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Annual Statement for the year 2019 ofthe Ohio Farmers Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 4
Percentage ’ Securities Lending T(ftal Percfntage
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. GOVEMMENES.......cuuiirririireireiseise e 85,394,398 | ..o 2.8 | s 85,394,398 85,394,398 | ....ccccovunnn. 2.8
1.02 All Other GOVEMMENS........c..cvuvieereeieineineneneneseesseesseeseesees 42,325175 | oo 1A | 42,325,175 42,325,175
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | e 29,115,080 | ..ccovvrrenc0.9 | i 29,115,080 | .ovovvrvereereircin (V) IS 29,115,080
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed............c..cceveeveveevercreereeeieesssesesssesesesens | cevereninnnns 9,685,640 |....cccoeeee. 0.3 [ 9,685,640 [ ...coocvveereriae (V)N 9,685,640 | ...........c..... 0.3
1.05 U.S. Special Revenue and Special Assessment Obligations,
etC., NON-GUArantBed...........coovueveeiieie e ssssssssssnnes | eeiieninns 159,988,126 | .......cco....... 52 [ 159,988,126 [ ....cccovvvvrririnnnd (VN I 159,988,126 | ......ccooe...... 5.2
1.06 Industrial and MiSCEllaNEOUS.............coovervvrierierirresersieesessseieees | e 118,426,125 | ...cooevveeee. 38 [ 118,426,124 | oooon (V) I 118,426,124 | ................. 38
1.07 Hybrid SECUMLIES. .......cvveveerieriieiicireeeeeeeeeeseseissssssnssssens | eeveesssssessssssssnees (01N [T 0.0 [ oo [V [P (VN 0 f e, 0.0
1.08 Parent, Subsidiaries and Affiliates...........ccoerereererrinineneiesnenens | e (V] I (U0 I (U O (V1N IO (1N 0.0
1.09 SVO Identified FUNAS.........cooveiierireicriirseeeesessesssniees | e (01N O 0.0 [ oo (U [P O [ oo (VN [P 0.0
1.10 Unaffiliated Bank LOANS..........c.ouuriureureninineireieeinceneieieesseeneenenenes | eessmessessessesnssessenas (U 0.0 | i (] I [ [P [V 0.0
1.11 Total Long-Term BONGS........ccovvuuivrnierniiiineeneineiseieeieeeseessssssns | ceveeein 444934543 | ... 144 (... 444934543 [ ..o (V) I 444934543 | ............... 14.4
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccooererrererneirerieiisrnereieienns | e (0] I (U0 I (O RN (U] IO (1N 0.0
2.02 Parent, Subsidiaries and Affiliates............cocmeeneerneeneineeneineneineen o (O I 0.0 [ i (O [ 0 f i (] 0.0
2.03 Total Preferred StOCK.........ouviieiiiinnnennennennensesenseenssinees | reeinenssnsennenne (1N ST 0.0 [ oo (U [ (V1) (U [P 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. [ ... 144,750,265 | ....occvveee. 47 [, 144,750,265 | .oovvveerereeeinn ()N 144,750,265 | .....cooeece. 4.7
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........coovwerererrrrns [ vevvrrnrereirrirninniens (0] I (U0 I (VN S (018 I (1 I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........cccoevmvveens [ vovrrrennnrrsininen. (U] I (U0 (U S (018 [P (1 I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............ccoccovvnrinninnrnnrrnins [ s 2,206,933,700 | ..coorvrenee. M4 ... 2,206,906,509 | ...ovorvrrerriiinens 0f.... 2,206,906,509 | ............... M7
3.05 MULUI FUNGS......oovoeieieiieiieiie st ssesssesssesssenssens | oevineisniss s (1N [P 0.0 [ oo [V [ O [ v (VN [P 0.0
3.06 Unit INVESIMENE TIUSES. .....ovvcecercieercireireieieeiseieeeeeiseeseisesseeessns | eereessseseseeenseseneens (V] I (U0 I R (O S (U1 IO (1N 0.0
3.07 CloSed-ENd FUNGS.........oovuurirrirriieiicieisiieiiesisesisesisesesesssessessens | sesississsisssissssssses (] I 0.0 [ i 0 [ 0 f 0 [, 0.0
3.08 Total COmMMON StOCKS.........crveuierrirrieieeieeeeeeieeiteeeiseesessesssesssseens [ coenees 2,351,683,965 | ............... 76.1 ... 2,351,656,774 | ..oveoreeeriniiens 0f.... 2,351,656,774 | ...covvvene. 76.4

4. Mortgage Loans Schedule B):

4,01 Farm MOMQageS. ......covueireiiiriieieiiissieseissieie e ssessssenees
4,02 Residential Mortgages....
4.03 Commercial MOrgages.......c.ccevueueieriesrieeiesssse s ssesseens .
4.04 Mezzanine Real Estate Loans.........cccovvvininnnininenenieenssnnns | nsesssnsessssnesssesnees 000 [ o0 | e (1 I (U1 I 0.0
4.05 Total Mortgage Loans..........ccveeninieninsinseeissssesssssssesseensens | oeenssesssssssseenssnnees 0 [ oreinireeen0.0 [0 | e (V] [ (V1 I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPany.......c..coceevvenrnrrneneineenneseesssnnnnes [ erreneenn 198,557,072 | o581 | o 158,557,072 158,557,072
5.02 Properties Held for Production of Income... 896,071 | 0.0 | ...896,071 896,071
5.03 Properties Held for Sale...........ccocvvveververeviervereieieeeeeeesssesesssenes Leeserieneeeene90,819 |00 [, 590,819 590,819
5.04 Total Real EState.........cccovvervenrernreneineineieseesssssssissssssssssssssssnssns | conneennnn 160,043,962 | v 5.2 | e 160,043,962 [ ....ovvvriririnnn (VN I 160,043,962
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......cccocnrrinminminninnineineineeneesssesseesees [ oreeneionne 27,672,459 | ..o 09 [ 27,672,459
6.02 Cash Equivalents (Schedule E, Part 2)........cccooceveineinrinrinninninnns | cevrrinnens 1,800,978 | ..oovvrrnnne. 0.1 [ e 1,800,978
6.03 Short-Term Investments (Schedule DA).........cccccovveiernnnn. JRSRRR 0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| ...........29,473,437 | ccoveeeieea 1.0 [ i 29,473,437
7. CONraCt LOANS.......coevevcieieieieesessesessssssesssssessesssssssssssssssssssssssssenss | svvsssssssessssesssnesen [ veveeisniennnen0.0 | v 0
8. Derivatives (SChedule DB).........cccocvveeverersrnesesssesnesesessssssssesssssssnens | evvnessssessssisssennenen [ veveeieninnnnn0.0 | e 0
9. Other Invested Assets (Schedule BA).........c.cccoveerernrnereinnnninesenssninnnns | veeennn 104,439,443 | 34 93,896,069
10. Receivables for SECUMLIES........cccvvvvrnrrrieisrnrseiesssssesssssssessssssssssnnss | evvsesssesssssssensend [ vevvenninnnnen0.00 | e 0
11. Securities Lending (Schedule DL, Part 1).......ccocovvrrrernrnereirnernnnnnnnneens | evvvereirnernsnsnninnen [ o 0.0 | e 0
12. Other Invested Assets (Page 2, LiNe 11).......oovvrvrrvrnierniereinniieeisesisenesenes [ (626,906)( ....cccorenenes (LK) I (626,906) [ .oooviiiiiieiinn 0 [, (626,906) [ ....coovvennes (0.0)
13, Total INVeSted ASSELS........vurieiriisiisississiessissiesie s sssesssesssessnsssnesenees | cveens 3,089,948444 |............. 100.0 |....... 3,079,377,879 | oo, 0f.... 3,079,377,879 | ............. 100.0
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10.
1.
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13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHOT VBT ..ottt ss s st s st s st srn s

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses

130,030,952

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........c.ccuvueiiiiueieicec et 42,863,226

43,505,421

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens

3.2 Totals, Part 3, COIUMN 1.ttt bbbt bbbttt

0

Total gain (10sS) 0N disP0Sals, Part 3, COIUMN 18...........ciuieieiiirieiie sttt bttt bbb s E bbbt s s bRt n st aen

Deduct amounts received on disposals, Part 3, COIUMN 15............coiuiiiiiee ettt ettt bbbt

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15....... ittt

(4,345,207)

3,851,899

6.2 Totals, Part 3, COIUMN 13......coiiiee ettt

Deduct current year's other-than-temporary impairment recognized:
7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes

7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes

51,375

Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt sttt saes 4,872,839

8.2 Totals, Part 3, COIUMN O......ouieiiite ettt bbbttt sttt

5,243,930

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-516-T-8).........ccocuerirriieieriiiieieeisse ettt e bbbt b b
Deduct total NONAAMIIEA GMOUNIS...........cuuriiieeieiiire e8RS R bbb bbbt

Statement value at end of current period (LINE 9 MINUS LINE 10).........ceueiuiiuiiicieiecsciciessste et s bbb bbb bbbt et baen

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

Book value/recorded investment excluding accrued interest, DECembDEr 31 Of PHOT YEAI..........coieiiiiieieicsie e nann

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt

160,043,962

0

160,043,962

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cccveueieiiiiceee et

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12, ...t

3.2 Totals, Part 3, COIUMN 11 ...ttt ettt s

ACCIUAL O QISCOUNL......ovveristeirsiseeie sttt et s sttt s s8R 8 £ eRsE8 08 R R et

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan

5.2 Totals, Part 3, COUMN ..o " ‘ JORER R
Total gain (loss) on disposals, Part 3, Column 18............ccccoevvrvrnnrrrrree JJo o N IR v

Deduct amortization of premium and mortgage interest points and COMMIIMENE EES..........c.ouiuiieriiirieice et

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13, ...

o o |1©o |©

9.2 Totals, Part 3, COIUMN 13, ...ttt ettt sttt se s

Deduct current year's other-than-temporary impairment recognized:
10,1 TotalS, Part 1, COIUMN 1. ettt ettt bbbt

10.2  Totals, Part 3, COIUMN 10.......euiieiieririeiesissisise et s sttt srenn

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-849-10)........ccvmrrrrrerrinienrensernrnsnsensennessssssssesesseneens
O = V= L0 0T T o T o OO
SUDLOTAI (LINE 11 PIUS LINE 12)...vuieiereeereiaecieieese e tseess st se et ss st £ s8££ e8RS R8s £R R en e nr s
Deduct total NONAAMIMEA @MOUNLS.............eiuuiiirieieiiieiieieeie ittt bbbttt

Statement value of mortgages owned at end of current period (Ling 13 MINUS LINE 14).......cc. ittt sttt essnes

Sli02
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOI YEAI.........c.cveviveieieteeee sttt ettt sttt b a st s sttt b bbb bes s s ssss s ens s e 97,181,530
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 15,501,989 15,501,989
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s 0
3.2 Totals, Part 3, COIUMN 12.......cuiiiieiiecteeee ettt ettt a ettt bttt st b a ettt ae bbbt s s st b s st et s e st enantetessnaas 0 0
4. ACCTUAL OF GISCOUNL. ..okt 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...t 4,010,471

5.2 Totals, Part 3, COIUMN ..ottt sttt a bbb sttt s st s et b s s et s s sa st nea (92,516) 3,917,955
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19.......ciiiiieieiiesiseieie ettt ettt 586,923
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........coiiiueiciiieieicie ettt a sttt st s st s b s snaen 12,748,954
8.  Deduct amortization of Premium aNd EPIECIALION. .........c.evrerririrerrrriees ettt ees e ase st s st s st s s R n s s st s s s 0
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s 0

9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s 0 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt 0

10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10).......c.cccveririirririeisiieese et 104,439,443
12, Deduct total NONAAMITIEA @MOUNTS..........ccoiiiiii bbb bbb 10,543,374
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiirueieiiniieieissississssesssiss e sses sttt s bbbttt en s nteen 93,896,069

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........cvururiieririeieieisssisessesestess s ssease st sse st ess sttt R s bbb s s st 2,571,700,878
2. Cost of bonds and stocks acquired, Part 3, Column 7.... 48,994,320
3. Accrual of discount....... 114,384
4. Unrealized valuation increase (decrease):

4.1 PA T, COIUMN 12.c.oiiiieiii ettt bbbk bbbttt 0

4.2 Part 2, Section 1, Column 15. 0

4.3  Part2, Section 2, Column 13. 243,933,042

44  Part4, Column 11...... (9,526,814) 234,406,228
5. Total gain (10ss) on disposals, Part 4, COIUMN 19........c.ciiiiieicieissicteis sttt b sttt b bbbt 1 bbb e bbbt n bbb s 9,305,675
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7... 62,575,445
7.  Deduct amortization of premium...... 5,164,501
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part1, Column 15 0

8.2 Part2, Section 1, Column 19 0

8.3 Part 2, Section 2, Column 16 0

8.4 Partd, COIUMN 15, ...t b bbb bbb a bbb st bbb bbb ns 0 0
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, COlUMN T4ttt 0

9.2 Part 2, SECHON 1, COIUMN 17 .....cuuviriiieeesisieceses st 0

9.3 Part2, SECHON 2, COIUMN T4.......ouivimiuiceiriesieceies sttt 0

9.4 Pt 4, COIUMN 13.....oooeiiesieritseesseeessse st stk 163,030 163,030
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cc.ovveeeieiericicieisee s 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9110).......ccccuvrriersiririeisiesserse sttt 2,796,618,508
12, Deduct total NONAAMILEA AMOUNTS............cvuurierreireceieeiseeeie et es bR RS e e 27,191
13. Statement value at end of current period (LINE 11 MINUS LINE 12)........oieiireieicieieietesie ettt st sa bbbt b s bbb ss st es st s s benee 2,796,591,317
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States......ccovvevrrerees | veeveerneineireireenns 85,394,398 | ....covvvvveran. 91,973,665 | ..coovvereveeree 91,980,644 | ....covvvvevere. 79,112,042
Governments (Including all obligations 2. Canada........cocovveerieieienns | e 13,053,141 | oo 14,144,010 | oovcvvvvrereinne 14,723,208 | ....coovvvvereinne 11,750,000
guaranteed by governments) 3. Other Countries........cocoouvereeies | covrereeriirerenanns 29,272,034 | oo 31,793,000 | oo 31,567,640 | ..covvvvrernnen. 28,000,000
4, TotalS....oiereiierieiiesieiiesnies | cereensisneinnas 127,719,573 | oo 137,910,675 | oo 138,271,492 | oo 118,862,042
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...cooiieieiiieeseieeiiens | e, 29,115,080 | ..ccoovvvcrernene, 29,812,856 | .....ccooocveveenne. 32,900,387 | ..o 27,380,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....cccoeieeiiericiceiiieies | e 9,685,640 | ...ocovvvcrnnne, 10,201,129 | oo 10,535,114 | oo 8,850,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. ..159,988,126 ..170,530,394 ..167,732,250 ..149,446,832

Industrial and Miscellaneous, 8. 98,526,638 ..105,074,032 .101,447 475 94,465,000
SVO Identified Funds, Unaffiliated Bank Loans 9. €aANAda......c.cocvcrcrciii | e 0 [ oo 0 [ oo 0 [ oo 0
and Hybrid Securities (Unaffiliated) 10. Other Countries.......cccooevrinee | coerernienirnninnnes 19,899,487 | oo 20,789,204 | ..o 20,991,272 | oo, 17,975,000
11. 118,426,125 | ...oocovvvviee, 125,863,236 | ...oovvrreriees 122,438,747 | coovvvvrevrn, 112,440,000
Parent, Subsidiaries and Affiliates 12, TOtAIS ...t | e (0 P (0 PR [0 0
13. 444,934,543 | ....coovorivins 474,318,290 | ..ooovvrreriinns 471,877,990 | coooovvvreriens 416,978,874

PREFERRED STOCKS 14, United States.........ovvveereerrins | oo (U O (U IO 0

Industrial and Miscellaneous (Unaffiliated) 15, CaNAUA......cocvevercreieeieies | et (0 R (0 R 0

16. Other Countries.........coourinnis | coveiiieiiisiisniississisesieneaa 0 [ o 0 [ oo 0

17, TOtAIS...cvecveiviirisiisiisiieniens | v 0 | oo 0 | oo 0

Parent, Subsidiaries and Affiliates 18, TOtalS.....oorieciiiiisiisiiciiens | o 0 [ oo 0 [ oo 0

19. Total Preferred Stocks......... | woccveiniineiniiniiniiniines 0 [ oo 0 [ e 0

COMMON STOCKS 20. United States.........ccoeurmerevenns | coverrrnrerirenenns 126,742,135 | c.oovvvveris 126,742,135 | cooeveevrrrerernd 61,052,497

Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccoceveerereieireien | e 0 | oo 0 | oo 0

22. Other COUNtHES. ....vcrerrernenrens | ceererrsrsssesseeenas 18,008,130 | .ovoovrivrrinens 18,008,130 | .ovovoverrerrireens 13,441,229

23, TOtalS....ooccecreereserissirenenenns | cenenineineenenns 144,750,265 | ....ocooovvviie, 144,750,265 | ...oovovvirniriennns 74,493,726

Parent, Subsidiaries and Affiliates 24, TotalS.....oooeereeriicieiiieeeis | oveeierinsienas 2,206,933,700 | .....ccocenee. 2,206,933,700 | ...cooverrinnnns 323,182,890

25, Total Common StockS....ccuee | woovreicieences 2,351,683,965 | ....ocoovreence 2,351,683,965 | ...cocvvrieninenne 397,676,616

26. Total StOCKS.....cceueeeseersserenss | concrericiinns 2,351,683,965 | ....oocoovrennn 2,351,683,965 | ...cooorvviencnenns 397,676,616

27. Total Bonds and Stocks...... | ......cccco...... 2,796,618,508 | ......ccoooooue 2,826,002,255 | ......covvvvrerenne 869,554,606

Slo4
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Annual Statement for the year 2019 ofthe Ohio Farmers Insurance Company

SCHEDULE D - PART 1A - SECTION 1

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

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

U.S. Governments

0

............... 3,433,793

............... 4,930,838

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

.......... XXX
.......... XXX
.......... XXX
e XXX
.......... XXX
.......... XXX

.......... XXX

5.1
5.2
53
5.4
55
5.6

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

0

............. 54,647,454
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Annual Statement for the year 2019 ofthe Ohio Farmers Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total 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)

Industrial and Miscellaneous (unaffiliated)

58,938,306
............... 2,053,469

............... 8,195,889
............... 2,292,188

............... 4,385,103

Totals

Unaffiliated Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4

NAIC 5
NAIC 6
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Annual Statement for the year 2019 ofthe Ohio Farmers Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
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
........... 157,535,451 | ...........167,964,304 | .............62,474,973 ....10,868,524 reenen410,921,933
..11,461,814 |.... ...2,053,469 |.. 2,292,188 |. ..6,868,580 ...22,676,051

TOtAIS.....ocvecee et | eeerernaes 23,415,240 |...........168,997,265 |..........170,017,773 |............64,767 161 |............. 17,737,104 | o0 | (D)., 444,934,543 | oo 100.0 | XXX | e XX | 200000..433,597,984 | 11,336,559

11.8 Line 11.7a58 % Of COL 7...oovvviriiereiseeseesessescsnsseiinies | cevcissiessessssensenes 53 | 380 | 382 | il TAB | 40 [ 00 | 10000 i XXX e XK | XK | i 975 |, 2.5
12. Total Bonds Prior Year

............. 22,259,767 |...........157,515,606 |...........157,807,058 |.............78,844,548 |.............18,208,085 434,635,064 429,919,947 | ... 4,715,117

6,216,687 |..

...4,318,298 |..

2,311,438

22,211,978

..22,211,978

12.8 Line 12.7a58 % 0f Col. 9.....c.cvvvvervicreciieiiiececesiieesiieens | cveierinieisninieienenn2 | vvviieiiiiiieiennen36.9 | eviiciiciiennn, 355 | e, 178 | o0 |00 [ b XK e e XK | e 10000 | itk XXX | e,
13. Total Publicly Traded Bonds
131 NAIC T ssesesssnesesssssesssssennns | eeveneeneenee 19,871,333 | i 157,535,451 | ........... 167,964,304 |............. 59,067,424 6,483,421 429,919,947 | .oovvvvererein, 941 | 410,921,933 |........... XXX oo
............................ 2,053,469 |...............2,292,188 ......5,868,580
Line 13.7 as a % of Col. 7.... .
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11......cccevcrrivriniee | covrrvsnnnieersinnennns 4.5
14 Total Privately Placed Bonds

3,543,907

14.8 Line 14.7 as a % of Col. 7.... ..31.3

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

(@) Includes $.....11,336,559 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.

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

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§........... 0; NAIC2S.... 0; NAIC3S.... 0; NAIC4S.... NAIC5$ 0; NAICBS........... 0.




Annual Statement for the year 2019 ofthe Ohio Farmers 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 4 5 6 7 8

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess 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 Issuer Obligations

..... 0. ...22,579,170 | ... 37,818,724 |. 19,232,003 |... 75,103,737 | . 169 |... 75,984,901 | . 166 |... .75,103,737
1.02 Residential Mortgage-Backed Securities... ..706,140 |. 2,120,245 |... ...5,151,066 |. .10,290,661 | . 3. 11,147,830 | . 4. .10,290,661
1.03 Commercial Mortgage-Backed SECURIES..........cccovurveiererrinieierisins | e (01 O 0

Other Loan-Backed and Structured SECUNIES..........cccoveerriireniiieiens | cvererieisieeiescienas (L 0

................. 706,140 | ............24,699,415

2.01
2.02
2.03
2.04

...38,891,382 | ...

2.05

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.....

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.

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 Issuer Obligations.
5.02 Residential Mortgage-Backed SECUNtES...........ovrererrrriereirisrieirinnens
5.03 Commercial Mortgage-Backed Securities.
5.04 Other Loan-Backed and Structured Securities..

5.05 Totals

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed SECUNtES. ..........ovrrevriiriereirisireieineens
6.03 Commercial Mortgage-Backed Securities.
6.04 Other Loan-Backed and Structured Securities..

6.05 Totals

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

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations.
8.02 Residential Mortgage-Backed SECUNtES...........coverevrirereriiriieireieienas
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

8.07 Totals
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Annual Statement for the year 2019 ofthe Ohio Farmers Insurance Company

SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

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
Column7asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed

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

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

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

Unaffiliated Bank Loans

Unaffiliated Bank Loans - ISSUEM..........cccoceureiriverierieiicsisiesssieieneens
Unaffiliated Bank Loans - Acquired...
Totals

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

Affiliated Bank Loans.....
Unaffiliated Bank Loans.

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

16,727,523
..1,009,581

.......... 352,933,296
............ 80,664,688

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

Line 12.08 as a % of Co

............ 19,094,916

...9,381,538 |.

139,165,095

...21,716,066 | ...

.......... 142,254,067

19,871,289 |.

............ 54,459,131

...26,696,855 | ...

11,101,900
..7,106,185

.......... 366,075,109
.90,771,933

.......... 361,359,992
.90,771,933

18,208,085 |
............. 40

Total Publicly Traded Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

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

.............. 4,639,270

15,232,063 |.

137,909,519

...31,087,746 |...

.......... 148,915,711

21,102,062 |.

............ 49,126,376

...12,233,236 |...

...1,009,581

12,342,420

.......... 352,933,296
.80,664,688

.......... 361,359,992
.90,771,933

.......... 352,933,296

.80,664,688 |..

............ 19,871,333
...... 4.6

13,352,001
.......... 3.1

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

Line 14.08 as @ % Of COl. 7....cocvrvvreieereeereeeeees
Line 14.08 as a % of Line 11.08, Col. 7, Section 11
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si10, SI11, SI12, SI13, SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money MarkefMutuaI Funds Oth:r (a)

1. Book/adjusted carrying value, DECEMDET 31 O PRI YBAI.........cvurureueiiierrieiie ettt ss st se et essssssesss | sesseesessessanssessessessassseesstessesestensansnnen 31,283,705 | oottt (0 OO 31,283,705 | oo 0
2. Cost Of Cash EQUIVAIENTS BCQUITE..........c.cvivuiuieiiieicieteie ittt s b e s bbb s bbb s s bensens | 4ebsesasbassesssssssssesse s et st e s e bt n s e b s ses 20,856,279 | ..voevieceeieie et 0 | e 20,856,279 | ..o 0
3. ACCTUAD OF GISCOUNL. ...t bbbt | bbb bbb 0 [ e 0 [ e 0 | oo 0
4. Unrealized valuation INCIEASE (AECTEASE)........v.urvrrrrerrurrirreeesresesseseeesessessseesessessessssesessessasssessessassssssessassanssessessesssssessassansss | soessssssssessassssssessessassssssessasssssessessassssssesssssnsnnsss 0 |t 0 | et 0 | o 0
5. Total gain (I0SS) ON QISPOSAIS. ... vvurerrereirersiereiseesseeeeseisesssseesseesssessseesestess e s st ess s ssess st ssesssessess e s sessens st e ssessanssnssnssas | £oestossssssessasssssessessasssesessensasssessessasssnssessanssnssnses 0 |ttt 0 | et 0 | o 0
6. Deduct consideration reCeived 0N ISPOSAIS............c.cuiuiueiriiireiieie ittt sttt ssssnes | ebsssssessessssss s s ss s b st bbb b ees 50,339,008 | ..vocvieieiiieie e 0 | e 50,339,008 | ..o 0
7. Deduct amOrtization Of PIrEMIUM...........c.. vttt a sttt s et en s essenssessessens | 228essansssssessassnsessens e s st es s e s sses st s s srent st nsres 0 | et 0 | et 0 | oo 0
8. Total foreign exchange change in book/adjuSted CAMTYING VAIUE.............cureieiererriierireieieeinsi s sisseseesssseessssesssssssssesssssnes | coestesssssessassssssessessessessessessssssessessssssssesssssnsnnses 0 | e 0 | o 0 | oot 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........uuruiuierireiriirrinieeirees st sea e ssesees | eeeessssssessessesse s e sessns e ses st es et ensen s et snnsnssesed 0 | it 0 | o 0 | ot 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)........ccccoruivirrerrininrinrsiesnssssessssssisesns | cnssesssssessessssssesssssss s ssssssssssssessssssnes 1,800,978 | oo 0

11. Deduct total NONAAMILEA BMOUNS..........cuuiuriiriicieierreseee et | fsent st 0 [ oo 0 | e 0 s 0
12. Statement value at end of current period (Lin 10 MINUS LINE 11).......ciiiiiiiiieiesieiiiiesesiestess s ssssssesssssessessssssessessssnsans | sesessesssssnssssessssssssssessnssssessessnsssessessnsnns 1,800,978 | coovoieeeee et 0 | e 1,800,978 | oo 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........ccccocvevieieierrinnn.
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SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

103

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

Properties Occupied by the Reporting Entity - Administrative
2 CITBUILDING............. WESTFIELD CENTER .| 12/31/2018. 5,164,959 | .......c.... 5,164,959 256,638 | ...ooveeericinerenn [0 | s (256,638) | ....oovvrrirririine (0 I 1,166,000 | ............. 2,368,965
4 INN LOT & BUILDING.......coomrierrirrireiseireiieseseeisenineenns .. | WESTFIELD CENTER .112/31/2018. | ... 6,905,880 6,905,880 432,785 (432,785) | ovvoeeveiciirrin (11 I 487,727 ..1,350,654
5 GOLF CRS & BUILDING .. | WESTFIELD CENTER .| 12/31/2018. 31,503,337 ..31,503,337 ..1,082,817 1,082,817) 0 3,834,481 ..7,935,535
22 FLEET STORAGE.......ccoiiiiieieitineiesiie sttt .. | WESTFIELD CENTER .| 12/31/2018. | ... 423,735 ..423735 | . 19,192 ..(19,192) 0. 235,400 .444,295
32 HOME OFFICE BUILDING..... .. | WESTFIELD CENTER .| 12/31/2018. ] .........143,304,693 ..113,325,931 113,325,931 | .oovvvvrne 3,003,357 3,003,357) | cvvourerrrierieniens [V I 10,138,028 | ........... 20,864,561
36 WESTFIELD BANK . | WESTFIELD CENTER. .112/31/2018. | ... 1,834,524 R 1,233,230 ....1,233,230 | . 43,294 . ...(43,294) 0 ... 64,281 .174,962
0299999. Properties Occupied by the Reporting Entity = AAMINISIatiVE. .......vveiiiiiisiieiiiiiies coeriesissssesssssssssssessasssesesssssssnsssssessessessessssssesssssssssenssessansnssessas | sassesees 214,570,210 | ..o 0 158,557,072 | ......... 158,557,072 | ..oovvverns 4,838,083 | ..o |0 | (4,838,083) | ..ovvrirreniirineninnd [ I 15,925917 | ..occooe 33,138,972
0399999. Total - Properties Occupied by the REPOTING ENtItY. ... ettt ettt | seeniaes 214,570,210 | oo 0 158,557,072 | ......... 158,557,072 | ............. 4,838,083 | ...cooovcnnicnniinnen0 |0 (4,838,083) | ..o 0 | s 15,925,917 | ........... 33,138,972
Properties Held for the Production of Income
30 DOUBLE DWELLING..... e WESTFIELD CENTER .1 12/31/2018. | oo 78,592 0 34172 | oo 34,172 1,425 | i |0 | e (1425) [0 | e 1473 | 22,645
40 LAND. ...ttt | e .. | WESTFIELD CENTER .| 12/31/2018. | ... .259,049 0 259,049 ...259,049 | ....... 0 [ o0 [0 i |0 (V18 3,171
63 DWELLING & LAND........oooiirriiiriicieieecciesiseesnies .| WESTFIELD CENTER .| 12/31/2018. | ... 0 133,375 ...133,375 15,208 | ..oovvcrcriiennen0 [0 [ (15,208) | 0 | 11,550 | v 39,040
B4 LAND.......couiireieteiseesis st WESTFIELD CENTER L 1213112018, | o857 | (V1 657 657 |....... 0 [ o0 [0 [0 |0 (V1 [P 173
254 DWELLING & LAND........coviviiiiirierseiceceessieisnines .. | WESTFIELD CENTER .| 12/31/2018. | ... 0 109,540 ...109,540 3,892 |0 0 [ (3,892 el | 12,600 | ..o 28,379
259 DWELLING & LAND........ovvmmrirrireieineriesssessesiseessesnns . | WESTFIELD CENTER .| 12/31/2018. | ... 0 96,903 | ..o 96,903 3,561 | coereereeeiieniieenns0 | eeeeieeienienennn0 [ (3,561) [ 0 | 12,000 | e 26,468
322 DWELLING & LAND.......coiviiiiriiiernnicierssses s WESTFIELD CENTER .| 12/31/2018. 0 138,971 ...138,971 4,185 |0 [0 | e (4,185) 0 [ 300 | oo 7,351
714 DWELLING & LAND.......coiviiriiinininissisens s WESTFIELD CENTER .1 12/31/2018. ] ... 0 123,404 ...123,404 6,485 . 3,710 | o 14,332
0499999. Total - Properties Held for the Production of Income 0 896,071 ...896,071 34,756 |0 |0 [ (34,756) [ o0 [ 51,633 ..141,559
Properties Held for Sale
717 DWELLING & LAND.......coviviiiininieiseicere s . .| 09/21/2019. | ... 0 309,326 ...309,326 (26,898) 0 ...(3,760)
718 DWELLING & LAND........ovviiriinininissisens s . | BARBERTON. .| 12/20/2019. | ... 0 281,493 ...281,493 s (24,477) 0 . ....(4,176)
0599999. Total - Properties Held for Sale OO OO OO OO OO OO OO P PO O P OO O PP OO YOO PO POUYOTPPPUOPTORPOOR IFPOPPOROPTOTO 642,195 0 590,819 590,819 [ 0 | i 51,375 |0 | i (51,375) [ oo (O (L (7,936)
0899999, TOAIS........ocvvreereesseeseeesereeeseeeseesseese st es bbb bbbt e HEReee RS e et | eenienes 216,549,985 | .....ovvrrirriierinnn 0 160,043,962 | ......... 160,043,962 | ............. 4,872,839 | ..coovireeren. 51,375 | 0 | s (4,924,214 | oo (U 15,977,550 | ........... 33,272,595
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SCHEDULE A - PART 2

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

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

Acquired by Purchase
2 CIT BUILDING.......coutvuuiieuriertieeseeisesis st WESTFIELD CENTER 12/31/2019. | VARIOUS......cooiiiiiirierireristeissie et sssess e sssssessssssssessessssssssssssssssesssessssessesssssssnsssens | evnenssneesnssnssessessnensnsQ | svneennnsensnnenessnneenenn0 | v 0 2,801
4 INN LOT & BUILDING.......cuuiereiieirricieieieieei st WESTFIELD CENTER.... 1213112019, [ VARIOUS.......ooiiiiiiiteiitiessisesi st ssssesssssssnssnsssnsine | sneenennssensinssensssnessereeQ | covernnsnnensnseeen 0 | e (0 RO 605,076
5 GOLF CRS & BUILDING.........coorvimrirremriseriessiesiseseseessesesssse sttt sseensens WESTFIELD CENTER.... 12/31/2019. | VARIOUS.......cooiiiiiiiierieeiseeissise sttt ssesssssssssssssssssesssssssssssensssssssessns | evnensneessnssnsssessessnensnsQ | svneennssnnsnnesensnnenninns0. | overiesnnenenns 0 .....9,232,803
22 FLEET STORAGE WESTFIELD CENTER.... 1213112019, [ VARIOUS.......ooiiiiiieiteitestiss st nsnssse s ssnsesssssssnsssnsssnnine | sneenennssessinnsensssnessereensQ | e | e 0 1,500
32 HOME OFFICE BUILDING WESTFIELD CENTER 1213112019, [ VARIOUS.......cooiiiiiiieieiteseeinei st ssssesssssssnsenessnnese | ssneressennensesssesssnsnesseseesd | coverinnsnenesonsnnenenen0 | e 0 ..32,851,991
36 WESTFIELD BANK ...ttt WESTFIELD CENTER.... 1213112019, [ VARIOUS.......cooiiiieiiitistes st sssssssnssnsssnnsne | sneenennssensienssenssnsnessereensQ | covernrsenennsnneeennne0 | e (0 R 148,957
30 DWELLING & LAND......ooiiieiiiiietitise et WESTFIELD CENTER.... 1213112019, [ VARIOUS.......cooiiiieiirieieisteseire sttt ssssssssesssssssnsennsssnese | snneresssnnensensesssnssessereensd | covernnsnenesnsnnenenens0 | e (0 16,805
63 DWELLING & LAND......cvmuiiririiitiesii sttt WESTFIELD CENTER.... 1213112019, [ VARIOUS.......cooiiiiiieieiesieessiss et ssssssssesssssssnssssessnnsne | sneenensnnsnsinssenssnessensesd | e | e 0 1,760
322 DWELLING & LAND.......coooviiiieirnceseeeeeieenee WESTFIELD CENTER 1213112019, [ VARIOUS.......cooiiiieirieieitesesine st ssssesssssssnsenessnnene | snnerenssnnensesssenssnsnesseseesd | coverinnsnenesonsnnenennend | e 0 1,533
717 DWELLING & LAND .| SYLVANIA..... . 09/21/2019. | G & L SCHEUER..........ccovvviiiririns .336,224 309,326 | ..o 0
718 DWELLING & LAND.......coiviiiiiiicisnscnesien e BARBERTON. ..o 12/20/2019. | M & J LINDER......ccooiii et 305971 | ....... 281,494 | o 0
0199999, TOtal = ACGUITET DY PUICRESE. 1. ...ttt s skt 8 800 S48e0 4081848880888 E 404148 E 80848888 E o084 E 88404084 ELE o0 E e E 40810808 e0E  H4E8eEE oL L b8 EE L8 E b0 E 1L E bbbt 642,195 | o0 | 590,820 .42,863,226
0399999, TOAIS.........cerveererereriiereieei ettt s e Ree | ee4seRiee et e s e iR R E LR R R LR e iRt s et Rt eLieeEte e RSt 842,195 | o0 [ 590,820 ..42,863,226




Annual Statement for the year 2019 ofthe Ohio Farmers Insurance Company
SCHEDULE A - PART 3
Showing all Real Estate DISPOSED During the Year, Includmg Payments During the Final Year on "Sales under Contract"

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 11 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
4 INN LOT & BUILDING . | WESTFIELD CENTER [ OH.. | VARIOUS... | VARIOUS........ccccosvvimrimerimreneenereseisansinnnnes | cerineen 192,034 | v 0 26,028 | .......... 4,210 0 0 (4,210) 0. 21,818 0] .. 0 (21,818) +(21,818)
5 GOLF CRS & BUILDING... . | WESTFIELD CENTER | OH.. | 09/23/2019. [ VARIOUS........cccooovmimiimimrienrnerienieneneeis | veees 4,571,465 | ..o 0| oo 781,321 | ........ 62,584 | ..o (U I 0 | (62,584) | o0 | e T1873T | 4512 | 0 | s (714,225) (714,225)

27 DWELLING & LAND . | WESTFIELD CENTER | OH.. | 11/08/2019. | VARIOUS...........c.coovmviinrrinrriannns 7,545 | o) 0 1,500 0 0 0 0. 0 0

32 HOME OFFICE BUILDIN . |WESTFIELD CENTER [ OH.. | VARIOUS... | VARIOUS............ccocommimmrmmiiniinninnisninnies | s 10,984,239 | ...coovvvvccirnn 0] ... 2,894,608 | ... 146,362 | ..oovvveienn (U I 0 0. 0 ... (2,748,246) | ......(2,

34 DWELLING & LAND.......ccoovvvvviririnricnnireiis WESTFIELD CENTER | OH.. | 12/01/2019. | VARIOUS..........ccocovmmmriirrriinnriin 2,000 | oo 0 2,000 0 0 0 0. 0 0

39 DWELLING & LAND. . | WESTFIELD CENTER [ OH.. | 11/08/2019. | VARIOUS...........cccocomvrimmiiimrinnirnnns 2,000 | .o 0 2,000 0 0 0 0. 0 0..

40 DWELLING & LAND. . | WESTFIELD CENTER | OH.. | 11/08/2019. | VARIOUS.............cooovvimmmrinrririannnns 30,421 | oo 0 28,986 0 0 0 0. 0 (28,986)

50 OFFICE BUILDING POLARIS........ccovvrnnr. OH.. | 11/22/2019. | VARIOUS.........coovrerimrrmirieriseeinssinsrinerienes | cviene 7,896,451 | .oviviiriennnl0 | 4,918,983 | ... 157,935 | oo (U I 0 | .ieienn(157,935) | oo 0 e 4,761,048 | ....... 3,847,387 | oo 0 | (831,932)

62 DWELLING & LAND.......ccooovvviviirinricnnirciis WESTFIELD CENTER [ OH.. [ 11/08/2019. [ VARIOUS..........ccocooommmviinmrinnriinnniinnniinnnies [ v 15,023 | o0 | 15,023 0 0 0 0. 15,023 0. 0 01..

420 DWELLING & LAND..........ccoovivivinrisniiniinnieans WESTFIELD CENTER | OH.. [ 11/08/2019. | VARIOUS..........cccoosvmisminniinniiniincisninninnns | conreennees 74,308 | i | s 74,358 0 0 0 01. 74,358 0].. 0 O I {0 TR | [ SR 0
0199999. Total - Property Disposed . 23,775,536 | .coovvvisvriennnn0 | s 8,744,807 | ... 371,091 .0 8,373,715 | ....... 3,851,899 L0 (4,345,207) | ......(4,345,207) | .. ....1,635,675
0399999, TOHAIS. .......ovvviiiriiiiriii s 23,775,536 | vicinnnl0 | 8,744,807 | ...... 371,091 L0 0] (371,091) | 0 | 8,373,715 3,851,899 | ... 0. (4,345,207) | ......(4,345,207) | .. ....1,635,675
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Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, E05, E06
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Annual Statement for the year 2019 ofthe Ohio Farmers Insurance Company

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

SCHEDULE BA - PART 1

1 2 3 Location 6 7 8 9 10 Change in Book/Adjusted Carrying Value 18 20
4 5 14 15 16
NAIC
Desig- Current
nation Current Year's| Year's Other-
and (Depreciation) Than- Capitalized
Admini- |  Date Type or Temporary Deferred Percentage
strative | Originally | and (Amortization) | Impairment | Interest and Investment of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost | Accretion | Recognized Other Income Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
293792 10 7 |ENTERPRISE PRODS PARTNERS L P COM UNIT... | oese | s | DE......| Jeffries & Co Inc [ [042712010] .......0 [ o 1,445,528 | .........2,252,800 | .......2,252,800 | .......285,600 | .oooroscs 0 [ 0 [ 0 [ | o 140400 [ oo | 0.000
1999999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated N 1,445,528 | ...........2,252,800 | .........2,252,800 | ........285,600 | .....cccccorurcd 0 [ [ I (O [N | ) 140,400 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
000000 00 O [CONSUMER AGENT PORTAL LLC CLASS B......cocco. | vevveres | coevrreirerieernerienieeens DE...... DIMECE. ..ot sssseninens | sereneseens 08/03/2011] ......... 0 0 | coeverrrerrernereen0 [0 [0 |0 0 0 | 0 0 |0 | 0.000
000000 00 0 |CONSUMER AGENT PORTAL LLC CLASS C....ooeovevs | cvvnnies [ conerssisssissiississnineens DE...... DIMECL. v snesnnsenns | erenesnens 04/17/2014] ......... 0 0 |0 [ 0 |0 [0 0 |0 [0 |0 | il 0.000
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated 0 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated
68288# 10 6 |1848 VENTURES LLC DT OO RRRON . |02/05/2018 ......... 0 10,200,000 | ..............768,763 | ............768,763 | ....(5,937,384) | ....cceovvvirc0 | o0 [0 | 0 [0 0 | 0.000
96012@ 10 2 |WESTFIELD MARKETING LLC Internal Transfer.............ccoovvnerinnriinnriinnns . .. | 10/01/2009 ......... 0. .9,300,000 | ...........7,168,789 | ........ 7,168,789 | ... 701,731 | ..cccoiiiiicin0 | 0 [ | 0 |0 |0 |l 0.000
96020@ 10 2 |WESTFIELD SECURITIES LLC.......ivumirevirrerierinees | vevieens | rerireeneessssssesieneseeens OH..... DIMECE. ..ot sssseninens | sereneseeens 05/09/2012] ......... [V I 60,000 | ..oovrreereni27,500 | v 27,500 | ceiririinen0 | i |0 0 [0 |0 [0 0.000
000000 00 0 [150 SOUTH ROAD LLC.....ccoimiimriiniiisiissiinssisssniinnis | svissnnes | conerssesssssssessssssssnssens OH..... DIMECL. v snesnnsssnns | ersenensens 05/10/2013] ......... 0. 2,845,000 | ..........2,578,322 | ... 2,578,322 | ......(10,785) | covovvvireviranccc0 [ [0 |0 [0 |0 | il 0.000
2699999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated...........c.coovriiiininscnssiesssceeeinene | e 22,405,000 XXX
Any Other Class of Assets - Affiliated
000000 00 0 |OHIO FARMERS GRANTOR'S TRUST.......oocommrsc [ T [......... [121202004] ..... 0[.....73219572 | ......91,643,260 | .....91,643,260 | ....8,971,300 | oo | s | e | o) | s 2.316,997 | oo | s 0.000
4799999. Total - Any Other Class of Asset - Affiliated.... .. OO PO PO PO PPP P PPPPPPO 20 0 [0 | 2,316,997 XXX
4899999, SUDOLAI = UNGFAIIATEA. ...ttt e ehks ettt | oonnenenes 1,445,028 | 002,252,800 | 100002,252,800 | ...0.. 285,600 | oo (V)] (O (0 IO | 1) [ 140,400 XXX
4999999, SUDLOtAL = AFFIIBEG. ... vk bbbt | e 00,624,572 | 1......102,186,643 | .....102,186,643 | ....3,724,871 | .0 |0 |0 0 | 2,316,997 XXX
......... 2,457,397 XXX

5099999, TOHAIS.........oovuririieiciiici e
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

Location 5 6 7 8 9 10 1"
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition {Amount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated

68288# 10 6 |1848 VENTURES LLC.......ccccoenn. s | eerenssnennssnnsnensneenssssensenssnensssssssenss | OHueeeiies | COMADUION. civeiviieii s ... | 02/05/2018. {1 [ 0 6,700,000 | .o | i 0.000
2699999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics 0f Other - AffIIATEA. ...........oiiiiiiieiieiieiieiiiis etiitett ettt ettt t et et ee ke es st es st ss st sesen s e e s e sesee s et eesee s b s et eeses et et entebsee et ensentes et et snsessesntensensessnsns | sesssssssessessesnsns 0 6,700,000 XXX
Any Other Class of Assets - Affiliated

000000 00 O [OHIO FARMERS GRANTOR'S TRUST.......cooitimiiriieiineiseisssissssesses s sssssssssssssssssssssnss | ariens DIIBCL. ..ottt 12/20/2004. (V1 I 0 8,800,714 | oo | i 0.000

000000 00 0 [OHIO FARMERS HEALTH BENEFIT TRUST......cooiiiiiiiimiinissiisssnsenssesesssnssssesssnssnnssensssssssnsssesssnsnne | coven DIIECR. .t e 12/21/2005. 0 [0 1,275 | s [ s 0.000
4799999. Total - Any Other Class of ASSEtS = AffIlIAEA. ..........ceuruieieieee ettt 0 8,801,989 XXX
4999999, SUDHOLAL = AFFIIBIEY. ... v ersertseersers ettt SEEE 8RR 0 ....15,501,989 . XXX
5099999, TOAIS. ......vucrvveeeseeseeseeeaseese e sese et s s bbb bR 881818814 E £ 288 E RS R R £ L8R R e R ER e R e EEe HeEkieERseeRE LR R e bR AR LR SRR LR s AR R R AR R e R LR R R R eeEs  £EieeEieeER e R R e RS E LA s AR R AR RS R LR R RS E R LR E bbbt | erbiestt et 0 215,501,989 | oo 0 XXX
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain| Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./A.C.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) I Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
G54050 10 2 |LAZARDLTD SHSA........ ceetieri s | e ‘ BMU| JP Morgan.......ocenninsinnes 09/14/2015. | 12/02/2019. | ......... 2,952,800 .(43,042) ] ... 2,909,758 | ... 3,063,069 | o0 | o 153,311 | oo 153,311 | oo 188,000
1999999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated 2,952,800 .(43,042)] ... 2,909,758 | ... 3,063,069 | ..o | o 153,311 | oo 153,311 | e 188,000
Any Other Class of Assets - Affiliated
000000 00 O |OHIO FARMERS GRANTOR'S TRUST......c.ovvvmrireieririens | oerrrerierireseseeisesseneniens OH. [ DIreCt. ..o 12/20/2004. | 12/19/2019. | ......... 9,300,472 | ......... (49,474) | ..o (V1 I (U [ (U I (49,474) | ..o 0| e 9,250,998 | ..... 9,684,610 | .ooovvvverirrnnnd (V10 433,612 | .......... 433,612 | ..coovene 62,120
000000 00 0 |OHIO FARMERS HEALTH BENEFIT TRUST. ....ccooiiisiiiniins [ onriesirsniississersssnisenisnns OH. [DIr€Ct...ocooeveiiiisiiisiiiesinnns 12/21/2005. | 02/15/2019. 1,275 0 0 [0 i | i |0 {1275 | s 1,275 | o0 | i (0 [ 1,279
4799999. Total - Any other Class of Assets - Affiliated.... OO OO PO PO O PO PO PO PP O PP PP PO PO PPPPPPRPOPPPORN IPPPTRPOON 9,301,747 20 0 0 | (49474) | 019,252,273 | L 9,685,885 | ...oovvvvrinnenn0 | i 433,612 | .....o.... 433,612 | .o 63,399
4899999. Subtotal - UNaffiliated. ....... oo s 2,952,800 20 0 [0 | (43,042) | 0 [ 112,909,758 | 3,063,069 | ..ooovrinriienenn0 | i 153,311 | oo 153,311 | coovveees 188,000
4999999, SUDOLAl = AFfIIBTEA. ...k eh kbbbt | eniinies 9,301,747 .0 9,252,273 | ..... 9,685,885 | ..o | s 433,612 | ..o 433,612 | oo 63,399
5099999, TOAIS........ovvrrereresseeeirseree e eesse s stttk LheeLe Rttt nnens | erries 12,254,547 .0 2,162,031 |...12,748,954 | ......ccocoeveeee0 | e 586,923 | .......... 586,923 | .......... 251,399
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

2 Codes 6 Fair Value 10 11 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 BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810 EM 6 |UNITED STATES TREAS BDS...... SD.. 4,904,221 |..114.449 | .............. 4,577,960 4,244,515 (87,188) | w.ovvvrvrrrrne 0 (U 7.250 |....4.719 [FA..... .109,538 | ........ 290,000 | 12/30/2013. | 08/15/2022.
912810 EM 6 |UNITED STATES TREAS BDS.......coosiiuiieiieirseirssissesissisesssssisssssssssssesens | sevnes 4,291,193 |..114.449 | ... 4,005,715 3,713,951 | o0 | e (76,289) | ...vvvrvrrirnc 0 0. 7.250 |....4.719 |FA.... v 95,846 | 253,750 | 12/30/2013. | 08/15/2022.
912810  EQ 7 |UNITED STATES TREAS BDS.......ccooviviererieieerieiesrerieseseesesesssssessesseness | sevees 116168 | ..o 14,621,000 | ...........12,500,000 | ...........13,619,294 | ....ccccccoccvnccn0 | i (284,736) | v.oovvverrrrernnnd 0 0 ... 6.250 |......3.589 |FA.....| wceon. 295,092 | ........ 781,250 | 01/24/2011. | 08/15/2023.
912810 EW 4 |UNITED STATES TREAS BDS.......cocoviiimririieieisnsissesiesisessssssssssssssesssseness | sevns ...124.516 6,225,800 ....5,000,000 AAAAAAAAAAA (0R 0 ) 0 0 .. 6.000 |....4.125 |FA......| oo 113,315 | ........ 300,000 | 12/29/2010. | 02/15/2026.
912810  EX 2 |UNITED STATES TREAS BDS.......ccoovivieriieieerreiessierieseneesesessssssessesseness | sevenes ...130.981 ....18,992,245 ..14,500,000 | ...........16,534,897 | ....cccccovvicnecn0 | i (261,008) | ..oovvevrerernne 0 0. 6.750 |.....4.290 |FA......| wooceee. 369,691 | ........ 978,750 | 12/29/2010. | 08/15/2026.
912810 FB 9 |UNITED STATES TREAS BDS...... SD.. ..131.434 ..2,595,822 ....1,975,000 (25,861) | weovvervrrinnn 0 0. 6.125 |.....4.243 |MN...... ..15,620 | ........ 120,969 | 04/28/2010. | 11/15/2027.
912810  FB 9 |UNITED STATES TREAS BDS.......coovivireririeieereeiesrieriesesessesesssssssssessneness | sevees 131434 | ... 690,029 ((CRETZ0 ] [P— 0 0. 6.125 |......4.243 |MN...... PR 4,152 | oo 32,156 | 04/28/2010. | 11/15/2027.
912810  FT 0 |UNITED STATES TREAS BDS.......cocoviiiiimriieirneisnsissesissisesessssssssssssssssesess | svvses 132758 | 3,982,740 | ..............3,000,000 | .............3,643,203 | ...cccoceevirrirecn0 | o (31,125) | oo 0 0. 4500 |.....2.833 |FA..c.| wovnnnens 50,992 | ........ 135,000 | 08/13/2018. | 02/15/2036.
912810 QA 9 |UNITED STATES TREAS BDS.......ccovivieriirieinieiessiserieseeesesesssssessessnenses | sevenes .5,645,781 ..120.035 | .o 6,001,750 5,588,800 (23,271) | wevvverierirnn 0 0 | 3.500 |.....2.706 |FA....... ...66,101 | ........ 175,000 | 07/11/2017. | 02/15/2039.
912810 QT 8 |UNITED STATES TREAS BDS........ostirimrrirriieeiisnssisessiessisssssesssssssssns | aeveons 5,529,688 |...113.648 5,682,400 5,473,841 | ...ooovvivirrirenn0 | e (15,989) | ..oovvvvrrirnan 0 0. 3125 |.....2.557 [MN...... 20175 | ... 156,250 | 05/24/2016. | 11/15/2041.
912828 2R 0 |UNITED STATES TREAS NTS......ovirirrirmremneneinnesnneesssessssessssssssssssssnneess | aevenns ..102.856 | ..ooovrrene 7,199,920 6,953,820 5,462 | oo 0 0 2.250 |.....2.345 |FA....... ..59,490 | ........ 157,500 | 11/09/2017. | 08/15/2027.
912828 M5 6 |UNITED STATES TREAS NTS.......coiuiiiiieiierieesineneisssssesssesssssssessissssnss | seises X .102.723 | ... 6,163,380 . 6,015,919 (2,746) | ..o 0 0 ... 2.250 |.....2.198 |MN...... v 17,431 | 135,000 | 05/31/2017. | 11/15/2025.
912828 RR 3 [UNITED STATES TREAS NTS.......cooiiimirnmmiisrmssnissrsssnsssnsensssesssssssnssessnns | sennee | oo | eovnsnennnns | coserinne 1] i 1,004,375 [...100.789 | ..cccovvnnnne 1,007,890 | ..coovvrinnns 1,000,000 | ..ccooovnenne 1,001,410 [ oo 0 (T37) | v 0 0 [.... 2.000 |......1.922 [MN...... | covvrvnnns 2,582 | .o 20,000 | 11/13/2015. | 11/15/2021.
0199999. U.S. Government - ISSUET OBIIGAtIONS...........cuuuiiiuiiiiiiiieii st | srisssssend 81,638,614 XXX | 81,646,651 | ............ 69,000,000 | ........... 75,103,737 | oo 0 | s (881,164) | ...ovvovrvrninnn 0 0 XXX XXX XXX | ... 1,220,025 | ... 3,535,625 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202D RW 3 | GNMA GTD PASS THRU POOL 003201........covumrvermeeemreesrenrisesnesessiseseeens | ceveees 32,879 |..114.351 37,516 32,808 (L)) [E— 0 0 ... 6.500 6.486 | MON.. 03/08/2002. | 02/20/2032.
36202E KM 0 | GNMA GTD PASS THRU POOL 003900...........cvermrermrerarsmeesersrenerneesenssseesee | weeees ...129,622 |...113.360 | .... 143,072 ...126,211 [(CKIS) N I 0 0 ... 6.500 6.028 | MON.. 03/21/2007. | 09/20/2036.
36202E XU 8 | GNMA GTD PASS THRU POOL 004291........comrverreirmrriieseeeneisessssessisneees | e 114234 | 345,333 (L 74 E— 0 0. 6.000 4.842 |MON 09/22/2009. | 11/20/2038.
36241K  TL 2 | GNMA GTD PASS THRU POOL 782355........c0cevereermrineeseeesensessssseseniseesns | soreees ..114.304 391,141 (828) | ..o 0 0 ... 6.000 4.928 |MON.. 09/21/2009. | 06/15/2038.
38378G  2Y 3 [GNMA 138 Bu.iceiiiiciieeiiiee ettt | snisns ...102.464 ..4,927,020 (555) | weuvvvrrririine 0 0. 3.000 2.883 |MON.. 12/19/2016. | 01/20/2043.
38379X  XR 6 | GNMA 168 101 QM. oo Coe oo [ [ | 4,657,500 ... 99.621 4,482,933 (25,200) | ..ovevnrenininn 0 0 [ 3.000 |......2.645 | MON... 08/18/2016. | 05/20/2046.
0299999. U.S. Government - Residential Mortgage-Backed Securities ; XXX v 10,327,014 (27,904) [ oo, 0 0 XXX XXX XXX 21,356 | ... 328,263 XXX XXX
0599999, TOtal = U.S. GOVEINMENE. .. vvoersrsstiserseasssesssesessses et sess skttt | sessssnssns 91,980,644 XXX | s 91,973,665 | ...........79,112,042 | ..........85,394,398 | ..o | e, (909,088) | ....oovrverirna 0 0 XXX XXX XXX | ... 1,247,381 | .....3,863,888 XXX XXX
All Other Governments - Issuer Obligations
110709 DL 3 |BRITISH COLUMBIA PROV CDA BD........ovuureirinerireereeineisensssnsensesssensns | evenas Al | {113 [ 3,833,350 |...123.514 | .............. 3,705,420 | ..............3,000,000 | ............. 3,433,793 | o0 | e (62,986) | ..ovorverrrernnn 0 0 ... 6.500 |......3.793 |JJ.ors | 089,917 | 195,000 | 10/08/2013. | 01/15/2026.
748148 PB 3 |QUEBEC PROV CDA DEB. L1881 | 5,346,495 4,838,598 (YR 740 ) —— 0 0 ... 7.500 |......5.107 [JJ....... | ........155,625 | ........ 337,500 |11/21/2013.| 07/15/2023.
748148 PD 9 | QUEBEC PROV CDA DEB. ..119.814 5,092,095 4,780,751 | oo [ (117,805) | veovvvevrrrernna 0 0. 7125 |....3.802 [FA.....| ... 119,443 | ....... 302,813 | 01/07/2015. | 02/09/2024.
46513E FF 4 |AIDISRAELGTDNTCL1A ...113.043 ....13,565,160 12,000,000 (133,143) | oo 0 0. 5500 |....4.166 |MS.....| ........188,833 | ........ 660,000 | 03/23/2011. | 09/18/2023.
46513E GV 8 |AIDISRAELGTDNTCL 1A ..113.924 18,227,840 ..16,000,000 L(167,472) | o 0 0 [. 5.500 880,000 | 12/29/2010. | 12/04/2023.
0699999. All Other Governments - Issuer Obligation XXX cenenn...45,937,010 39,750,000 (568,983) | ...voviinniinnn 0 0 XXX ...2,375,313 XXX XXX
1099999. Total - All Other GOVEMMENLS. .........vivurreererserssnissersssnesans XXX | s 45,937,010 | .coocoovnnes 39,750,000 (568,983) | ...vverinrirnn 0 0] XXX ....2,375,313 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
13063B  JB 9 | CALIFORNIA ST TAXABLE BAB GO ...104.740 2,618,500 | ..............2,500,000 | .oooererni2,595,198 | ooooiociinriinens0 | e (111,321) | 0 0. 7.700 |.....3.030 [MN......{ ..........32,083 | ........ 192,500 | 07/01/2015. | 11/01/2030.
207720  AA 0 |CONNECTICUT ST TAXABLE QLFD SCH SER B GO... ..119.941 2,674,684 | .............2,230,000 | ....c........2,671,428 | ..oviriiviieienin0 [ i (38,573) | o 0 0 5.295 118,079 | 07/19/2016. | 10/01/2029.
373384 WR 3 |GEORGIA ST REF SERJ 1 GO. ...105.825 3,174,750 | ..............3,000,000 | ............3,141,444 | 0 | ciiiii(92,206) | oo 0 0. 5.000 |.....1.800 [JJ....... | ... 75,000 | ... 150,000 | 01/31/2012. | 07/01/2023.
419792 RX 6 |HAWAII ST GO............ L2313 | 1,123,130 | ..............1,000,000 | ............1,063,303 | ...ocoevvvvrivriea0 [ v (7,604) [ oo 0 0| 4.000 |......3.030 [MN.....| «.cc.......8,667 | .......... 40,000 |06/26/2017. | 05/01/2037.
57582N  H7 3 | MASSACHUSETTS ST REF SER C GO.......... 112719 2,817,975 | ..oieeeern.2,500,000 | overrrni2,697,923 | o0 | e (64,443) | 0 0. 5.500 |......2.660 |[JD.......| ..........11,458 | ........ 137,500 | 10/16/2013. | 12/01/2022.
649791 DL 1 |NEW YORK ST SERA GO. 04764 | e 3,142,920 | ..............3,000,000 | ........e....3,128,795 | oooovovrivirinenns0 | e (113,149) | i 0 0. 5.250 |.....1.380 [FA......| ..........59,500 | ........ 157,500 | 01/25/2013. | 02/15/2024.
649791 DM 9 |NEW YORK ST SER A GO. ...104.764 1,571,460 | ......e......1,500,000 | oo 1,544,310 | o0 | i (38,473) | 0 0 5.250 78,750 | 12/15/2011. | 02/15/2025.
677521 HP 4 | OHIO ST TAXABLE BAB SER E GO.. ..109.225 | ..o 3,822,875 | ..............3,500,000 | ...........3,720,419 | ..oorvvvvrivrrinens0 | e n(57,649) | oo 0 0 | 4711 |....2.849 |FA.......| .........68,702 | ........ 164,885 | 07/09/2015. | 08/01/2023.
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882722 N8 0 |TEXAS ST WTR FINL ASSIS SER B GO.......coocorriuriieiireirneineisrissesesisseenns | seis [ I 2| . 1FE ..106.049 | oo 1,908,882 | ..coovvveneee 1,800,000 | ..ccoovvrenne 1,851,403 | .0 [ s (31,214) | v 0 0. 5.000 |.....3.135 [FA.....| ........37,500 | ..cooc 90,000 | 10/26/2011. | 08/01/2025.
93974D YN 2 [WASHINGTON ST SER 2017 A GO rervreenesnens | v . 2| 1FE]| .... LM9A72 | 1,251,306 ....1,050,000 1,196,106 (20,041) | voovverirrirnn 0 0. 5.000 |......2.680 |FA....... vereenen21875 | 52,500 | 11/07/2016. | 08/01/2037.
97705L D2 0 |WISCONSIN ST SER A GO . I I . 2| . 1FE]| .... ..105.454 | .... 4,218,160 ....4,000,000 | . 4,086,083 | .... 0| (62,001) | woovvrrerrinnn 0 0 5.250 |.....3.579 [MN...... vernnrn35,000 | oo 210,000 |07/25/2011. | 05/01/2027.
97705M  AZ 8 [WISCONSIN ST SER C GO.....coiuuiriiirsirimnsssiessenssssmsersssnsssenssenssssesssnsessnsens | soveaes [ 2] . 1FE LA14478 | 1,488,214 | .cooovvrnnes 1,300,000 | ..ocoovneene 1,418,667 | .o 0 (25,457) | ..ovvevriniind 0 0 [ 5.000 |.....2.750 [MN.....| .........10,833 | .......... 65,000 | 12/12/2016. | 05/01/2031.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..... .. et enienn XXX 29,812,856 27,380,000 29,115,080 | ..oooovovvvereenn0 | (662,221) | ovvveriiinns 0 0 XXX XXX XXX | ......417,888 | ..... 1,456,714 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX 29,812,856 27,380,000 29,115,080 | .oovovivieaiinn0 | e (662,221) | ..o 0 0 XXX XXX XXX ....1,456,714 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obllgatlons
199507 2U 7 |COLUMBUS OH CITY SCH DIST TAXABLE REF SE.........cocconivmeimerreririnens | eveeee [P0 ST IOV TFE| oo 1,506,180 |...108.650 | ....ccoceveue 1,412,450 | ....oocveeeee 1,300,000 | ..ocovvreene 1,387,060 | ...ooovvrcrrcrirnns 0 (P2 1:10) N 0 0. 5.000 |......2.600 [JD...ccc. | corrrrrenns 5417 | e 65,000 | 08/10/2015. | 12/01/2022.
442403 KA 8 |HOUSTON TX INDEP SCH DIST REF LTD TAX GO.......ovvvvrrerriineierieniinnies [ voreees . 2| . AFE| oo 1,087,090 |...110.651 | .ccoorvrrnnne 1,106,510 | ..cococvveeee 1,000,000 )| 0 0. 4.000 |....2.911 [FA.coo| e 15,111 | e 40,000 |11/19/2014. | 02/15/2027.
584002 QZ 5 |MECKLENBURG CNTY NC REF SER C GO.....cccorvverrremrrerirenincesereseinnins | veveree | oo | evvenrrinens [ v 1FE 3,423,975 |..119.776 | ..cocvvvnnee 2,994,400 ....2,500,000 ) [P 0 0 | 5.250 |.....1.972 [JD....... v 10,938 | e 131,250 | 02/01/2012. | 12/01/2024.
735371 PV 2 | PORT SEATTLE WASH LTD GO BONDS . ceeveeereneines [ s . 2| . 1FE]| .... .1,187,080 |...122.070 1,220,700 ....1,000,000 )| E— 0 0. 5.000 |.....2.806 |JJ....... ...25,000 | ......... 50,000 | 03/06/2017.| 01/01/2031.
741701 4Y 9 | PRINCE GEORGES CNTY MD CONS PUB IMPT SER.......cccccsvvvmerirererierinins | ceren . 2| . 1FE]| .... 11,921,626 |...115.042 | .............. 2,070,756 ....1,800,000 ) [P 0 0 | 4.000 |......3.209 |JJ....... vererern33,200 | e 84,000 | 06/13/2018. | 07/15/2035.
741701 X5 0 |PRINCE GEORGES CNTY MD CONS PUB IMPT SER......ccoccssiinnsrinriinriinnins | seveans . 2| ... 1FE]| .... .1,409,163 |...111.705 | .... 1,396,313 ...1,250,000 | . )] 0 0 [.... 4.000 |......2.530 [MS...... v 16,667 | 50,000 | 10/23/2014. | 09/01/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation et | e 10,535,114 XXX | s 10,201,129 | oo 8,850,000 | ..cocvornvet 9,685,640 | ..o 0 | s (155,443) | ..ovvvrinni 0 0 XXX XXX XXX | e 106,333 | ........ 420,250 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: .. . I 10,535,114 XXX | 10,201,129 | ..o 8,850,000 | ............. 9,685,640 | ..coovvovrvrrerrnns 0 (155,443) | oovovvvririnnns 0 0 XXX XXX XXX | ... 106,333 | ........ 420,250 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
31331L  JL 3 |FEDERAL FARM CR BKS...... . SRR PR ] A .5,960,022 |...145.790 7,289,500 ....5,000,000 5,639,653 | ...ccoovvvinriiennnn0 | i (39,992) | ..o 0 0 ... 6.750 |......5.247 |JD....... v 23,438 | 337,500 | 12/30/2009. | 06/06/2031.
313380 WR 6 |FEDERAL FARM CRBKS...... . [SSTTRTRN PR ] .2,000,000 |...101.897 | ....coevvnee 2,037,940 . 2,000,000 | .... (U IO 0 0 | 3470 |.....3.470 [FA....[ ..........26,603 | .......... 69,400 | 08/07/2018. | 08/13/2025.
3133EK A2 2 |FEDERAL FARM CR BKS...... . SOOI PR [P0 SO IOV L [ 6,000,000 |..... 98.844 | ....ccoooec. 5,930,640 | ..............6,000,000 | ............. 6,000,000 | ..oovvrrrriiinnnn 0 (0 IO 0 0 ... 2.950 |......2.950 |FA..cco| ererenn83917 | i 0 | 08/14/2019. | 08/21/2034.
3133MA WE 5 |FEDERAL HOME LN BKS........... SRR PR ] ..142.767 ....10,707,525 8,774,853 | ..vvvvvrrvrrneren0 | ciieennn(94,948) | oo, 0 (U 7125 |....4.967 |FA.....| ......201,875 | ........ 534,375 | 12/30/2009. | 02/15/2030.
3133XF  KF 2 |FEDERAL HOME LN BKS . [ETTOTORIR RN e ..105.600 | ...cooevnne 5,280,000 5,139,379 | covvvrivrcviivnienns0 | cirieenn(92,425) | o 0 0 5625 |....3.625 |JD.......| .........15,625 | ........ 281,250 | 05/05/2011.| 06/11/2021.
3133XG 6E 9 |FEDERAL HOME LN BKS........... SRR PP ] ...123.091 2,461,820 2,121,518 | o0 [ i (15,836) [ oo 0 0. 5.750 |.....4.648 |JD.......| ............6,069 | ........ 115,000 | 09/30/2009. | 06/12/2026.
3134A3 U4 6 |FEDERAL HOME LN MTG CORP.... | e .. 140.168 | ..cooeevend 2,803,360 . 2,306,639 | ..cocvivriereeen0 | ein(24,369) | e 0 0. 6.750 |.....4.758 |MS...... | .........39,750 | ........ 135,000 | 11/02/2009. | 09/15/2029.
31359M EU 3 |FEDERAL NATL MTG ASSN... SRRSO IO . . 135.240 | oo 6,762,000 | ..............5,000,000 | ............. 5,925,108 | ..ccoovvrrvrrneren0 | e (80,483) | v, 0 0 ... 6.250 |......3.876 |MN......| .........39,931 | ........ 312,500 | 11/14/2013. | 05/15/2029.
31364A 6J 6 |FEDERAL NATL MTG ASSN MTN. . FRURRRPPTRN I e L1372 | 3,284,300 2,869,795 | ..o | e (63,424) | e 0 0 [ 8.280 |.....4.921 [JJ..c.. | ... 98,325 | .. 207,000 |02/18/2010. | 01/10/2025.
31364B  EP 1 |FEDERAL NATL MTG ASSN MTN. . ceveneeenis [ s ] ...126.969 5,078,760 4,690,405 | ..oovevvevreereenn | e (112,386) | oo 0 (U 7.020 |.....3.527 [JD..cccc. | cererernn.6,240 | ... 280,800 | 12/16/2013. | 06/23/2025.
31364F KW 0 [ FEDERAL NATL MTG ASSN......iviiiririeiiieieniserenssissssissesssssessssssssensns | seveees .. 130.556 | ..o 3,916,680 3,325,777 | coeveveveeeennnd0 | ieeind(33,053) | oo 0 0. 6.320 09/03/2009. | 12/20/2027.
491552  UY 9 |KENTUCKY ST TURNPIKE ECON TAXABLE DEV RO........coocomeerneinerierineens [ s ...109.398 1,093,980 1,030,094 | .ooccoveevrieriien0 | cereeea(19,287) | e 0 0. 5.244 06/23/2015. | 07/01/2025.
57585K WC 8 | MASSACHUSETTS ST HLTH & EDL FAC AUTH REV.......ccovvirirvrivniincirnnnes | cevees 110897 | 8,023,398 7,890,250 | ..oovvervvvieienend0 | oeeennn(254,079) | oo 0 0 . 5.500 09/17/2012. | 07/01/2022.
57586C BL 8 |[MASSACHUSETTS ST HLTH & EDL FAC AUTH SE ...121.807 4,263,245 | ..............3,500,000 | ...........3,830,590 | ..ccooirriirriinninc0 | criirena(53,874) | e 0 0. 5.250 06/22/2011. | 07/01/2025.
64971M 4N 9 |NEW YORK CITY NY TRANSTL TAXABLE FIN AUT. [ . 02421 | e 1,021,210 | ..............1,000,000 | ............1,017,548 | ..coceviriiiriecn0 | i i(29,486) | oo 0 0 [ 5.808 08/20/2015. | 08/01/2030.
662903 MT 7 |N TEXAS ST MUNI WTR DIST REF & IMPT REV......ccccosvvumrrmrririneirneineiiens | ceve [P0 PO IO AFE| v 1,290,770 |...102.752 1,027,520 | ..............1,000,000 | ............. 1,026,524 | ......ccccovvrirninc0 | crrirerie(39,405) | oo 0 0. 5.250 01/14/2013. | 09/01/2020.
67765Q CA 2 |OHIO ST WTR DEV AUTH SERAREV....... | . 2 . 1FE| .. 842,400 |...119.807 862,610 720,000 | ..ooereern806,139 | 0 | e (12,033) [ 0 0. 5.000 11/18/2016. | 12/01/2034.
880591 CJ 9 |TENNESSEE VALLEY AUTH PWR BD . (SRR IO ] ...126.928 6,346,400 ....5,000,000 | .....c0..si.5,552,250 | ovroorrreerriinreean0 | crieeeenn(81,022) | v 0 0. 6.750 05/19/2010. | 11/01/2025.
880591 DV 1 | TENNESSEE VALLEY AUTH PWR BD . [EOTRRPRRTR N . ..125.379 13,181,094 10,513,000 | ..........12,399,339 | ...ocovvvvivveeenn0 | s (111,203) | e 0 0 [ 4.700 . 494,111 | 08/20/2018. | 07/15/2033.
914455 PY 0 |UNIV MICHIGAN REF SER 2015 REV. [SSSTTTRRT PO ] 112120 5,606,000 | ..............5,000,000 | .........5,268,239 | ...ccccosvrrvrinens0 | crrrererrn(38,429) | oo 0 (I 4.000 |.....3.050 |AO...... | ..........50,000 | ........ 200,000 |02/13/2018. | 04/01/2034.
914692 X4 5 [UNIV OF NM TAXABLE GNMA COLL HOSP REV.......ccoiniiinriniiininiiinnninnns | covenes . ..103.936 | ..o 2,078,720 . . 0 i | i 0 0 [... 2.982 |....2.982 [D...cc | v 1,822 | i 59,640 | 05/07/2015. | 06/20/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... . . XXX ou......99,056,702 ..80,968,000 | . X L0 195,734) | ..o 0 0 XXX | XXX [ XXX | ....1,225,236 | ..... 4,334,371 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128K9 6W 9 |FHLMC 30 YR GOLD PC GRP POOL A48985 4 1 ...102.146 150 | cooveerreerien 0 (I 7.000 06/13/2006. | 05/01/2036.
3128L2 DB 1 |FHLMC 30 YR GOLD PC GRP POOL A69998 ..112.310 (2,005) | oo 0 0 ... 6.500 02/08/2010. | 12/01/2037.
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3128LX QC 7 |FHLMC 30 YR GOLD PC GRP POOL G02251.........ccrvverrirrienericrieeesseiseens | s AT | 160,508 | ooovviriinnns 139,892 | oo 147,233 | i 0 (354) | euvrerirrinn 0 0 ... 6.000 |......4.710 |MON... 10/23/2009. | 08/01/2036.
3128M4 AX 1 |FHLMC 30 YR GOLD PC GRP POOL G02422 ST O ..114.708 (G2 ] [P— 0 0 ... 6.000 |......4.653 |MON... 10/14/2009. | 12/01/2036.
3128M4 BB 8 |FHLMC 30 YR GOLD PC GRP POOL G02434.........ccovvvuerierirriineiseiiinsieenes | ceies 112156 | ... 114,165 . (254) | ovverririnn 0 0 ... 6.500 |......6.074 | MON... 03/20/2007. | 10/01/2036.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL GO03B00..........covrrererermrermeirerierienenienes | cevenee LA16.243 | e 120,466 | ..ooovvvvcrinnns 103,634 | oo 106,277 | oo 0 [E10) N I 0 0. 7.000 |......6.447 |MON... 10/29/2008. | 11/01/2037.
3128MJ  2Z 2 |FHLMC 30 YR GOLD PC GRP POOL GOB791.........ccvurrrerireirneiseireiissiieenes | cevns ...101.995 2,887,977 2,831,478 2,744,297 .0 635 | oorreerieriinn 0 0. 3.000 |.....3.684 |MON...| .. 08/16/2018. | 12/01/2047.
3128MJ 4V 9 | FHLMC 30 YR GOLD PC GRP POOL GO08835.........c.rveerrrrrrmerereressresnneenns | eevenns ..103.089 | .o 7,003,254 | .............. 6,793,389 | ...ccoovne 6,703,516 .0 906 | ..oveerrrirrin 0 0. 3.500 |.....4.231 [MON...{ .. 09/18/2018. | 09/01/2048.
3128MJ 4V 9 | FHLMC 30 YR GOLD PC GRP POOL GOB835..........c.ovvverrirrirreineirssireniienes C.... ...103.089 778,139 754,821 ...744,835 .0 101 | s 0 0. 3.500 |......4.231 |MON... 09/18/2018. | 09/01/2048.
3128MJ 52 9 |FHLMC 30 YR GOLD PC GRP POOL G08863. ST O ...105.255 | .... ..1,952,558 1,855,074 .0 (1,065) [ .voovererrennd 0 0 . 4500 |......0.579 |MON... 04/23/2019. | 02/01/2049.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL GO8BO1..........coovvvecrirririiriiciiniiiienes | crviaes ..106.032 | .ocovver 1,869,803 | ...ccvvvvnnce 1,763,438 | oo 1,874,175 | 0 1,430 | v 0 0. 4.000 |......2.163 |MON... 10/28/2014. | 08/01/2044.
3128MJ  US 7 |FHLMC 30 YR GOLD PC GRP POOL G08592............cveomreemmmerernereseresnneenns | eevenns ...106.026 600,050 ...565,943 . 602 | oo 0 0 | 4.000 |......2.230 |MON... 07/18/2014. | 06/01/2044.
3128MJ V2 3 | FHLMC 30 YR GOLD PC GRP POOL G08632 et | s ...104.476 973,846 ..932,126 | . ...976,991 458 | ..o 0 0 ... 3.500 |.....2.251 [MON... 04/28/2015. | 03/01/2045.
3128MJ V7 2 |FHLMC 30 YR GOLD PC GRP POOL GOBB37..........ccovvrrrererrermrirerierinenienes | cevene ...106.034 1,476,201 | .cooooverennee 1,392,197 | oo 1,476,503 QL) ) I 0 0 | 4.000 |......1.829 |MON... 06/16/2015. | 04/01/2045.
3128MJ W7 1 | FHLMC 30 YR GOLD PC GRP POOL GO08669............coccrrvermrrirnrrercrernneeis | ervenne ...106.028 | .... 2,187,355 2,062,991 2,178,918 613 | oo 0 0. 4.000 |......2.135 | MON... 12/16/2015. | 09/01/2045.
3128MJ  WC 0 |FHLMC 30 YR GOLD PC GRP POOL GOBB42............ovvvrrerereerreirernerissrienes | ceven ..106.034 | ..o 2,111,559 | oo 1,991,400 | ........c... 2,120,545 | ..o 0 (<1< 70 ) I 0 (U 4.000 |......2.028 |MON... 10/28/2015. | 05/01/2045.
3128MJ  WW 6 | FHLMC 30 YR GOLD PC GRP POOL GO8BB0.............cccomrvvermrrerrrerreeinniins | ervenne ...106.029 393,842 ..416,791 166 | oo 0 0. 4.000 |......2.082 | MON... 11/23/2015. | 08/01/2045.
3128MJ X3 9 |FHLMC 30 YR GOLD PC GRP POOL GO8BIT..........ccourrerrerrermeirermerinenienes | cevene 102477 | ... . 1,943,534 | . 323 | oo 0 0 | 3.000 |......2.448 |MON... 04/19/2016. | 03/01/2046.
3128MJ X7 0 | FHLMC 30 YR GOLD PC GRP POOL GO8701.........crvverrrirrrernnreieriennniins | ervenne 2102479 | 677,588 | ...ooovvvrnnn 661,196 | ..covvvvnecns 674,025 141 | 0 0. 3.000 |......2.524 |MON... 04/26/2016. | 04/01/2046.
3128MJ XA 3 |FHLMC 30 YR GOLD PC GRP POOL G08672... I ...106.036 | ....... 2,255,285 2,126,905 2,245,499 313 | s 0 (U 4.000 |......2.119 |MON... 12/16/2015. | 10/01/2045.
3128MJ XK 1 | FHLMC 30 YR GOLD PC GRP POOL GO8B81...........cvvermrrirmrrirrriicriisneiins | ervenne 2104531 [ 1,714,795 | 1,640,464 | ............. 1,718,869 557 | covvrreeeiienens 0 0. 3.500 |......2.181 |MON... 02/24/2016. | 12/01/2045.
3128MJ YB 0 |FHLMC 30 YR GOLD PC GRP POOL G08705. e | s ...102.480 704,723 687,672 ...703,338 131 | s 0 0 | 3.000 |......2.486 |MON... 05/25/2016. | 05/01/2046.
3128MJ  YG 9 | FHLMC 30 YR GOLD PC GRP POOL GO8710.........cuurverrurrermrrirnrescresseenenns | ervenne ...102.480 1,441,847 1,406,953 | . 1,446,796 143 | s 0 0. 3.000 |......2.401 |MON... 06/21/2016. | 06/01/2046.
3128MJ ZF 0 |FHLMC 30 YR GOLD PC GRP POOL G08741... ...102.482 5,117,074 | coooovvvrs 4,993,125 | ..oovvernes 4,995,939 (K1) [P— 0 0. 3.000 |......2.939 [MON...{ .........12,483 | ........ 153,576 | 07/19/2017.| 01/01/2047.
3128MJ ZF 0 |FHLMC 30 YR GOLD PC GRP POOL G08741... ..102.482 | ... 3,936,211 3,840,866 3,862,677 (U I 0 0. 3.000 |.....2.939 [MON...[ ...........9,602 | ........ 111,385 | 06/19/2017. | 01/01/2047.
3128MJ  ZX 1 |FHLMC 30 YR GOLD PC GRP POOL G08757. ...103.878 | ..o 2,219,647 2,136,777 2,206,418 595 | coveoereerreenenn 0 0. 3.500 |......2.382 |MON... 04/18/2017. | 04/01/2047.
312905 DQ 2 |FHLMC CMO SER 1050 HZ PAC.............. LA ...101.056 4,594 w546 4,551 (V7] ) I 0 0 ... 7.000 |.....5.637 |MON... 07/09/2002. | 03/15/2021.
312928 B7 4 |FHLMC 30 YR GOLD PC GRP POOL C09062 LA . 106.027 | oo 2,424,604 2,286,784 2,408,054 1,272 | e 0 (U 4.000 |......2.521 |MON... 07/25/2014. | 07/01/2044.
3132GT SA 6 |FHLMC 30 YR GOLD PC GRP POOL Q08313 A ...107.046 939,890 (1) ] [E— 0 0. 4.000 |......2.410 | MON... 10/08/2014. | 05/01/2042.
3132JQ H8 6 |FHLMC 30 YR GOLD PC GRP POOL Q22955 LA ...106.755 705,007 ...695, (V2225) N 0 0 | 4.000 |......2.445 |MON... 09/22/2014. | 11/01/2043.
3136AS GE 0 |FNMA 16 REMIC SER 24 HY PAC. LA ...105.564 ..5,278,200 5,000,000 5,103,330 | .ocovivrvrereeennd0 [ i (12,269) | ..voovvrerrrnns 0 0 [ 3.000 MON...| .. 10/19/2016. | 05/25/2046.
31371L NG 0 |FNMA PASS THRU POOL 255191. 1 ...114.554 .137,007 ...119,600 120,889 (107) ] o 0 0 ... 6.000 MON... 05/12/2004. | 05/01/2034.
31371M 5N 3 |FNMA PASS THRU POOL 256553. LA ..114.541 ...240,530 ...260,955 (V072 ) 0 0 ... 6.000 MON... 01/26/2011. | 01/01/2037.
3137BQ T6 4 |FHLMC CMO SER 4597 PB PAC... . . LA ...102.218 3,101,177 3,033,891 3,120,777 | o0 | e (11,129) | oo 0 0 . 3.000 MON...| .. 07/26/2016. | 12/15/2045.
3137BR 7 8 |FHLMC CMO SER 4608 JV PAC........cocosiuiiieieierineesiisisisssienisisessessssssesenes LA 102828 | 4,975,220 | ...coovvnnn 4,838,405 | ............. 4,989,827 (7,708) | oo 0 0 [ 3.500 MON...| .. 10/27/2016. | 01/15/2055.
3138EH FB 3 |FNMA PASS THRU POOL AL1061.... LA ...107.259 1,616,542 | ..cooverennee 1,507,138 | .oveorveenne 1,580,907 366 | oo 0 0 . 4.000 MON... 09/18/2014. | 02/01/2041.
3138Y1  7A 7 |FNMA PASS THRU POOL AX0888. 1 ...106.403 ..2,486,409 2,336,786 2,474,005 (V) | I 0 0. 4.000 MON... 09/17/2015. | 10/01/2044.
31405D WK 9 [FNMA PASS THRU POOL 786450, LA ..110.213 223 | oo 0 0 ... 6.000 MON... 07/01/2004. | 07/01/2034.
31408E BH 4 |FNMA PASS THRU POOL 848840................ LA ...113.655 (608) | ..oveerverrine 0 (U 7.000 MON... 06/07/2006. | 01/01/2036.
3140EV  TJ 6 |FNMA PASS THRU POOL BC1452 LA ...105.641 210 | v 0 0 | 4.000 MON... 12/14/2016. | 07/01/2046.
31410P V2 6 |FNMA PASS THRU POOL 893533 LA ..111.993 34 | 0 0. 6.500 MON... 10/17/2008. | 09/01/2036.
314188 E8 5 |FNMA PASS THRU POOL MA1958 LA ...105.960 254 | o 0 (U 4.000 MON... 07/17/2014.| 07/01/2044.
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31418C CW 2 [FNMA PASS THRU POOL MA278A4..........coooveriiiriineineriesenesinneesssissssesennens | conene | oo | vevereeeens A L 1,707,173 |...105.497 | ..cceonvrnnne 1,709,154 | .o 1,620,093 | ...coovvenne 1,704,825 | .ooovveericins 0 (241) ] v 0 0 | 4.000 |......2.296 |MON...| ..ccoounne 5400 | ......... 64,804 | 12/13/2016. | 10/01/2046.
31418C  EH 3 |FNMA PASS THRU POOL MA2835...........cooorvioerereenesiesesissssssssssssessssesis | coneves .1,289,801 |...105.344 .1,291,719 ...1,226,193 1,288,248 215 | s 0 0 | 4,000 |......2.356 |MON...| ..ccoournee 4,087 | .coovene 49,048 |12/14/2016. | 12/01/2046.
31418C_ R7 1 |FNMA PASS THRU POOL MA3209. et | s A ...816,145 |...102.021 | ... 860,469 843,424 | . ...816,412 128 | i 0 0. 3.000 |.....3.705 |[MON... | .ccocccr 2,109 | ..., 25,303 | 08/29/2018. | 12/01/2047.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities..... N 70,542,083 XXX | s 71,473,692 | .o 68,478,832 | ..o 70,374,026 | ..oooovvviiinnin () (33,379) | woovverrrinirin 0 0 XXX XXX XXX | s 203,390 | .....2,412,562 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............ccccuiiiiniiiciiniiiiiiissise s | oo 167,732,250 XXX | 170,530,394 | .......... 149,446,832 | ......... 159,988,126 | ...ooovvviviiieninnnn 0]... (1,229,113) | covvovvveriens 0 0 XXX XXX XXX | ... 1,428,626 | ..... 6,746,933 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
023135 BC 9 |AMAZON COM INC.......cccoimiimiririsriiniisnicriesinsissisesiesissssssississssssssinns | cevnee | oo [ evvesneen ] [ 1FE ...105.978 3,179,340 2,887,830 | o0 [ i 12,469 | 0 0. 3.150 3716 |FA....... ..33,863 | ... 94,500 | 09/25/2018. | 08/22/2027.
037833  BY 5 |APPLEINC......cccoonivivirncrirririrerinns JOOTS 1FE]| .... . ..105.908 | ..oovvvene 5,295,400 . 5,073,044 | o0 | e (1A74) | s 0 0. 3.250 2.978 |FA....... reenenDTTT8 | e, 162,500 | 05/15/2017. | 02/23/2026.
110122 CD 8 |BRISTOL MYERS SQUIBB CO 144A.........ccccoviimirinrinriinneiseiiinsenenseisessisnis | oneene | oo | vevereneens L 1FE| oo 4,387,760 |..118.728 | .............. 4,749,120 | ..............4,000,000 | ............. 4,385,103 | oovvvverrirnrenn0 [ s (2,657) [ o 0 0. 4.250 3.707 |AO...... | covvenee 106,250 | .......... 75,556 | 07/25/2019. | 10/26/2049.
20826F  AQ 9 | CONOCOPHILLIPS CO.....corremrrmirireririerrninsrieriesssensenessessesssssnsessssessenss | eonneee | o | eoverrenes | v 1FE 2,213,060 |...115.080 | ....ccocvvnee 2,301,600 2,150,915 | o0 [ inc(22,394) | o 0 0 | 4.950 3.534 |MS...... 29,150 | ... 99,000 | 02/23/2017. | 03/15/2026.
254687  AH 9 |DISNEY WALT CO DEB......ccvveiriiriiriierieiseirssiseisssisessssssssisssssssssssssnns | eovenee | o | soenriierni | conees 1FE 2,626,631 |...118.729 3,027,590 2,615,155 | oovvvererrirennns0 [ i (1,162) | 0 0. 7.550 7315 | W....... L.88,775 | ... 192,525 | 08/15/2003. | 07/15/2093.
29364D AU 4 |ENTERGY ARKANSAS INC........... ..105.496 | .....cooounee 2,637,400 2,538,715 | oovvvererrirenn0 [ s (5,763) | oo 0 0 | 3.500 |.....3.214 |AO...... 21,875 | o 87,500 | 01/26/2018. | 04/01/2026.
30231G AT 9 |EXXON MOBIL CORP............. ..104.916 | ... 5,245,800 . 4,881,964 | ..oovvverrirenn0 | 16,869 | e 0 0. 3.043 |.....3.471 [MS...... D077 | 152,150 | 09/18/2018. | 03/01/2026.
30251B AD 0 |[FMRLLC 144A.......coooiiirrnirrcrenns 122,625 | e 3,678,750 | ..............3,000,000 | ............. 3,407,548 | ..o | e (17,522) | i, 0 (U 4.950 3636 |FA...oo.| oo 61,875 | .......... 74,250 | 04/04/2019. | 02/01/2033.
458140  AX 8 |INTEL CORP......cccoevivririinrircieriens ...105.864 1,058,640 | ...........1,000,000 | ...cc00eeee,012,939 | o0 [ v (1,612) | o 0 0. 3150 |.....2.947 [MN....o.| oo 4,375 | e 31,500 | 06/07/2017. | 05/11/2027.
459200 AM 3 |INTERNATL BUSINESS MACHS CORP 124690 | ..o 2,493,800 | ..............2,000,000 | ............2,328,801 | covvirrrrrrrrrrnenO | (4947 | o 0 (U 7.000 |.....3.826 [AO...... | ...23,722 | ... 140,000 | 10/07/2013. | 10/30/2025.
46625H JC 5 | JPMORGAN CHASE & COMPANY. ...103.852 2,336,670 | ..............2,250,000 | ............2,284,549 | .....ccccovvninen0 | e n(20,440) | oo 0 0. 4.350 |.....3.367 |FA.......| cc00...36,975 | ooeecn. 97,875 | 10/16/2018. | 08/15/2021.
478160 AF 1 | JOHNSON & JOHNSON DEB WMTETA | 5,290,830 cernenennn 943,084 | 0| e (104,080) | o 0 0 ... 6.730 |......3.960 |MN......]| ..........38,698 | ....... 302,850 |09/05/2013. | 11/15/2023.
478160 AJ 3 | JOHNSON & JOHNSON NT ..139.329 | 6,548,463 | ............4,700,000 | ............. 5,503,368 | ....coocvvrerriree0 | e (65,474) | v, 0 0. 6.950 |.....4.706 |MS......]| ........108,883 | ........ 326,650 | 04/18/2017. | 09/01/2029.
532457 AM 0 |LILLY ELI & CONT RN ..124.470 1,244,700 1,071,788 | o0 | s (11,082) | e 0 (U 7125 |....5570 [JD..ccc. | v 5,938 | e 71,250 | 03/13/2007. | 06/01/2025.
594918 AW 4 |MICROSOFT CORP.........ccocon... ..106.459 | ......ccoo.v. 2,358,067 2,273,466 | ....covveverieeeen0 | e (13,760) | o 0 0 3.625 |....2913 |JD..co. | oo 3,569 | 80,294 | 12/03/2014. | 12/15/2023.
594918 BK 9 |MICROSOFT CORP. ...118.976 2,379,520 2,173,185 | o0 [ i (8,433) | e 0 (U 4.200 |.....3.467 |MN......| ..........13,533 | .......... 84,000 | 10/31/2016. | 11/03/2035.
637432 NP 6 |NATL RURAL UTIL COOP. ..106.405 | ..cooveunnd 3,192,150 . 2,946,697 | ..coccovvvrivrereen0 | 5,583 | 0 0 [ 3.400 |.....3.655 [FA......| .........40,800 | ........ 102,000 | 09/07/2018. | 02/07/2028.
638585 AA 7 |NATIONSBANK CORP MTN............ .126.284 | .o 2,525,680 | ..............2,000,000 | ............. 2,218,867 | oovoeevvevreereen0 | e (37,739) [ oo 0 0. 8.570 |.....5.947 [MN......{ ..........21,901 | ........ 171,400 | 10/24/2006. | 11/15/2024.
693475 AW 5 | PNC FINANCIAL SERVICES 106739 | i 5,336,950 5,334,880 | ...ooovrirvrrireenn0 | eirrennnn(12,320) [ oo, 0 0. 3450 |....2.615 [AO...... | 132,583 | .o 86,729 | 08/13/2019. | 04/23/2029.
713448 CX 4 |PEPSICO INC.....ccoovverrrirrirrrrinnes ...103.186 4,127,440 3,981,267 | .ovvvvcrrerrvenn0 | 8,931 | i, 0 0 | 3.100 |.....3.293 [JJ....... | ..........56,489 | ........ 124,000 | 10/10/2018. | 07/17/2022.
718546  AC 8 |PHILLIPS 66 COM.......covoririrrieirircirerisiesreseeessnenenns 104975 | 4,199,000 4,081,916 | .coovvevrereeecn0 | i (34,566) | oo 0 0 ... 4.300 |......3.345 |AO...... | .........43,000 | ........ 172,000 | 10/07/2015. | 04/01/2022.
747525 AU 7 |QUALCOMM INC.......cocoovvrrrrrnnee ...105.255 2,105,100 1,954,148 | .oooovvivriicinen0 | 3,908 | 0 0. 3.250 |.....3.606 [MN......[ ..c.........7,403 | ..o 65,000 | 04/04/2019. | 05/20/2027.
88579Y BC 4 |3MCO. ..108.939 [ .o 5,446,950 ....5,000,000 4,999,070 | vooovvvvrerrreeen0 [ o7 | 0 0. 3625 |.....3.627 [MS......| ..........53,872 | ........ 181,250 | 09/18/2018. | 09/14/2028.
91159H HM 5 |US BANCORP. ...104.115 10,932,075 ..10,500,000 | ... 10,644,521 | o0 | eeieeren(20,978) | i 0 0. 3.100 325,500 | 04/12/2017. | 04/27/2026.
92343V BR 4 |VERIZON COMMUNICATIONS CORP L9 9,729,213 | ..............8,750,000 | ............9,242,947 | .coocvvvviviiininn0 | einnnn(122,608) | oo 0 0 [ 5.150 12/21/2015. | 09/15/2023.
94974B  FC 9 |WELLS FARGO & CO. ...103.271 2,065,420 | .............2,000,000 | ....0ecc00i2,031,770 | o0 | iirienn(13,938) | i 0 0 . 3.500 10/16/2015. | 03/08/2022.
94974B  GP 9 |WELLS FARGO & CO. ..105.891 | v 1,588,365 | .....cc.ee... 1,500,000 | ..o 1,559,101 [ oo [ eieiiennnn(9,365) [ oo 0 0. 3.550 06/08/2016. | 09/29/2025.
035229 CF 8 |ANHEUSER BUSCH COS INC DEB ...135.187 2,703,740 2,292,188 | oovovvevrrrerennn0 | iienc(19,250) [ oo 0 0. 7.550 12/05/2006. | 10/01/2030.
035240 AN 0 |ANHEUSER BUSCH INBEV ... 114.440 ..6,866,400 6,868,580 | ...ccovvvrrvrereecn0 | veiiinnd(2,140) | e 0 0 [ 4.600 11/18/2019. | 04/15/2048.
035242 AP 1 | ANHEUSER BUSCH INBEV ...106.188 2,123,760 2,053,469 | .oovvvirrrrirnnnn0 [ ciiienn(8,223) | 0 0. 3.650 06/20/2017. | 02/01/2026.
656531 AC 4 |NORSKHYDRO A 'S DEB L8472 | 1,184,720 1,000,815 | .ooovvvvrriverirenns0 | ceirern(23,599) | oo 0 (U 7.750 02/03/2010. | 06/15/2023.
656531 AD 2 |NORSKHYDRO A S DEB . . ...125.206 4,350,909 4,050,527 | oovovvvrnerneinnnn0 [ i (85,505) [ oo 0 (I 7150 |.....3.960 [MN....| ........31,748 | ........ 248,463 | 11/06/2013. | 11/15/2025.
80685Q AA 4 [SCHLUMBERGER OILFIELD UK NTS 144A........ccooiiiiminininnininissssiiseninnens | coreaes [of I (I 1FE .3,764,135 |...101.705 | ..cccovvnn 3,559,675 3,543,907 | o0 [ (54,291) | 0 0 [..... 4.200 |......2.586 [JJ..oc. | e B7,783 | i 147,000 | 12/18/2015. | 01/15/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 122,438,747 XXX 25,863,236 118,426,125 | .ooovcivrinciinnn0 | e (733,695) | oo 0 0 XXX XXX XXX | ... 1,397,564 4,571,117 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... e 122,438,747 XXX ..125,863,236 118,426,125 | ..ovoviiicinnnn0 | e (733,695) | oo 0 0 XXX XXX XXX | ... 1,397,564 | ....4,571,117 XXX XXX
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Totals
7699999.  Total - ISSUET ObGAtIONS. ......v.versessiresiissereesri st 390,993,877 XXX 392,517,584 | .......... 338,388,000 .364,269,856 | ....coooooviriinnn0 [ e (4,197,240) | oo 0 XXX XXX XXX | s 4,986,864 |....16,693,390 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ........uuiuuiirruiieeririsisiseissersssissss st enesnssnsenssas | seessseesns 80,884,113 XXX cerennn81,800,706 | ..o 78,590,875 80,664,687 20 [(HIPX) | 0 XXX XXX XXX | s 230,746 | ..... 2,740,825 XXX XXX
8399999, Grand TOal - BONGS..........cuurveurirrerrerieisierierieeeieeteees st nenineneenssnens | oevirenes 471,877,990 XXX | s 474,318,290 | .......... 416,978,875 | ......... 444934543 | ........ccovvvnnnd 0]... (4,258,523) | .ooovvvvrcrrnnn. 0 XXX XXX XXX | ... 5,217,610 |....19,434,215 XXX XXX
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NONE
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C on Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
00287Y 10 9 |ABBVIE INC COM......osiirrirriiriieiiiesissssesisssssssses s sssesssssssssssssssssssesssssssssnsss. | avveens v | e 55,700.000 4,931,678 | ....... 995,427 0 238,396 0 (203,305) | ..ovvvvvrerniirrienn 0].. (203,305) | .... 0 | 01/02/2013. ] ...
031162 10 0 [AMGEN INC.....oouiieiiiiieiieeiseeiss sttt nsenes | eneiane o 16,000.000 3,857,120 0 92,800 0 | v 742,400 | .o (V1 IO 742,400 0 | 10/29/2015. | ...
037833 10 0 [APPLE INC...coooiirieirierieeineeieniseessssisssiesiesssssssssssssessessssesssensssssssssssssnens | conneene | von | aveene 27,000.000 7,928,550 0 82,080 0| oo 3,669,570 | ..oovvviiinn 0 3,669,570 0 | 11/29/2016. | ...
075887 10 9 |BECTON DICKINSON & CO.......cocooiiiiiiiiniiiciisiiciississsissiisssissssesissisnsies | conviens [ o | eviias 34,500.000 9,382,965 0 106,950 | ..ovvvvrvrrineina0 | e 1,609,425 | oo (V] IO 1,609,425 0 |03/23/2011. ] ...
166764 10 0 |CHEVRON CORP......cccoovrurirnrernnnnne o 20,890.000 2,517,454 0 99,436 244,831 0 | 04/05/2017. ...
17275R 10 2 |CISCO SYSTEMS INC . .|.....123,000.000 5,899,080 0 169,740 o 569,490 0 | 04/14/2011.
191216 10 0 |COCA COLA CO...ovvverrerereireererieerierienes IO 59,807.000 3,310,317 | .... 0 95,691 | .oveovvvcrverienn0 | v 478,456 | i (V1 IO 478,456 0 | 01/13/2016. | ...
20825C 10 4 |CONOCOPHILLIPS [SSSTURITRRRRIRIRN BN o 17,300.000 1,125,019 | ....... 696,671 0].. 23,096 | .o [ 46,364 | 0 46,364 0 | 09/25/2012. | ...
278865 10 0 |ECOLAB INC......coiviiimerieiiieiiensesiseessesss st esssssstensssssssssnssses | eneeens [ 10,000.000 1,929,900 | ...ooruvvrnnnnad 648,368 | ....cocoovvrnes 4700 | covvverrrnnne 18,400 | .ooovvvvceriririenn0 | 856,400 | o0 | 456,400 0 |08/13/2012. ] ...
291011 10 4 |EMERSON ELECTRIC CO.....cc.covvvrrrirnnn. N . wer | +....105,600.000 8,053,056 | ......ccc.... 6,150,751 0 208,032 0 | oo 1,743,456 | o0 | i 1,743,456 0 |02/10/2017.] ...
371901 10 9 |GENTEXCORP.... 9,400.000 2,011,212 868,791 0 31,577 0 - 608,638 0 | 06/30/2014.
437076 10 2 |HOME DEPOT INC...cocovvvrrrinrirrrierireinns o 18,000.000 3,930,840 | ..ocovvuunnan 4,103,369 0].. 24,480 0 (172,529) | ..o 0].. (172,529) | ... 0 | 10/03/2019. ...
464287 23 4 |ISHARES MSCI EMERGING MKT IDX FD . (SR IS I 49,400.000 | ... 2,216,578 ..1,879,219 0].. 61,279 0. 287,014 | oo 0 287,014 0 | 04/13/2017.] ...
464287 46 5 |ISHARES MSCI EAFE IDX FD......coovvniiiiiieiiiiniissieiiesiciiesissiissssssiissienes | ceviens o e 80,000.000 | .... ...5,555,200 5,555,200 | ... ...4,664,650 0 172,154 (01 I 852,800 | ...oovvrrririirnnne 0 852,800 0 | 04/13/2017.] ...
478160 10 4 |JOHNSON & JOHNSON I 84,400.000 12,311,428 | ............ 1456870 | .......... 12,311,428 | ............... 1,463,394 0 316,500 0 | v 1,419,608 | ....ovvrerrrrirenne (V] IS 1,419,608 0 | 10/17/2016. | ...
580135 10 1 |MCDONALDS CORP. .2,500.000 .197.610 234,138 0. ..11,825 01].. 50,100 v 50,100 0 | 12/22/2014.
58933Y 10 5 |MERCK& COINC.....ccoovvrvrerirrirnnne IO 60,000.000 ..90.950 | ..............5,457,000 | ..corvvernee. 2,214,990 .36,600 132,000 0| coeereenn872,400 | i) 0 872,400 0 |10/21/2010. | ...
594918 10 4 | MICROSOFT CORP........cccostiimiiiniiiiiiiinriisiiieiesi s | oneiens O 23,000.000 157.700 | ...............3,627,100 | ....... 505,540 (V1 IO 43470 | oo, 0| eerre1,290,990 | oo (V] IO 1,290,990 .0 | 06/16/2006. | ...
67077M 10 8 [ NUTRIEN LTD...couiiuiierieriieiieesseisensesssessesssessensssssessessssesssnsssssssesssssssens | osnions [ 20,000.000 958,200 LA7910 | 958,200 | e 1,056,695 | ...coovvvrnnenne 9,000 | ... 34,800 0 | 18,200 | o 0 18,200 |.... .0 [07/17/2018. | ...
717081 10 3 [PFIZER INC ..ottt esstsssssissssns | oneenns wor | .....335,000.000 13,125,300 ..39.180 | ............13,125,300 | ............... 5,703,551 0 482,400 0| s (1,497,449) | ... (1,497,449) | .... 0 | 11/29/2010. ] ...
741447 10 8 |PRICE T ROWE GROUP INC 9,200.000 ,776,128 .121.840 | .............4,776,128 | ....... 833,588 0 119,168 0 ..1,157,184 1,157,184 0 | 08/15/2003.
742718 10 9 |PROCTER & GAMBLE CO............ . . o 12,000.000 ...1,498,800 1,498,800 | ....... 369,936 0].. 35,459 0 395,760 0 | 12/29/2004. | ...
747525 10 3 |QUALCOMM INC SOOI RRORN IO [ I 6,000.000 529,380 529,380 | ....... 278,040 0 ...14,880 ....187,920 0 | 01/13/2016. | ...
78463X 87 1 |SPDR INDEX SHS FDS S&P INTL SMALL CAP........cccovivrmrrieririeinrirserisiiensiinns | ceveens I 40,000.000 1,274,400 | ......ccoon... 1,101,845 ....157,600 0 | 04/13/2017.] ...
842587 10 7 | SOUTHERN CO....oovrvuirrrrireiririniriesieesieseseesessssssssssssssesssssssesssssssssssesseses | vonneene | oo | aevnns 34,500.000 2,197,650 1,213,775 682,410 0 | 02/08/2016. | ...
89832Q 10 9 |TRUIST FINL CORP . 5,000.000 3,097,600 ,829,850 1,267,750 0 | 12/06/2019.
902973 30 4 |US BANCORP DEL.......cooiurrimeemmerinsinesiesississesssisessesssse s sssssssessnenes IO 61,000.000 3,616,690 828,990 0 | 10/23/2013. | ...
911312 10 6 |UNITED PARCEL SERVICE INC CL B . ceevereneennien | s O 24,500.000 2,867,970 | .oooereerrni2,583,635 | o0 [ 94,080 | 0 [ e 478,485 | 0 | 478,485 0 | 11/29/2016. | ...
913017 10 9 |UNITED TECHNOLOGIES CORP COM . (SO IO o 16,000.000 | .... 2,396,160 692,480 0 | 10/20/2014. | ...
922042 77 5 |VANGUARD FTSE ALL WORLD EX U . [ESSTIRIRT IO O 42,500.000 | .. 2,284,375 53.750 2,284,375 | .oooireern 1,969,820 | o0 [ i 70,826 | o 0 | s 347,225 | oo 0 347,225 0 | 06/02/2017. ...
92343V 10 4 |VERIZON COMMUNICATIONS......ccovverrmrimerinrrsensrenirseenns . 7,500.000 | .... ...1,074,500 ..61.400 | ... 1,074,500 90,650 - 90,650 0 | 10/28/2015.
949746 10 1 |WELLS FARGO & CO NEW . s O 37,700.000 | .. 2,028,260 53.800 2,028,260 291,044 | .o 0 291,044 0 | 01/30/2013. ] ...
97717W 28 1 |WISDOMTREE EMERGING MKTS SMALL CAP. . IO IO o 10,000.000 478,200 ...478,200 59,300 |.... 0 | 04/13/2017.] ...
055622 10 4 |BP PLC SPS ADR......ccotiimiiiiririeiireissiie e ssssssesssessssssssssenssines | oneiens Cl o 32,000.000 (5,760) | .... 0 | 04/13/2017.] ...
806857 10 8 | SCHLUMBERGER LTD......couuuiiuiermiineiseisneeiseessesisesisessssssssssesssssssssssssesssesas | eneenns C 0 0 | 06/26/2013. ...
G29183 10 3 |EATON CORP PLC... JOOTN O ,557,440 ..1,408,320 | .. . ....703,620 0 | 12/04/2012.
G5494) 10 3 |LINDE PLC... ..ttt ienississens sttt snssnssnns | sensses C 14,243,010 . 11,005,050 0 234,150 0 3,803,934 |.... .0 [10/30/2018. | ...
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded........ccoces wovrerernvisiisinssniierssessnens | sesverenens 144,750,265 | XXX | 144,750,265 | ............. 74,493,726 .94,420 3,571,293 0] ..24225451 | vl | e 24,225,451 | oo 0 XXX
C on Stocks - Parent, Subsidiaries and Affiliates Other
02957# 10 5 | AMERICAN SELECT INSURANCE COMPANY.........ovvumrmumrirerirenireresseinsnieeiiens | evreens O I 2,500.000 | ...........136,614,920 | ......... 54,645.968 .136,614,920 | . 20,105,153 0 | om0 [0 | s 17,110,078 01/01/1994. | ...
67978# 10 3 | OLD GUARD INSURANCE COMPANY.......... B «.r | ...100,000.000 | ...........235,810,123 | ........... 2,358.101 235,810,123 | ..ocvevneee. 61,620,326 | ....covovrrrinnd 0 | om0 [0 | s 24,413,355 12/31/2000. | ...
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Annual Statement for the year 2019 ofthe Ohio Farmers 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 Unrealized Other-Than-
or Rate per Share Nonadmitted Valuation Temporary Total Change in Total Foreign
ei|  Number of Book/Adjusted Used to Obtain Declared but | Amount Received| Declared but Increase Impairment B./A.C.V. Exchange Change Date NAIC
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B.JA.C.V. Acquired | Designation
92565* 10 4 |WESTFIELD CHAMPION INSURANCE COMPANY........ccovivimrirrimneineeissiseeriens | ceveees IO 30,000.000 | ooovvevneenne 7,652,931 | oo 255.008 | ..covocrennes 7,652,931 | oo 7,500,000 | ..oovernrieiiiinnn (V1 (V1 O 0 | v 132,499 | o0 [ s 132,499 | o, 0 | 04/24/2018. | .....coeeocreneee
96009@ 10 7 |WESTFIELD INSURANCE COMPANY [ESTTIRIORTRNITN DOV o 47,000.000 1,284,679,719 | ......... 27,333.611 | ........1,284,679,719 114,458,070 | cvvevivcveeenn0 [ 10000.35,000,000 | oo | e 129,110,827 | ovevvrvvrivrinan0 | e 129,110,827 0 | 12/30/1971.] ...
96010* 10 6 |WESTFIELD NATIONAL INSURANCE COMPANY .....ooooiririirrierseriseiienienes | ceveees v | +...10,000.000 | ...........337,255,828 | ......... 33,725.583 | ..coouue 337,255,828 | ... 4,932,431 | o0 | 0 |0 [ 31,462,350 | ... 20| 31,462,350 0 [12/30/1971. ...
96011# 10 1 |WESTFIELD MANAGEMENT COMPANY........cocovvvmerrirenrrinerinerinennensenssnnnns | ovnneee e | overnnnenn 118,000 | v 27,191 | s 230.434 27,191 | ... 22,960 4,232 | o) 0].. 4,232 0 | 01/03/1995. ...
96012* 10 4 |WESTFIELD BANCORP..........cccoounecn. ..1,819,341.948 | ......... 181,934,195 | . 92,043,950 | .ooovvvrvveirreiieenns0 | i |0 | 17,076,753 | ..o (V1N I 17,076,753 .0 | 05/24/2004. | ...
96019* 10 7 |WESTFIELD PREMIER INSURANCE COMPANY. 7,652,931 132,499 .0 | 04/24/2018. | ...
96022# 10 8 |WESTFIELD TOUCHSTONE INSURANCE COMPANY 0,000.000 7,652,931 .132,499 0 | 04/24/2018.
96022+ 10 2 |WESTFIELD SUPERIOR INSURANCE COMPANY.......ccconsirmmmmmmmnmmmneensninssnns | eernnne | oe | coe 30,000.000 . 7,652,931 | ... ...7,500,000 | .. 0. .0 132,499 . ....132,499 0 | 04/24/2018. ] ...
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other.. XXX ..2,206,933,700 | ...........323,182,890 [ 36,928,045 | .....coocoeeven 0 | o 219,707,591 | ..o | e 219,707,591 0 XXX
9799999. Total - COMMON SHOCK. .. ..urveuireerssresersssessersses st 2,351,683,965 XXX cne2,351,683,965 | ....ooeee 397,676,616 | ...ocoovvrne 94,420 | ... 40,499,338 | ...ooovvvvineinnnnd0 | s 243,933,042 | ... O 243,933,042 | ... 0 XXX
9899999. Total Common and Preferred Stock.............. . 2,351,683,965 XXX | 2,351,683,965 | ........... 397,676,616 | .....cccoenn. 94,420 | ....... 40,499,338 | ...ovvovrirrieninnd 01 . 243,933,042 | .cooooviinne (VI IO 243,933,042 | oo 0 XXX
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Annual Statement for the year 2019 ofthe Ohiio Farmers Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

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

3128MJ  5Z 9 | FHLMC 30 YR GOLD PC GRP POOL GO88B3..........ovvueveurerririiieiiiseiieiensesisesesesiessssiessesisena 04/23/2019........ Cantor FItZGErald...........cccuiiriiieiicie et enaenes | ees 1,932,755 | oo 1,855,074 | ..o 5,797

3133EK A2 2 |FEDERAL FARM CRBKS......oiiiirimiiiniiiienisiesssnisssssssssssssensssesseens 08/14/2019........ WEIIS FArGO... ..ot 6,000,000 . 6,000,000 | ..o 0

3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES. ... ..o cueieiieeisiieteitesieietetsstesietsstsssetasse fetsesssssssassessssassessessessesassessessessesessessesssssssessessessssassessesasssssessessesassassessessesassessesssssssessessessesassessessessssassessesassessessessesessessesssssssesses | aesessessessnsassessesssssssessessessnsansessessssnsas 7,932,755 | oo 7,855,074 | oo 5,797
Bonds - Industrial and Mi:

110122 CD 8 |BRISTOL MYERS SQUIBB CO 144A . RBC Dain Rauscher............cccccccoveiu. 4,387,760 ....4,000,000

30251B  AD 0 [FMRLLC T44A. ..ottt 04/04/2019........ VaHOUS. ...t 3,425,070 3,000,000 ..27,638

693475 AW 5 |PNC FINANCIAL SERVICES e 08/13/2019........ KeyBanc Capital MKES............ccervivieiieincescseieesisein 5,347,200 5,000,000 ..54,146

747525 AU 7 |QUALCOMM INC......cooiiiiiiiiiiieieiiesieie s 04/04/2019........ RBC Dain RAUSCRET........covimiiuiiiireiiiitieiesesiises s 1,950,240 2,000,000 24917

035240 AN 0 | ANHEUSER BUSCH INBEV........ccoiiiiiiiiimiisiinissisnsssssensssessesenens 11/18/2019........ KeyBanc Capital MKES.........oiririininiessicssiseisssensnssenes 6,870,720 26,833

3899999. Total - Bonds - INAUSHTIAl NG IMISCEIBMEOUS. ...tttk ohs e e f s hs e E o8 e0E o088 o8 H o8 E R0 £ S8 Ef 08 EEf £ E S8 £0E R ESEE e E 00 E e E 8 E o0 E 8o E o0 EE 0o h bt s ek nesen s bbbttt | eebennssnsens s enes 21,980,990 .168,006

8399997, TOAl - BONAS = PAI 3........coiiiiiiiisi ittt e f ek k s fieELEoeE L oL eE0EeLE b 4L b E L E o0t oL f L LE L b o0 L oL E 0L LE b L0 eLE L E oL 0E L L E L E oL L0t oLE b L L 0L eeL b0k ehhb e bbb bbbt 29,913,745 173,803

8399998. Total - Bonds - SUMMANY HEM fTOM P 5. ...ttt ettt seseeseeseeee € eeseeseeseseEsee o8 oo Eoe8eeaeE o8 eEEoE1eEs e e 8408401 £ 0 E 4L 8 £ 08 £E e 8 e 8408 S0 1L E L8 H08 40848128 4EE4E 1 S0 LE e 842848 1o E e E 4L 0 e L8401 LE AR 4L 1 HE8 L0 LE4eE 408 £ e EeLE o0 8 £ 08 e e E 408421 e e eEaeEeesee 4eEeeEeEaeeseteeEeeseb e et ees s et b antensen et et 3,147,356 . 7,269

8399999, TOAl = BOMAS. ... tvetsttserssss st ses stk 8 0880810888888 8108840811488 E 800 eLE 0L oLt HeE£E 8oL E R f L E e E oL E e E LR E £ E 8oL E L L E L E R L84 E £ E 1oL E R0 E e E R84 AL eEE L E LR EEf LR E R LR R E AL E kR LR et enE R bbb 33,061,101 | oo 30,961,629 | Lo 181,072
Common Stocks - Industrial and Mi: (Unaffiliated) Publicly Traded

437076 10 2 [HOME DEPOT INC......oviiiiiiiiriinissiivcsiesi e VIIOUS. ..ottt | erinb e 18,000.000 ..4,103,369 XXX

89832Q 10 9 | TRUIST FINL CORP........ctuiiiiiniiiiirissisissns s sssnssnnses Tax Free EXChange........coviieiniiiiniiesnsissesnis 55,000.000 1,829,850 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBICIY TrABEA. ..ot itk Shbb b i bbbt 5,933,219 XXX
Common Stocks - Parent, and Affiliates Other

92565* 10 4 |WESTFIELD CHAMPION INSURANCE COMPANY. 09/17/2019........ CapiAl CONEIBULION. ..ot | eebeb bbb 2,500,000 XXX

96019 10 7 |WESTFIELD PREMIER INSURANCE COMPANY. 09/17/2019 Capital CONEIDULION.........cvuueriiii s | eeberese s st erees 2,500,000 XXX

96022# 10 8 | WESTFIELD TOUCHSTONE INSURANCE COMPANY .......coviiiirmiiiermiirerisisisnsierisssessesssssenens 09/17/2019........ CapHAl CONEIBULION. ..ot | eebeb bbb 2,500,000 XXX

96022 10 2 | WESTFIELD SUPERIOR INSURANCE COMPANY. 09/17/2019........ Capital CONEFDUHION. ...t | enbsenssns s 2,500,000 XXX

9399999. Total - Common Stocks - Parent, SUDSIAIANES @Nd AFfIIAIES OHNET..............co.oviiiiieiieieii ettt etieis eteetste st et et st eesss et st ssessessee et sses e b esessesses e s et eesesses e eesesses et et essessee et eeses s et e et ss e s e s et ensesse s s et esses et e s essesses et ensensessesnsesses  aesssesssssesssessessssnssssassesnsansessessnssnses | eosstessessessssssssssansessnsanenns 10,000,000 XXX

9799997,  Total - COMMON SEOCKS = PAM 3...........coiuitiiiecteiee ettt ettt ettt sttt seeteseseetetesaeaesessaetesases  tebassesessssesessssssesassssesessssetessssesesessesetessssesesesesesassssesssesesesssesessseseseesesetessssetessesese st assetessesesesessesetassesetessesetessssesessssesetesassetesnse  avstsesessssesessssssessssssesesssesessnsesesssnsesas | tevessesessssesesassssesansesesnses 15,933,219 XXX

9799999, TOLAl = COMMON SEOCKS...........cvieeisetiiiieieeiete ittt ettt b et st et st seessessesesessessebssssesessessesssensessessnsss  febsesssssssessessessssessessessesassessessessesessessessesassesses et esessessesessssesses et eeseeses e s et esses et seseesesses et et ensessebses et essee e b et eesebses et ensessebsesntesses  oetessesssssesassessessssassesses et st entessessssnsas .15,933,219 XXX

9899999.  Total - Preferred and COMMON SOCKS...........ccccvcueveiieeieicectetececteteietetete ettt ettt et seete s saetetesasaesesssess  tebassesessssesesasassesassseesessssesesssseessssesetessssesesesesesassssesassesesessssesesansesesassesesessssesesesetesesassesessesesesessesetasseseses e setesassesesassesetesassesesanse  avsssesessssesessssssessssnsesesssesassnsesesesnsesas | tevessesesssesesssssasnsesesnses 15,933,219 XXX

9999999. Total - Bonds, Preferred and Common Stocks OO PO 48,994,320 XXX




Annual Statement for the year 2019 ofthe Ohio Farmers Insurance Company

SCHEDULE D - PART 4

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

vi3

2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 20 21
13 14
F Current Bond
0 Year's Interest /
r Other-Than- Foreign Stock Stated
i Prior Year Temporary | Total Change Book/Adjusted | Exchange | Realized Dividends | Contractual
g| Disposal Number of Book/Adjusted Impairment | in B./A.C.V. Carrying Value at | Gain (Loss) | Gain (Loss) Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value Recognized | (11+12-13) Disposal Date | on Disposal | on Disposal During Year Date
Bonds - U.S. Government
36202D RW 3 |GNMA GTD PASS THRU POOL 003201..........cocrrernncene .. | 12/01/2019. | Paydown 4,833 0 02/20/2032.
36202E KM 0 |GNMA GTD PASS THRU POOL 003900 .. 12/01/2019. | Paydown..........ccoovvvecmvemmnnccena | 40578 | 19578 | 2008 | 20,048 | oooorvvccee0 | oo (A70) | e 0 .0 09/20/2036.
36202E XU 8 |GNMA GTD PASS THRU POOL 004291 .. | 12/01/2019. | Paydown. 56,502 0 0 11/20/2038.
36241K TL 2 |GNMA GTD PASS THRU POOL 7823565...........cccccvevvnnce .. 12/01/2019. | Paydown..........ccoowvvvcivmmmvnrccena | 50381 | 54381 | o BT602 | 57,250 | oo | e (2,869) | o, 0 .0 06/15/2038.
38378G  2Y 3 [GNMA138B...ccoovicriccricriesiinnas . [ 12/01/2019. | Paydown. 690,632 686,435 0 01/20/2043.
0599999. Total - Bonds - U.S. GOVEMMENL..........curirrirrirerireriiiieisieseseseeesssseessssesenss 829,265 818,823 0 XXX
Bonds - U.S. States, Territories and Possessions
57582N UV 5 |MASSACHUSETTS ST REF SERA GO.......ccoovveviviiiirirens I . | 06/11/2019. | KeyBanc Capital Mkts............. 3,234,540 3,267,209 ,063 | ......13,063 | ..... 136,500 | 08/01/2021.
1799999. Total - Bonds - U.S. States, Territories & Possession Rl R 3,234,540 | .......3,000,000 | .......3,878,820 | ........... 3,267,209 L0 13,063 | ........13,063 | ..... 136,500 XXX
Bonds - U.S. Special Revenue and Special Assessment
3128K9 6W 9 |FHLMC 30 YR GOLD PC GRP POOL A48985................ | 12/01/2019. | Paydown..........evsvevvvvvvvewiena | 27,299 0 05/01/2036.
3128L2 DB 1 |FHLMC 30 YR GOLD PC GRP POOL A69998.... .. | 12/01/2019. | Paydown. 15,918 .0 .0 12/01/2037.
3128LX QC 7 |FHLMC 30 YR GOLD PC GRP POOL G02251.... .. | 12/01/2019. | Paydown. 27,531 .0 0 08/01/2036.
3128M4 AX 1 |FHLMC 30 YR GOLD PC GRP POOL G02422.... .. | 12/01/2019. | Paydown. ..9,048 .0 .0 12/01/2036.
3128M4 BB 8 |FHLMC 30 YR GOLD PC GRP POOL G02434.... .. | 12/01/2019. | Paydown. 17,367 | . . ) 7758 | 17,729 ) ) 10/01/2036.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL G03600 .. | 12/01/2019. | Paydown 19,192 | . .19, . 19, 19,709 .0 .0 11/01/2037.
3128MJ 2Z 2 |FHLMC 30 YR GOLD PC GRP POOL G08791.... .. [12/01/2019. | Paydown..........ccocovvevvvcvmmvceanc | 328,204 328,204 | ........317,948 | oovvooooo. 318,025 0 1328,204 0 12/01/2047.
3128MJ 4V 9 |FHLMC 30 YR GOLD PC GRP POOL G08835.... .. | 12/01/2019. | Paydown. 2,309,418 300,418 2,278,558 .0 ....2,309,418 |. .0 09/01/2048.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601.... .. [12/01/2019. | Paydown..........cocovvevvvcvmveceanc | 366,765 | .......... 366,765 389,499 0 .366,765 0 08/01/2044.
3128MJ US 7 |FHLMC 30 YR GOLD PC GRP POOL G08592.... .. | 12/01/2019. | Paydown...........coovvvvvvvemmmnrens | 118,373 0 118,373 0 06/01/2044.
3128MJ V2 3 |FHLMC 30 YR GOLD PC GRP POOL G08632 .. [12/01/2019. | Paydown..........ccocwvvemmrcvmmvceanc | 172,745 0 172,745 0 03/01/2045.
3128MJ V7 2 |FHLMC 30 YR GOLD PC GRP POOL G08637.... .| 12/01/2019. | Paydown. 347,009 B 0 347,009 0 ) 04/01/2045.
3128MJ W7 1 |FHLMC 30 YR GOLD PC GRP POOL G08669.... .. | 12/01/2019. | Paydown. ...470,340 ..470,340 0 470,340 0 0 0 [ 11,802 | 09/01/2045.
3128MJ WC 0 |FHLMC 30 YR GOLD PC GRP POOL G08642.... .| 12/01/2019. | Paydown. 486,827 0 486,827 0 0 0 ... 11,480 | 05/01/2045.
3128MJ WW 6 |FHLMC 30 YR GOLD PC GRP POOL G08660.... .. [12/01/2019. | Paydown..........coovvvvemmcvenceanc | 95,440 (V1 I 95,440 | .....cccvunu (VN IR 0 08/01/2045.
3128MJ X3 9 |FHLMC 30 YR GOLD PC GRP POOL G08697.... .. | 12/01/2019. | Paydown. 269.223 269.223 0 .269,223 0 0 03/01/2046.
3128MJ X7 0 |FHLMC 30 YR GOLD PC GRP POOL G08701 .. | 12/01/2019. | Paydown. 101,127 101,127 0 101,127 0 0 04/01/2046.
3128MJ XA 3 |FHLMC 30 YR GOLD PC GRP POOL GO8672.... .| 12101/2019. | Paydown. 517,115 517115 0 517,115 0 0 10/01/2045.
3128MJ XK 1 |FHLMC 30 YR GOLD PC GRP POOL G08681.... .. | 12/01/2019. | Paydown. 321,114 | ... 320622 0 .306,096 0 0 12/01/2045.
3128MJ  YB 0 |FHLMC 30 YR GOLD PC GRP POOL G08705.... | 12/01/2019. | Paydown. ..99,051 | ..o 101,372 | v 101,288 | oo | rieenn(2,238) | o0 | eenen(2,238) | 0 | 99,051 | o0 [ s 0 05/01/2046.
3128MJ YG 9 |FHLMC 30 YR GOLD PC GRP POOL G08710.... .. | 12/01/2019. | Paydown. 199,212 | . 199,212 205,063 | .... 204,833 199,212 0 06/01/2046.
3128MJ  ZF 0 |FHLMC 30 YR GOLD PC GRP POOL G08741 < [ 1201612019, | PaydOWN.......ooovescvenscciens | 1,146,787 | ....... 1,146,787 ....1,149,907 1,146,787 [ o0 | e 0 01/01/2047.
3128MJ ZX 1 |FHLMC 30 YR GOLD PC GRP POOL G08757.... .. | 12/01/2019. | Paydown. 422231 435875 422,231 0 04/01/2047.
312905 DQ 2 |FHLMC CMO SER 1050 HZ PAC .. | 12/01/2019. | Paydown. 11,484 | o0 | vceee(B9) | o0 | e (B9) | o0 | 11,416 [0 | e 0 03/15/2021.
312928 B7 4 |FHLMC 30 YR GOLD PC GRP POOL C09062.... .. | 12/01/2019. | Paydown. 539,025 0 07/01/2044.
3132GT SA 6 |FHLMC 30 YR GOLD PC GRP POOL Q08313.... .. | 12/01/2019. | Paydown. 131,144 0 05/01/2042.
3132JQ H8 6 |FHLMC 30 YR GOLD PC GRP POOL Q22955 .. | 12/01/2019. | Paydown. 168,635 0 11/01/2043.
31371L NG 0 |FNMA PASS THRU POOL 255191 .. 12/01/2019. | Paydown..........ccoowvvvcivmmmcccena | 20802 | 20892 | 21497 24435 | o O o 2AY i O 288 O 20,892 [ o0 | 0 05/01/2034.
31371M 5N 3 | FNMA PASS THRU POOL 256553 o [ 1200112019, | PaYAOWN. oo | 59,161 | e 5916 | 84,633 | 88,238 | 0 | eeen(5,073) | oD | eoeieeeenB,073) o0 | e 59,161 | o0 [ 0 01/01/2037.
3137BR  7J 8 |FHLMC CMO SER 4608 JV PAC........ccccovvrrmrimriirerirnens .. | 12/01/2019. | Paydown. 329,094 329,094 | .......... 342,450 | .o 339,907 .329,094 0 01/15/2055.
3138EH FB 3 |FNMA PASS THRU POOL AL10B1........cconrrvrrereirreinne . [12/01/2019. | Paydown..........cccoveveerrererneens 266,723 266,723 280,642 | .... 279,713 266,723 0 02/01/2041.




Annual Statement for the year 2019 ofthe Ohio Farmers Insurance Company

SCHEDULE D - PART 4

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

I'vi3

2 3 4 5 7 8 9 10 Change in Book/Adjusted Carrying Value 18 20 21
12 13 14 15
F Current Bond
0 Year's Interest /
r Current | Other-Than- Total Foreign Stock Stated
ei Prior Year Year's Temporary | Total Change | Exchange Realized Dividends | Contractual
g| Disposal Book/Adjusted (Amortization) | Impairment | in B/A.C.V. Change in Gain (Loss) Received Maturity
CUSIP Identification Description n Date Name of Purchaser Consideration Par Value Actual Cost Carrying Value | Accretion | Recognized |  (11+12-13) B./AC.V. on Disposal During Year Date
3138Y1  7A 7 | FNMA PASS THRU POOL AX0888...........covvereermeriernerirnes .. | 12/01/2019. | Paydown 201,156 | .... 200,680 0 0 [ ooieriieeeen0 | i 3,602 | 10/01/2044.
31405D WK 9 |FNMA PASS THRU POOL 786450...........cocveverrerrrieriererirens .. 12/01/2019. | Paydown..........ccoomvvvcvvmmmcceena | o8 454 | o 2450 | o 28T 28530 | o O o BT O BTV 0 [ oo 28157 | O | o 0 07/01/2034.
31408E BH 4 |FNMA PASS THRU POOL 848840.. .. 12/01/2019. | Paydown..........cooouvvvcrvmmmvniieaa | 7878 | 7878 | 8090 | 8062 | i O o 188 O 188 0 {7,878 | o0 [, 0 01/01/2036.
3140EV  TJ 6 |FNMA PASS THRU POOL BC1452. .. | 12/01/2019. | Paydown. 0 0 07/01/2046.
31410P V2 6 |FNMA PASS THRU POOL 893533 .. 12/01/2019. | Paydown..........cooowvvvcmvmmmcnccens | 11078 11074 | 11327 11297 i O 223V O 223 0| oo 11,074 |0 [, 0 09/01/2036.
314188 E8 5 |FNMA PASS THRU POOL MA1958.... v | [ 12/01/2019. | Paydown. 63519 | oo 8721 | 87022 | O (3503 | O o (3503 | 0 [ ooreees83,519 | o0 | o 0 07/01/2044.
31418C CW 2 |FNMA PASS THRU POOL MA2784............coovvoerinriinriiniis .| 12/01/2019. | Paydown ..469,827 469,827 10/01/2046.
31418C EH 3 |FNMA PASS THRU POOL MA2835.... .. | 12/01/2019. | Paydown. 259,591 259591 | oo 273.057 | oo 272,683 12/01/2046.
31418C R7 1 |FNMA PASS THRU POOL MA3209.... .. [ 12/01/2019. | Paydown. 99,052 95,864 3,187 0 , 12/01/2047.
575850 4X 7 |MASSACHUSETTS ST HLTH & EDL FAC HARVARD.... .. | 04/17/2019. | KeyBanc Capital Mkts.. 2,000,000 | .......2,528,040 | ... 2,109,960 | crorrrrrrrrrei0 | oo (26,874) | ...ccveven..n 0 |.n(26,874) | covvrcirrccen0 | 102,083,086 | .ooovvvccennn0 | 5,114 | 5114 | 69,792 | 04/01/2020.
796253 R8 7 |SAN ANTONIO TX ELEC & GAS REF SER A REV .. |- [02/01/2019.| Call ~ 100.0000........coocoemmmr | | 1,500,000 | ..... 1,500,000 | ...... 1,746,045 | ... 1,502,964 | o0 | s (2,964) | coovvvvveeenn0 [ n(2,968) | 0 | 1,500,000 [ | o0 | 0 [ 39,375 | 02/01/2021.
796253 RU 8 |SAN ANTONIO TX ELEC & GAS 2002 PREREFUN............... .. | 02/01/2019. | Maturity. 2,005,000 | ....... 2,005,000 | ........ 2,393,168 | ... 2,011,031 | o0 | iiin(6,031) | 0 [ (6,031) | 0 ] 102,005,000 | a0 0 |0 | 56,641 | 02/01/2019.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS. ......c.cocvriivnrsiss vvvssisvnssisessssesssisesssnssnssso 16,438,445 | ... 16,350,245 | ..... 17,833,097 | ........ 16,773411 0]... (340,078) | ............. 0 (340,078) | oo 0 | 116,433,331 [0 | 5114 | 5114 | L 417,199 XXX
Bonds - Industrial and Miscellaneous
693476 BF 9 |PNC FUNDING CORP SSS—— | 06/10/2019. | Maturity......c.coooecoococvmvcrscseenec | 4,000,000 | ....... 4,000,000 | ....... 4,809,960 | .......... 4,065,606 | ...ooccccccc0 | o (65,606) | .............. (o (65,606) | vvvvvvvriein0 [ errrersrnni,000,000 | covvvvvvvrerrn0 | o0 | o0 [ s 134,000 | 06/10/2019.
73651E  AB 4 |PORTLAND GENERAL ELEC 144A.........cccovvemiriierrerinerens .. | 10/28/2019. | Redemption  117.5320. 1,175,320 | ... 1,000,000 | ...... 1,227,870 | oo, 1,116,919 | w0 | s (19,578) (19,578) | covvvvvvviieensn0 | 1,097,341 |0 | 10 77,979 | 77,979 | 67,500 |08/01/2023.
035237 BH 0 |ANHEUSER BUSCH INBEV. C| 11152019, | Maturity........coocooevsevcvvcvecennc | 6,000,000 | ....... 6,000,000 | ....... 7,428,420 6,216,687 | ..vvvvvvvvvenn0 | o (216,687) (216,687) | ..vvvvvvvvvvrrnn0 | 008,000,000 [0 [ o0 | 0 | 412,500 | 11/15/2019.
055451 AH 1 |BHP BILLITON FIN USALTD C [ 04/01/2019. | Maturity........cccoovvevvmemmvrciiimnnn | 5,250,000 | ....... 5,250,000 | ....... 6,258,825 5,298,629 | ..oooociennnn0 | s (48,629) ..(48,629)] ..o | 1000005,250,000 [ o0 [0 | 0 [ 170,625 | 04/01/2019.
3899999, Total - Bonds - Industrial and Miscellaneous...................mniviviinivinvnnninnnnnnnens 16,425,320 | ... 16,250,000 | ..... 19,725,075 | ....... 16,697,841 | ccoooooooo 0 | ..o (350,500) | . .(350,500) | ..ovvvvvven0 | 00 16,347,341 | oo 0] 77979 | 77979 | 784,625 XXX
8399997. Total - BONS = Part 4..........orrrrrriveeiinsrssseesns s 36,917,128 | ..... 36,419,068 | ..... 42,267,149 | ........37,567,726 | oo 0 [ (746,753) (746,753) ..1,355,160 XXX
8399998. Total - Bonds - Summary fem from Part 5.........cocccvveiiiivrniiiinniscicnsiiiins v | 3,106,555 | ....... 3,106,555 | ....... 3,147,356 | oo |0 [ s (44,844) (44.844) | 0 [ ienn3,102,512 |0 [ 4,043 | 4,043 | 46,359 XXX
8399999. TOHAL = BOMGS.... e R 40,023,683 | ..... 39,525,623 | ..... 45414505 | ........37,567,726 | .ccooccc...0 | o (791,597) (791,597 0 ..1,401,519 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R 10 2 |AT&TINC s .. | 07/25/2019. | Various...........c.coovusvvvvirsnnnes | - 59.400.000 | ...... 1,969,119 XXX | 02,341,782 | 1,695,276 | ......646,506 | .ooovvieoiiinO | o0 |, 646,506 | .....occccoein0 | 002,341,782 | o0 | .(372,663) | ......(372,663) | ....... 75,582 XXX
054937 10 7 |BB&T CORP.....oeviririciceireieirese e .. | 12/06/2019. | Tax Free Exchange................. 1,829,850 XXX (552,750) 0] 1,829,850 | o0 [0 | e | 94,050 XXX
17275R 10 2 |CISCO SYSTEMS INC.. .. | 03/26/2019. | Morgan Stanley Dean Witter... | 95 000.000 | ... 1,329,260 XXX (654,145) 00 429105 | o0 | 900,155 | ......900,155 | ......... 8,250 XXX
189054 10 9 |CLOROX CO .. | 10/03/2019. | VAIOUS..........cvvvvvrriierarnees 12,149,014 XXX | 5,134,272 | ......12,331,200 | ..(7,196,928) | w.eovevvveccrenn0 | o0 | (7,196,928) | ....ovoovvnne 0 .7,014,742 XXX
458140 10 0 |INTEL CORP. .. | 02/05/2019. | Strategas Research Partners.. XXX .(26,027) | ..ocvviines 0] 20,903 | o0 [ s 28,963 XXX
580135 10 1 |MCDONALDS CORP. .. | 03/26/2019. | Morgan Stanley Dean Witter... | 1,215,925 XXX (545,447) 0 . iiienn808,758 |0 | 607,168 | . XXX
674599 10 5 |OCCIDENTAL PETE CORP . .. | 09/26/2019. | Cowen & Company LLC.......... 767,973 XXX (188,700) 0 i 854,760 |0 |, (86,787) | ........(86,787) | ....... 53,210 XXX
717081 10 3 |PFIZER INC ..o .| 03/26/2019. | Morgan Stanley Dean Witter... 1,007,827 XXX 791897 | 1964250 | (1172358 | o O 0 (1,172,354) 0 .1,115,930 |....1,115,930 | ...... 16,200 | XXX
806857 10 8 |SCHLUMBERGERLTD... . .| C| 12/05/2019. | Morgan Stanley Dean Witter... | 37 000.000 | ....... 1,332,928 XXX 01,334,960 | 001,334,960 | oooroeieerenO | oo | 0 | e, () 0....1,334960 |.............0 | ........ (2,032 .........(2,032) | ....... 74,000 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded....... 22,551,763 XXX | 13,346,287 .(9,526,814) | ..o | 163,030 (9,689,844) ..9,205,476 |....9,205,476 | ..... 551,332 XXX
9799997. Total - CommON SOCKS = PAM 4........ovoveoeeiiirriieisi i s 22,551,763 XXX | 13,346,287 .(9,526,814) | ..o | 163,030 | ...... (9,689,844) | .. ..9,205,476 |....9,205,476 | ... 551,332 XXX
9799999, Total - Common Stocks............... 22,551,763 XXX | e 13,346,287 .(9,526,814) | .ovovvreenn0 | 163,030 (9,689,844) ..9,205,476 |....9,205,476 | ..... 551,332 XXX
9899999. Total - Preferred and Common Stocks...... 22,551,763 XXX | 13,346,287 .(9,526,814) | .oooocccrrn 0]... 163,030 | ...... (9,689,844) ..9,205,476 |.....9,205,476 | ..... 551,332 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........o.cccccrisvvriisivisissiicinsiis i 62,575,445 XX | 58,760,792 ..(9,526,814) | ...... (791,597) | .....163,030 | ....(10,481,441) ..9,305,675 ..1,952,851 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

Gi3

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Special R ue and Special A t
3128MJ 5Z 9 |FHLMC 30 YR GOLD PC GRP POOL G08863 .. | 04/23/2019 | Cantor Fitzgerald. 12/01/2019 | Paydown.........c.coeceuuven. . 1,116,426 ..1,071,555 1,071,555 .(44,871)] .. 0 .0 .19,537
3130AG 5F 8 | FEDERAL HOME LN BKS! .. |.. | 04/17/2019 | KeyBanc Capital Mkts. .| 08/13/2019 | Redemption ~ 100.0000.......c.0ccrvererncces v0nnn2,035,000 | ... 2,030,930 | ......... 2,035,000 | ......... 2,030,957 | s [ oo 0 ..4,043
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments.............. . .3,106,555 | ..... 3,147,356 | ......... 3,106,555 | ......... 3,102,512 .0 .4,043
8399998. Total - Bonds..... ,106,555 3,147,356 ..3,106,555 3,102,512 0 ..4,043
9999999, Total - Bonds, Preferred and COMMON STOCKS.............c..eiiiiriiriiiiiiieiies ettt ensene e nnesnseeninns | eoeee 3,147,356 | ......... 3,106,555 | ......... 3,102,512 .0 .4,043
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

913

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
11 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying

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

02957# 10 5 |AMERICAN SELECT INSURANCE COMPANY........coviuimrimiemmirimrmmesimnesssesssseessesssssesssessssessssssssssssssessnenes 31-6016426...... | ...ccooene. 8bi NO | o 0 136,614,920 | ....... (U I 2,500.000

67978# 10 3 | OLD GUARD INSURANCE COMPANY........cootiuurimmerimreseisssessessessses st sssssesssssssss s ssssssssssnes 23-0929640...... | ..ovvvnnee 8bi (O 0 235,810,123 | cooooevercerineieierins (U IO 100,000.000

92565 10 4 |WESTFIELD CHAMPION INSURANCE COMPANY...... . . . .| 32-0569613 8bi NO | o 0 7,652,931 30,000.000

96009@ 10 7 |WESTFIELD INSURANCE COMPANY ........tiumiimmiemiesesieessmesisssessssssssssessses s esssssss s ssses st sssssssssssssses .| 34-6516838 8bi (O 0 1,284,679,719 | .... . 47,000.000

96010* 10 6 |WESTFIELD NATIONAL INSURANCE COMPANY...... s 34-1022544...... | c.covvrnnee 8bi NO | oo 0 337,255,828 | ..o (U IO 10,000.000

96019* 10 7 |WESTFIELD PREMIER INSURANCE COMPANY........cciiimiimririiimeiseisssisssssssssessssssssss st sssns .|83-0887963 8bi NO | oo 0 7,652,931 30,000.000

96022# 10 8 |WESTFIELD TOUCHSTONE INSURANCE COMPANY....... . .| 36-4900986 8bi NO | oo 0 7,652,931 | ... . 30,000.000

96022* 10 2 [WESTFIELD SUPERIOR INSURANCE COMPANY. s . 83-0871392..... | ovvereee 8bi NO | oo 0 7,652,931 | oo 0 | s 30,000.000
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. .. .. .. .. e etetierieratiate  eeeeesessessereeiessersesessssesieresseiesessesesesieserseiiesesseserisiesieresesessesersesictessesesietantorerantnssanesins | toesiesassoneriesansessenesnnanes 0 2,024,972,314 | oo 0 XXX
Common Stocks - Other Affiliates

96011# 10 1 |WESTFIELD MANAGEMENT COMPANY........ccomiemmirimiimmissreseesseesesssessesssesss s ssessssssse sttt ssss st sssssssens | sevsassssn [ 34-1788314...... | oo 8bii (O R (V1 27,191 [ 27,191 | .o 118.000 100.0

96012* 10 4 [WESTFIELD BANCORP......ccoittiststitstisstssersess sttt s8££ bbbt | crsenbnesa [ 77-0633192...... | ..... 8biii NO [ i 0 181,934,195 [ 100.000 100.0
1799999. Total - ComMON Stocks = Other AFfIIBES. ........cverieririsiirsie i OO OO OO OO PP PP OO OO PO PYOTR PPy PO PO PP PPN 0 181,961,386 27,191 XXX XXX
1899999, TOAI - COMMON SEOCKS.............ouovcvrerectiieeceetetceetetecetetetete et e eeeteeetetevseeeeseeesesesasessesseaesesasassesssseessssesesesesasesesesesesasasesensesesesessssassessesssssssesasasenesssssesessans | tevsssssssssssssssesesasesssesssesesesessseseeseses s eesesasseeseessssetasasesseessesesesassseensnsesesesassssasnsesssssnsasannssens | euesisiesesesssesasssesesasessasan 0 2,206,933,700 | ...c.ccoovererrirrrennn 27,191 XXX XXX
1999999. Total - Preferred and COMMON SOCK.............vuueriiereriiiieiiierie ittt s8Rttt enine eekebeees et e ebsee et e e s R AL b e e s et e bRt b ettt en et ennseteens | bnesesssessnssnensessasesessensanes 0 2,206,933,700 |.... 27,191 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: $.....2,247,513,857.
2. Total amount of intangible assets nonadmitted §.......... 0.

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

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

Common Stocks

96012# 20 9 |WESTFIELD BANK........cooiiiiiiiiicciciisisiss s ....| WESTFIELD BANCORP. . ....10,000.000
96012# 30 8 | WESTFIELD CREDIT CORPORATION.......ciuuiiiiiiiiiiiistiisniiiieniesessnisssissensssissnsenes [ WESTFIELD BANCORP......ccctiieiiiesetiseis sttt | eebb et (O N 1,000.000

0299999. Total - ComMON SLOCK e eeeereeseeeereeeseeesseereesseeerseseoessesseesesiereesseriierserireierierseisifEierseriesieriofisentintietsontimrtonE e en et er e e ettt entents | ferentenE e 0 XXX

0399999. Total - Preferred and COMMON STOCK bR Rttt | Heresi et 0 XXX
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Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

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

Open Depositories

BNY MELLON NEW YORK, NY 0 0 11,250 | XXX
FIFTH THIRD BANK EVANSVILLE, IN 0 0 0 [ XXX
THE HUNTINGTON NATIONAL BANK COLUMBUS, OH 303 0 50,309 | XXX
JPMORGAN CHASE NEW YORK, NY 0 0 17,756,207 | XXX
REGIONS BIRMINGHAM, AL 0 0 0 | XXX
WESTFIELD BANK FSB WESTFIELD CENTER, OH 0 0 9,229,486 | XXX
WILMINGTON TRUST BANK. WILMINGTON, DE 0 0 615,663 | XXX
0199999. Total - Open Depositorie: 303 0 27,662,915 | XXX
0399999. Total Cash on Deposit 303 0 27,662,915 | XXX
0499999. Cash in Company's Office. XXX O S 9,544 | XXX
0599999. Total Cash 303 0 27,672,459 | XXX

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

1. January. 27,845,172 | 4. April 28,448,870 | 7. July. 15,935,100 | 10. October. 24,815,123
2. February. 20,717,561 | 5. May. 38,875,331 | 8. August. 25,679,352 | 11. November 37,052,983
3. March 20,494,766 | 6. June 26,000,273 | 9. September. 28,647,338 | 12. December 27,672,459

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 [FIRST AMER TREAS OBLIG CL.......oooorrrioicciiciirsreeesssssscssissseeesessessssssse et sssssasssssses s sssssss s s 1231/2019....... . 1380 | e | [ — [\ — 4

61747C 58 2 |MORGAN STANLEY INSTL LIQUIDITY TREAS OSSOSO 1231/2019....... . 1.520 1,800,976 | .... (N 212,116

94975H 29 6 [WELLS FARGO ADV TRPL MM INS.....ooorrioricieiieerseeesssssissssessses s ssssssssssss s sssesssssssee s s oosesseisssssss s 1231/2019....... . 1.460 ) 1. 0 | 2
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO e 1,800,978 | .... 0]...
8899999. Total-Cash Equivalents s e s | 1,800,978 |.... 0.
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

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 0 0 0 0
2. Alaska 0 0 0 0
3. Arizona.. 0 0 0 0
4. Arkansas... Mutliple Purpose 0 0 112,471 131,434
5. California... . | Workers Comp. 0 0 1,124,714 1,314,340
6. Colorado 0 0 0 0
7. Connecticu 0 0 0 0
8. Delaware Mutliple Purpose 0 0 112,471 131,434
9. District of Columbi 0 0 0 0
10.  Florida 0 0 0 0
11, GEOgia. e . | Workers Comp. 0 0 168,707 197,151
12.  Hawaii HI 0 0 0 0
13.  Idaho. D|.. 0 0 0 0
14.  lllinois Il 0 0 0 0
15, Indiana.. 0 0 0 0
16.  lowa 0 0 0 0
17.  Kansas 0 0 0 0
18.  Kentucky. 0 0 0 0
19.  Louisiana... 0 0 0 0
20. Maine 0 0 0 0
21.  Maryland 0 0 0 0
22.  Massachusetts 0 0 0 0
23.  Michigan 0 0 0 0
24.  Minnesota .. 0 0 0 0
25.  Mississippi MS|.. 0 0 0 0
26.  Missouri 0 0 0 0
27.  Montana.... 0 0 0 0
28.  Nebraska 0 0 0 0
29.  Nevada 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey.... 0 0 0 0
32. Mutliple Purpose 0 0 365,532 427,161
33. 0 0 0 0
34. Mutliple Purpose 0 0 337,414 394,302
35.  North Dakota. 0 0 0 0
36.  Ohio... Mutliple Purpose. 4,244 515 4,577,960 0 0
37.  Oklahoma.. 0 0 0 0
38.  Oregon. 0 0 0 0
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island. . 0 0 0 0
41.  South Carolina.........cccooouruunenecad SC.. 0 0 0 0
42. South Dakota SD 0 0 0 0
43, Tennessee...........oomririienns TN .. 0 0 0 0
44, Texas. 0 0 0 0
45, Utah.. 0 0 0 0
46.  Vermont. 0 0 0 0
47.  Virginia, 0 0 0 0
48.  Washington 0 0 0 0
49.  West Virginia. 0 0 0 0
50.  Wisconsin.. 0 0 0 0
51. Wyoming... . 0 0 0 0
52.  American Samoa.........c..ccocveue AS | .. 0 0 0 0
53.  Guam GU|.. 0 0 0 0
54.  Puerto RiCO......cccomeruenrrircriinns PR|.. 0 0 0 0
55.  US Virgin Islands..........ccccconernne. VI o 0 0 0 0
56.  Northern Mariana Islands.. 0 0 0 0
57. s 0 0 0 0
58.  Aggregate Alien and Other.......... OT | XXX XXX 0 0 26,266,477 26,815,125
59.  Total XXX XXX 4,244,515 4,577,960 28,487,786 29,410,947
DETAILS OF WRITE-INS

5801. Reinsurance Collateral............ccccoowwe | vornee B.... | Chimney Point Insurance. 0 0 13,958,769 14,132,737
5802. Reinsurance Collateral............cccoowwe | vornee B.... | White Rock Insurance Company, PCC Ltd 0 0 8,445,031 8,746,178
5803. Reinsurance Collateral............cccouwes | vornee B.... | Mangrove Insurance 0 0 3,862,677 3,936,211

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).......ccververirreraririnns XXX XXX 0 0 26,266,477 26,815,125

E29
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