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Annual Statement for the year 2019 of the OHIO BAR LIAB INS CO

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 Percezntage ’ Securitie‘s1 Lending T05tal Perc:ntage
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. GOVEIMMENES. .....ooivrieriiiciiiiciieiiesieseessssssesssssssssssessssssas | nnisssias 3,900,826 | ...ccovvrvnnn 95 | e 3,900,826 | ..ooverrieiieiieiieies | e 3,900,826 | ...ccovvrennes 9.5
1.02 Al Other GOVEMNMENES........cvrvrererernirnrinseseesnesnsessessssssssssessesssnssees | sesssessssesssssessessanssnes | sensssssessanes 0.0 | e | e | e (01 I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed........... | ocoeevennee. 337,622 | .o 0.8 | oo 337,622 | oo | v 337,622 | o 0.8
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUArANEEd........c.ucveeeerieieieeerieiseiesiseiseseesseinees | eesesineenes 3,152,827 | oo T | i 3,152,827 | .o | e 3,152,827 | .o 7.7
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed..........ccoouvveienierceeiinineesneeessseseeenes | covnineins 14,637,587 | ..ocvvrenen. 35.7 | oo 14,637,587
1.06 Industrial and MISCEIIANEOUS............c.cveeevrvecrereereeeeeeeieeeeeeseeisienes | coevererenns 7913245 | ............. 193 | e 7,913,245
1.07 Hybrid SECUMHIES. ......vveireveiiirieieresee et senes | eoesssiessessssssssseseees
1.08 Parent, Subsidiaries and Affliates.............ccoeeveeeeeeeeeeseeeeeeees | e
1.09 SVO Identified FUNDS..........coeuevriririiinieereneesesessseieine
1.10 Unaffiliated Bank Loans. .00 |.. .
1.11 Total Long-Term Bonds 030 | 29,942,108
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)...........ccccevvrveremercereeiriseeesienns

2.02 Parent, Subsidiaries and Affiliates.

2.03 Total Preferred Stock

3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ...........
3.02 Industrial and Miscellaneous Other (Unaffiliated) ............cc.coocvunnee
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........ccccco.evene.
3.04 Parent, Subsidiaries and Affiliates Other............cccoovuvenenevnenines | cevvenennens 1,805,099
3.05 Mutual FUNS........cocoeiieereicceiiesee e ssnsenens | onvevesinnens 6,929,447
3.06 Unit INVESIMENT TIUSES......couveieeireiiriireieiseiie st sesenseees | reesenisessesensessseneenas
3.07 CloSE-ENA FUNGS.......cooverirrererrineinseeissinsssessssssssssssesssssssssesssnsns | nsssssssssssssssssssassssesas

............. 1,805,099 |...ccoovvvnerrerrcireines | e 1,805,009 | i 44
............. 6,929,447 | ..coovvvvvviiiiii | 06,929,447 | ... 16.9

3.08 Total COMMON SOCKS........coivreeiieiiieiieie et | evsessssnnens 8,734,545

4. Mortgage Loans Schedule B):
4.01 Farm MOMGAGES. ....c.cvueureiierieieisieie ettt sees

4.02 Residential MOMGAGES........cevrrrrerreeeriieirerreeieeseiseseeseesseese s
4.03 Commercial MOMGagES. ......ccevevririrreiiisrieieissiesse e
4.04 Mezzanine Real Estate Loans

4.05 Total Mortgage Loans
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccccoveeiviereiieeeeiieeeieeenes | e
5.02 Properties Held for Production of INCOME.............ovureienrerrennirncneas | o
5.03 Properties Held for Sale

5.04 Total Real EState.........cccocveiueieeiiiieiccecee e

6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)........c.ccocniinrinrinineineineineeesesseiseens | ceeeeieneeens 1,461,498
6.02 Cash Equivalents (Schedule E, Part 2)...........cccocveveervevveeevereeeeins | cvverveisieennns 737,162
6.03 Short-Term Investments (Schedule DA).........ccoceererrieieieiiniiens | e

6.04 Total Cash, Cash Equivalents, and Short-Term Investments.......... | ...c.c....... 2,198,660
7. COMTACE LOBNS.......couieuiiiiiiiitiseisesee et | ontisesisss s eseees
8. Derivatives (SChEAUIE DB)..........ccueievieesieeieiseiese s sssessssessssnses | covessssesssissessesssensns
9. Other Invested Assets (Schedule BA)..........ccccooueieienieieieneeiesessens | cevverieiesenns 99,944
10. Receivables for SECUMIES. ... | eevesesesesseees 16,729
11. Securities Lending (Schedule DL, Part 1)........cccceveveveenieeneieeeieiees | e

12. Other Invested Assets (Page 2, LINE 11).......ovovnrrrinenereieesseneisseens [ rrssnsessssssssssssneseenas

13. Total Invested Assets
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Annual Statement for the year 2019 of the OHIO BAR LIAB INS CO

10.
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1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI..........ccieiciciieciesete ettt bbbttt bbb s bbbt bbb

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccriurieieiereieiecese ettt saes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........oeuririerririree e eeseesnes

Current year change in encumbrances:
3.1 Totals, Part 1, Column 13...
3.2 Totals, Part 3, Column 11...

Total gain (loss) on disposals, Part 3, Column 18....

Deduct amounts received on disposals, Part 3, Column 15..........cccccoevvveve - B+ BRIttt
Total foreign exchange change in book/adjusted carrying value: N O N E

6.1 Totals, Part 1, Column 15
6.2 Totals, Part 3, Column 13

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

T Totals, Part 1, COIUMN 12......eceeeeeeeeeee ettt sttt a et s ettt essnsntasne st esnsnansseaetanensnessnans

7.2 Totals, Part 3, COIUMN 10........iiiiiiiir s

Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN O........couuiiiiiiiiiiiiiieir ittt

Book/adjusted carrying value at end of current period (LINES 142+3+4-548-T-8)..........ccecvrerrrrrreieireieiesie et s et ss st s s

Deduct total NONAAMItEA BMOUNIS.............cuuuiiiiiiii bbb bbb

Statement value at end of current period (LiNe 9 MINUS LINE 10).........ceviiriiiiieeieiietsetes e ses sttt st tes e b ss s st sttt st bbb se sttt s s benses e baes
SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOT YEAI.........c. ettt sttt neaen

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........crurrerrurireinireseineissesseseese ettt eesnes

2.2 Additional investment made after acquisition (Part 2, COlUMN 8).........cccoueuirireeiiiesee e

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12, ...ttt bbbt
3.2 TotalS, Part 3, COIUMN 1. ...ttt ettt ettt e s st s e et et et et et et et et et et et sesese st sese st sssn et et snenenenenennans
AACCTUBL OF GISCOUNL. ..ottt s 882828282t s s bbb e bbb s bt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O....couuviiieieiierieeis st ses st
52 Totals, Part 3, COlUMN B..........covueriirinrirreresesreeeee o e B LR
Total gain (loss) on disposals, Part 3, Column 18..........c.cocvvmrmrneirnrnrirrininnns NONE .........................................................................................
Deduct amounts received on disposals, Part 3, COIUMN 15..........c.ciiieieeie sttt sttt bbbt bbb es
Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............coruririinrirrirrre ettt nsnes

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13..... ettt ettt sttt s e sttt ae b st et s et et e st s s s saasseaebananeesnnans
9.2 Totals, Part 3, COIUMN 1.ttt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 11ttt
10.2  Totals, Part 3, COIUMN 10........cocuioeieeieiceeieccte ettt es ettt st a et s et s et as et s et sn st senssasssnantasanentans

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

TOtAl VAIUGLON GIOWEANCE..........vocveieieiecie ettt bbb b b b e b a st b et b b s e bbb s e bbb bt s e bbb ss st

SUDLOLAI (LINE 11 PIUS LINE 12)....viveieireiicieiieete ettt bbbt b bbb a b s b bR b bbb e b s s s e s b se bbb s bbbt s bt bbb s st b e b st bt bns

Deduct total NONAAMILEEA BMOUNES............cccieiiiiteieictse ettt a b s bbb s s s b st bbb bbbttt b n s es

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14)...........cccuiiieiiiceeeeesee st anaes
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI..........ccieiciiiieiceisie ettt bbbt bbb s bbb st bbbt

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........ccviurieieiireieie et saes 18,664

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........coeurirrirrininenre e seesessnes

18,664

Capitalized deferred interest and other:
3.1 Totals, Part 1, COUMN 16........cvveeviieceeiieeecte ettt ettt a sttt a st sa st et s et s st e s s s naessnsntasanentans
3.2 Totals, Part 3, COIUMN 12........coiiiiieieeieete ettt sttt

ACCTUBL OF GISCOUNL. ..ottt ettt e st et s s bbb s s s s st s s bbb e s e bs bbb st en s b s bae s s e bbb st b bt s s sess st anta

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13...
5.2 Totals, Part 3, Column 9.....

81,280

Total gain (loss) on disposals, Part 3, Column 19.....

Deduct amounts received on disposals, Part 3, Column 16..

Deduct amortization of premium and AEPrECIALION............c.ccciueviiiicieiet et b bbb sttt s bbb bbbttt

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17.......
9.2 Totals, Part 3, Column 14...

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15........coeieiceceeie ettt s s et bbbt se ettt es e
10.2 Totals, Part 3, COIUMN 1.ttt bbb bbb

0

Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5+8-7-8+9-10)..........ccccevrririirerereriesie ettt sa s sneen

99,944

Deduct total NONAAMILEEA BMOUNES...........ccoeieiiiriteieictse ettt s bbb s s b8ttt s bbbt b et s s

Statement value at end of current period (LINE 11 MINUS LINE 12).......cuviriirririniinrisiseiesss et essss e ssessss s sesssssssssessessssssessessssssessssssssessessssssnssassans

99,944

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEA...........cieiciieieiciceste ettt sttt s et

37,810,094

Cost of bonds and stocks acquired, Part 3, Column 7......

13,836,365

Accrual of discount

33,397

Unrealized valuation increase (decrease):

4.1 Part 1, COUMN 2.t bbb

4.2 Part2, Section 1, COIUMN 15.......c..iiiii bbb s

4.3 Part 2, SEtion 2, COIUMN 3.t bbb 1,479,299
44 PArt A, COIUMN 1ot esest st (108,631)

1,370,668

Total gain (I0ss) on disposals, Part 4, COIUMN 19.........c..ciuiiiieiiieieie ettt bbbttt bbbt b bbb st st

193

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.............cccieieiiieieieeesee ettt a st senae

14,088,295

Deduct amMOrtiZation OF PIEMIUM.........cc.ciuieieiciiisie ettt s ettt s bbb s st s s bbb s b8 bt bbb s bbb sttt es

286,695

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15 ...
8.2 Part2, SECHON 1, COIUMN 19.......iuieeieieeieteie ettt et ettt ss st
8.3 Part2, Section 2, COIUMN 16.........c.iiiiiiriiee s
8.4 Part 4, COIUMN 15, ettt b s s a bbb s sttt e

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

9.1 Part 1, COMUMN 14 .ottt bbb et s b s b bbb s bbbt
9.2 Part2, SECHON 1, COIUMN 17 ...t
9.3 Part 2, SECHON 2, COIUMN 14.........oeoeeeeeeeeceee ettt ettt ettt ettt s e sss et s s s e e s s sa st seantesanenessenaneanans
94 Partd, COIUMN T3. ... bbb

0

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LiNE 2...........ccveveuieriueiciireieice et

926

Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7T+8-9110)..........cciriiiiririiiiieiice st nas

38,676,653

Deduct total NONAAMILEEA BMOUNES............cccveiiiiteieeictsee ettt bbb e bbb s b s sttt bbb bbbttt bbb aes

Statement value at end of current period (LINE 11 MINUS LINE 12).....c.cucuiiiriieiieieie ettt bbb bbbt b bbbt s st naes

38,676,653
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Annual Statement for the year 2019 of the OHIO BAR LIAB INS CO

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........couvevvcrrvens | corvevenerineriinens 3,900,826 | ..ooourvirriiininne 3,915,605 | oooocrvrrrrirninne 3,902,733 | oo 3,862,934
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 3,900,826 | oo 3,915,605 | oo 3,902,733 | oo 3,862,934
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. .ot | et 337,622 | oo 341,835 | oo 388,193 | o 325,000
U.S. Political Subdivisions of States, Territories
and Po ions (Direct and guaranteed) 6. TOtalS....cooiieeeiieeiiiesiisiees | et 3,152,827 | oo 3191679 | oo 3,364,108 | ..o 3,055,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... 14,784,710
Industrial and Miscellaneous, 8. United States
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada....
and Hybrid Securities (Unaffiliated) 10. Other Countries,
11. Totals......ccco...e.
Parent, Subsidiaries and Affiliates 12, TOtIS. ..cveverrieriiscrinsriisnii | e sssnesnees | ossnssssssssssssssssssnnessssssssnens| o
13. Total BONGS......coreemeeemsernnne | onveeeenernsneennes 29,942,108 | ....ooovvvriririnnnns 30,297,339
PREFERRED STOCKS 14, UNHEA SEALES......vevecerrireeees | wereeeereesnneenessssssnesssnsnens | consesnessssssssssssssssssssssssssne | sessseessssssssssssnssssnssssassssnees
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ e eisiens | crrsres s rstens | sresesa et ns
16, Other COUNMIES. .......rverieiiiiee [ rererereniensssisssssmsensenisenes | creenssensssnssnsesssssssssnssssssnsss | seesnsssssnssessssssssesssssssesees
17, TOtAlS. ..o | o 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cvviccteiieiiiiieisiisieieis | crieietsisierssseesssssesssssaessness | eressssesessssesessssesessnsesssnsesens | sessssessssesessnsesessnsesessnsesasnnas
19. Total Preferred Stocks.....cou. | coovovivciiniiiiiciiinicni, 0 o 0 [ oo 0
COMMON STOCKS 20. United States........ccvevercrererenes | wovevnerinerineeienns 6,929,447 | .o 6,929,447 | ..o 4,205,964
Industrial and Miscellaneous (Unaffiliated) 271, CaANAAA.......coeeerieieieieieiens | e | et tnts | Sersbest ettt
22, Other COUMTIES........ovuririiiens [ cernirniiisinisiresssissnessnssisnnes | consssesssssssss s sesssesssesssens | resssessssssssesssesssenssenssenesensens
23, TOtAlS....ooucrevrreerieesrescrenennes | v 6,929,447 | .oovvvvirinirind 6,929,447 | cooovvviniiinniiinns 4,205,964
Parent, Subsidiaries and Affiliates 24, TotalS....ocvevieieceeiereeeees | e 1,805,099 | ..o 1,805,009 | ..o 4,000,000
25. Total Common Stocks.....cuu: | cvvvceercrinirienns 8,734,545 | .ooovvviniriinininns 8,734,545 | ..o 8,205,964
26. Total StoCKS.....ousmmmessmrssnsens | covvviiiiiiiiciienns 8,734,545 | .o, 8,734,545 | oo 8,205,964
27. Total Bonds and Stocks...... | ....ccccouuvverren. 38,676,653 | ...ocvvvrrrrernenne 39,031,884 | ...cocvverriinne 38,896,736
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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 orLess 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

......................... 4.5
.............. 0.0
.............. 0.0

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

4.7 TOtaS. ..ocvcesrisiissississississnssnssnssnssnssnssnssnssnssnsnnees | eosssssnenees 1,202,078 | iviiieinnenn 1,890,751 | o [0 I 0 | om0 [ XX [ 3,152,827 {105 003,965,669 | v 130 [ 3,152,827 | oo 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
............. 14,637,587 | .oooveeecrrreeies
302,947 | coiiiiin49,738 | XXX [ 14,637,587 | 489 [ 13,874,245 | 454 14,637,587 | cooooviieieiinsei 0




Annual Statement for the year 2019 of the OHIO BAR LIAB INS CO

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 orLess 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)
..1,854,287 |.............2,398,909 |.....cccrrrrnen. 883,701 | ovvvrrereerern 48,796 | oo [ e ) .0 S 5,585,693 7,711,524 | I I 3,346,312 | .covreeennn 2,239,382

377,774 .. e | e XXX ..2,327,552 | ... 2,939,112 | ... 6 ... 1,917,235 |... ...410,317

90IS

9.7 TOAIS.....ecieitiri e | seeneeene D09, SO I XXXevieiennines | oo XXX

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation orLess 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)
. Total Bonds Current Year
11 NAIC T [(C) o 8,827,504 |............. 14,069,304 |.....cccoouc. 3,472,369 | ...covvvrne. 1,117,234 | 128,144 | 0 27,614,556

............... 2,327,552

0

11.7 TotalS....coeveveeereieies 117,234 ..2,649,699
11.8 Line 11.7a5@ % 0f Col. 7.....ccvvvvereiceriieecicesiieeenieieines | cvveieisniniaieeeennnn 99 | i35 | i 129 | 37 |04 | 0.0 | 10000 | b XXX |k XX etk XXX | v 912 | i, 8.8

Total Bonds Prior Year
............. 11,703,512 | .... 13,699,658 ....200,229 reeernn 26,485,208 |...............1,103,608

.1,100,161 1,569,403 |. 22,939,112 |,

29,424,320 | ..

..15,269,061 ...2,254,965 |.. 30,527,928

...100.0 |....

12.8 Line 12.7 as a % of Col. 9. [ P 41.9

L0IS

2500 | e 74 ....96.4

. Total Publicly Traded Bonds
131 NAIC Tttt eens | sreseseeneniees 8,421,610 |..ooveeenee 12,464,607 |........c...... 3,243,579 26,485,208 | ...ovovvvriiiinne 8 | 25,375,174
...1,539,460 377,774 A 2,939,112 B | 1,917,235

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

............... 8,421,610 |............14,004,067 |...............3,621,354 |..............1,117,234 v 912 [ A 27,292,409 | XXX e
. .30.9 ..51.3 L A33 4.1
....46.8

Total Privately Placed Bonds
........................................................................................................................ 1,604,697
..410,317

.0 .
..0.0
..0.0

..... ..228,790
.8.6 |. 0.
..... 08 [ ... 0.0

...2,649,699 | .
1000 |..
......... 8.8

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

(@) Includes $.....2,649,699 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

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

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S......... 0.
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SCHEDULE D - PART 1A - SECTION 2

ed December 31

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years 7 Prior Year Prior Year Publicly Traded Privately Placed
1. U.S. Governments

Maturity Distribution of All Bonds Own
1 2

1.01 Issuer Obligations...........c.ccoeeriireirines
1.02 Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

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

4.01 Issuer Obligations

4,02 Residential Mortgage-Backed Securities...

.............. 1,890,751

4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured SECUMLIES............cccevieerieeeiiiiens | evieeiiiieniiessnieies | erererssisessssseesesssiesns | oesessssssssessssssssnsesenes
4.05 TOtAlS.....ciiieieieisieieissieseisisssssnsissssnenssnssesssnssssnsensesssssnsessessssenes | ensessensens 1,202,070 | ivvrarinens 1,890,751 | oo 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGAtIONS.........cvvveeirieiieiieiieieieie et | evsessnsenees 3,937,522 |.covirrnnn 4,091,816 |...ccooernvee. 746,377

5.02 Residential Mortgage-Backed Securities...
5.03 Commercial Mortgage-Backed Securities.....

1,024,641

.3,109,841

5,710,234 |.

Other Loan-Backed and Structured Securities.. 51,837 | s 151,637 |. .
.............. 5,113,801 |..............7,201,657 |..............1,969,445 14,637,587 .0
. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations...........ccouvererernrnereiernirrerernsneneessesesseeesennes | rereerennenens 1,049,838 | v 2,743,989

6.02 Residential Mortgage-Backed Securities...
6.03 Commercial Mortgage-Backed Securities.....
6.04 Other Loan-Backed and Structured Securities..

407,856 | ..
1,196:842 |...

1,123,068

4,864,992

6.05 Totals

.............. 4,348,687

............ 10,650,636

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

7.05

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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

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

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOAIS. ...ttt

.0

1. Total Bonds Current Year
11.01 Issuer Obligations 6,249,436 |.............. 9,064,179 |.............. 1,779,063 |................. 448,796 | ..ooevecveverereeeeend0 | e e XXX s | e 1750474 | oo B e XX e XXX i [ 17,131,157
11.02 Residential Mortgage-Backed Securities... 1,138,866 |. .3,398,927 |... 498,981 |... ceene XXX ...6,510,025 | . ...6,510,025
11.03 Commercial Mortgage-Backed SECUMtiES...........ccovvuvvrririnreinineiens | e 396,551 |.cooveerenee 2,078,263 |..oeoveeereni219,958 | ool 18114 | 0 | b XXX [ 2,712,886
11.04 Other Loan-Backed and Structured Securities.............cccocovveeeiieens | ovevevevnnns 1,042,651 | .o 1,477,713 | .o 506,016 | 151,343 | 0 | el XXX e 3,177,723
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

60IS

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

692,808

13. Total Publicly Traded Bonds
13.01 ISSUET OBlGAtIONS.........cvviviieireieiieieise et | eresnienans 6,249,436 |.............. 8,653,862 |......c..... 1,779,063 |.....coovveve. 448,796 | ..o | e ) 0.9 G IO 17,131,157
13.02 Residential Mortgage-Backed SeCURHES..........cccovevviriereinireeiieeiees | veveveieienns 1,138,866 |..............3,398,927 | ............1,345,107 |.....c.c.c.......498,981 | ..o 128,144 | L XXX e
13.03 Commercial Mortgage-Backed Securities..... ..396,551
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank Loans.
13.08 Totals.......corvrrrerrerennns
13.09 Line 13.08 as a % of Col. 7...
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14, Total Privately Placed Bonds
14.01 Issuer Obligations 10,317 [ [ v | e XX s [erieinennd10,317 |l T | 0 | 00 | XXX [
14.02 Residential Mortgage-Backed Securities... RN .
14.03 Commercial Mortgage-Backed SECUMLIES............cccovierrieienieerieees | vt . . e .
14.04 Other Loan-Backed and Structured Securities.. . . .
14.05 SVO Identified FUNDS.........ccoeivrieiereeieeeieeesieessssessssenens | ceveeeee XXX i v XXX
14.06 Affiliated Bank Loans. . .
14.07 Unaffiliated Bank LOANS........c..cveuiirieieiniinieieinseiesississsesesssesseseses | sersssessssssssassessssanees JET N [N
14.08 Totals.......ccooevervrrirereines 405,894 |..... . ..228,790
14.09 Line 14.08 as a % of Col. 7... .8.6
14.10 Line 14.08 as a % of Line 11.08, Col.

e .2,649,699
...100.0
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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, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

. Book/adjusted carrying value, December 31

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

. Accrual of discount..........cccccvvvererrereierennee.

. Unrealized valuation increase (decrease)....

. Total gain (loss) on disposals...........ccccc.....

. Deduct consideration received on disposals

OF PHHOT VBTt

............................................................. 360,362

........................................................ 14,152,229

7. Deduct amortization of premium....

8. Total foreign exchange change in book/adjuSted CArTYING VAIUE............c.ccueuiuiiiiiieicietee ettt bssesaes | sbessessssesse s s s ss st ss s s st s s bbb s s s ens st 0 | oottt sttt | ebieast e sttt e st et b et s et a bbb s s s st s s s bt ensens | Siebietsaesaes et a st a e s bbb bt s bttt

9. Deduct current year's other-than-temporary impairment FECOGNIZEM............cvueuiiriieieiiieieiieieeie e sssenes | sasessessssssessessstes et st es s s b st st s see st ans st antenenses 0 | ettt ettt ettt sttt sntenene | edseentestes et ant et et et s s s R et st es et ententes et antesenntentens | 4tessetistessesetentes et et en s st ee b sttt n ettt n st ent
10. Book/adjusted carrying value at end of current period (LiINES 1+2+3+4+5-8-T+8-9)..........cccceverieriiereiiesiseseieieieissesissinss | certessssesssssssess s ses st ses s s ssssssaeses T3T162 | oo 0 | et T3TAB2 | oot 0
11. Deduct total NONAAMITIEA BMOUNLS...........c..iuiiiiieieiieiieie it | eb et st ettt bbbttt bbb 0 | ettt | eees ket nE | ehbeeEeE ettt
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cvuiuiieiieiieiiiieieicisissicississiessssssiesssssssessessssssessesssssnsesssss | soesossossesssssssessessssessessssassassesssssssessessnsanses T3T162 | oot 0 | e T37A62 | ot 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:...........cccocveerrereereerneenes
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Sch.A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch.B - Pt. 2
NONE

Sch.B-Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06
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SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini- Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion Recognized Other B./A.C.V. Income Investment Ownership
Any Other Class of Assets - Affiliated
67442@ 103 | OBLC HOLDINGS, LLG ] [UsA... | OBLC HOLDINGS, LLC [ [08/30/2013] ..o | s 18,664 | oo 99,944 [ oo 99,944 | 081,280 | | oo
4799999. Total - Any Other Class of Asset - Affiliate 99,944 99,944 0 0 XXX
4999999, SUDOLAL = AFFIIBEEA. .. ...ttt E 0 E R840 £E4eLE R oL AL EE LR EE bkttt ssnsnnsnnnies | eenesenneensies 18,004 | teisriiisiiienns 99,944 | oo 99,944 0 0 XXX
5099999, TOAIS.........vvrererreetseeseieeieeesieei ettt LeieeR e R RS SLeREELfRReeeneeretes 99,944 99,944 0 (V] [P (O [ (V[P TOTRNN | I IO 0 XXX

03
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 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 JAmount of Encumbrances| Ownership
Any Other Class of Assets - Affiliated
000000 00 O | OBLC HOLDINGS, LLC.....ccovtvvmivnnriririririrneens USA........ 08/30/2013. 18,664 | ..ovvureriricinnisieniens

4799999. Total - Any Other Class Of ASSEES = AFfIIBIEA. ..........vii oottt ettt ee st es et seen s e s seesesessetanis | oekesessebsessesess et et aeseesebseeseteeseE et e b entebsee et ees st et et et ensesessnsantennn 18,664 XXX
4999999, SUDTOLAL = AFFIIBIEA. ... cvvereeeiteit ettt s k8t e et eeEte | E41eeEteeEt oL E S oS ek bkt 18,664 XXX

18,664 XXX

5099999, Totals
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8 Change in Book/Adjusted Carrying Value
9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign
Less Valuation or Temporary Deferred | Total Change in| Exchange
Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/A.C.V. Change in
Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

oL3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /| Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Residential Mortgage-Backed Securities
362088 DQ 2 |GN 459211 - RMBS. ...109.868 17,342 13 | s [ e [ 7.000 |...... 7.185 |MON... | .... 07/15/1999. | 07/15/2029.
36209R CG 6 |GN 478971 - RMBS . o] 2100958 | 235 | 233 | 232 0 [ [ v s 8.000 |...... 8.133 |MON... | .... 02/10/2000. | 12/15/2029.
36217V AY 0 | GN 204423 - RMBS.......cooomiirieiirimiineriesiiessesissessssesssssssesssssessessssssssssenss | ooveons ] ...106.239 ..5,106 | ....... 5,090 A | e | e | e 8.000 |...... 8.132 |MON... 02/10/2000. | 01/15/2030.
38379N YA 4 |GNR 15102H HA - CMO/RMBS.. NP ..200,673 |...100.890 196,528 | ... 199,498 (924) ......3.000 MON... 09/08/2017. | 08/20/2041.
83164M  PZ 6 | SBA 510340 - RMBS......coooiiiiiiniiiiiiiisiisisienississsnsssnssssnsensssessssssnssssssenes | woenes o . .577,818 |...100.722 568,579 | ... 577,629 (189) | evevveririnrinens [ [ 2.750 MON... . ceveen.4,383 | 08/20/2019. | 12/25/2043.
0299999. U.S. Government - Residential Mortgage-Backed Securities i | s 801,168 XXX 787,876 | .coovovvrien: 799,790 | oo 0 (1,096) 0 0 XXX XXX | e 3,273 | oo 11,702 XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
38376G  SM 3 |GNR 1096 C - CMBS.......cocomrririreiinrineiieniseisneessssisessssssssessssssssssssssensseness | eovneen | oo | eonevvenedd | oo | i 280,190 |...103.069 | ...ccovvrvrrnee 281,347 | ....... 272,970 | ... 278,688 (1,453) [ oo | e | s 4.265 |...... 3.367 |MON... 02/13/2018. | 07/16/2044.
383788 4E 6 |GNR 137A AB - CMBS ..396,682 |..... 98.778 | v 395,169 | oo 400,058 | ... 396,647 (35) 2234 ... 2.459 |MON... 12/18/2019. | 01/16/2053.
383788 X5 3 |GNR 12132 AE - CMBS 252,759 |..... 98.520 | ..oocrovernnnn 252,011 | e 255,797 | ... 253,269 399 [ s [ e [ e 2.094 |... 2.443 |MON... 10/11/2017. | 06/16/2053.
383788 XQ 7 [GNR 1289 A- CMBS ...32,910 |..... 99.372 32,848 | .. 32,843 (172 SRR IUSURTTRTIRIIRN BV 1537 |...... 1.435 |MON... 10/07/2015. | 01/16/2036.
38378N EL 3 |GNR 13156 AE - CMBS . ..610,688 |...100.430 600,000 | ... 609,573 (1,115) [ oo | e | e 2.700 |...... 2.147 |MON... 08/20/2019. | 10/16/2041.
38380M M8 1 |GNR 1919 AC - CMBS.......oiiirirrirreiseieiinsiesessnississesssssessssssssssissssssssnses [ eovneen | oo | coneevenedh | oo T | i 346,279 |...101.651 | .................355,664 | ................ 349,888 | ... 346,762 482 [ s [ e [ 3.150 |...... 3.445 |MON... 02/20/2019. | 02/16/2051.
38380M UZ 2 |GNR 18162 AB - CMBS 385,822 |...101.766 | .................398,109 | ....... 391,201 | ... 387,249 1,454 | s | | 3.150 |...... 3.607 | MON... 12/12/2018. | 08/16/2045.
0399999. U.S. Government - Commercial Mortgage-Backed Securities ...2,305,330 XXX ] 2,317,523 | o 2,302,761 | ..covvenvnn 2,305,030 | .o 0 (271) 0 0 XXX XXX XXX XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
83162C TD 5 [SBAP 1020C A - ABS.......oiiiiireiiriiniriesiesisesssssisessessessssessssssssssssssssesess | seiees o] .175,520 |...105.387 ...169,749 | ... 175,425 [(C12) USSR VRN IOV 4190 |...... 3.399 |MS...... 04/03/2019. | 03/01/2030.
83162C TE 3 [SBAP 1020D A - ABS......ooiiiiriiirirnierssiseeesissisisessesssssssessssssssessssssssassss | ovenes PO I ) . ..248,687 |...106.281 | .... ...240,108 | ... 248,455 (232) | ceverererreinnienns [ e [ e 4.360 |...... 3.533 |AO...... 04/03/2019. | 04/01/2030.
83162C  YH 0 [SBAP 1720B B - ABS.......couiiimiiinieiinsisisssesssisssssssnsssnsssessssssssssssnsesssssesssssns | snseaes Y 4 1 I 372,027 |..101.597 | ................368,229 | ....... 362,441 | ... 372,126 99 2.820 |...... 2452 |FA....... 12/10/2019. | 02/01/2037.
0499999. U.S. Government - Other Loan-Backed and Structured Securities .. .. 796,235 XXX 802,312 | 772,298 | .o 796,006 | ..ooovoverreiinas 0 (229) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL......cuuiieiiirieesiiieisssisssis st ssesssnsenes 3,902,733 XXX | s 3,915,605 | ..o 3,862,934 | ..o, 3,900,826 | ..ooiviiiiiniinan 0 (1,597) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
68608U  CJ 3 |OREGON ST....ccourrmirrmrririssrsssnrsssnsnnes | ....... | . | ............ ‘ ...... 153 [ 388,193 |...105.180 | ..cocvvvrvrnnns 341,835 | .o 325,000 | ... 337,622 [CIPLE:) ] N [N IR 5.000 |...... 2.030 |MN...... 16,250 | 04/04/2014. | 05/01/2021.
1199999. U.S. States, Teritories & Possessions - Issuer Obligations..............cccceiies . 388,193 XXX (9,248) 0 0 XXX XXX XXX .16,250 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). .. .. 388,193 XXX (9,248) 0 0 XXX XXX XXX .16,250 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
249174 SC 8 |DENVER COLO CITY & CNTY SCH DIST NO 1 [SPPTURURRTPUOTEN DO o e | TFE| oo 410,956 |...108.340 350,000 | ... 369,727 (6,505) [ ..oovvverierrieris | v | e 4.000 .14,000 | 04/16/2013. | 12/01/2022.
34153P L2 2 |FLORIDA ST BRD ED PUB ED.......ccocoiiiimirierireeienieissenssssssssessesessesssssnns | eveens . 2| 1FE 278,340 |...105.314 250,000 | ... 254,888 (3,300) [ covuerrererrerins | v | s 5.000 e 12,500 | 12/22/2011. | 06/01/2031.
443114 SF 1 |HOWELL MICH PUB SCHS........cccostiiiiniiiiiiiinisiesiceiesisiiensisssiesienins | ceveees . 2| 1FE 284,073 |...106.970 250,000 | ... 264,875 (BA77) [ oo | e | e 4500 |......1.880 [MN......| .ccccoe... 1,875 | ... 11,250 | 10/26/2016. | 05/01/2028.
64966) AP 1 [NEW YORK N Y...ooiiiiiiiiiiriniierieeiesessessssssssesssessseessssssssssessessssssssssnns | soeees [P I (. TFE| oo 468,400 |...112.924 400,000 | ... 444,986 | ... | e (10,764) [ .ooververeerrerins [ v [ e 5.687 .22,748 | 10/12/2017. | 12/01/2023.
727873  KP 5 |PLATTEVILLE WIS ..ot | e . 2| 1FE 253,605 |...102.711 250,000 | ... 253,089 (516) | cevvveeereerneirens [ eeeereeineiseiienes [ e 3.600 ..4,500 | 03/26/2019. | 03/01/2031.
73723R JF 1 [PORTSMOUTH VA.....iiiiriiiriiniiierienisseisneisssise s siessssssseninns | covees . 2| . 1FE 261,163 |...100.147 235,000 | ... 235,344 (8,993) [ ..ouvvvurverrieris | rerierineiirerineni | e 6.279 .14,756 | 01/19/2017.| 01/15/2040.
825247 HZ 5 |SHOREWOOD WIS SCH DIST.. . R I 2| 1FE 303,711 |...102.961 ....300,000 | ... 303,186 (525) +0rn3.550 .10,650 | 03/26/2019. | 04/01/2031.
939296 FT 1 |WASHINGTON MO SCH DIST.. [STTRSRIN OO . 2| 1FE 266,220 |...100.459 250,000 | ... 250,928 (5,568) [ ..vovvrerirrirniins | eevrseineiiiniieninns | cenens 4.700 .11,750 | 03/08/2017. | 03/01/2023.
93974C  NY 2 [WASHINGTON ST....ooiriirririerienseesseesssssessesssesssesssssssessesssessssesssssanes | sevees [P IO IOV TFE| oo 447,761 |...100.000 ...400,000 | ... 400,000 ((CHOTAA ] [N ISV DO 5.000 .20,000 | 01/07/2011. | 01/01/2020.
97989C DF 8 [WOOD-RIDGE BORO N J...cuuuiiiiiiiiiinisiisissnissssnssssenssnsssssnssssssssnsssnssnsssenes | nsenes . 2| 1FE 389,880 |...102.143 . 375,803 [(IVX72] R [N R 4.390 s ... 16,243 | 02/28/2017. | 09/15/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations s 3,364,108 XXX 3,055,000 | ....coco.v 3,152,827 | oo 0 [ (49,664) 0 0 XXX XXX XXX ] o 37,145 | ... 138,397 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions . . 3,364,108 XXX | s 3,191,679 | oo 3,055,000 | ..ooovennes 3,152,827 | oo (V)] (49,664) 0 0 XXX XXX XXX | s 37,145 | ....... 138,397 XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
02765U CQ 5 |AMERICAN MUN PWR OHIO INC REV.......ccoosivimriririerinerieriesiseessseissninens | cevees 1,2 ..359,149 |...100.555 10r:330,000 | ... 331,546 | ..o | e (25720 | [ DN DY 6.553 |...... 2.670 |FA....... .21,625 | 10/02/2017. | 02/15/2039.
187154  AK 5 |CLIFTON TEX HIGHER ED FIN CORP REV......c.cceoumiiiniiinniiiniiverieniniisnines | cvv o] 442,382 |...104.343 ....400,000 | ... 405,828 (4,804) | ..o v [ s 5.000 |...... 3.709 |MS...... .20,000 | 03/24/2011. | 03/01/2021.
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270618 CN 9 |EAST BATON ROUGE LA SEW COMMN REV........ccccovurimreveriniinrinerrerinenes | vveees e L2l AFE | s 440,416 |...100.348 | ................401,392 | ...c.cocvurnnvns 400,000 | ... 401,173 | s | v (13,812) [ oo [ e [ e 6.087 |...... 2.560 |FA....... 01/31/2017. | 02/01/2045.
270618 DZ 1 |EAST BATON ROUGE LA SEW COMMN REV........cocommrermermmrirnernnernenrmeernenns | eovneen | oo | eeneen 2| et TIFE | i 348,143 |...105.441 | ..o 342,683 | oo 325,000 | ... 346,377 (1,768) [ ..ooevereeerrerins | vevrveineriierineenns | ceeees 4.000 |...... 2.610 |FA....... 07/16/2019. | 02/01/2031.
29270C WW 1 |ENERGY NORTHWEST WASH ELEC REV. cervrereesnnins [ s . 388,809 |..105.779 | .......c........370,227 | ....... 350,000 | ... 356,632 (4,223) [ oo | e | s 5.000 |...... 3.690 |JJ....... 03/11/2011. | 07/01/2022.
3130AG 3T 0 |FEDERAL HOME LOAN BANKS.........costemeinirierirereneesenisesiesiessseesesssssenee | eveens . 400,000 |...102.327 400,000 | ..voverereerreieries | reriereneeeninnis | e | s | e 3.280 |...... 3.280 |MS...... 03/15/2019. | 03/28/2029.
3130AH S5 3 |FEDERAL HOME LOAN BANKS........ccovimirieiiiririncierissisessiensssseienissienns | sevees . 400,000 |..... 99.876 400,000 2200 |...... 2.200 |JD....... 12/17/2019. | 12/23/2026.
3133EG  6W 0 |FEDERAL FARM CREDIT BANKS FUNDING CORP........ccccomvurerirrirriinirnens | coveene . 398,800 |...100.104 398,909 109 | oo [ [ s 3.000 |...... 3.043 |FA....... 04/08/2019. | 02/10/2027.
3133E) UT 4 |FEDERAL FARM CREDIT BANKS FUNDING CORP... 100,000 |...102.020 100,000 | oeouevenrererierieees [ eeneereseineieriees | e | v | s 3450 |...... 3.450 |JJ....... 07/12/2018. | 07/23/2025.
3133EK  AM 8 | FEDERAL FARM CREDIT BANKS FUNDING CORP... . . 400,000 |...101.566 400,000 | ..voooveriiriiniies | e | e | e | 3125 |...... 3.125 |FA....... s cevnneid 02/07/2019. | 02/25/2026.
3133EK  EQ 5 |FEDERAL FARM CREDIT BANKS FUNDING CORP.........cccovurermrniererireririnns | cerees . 400,000 |...100.349 400,000 | .vooererieririerenis | e | e | e | e 3.220 |.....3.220 |AO...... . . 03/20/2019. | 04/01/2027.
3134GT T8 6 |FEDERAL HOME LOAN MORTGAGE CORP. . NP 500,601 |..... 99.756 500,371 (230) 2125 08/14/2019. | 02/07/2023.
341271 AB 0 | FLORIDA ST BRD ADMIN FIN CORP REV.......ccostvumrrerierireeieesniserinesienens | voreees el AFE | s 394,684 |...101.206 . 397,194 1,799 [ oo | e | e 2.638 08/03/2018. | 07/01/2021.
373541 W4 9 | GEORGIA MUN ELEC AUTH PWR REV......cocmivirieeiniineiieeisseseesssissssenes | woeees el AFE | 210,206 |...104.166 | .................208,332 | ....... 200,000 | ... 204,573 (2,179 [ oo | e | e 4.430 05/01/2017. | 01/01/2022.
436212 EG 5 |HOLLYWOOD FLAWTR & SWR REV.......cccnviinriveiininiesinsineieniesiisnis | eveens . 317,654 |..100.381 | ................291,105 | ....... 290,000 | ... 290,000 [ ..ovvurerereriernirines | verreinns (10,641) [ oo [ e [ e 7.198 10/11/2017. | 10/01/2039.
491189  FB 7 |KENTUCKY ASSET / LIABILITY COMMN GEN FD.......coovverirreirnrnmerienerneenns | ceveene el AFE | s 461,430 |...100.543 | ...............437,362 | ..ocoorivrrnecns 435,000 | ... 437,178 (8,656) [ ..vuvvuvveererrrerin | vevrreinerierinnenis | e 4.204 07/12/2017. | 04/01/2020.
506484 6M 1 |LAFAYETTE LAPUB IMPT SALES TAX...... . I I . 359,320 |..100.464 | ...............326,508 | ....... 325,000 | ... 325,000 (2,732) [ oo v s 7.230 01/30/2017. | 03/01/2034.
576051 BP0 | MASSACHUSETTS ST WTR RES AUTH........oovviiriiriirerieriseesssisssiesienns | vorenes . 210,682 |..102.251 | .................204,502 | ....... 200,000 | ... 200,800 (1,326) [ oo | vevrveenerierineens | s 5.000 03/21/2011. | 08/01/2029.
584556 EB 6 |MEDICAL CTR EDL BLDG CORP MISS REV.......cccovvuiririreernirseiserinenieeens | woveees 428,005 [...101.769 | ....cocceern 391,811 | o 385,000 | ... 392,050 | ..vveeerierierieeinns | e (16,704 [ ..ovvrevercerneniens [ errveriineineeiseinnes [ e 6.842 10/24/2017. | 06/01/2035.
59333P 2E 7 |MIAMI-DADE CNTY FLA AVIATION REV OO IO e . ..317,938 |...100.079 | .................325,257 | ....... 325,000 | ... 320,765 1,460 2.324 v 1,553 | 01/16/2018. | 10/01/2022.
74176H AJ 4 |PRINCE WILLIAM CNTY VA INDL DEV AUTH HEA........ccosvrmmnrerrnnincnisninns | cevs e [l IFE | s 397,243 |..107.785 | ..o 377,248 | e 350,000 | ... 365,245 (5,138) [ covverrrvrerrerins | eevrvrinerierineenns | cveees 4.000 |.....2.400 [MN......| coee0rnii2,333 | oo 14,000 |04/19/2013.| 11/01/2022.
837151 DE 6 | SOUTH CAROLINA ST PUB SVC AUTH REV.......cccoovvvriiniiciierisciisninniiens [ s o] ..436,065 |...103.330 | .................361,655 | ....... 350,000 | ... 360,865 |.....coovverireriiiins | e (11,692) [ ..ovvvrirriiniicns [ e [ e 5.000 .17,500 | 04/09/2013. | 12/01/2020.
880558 FP 1 | TENNESSEE ST SCH BD AUTH.......coocmriieiirierieriereseesenisssisesieneesessesenns | voeees ] 244812 [ 114.477 | ...............228954 | ... 200,000 | ... 219,849 (4,898) [ ..oocvvnrirrieris | e | s 5.000 .10,000 | 08/07/2014. | 11/01/2023.
917535 AN 6 |UTAH ST RECAPITALIZION REV. 437,632 |...100.215 ....400,000 | ... 400,000 (X725 | SRR IRV IOV 4.790 .19,160 | 01/19/2016. | 07/01/2022.
927781 VU 5 |VIRGINIA COLLEGE BLDG AUTH VA EDL FACS R ..166,958 |...110.837 . ...150,000 | ... 162,024 (2,370) oo 4750 ,125 | 11/17/2017. | 09/01/2024.
977123  B7 2 |WISCONSIN ST TRANSN REV. 294,695 [..105.811 | .................264,528 | ....... 250,000 | ... 259,335 [(SH0KT4 ] N [N IR 5.000 s cee 12,500 | 10/01/2013. ] 07/01/2021.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 9,255,623 XXX s 8,870,393 | ..o 8,665,000 | ............. 8,775,715 | oo 0] (111,983) 0 0 XXX XXX XXX | e 120,034 | ........ 324,924 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3132Y0  RT 9 [FHQB6797 - RMBS.......oiiiiiiieiieeieeisesissisessesiesisessssisessesssessssssssisns | eeenns [P I 7N I L1 [ 411,796 |...104.364 | ... 414,920 | oooorevnnecn. 397,570 | ... 412,271 A75 [ e [ e [ e 4.000 05/30/2019. | 06/01/2048.
3133KY  SK 6 |FHRBB5022 - RMBS........cconiiierinriienirriniieiiesiiesiesissesssiesssiesssesessessssenns | voeees | 1 .407,833 [..102.293 | ...............407,444 | ... 398,311 | ... 407,760 [[5) ] [T TTON ESSTRIRTIRIN IOV 3.000 12/06/2019. | 11/01/2039.
3136A8 T4 2 |FNR 12113B MA - CMO/RMBS.........oooierriirieriesireesssisessensessseesssnsssssse | eeenns || 1 ..318,088 [...101.856 | ........c........322,826 | ..oovvririirnnn 316,943 | ... 317,867 14 | s [ e [ e 3.000 01/23/2018. | 08/25/2041.
3136A9  4F 2 [FNR12118H PC - CMO/RMBS..........ccoovviiiiniinnieiieniiississieiesissienias | oo | 1 247961 |..... 97.764 | ....c.ccc....... 267,771 | ..ece. 273,8% | ... 249,122 A76 [ oo [ e [ 1.750 05/02/2018. | 06/25/2042.
3136AP  QC 9 |FNR 1546B MD - CMO/RMBS........ R 4 1 ..300,918 |...101.629 297,985 | ... 300,540 (244) ......3.000 11/14/2017. | 05/25/2043.
3136AT LD 4 |FNR 1648B QP - CMO/RMBS...........cocosiviriiniriciiiiieisnsissiesississeisssissiins | cviies | 1 347,323 [..101.925 | ...............348,241 | ... 341,664 | ... 346,457 (197) | covereverereneieens e [ e 3.000 09/22/2017. | 01/25/2045.
3136AV V9 7 |FNR 1722B BE - CMO/RMBS.........ccovirierirririnineieriesiesssessssesssssesssesssensns | voeees | | 1 .272,065 |..103.584 | ................271,629 | ....... 262,231 | ... 270,503 (889) | veveerrrierriens [ e [ e 3.500 07/24/2017. | 08/25/2040.
3136B3  XH 8 |FNR 1894G VE - CMO/RMBS........ccouiirrireirneieiierissineessesississssessssssssnins | eeeons [ I I 1] .. .480,760 |..104.431 | ......c......... 483,334 | oo 462,826 | ... 478,741 (2,019) [ oo | e | s 3.500 07/15/2019. | 04/25/2030.
3137A2 W 0 [FHR 3752C LW - CMO/RMBS........coovvrieririiininiiirieniesisesssiessisesisssssnies | eveons [P I Z ) I L1 [N 195,440 |..101.525 | ....ccccc00ee 197,810 | i 194,839 | ... 195,362 (T8) [ oo | e | s 3.000 03/28/2019. | 06/15/2039.
3137BB A9 1 |FHR 4337B BA - CMO/RMBS.........coomciirririireeineierieniesesessssissessesssssssensns | weeees | | 1 .270,238 |...102.291 | ................276,905 | ....... 270,703 | ... 270,253 AT e | e | e 3.000 01/17/2018. | 02/15/2046.
3137BH  FC 6 | FHR 4467B DA - CMO/RMBS..........ovviiimiireiiniiiesiiesiseissssissssesssssssssesasssnes | soeees [ I 1 174,196 [..101.790 | v 173,652 | o, 170,598 | ... 173,599 356 | e | e | s 3.000 05/15/2017. | 11/15/2041.
3137BM 28 4 |FHR 4526C PJ - CMO/RMBS.........coovirireririeririnsieriesiesesessssssensesssesssensns. | sevees | | 1 ..268,850 (...101.885 | .................270,495 | ... 265,490 | ... 268,329 A2 | s | e | s 3.000 10/04/2017. | 01/15/2042.
3137BM  H6 6 | FHR 4535A JP - CMO/RMBS. . NP 4 1 ..263,746 |...101.937 . 260,008 | ... 263,101 66 ......3.000 09/25/2017. | 11/15/2043.
3137BY  6U 9 |FHR 4680A KG - CMO/RMBS...........cocniveriniricrirririeississiiesisseseesssisssinnes | cvveees | | 1. ....75,097 |...101.197 | .... WT4222 | 73,344 | .. 74,853 189 | oo [ e [ s 3.000 08/24/2017. | 09/15/2042.
3137F4 VG 4 |FHRA4774D KA - CMO/RMBS........oviiiiiiriieeieiseisssssesienssesesssessssssssenes | sevenns [P I 7} I L1 [ 303,872 |...103.404 | ..cccvvrrrnnes 301,226 | ....... 291,310 | ... 304,079 206 | .eocverereeerenins | e | e 4.500 03/13/2019. | 12/15/2045.
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3137FD  F9 8 |FHR 4757B CA - CMO/RMBS.......cooeiiirviriririiiesiiesiesisesissiissseessenssenenns | covees [P I Z ) I L1 270,558 {...103.000 | .....cocooruvne 275,319 | ....... 267,300 | ... 270,172 (134) | cevererrirnirens [ [ s 3.500 |...... 3.147 | MON... 02/12/2018. | 07/15/2045.
3137FH  VJ 9 |FHR 4830C K - CMO/RMBS........cootveuirmmerirrirnecseniseesessesissessensssisessssssnsses | veenes o] ..198,076 |...101.385 196,431 | oo 193,747 | ... 198,134 LS A ORI DRI DO 4.000 |...... 2.357 |MON... 01/23/2019. | 08/15/2042.
3M137FK VF 0 |[FHR 4860G CA - CMO/RMBS.........cooiieriiiiinrieinnisieisssiesessssiessssssssssnssnnes | ovens ol .290,102 |...104.405 | .................301,280 | ....... 288,569 | ... 290,011 [(CL0) ) SURTRTOR IURORTRIRONR IO 3.500 |...... 3.365 | MON... 02/13/2019. | 08/15/2047.
3137TFK XL 5 [FHR 4868F A - CMO/RMBS.........oooioeieeeeieieeeesesseeesseessieessessessesesseessssssseenes | avveins ] ..210,808 |...102.618 | .................210,794 | ....... 205,416 | ... 211,829 1,021 [ oo | e | e 4.000 |...... 2.093 |MON... 04/08/2019. | 07/15/2044.
3137FQ  RU 9 |FHR 4941H CA - CMO/RMBS.......otiiiiiiiiiieiiseisssiisssisssnssessssesssssssisssnssnsssess | eoneees e . ..407,250 {...100.000 | ................400,000 | ..ocoiviinrnnns 400,000 | ... 407,251 I IR [PTTRTRRRN JR 3.000 |...... 2.880 | MON... .1,000 12/05/2019. | 10/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... .. s 5,714,979 XXX ] 5,762,182 | oo 5,632,750 | ..coovrennn 5,710,234 | .o, 0 (792) 0 0 XXX XXX XXX | e 15,358 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
68607TH 5G 7 ‘ OREGON ST DEPT ADMINISTRATIVE SVCS CTFS......oviirerniisrssisiseinnens | ....... | . | ........ 1,2 ‘ ...... FE] i 169,313 |..101.423 [ ..o 152,135 | v, 150,000 | ... 151,637 (4,842) | ..o [ [ 6.130 |...... 2.800 [MN....o. | covvrennee. 1,633 | oo 9,195 | 03/14/2016. | 05/01/2030.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . s 169,313 XXX | s 152,135 | oo 150,000 | oo 151,637 | oo 0 (4,842) 0 0 XXX XXX XXX | o 1,633 | e 9,195 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ . et | s 15,139,914 XXX | s 14,784,710 | oo 14,447,750 | oo 14,637,587 [ oo [V (117,617) 0 0 XXX XXX XXX | s 136,925 | ........ 465,207 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y AL 3 [ABBVIE INC.....cooiriiieciireieiiesisstiessesiseesss st ssesssnssssnnns | eeenns [P I 1 2FE | i 389,992 |...102.062 | ....c.ccc...... 408,248 | oo 400,000 | ... 392,959 2,310 | covrereneernninens [ e [ e 2.900 09/17/2018. | 11/06/2022.
00912X  AQ 7 |AIRLEASE CORP........ccecrmrrrrirnirnrirerniieisrineissssssisssssssssssenssssssssssssssssnnnne | eovenes | oo [ oo 1,2 [ i 2FE ..395,564 |..102.987 | ..o 411,948 | e 400,000 | ... 396,987 1,365 | oo | e [ 3.750 12/13/2018. | 02/01/2022.
035242 AL 0 | ANHEUSER-BUSCH INBEV FINANCE INC I I 12 2FE| .. ..355,352 |...103.605 | .................372,978 | ....... 360,000 | ... 356,874 942 | o [ e [ e 3.300 05/16/2018. | 02/01/2023.
06051G  HB 8 | BANK OF AMERICA CORP.........ccouviiririiiiniinsiseiiesi e | coenes 2| 1FE 245,070 |..... 99.931 | ... 249,828 | ... 250,000 | ... 246,177 627 | oo [ | e 2.660 . 03/23/2018. | 02/05/2026.
097023  AZ 8 |BOEING CO....ccoureurrinrirrirceieisiriesieseesessesssssssessesssesssssssssssssessesssesssenses. | seeees [P IO IOV TFE| oo 398,612 |...100.301 | ..cocvrverrrn 401,204 | i 400,000 | ... 399,980 189 | oo [ e [ e 4.875 e 19,500 | 10/21/2009. | 02/15/2020.
12189L AT 8 |BURLINGTON NORTHERN SANTA FE LLC.....cooovvieirrienerierieeirneeiseisssinens | ceve e 12 1FE| oo 397,692 [..105.777 | .ocovvreern 823,108 | oo 400,000 | ... 398,257 338 [ s [ e [ e 3400 |.....3.502 [MS......| 04,533 | e 13,600 | 05/07/2018. | 09/01/2024.
126650 CT 5 |CVSHEALTH CORP......ooviiiiiriiieierisciesisisissie s nssssssisesssssssssesssssssnsns | ovens w12 2FE ..386,344 |..100.173 | .......ce0......400,692 | oo 400,000 | ... 392,641 4,988 | oo | e [ e 2125 ...8,500 | 09/24/2018. | 06/01/2021.
17324C  F8 4 |CITIGROUP GLOBAL MARKETS HOLDINGS INC........ccccvvvrerirrereerneinnereenes | cevenne JO ISR | IOV 1FE ..269,460 |..101.178 | .....cccc........ 273,181 | ..o 270,000 | ... 269,597 FSTU I STUUURRPRPOONIORN DUNOTURPORTRRIOR DO 3.409 .10,063 | 02/21/2017. | 02/24/2027.
38141G VU 5 | GOLDMAN SACHS GROUP INC......c.evuirrriiiririeierieiesiesissisesssssissssessssses | seveees . 392,212 |...100.873 395,955 2,959 | o e [ 2.625 .10,500 | 09/24/2018. | 04/25/2021.
406216 BG 5 |HALLIBURTON CO ..378,606 |...106.679 377,775 (832) ......3.800 .14,060 | 04/25/2019. | 11/15/2025.
61746B  CY 0 [MORGAN STANLEY......coiiiiiirieireiierinsiiesiesiseisssssssssssessssssssssssssssssessns | sevenns B . . 141,645 |...121.803 139,136 (1,817) [ oo | e | e 6.250 08/08/2018. | 08/09/2026.
78014R  AY 6 |ROYAL BANK OF CANADA.........ccoorerieiiminnrieriesesesssiesssiesiesssessssissssenes | cvveees C 2| 1FE 448,749 | ..... 99.307 448,796 AT [ e | e | s 3.070 07/08/2019. | 07/05/2030.
806851 AE 1 | SCHLUMBERGER HOLDINGS CORP. SO ORTRRRTIRN OO o I 12| 2FE | o 412,220 |...104.294 410,317 (1,903) [ coooererererrerins | eevrveenerserineenns | e 3.625 06/13/2019. | 12/21/2022.
89114Q HU 5 | TORONTO-DOMINION BANK......c.osiviiiiiiiiicririniissiiesiesiiesisnisssiiens | s C 9| . 1FE 250,000 |...100.064 | .................250,160 | ....... 250,000 | ... 250,000 ..o e | e | e | v 2472 01/15/2019. | 07/17/2020.
931142 CZ 4 |WAL MART STORES INC......ocoviuuirimrirniersimisminnsrsenssssssssesssesssnsensssssssenssnesns | weenes e | TFE| oo 398,476 |...101.196 ....400,000 | ... 399,858 LT [N FOTRRTRIT PRI 3.250 10/25/2010. | 10/25/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............cccooeerririsieinnaee. ettt enaes 5,259,994 XXX 5,275,000 | ............. 5,275,309 | ..ocovevrerrnr. 0 9,402 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
30290X AN 3 ‘ FREMF 13K24 B - CMBS. . [N OO VS I [ 1FE] .. 414,929 [..101.912 407,856 (2,944) | oo | | 3.501 |...... 2.728 |MON... .14,207 | 08/02/2017. | 11/27/2045.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities [P 414,929 XXX | i 407,648 | i 400,000 ] 407,856 | ..o 0 (2,944) 0 0 XXX XXX XXX 14,207 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
05377R CA 0 [AESOP 152 A= ABS.......siimiiiniiiciieeincissssissise e sssssssines | svisees [ I 4 .. 1FE| oo 320,887 [...100.313 | .ooorvvrirs 326,017 | ....... 325,000 | ... 323,596 1,799 [ o | e | e 2.630 |...... 3.227 |MON... 06/21/2018. | 12/20/2021.
428040  CU 1 [HERTZ 71 A= ABS.....coiiiiiirieriitinreissie et ssssssissesiens | oveons [P I 4 ... TFE| oo 370,488 |...100.512 | ..cocvvvrrrnecs 376,920 | ..coovovirirnns 375,000 | ... 372,431 1,420 | oo | e | e 2.960 |...... 3.432 | MON... 10/01/2018. | 10/25/2021.
55819B AL 4 |MDPK 18R A1R-CDO ...100.063 400,002 2 | e [ s [ 3.156 |...... 3.170 | JAJO.. 11/04/2019. | 10/21/2030.
64032X  AA 3 [NSLT 123 A-ABS...oiiiiiviriiinnirennneiennsiesssisessssessssssssessssssssensssssnsens | eonenes | oo [oenvneerdh | vt IFE | 342,712 | o 98.367 342,400 (B12) [ v e [ 2492 |.... 2.587 |MON... 07/08/2019. | 03/26/2040.
83404K AC 7 [SOFI17E A2B - ABS ...100.829 393,096 1,409 | oo | e | e 2.720 |..... 3.178 | MON... 01/23/2019. | 11/26/2040.
981464 EY 2 |WFNMT 15B A- ABS . . . ...100.307 398,554 2,249 | oo [ [ 2.550 |...... 3.152 | MON... 06/14/2018. | 06/17/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities, . s 2,220,900 XXX 2,243,087 | oo 2,230,080 | .o 0 6,567 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s 7,895,823 XXX 7,918,087 | .oovvvnnce. 7,913,245 | oo (V) [ 13,025 0 0 XXX XXX XXX XXX XXX
Totals

7699999. Total - Issuer OblIGAtIoNS. ... st | s 18,267,919 XXX | s 17,814,552 | ............ 17,320,000 | ........... 17,541,474 [ .o, O| ......... (161,493)| 0 ﬂ| XXX | XXX | XXX | ........ 205115 | ....... 644,820 XXX XXX
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Annual Statement for the year 2019 of the OHIO BAR LIAB INS CO

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /| Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
7799999. Total - Residential Mortgage-Backed SECUHIES. ... 6,516,146 XXX ] s 6,557,953 [ ..o 6,420,626 | ............. 6,510,025 | ..o 0 (1,889) 0 0 XXX XXX XXX | e 18,631 | ........ 142,790 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMIES. ..o | oo 2,720,259 XXX 2,702,761 (3,215) 0 0 XXX XXX XXX 6,666 .58,106 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUHES...............oovveveereeveerieiieiereieieicinas 3,186,447 XXX .. 3,165,385 .. 1,496 0 0 XXX XXX XXX 4,527 62,724 XXX XXX
8399999, Grand Total - BONGS............coouuuiiiiiiiiiiiiiiniicesns e | s 30,690,771 XXX | 30,297,339 | ........... 29,608,772 | ........... 29,942,108 | ..cooovovriinnnnnns 0. (165,100) 0 0 XXX XXX XXX | 244939 | ... 908,440 XXX XXX
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Annual Statement for the year 2019 of the OHIO BAR LIAB INS CO

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
Current Year's nation
F Rate per Unrealized Other-Than- Total Foreign and
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Admini
ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase (Amortization) |  Impairment BJ/A.C.V. Change in strative Date
CUSIP Identification Description Code [gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./A.C.V. Symbol | Acquired

NONE
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Annual Statement for the year 2019 of the OHIO BAR LIAB INS CO

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

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

F Rate per Unrealized Other-Than-

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

ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date NAIC
CUSIP Identification Description Code | gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
Common Stocks - Parent, Subsidiaries and Affiliates Other

68256* 10 8 ILAKE SHORE..........c..c.... | ........ || ........... 400.000 | ...coocccceee. 1,805,099 | ..... 4,512.747 .1,805,099 .4,000,000 125,000 28,589 | i | e 12/23/1993. | ..o,
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other 1,805,099 XXX 4,000,000 | .o 125,000 0 ..8,589 0. XXX XXX
Common Stocks - Mutual Funds

46137V 61 3 |INVESCO F RUS MK...cooiiiiiiiriesiisesieseiessisssissssissssssssssssssssssssssssssnness. | oneenes | e | oeveeens 3,300.000 | ..ooverrerinnnn 418,143 | ........ 126.710 | oo 418,143 | 300,484 8,333 82,962 | ..ooovvvereiieniiienns | e .| 06/24/2016. | ..

78462F 10 3 |SPDR S&P 500 ETF.......cooiiiiiriiiriiireiiesiiiesesissiisssisssssesesesssssssssssessssssns | oo 885.000 284,846 | ... 321.860 | ......c..........284,846 | ..o 184,618 1,389 4,853 83,667 | ...coovveerieriiinns | e .| 06/24/2016. | ..

808509 75 6 | SCHWAB CAP:TOT STK MKT.......oooiiiiieiiiriiiieeiiseseieessiseseisessissessssesssssssessnenens | evvenes | eoe | voveenes 1784217 | oo 99,845 | ......... 55.960 85,122 1,644 17,488 .1 12/20/2019. | ..

921931 20 0 |VANGUARD BAL IDX ADM... 2,873.189 112,715 39.230 2,348 17,630 . [ 12/23/2019.

921937 68 6 | VANGUARD SCV | ADM e sssssssssssesssnnns | avvieens | e | s 14,332.513 844,042 58.890 17,150 [ oo | e 139,360 | ..ooouveiriiienii .| 12/2412019. | ..

921937 69 4 |VANGUARD MC V I ADM.....cooiiiriieiiiierisisisnsisisssssisessessssesesssssssssssesssssssssessesssnsss | avinenee | oe | veves 14,558.992 | ....coocvvcrcene 899,600 | .......... 61.790 | ......ccc......899,600 | ....... 610,513 18,179 178,569 . [ 12/24/2019. | ..

921937 71 0 |VANGUARD SC G ID ADM.......cooorriirriiremieceieesesiesesissesssesesssssesssesesssssesessssseness | cvvenes | eoe | onees 13,529.427 945,301 69.870 ...945301 | ... 556,659 5,402 ....227,845 227,845 .| 12/24/2019. | ..

921937 72 8 | VANGUARD MC G I ADM......cooveumrriirreiimmniieeiisesissessssesssssesssesssssssssesssssssssssenes | evnnees | eoe | oeees 14,406.086 984,512 68.340 | ..o 984,512 | ....... 555,937 7,884 | oo | e 241,329 | oo [ e 241,329 12/24/2019.

922042 77 5 |VANGUARD FTSE XUS ETF.......ocoiiiiiiiiiiiniinniisnsiisssiissseisssissssessssesssssssnssnnns | evienes | ooe | coreenes 4,080.000 219,300 53.750 ...219,300 | ....... 200,206 6,799 33,334 | o | e 33,334 .1 07/14/2015. | ..

922908 71 0 | VANGUARD 500 IDX ADM.......cociriiemririmrinimieiieseeiesenissessesessssssssssssesssssssssssssensees | cvvenes | eoe | eoveeees 3,548.653 | ......ccoeeeee. 1,057,995 | ........ 298.140 1,057,995 | i 412,867 19,804 | ..o [ e 236,695 | i | s 236,695 .| 06/23/2015. ..

922908 72 8 | VANGUARD TSM IDX ADM.....cciiiiiiiriiiirinsinsesensssisssssnsssssssssssnssssssssnsssessssessssssnses | svnenee | e | eonees 13,341.037 | oo 1,063,147 | .......... 79.690 1,063,147 | ....... 591,276 18,542 231,832 12/24/2019. [ oo
9499999. Total - Common Stocks - Mutual Funds..... 6,929,447 XXX 6,929,447 4,205,964 1,389 110,738 0 ..1,470,711 XXX XXX
9799999. Total - Common Stock 8,734,545 XXX . 8,734,545 .8,205,964 1,389 235,738 0 ..1,479,299 . XXX XXX
9899999. Total Common and Preferred Stock................ccocevirviverriiiineiianes 8,734,545 XXX | s 8,734,545 | ....... 8,205,964 1,389 235,738 0 1,479,299 | oo 0 XXX XXX
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Annual Statement for the year 2019 of the OHIO BAR LIAB INS CO

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
38378B  4E 6 [GNR137TAAB - CMBS........oiiciiricesreeeeeeie e 12/18/2019........ RBC CAPITAL MARKETS, LLC 396,682 546
38378N  EL 3 |GNR 13156 AE - CMBS 08/20/2019........ Cantor FItzergald & Co...........coiuiieiiiiiinii s 610,688 990
38380M M8 1 |GNR 1919 AC - CMBS 02/20/2019........ CANTOR FITZGERALD & CO......coovvrrriirierrirnirnes 371,133 886
83162C TD 5 |SBAP 1020C A - ABS. 04/03/2019.. Piper Jaffray Co. 191,188 796
83162C TE 3 |SBAP 1020D A-ABS........ 04/03/2019........ Piper Jaffray Co. 270,964 222
83162C  YH 0 |SBAP 1720B B - ABS......cocooiimiiciirirereinciresiesi s 12/10/2019........ Piper Jaffray Co........... 372,027 " 3,748
83164M  PZ 6 | SBA 510340 - RMBS.......coiiriiiiiiiiiiesissinssssssssssssssnssssssssssssesssssessensssens 08/20/2019........ CANTOR FITZGERALD & CO......corvvvrvriiiniinisisnines 598,991 589,413 | 1,171
0599999, Total - BONAS = U.S. GOVEIMIMENT. ... vttt stk s8££ fEeEfeEE o0 E SR8 E 880t 2,811,672 | o 2,773,429 8,358
Bonds - U.S. Political Subdivisions of States
727873  KP 5 |PLATTEVILLEWIS.......ccoviiiiririiis 03/26/2019........ Piper Jaffray........ccoveveiireee 253,605 | ..o 250,000 675
825247  HZ 5 | SHOREWOOD WIS SCH DIST.....ccviuiiiminimiissminsrsisssesensnssseenesnnses 03/26/2019........ Piper Jaffray. 303,711 ..300,000 5,236
2499999. Total - Bonds - U.S. Political Subdivisions of States 557,316 ..550,000 5,911
Bonds - U.S. Special e and Special A
270618  DZ 1 |EAST BATON ROUGE LA SEW COMMN REV.......ccccoviirirmirniiririninnes 07/16/2019........ Cantor Fitzergald & Co 348,143 ..325,000 6,031
3130AG 3T 0 |FEDERAL HOME LOAN BANKS 03/15/2019........ Cantor Fitzergald & Co 400,000 ..400,000
3130AH S5 3 |FEDERAL HOME LOAN BANKS 12/1712019........ CIBC OPPENHEIMER................ 400,000 | oo 400,000
3132Y0 RT 9 [FH Q56797 - RMBS........ccoovvvrrrerirs 06/01/2019........ CANTOR FITZGERALD & CO........ccooumiriririririnriiniinns 495,502 ..478,385 638
3133EG 6W 0 |FEDERAL FARM CREDIT BANKS FUNDING CORP 04/08/2019........ CIBC OPPENHEIMER................ 398,800 400,000 [ oo 1,967
3133EK AM 8 |FEDERAL FARM CREDIT BANKS FUNDING CORP. 02/07/2019........ Cantor Fitzergald & Co 400,000 ..400,000
3133EK  EQ 5 |FEDERAL FARM CREDIT BANKS FUNDING CORP. 03/20/2019........ Cantor Fitzergald & Co 400,000 ..400,000
3133KY  SK 6 |FHRB5022 - RMBS.........coooeiiiiiiiiiieicsienesiseeenieies 12/06/2019........ RBC CAPITAL MARKETS, LLC 407,833 | oo 398,311 365
3134GT T8 6 |FEDERAL HOME LOAN MORTGAGE CORP.........ovtvurriirieriieiriisrieiiesienseseseenns 08/14/2019........ RBC CAPITAL MARKETS, LLC 500,601 ..500,000 236
3136B3  XH 8 |FNR 1894G VE - CMO/RMBS 07/15/2019........ BAIRD, ROBERT W., & COMPANY IN 497,014 LAT8,473 791
3137A2 VW 0 |FHR 3752C LW - CMO/RMBS...... 04/01/2019........ Piper Jaffray Co........... 260,789
3137F4 VG 4 |FHR 4774D KA - CMO/RMBS. 03/13/2019.. RBC CAPITAL MARKETS, LLC 399,286
3137FH  VJ 9 |FHR 4830C K - CMO/RMBS 01/23/2019........ CANTOR FITZGERALD & CO......ccorvvrriiirriireirrirenns 395,724
3137FK  VF 0 |FHR 4860G CA - CMO/RMBS.........ccoovivirrieiiinriinerienississiissseenienes 02/13/2019........ OPPENHEIMER & CO. INC......ccovvuriiiinerierieriieisiis 325,974
3M137FK XL 5 |FHR4868F A - CMO/RMBS.........ooiiiiieieriniseierisissisi et 04/08/2019........ Piper Jaffray Co........... 403,062
3137FQ RU 9 |FHR 4941H CA - CMO/RMBS..... 12/05/2019........ CANTOR FITZGERALD & CO......cocvvvieiriinrinisisnianes 407,250
3199999. Total - Bonds - U.S. Special REVENUE A SPECIAI ASSESSMENES. ... ureteurerresrrersereesarsseseeseseseeeseessesesaesssanes | eeseseesassesaseseseeseeseseeseeseeeeseseeseeseese8eE1eeseEseEeesseseEseEeEE e e ee e Eeesee e sesantes et sesenseeesnes 6,439,978
Bonds - Industrial and Miscell:
406216  BG 5 |HALLIBURTON CO.........ccoo.uc. 04/25/2019........ CIBC OPPENHEIMER................ 378,606
55819B AL 4 | MDPK 18R ATR = CDO......coiiiiieiiiiciiniicissie et 11/04/2019........ Cantor FItZergald & CO........cuuiueiiiiiiiiceie e 400,000
64032X  AA 3 NSLT 123 A= ABS....ooiiiiieiieieeeesise st ensssnes 07/08/2019........ RBC CAPITAL MARKETS, LLC 371,332
78014R  AY 6 |ROYAL BANK OF CANADA 07/08/2019........ Cantor FItZergald & CO..........ovueiurereiiirireicieieeeisei et eseeeeas 448,749
806851  AE 1 | SCHLUMBERGER HOLDINGS CORP..........ccoeouriuirimriniirieirircirssieresinsine 06/13/2019........ Piper Jaffray........ccoovivcriiceee e 412,220
83404K  AC 7 [SOFIMTE A2B - ABS.......ooiiiiieiiicineieiesseesesisissss e 01/23/12019........ RBC CAPITAL MARKETS, LLC 391,688
89114Q  HU 5 | TORONTO-DOMINION BANK 01/15/2019. U.S. Bank 250,000 ..
3899999. Total - Bonds - INAUSHIal ANA MISCEIIANEOUS............iuuiiiieiiiiiiet itk e b s b8kt 2,662,595 22,641,739 | 14,728
8399997. Total - BONAS - Part 3.t 12,461,562 12,292,181
8399998. Total - Bonds - Summary Item from Part 5... 1,274,429 ,275,000
8399999. Total - Bonds, 13,735,990 .13,567,181
Common Stocks - Mutual Funds
808509 75 6 |SCHWAB CAP:TOT STK MKT.......cocoovvernnne 04/30/2019........ Charles Schwab & CO INC.........cvuvreerieeiinriierierinnienis 221.767 10,750 XXX
808509 75 6 | SCHWAB CAP:TOT STK MKT.....cccvvvvrrverenn 12/20/2019........ Charles Schwab & CO INC........cvvievnirrercereenc 381.327 20,133 XXX
921931 20 0 | VANGUARD BAL INDEX ADM.......corvvrrinriiniernirnnirernsinnenes 03/27/2019........ Charles Schwab & Co Inc. 17.678 631 XXX
921931 20 0 | VANGUARD BAL IDX ADM......covviiieriririmiiineireeismessnseesesissesessssseseneenes 12/23/2019........ Charles Schwab & Co Inc. 50.097 1,904 XXX
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Annual Statement for the year 2019 of the OHIO BAR LIAB INS CO

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
921937 68 6 | VANGUARD SC VAL IDX ADM......cvvriirmririririniinirnniernsinnens 03/28/2019........ U.S. BANK. . 64.930 3,555 XXX
921937 68 6 | VANGUARD SC V I ADM......oomiiiirieieririreeinnieeseniesessssiessesissesesssnanes 12/24/2019........ U.S. Bank 239.176 13,595 XXX
921937 69 4 |VANGUARD MC VAL IDX ADM 03/28/2019. U.S. Bank 69.450 3,850 XXX
921937 69 4 |VANGUARD MC V | ADM 12/24/2019........ U.S. Bank 241.575 14,329 XXX
921937 71 0 | VANGUARD SC GR IDX ADM 03/28/2019........ U.S. Bank 18.430 1,144 XXX
921937 71 0 | VANGUARD SC G ID ADM....c.oiiiiiiiiiiiniisiniisisissisi s sssssssssesssssnssessensns | sosessissinnins 12/24/2019........ U.S. Bank 63.333 4,258 XXX
921937 72 8 | VANGUARD MC GR IDX ADM 03/28/2019........ U.S. Bank 23.320 1,409 XXX
921937 72 8 |VANGUARD MC G | ADM 12/24/2019........ U.S. Bank 95.667 6,275 XXX
922908 72 8 | VANGUARD TSM IDX ADM... 03/25/2019........ U.S. Bank 70.377 4,891 XXX
922908 72 8 | VANGUARD TSM IDX ADM... 12/24/2019........ U.S. Bank 180.422 13,652 XXX
9499999. Total - Common Stocks - Mutual Funds 100,374 XXX e 0
9799997. Total - Common Stocks - Part 3... 100,374 XXX ] 0
9799999. Total - Common Stocks. . 100,374 R S 0
9899999. Total - Preferred and Common Stocks.......... 100,374 XXX e 0
9999999. Total - Bonds, Preferred and Common Stocks 13,836,365 XXX s 44,341
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Annual Statement for the year 2019 of the OHIO BAR LIAB INS CO

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g isposal umber o ook/Adjuste ncrease mortization) | Impairment | in B/A.C.V. ange in arrying Value at | Gain (Loss ain (Loss 0ss) on eceive aturity
Di | Number of Book/Adjusted | Amortizati Impai inBJAC.V Ch: in | Carrying Val Gain (L Gain (L Loss) Received Maturi
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
362088 DQ 2 |GN459211-RMBS o | 1200172018, | PaYAOWN. oo | CYCk7 2 — Yo7 2 — 5,602 5599 | ....... 33 33 07/15/2029.
36200R CG 6 |GN 478971 - RMBS .| 12101/2019. | Paydown 0 1215/2029.
36217V AY 0 |GN 204423 - RMBS. .. | 12/01/2019. | Paydown 1 01/15/2030.
38376G SM 3 | GNR 1096 C - CMBS.. .. || 12/0112019. | Paydown (575) 07116/2044.
383788 X5 3 |GNR 12132 AE - CMBS...oocvroccecc .| 1210112019 | Paydown 734 06/16/2053.
383788 XQ 7 |GNR1289A- CMBS .| 12/01/2019. | Paydown 1 01116/2036.
38379N YA 4 [GNR 15102H HA - CMO/RMBS.....oco.orerrrre .| 12101/2019. | Paydown (1,798) 08/20/2041.
38380M M8 1 |GNR 1919 AC - CMBS.... .. | 12/01/2019. | Paydown 250 02/16/2051.
38380M UZ 2 |GNR 18162 AB - CMBS.. ... || 12/0112019. | Paydown 12 08/16/2045.
83162C TD 5 |SBAP 1020C A-ABS.......ccocoiviiviiirinriniirciiens .| 09/01/2019. | Paydown (515) 03/01/2030.
83162C TE 3 |SBAP1020D A-ABS .. | 10/01/2019. | Paydown (768) 04/01/2030.
83164M PZ 6 |SBA 510340 - RMBS .| 12001/2019. | Paydown (339) 12125/2043.
0599999. Total - Bonds - U.S. GOVEMMENL.........criviiiirieririniisnieiesiesiiins evisresssisssieesienes 0 (2,854) 0 XXX
Bonds - U.S. States, Territories and Possessions
419792 GG 5 |HAWAII ST - 12101/2019. | Call @ 100.00......cvvcvscscevvevervenvessssseri | b 155,000 | 155,000 | o 184,204 | oo L[CTI R T I (5,343) [(R2%) ) T B 155,000 12/01/2019.
419792 TS 5 [HAWAII ST .o .. | 12/01/2019. | Call @ 100.00... 5172 | ... (172) (172) 5,000 12/01/2019.
419792 TX. 4 [HAWAIIST oo - | 12/01/2019. | Maturity @ 100.00......ccccovesssicvemsssiioenns | i | v 140,000 | ... 140,000 | ........ 166,377 | voovvcc 144,825 | oo | e (4,825) [CX:75) R 140,000 12/01/2019.
1799999, Total - Bonds - U.S. States, Territories & POSSESSIONS.......cccvvivvvrsiivrssscovsivnsssvnssisnsssvnssissssssssssssssssssssssssssssssssessness || 300,000 | ........ 300,000 | ....... 356,523 | oo 310,340 | .o 0. (10,340) | oo 0 | (10,340) | oo 0| 300,000 XXX
Bonds - U.S. Political Subdivisions of States
022447 WP 7 |ALVIN TEXINDPT SCHDIST....oococcoccvrrriiirncns - 108/15/2019. | Call @ 100.00........ooovsccverescivensssivens | | e 400,000 | .......... 400,000 [Z011) ) T 400,000 { oo | eoeeeeseeneeser | eeeeeseeeeen 0o 12,000 | 02/15/2033.
127037 PY 9 |CABOT ARK SCH DIST NO 4 LONOKE CNTY..... .1 06/28/2019. | Call @ 100.00.........ccreverrrrrrrrierrinns
250,000 250,000 0 02/01/2021.
165573 H6 6 |CHESTERCNTY PA ..o ..107/15/2019. [ Call @ 100.00.........cceverrrrerrrirerirrinn 200,000 200,000 (4,062) 07/15/2028.
165573  J5 6 |CHESTERCNTY PA.....coooiiiiiiiinicsiisnivenies .. 107/15/2019. | Call @ 100.00...........cmvvvmmveemmvecmmmiimnnces | 50,000 | coovor... 50,000 (1,015) 07/15/2028.
232760 T5 7 |CYPRESS-FAIRBANKS TEX INDPT SCH DIST....|.. | 02/22/2019. | Call @ 100.00...
..................................... 400,000 | ..........400,000 | ........ 431,796 | ... 402,217 | oo | verennn(2,217) (2,217) ceeernerenen00,000 | e | e [ 0|10 13,774 | 02/15/2038.
952347 VB 5 |WEST CONTRA COSTA CALIF UNI SCH DIST....|.. | 08/01/2019. | Call @ 100.00.........cceverrerereeririererennes
..................................... 400,000 | ..........400,000 | ..........451,464 ceene(1487T) | v e (14877) | i ....400,000 .......33,840 | 08/01/2034.
2499999. Total - Bonds - U.S. Political Subdivisions of States...........ccocreriniivins veveivenriiveninenienes 1,700,000 700,000 1,845,852 (26,571) 0 (26,571) 0 1,700,000 XXX
Bonds - U.S. Special Revenue and Special Assessment
3132X0 N2 3 |FEDERAL AGRICULTURAL MORTGAGE CORP. |.. [ 03/15/2019. | Call @ 100.00.........ocovrvreererrrrrrirnnene
..................................... 400,000 | ......... 400,000 | ..rr0.... 400,000 | vrovorrrser 400,000 | oo | eoeerrrseerrene 0 reeeereesn 800,000 [ e | oo | coverssiinesnnO | 1,000 | 03/15/2023.
3132Y0 RT 9 |FH Q56797 - RMBS......oovsvvesvirssnessissisnes o [ 1200172019, | PAYAOWN..orvvvevoesssesssesssssssssnsnn | 80,814 | .oovoeeee 80,814 | .oovvecee (013 O IO IO (2,892) (X7 ) PN I UK LI7 Y TN I [ 1,001 | 06/01/2048.
3133E) EB 1 |FEDERAL FARM CREDIT BANKS FUNDING . 103/25/2019. | Call @ 100.00.........ocverrerereririrrirnnene
CORP 350,000 350,000 | .......... 350,000 | ..covvreaee 350,000 | oo | e 0 [ o | e 350,000 | .ooeerviierens e | e 0 [ 6,795 | 02/27/2025.
3133E) JK 6 |FEDERAL FARM CREDIT BANKS FUNDING . 1 04/03/2019. | Call @ 100.00.........oeveerveererrrrrirnine
CORP— L i 175,000 | ... 175000 | ....... 175,000 | oo 175,000 | oo | 3 N B 175,000 [ oo | s | o 0o 2,888 | 04/03/2024.
3133E) QW 2 |FEDERAL FARM CREDIT BANKS FUNDING . 105/29/2019. | Call @ 100.00.........ocvevvrireririrrirnene
CORP 375,000 | ... 375,000 | ... 375,000 0 05/20/2024.
3134G9 5P 8 |FEDERAL HOME LOAN MORTGAGE CORP .. | 11/25/2019. | Call @ 100.00... 175,000 | .......... 175,000 | ........ 175,000 0 08/25/2021.
3134G9 C2 1 |FEDERAL HOME LOAN MORTGAGE CORP. .. | 12/30/2019. | Call @ 100.0! 200,000 200,000 | ......... 200,000 0 06/30/2021.
3134G9 YE 1 |FEDERAL HOME LOAN MORTGAGE CORP. .. | 06/30/2019. | Call @ 100.00... 400,000 | oo 400,000 | oo 400,000 0 06/30/2020.
3136A8 T4 2 |FNR12113B MA -CMO/RMBS........ccccoverrrrernne .. [12/01/2019. [ Paydown............cooimmvvenmmeeeneiisnniissniceans | 91,834 | v 91,834 | v 92,166 (264) 08/25/2041.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

I'vid

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
3136A9 4F 2 [FNR 12118H PC - CMO/RMBS..........ccocrvrvriirnnn. .. | 12/01/2019. | Paydown 43822 4,450 06/25/2042.
3136AP  QC 9 |FNR 1546B MD - CMO/RMBS . [ 12/01/2019. | Paydown (718) 05/25/2043.
3136AT LD 4 |[FNR 1648B QP - CMO/RMBS . 1 12/01/2019. | Paydown (856) 01/25/2045.
3136AV V9 7 |FNR 1722B BE - CMO/RMBS, . 1 12/01/2019. | Paydown (1,834) 08/25/2040.
3136B3 XH 8 |FNR 1894G VE - CMO/RMBS . [ 12/01/2019. | Paydown (606) 04/25/2030.
3137A2 VW 0 |FHR 3752C LW - CMO/RMBS. . 1 12/01/2019. | Paydown (201) 06/15/2039.
3137BB A9 1 |FHR 4337B BA - CMO/RMBS. . [ 12/01/2019. | Paydown 79 02/15/2046.
3137BH FC 6 |FHR 44678 DA - CMO/RMBS . 1 12/01/2019. | Paydown (963) 11/15/2041.
3137BM  2S 4 |FHR 4526C PJ - CMO/RMBS.. . | 12/01/2019. | Paydown (700) 01/15/2042.
3137BM  H6 6 |FHR 4535A JP - CMO/RMBS.. . [ 12/01/2019. | Paydown (909) 11/15/2043.
3137BY 6U 9 |FHR 4680A KG - CMO/RMBS . [ 12/01/2019. | Paydown (440) 09/15/2042.
3137F4 VG 4 |FHR 4774D KA - CMO/RMBS . [ 12/01/2019. | Paydown (3,945) 12/15/2045.
3137FD F9 8 |FHR4757B CA - CMO/RMBS. . 1 12/01/2019. | Paydown ..89,520 | ... (995) 07/15/2045.
3137FH  VJ 9 |FHR 4830C K - CMO/RMBS.... . 1 12/01/2019. | Paydown . 197,648 | ... (4,320) 08/15/2042.
3137FK  VF 0 |FHR 4860G CA - CMO/RMBS. . 1 12/01/2019. | Paydown . X rerreernnnn35,682 | oo, 35,872 (190) 08/15/2047.
3137FK XL 5 |FHR4868F A - CMO/RMBS.... <[ 1200172019, | PRYAOWN..ooooeeoesveessvessssesssessnn | 187,337 | oovoee. 187,337 | .ooooe. 192,254 (4,918) 07/15/2044.
409327 EP 4 |HAMPTON ROADS SANTN DIST VA .| 11/01/2019. | Call @ 100.00.........coovvererrrirerrirriirerrniane
WASTEWATER R 220,000 220,000 | ......... 259,105 | 1ovcrrsrn227,082 | oo | oo (7,042) (7,042) | oo | 220,000 | v | o | cevvnnesiennes0 | v 11,000 | 11/01/2027.
469487 BW 1 |JACKSONVILLE FLASPLREV...ccovvriirrinen - [10/01/2018. | Call @ 100.00.....vvssvvesvvesvrrsrssev 350,000 350,000 | ......... 387,079 | woovrrrere:360,145 | oo | e [CIURTT)) S (10,145) [ ovvccrrvcrrn [ erreerresss350,000 [ ovvvvivrrsenns | cvvvrssnnssnnns | cvvrsnernneenn0 [ o 21,907 | 10/01/2030.
708692 BF 4 | PENNSYLVANIA ECONOMIC DEV FING AUTH |..|07/01/2019. | Call @ 100.00.........coervrererrerrirrirernnines
SO e | 400,000 | .......... 400,000 | .......... 403,544 | .............. 400,771 |....... (771) (TT) ] e [ v 400,000 | .oooverrerinin [ s | e 0 [ 9,000 |07/01/2041.
746189 MD 8 |PURDUE UNIVIND UNIVREVS.......ccoooovminrrrinnns .. 101/01/2019. | Call @ 100.00........oceevvevevemersssssserrvnnee [ 100,000 | .......... 100,000 | .......... 13,871 | v 100,000 | oovvvveecereerie | e (I ORI I 100,000 | .vvvevreecrveeens | worerrresreenes | cerveereennninns 0 [ 2,500 |07/01/2027.
915137 X7 3 |UNIVERSITY TEX UNIV REVS IAM COML .. 08/15/2019. | Call @ 100.00...
PAPER 250,000 250,000 | ......... 269,655 | ..o 256,573 | oo | oo (6,573) (7)) [P O 250,000 | coovoevesioe [ oo | o 0] 15,690 | 08/15/2041.
977100 FM 3 |WISCONSIN ST GEN FD ANNUAL ..105/01/2019. [ Call @ 100.00.........covvverererrerrirrirernnines
APPROPRIATION | 35,000 | crorornnns 35,000 | coovoo 37,886 35,405 | ....... (405) [CIVEY ) RO B 35,000 | oo [ e | e 0 | e 1,006 | 05/01/2033.
977100 FV 3 |WISCONSIN ST GEN FD ANNUAL ..105/01/2019. | Call @ 100.00.........covvvrererirerrirrrirerieninne
APFROPRIATION | | e | 315,000 | oo 315,000 | v 340,975 05/01/2033.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ ocovcieriiiinniviiinsisinssisssissssssissssssssssssssssssis | 5,104,135 104135 | ....... 5,267,628 XXX
Bonds - Industrial and Miscellaneous
00206R  CC 4 [AT&TINC....cociveiererieiereereniseieriessesseseeens .. 1 03/11/2019. | Maturity @ 100.00..........oovveemmrvemecvenneea | 400,000 | 400,000 | .......... 402,488 | oo 400,108 03/11/2019.
03027X AC 4 |AMERICAN TOWER CORP.........ccoccomrrricirrrres ... 02/15/2019. | Maturity @ 100.00........ccccoovvvevmrsccivens | L 300,000 | o 300,000 | ......... 307,088 | .... 300,186 02/15/2019.
035242 AL 0 |ANHEUSER-BUSCH INBEV FINANCE INC C | 04/25/2019. | VARIOUS ...40,000 | .o 39,484 | ... 39,548 02/01/2023.
06406H CP 2 |BANK OF NEW YORK MELLON CORP............... .| 01/15/2019. | Maturity @ 100.00 00002300,000 | oo 299,625 | .... 299,997 01/15/2019.
110122 AV 0 |BRISTOL-MYERS SQUIBB CO.........ccccomurrmrrunns .. 03/01/2019. | Maturity @ 100.00............cccrevevemmsemvvvrns [ 400,000 | o 400,000 | .......... 394,676 ...399,818 03/01/2019.
166764 AN 0 |CHEVRON CORP. .. | 11/15/2019. | Maturity @ 100.00.... 200,000 200,000 | .......... 200,000 | ... ...200,000 11/15/2019.
172967 HU 8 |CITIGROUP INC . 07/29/2019. | Maturity @ 100.00.... 300,000 300,000 | ......... 299118 | ... 299,890 07/29/2019.
202795 JC 5 |COMMONWEALTH EDISON CO.... .| 01/15/2019. | Maturity @ 100.00.... 375,000 375,000 | .......... 374,366 ..374,995 01/15/2019.
209111 EX 7 |CONSOLIDATED EDISON COMPANY OF NEW |.. | 04/01/2019. | Maturity @ 100.00..........ccoevrrvrernririrnnnne
YORK 350,000 350,000 | ... 359,191 | ............350,304 | ...... (304) (304) | e | 350,000 [ o | s | s | 11,638 | 04/01/2019.
247361 ZH 4 |DELTA AIRLINES INC - ABS. .1 06/01/2019. | VARIOUS 33,929 | oo, 33,929 | oo, 34,226 | ... 33,955 |...... (26) (26) [ overereeeereenee | eererreeeenn 33,929 | | e (0) [ e (0) [ e 840 | 11/23/2020.
25468P DA 1 |WALT DISNEY CO - 06/30/2019. | Maturity @ 100.00.....coovvvssvvmsssvessnens | 050,000 | onv..rrrs 50,000 | e 49,950 | vovvorverens 49,996 |....... 4 4 05/30/2019.
263534 BW 8 |EIDUPONTDE NEMOURS AND CO................. .. | 03/15/2019. | Maturity @ 100.00..........ccooweummevmmmcvemcns | 300,000 | .......300,000 | oo 294,729 | ... 299,864 | ....... 136 136 03/15/2019.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
291011 AY 0 |EMERSON ELECTRIC CO......ccocooommrrimrrrirarriranens .. [ 10/15/2019. | Maturity @ 100.00...........cccoverrvvererrrircnnens 400,000 400,000 405,816 400,556 | ....... (556) (556) | cvvvvoerererriens | cvreenrreesn00,000 | oo | vervieesriienns | cvvereiieninnc0 | 19,500 | 10/15/2019.
452308 AU 3 |ILLINOIS TOOL WORKS INC. woor | | 03/01/2019. | Maturity @ 100.00. 225000 225000 224,990 | ....... 10 10 03/01/2019.
61166W AS 0 |MONSANTO CO ... | €| 07/15/2019. | Maturity @ 100.00. B SN 100,000 99,978 |....... 22 22 07/15/2019.
64032X AA 3 [NSLT123A-ABS......cconn. .. | 12/26/2019. | Paydown 28,652 31 31 03/26/2040.
68389X AQ 8 |ORACLE CORP... .. | 01/15/2019. | Maturity @ 100.00. 250,000 . 2.250,003 | oo [ i 3) ) 01/15/2019.
68389X AX 3 |ORACLE CORP... .. | 10/08/2019. | Maturity @ 100.00. 150,000 149,915 ..149,986 . 14 14 10/08/2019.
69353R DD 7 |PNC BANKNA .| 07/02/2019. | Maturity @ 100.00. 300,000 . ..301,620 .300,150 |....... (150) (150) 07/02/2019.
717081 DL 4 |PFIZERINC .. | 05/15/2019. | Maturity @ 100.00. 200,000 200,000 200,104 |....... (104) (104) 05/15/2019.
828807 CQ 8 |SIMON PROPERTY GROUP LP. ... | .1 02/01/2019. | Maturity @ 100.00. B R 400,000 | ......... 400,000 | ..........399,016 | ccoovroo..... 399,983 | ....... 17 17 02/01/2019.
91159H HH 6 |U.S. BANCORP. |+ 03/25/2019. | Call @ 100.00......oovovsveemssveemssssinnens | i | e, 300,000 | ......... 300,000 | ......... 299,730 | .... 299,983 |..... 13 13 04/25/2019.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS.................cccuriririiiiins s sssssssssssssssssssnnnees | 5,403,507 | ....... 5,402,581 | ....... 5,415,778 ..5,374,391 (855) 0 (855) 0 5,402,156 XXX
8399997. L T RSSO ————— B 12,794,205 | ... 12,793,278 | ... 13,175,319 | .........12,083,195 0] [CCleR:v)) —— (] [CERY10] I— 0].....12,792,854 XXX
8399998. Total - Bonds - Summary Hem from Part 5............cooooooiiiiiiviviiiiiiiiis s || 1,275,000 | ....... 1,275,000 | ....... (LN I S [ 1,229 1,229 | s | o 1,275,658 XXX
8399999. Total - Bonds s | 14,069,205 | .... 14,068,278 | ... 14,449,748 | ........ [P L T — 0.... [CCETREeL:)) — ()] JCEIECL:)) I— [ 14,068,512 XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
67442@ 10 3 |OBLC HOLDINGS, LLC.......coooevrrriricrinririiinnis | ‘09/01/2019. Adjustment..........coo.oovveionviinnniiineeine | XXX ...18,664 127,295 | ... (108,631) (108,631) ] ... 18,664 XXX
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other......... . s XXX ...18,664 127,295 | ..... (108,631) 108,631) ] ... 18,664 XXX
Common Stocks - Mutual Funds
808509 75 6 |SCHWAB CAP:TOT STK MKT . | 12/20/2019. | Unknown 239 XXX 0 XXX
921931 20 0 |VANGUARD BAL IDX ADM .| 12/23/2019. | Unknown... 187 XXX 0 XXX
9499999. Total - Common Stocks - Mutual FUNDS.............c...iriviicriiiiniiiiiins v | 426 XXX oo | o0 o, 0 0 0 0 XXX
9799997. Total - Common Stocks - Part 4 s 19,090 XXX | 18,664 | ............. 127,295 | ... (108,631) | ovvovvvveeen | i e (108,631)] ... XXX
9799999. Total - COMMON SHOCKS.....vverseveeeserreessssces s s 19,090 XXX | 18,664 | ............ 127,295 | ... (108,631) 0| 0 [ (108,631) | ... XXX
9899999. Total - Preferred and COMMON SHOCKS........oocccvvsvrssivrsiirsssrssvnnss s | 19,090 XXX | 18,664 ... 127,295 | L (108,631) | ..vvvvrrrennnc [ I [ (108,631) XXX
9999999 Total - Bonds, Preferred and COMMON StOCKS.......ooc.vvvsvvrsivvsssisnssiis v | 14,088,295 XXX ] ...14,468412 | ........12,210,490 | .... (108,631)] ........ (L)) — 0 | (196,830) XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
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 | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A
3130AG YB 5 |FEDERAL HOME LOAN BANKS.............. .| 08/26/2019 | CIBC OPPENHEIMER..........cccovvvevirrirens 1112712019 [ Call @ 100.00.........crverrrverrirreierinrirenins | cererrnreres 400,000 | ....oooo.... 400,000 | ............ 400,000 | ...cooou... 400,000 0 [eovrveveien [ [ | e 0 2,050 [.coovrrrirens
FEDERAL NATIONAL MORTGAGE
3136G3 CX 1 |ASSOCIATION .. | 10/01/2019 | Piper Jaffray........ccouressrisrissiiniissnisniinas 12/10/2019 | Call @ 100.00......ccrvvviereriinrinnrneniinnis | ovrirneenns 475,000 | ...ooovvnen 474,929 | ..o 475,000 | ....cco...o 476,086 | ..o | oo Y N IR ST T ISR IR (1,086) ] ....... (1,086) | ....... 2,820 | ... 689
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS ......ccvveivniiniiirsrissisninniees [ I 875,000 [ ....ocoon.d 874,929 | ............ 875,000 876,086 0] v 1157 | s [V I 1157 | s 0 | e 0. (1,086)] ....... (1,086) | ....... 4,870 | ... 689
Bonds - Industrial and Miscellaneous
67110H AJ 7 |OZLM 14 A1B-CDO 10/03/2019 | UNKNOWN....c..ocvvnninninnisniscnrsssississsneinns | ceenennnn 00,000 | i, 399,500 . 399,571 71 Y4 1 I [ORROO [P v.ic I [ 429 | ... 6,160 | ... 660
3899999, Total - Bonds - Industrial and Miscellaneous: o] ... 400,000 | ........... 399,500 ...400,000 399,571 0 71 0 71 o0 | e 429 | 429 | ... 6,160 | ........ 660
8399998. TOtAl = BONMAS. vttt i N 1,275,000 | ........ 1274429 | ... 1,275,000 | ......... 1,275,658 | ..oovvvinnnnad [ I 1,229 | oo 0 s 1,229 | oo (V)] [ 0 ] ieen(858) | oo (658)]...... 11,030 | ...... 1,349
9999999. Total - Bonds, Preferred and COMIMON STOCKS. ..........cccciciiiiiiiis cervicteteeeetetes ettt st b s e s s s st s ssse s s s et b s s e e s et et e b s e s s et s s ss et s s ss s e s s s eaetesssastes s sea et s s anses s setesessnsetenansetensnsnsetanans | evesenes 1,274,429 | ......... 1,275,000 | ......... 1,275,658 | ...covvreene 0| e 1,229 | oo (0 [ IO 1,229 | oo, {0 I 0| o (658) [ ..vvvn (658) | ...... 11,030 | ...... 1,349
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number | NAIC Valuation Method| ~Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
C Stocks - Investment Subsidiary
68256* 10 8 | LAKE SHOTE INCOMPOTALEA. ...ttt ettt ettt es et e s et et eesee st et e s e e ee s e st et e en s bt b st st ententebneenes | ............ | ......................................................................... 8bii NO | oo | e 1,805,099 400.000
1699999. Total - Common Stocks - INVEStMENt SUDSIAIANY. ........vveriiiieririsiinissi i 0 ...1,805,099 XXX XXX
1899999, TOAI = COMMON SHOCKS. ....vrrstesserestesseeseesssees st es s8££t 0 oo 1,805,099 | ... . XXX XXX
1999999. Total - Preferred and COMMON SIOCK...........c.ceiiiiieieiicie ettt ettt ettt ettt s et et e et e b b s aeae s s eae s e s sae s e s e s ee et s s ssebe s sseset s sssesesseseaes s sesebessnsetesins  S4esetesassssessssssesesssesesasseeetes s aet e s s s et et et snaetesns et et s aetebanansesesnas {1 OO 1,805,099 | .ooooveviiceeceee 0 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
m
-
(=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

NONE
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Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB - Pt.E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

1 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
US BAINK...... ettt et ess sk S S41e SRR RS RRSS RS n s | eresiiis 1,461,398 | XXX
0199998. Deposits in...............0 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 0 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 1,461,398 | XXX
0399999. Total Cash on Deposit XXX | XXX 0 0 1,461,398 | XXX
0499999. Cash in Company's Office XXX | XXX XXX XXX e, 100 | XXX
0599999. Total Cash XXX | XXX 0 0 1,461,498 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 1,294,955 | 4. April 902,271 | 7. July. 744,910 | 10. October. 533,944
2. February. 1,352,970 | 5. May. 1,309,189 |8. August. 684,258 |11. November. 1,128,018
3. March 872,580 | 6. June 1,662,959 |9. September. 571,806 | 12. December. 1,461,398

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2
CUSIP Description

3 4 5 6
Code Date Acquired | Rate of Interest | Maturity Date

7

Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9

Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 54 2 [FIRST AMERITRS OBG Zi .- 1 [ [1213172019...... [ 735,989 | oo 2,53
8599999. Total - Exempt Money Market Mutual Funds as Identified DY the SVO.............c..ri bR eee bbb Leiees LR | 735,989 | oo 0 2,534
All Other Money Market Mutual Funds

808515 1.100 | 1,173

20 9 |SCHWAB:GOVT MONEY SWP

8699999. Total - All Other Money Market Mutual Funds

1,173

8899999. Total - Cash Equivalents

......................................... 737,162




Annual Statement for the year 2019 of the OHIO BAR LIAB INS CO

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......c.ereereerirereeens
2. Alaska
3. Arizona..
4. Arkansas...
5. California...
6.
7.
8. .
9. District of Columbia... .DC
10.  Florida LWFL
11, GeOMGi@.. e GA|..
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.
17.
18.
19.  Louisiana...
20.  Maine
21.  Maryland
22.  Massachusetts
23.  Michigan
24.  Minnesota..
25, Mi ippi
26.  Missouri.
27.  Montana.
28.  Nebraska NE|..
29.
30.  New Hampshire.
31, New Jersey....
32.
33.
34, North Carolina
35.  North Dakota.
36.  Ohio...
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina SC|..
42. South Dakota SD
43, Tennessee.........coouwmmrieinnienns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.
52.
53.
54.
55.
56.  Northern Mariana Islands..
57.  Canada..
58. XXX XXX 0
59.  Total XXX XXX 0
DETAILS OF WRITE-INS
B80T, s | i
5802 et | v
5803, e | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccouvvviinniiiiiininnes XXX XXX 0
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Assets Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
Cash Flow 5 Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2K-Fidelity, Surety 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
Five-Year Historical Data 17 | Schedule P-Part 2M-International 59
General Interrogatories 15 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Jurat Page 1 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 1 E01 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 2 E02 | Schedule P-Part 2T-Warranty 61
Schedule A-Part 3 E03 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule A-Verification Between Years 8102 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 1 E04 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Part 3 E06 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 63
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 2 E08 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 1-Other Liability—Occurrence 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1 E10 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3M-International 64
Schedule D-Part 3 E13 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 4 E14 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 5 E15 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 1-Products Liability—Occurrence 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 2—Products Liability—Claims-Made 66
Schedule D-Summary By Country Sl04 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3T-Warranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB—Part B-Section 1 E20 | Schedule PPart 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 2-Other Liability—Claims-Made 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DB-Part E E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DB-Verification Sl14 | Schedule P-Part 4L.-Other (Including Credit, Accident and Health) 69
Schedule DL—Part 1 E25 | Schedule P-Part 4M-International 69
Schedule DL—Part 2 E26 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 1-Cash E27 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Part 2-Cash Equivalents E28 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 71
Schedule E-Part 3-Special Deposits E29 | Schedule P-Part 4R-Section 2—Products Liability—Claims-Made 71
Schedule F-Part 1 20 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 71
Schedule F-Part 2 21 | Schedule P-Part 4T-Warranty 7
Schedule F-Part 3 22 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 4 27 | Schedule P-Part 5B—Private Passenger Auto Liability/Medical 73
Schedule F-Part 5 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 6 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 78
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5F-Medical Professional Liability-Occurrence 77
Schedule P-Part 1-Summary 33 | Schedule P-Part 5H-Other Liability—Claims-Made 80
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5H-Other Liability—Occurrence 79
Schedule P-Part 1B-Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5R-Products Liability-Claims-Made 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 5R—Products Liability—Occurrence 81
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6H-Other Liability-Claims-Made 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 6M-International 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 6R-Products Liability-Claims-Made 88
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 6R-Products Liability—-Occurrence 88
Schedule P-Part 1M-International 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule P Interrogatories 93
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1T-Warranty 56 | Schedule Y-Part 2-Summary of Insurer's Transactions With Any Affiliates 98
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Statement of Income 4
Schedule P-Part 2A-Homeowners/Farmowners 57 | Summary Investment Schedule Sl01
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims-Made 58 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58 | Underwriting and Investment Exhibit Part 3 11
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