226,694 226,694 | ..o [ | 0
Pigua BUIldING. .....cvvoviiiieissiisiiessesssi s Piqua . | 08/02/2019. | Sky Capital Group, LLC.........ccccvuieniiivniriis | v 3,463,454 | ..o | 000 721,975 | 181,188 | i [ [ (61,188) e | 0. 660,787 | o 2,401,738 | oo | s 1,740,951 | ....... 1,740,951 | ........... 43,750 | .o,
0199999. Total - Property DISPOSEU.........cuuruuuririirsirisiirissieisis s sttt | sriines 3,690,148 | ...ocooevcrienn0 | 1000 948,669 | .......61,188 | o0 [0 [ (61,188) | 0 | L 887,481 | 2,628,432 | .0 | 1,740,951 | ....... 1,740,951 | ......... 43,750
0399999, TOtals.........coocvviriiiiiiiisicic s s 3,690,148 | ....cccooverienn0 | 1.0 948,669 | .......061,188 | o0 | 0 [ (61,188) | 0] Ll 887,481 | L 2,628,432 | ..o 0 | 1,740,951 | ....... 1,740,951 | ........... 43,750
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Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch.BA-Pt. 3
NONE

E04, EOS5, E06, E07, E08, E09
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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
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 Obligation:
912828 2A 7 |US TREASURY N/B....... SD.. 1] 296,836 | ... 98.062 | ..coocev... 294,186 | ... 300,000 297,837 307 | v [ e | e 1.500 1,700 09/02/2016. | 08/15/2026.
912828 2N 9 |US TREASURY N/B......ccooiririerriiierieriesisseessssssssesiessssessssssssssssssesssenss. | seeees 1 ..101.945 ..65,000 65,344 (71) 2125 08/23/2017. | 07/31/2024.
912828 2N 9 |US TREASURY N/B....... SD.. 1 ..101.945 ....335,000 336,771 (3B5) | ceveverernerineinens [ eeeereeineiseiienes [ e 2.125 08/23/2017.| 07/31/2024.
912828 R6 9 |US TREASURY N/B......covovirieririiiiirieriesiseesssisssiesiessssessssssssssesssesssenss. | veeees 1 ...100.008 | .................300,024 | ....... 300,000 289,663 2,854 | oo [ s [ 1.625 05/30/2018. | 05/31/2023.
912828 U2 4 |US TREASURY N/B 1 . ...101.156 200,000 197,873 284 ......2.000 06/19/2017. | 11/15/2026.
912828  YC 8 |US TREASURY N/B......oviiiiririsiirinsisiiersssisseensssssssssssssssssssensssssssasssssssnsenss | snsnes 1 199,531 |..... 99.840 | .................199,680 | ....... 200,000 | ... 199,572 40 | s [ 1.500 11/04/2019. | 08/31/2021.
0199999. U.S. Government - IsSUEr OblIgatIoNS. ........cceurersirsersnisssenssesesssesssrssssssenssessssesssnsssnenas 1,381,820 XXX | 1,403,982 | e 1,400,000 | ..ccooovnnnne 1,387,060 [ oo 3,049 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38378U  ZP 5 | GNMA 2013-144 VXt snassssssnsenns | ....... | | ........... 4[ ........... 1 I 149,414 1..102.907 | .ooovvvvvrs 148,604 | ..ooovvivienns 144,405 147,237 (850) | evevevvririnrinens [ [ 3.000 |...... 2.190 |MON... | ccoviviris 361 | s 4,332 | 12/23/2014. | 01/20/2043.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHIES. ... ssss s ssnsssnssensenssensssnessens | seesssessessnns 149,414 XXX | s 148,604 | ..o 144,405 | .o 147,237 | oo (850) 0 0 XXX XXX XXX | s 361 | o 4,332 XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
38376G  BH 8 | GNMA 2011152 C.oovvcericsesieiseie e ssssisesssssissnsessssssssesssssssssensenns | veveens | oo | seseveenns 4 Tl e 351,531 [...101.190 | ccovvvirnnee 354,165 | ....... 350,000 350,375 (118) 3292 | ... 3.230 |MON. 07/03/2013. | 05/16/2041.
383766  ZU 7 |GNMA2011-9C ..124,844 | ...100.631 ...119,827 121,117 (810) | eveveerrrererrens [ erreererieererienns [ e 3499 |...... 2.410 |MON.. 06/23/2015. | 09/16/2041.
38378B 6L 8 [GNMA2013-12B . ..306,375 |..... 97.393 ....300,000 302,697 (259) | cevevreereieeerenis [ e [ i 2114 | ... 1.900 MON.. 01/17/2013. | 11/16/2052.
383788  QF 9 |GNMA 2012-27 Cu..oovorerercrinnrierieniseessseissrienienesesssssssssssensesssssssensnsnne | vevves | oo | vevnerennddh [ | s 300,855 |...101.760 | ...ccovvrvrnecer 305,282 | ....... 300,000 300,428 (B4) [ oo | e | e 3.090 |...... 3.060 | MON.. 02/13/2012. | 03/16/2044.
383788  RE 1 |GNMA 2012-35 C..oovvvrerirciiieiieeiee e sssssessssessssinns | eeenns 175,129 [..101.076 | .o 173,491 | i 171,642 173,080 (B36) | vvveernerneirens [ erneerenineinserienes [ e 3.250 |...... 3.030 |MON.. 02/28/2012. | 11/16/2052.
383788  RX 9 [GNMA 2012-44 B.........ooovvveiirreeiceieree e sassienes | enens . ..364,656 |..100.829 | .................352,904 | ....... 350,000 353,828 (879) 2.954 |..... 2.430 [MON... 02/21/2013. | 08/16/2043.
0399999. U.S. Government - Commercial Mortgage-Backed SECUMHES. ..ot ensssssnes | osrsnsnnens 1,623,390 XXX 1,591,469 (2,736) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. Government 3,154,624 XXX 3,135,874 (537) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
373384 H6 6 |GEORGIAST ...104.355 250,000 254,503 (2,067) [ oo | e | s 4.000 06/27/2013. | 02/01/2022.
574192 5B 2 |MARYLAND ST.. ...102.855 ..50,000 51,201 (1,007) w4200 09/03/2015. | 03/01/2021.
574192 5B 2 |MARYLAND ST.. .. ...102.855 200,000 205,042 (4,231) | oo [ [ 4.200 09/03/2015. | 03/01/2021.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.cooviieneens 556,013 XXX ....500,000 (7,299) 0 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 556,013 XXX 500,000 (7,299) 0 0 XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
235218 J8 8 | DALLAS TXu.ooiiierierirereerssissessssssessensssisssssssssssssesssssessssssssnsssessssssnss | ODue | o [ woveveeres | vevens 1FE 274,568 |..104.532 | ................235,197 | ....... 225,000 235,078 (5,957) [ coonvererererrerins | vevrveenerierineens | ceeees 5.078 |...... 2.280 |FA....... 11/19/2012. | 02/15/2022.
463813  VQ 5 [IRVING TXINDPT SCH DIST......covirireriniiirnnineinersresssssensssssseensssssssssssenss | sovenes | oo [ vvsveneinns | vovene 1FE]| .. . 134,549 |..1100.161 | ...ccoceeer 125,201 | o 125,000 125177 (1439) [ oo v s 3.000 |...... 1.830 |FA....... 01/24/2013. | 02/15/2020.
76541V KG 1 |RICHMOND VA.. ..ot ssisssisssssssss s ssssssssssssnssns [S10 1000 I (O S TFE| oo 275,000 |...101.254 | .................278,449 | ....... 275,000 | ... 275,000 259 |.... 2.590 |JJ....... 06/14/2012. | 07/15/2021.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............cininisinniensseenes 684,117 XXX | eeirnn..638,847 | .o 625,000 | ............... 635,255 (7,396) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 684,117 XXX | eeen....638,847 | ....... 625,000 635,255 (7,396) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
114894  ZQ 4 |BROWARD CNTY FL ARPT ...c.viiiiiiiirnirneiernsiseiesisissssssisenssssssssesssssssssesssnns [ onnee | o0 | voveverinnes | avveee 1FE ..196,986 | ... 98.353 196,706 | ....... 200,000 196,997 1" 2.534 | ... 2.710 |AO...... 12/12/2019. | 10/01/2029.
235416  7F 5 | DALLAS TX WTRWKS & SWR SYS.... SD. | [ | e 1FE ...50,000 |...103.291 | ... 251,646 | i 50,000 50,000 | ovovvririrerieienins | errereerrenisnsienines | veresiseenninnes | e | oo 2.796 |...... 2.790 |AOQ...... 03/11/2015. | 10/01/2023.
313560 H5 5 | FNMA ..ottt sssssssesssssssesssens | oennen | oo | veveseseinn 100244 | o 250,610 | ....... 250,000 250,720 (LA T ORI PPN 1.875 |...... 1.580 [JD....... 01/22/2016. | 12/28/2020.
576051 WB 8 | MASSACHUSETTS WTR RES AUTH......c.coevunmvrrinirrerinreneessnisniresienenenns [ eoveeen | oo | cennrevenne | e IFE | it 45,000 | ..o 97.921 45,000 45,000 [ oo | e | e | e | 2.273 |..... 2.270 |FA....... 10/10/2019. | 08/01/2028.
576051 WB 8 | MASSACHUSETTS WTR RES AUTH SD.. | .. [ oeeerveens | v TFE | iiiiinei2100,000 | ... 97.921 ....100,000 100,000 | coevuevenrererierenees [ eerneerereineienens [ e | e | e 2.273 |...... 2.270 |FA....... 10/10/2019. | 08/01/2028.
64990E  J9 9 |NEW YORK DORM AUTH ..102.827 | .................257,068 | ....... 250,000 250,002 [ oo e | e | e | e 3.070 |...... 3.060 |FA....... 06/12/2015. | 02/15/2023.
68607V XS 9 | OREGON DEPT ADMIN SVCS.. ...103.114 ....300,000 305,610 (4,352) [ coooverrenererins | e | e 4.345 | ... 2.810 |AO...... 03/05/2012. | 04/01/2021.
91412H FG 3 |UNIVERSITY CA ..106.413 ....195,000 195,000 | cvouvvevererirerrinnines | e | e | | v 3.349 |...... 3.340 | JJ....... 03/13/2019. | 07/01/2029.
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927793 SZ 3 |VIRGINIA COMWLTH TRANSN BRD.......ccimiuiemrissmmssnsensssesssnsssssssnsensssens (510 1000 R (O S 1FE| oo 228,758 |...105.560 | ....c.cooovueene 211,120 | ....... 200,000 208,269 [RICKL) ] N [N IR 4.450 |...... 2.640 |[MN......| oo, 1,137 | e 8,900 | 05/21/2013. | 05/15/2022.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... .. 1,655,810 XXX | 1,625,982 | ... 1,590,000 | ............. 1,601,598 | ..o 0 (8,392) 0 0 XXX XXX XXX | s 12,061 | .......... 37,546 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M5  GU 8 | FHLMC GOB571....couvuuiircirciieineiseiieeeeeessssssise s ssessss e ssssssessssssnns | oneens | oo | veveseeeens 7/} I {1 T 480 |...111.635 532 | v BTT | i 478 ()] ESESTOTIN VRTINS IOV 6.000 07/28/2008. | 10/01/2037.
3128M7 YV 2 | FHLMC GOBB24...........cooeenrieirierieriseesseisssiesiesisesesisssssessssssesssensssseses | sonenes ...50,765 |...112.196 ..52,798 49,109 (502) | eveveernrirernens [ e [ e 5.500 11/15/2011. | 01/01/2040.
3128MD W7 4 |FHLMC G14970.. I 114,149 |...104.363 .113,558 111,788 (875) .....3.500 12/17/2013. | 12/01/2028.
3128MJ V2 3 |FHLMC G08632.. CF.. 217,591 |...104.475 216,827 | ....... 207,538 216,692 (1,754) [ oo v s 3.500 02/18/2016. | 03/01/2045.
3128MJ WB 2 |FHLMC G08641.. CF.. ..210,112 {...104.271 208,686 | ....... 200,137 209,371 (1,725) [ oo | e | s 3.500 06/21/2016. | 05/01/2045.
3128MJ X3 9 |FHLMC G08697......... CF.. 332,425 (..102.477 | .... 331,947 | ... 323,922 331,249 (1,243) [ oo | e | s 3.000 04/05/2016. | 03/01/2046.
3128MJ XK 1 |FHLMC G08681......... CF.. 285,116 |...104.531 | ..ccovvvurrnnne 285,799 | ....... 273,411 283,523 (2,200) [ oo | e | s 3.500 03/23/2016. | 12/01/2045.
3128MJ YJ 3 | FHLMC GOB712.....cuiiuieririineiieeiesisecsseiss s essssssssnssssess | soneees ...96,816 |...105.717 ...98,305 92,988 96,353 (890) | evvveermrrneirens [ erreerenieeenienes [ e 4.000 12/15/2016. | 06/01/2046.
3128MJ Z6 0 | FHLMC GOBTB4.........coeuvirrirririnieiiesiesiieieisssie s ensssiessssessssssensns | crvees . ..150,961 |...105.767 | .... 147,851 139,789 149,060 (P2 K10) SR ISR DO 4.500 05/17/2017. | 05/01/2047.
3128Q0 KX 4 | FHLMC J19310.....ciiieiriieierieirnereninsinenssssnssnsensessssessssssssssensensssessanes | onenen | oo | veeereneensdh | vvvnneend | e, 87,713 |...102.680 | ...ovvvrerrrnees 86,202 | ...oocvvnnee 83,951 85,523 (548) | everrverrrireirens [ e [ e 3.000 06/21/2012. | 06/01/2027.
31202 WB 8 | FHLMC COA269.......ccooiieiiiieieiisiiiee et ssssssessssesens | soeees ..212,019 |...103.100 208,092 | ....... 201,833 208,588 (1,284) [ oo | e | s 3.000 10/16/2012. | 10/01/2042.
31324 QW 2 |FHLMC G31168......... CF.. 4].. . ..286,323 [...104.232 | .... 288,131 | ....... 276,432 285,478 (3,492) [ ..o | e | e 4.000 05/02/2019. | 02/01/2039.
313206 Z9 8 | FHLMC Q5767 ...t ssssssesssesssssssesssssnns | coveees | o | woeereneees 7} I L1 [N 149,307 |...103.100 | .cooovvvvcrennee 149,317 | v 144,826 147,980 (7)) [T ORI DT 3.000 05/10/2013. | 02/01/2043.
31335B  FV 3 [FHLMC G61080.. CF.. ..386,036 |...107.404 396,115 | ....... 368,806 384,601 (4,395) [ ..o | e | e 4.500 06/01/2018. | 03/01/2047.
313398 E2 7 |FHLMC QA2853........oeeeieieiieeiesieesssisssse s sssessesssnsssssnns | eeenns 41.. . ..398,016 |...101.570 | .... 399,368 | ........... 393,193 397,851 (246) | evvvvereriseinens [ e [ e 3.000 09/17/2019. | 09/01/2049.
31339S  PU 3 [FHLMC QA3135.....coiiiieiernieeissieiesisisssssiessssssesessssssssessssssnssssennns. | eonense | oo [ onsensenas 4 T i 500,330 |[...104.231 | .ccoovvvrirne 499,793 | o 479,502 500,225 (105) [ everrrrerrrrreerens | cerrereersnrneeeninee [ s 4.000 12/13/2019. | 09/01/2049.
3136A1 X8 3 [FNMA 2011-115 KE. ...t ssessessseninns | eveens ...101.545 105,005 ...103,407 103,764 (207) | cevereererinerirens [ e [ e 2.500 10/28/2011. | 10/25/2039.
3136AG DN 9 [ FNMA 2013-97 EK....oouiriiieiieiieeieese e ssssssessans | eeenns 4].. ...101.469 139,371 ...137,352 138,879 (895) | eveveeererineirees [ e [ e 3.000 10/07/2013. | 11/25/2028.
BM137IM UK 1 | FNMAH256286...........coouvenriirieririscessiisssisesiesiesesssssssssesssessesssessssssssnes | venenen | oo | vevesnseens 4 ...109.608 BAT | o899 | A4 | s | e | e | e [ 6.000 06/14/2006. | 06/01/2036.
3137AT 6B 3 |FHLMC 4098 HA........oiviiiciierieeineeseseinsesiessessssessessssssssssssnsesssesssnssens | aenieee | oo [ eonnenveendd || i 155,001 | e 99.731 152,766 153,945 (284) | eveveererireiiens [ e [ e 2.000 08/23/2012. | 05/15/2041.
3137BC Qv 3 |FHLMC 4382 BC 4. ...100.807 168,919 168,924 (1,984) [ oo | e | s 3.000 02/05/2015. | 07/15/2040.
3138AX  XQ 9 | FNMAHAJB08BB.........couucrerrircireereierieniesieeessessssssessesssessssessssssssssssssnssins | onenes | oo | veveseenns 4 02470 | s 75,674 75,807 (U4(0)) [T TR PP 3.000 05/01/2013. | 12/01/2026.
3138EJ AV 0 |FNMA #AL1819 4. ...106.633 131,268 129,555 (1,452) [ oo | e | s 3.500 04/26/2013. | 05/01/2042.
3138EK 6P 5 |FNMA#AL3577 4].. ..105.410 130,012 129,602 (1,465) [ ..o | e | s 3.500 04/30/2013. | 04/01/2043.
31395V NZ 8 |FHLMC 2985 LA 4].. ..107.175 9,629 | .o 8,984 | 9,061 [(CIC) USRS INUIRRIR IOV 4.500 07/29/2009. | 06/15/2035.
31398K A5 9 [FHLMC 3589 PA. 4 ..102.120 4,479 4,412 9) w4500 02/23/2010. | 09/15/2039.
31407B  JS 9 [FNMA #825673... 4].. ...100.101 195 | e 195 | 195 | oo [ e [ e | e | e 5.500 11/28/2005. | 07/01/2020.
31408F 6D 6 |FNMA#850568...........cccovvrvrrrrnecs 4. ..112.352 672 [ o598 [ 596 LI SOOI IVPUTPTORORRIOR IOV 5.500 11/10/2006. | 01/01/2036.
3140FE 6B 5 |FNMA #BD7165 4 ...105.203 .182,986 ...173,935 182,215 (1,979) .....4.000 05/17/2017. | 04/01/2047.
31407 UL 7 |FNMA #BM3286 41.. ...105.484 309,231 | ....... 293,153 303,665 (4,373) [ oo | e | e 4.500 04/26/2018. | 11/01/2047.
31414F GG 0 [FNMA#964699..........cccovvrrirvrrnrenes 4. ..103.713 1,262 1,268 () [SSTSROSNO IPRIROPRPON DO 6.000 09/01/2008. | 08/01/2023.
31417A  QE 2 |FNMA #AB4052 4 ..107.171 144,972 135,271 139,561 (1,089) .....4.000 12/13/2011. | 12/01/2041.
31417D CZ 4 |FNMA#AB6387 4. ...103.034 143,412 ....139,189 144,350 (1,054) [ oo [ s 3.000 10/04/2012. | 10/01/2042.
31418C RD 8 |FNMA #MA3183 4].. ...105.140 212,538 | ....... 202,147 210,145 (2,977) [ covvvvererreieenne [ evreeersersenniens [ s 4.000 12/07/2017. | 11/01/2047.
31418D CS 9 | FNMA #MA3680. 4 ..103.914 .228,011 ...219,422 227,700 (184) .....3.500 11/22/2019. | 06/01/2029.
31418D ET 5 | FNMA #MA3745 4].. ...102.829 ....696,409 715,693 (1,776) [ oo | e | s 3.500 08/14/2019. | 08/01/2049.
31418D GF 3 | FNMA #MA3797. SRRSO IRVOTRV VR IRTROOR 4]... ...100.916 .......389,464 391,511 (L)) TR TR P 2.500 09/17/2019. | 10/01/2034.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. 6,741,827 XXX 6,489,379 | ..o 6,689,211 | oo [\ . (43,346) 0 0 XXX XXX XXX
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U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
B37BK WB 2 | FHMS KP02 A....ooos s [ [ ]t 5] [ 4,677 |....99.856 4624 | o631 | 4,638 (51) 2355 | .....2.060 |MON... ... 08/19/2015. | 04/25/2021.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ .. 4,677 XXX 4,624 | .. (51) 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ DRSSO 8,402,314 XXX ..8,364,068 | ..... .8,084,010 | .............8,295,447 | ...c.ocooevvee0 | e (51,789) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R €S 9 [ATAT INC. ..ottt ssssnss st | sriies . 2| 2FE 100,587 |...104.331 ....100,000 | ... 100,313 [CC1:) ) ORIV IV 3.600 |...... 3.480 |FA....... 01/31/2017. | 02/17/2023.
002824 BB 5 |ABBOTT LABS SEURRRIRTORRRRIRRN TR . 2| 1FE 254,143 |..103.875 250,000 | ... 252,272 (421) 2.950 |...... 2.750 |MS...... 04/22/2015. | 03/15/2025.
012725 AC 1 |ALBEMARLE CORP... PR OTTRRRRTORR OO . 2| ... 2FE 133,728 |...107.073 ...125,000 | ... 133,669 [(G1:) ) SOSTOON U IO 4.150 |...... 2.560 |JD....... 12/17/2019. | 12/01/2024.
020002 AZ 4 |ALLSTATE CORP s | srbiens [ IR IOV 1FE| oo 114,773 |...104.018 ...115,000 | ... 114,914 23 [ i | e | s 3.150 |...... 3.170 | JD....... 06/04/2013. | 06/15/2023.
0258M0 EG 0 | AMERICAN EXPRESS CREDIT.......ovviriririinriieriesiseesssissseesiessesessssins | voeees . 2| 1FE 249,548 |...101.629 250,000 | ... 249,796 90 | covererererernrinens [ s [ e 2.700 |...... 2.730 |MS...... 03/01/2017. | 03/03/2022.
03027X  AQ 3 |AMERICAN TWR CORP.......coourimrimrrieriresiseesseesensessesesessssisssssessesssnsssas | sevenns [P I 1 2FE | i 144,890 |...102.486 150,000 | ... 146,495 934 [ s [ e [ e 3.000 |...... 3.720 | JD....... 04/04/2018. | 06/15/2023.
035242 AL 0 | ANHEUSER-BUSCH INBEV.........ccovumiririrriiiriniieriresieseseeissiesssisessssssenses | soenes . 2| 2FE 226,899 |...103.622 225,000 | ... 225,865 (V4] [T ORI PR 3.300 |...... 3.160 |FA....... 01/27/2016. | 02/01/2023.
037833  CJ 7 |APPLE INC....iimriirierierieeeseissiesi st ssssssessssnsns | weneees O I 12] {1 =5 N 175,000 |...106.691 175,000 | ... 175,000 | covouvvnrrreriereeees [ eorveersrinereniens | e | e | coeees 3.350 |...... 3.350 |FA....... 02/02/2017. | 02/09/2027.
06051G  FS 3 | BANK OF AMER CORP.......coceviimiiiiiiiinsinsiissiseesississeissssssssesssssssssesasssnns | soeees [ IR IOV 1FE| oo 203,022 |...107.651 200,000 | ... 202,093 (332) | cevevrerreinrireens [ e [ e 3.875 |...... 3.660 [FA...... 02/03/2017. | 08/01/2025.
084670 BS 6 |BERKSHIRE HATHAWAY INC.. RSSO IO . 2| 1FE 249,765 |...105.608 250,000 | ... 249,846 22 | e | s [ s 3125 |...... 3.130 |MS..... . R 03/08/2016. | 03/15/2026.
110122 BG 2 |BRISTOL-MYERS SQUIBB..........ccoocriimmrimireiineiieiieeisseisesisssssessessssissssins | seees [ I (. 1FE| oo 205,438 |...103.281 200,000 | ... 205,220 (218) 3.250 |...... 2.210 |FA o] o 2,456 | oo 200 | 11/20/2019. | 08/15/2022.
126650  CL 2 [CVSHLTH CORP....cooooiiiirrirniissies e ssssssesssessnns | svisns . 2| 2FE 264,330 |...106.665 250,000 | ... 263,479 (851) | vevevererreinrirenns [ erererneeinriseiinnes [ e 3.875 08/16/2019. | 07/20/2025.
14040H  AY 1 | CAPITAL ONE FINL...ouvoruiineiriieeieesensseiseessssssessesssesessessssssssssenssesssssesns | evenas [P PO IOV 2FE | i 166,623 |...104.131 150,000 | ... 154,017 (PSY 1) SRR ISV IO 4.750 08/26/2014. | 07/15/2021.
149123 BV 2 |CATERPILLAR INC O [N [FSTOOTSRTI IO 1FE]| e 257,050 |...102.736 250,000 | ... 253,229 (V27 L) SRR ISR DY 3.900 03/29/2018. | 05/27/2021.
166764  BL 3 | CHEVRON CORP.........ccoiimriirieriericeseeisssesenseessessesesssssssssessenssesssssssans | sesenes . 2| 1FE 221,063 |...104.569 225,000 | ... 222,139 399 2.954 03/23/2017. | 05/16/2026.
17275R  BL 5 [CISCO SYS INC i | e . 2| 1FE 241,385 |...102.149 250,000 | ... 243,532 859 [ v [ e [ e 2.500 06/09/2017. | 09/20/2026.
172967  JP 7 | CITIGROUP INC.....ooooivirririiieiieiiieiesiesesssiessisesiessesessessssssessesssesssssesans | cvvees o e | TFE| oo 247,867 |...105.018 250,000 | ... 248,602 235 [ s [ e [ 3.300 12/06/2016. | 04/27/2025.
20826F  AD 8 | CONOCOPHILLIPS........cooueririerrieineriesieesessseisessssssssssessssisessssssssssenss | evenns . 2| 1FE 100,185 |...105.836 100,000 | ... 100,122 () OR[N B 3.350 01/31/2017. | 11/15/2024.
25466A  AJ 0 [DISCOVER BK.....oviiireiiiieiiiisiseisiessiesessssiesssssissssssssssssessssssssesssssenes | severes . 2| 2FE 257,820 |...104.069 250,000 | ... 257,502 (B18) [ everrrrerrnereerens | eevreriersnreeenines [ s 3.450 09/11/2019. | 07/27/2026.
25746U  CY 3 | DOMINION ENERGY INC...oooiviririrmrireemerisssieniesssseesssssssssessensesesssnssssnss | sevees o I 12| 2FE| i 125,016 |...110.699 125,000 | ... 125,016 | covoueerrrerierinees [ e | e | e | e 4.250 10/26/2018. | 06/01/2028.
26875P  AM 3 |EOG RESOURCES INC.......cooiiirirmiiieireiierinseiseeiseissenssssesssensesssssssssinns | sevenns . 2| 1FE 189,998 |...104.927 190,000 | ... 189,998 | ..o [ [ | e | s 3.150 03/12/2015. | 04/01/2025.
26884A BL 6 |ERP OPERATING LP st | eerees o I 12| 1FE| oo 258,198 |...103.564 250,000 | ... 257,972 (225) | cevereerrrinrinens [ e [ 3.000 09/09/2019. | 07/01/2029.
30219G AR 9 |EXPRESS SCRIPTS......oouiiiiiieriieiseeissiessesisssessssss s sssssssssisssssnses | soeees [P I 1 2FE | o 247,330 |...100.524 250,000 | ... 248,651 1,321 [ e | e | e 2.600 01/30/2019. | 11/30/2020.
31677Q BC 2 |FIFTH THIRD BK s 2 201,604 |...101.470 . 200,000 | ... 200,598 (345) w2875 12/28/2016. | 10/01/2021.
354613  AK 7 | FRANKLIN RESOURCES INC......c.cvtuimrimeimerineenieeieniseesesssssssessesssssesssssnes | veeees e | IFE | s 122,283 |...103.434 129,293 | oo 125,000 | ... 123,205 K [0 FSPURPURORONRIORS VRPN IO 2.850 12/06/2016. | 03/30/2025.
361448 AV 5 |GATX CORP. ..146,460 |...100.056 150,084 | ...ccvvvviiaane 150,000 | ... 149,769 919 2.600 03/22/2016. | 03/30/2020.
36962G  5J 9 | GENERAL ELEC CAP CORP.... ..250,701 |...104.195 .260,488 | ....... 250,000 | ... 250,150 (79) oo 4,650 10/13/2011. | 10/17/2021.
375558 AZ 6 | GILEAD SCIENCES INC.... 267,525 |...106.113 265,283 | ....... 250,000 | ... 260,833 (2,080) [ ..ooernreeirerins | e | e 3.500 09/02/2016. | 02/01/2025.
38148L AE 6 | GOLDMAN SACHS GRP INC 250,723 |...106.153 265,383 | ....... 250,000 | ... 250,450 ()] [N IVIRIRIR IV 3.750 01/28/2016. | 05/22/2025.
40414L  AK 5 |HEALTHPEAK PPTYS, 107,008 |...106.818 .106,818 ...100,000 | ... 106,943 (65) w4200 12/13/2019. | 03/01/2024.
437076 BM 3 |HOME DEPOT INC . 248,738 |...104.525 261,313 250,000 | ... 249,183 T | e [ [ e 3.000 02/03/2016. | 04/01/2026.
45866F AC 8 |INTERCONTINENTAL EXCH.... 255,368 |...100.683 251,708 | ....... 250,000 | ... 251,021 (1,199) [ oo | e | e 2.750 03/30/2016. | 12/01/2020.
460146 CL 5 |INTERNATIONAL PAPER CO... . e | 2| 2FE 102,046 |...106.731 106,731 | . ....100,000 | ... 101,327 (203) ......3.800 03/30/2016. | 01/15/2026.
478160  CJ 1 [JOHNSON & JOHNSON. ..ot ssssssssesssssssssensns | covenes [ [ 12| e TFE| i 199,966 |...103.025 | .................206,050 | ....... 200,000 | ... 199,981 3 2.625 11/08/2017. | 01/15/2025.
49326E  ED 1 [KEYCORP.....oiiiiiieiceiscieeiesisesie st sssss st nsesssesssnins | aeiies [P PO IOV 2FE | i 158,418 |...103.762 | ....c.coee0n 155,643 | oo 150,000 | ... 153,574 (2,808) [ ..ooevnrererrerin | e | s 5.100 03/29/2018. | 03/24/2021.
55279H AL 4 |MANUFACTURERS & TRADERS..........ccccooimiiiciiniiiiinnicsiissiiesiesisssissins | cvvis . 2| 1FE 249,650 |..101.185 | ...............252,963 | ....... 250,000 | ... 249,828 B9 | coveereeeireeineis | s [ e 2.500 05/15/2017. | 05/18/2022.
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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
585055 BC 9 |MEDTRONIC INC.....cooiierierrimeinerieniieesesieisesssssssessesssssessessssssssssenssesenns | seeees 268,045 |...105.980 | ...ccoovvrernec 264,950 | ....... 250,000 259,721 (2,304) [ oo | e | s 3.625 |...... 2.580 03/30/2016. | 03/15/2024.
594918  BA 1 |MICROSOFT CORP......ovuivirriirniriierississiesississsssse s sssssssessssssssssenss. | sevnes 149,741 1...101.373 152,060 | .ooovervrrcinnns 150,000 149,917 38 [ e e [ 2.375 02/09/2015. | 02/12/2022.
61746B ED 4 |MORGAN STANLEY.. ..248,478 |..101.159 .252,898 250,000 249,373 321 vrrn2.625 02/23/2017. | 11/17/2021.
63946B  AH 3 [NBCUNIVERSAL MEDIA LLC......c.ooviiiiiriniiiiernsisceesiersesssiensssesesissisnnes | coenes . 134,753 [..102.710 | .oovveeeee 138,659 | oo 135,000 134,918 25 [ e | e [ 2.875 09/28/2012. | 01/15/2023.
655664 AS 9 |NORDSTROM INC......ccovirmirimrireeririneenerisssenseniseessensssssnensenssessssssesssnes | eoveeen | oo | ceneree 12 | oo 2FE | i 250,250 |...104.125 250,000 250,202 (24) [ oo | e | e 4.000 05/08/2017. | 03/15/2027.
655844 BG 2 |NORFOLK STHRN CORP.. 149,133 |...102.199 ....150,000 149,812 93 ..r.3.250 11/14/2011. | 12/01/2021.
665859 AU 8 |NORTHERN TRST CO....ooviiriireriiiriresisisissiesssssiesssssessesssssssssssesssnsssss | sevenes 2| 1FE 265,680 |...105.547 | .................263,868 | ....... 250,000 265,129 (551) [ everrrrerrnrrieerens | cerrenerersniseeeninee [ s 3.150 08/14/2019. | 05/03/2029.
674599 CW 3 |OCCIDENTAL PETROLEUM.......ooiiveveeeeeeeesesesseeseeeseeseesenessessssessssnsesnnes | eevnnes | on | coreens 12| 2FE | i 250,045 |...101.583 | .................253,958 | ....... 250,000 250,043 (/2] SRR IVRTRTRIIN IOV 2.900 08/14/2019. | 08/15/2024.
69349L AQ 1 |PNCBKNA 2| 1FE 249,928 |..109.689 | ................27T4,223 | ....... 250,000 249,959 B | e [ [ 4.200 10/21/2013. | 11/01/2025.
69371R Q2 5 [PACCAR FINL CORP.......ovriiriirirriririsniniriesienesssessssssssiessesesesesesssssisnenes | eovenne | oo [ vverererens | vevens TFE| oo 250,883 |..... 99.684 | .................249,210 | ....... 250,000 250,821 (B1) [ oo | e | e 2.150 08/16/2019. | 08/15/2024.
713448 DT 2 |PEPSICO INC....coooiirireeirerierieienisseseniesisessssisssssessensssesssssssssssssesssnees | eonnens | o | eonenens 1,2 | e 1FE| .. 299,394 [..101.012 | .ccooee0e0rn.303,036 [ woovvrnirneens 300,000 299,708 120 | oo [ e [ e 2.250 04/27/2017. | 05/02/2022.
808513  BA 2 | SCHWAB (CHARLES) CORP........ccooimrirririrrrinirinerieriseesssisnnesienesensnnes | eovnnee | o [ oveenn 1,2 | e 1FE| .. 249,426 |..105.812 | .................264,530 | ....... 250,000 249,455 30 | o [ s [ e 3.250 05/20/2019. | 05/22/2029.
824348 AW 6 | SHERWIN-WILLIAMS CO......ovvrmrerieriererneereninsinerisssseesssnssssssesssesssssnsnee. | eonnees | o | eoverenn 1,2 | e 2FE| i 188,736 |...105.766 | ................211,532 | ....... 200,000 190,502 1071 [ o | e | s 3.450 04/27/2018. | 06/01/2027.
844741  BC 1 |SOUTHWEST AIR CO...ovvvvuiirriiiieissiinsieeriesisesisssssssssssssssssesssssssssssssssns | covsnes | | evesrineenn | vevens 1FE 238,350 |...102.517 | ..cccceee..... 256,293 | ... 250,000 241,354 1,092 [ v | e | s 3.000 02/27/2017. | 11/15/2026.
857477 AM 5 | STATE STREET CORP......ceooieiririeiierieeiesisssssesssssssenssesssssssssssssssensens | covnees | o | voveverenes | vevens TFE| oo 199,520 |...106.597 | ................213,194 | ....... 200,000 199,792 49 [ e | e | s 3.700 11/14/2013. | 11/20/2023.
863667 AF 8 | STRYKER CORP.......coooiiiriiiiiieieiineissise st es e ssnnes | seneees 2| 1FE 250,153 |..104.974 | ................262,435 | ....... 250,000 250,090 [1C) ] TSSTRON IUIRRRIR IOV 3.375 01/27/2016. | 05/15/2024.
87612E AV 8 | TARGET CORP........ovvvrireiriiiriniierssissesisissesessesssssssesssssssssessssssssssssessnns | wovenes | oo [ sovsveneinns | vovene 1FE| .. 217,912 {..101.020 | .................202,040 | ....... 200,000 201,972 (3,605) [ .vocvevererereeeiens [ ereeiereeiesieniens [ s 3.875 05/27/2015. | 07/15/2020.
89236T CQ 6 |TOYOTAMTR CREDIT CORP.......ccoomivirierireirseriseisesiensssesessssssssssenssesens | eeenns [ 1FE]| .. ..254,300 |...102.335 | .................255,838 | ....... 250,000 251,775 ((G7£0) ) TSSO ORI PPN 2.800 02/01/2016. | 07/13/2022.
907818  EH 7 |UNION PACIFIC CORP.......cooiririiiiirisisirnsieiessssiesssisesessssssssssssesssssssssensas | sevenes 2| 1FE 198,116 |..102.134 | .................204,268 | ....... 200,000 198,776 179 [ e e s 2.750 02/25/2016. | 03/01/2026.
91159H  HC 7 [US BANCORP........evtrierieeirinirieriesieesseissrie s esssssssessesssesssenssssssnes | sevees 2| 1FE 248,684 |..102.267 | .................255,668 | ....... 250,000 249,674 141 | e [ [ 3.000 03/14/2012. | 03/15/2022.
913017 BV 0 |UNITED TECHS CORP.......cooiiiirriiniineiieeiseisssissisessesssssssssssssssssssesesnss | connees | o | ovevinenens | vevens 2FE | o 258,550 |...102.643 | .................256,608 | ....... 250,000 254,463 (1,775) [ oo | e | e 3.100 08/23/2017. | 06/01/2022.
92343V DY 7 |VERIZON COMMUNICATIONS........cccomirimmrrerirererieinninsnienieseeesssssassssenies | ennnen | oe | veverneenns (A 2FE | i 257,288 |...111.050 | .................277,625 | ....... 250,000 255,729 (680) | veveeverieriiens [ e [ e 4.125 08/18/2017. | 03/16/2027.
94106L  BD 0 |WASTE MGMT INC....oomrirririereniseieisesiessessssesesssssssssesssssesssssssssssssnenss | seeees 2| 2FE 249,745 |..101.004 | ................252,510 | ....... 250,000 249,872 36 | e [ s [ e 2.400 05/09/2016. | 05/15/2023.
94974B  GA 2 |WELLS FARGO & CO.....ovvririiirirriersireierssissiensssissessssesssssssessssssssesssssnns | vevenes | oo [ svvsveseinns | vovene 1FE| oo 298,797 |...104.895 | ................314,685 | ....... 300,000 299,225 150 | oo [ [ 3.300 02/03/2017. | 09/09/2024.
98389B AR 1 [XCEL ENERGY INC.....ootrimirierierirterseissiiesiesseesssesssssssessesssssssesssssssessnns | eveens 2| 2FE 124,484 1..104.396 | ......c..cc...... 130,495 | oo 125,000 124,699 FSTU I SOOI IUSOPIRTRRTRRPO DO 3.300 05/27/2015. | 06/01/2025.
98978V Al 2 [ZOETIS INC...oieieririiicieieiei e ssenisnies | coenes 2| 2FE 100,346 |...101.124 ....100,000 100,142 (175) [ v | e [ s 3.450 10/26/2018. | 11/13/2020.
99B003 23 6 [UNITY NATL BK. e | eenees | o [ e | e 1 122,341 .122,341 ...122,341 122,341 | oo [ [ | e | e 1.981 04/13/2018. | 04/13/2020.
99B003 51 7 [MUTUAL FEB SVGS BK 116,185 116,185 [ e 116,185 116,185 | ovoveeeererieriinees [ eorreenneineiieniens [ e | eevseesensssinsen | coeees 2.750 01/22/2019. | 07/22/2020.
064159 HM 1 |BANK OF NOVA SCOTIA ..249,485 |...100.705 .251,763 250,000 249,868 105 v 2450 03/17/2016. | 03/22/2021.
448055 AK 9 |HUSKY ENERGY INC 142,482 |...105.601 158,402 | ..ovveviernn 150,000 145,869 850 [ oo [ e [ e 4.000 09/15/2015. | 04/15/2024.
78012K KU 0 [ROYAL BK OF CANADA ..252,933 |...100.678 251,695 | ....... 250,000 250,658 (B12) [ oo | e [ s 2.500 02/24/2016. | 01/19/2021.
05565Q CD 8 |BP CAP MKTS PLC ..243,470 |..102.222 .255,555 250,000 245,578 1,226 00 2.750 04/04/2018. | 05/10/2023.
22546Q AP 2 |CREDIT SUISSE NY. ..255,398 |...106.246 265,615 | ....... 250,000 253,133 (B08) | veveernerneirens [ erreerenineinerienes [ e 3.625 ..9,063 | 01/27/2016. | 09/09/2024.
404280 AN 9 |[HSBC HLDGS PLC.......ccccevrvrrrrnn ..263,295 |...104.253 260,633 | ....... 250,000 255,146 (2,181) [ oo | e | s 4.000 .10,000 | 02/02/2016. | 03/30/2022.
63254A AN 8 |NATIONAL AUSTRALIA BK ..255,748 |...100.760 .251,900 250,000 251,307 (1,235) 0 2.625 04/14/2016. | 01/14/2021.
822582  BX 9 | SHELL INTL FIN..oouiitiriiiiiieiciiesiiesiteeie st 247,463 |..101.076 | .................252,689 | ....... 250,000 248,229 239 [ e | e [ e 2.500 09/07/2016. | 09/12/2026.
82481L  AD 1 | SHIRE ACQ INV IRELAND 241,540 |..103.062 | .................257,654 | ....... 250,000 243,649 820 | .o e | 3.200 05/08/2017. | 09/23/2026.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 15,436,225 XXX ...15,303,526 15,375,690 (16,969) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
12667F X9 1 | CWALT 2005-3CB TATT.....omriirerierieceenissisessesiseesssssssssessessssssssnsnsens | sevinee | oo | eovnnnennidh | oo 2FM | o569 | 95.741 592 619 [ o 593 | oo 7 (1) ] [TSTRON VRN IO 5.500 04/23/2008. | 03/25/2035.
23242M  AD 3 |CWL 2006-S3 Ad........cooirerirrerieiseiseiississessssssissssssssssssssssssessssssesssnssnnns | covneen | o | conerenidhB | e 1FM 2110958 | e 139,498 | coovvviiriis 125,722 80,269 8,948 | ..o [ e [ 6.592 12/31/2015. | 01/25/2029.
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74924P  AF 9 |RASC 2004-KST AlB........reuiremererreieeierieesesssssssenssssssseesssssssssessesssssssssssnss | sneenee | oo | seveens 45| ... TFM | e 1,195 [...100.290 | .coovvvvrvrrrrinnee {10 I 1,203 | ....... 1,203 2 | e [ s [ 4.269 |..... 4.330 |MON.. 01/13/2004. | 02/25/2034.
76110W  RQ 1 |RASC 2003-KS4 AlB.........coooivieeireriieiieieieiesiesieresiesisseieeiseiesiesssesssssesessesenes | oerers | o | crerens 45] ... TFM | i 628 |...101.244 4 i | [ 3.870 |...... 4.150 |MON... 05/06/2005. | 05/25/2033.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities .87,537 XXX 8,939 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00104U AB 4 |AEPTC 2012-1 A2.............. ..26,290 |..... 99.924 ...26,270 26,297 [ oo | v | e | e | o 1.976 03/07/2012. | 06/01/2021.
126802 DH 7 |CABMT 2015-2 A1 ..149,940 |...100.107 .150,160 150,000 149,993 12 1002250 07/08/2015. | 07/17/2023.
43815M AD 8 |HAROT 2019-2 A4 . . ..249,943 |..101.469 | ................253,672 | ....... 250,000 249,952 10 [ o e [ 2.540 05/21/2019. | 03/21/2025.
87165L  AF 8 | SYNCT 2015-1 Avreriiriieirisirisenssenissnsssssssnssensensseesssnssssnsssnssnssensssssssnssenses | eonnens |0 | senenenanes 4] G AFE] 273,610 |...100.077 | ...............270,209 | ....... 270,000 270,173 (K0 T PRI BT 2.370 . 09/06/2017. | 03/15/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMIEIES.............o..cvevevereriereriieisieieeseies e 699,783 XXX | e 700,311 | 696,291 | ................ 696,409 | ......ccoovvrrnnnnnn 0 (809) 0 0 XXX XXX XXX | ..............653 13,853 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........oeuiuiriiiiiiiiiiiisissini s sensssssnsesnnes | woveneenes 16,223,545 XXX | s 16,704,598 | ............ 16,128,007 | ...ccovenee 16,154,810 [ oo 7 (8,839) 0 0 XXX XXX XXX | s 134,363 XXX XXX
Totals
7699999.  Total - ISSUET OBlIGAHIONS........veroreesiiesiriiiiiereerissies st | deseniines 19,713,985 XXX | s 20,049,175 | ..ccoouuve. 19,418,526 | ........... 19,510,349 [ oo (V)] (37,007) 0 0 XXX XXX XXX [ s 169,068 | ........ 524,449 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ........cvuririiririiriisisssiissrsesisesssssesssnissnena 6,978,778 XXX | e 7,024,015 | 6,761,974 | oot 6,919,159 | oo | i (35,257) 0 0 XXX XXX XXX | s 19,932 | ....co.. 177,657 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMIES. .......vuuivuirriieiiiisiieristien s | osesssnnees 1,628,067 XXX .1,596,100 ...1,606,163 (2,787) 0 0 XXX XXX XXX .3,947 47,359 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ..o viviireireririisiisirserieneseens 699,783 XXX ....696,291 696,409 (809) 0 0 XXX XXX XXX | o853 | ... 13,853 XXX XXX
8399999, Grand TOtAl - BONGS..........courvueiiriireiseiieieise sttt esnienins | eiesiieses 29,020,613 XXX | e 29,376,732 | ............ 28,472,891 | ........... 28,732,080 | ...ooovvrrieriinns V4 [ (75,860) 0 0 XXX XXX XXX | s 193,600 | ........ 763,318 XXX XXX




L3

Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
Current Year's nation
F Rate per Unrealized Other-Than- Total Foreign and
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Admini
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in strative Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B./A.C.V. Symbol | Acquired
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99P000 09 6 |J P MORGAN. ...ttt | ........ | | ....... 1,460.000 147,314 |..... 100.900 148,555 8,879 .3,322 .3,322 04/21/2008.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 147,314 XXX 148,555 0 8,879 0 .3,322 .3,322 XXX
8999999, Total - Preferred SOCKS. ..ottt seee etssesseseanes 147,314 XXX 148,555 0 8,879 0 3,322 3,322 XXX
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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) Other
62989* 10 5 |NAMICINSCOINC... ..239,107 317.118 47,725 13,011 .| 03/31/1995.
99C000 85 0 [ FHLBL...ouoioeceeeeeecieereetesete st | enrans 107,700 | ........ 100.000 | ...covvererreee 107,700 | oo 107,700 5,384 .| 04/10/2014. | ..
99C002 21 1 [POPLAR....ctttitttisttt ettt | enranes 2482 | .......... 10.342 2,400 [ Lo | e | | s | o | s 0 04/28/2006. | ......ooovveienee
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. 349,289 XXX ....157,825 5,384 0 13,011 .0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
42817@ 10 3 [HETUCKINS AGY INC.....coiiiuiiiiiieinieiciiesiisesiesissesssssssssessesssesesssssssssesssiens | neenns 2,500 BB | s [ e 1,567 .| 04/25/1962. | ..
43688@ 10 7 |HOME AND FARM INS CO.....ccovvinririnrinnirnenssnsssesssnssssnsssnssseseesssssssssssensssssssssssees | oneeens | eoe | 0000000:0,000.000 | vvvirienn..7,076,668 | .....1,179.445 | oo 7,076,668 | oo 5,523,576 | .ovvvivririinriinsinnnns | s | e | s 174,055 | oo | o 174,055 .| 08/25/2005. | ..
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other 7,125,220 XXX | 125,220 | ..o 5,526,076 | ......cccoeevnn0 | oo 0 [V 175,622 | oo, (| I 175,622 | oo, 0 XXX
Common Stocks - Mutual Funds
00143K 65 7 |INVESCO OPPENHEIMER INTL BOND FD Y.....cooviuiireiireirerineenersenseeessensssinns | cvvveeen | aee | oveees 10,880.856 | ....oouvernennc 60,715 | oovvrnee. 5.580 | .ovrerrirriin 60,715 | ...... 63,892 3,200 .2,325 12/02/2019. | ..o
022865 10 9 | AMANA INC FD...ovvouiieiririreeiceississrie sttt ensssinas | sessenes 837.791 44,244 52.810 | oo 44244 | ... 32,718 510 .5,729 12/20/2019. | ..o
128119 87 2 | CALAMOS GRWTH & INC-O....ovvvvurveririreieessssiseriesiesssessssissessesssessssessssssenss. | avsnnees | oee | vereeens 1,997.486 65,877 32.980 | .coooverirnnnn 85,877 | e 58,280 966 11,192 .| 12/120/2019. | ..
192476 10 9 [COHEN & STEERS REALTY ....ovuiiviiiirniieierisisiesiensssssesssssssssessssssssssssesssnses | avveneee | re | sonneee 1,628.991 | oo 107,774 | ... 66.160 LAOTTTA | 110,164 6,509 11,173 . 112/20/2019. | ..
277907 20 O |EATON VANCE INC FD BOS......ccntiiiimcrierirerireesssisessessessssesssssssssssssssesssssssssnsns | sessees 2,992.986 16,910 | v 5.650 | ovrerrieiines 16,910 | ...... 17,303 978 ..1,057 12/02/2019.
353496 85 4 | FRANKLIN UTILS FD-ADV.....cooiiiiiimiineiieieisesiserseesssesesseesssssssssssssesssssssesssnsins | sesvees | oo | eeveens 7,319.568 162,787 22.240 o AB2787 | 117,608 4,154 28,119 . 12/04/2019. | ..
413838 73 1 | OAKMARK INTL-A coooiiiiiiiierienieseseesssieessessessessssssssssessessssessensssssssssssssnens | sevveens | e | cvees 13,696.916 | ...cvvovcvrennns 341,190 | ... 24.910 341,190 | ....... 278,473 6,438 60,332 . 12/12/2019. | ..
413838 79 8 | OAKMARK FD....couiiuieniiiiieiieeissiseisssiseessesssssessssssssss st ssssssssssssssessssnnss | nessseee | oo | aevenens 3,372187 | oo 269,438 | .......... 79.900 | oo 269,438 | ..o 158,228 2,271 36,486 12/12/2019.
461388 10 3 |INVESCO DB COMMODITY INDEX......cccstemrrirrerniernnssererssssesesssssssssssesssnsssssenss | snvens LA71.000 | 2727 | e 15.950 2,727 2,543 43 250 . [ 12/27/2016. | ..
464287 68 9 |ISHARES RUSSELL 3000 IX.......vuuuiemmreuerreriserimreseesssessensessssssseessssssssssesssessssesas | seesenes .717.801 | ... 135,298 | ........ 188490 | ..oooovvvrcrine 135298 | ...... 65,462 2,263 29,471 29,471 .| 12/120/2019. | ..
464287 83 8 |ISHARES US BASIC MAT......oiiiiiriiiniineiiesieeiseesssisessesssesssssssssssssssssssesssesssnnes | sessees | oo | eeveeens 1,300.137 | v 127,335 | ..o 97.940 | .coovivrinn. 127,335 | oo 100,061 2,619 17,911 | oo [ e, 17,911 12/20/2019.
47103C 18 3 | JANUS HENDERSON SMALL CAP......cccvvviirirrererinirnerierisseseessessesssessssssssensnnns. | evnseees | eoe | ovvenn 2,750.988 63,383 23.040 | ..cooeveee.....63,383 | oo 60,550 650 22,833 | s [ e 2,833 .| 12/120/2019. | ..
47103C 70 4 | JANUS BALANCED FD-l...couiiouieerceiireiineeeeeeesseeeessessssessssssssssssssssssssssssssssnns | sevenne | aee | eevenns 4,908.763 | ...oovvverirnns 180,937 180,937 | 149,553 3,727 28177 | o | e 28,177 . 12/18/2019. | ..
4812C0 49 8 |JPMORGAN EQUITY INC.....ovvorriririirinirierierissesssissieessesesssesssssssssessesssesssssnses | venees | enn | avvens 15,756.004 | ....ooovvvvuevnns 306,297 306,297 | ....... 223,666 5,247 54,199 | oo | v 54,199 | ..o 12/30/2019.
55273G 29 8 |MFS INTL DIVERSIFICATION-L.....cocivimrirermerinerierienisseessesssssessensseessssssnsnenses | evneenes | eoe | oveennd 6,287.103 ..132,469 ....132,469 ....100,716 1,852 24,109 | oo | e 24,109 . 1212712019, | ..
56064V 20 5 | MAIRS AND PWR GRWTH FD....c.oooiiiriiiieiiisinnieissseiesssssssssssssssssesssssssnenss | avvvines | oee | vevenens 1,170.092 ..148,859 ...148,859 | ... ....125,497 1,727 22,615 . 112/30/2019. | ..
577130 20 6 |MATTHEWS ASIAN GRWTH & INC.......oovvirririeririnirierirereeesenisssssessesssensenesssens | ceevinee | oo | eeveens 8,357.728 .131,467 N34T | 139,259 2,874 14,656 .1 12/18/2019. | ..
628380 85 9 |FRANKLIN MUTL GLOB DISCOVERY ......10,776.645 ..328,795 328,795 . 314,750 7,460 42,298 .| 12/24/2019.
74253Q 74 7 | PRINCIPAL MIDCAP FD-INSTL.....tvueiirrrierirerirriierieniinensenissesessessnsssenssssssnensns | woneeees | eoe | ovveen 2,321.288 .. 71,751 71,751 | ...... 40,500 391 18,281 .| 12/30/2019. | ..
779557 10 7 | TROWE PRICE NEW AMER.......cooiiiriiieiienieirnensssisessessssssensssisssssssssssssnens | seevsnee | oo | eeveens 3,129.255 L AT1,389 | 135,308 642 33,255 .| 12/16/2019. | ..
77957Y 10 6 | TROWE PR MID-CAP VAL FD.....ccovvvriirirnriersirsierinnieiesssisssssssssssssssssenssssessessnnes | vevenes | oen | veveeees 8,644.982 ...241,800 | ....... 235,222 3,645 29,790 . 112/16/2019.
78464A 30 0 |SPDR S&P 600 SMALL CAP VAL......coivumiiirieririrernreeessnssieseesesssssssssssssesssesesssess. | cvienes . 20.000 1,314 1,314 1,026 22 238 .| 09/20/2016. | ..
921908 20 8 | VANGUARD PREC MTL & MIN.....ociiiiiiniiieriieniineneiseseisessisesessessssssessnneies. | evveens | eoe | eoreeees 5,370.634 o AAT3T | 8330 | i 44737 | 55,722 1,045 .6,615 .1 12/23/2019. | ..
921908 60 4 |VANGUARD DIVIDEND GRWTH.. v 1,014.274 ..214,356 4,408 40,987 .| 12/17/2019.
921921 30 0 |VANGUARD EQUITY INC....oooirimririerenieenersnssiessesssssesesssssssessessssssssssssssssessns | sesseee | oo | aeveens 2,457.365 | ... ..195,508 . . 5,148 31,108 .| 1211712019, | ..
921935 20 1 |VANGUARD WELLINGTON ADMIRAL.......oviriirriirireninsinirsniersnssesensssssseensssssnses | evienies | re | vovnene 2225794 | oo 166,734 | .......... 74.910 145,117 4,198 23,093 | .o [ s 23,093 . [12/27/2019. | ..
922042 84 1 |VANGUARD EMERGING MKTS STK IX.. rerr.6,959.805 257,165 36.950 232,160 8,040 35,366 35,366 .| 12/20/2019.
92837F 82 1 |VIRTUS SEIX US GOVT SEC.......ccosiiiiiiiiiciiirinrieniissisesiesisesenssssiisssesisssssennns | cosviees | oo | eovies 2,448.377 | oo 24484 | ... 10.000 24,737 561 24 24 .1 12/02/2019. | ..
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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 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 inB.JA.C.V. Acquired | Designation
936793 84 3 |WASATCH-LARGE CAP VAL FD....cccooooiiiiiiiiiiniiiiisniii s | coiies [ 23,277.249 | oo 186,684 | ............ 8.020 6,008 20,522 12/20/2019. | .coooovvv.
9499999. Total - Common Stocks - Mutual Funds....... s 4,202,424 XXX 87,596 0].. .632,211 XXX XXX
9799999. Total - COMMON StOCK.........uurveeriieeriiieriiiereise s 11,676,933 XXX 92,980 0]......820,844 XXX XXX
9899999. Total Common and Preferred Stock..........c..cvevececvicicreieceeeieeiae 11,824,247 XXX | e 11,824 247 | 9,317,907 | 0 | 101,859 | oo [0 [ I 824,166 | ..ooevvrreerrne 0| ieieeeeennn824,166 | oo 0 XXX XXX
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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. t
912828  YC 8 |US TREASURY N/B...... | 11/04/2019........ 199,531 544
0599999. Total - Bonds - U.S. Government.......... 199,531 544
Bonds - U.S. Special Revenue and Special A
114894  ZQ 4 |BROWARD CNTY FLARPT......ccccovvriranee 12/12/2019 BOAMUNI 196,986 352
3132J4 QW 2 |FHLMC G31168.......... 05/02/2019.. BOK-MTG.. 375,257 483
31339S  E2 7 |FHLMC QA2853 09/17/2019........ WELLSMTG... 404,906 600
31339S  PU 3 |FHLMC QA3135...........cce.u. 12/13/2019........ MORGANMTG 500,330 799
31418D  CS 9 | FNMA HMASBB0.........vvuveerieieeieieieiessisesn s 11/22/2019........ CITI-MTG 231,335 . 542
31418D  ET 5 [ FNMAHEMASTAS ... 08/14/2019........ TDMBS.....oiireie s TAT,007 | oo 725,910 [ oo 1,059
31418D  GF 3 | FNMAHMASTI7 ..ot 09/17/2019........ BOK-MTG 402,188 ..400,000 500
576051 WB 8 | MASSACHUSETTS WTR RES AUTH 10/10/2019........ CITICORP/SMITHBARNEY.. 145,000 ..145,000
91412H  FG 3 [UNIVERSITY CA.....oiiiiiiiiisesnsseen e 03/13/2019........ UBSFIN....ooviiciiss s 195,000 | oo 195,000
3199999. Total - Bonds - U.S. Special REVENUE aNG SPECIAl ASSESSIMENES. ... ruutuuruuirstrsteseeersstteesssseessssseressseesetes | eesessessstesees a8 eeE 848118184k E £ 8 888t 3,198,009 | ..o 3,130,578 | oo 4,335
Bonds - Industrial and Miscell
012725  AC 1 |ALBEMARLE CORP........ccccocvvrerunecn 12/1712019........ KEY MCD ..ot 133,728
110122 BG 2 | BRISTOL-MYERS SQUIBB..........ccccoutiririinienirirsiiesinssiesisenesseons 11/20/2019........ CORPORATE ACTIONS.......cooueriiiinirrirtiiessinesieseesesseiesses 205,438
126650 CL 2 |CVSHLTH CORP......cccovvrvrrrnnee 08/16/2019........ SMRD ...t 264,330
23242M  AD 3 | CWL 2006-S3 Ad.......ooviiirririiiiiieisssieisessssiessssss s essssanes 12/31/2019........ ADJUSTMENT ...oocvriirieieieiersssieessiseensnienes 5,166
25466A  AJ 0 [DISCOVER BK.....ooiiiciiiceics e 09/11/2019........ MORGAN STANLEY. 257,820
26884A  BL 6 |ERP OPERATINGLP........cccovvenee 09/09/2019........ MIZUHO 258,198 ..
302196 AR 9 |EXPRESS SCRIPTS................. 01/30/2019........ US BANK ...t 247,330 | oo 250,000 [ ..o 1,101
40414L  AK 5 [HEALTHPEAK PPTYS.....coioiiirirerniiniir 12/13/2019........ GOLDMAN SACHS................. 107,008 100,000 [ oo 1,237
43815M  AD 8 [HAROT 2019-2 Ad.....cooiiiiiiiiiieineieie sttt ssen 05/21/2019........ JPM-MTGS..es e 249,943 ..250,000
665859 AU 8 |NORTHERN TRST CO......... 08/14/2019........ MORGAN STANLEY ....c.oeviriireriniirerninriesiereeseneenes 265,680 | ..o 250,000 2,253
674599 CW 3 |OCCIDENTAL PETROLEUM........covviiiiiiiiiriiieienisieeissiesesissienineieees 08/14/2019........ GOLDMAN SACHS................. 250,045 ..250,000 161
69371R Q2 5 |PACCARFINL CORP.............. 08/16/2019........ BARCLAYS AMERICAN.......ctvimrimiiiinniiesienissssesissseesieseesesseens 250,883 2250,000 [ oo 75
808513 BA 2 | SCHWAB (CHARLES) CORP........cccovuuuee 05/20/2019........ VARIOUS ..ottt 249,426
99B003 51 7 |MUTUAL FEB SVGS BK......ccoriiiirinirisiinissenissesnssssssssaneenes 01/22/12019........ US BANK .t 116,185
3899999. Total - Bonds - INAUSHIal AN MISCEIIANEOUS............ ettt ettt es s his feehseEEeEe e E e E S8Rt 2,861,180 10,273
8399997. Total - BONAS = PaMt 3. ..o 6,258,720 ....15,152
8399999. Total - Bonds, 6,258,720 ....15,152
Common Stocks - Mutual Funds
00143K 65 7 [INVESCO OPPENHEIMER INTL BOND FD Y.....ccoervermrrriieiernninsererrninns 12/02/2019........ VARIOUS ...t 587.342 3,217 XXX
022865 10 9 |AMANAINCFD.. 12/20/2019.. VARIOU . 62.225 3,219 XXX
128119 87 2 |CALAMOS GRWTH & INC-O. 12/20/2019 VARIOUS ..ot 79.324 2,550 XXX
192476 10 9 |COHEN & STEERS REALTY. 12/20/2019 VARIOUS ..ot 236.640 15,566 XXX
277907 20 0 |EATON VANCE INC FD BOS 12/02/2019.. VARIOU . 194.331 1,077 XXX
353496 85 4 |FRANKLIN UTILS FD-ADV.... 12/04/2019........ VARIOUS ...ttt 306.775 6,474 XXX
413838 73 1 | OAKMARK INTL-A ..o 12/12/2019........ DIVIDEND REINVESTMENT.... 264.722 6,438 XXX
413838 79 8 | OAKMARK FD....oovuiiiiriiiiciinieie st 12/12/2019........ DIVIDEND REINVESTMENT.... 265.896 20,947 XXX
464287 68 9 |ISHARES RUSSELL 3000 IX.......cooiuiriiiiiiiiieiinrieieiiseeesisessisssie e 12/20/2019........ VARIOUS ...t 12.898 2,263 XXX
464287 83 8 |ISHARES US BASIC MAT.......cccevenee . 12/20/2019........ VARIOUS ..ot 28.040 2,619 XXX
47103C 18 3 | JANUS HENDERSON SMALL CAP.. 12/20/2019........ VARIOUS ..ottt 2,750.988 60,550 XXX
47103C 70 4 |JANUS BALANCED FD-I.... 12/18/2019........ VARIOUS ..ottt 146.131 5213 XXX
4812C0 49 8 | JPMORGAN EQUITY INC 12/30/2019........ VARIOUS ..ottt 892.009 16,504 XXX
55273G 29 8 |MFS INTL DIVERSIFICATION-I 12/27/2019........ DIVIDEND REINVESTMENT.......oviirriererirrirerieereesenienes 153.299 3,227 XXX
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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
56064V 20 5 [ MAIRS AND PWR GRWTH FD.....ooviuiiiiiiiriiieeiniieeiesieiesiesiesesissesesisssssssesesenssssssssessessssesessnns. | soessseesessnnes 12/30/2019........ VARIOUS ..ottt 80.931 10,303 XXX
577130 20 6 |MATTHEWS ASIAN GRWTH & INC 12/18/2019........ VARIOUS ..ottt 303.591 4,698 XXX
628380 85 9 |FRANKLIN MUTL GLOB DISCOVERY. 12/24/2019.. VARIOUS ..ottt 735.990 22,127 XXX
74253Q 74 7 |PRINCIPAL MIDCAP FD-INSTL.......... 12/30/2019........ DIVIDEND REINVESTMENT.......ovviiiriirerireirerinecerenienes 106.576 3,262 XXX
779557 10 7 |T ROWE PRICE NEW AMER............. 12/16/2019........ DIVIDEND REINVESTMENT. 209.490 11,212 XXX
77957Y 10 6 | T ROWE PR MID-CAP VAL FD 12/16/2019.. DIVIDEND REINVESTMENT. 360.082 9,859 XXX
921908 20 8 |VANGUARD PREC MTL & MIN 12/23/2019........ DIVIDEND REINVESTMENT, 126.320 1,045 XXX
921908 60 4 | VANGUARD DIVIDEND GRWTH 12/1712019........ VARIOUS ..ottt 321.753 9,670 XXX
921921 30 0 |VANGUARD EQUITY INC 12/1712019........ VARIOUS ..ot 109.425 8,427 XXX
921935 20 1 | VANGUARD WELLINGTON ADMIRAL........cvuvvrireiniirerinrisrieniennenes 12/27/2019........ VARIOUS ..ot 104.284 7,652 XXX
922042 84 1 |VANGUARD EMERGING MKTS STK IX.....vuiiiriiieriiricrrineiesineiessesiesiesinsens 12/20/2019........ VARIOUS ..ottt 229.339 8,040 XXX
92837F 82 1 |VIRTUS SEIX US GOVT SEC.......ccccomiriiircrinerirerirenirennns 12/02/2019........ VARIOUS ...ttt 56.387 564 XXX
936793 84 3 | WASATCH-LARGE CAP VALFD............. 12/20/2019........ VARIOUS ... 884.250 6,947 XXX
9499999. Total - Common Stocks - Mutual Funds 253,670 XX | 0
9799997. Total - Common Stocks - Part 3........ccccoovvivniiiinnis 253,670 XXX 0
9799998. Total - Common Stocks - SUMMANY HEM fTOM PAM 5.ttt etttk et st ees et sets eeesessessetessesseeseeseseesee et et eeseEseEeeEeeseE e e aeseeEeEseE et eeseE s e b et enteeseE et eesen s et et st ensessetntas 172 XXX
9799999. Total - Common Stocks.........c..evwevect 253,842 XXX ] 0
9899999. Total - Preferred and Common Stocks........ 253,842 XXX 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........coiiiuciiiiiieiiiceetst sttt st s s e ettt s eseseetssseetes essssstesasssesees e setesesasesees e s et et s e s e e e es s e et et s e e s e s s e s et et s e e e et en s et et ne et et s et et s nsnaesaneneees 6,512,562 XXX 15,152
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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
38376G  ZU 7 |GNMA2011-9C .. [ 12/01/2019. | MBS PMT 34,712 |..... (109) (109) 09/16/2041.
383788 RE 1 |GNMA2012-35C .. [ 12/01/2019. | MBS PMT 52,413 | ... (36) (36) 11/16/2052.
38378T X8 8 |GNMA2013-109 M.. .. | 03/19/2019. | VARIOUS ) 62752 | ... (132) (132) 06/16/2041.
383780 ZP 5 | GNMA 2013-144 VX.... o [ 1200172019, | MBS PMT .o |, 18,476 | ........... 18,476 | ............ L[R2 E— 18,525 |.. (49) (49) 01/20/2043.
912828 H5 2 |US TREASURY N/B.... .. [ 06/14/2019. | JP MORGAN.........covvoercrrrirmrrreierinns 248,662 | ... 250,000 | ooo..... 250,410 250,117 |..... (50) (50) 01/31/2020.
912828 N8 9 |US TREASURY N/B.... .. | 06/21/2019. | BANK OF AMERICA. 248474 | oo 250,000 | coo..... 250,303 250,133 |..... (30) (30) 01/31/2021.
912828 UF 5 |US TREASURY N/B - 06/21/2019. | J> MORGAN.... 248779 | ......... 250,000 | .......... 242,989 | .............248,557 | ..... 692 692 12/31/2019.
0599999. Total - Bonds - U.S. GOVEMMENL..........cvvvviiiiriiiiecsiiscnsissssiiiins sosvisissssssssss s | 912,932 | ..ooo..... 917,070 | ......... 916,718 | o000 917,200 | oo 0 286 0 286 0 XXX
Bonds - U.S. States, Territories and Possessions
917542 QW 5 |UTAH ST | . [ 07/01/2019. | MATURITY ..o 350,000 350,000 | oo 350,000 0 07/01/2019.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS................ccimirrriiis worinrvvisnsssissnssssisssssssssssssssssssssssssssssssssssssssssssnnens | 350,000 | ........ 350,000 | ........ 350,000 0 0 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
25477G  CU 7 |DISTRICT COLUMBIA INCOME TAX......ccoccvrvrnnnes . [12/01/2019. | MATURITY ..oooovvvvvvnnriissnssvisssnssiinsns | 125,000 | voooo..... 125,000 | .......... 125,000 | coovrrrrrrenes 125,000 | oovvvveerereeees | eeereeeeeecessnnnes 0 12/01/2019.
3128M5 GU 8 |FHLMC G03511 .. [ 12/01/2019. | MBS PMT 383 | o383 | o386 | o, KT O I 0 10/01/2037.
3128M7 YV 2 |FHLMC G05824 .. [ 12/01/2019. | MBS PMT 8.159 8,198 |..... (39) (39) 01/01/2040.
3128MD W7 4 |FHLMC G14970 ... |.. | 12/01/2019. | MBS PMT 24,740 | ..... (90) (90) 12/01/2028.
3128MJ V2 3 | FHLMC GO8B32.........ccoveveeviceeiceiieceiieseiieneeens .. [ 12/01/2019. | MBS PMT 38,612 |..... (150) (150) 03/01/2045.
3128MJ WB 2 |FHLMC GO8B41 ... .| 12/01/2019. | MBS PMT 36,972 |..... (145) (145) 05/01/2045.
3128MJ X3 9 |FHLMC GOB8BIT.........cvvverererceeireeieceiieneieeneeens -+ 1210172019, [MBS PMT......cvvvvvvvvrmssnsnnnrnvnnnnsissssssnne [ A48T | o BA8TA | oo AB.048 | oo 44,957 |..... (86) (86) 03/01/2046.
3128MJ XK 1 |FHLMC G08681 .. [ 12/01/2019. | MBS PMT 51,224 | ... (208) (208) 12/01/2045.
3128MJ  YJ 3 |FHLMC G08712 .. [12/01/2019. | MBS PMT 22460 |..... (101) (101) 06/01/2046.
3128MJ 76 0 |FHLMC G08764 .. 1210172019, [MBS PMT........oovvvoeviissmsmneenvississssssnnnee | 42708 | o 82708 | o 46421 | o 43,290 |..... (582) (582) 05/01/2047.
3128PS L9 6 |FHLMC J13052... ..102/01/2019. | VARIOUS 50,442 |..... (27) (27) 09/01/2025.
3128PX  T7 1 |FHLMC J17774... o [ OTAAI2019. | VARIOUS ..o |, 112,219 | ... 110,362 | ........ 114,690 | .......co... 112,231 ... (345) (345) 01/01/2027.
3128Q0 KX 4 |FHLMC J19310... .. [12/01/2019. | MBS PMT 22,000 22,068 |..... (68) (68) 06/01/2027.
31292L W6 8 |FHLMC CO4269..........ccooormmverrireieneiereieneens [ 12/01/2019. | MBS PMT...oooovvvviinnnvinssnsnisssssssiiissnns |l 23,890 23,962 |..... (72) (72) 10/01/2042.
3132J4 QW 2 |FHLMC G31168 1210172019, [MBS PMT.......ovvvvvvnmissmsnsnnsivcensissssssens [ 85,862 | .o0vr85,862 | 188,934 | oo | e (425) (425) 02/01/2039.
313206 Z9 8 |FHLMC Q15767 ..112/01/2019. | MBS PMT 22789 22838 | ... (49) (49) 02/01/2043.
313358 FV 3 |FHLMC G61080 < [ 1200172019, | MBS PMT ..o | 88,601 89,097 |..... (497) (497) 03/01/2047.
31336W CP 2 |FHLMC G11879 .. | 07/30/2019. | VARIOUS 665 | ooovoooresB59 | oo B85 | 658 |.... 1 1 10/01/2020.
313398 E2 7 |FHLMC QA2853 [ 12/01/2019. | MBS PMT...oovvvvviinnniisssssiisissssssisissnns | 6,807 | ovrerrrere8,807 | vooereeeri 8,891 | eovveeeeeeeeecereeeeeins | eeeeeercersessens | oo 2) 2 09/01/2049.
3133XV. RK 9 [FHLB...ccooiiviiiocirvisecrssccsiesssiiiens . 112/13/2019. | MATURITY ...oooovirinnniriniiirinns 100,000 | ..........100,000 | cc0e.. 117,527 | covrrroor.. 102,249 | eovvvvveeeeecers | e (2,249) (2,249) 12/13/2019.
3136A1 X8 3 |FNMA2011-115KE .. [12/01/2019. | MBS PMT 37,959 37,993 |..... (35) (35) 10/25/2039.
3136AG DN 9 |FNMA 2013-97 EK.. . [12/01/2019. | MBS PMT....oooovvvevmnnvivssennsiissscsiiiisens | 33,651 33729 | ... (77) (7 11/25/2028.
31371MM UK 1 | FNMA #256286 .. [ 12/01/2019. | MBS PMT 20 | o2 20 | e 20 | e | e, 0 06/01/2036.
3137AT 6B 3 |FHLMC 4098 HA . [12/01/2019. | MBS PMT....oooovvvermnevvesseensirissscssiiisens | 37,088 37,119 | ..... (32) (32) 05/15/2041.
3137BC QV 3 |FHLMC 4382 BC .. [ 12/01/2019. | MBS PMT 82434 82,982 |..... (549) (549) 07/15/2040.
3137BK WB 2 |FHMS KP02 A2 | 1200172018, | MBS PMT..oovesonssvsssnsvensens | 155,066 | ..........155,066 | ......... 156,611 | ccooocccn. 155473 | ... (407) (407) 04/25/2021.
3138AX XQ 9 |FNMA #AJ6086 .. [12/01/2019. | MBS PMT 22,326 22,431 | ... (105) (105) 12/01/2026.
3138E) AV 0 |FNMA#AL1819 o | 1200172018, MBS PMT.covesovssvsssnssscnsess |, 19,224 | 019,224 | 020,696 | oo 19,329 |..... (105) (105) 05/01/2042.
3138EK 6P 5 | FNMAH#AL3577.....oieoceececeecceeeieeeenns [ 12/01/2019. | MBS PMT...ooovvvrviinnevivssessisssssssiiissnns |l 20,767 20,890 |..... (124) (124) 04/01/2043.
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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
31395V NZ 8 |FHLMC 2985 LA 12012018 MBS PMT.csisvnscssens | 4809 | oo 4809 | ... 4,939 4812 |...... ®) 4,809 06/15/2035.
31398K A5 9 |FHLMC 3589 PA .| 12/01/2019. | MBS PMT 727 727 749 1) 727 09/15/2039.
31407B  JS 9 |FNMA #825673... .| 12/01/2019. | MBS PMT 662 662 655 0 662 07/01/2020.
31408F 6D 6 |FNMA #850568... .1 12/01/2019. | MBS PMT 135 135 134 0 135 01/01/2036.
3140FE 6B 5 | FNMA #BD7165 [ 1200172019, | MBS PMT .o | 35,962 | .oovee. 35,962 | coovee. 38,002 ) (319) 04/01/2047.
3140J7 UL 7 |FNMAHBMS3286.............cocoieiemrrerrrrvvieirncssseneennnes + [ 120172019, MBS PMT ..o | [YRT:7 2 — YT E— 98,183 94,884 | ....... (732) (732) 11/01/2047.
31414F GG 0 |FNMA #964699 .1 12/01/2019. | MBS PMT 661 661 679 | oo (:1:7.28 I I 1) 1) 08/01/2023.
31417A QE 2 |FNMA#ABA4052. - 12/01/2019. | MBS PMT ..20,546 21,653 20,639 | ...... (93) (93) 12/01/2041.
314170 CZ 4 |FNMA #AB6387 . 12/01/2019. | MBS PMT 1 L2527 2714 21609 | ... 82) (82) 10/01/2042.
31418C RD 8 |FNMA#MA318S.......corrvvvvvirsenssssiin - 1210172019, [MBS PMT......cvvvvvveermssnsnnsrnvvnnnsissssssses [ 48,299 | oo 48,299 | oo 50,691 | wovveorrrnrnnnn: 48,710 |...... (@11) U R ) U B 48,299 11/01/2047.
31418D CS 9 |FNMA #MA3680 .| 12/01/2019. | MBS PMT 3,450 | oo 3450 | 3581 | oo e ) 0 3,450 06/01/2029.
31418D ET 5 [FNMA#MA3745........cooovoiricecneces + 1210172019, [MBS PMT.......oovvvvvimissmsnssvsssssississssssens [ 29,501 (36) (36) 08/01/2049.
31418D  GF 3 |FNMA #MA3797 120012019, | MBS PMT..oooeemsssieeeen | 10,536 | c0000010,536 | vovvrrnreee 10,594 | oo | coveseneeessssiis | oo 2 2 10/01/2034.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ .covciircvvvinniviinssssissssssssssssssssssssssssssssssssssss | 1,587,486 | ....... 1,584,868 | .......1,655,353 | ... 1458471 | oo (| (8,248) 0 (8,248) 0 XXX
Bonds - Industrial and Miscellaneous
00104U AB 4 [AEPTC 20121 A2.....ccoommvvirrrirerienrisensieniin .. [ 12/01/2019. | MBS PMT : ..57,845 57,845 | ....... 0 06/01/2021.
02582) HG 8 |AMXCA 2017-4 A .| 05/15/2019. | MBS PMT 250,000 250,000 | .........249,960 | ooooco..... 249992 |...... 8 8 12/15/2021.
035242 AL 0 |ANHEUSER-BUSCH INBEV.... v |+ [ 04/25/2019. | CALL @t 102.316....ocecevevvvsnennrvvicisiass | 25,579 | voovvrin 25,000 25,127 |...... (10) (10) 02/01/2023.
05531F AU 7 | TRUIST FIN CORP........cecvirimrrnerierirririiinniens 2 106/21/2019. [ TD..oooveneee s 250,703 250,000 | .......... 257,458 252,719 |...... (918) (918) . 06/29/2020.
06406H CW 7 |BANK OF NY MELLON CORP .| 06/12/2019. | MORGAN STANLEY..........ooovvvvcciiivienne | 274,940 | ... 275,000 | ........ 280,170 275752 | ... (554) L7 S 275,199 09/11/2019.
12667F X9 1 |CWALT 2005-3CB 1A11 .| 12/01/2019. | MBS PMT 100 116 107 () 5 100 03/25/2035.
151020 AH 7 |CELGENE CORP.........ccoommurrvimmmmniriinrrneeirnennnens .. [ 11/20/2019. | CORPORATE ACTIONS........ccoccovvvrmrrnens 205,438 200,000 | .......... 206,448 ) (P2 N ISV 202,987 08/15/2022.
23242M  AD 3 |CWL 2006-S3 Ad.. .| 12/01/2019. | MBS PMT ..58,210 7,281 . 01/25/2029.
362334 AN 4 |GSR2006-1F 2A16 - 08/30/2019. | VARIOUS 102,685 91122 | 84,903 | 10,492 | 88 [ | e 10,580 | ...oovrrcere. (12,310 | . 02/25/2036.
438516  BJ 4 |HONEYWELL INTL. .| 06/14/2019. | JP MORGAN.........ccovevvvevevecrevssssesmcnnee | | opgoen | 250,000 | v 249,803 31 (995) | . 10/30/2019.
501044 CW 9 |KROGER CO .| 01/15/2019. | MATURITY. 140,000 139,793 2 01/15/2019.
61764X BE 4 |MSBAM 2015-C21A1. .1 07/01/2019. | MBS PMT 45692 | 45,691 0 03/15/2048.
74924P  AF 9 |RASC 2004-KS1Al6... .| 12/01/2019. | MBS PMT . X 1 02/25/2034.
76110W RQ 1 |RASC 2003-KS4 Al6... . [ 12/01/2019. | MBS PMT 1,026 998 3 05/25/2033.
842400 GJ 6 |SOUTHERN CAED -| 06/21/2019. | MKTX... 250,000 | ......... 251,320 | ... 251,238 |....... (57) (57) 03/01/2028.
867914 BG 7 |SUNTRUSTBKSINC.. |1 05/01/2019. | MATURITY c.ooooovnrvirnnnvisssnnssiissssiniesss | 135,000 | .oooo..... 135,000 | .......... 134,880 | vovvco 134,992 | ....... 8 8 05/01/2019.
87165L BJ 9 |SYNCT 2016-3 A..covevieireiecrriesieeeieniesiseiane .. | 09/16/2019. | MBS PMT 250,000 250,000 | .......... 249121 | oo, 249,696 | ...... 304 304 09/15/2022.
90270R BE 3 |UBSBB2012-C4 Ab. .1 09/16/2019. | BARCLAYS AMERICAN.........cccoovmmmrrire 355,660 350,000 | ... 332,719 1,480 12/10/2045.
99B003 20 2 |MUTUAL FED SVGS BK . [01/22/2019. | MATURITY ...oooorvvrnnevvissnssvisssncsiiinens |l 114,323 | o 114,323 | oo 114,323 . 0 01/22/2019.
961214 CX 9 |WESTPAC BKG CORP... C|11/21/2019. | DMG 255,465 250000 | oo, 255,365 254,165 | ...... (467) (467) 05/13/2026.
3899999, Total - Bonds - Industrial and MISCRIIANEOUS.........cvvvssvrssvnssvssimnssins sttt | 3,003,791 | ..o 3,005,958 | ....... 2,982,119 | .ocnne 2,982,606 | ....... 10,498 | oo [l —— | — LN P— 0 XXX
8399997. Total - BONMS - PAM 4ottt s | 5,854,200 | ... 5,857,896 | .. 5,904,190 | ......... 5,708,286 | ....... 10,498 | .....oc. (1,685) 0 8,813 0 XXX
8399999. OB - BONMS. -0 s | 5,854,200 | ....... 5,857,896 | ....... 5,904,190 | oo 5,708,286 | ....... 10,498 | oot (1,685) 0 8,813 0 XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
99P000 09 6 [JPMORGAN....cccoccrrrremmrrrmrsmnrrressssserresssnereee [ ] 10/30/2019. [ CALL &t 100.000-.cvrvvvrvrverce 690.000 69,000 | oo | s 70,208 | oo 68,051 | oo 2456 | oo, 2,156 XXX
8499999, Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred.............co.c...ovriiniiviiiiinscivissessiscssssssesssssssssiissenns | 69,000 XXX 68,051 2,156 0 0 2,156 0 XXX
8999997, Total - Preferred StockS - Part 4...............ocviciecicicrcsniiiins v | 69,000 XXX 68,051 2,156 0 0 2,156 0 XXX
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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
8999999. Total - Preferred SIOCKS..........vvuuuiriiiiinriiiii s s s | 69,000 XXX | ) 70,208 68,051 2,156 0 0 2,156 () [ 70,208 |....cooovnene 0 | (1,208)] .......... (1,208)] ......... 4,196 XXX
Common Stocks - Mutual Funds
00143K 65 7 |INVESCO OPPENHEIMER INTLBOND FD Y. .. 107/02/2019. [US BANK........oovvereneieneseseiiesniiens | 3127.768 | ... 17,033 XXX R0 LCT: N N I 19,863 XXX
022865 10 9 |AMANAINC FD .| 07/02/2019. | US BANK.. 7.879 407 XXX (181) 178 XXX
128119 87 2 |CALAMOS GRWTH & INC-O <[ 0710212019, | US BANK ... | 1,796.034 | ........... 50,685 XXX | e 55,848 | ....oovo... 48,816 7,032 | oo | oo 55,848 XXX
192476 10 9 |COHEN & STEERS REALTY .1 07/02/2019. | US BANK.. 139.913 8.426 XXX ..8,143 (1,341) 6,802 XXX
19766H 43 7 |COLUMBIA MULTI-AD S/C VAL Z.. < [ 1072212019, | US BANK ... | 4,225.931 XXX YA TNO: T IR 1< 20 FNITR T B 15,537 | eoveeeereeeesseoce | eveeeensessin 86,617 XXX
277907 20 0 |EATON VANCE INC FD BOS.. .| 07/02/2019. | US BANK.. .602.132 XXX 3179 266 3,445 XXX
353496 85 4 |FRANKLIN UTILS FD-ADV .| 07/02/2019. | US BANK.. 1485136 | . XXX (7,387) | oo | oo 19,761 XXX
38145C 27 3 | GOLDMAN SACHS RISING DIV-IR.... .. [10/22/2019. [US BANK........oorvvrrinnieniissiiissiiiens | 1,008.777 | v, 11,460 XXX | 15,087 | oo 10,168 | oo 4,918 |, 4918 | oo | e 15,087 XXX
461388 10 3 [INVESCO DB COMMODITY INDEX.... .. | 01/24/2019. | US BANK.. 190.000 2934 XXX 1,937 4,690 XXX
47103C 70 4 |JANUS BALANCED FD-I .. [07/02/2019. |US BANK.......oovvvvvvernnviienserivssnnniiens | 274.495 XXX (308) 8,196 XXX
4812C0 49 8 |JPMORGAN EQUITY INC... o | 1 07/02/2019. |US BANK........ooooreeeeececeeeienes | 1,036.818 XXX (2,592) XXX
55273G 29 8 |MFS INTL DIVERSIFICATION-l....ooocreccrrrrirverers | 07102/2019. [ US BANK ...covsvrcrsersevnsenssnssnes | 2,581,332 XXX (7.877) XXX
74253Q 74 7 |PRINCIPAL MIDCAP FD-INSTL .| 07/02/2019. | US BANK.. 22.265 XXX XXX
78464A 30 0 |SPDR S&P 600 SMALL CAP VAL... .. | 01/24/2019. | US BANK.. XXX XXX
92837F 82 1 |VIRTUS SEIX US GOVT SEC.......ccocmirvmrrrcriranes .| 07/02/2019. | US BANK.. XXX . 13,340 XXX
9499999, Total - Common Stocks - Mutual Funds. XXX |, 278,471 XXX
9799997. Total - COMMON StOCKS = Part 4...........cccvvuuiieiriniieieiiieiiens eeriesiessesesseiessens XXX | e, 278,471 ...3,968 XXX
9799998 Total - Common Stocks - Summary Item from Part 5.............ccoocvcvnnnnn . XXX 172 | .. 97,738 XXX
9799999. Total - Common Stocks............... oooonnn..380,349 XXX . 278,643 01,706 ..478 XXX
9899999. Total - Preferred and COMMON SLOCKS.............ccvuumriimiriiiiiciisciisiiiinis i | 449,349 XXX |, 348851 | .............333,982 | ... 14,697 | ccccccociO | o0 | oo 4897 | O | 348,851 |0 ] 100,498 | ....... 100,498 4,674 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS..........co.ucirriviiiniiiiiiiiinss i | 6,303,558 XXX | 6,253,041 | ..........6,042,268 | .......25,195 | ..c.c....(1,685) | vovvevieeO [ oieinni23,510 |0 | 06,202,576 | viieneen0 | e 100,404 | ....... 100,404 | ..... 120,504 XXX




Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

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

Sl

2 6 7 9 10 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
i Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Disposal Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n Date Name of Purchaser Actual Cost Consideration (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Common Stocks - Mutual Funds
022865 10 9 |AMANA INC FD....ovvvvrvvirrriereriseererininns .. | 12/20/2019 [ LT CAP GAIN.......ovvrrierirrcirerineienreniees 12/20/2019 [ LT CAP GAIN......coorrvnrierierierirsiinninans 0
128119 87 2 |CALAMOS GRWTH & INC-O.......c.covvvrneee .. | 12/20/2019 | LT CAP GAIN.......ovvvrierrirrierierineernns 12/20/2019 | LT CAP GAIN 0
192476 10 9 |COHEN & STEERS REALTY.. ..| 11/07/2019 | LT CAP GAIN... 0
353496 85 4 |FRANKLIN UTILS FD-ADV. NS .| 12/04/2019 | LT CAP GAIN... 0
38145C 27 3 | GOLDMAN SACHS RISING DIV-IR......... .| 09/30/2019 | REINVESTMENT......ccovvmrriirernririrenins 10/22/12019 | US BANK 0
413838 79 8 |OAKMARKFD ..| 12/112/2019 | LT CAP GAIN... 0
47103C 70 4 |JANUS BALANCED FD-I. . .| 12/18/2019 | LT CAP GAIN... 0
4812C0 49 8 |JPMORGAN EQUITY INC.....ccocecvverirnne. . 12/13/2019 [ LT CAP GAIN 0
55273G 29 8 |MFS INTL DIVERSIFICATION-I.. ..| 1212712019 | LT CAP GAIN... 0
56064V 20 5 |MAIRS AND PWR GRWTH FD... ol .| 12/30/2019 | LT CAP GAIN... 0
577130 20 6 |MATTHEWS ASIAN GRWTH & INC........ 12/17/2019 | LT CAP GAIN 0
628380 85 9 |FRANKLIN MUTL GLOB DISCOVERY.... |.. ..| 1212412019 | LT CAP GAIN... 0
74253Q 74 7 |PRINCIPAL MIDCAP FD-INSTL............... . ..| 12/112/2019| LT CAP GAIN... 0
779557 10 7 | T ROWE PRICE NEW AMER .| 12/16/2019 | LT CAP GAIN... 0
77957Y 10 6 |T ROWE PR MID-CAP VAL FD... 12/16/2019 | LT CAP GAIN 0
921908 60 4 |VANGUARD DIVIDEND GRWTH... o ..| 1211712019 | LT CAP GAIN... 0
921921 30 0 |VANGUARD EQUITY INC.....coccevrrrrrirnns . .| 12/17/2019 | LT CAP GAIN... 0
921935 20 1 | VANGUARD WELLINGTON ADMIRAI . 12/27/2019 | LT CAP GAIN 0
936793 84 3 |WASATCH-LARGE CAP VAL FD............. . .| 12/19/2019 | LT CAP GAIN... 0
9499999. Total - Common Stocks - Mutual Funds 0 0 0 0
9799998. Total - Common Stocks... . 0 0 0 0
9899999. Total - Preferred and Common Stocks 0 0 0 0
9999999, Total - Bonds, Preferred and COMIMON SEOCKS..........cccicviviiiiiieis  wovreiieiiiisstie et se s se bbb s bbb s bbb s s bbb bbbt s st s sssssessesnsnsessessnssnsens | essessessnsensense | T2 | soverersesaens 97,910 0 0 0 0
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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
43688@ 10 7 | Home and Farm INSUTaNCe COMPANY...eereresessreresesessesesesesresesreseeeresetresereseresereseesereseesee [ [20168......00. | v I 8bi | I e 6,000.000 |. 100.0
1199999. Total - Common Stocks - U.S. Property @ CASUAIY INSUE ..ottt ettt e etetsseseesesseeessessssesessesseaeseeseesessesaeseeseesesseseeseesesansessessessnsessessnss | £1etsesassessessesassassessesassesseesessesassessessesaesessessnsantessessssssassessnsanes (U] [P 7,076,668 | ..o 0 XXX XXX
Common Stocks - Other Affiliates
42817@ 10 3 ‘Hetuck INSUFANCE AGENCY, INC....iieiiiiei et | ............ NO 48,552 | .o 51,034 |......... 50.000 |. 100.0
1799999. Total - Common Stocks - Other AfIlIAES. .........vuriuiiiiiieiiiei s 0 48,552 51,034 XXX XXX
1899999. Total - Common Stocks.. 0 7,125,220 51,034 XXX XXX
1999999. Total - Preferred and Common Stock. 0 ...7,125,220 51,034 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.

SCHEDULE D - PART 6 - SECTION 2

1 2 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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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

U.S. Government Bonds - Issuer Obligations
TREASURY BILL......cccvvuunes | @...... ‘ . | 08/14/2019. | NOMURA SECS CO LTD....cvvuuieririsrissiisnsssisssrsssessneenes 08/13/2020. | ..ovvvnrenns 494,555 | .o . 3,364 500,000 491,191 [ | [ | e 177 INIA ] e [,
0199999. U.S. Government Bonds - ISSUET ObBlIGAHIONS. ... ....iuursrirsisieeiss sttt enssnisse | essesssss st ee 1 b8 bbbttt | entensnesaneadd 494555 | ..o (U 3,364 | .o 0 0 500,000 491,191 0 0 XXX XXX XXX | e (L] [P 0
0599999, Total - U.S. GOVEIMMENE BOMAS. ... verireieierirsssirsseiesse etttk 888888888ttt | enntenssenees 494,555 | oo, 0 ] s 3,364 | i 0 0 500,000 491,191 0 0] XXX XXX XXX | e 0 [ i 0
Total Bonds
7699999. SUDLOLAIS = ISSUST OBIIGAHIONS. ... vveiveiieieietis ettt et ehE bRkttt | enneenisenees 494,555 | oo 0] s 3,364 | i 0 0 500,000 491,191 0 0] XXX XXX XXX
8399999. Subtotals - Bonds 0 500,000 491,191 0 0] XXX XXX XXX
9199999. Total - Short-Term Investment: 0 XXX.veoen 491,191 0 0 XXX XXX XXX




Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL |NSURANCE COMPANY

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

E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2019 of the B U C KEYE STATE M UTUAL | N S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Covington Savings & Loan. Covington, OH B 1.49 232 79 61,587 | XXX
First Financial Bank (A) Troy, OH 38 (116,088) | XXX
Ameriprise Financial Services PIQUA, OH...ooiee s enans | erieias 2,939 | XXX
First Financial Bank (F) Troy, OH 9,487 | XXX
Fifth Third Bank of Western (C) Piqua, OH (8,232) | XXX
Federal Home Loan Bank Carmel, IN 1,397,736 | XXX
Fifth Third Bank of Westemn (S) Piqua, OH 44,521 | XXX
First Financial Bank (S) TIOY, OH.oio e | cevieees 11| XXX
US Bank Washington DC. 2 | XXX
First Financial Bank. Troy, OH 201,134 | XXX
Unity National bank Troy, OH (33,752) | XXX
Unity National bank Troy, OH ....(1,377,901) | XXX
Unity National bank TR0V, OH.ooe s nsns | siniaees 2,827 1,854,793 | XXX
First Financial Bank Pigua, OH......oiiiicicrierie s esssnsaens | i (419)| XXX
0199999. Total - Open Depositorie: XXX XXX 3,097 79 2,035,817 | XXX
0399999. Total Cash on Deposit XXX XXX 3,097 79 2,035,817 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX .390 | XXX
0599999. Total Cash XXX XXX 3,097 79 2,036,207 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 139,941 | 4. April 567,609 | 7. July. 160,178 | 10. October. 492,201
2. February 346,642 | 5. May. 599,837 | 8. August 122,217 | 11. November. 1,303,262
3. March 308,805 | 6. June 1,098,356 | 9. September. 523,840 | 12. December. 2,035,817

E27
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Annual Statement for the year 2019 of the BUCKEYE STATE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5
CUsIP Code Date Acquired | Rate of Interest

Description

6

Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

| 12/30/2019....... | 1.159 |

31846V 53 4 | FIRST AMERN US TREASCL Y.......

146,795

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

146,795

All Other Money Market Mutual Funds

922906 30 0 |VANGUARD FED MONEY MKT

761

8699999. Total - All Other Money Market Mutual Funds

761

8899999. Total - Cash Equivalents

......................................... 147,556




Annual Statement for the year 2019 of the B U C KEYE STATE M UTUAL | N S U RAN C E COM PANY

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...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
B PR €Yo o - OO GA|.. 240,227 241,391
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana.. 100,000 97,921
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. 304,503 312,533
33.
34.
35.  North Dakota.
36.  Ohio... 2,068,381 2,098,701
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 2,068,381 2,098,701 644,730 651,845
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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