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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

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

103

Nd 61:6¥'v 0202/€c/L

NONE




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

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

SCHEDULE A - PART 2

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

¢03

Nd 61:6¥'v 0202/€c/L

NONE




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE A - PART 3

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

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B.JA.C.V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

€03

Nd 61:6¥'v 0202/€c/L

NONE




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

v03

Nd 0¢'6¥'v 0202/€c/L

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation

General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.

NONE




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

Ggo03

Nd 0¢'6¥'v 0202/€c/L

NONE




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation|  (Amortization) / Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

903

Nd 0¢'6¥'v 0202/€c/L

NONE




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

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

03

Nd 0¢'6¥'v 0202/€c/L

NONE




803

WNd Lg'6v'y 0202/€e/L

Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

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

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership

NONE




603

WNd Lg'6v'y 0202/€e/L

Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

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

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

Current Year's | Current Year's
(Depreciation) | Other-Than-

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

Total Change in
BJ/ACV.
(9+10-11+12)

14

Total Foreign
Exchange
Change in
BJ/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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Nd Lg'6¥v 0202/€e/L

Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828 YC 8 |US Treasury Note 250,332 249,570 | ....... 250,000 250,094 (238) 10/04/2019. | 02/29/2020.
912828 2F 6 | US Treasury Note 175,000 173,605 ....175,000 175,000 09/06/2016. | 08/31/2021.
912828 T6 7 |US Treasury Note 247,171 248,438 250,000 249,090 508 11/14/2016. | 10/31/2021.
912828 TJ 9 |US Treasury Note 176,935 175,082 | covooeveirenns 175,000 176,484 (616) 09/06/2016. | 08/15/2022.
912828 TY 6 |US Treasury Note 248,906 250,078 250,000 249,413 162 11/14/2016. | 11/15/2022.
912828 2D 1 |US Treasury Note 175,000 173,305 | v 175,000 175,000 09/06/2016. | 08/31/2023.
912828 T9 1 |US Treasury Note 197,312 199,688 | ....... 200,000 198,528 389 11/14/2016. | 10/31/2023.
912828 K7 4 |US Treasury Note 151,086 151,922 | oo 150,000 151,017 (96) 06/19/2019. | 08/15/2025.
912828 U2 4 |US Treasury Note 200,733 202,125 | ....... 200,000 200,718 (55) [ vevrererrrrineiis | eevververinervenins | eevvervnnine | 000020000 [ SAciis | vviveiennnn 504 [ 06/19/2019. | 11/15/2026.
3133EK  G6 7 |Federal Farm Credit Bank............... 199,950 200,015 | ....... 200,000 199,953 2 09/12/2019. | 05/27/2025.
3130A3 UQ 5 |Federal Home Loan Bank Bond... 250,575 250,571 | ....... 250,000 250,431 (456) 01/12/2016. | 12/11/2020.
3130A0 XD 7 |Federal Home Loan Bank BONG...........coocceueeemerierinrercessninerisesiessssenssninee | vevene | oo | eevivernens | cvvverirenns 504,165 504,507 | ....... 500,000 506,518 (1,493) 11,875 | 01/17/2017. | 03/12/2021.
3130AF  FJ 8 |Federal Home Loan Bank Series.............coucuiuriiniireiinrinnicniissisesenissiins | cviies 200,000 200,110 | ....... 200,000 200,000 09/12/2019. | 08/26/2022.
3134G3  3Z 1 |Federal Home Loan Mortgage.......... 250,000 249,876 | ....... 250,000 250,000 05/11/2015. | 07/30/2020.
3134GU  HW 3 |Federal Home Loan MOMGAgE. ........c.ovvvurerierrirneireriseiiesiesessesseisssnssensenenns | evenee | oo [ eovevirseis | evevereeeens 250,000 250,020 | ....... 250,000 250,000 | .oovvencrierineirnenins e | e | e | e | oo 1875 | SAiis | viieinernn822 [ e 10/28/2019. | 10/15/2021.
3134GB SO 4 |Freddie MaC......ccovviieiiieierinissiesie s ssssessesssnns | coenes 199,900 202,473 | ....... 200,000 199,943 20 10/26/2017. | 10/26/2022.
3136GO  FJ 5 |Federal National MOMGage ASSN.........cc.everrerrimeemnirierieiseessseserssssssesssensas | seves 251,369 250,722 | ....... 250,000 250,675 (868) 05/08/2015. | 10/30/2020.
3135GA A7 8 |Federal National MOMGage ASSN.........cccuiuieiiieiririeniissiiesissesenississnsiennes | vevene | oo | evvveivens | cvvveniienns 250,299 250,001 | ....... 250,000 250,010 (375) 05/11/2015. | 01/21/2020.
3135G0  S3 8 |Federal National MOMGage ASSN.........ccuriieririimissmssnmssensssessenssssssssnssssssnens | evenne | | evsnernnens | eonsernenens 249,998 251,827 | ....... 250,000 | ... 249,999 1 . 01/17/2017. | 01/05/2022.
0199999. U.S. Government - ISSUET OBlIGAtIONS. ... ...ureuuisurieierisierississeisssrissss s 4,429,331 XXX | s 4,433,935 | .o 4,425,000 | ..ooooennes 4,432,873 | oo (3,115) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL......couiieuiiiiiiiiiiiniisisiesssssssssensssesssnsssseseneenes 4,429,331 XXX s 4,433,935 | ..o 4,425,000 | ... 4,432,873 | oo, (3,115) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
064606 DF 3 |Bank of NY MElION SEMES........ovrvuriiieieriniieierineiesisisissssssssssssessssssssenses | svenes | oo | eorervnnnne | vevveeninns 100,250 100,461 100,016 (21) ] cvvveererrneinreienes [ | e | v 2.450 |SA...... 05/11/2017. | 11/27/2020.
949746 SA 0 |WEIIS FAIG0.......vvreermeeurrrerierireeiseessesesessessesssseessssssssssessessssssssssssssssssnesss. | soeenes | oo | vovessnnsine | svveenernnes T5,363 | oo | e 75,122 75,251 (165) | evevrverrverrneriens [ erverrveerneriseriinens e [ e 2.100 |SA...... 09/08/2016. | 07/26/2021.
87236Y AE 8 |TD Ameritrade Holding COm..........ccouumiiiiiieiiriinisiiseiicsnesssssesinins | v 101,268 102,141 101,125 (492) [ v | e [ v [ 2.950 |SA...... 10/13/2017. | 04/01/2022.
035237  BP 2 | Anheuser-Busch INVED WOr...........ccuuiriieiinieerieeiesssisesiensiesienin | eveens A9,287 | i | i 19,324 19,116 (B47) | ceverevrrrineiiens [ e [ [ e 2.500 |SA...... 09/08/2016. | 07/15/2022.
45866T AE 4 |Intercontinental EXChANGE. .........cocvurrereeuniineiieriesieeiseise e esessssissensanes | eeenns 101,074 101,024 101,047 (26) 12/05/2019. | 09/15/2022.
91324P  BZ 4 |UnitedHealth Group .50,386 50,337 (108) . 11/09/2017. | 02/15/2023.
46625H  RL 6 | JP MOIGan Chase...........ocuuuruuirmrirrireesseissniesisessseesesssssssessessssessessssssnnes | woneees 75,897 75,810 (241) [ ovvrerrereeeriens | cererreeienseireniens [ vrrsniniens [ e 2.700 |SA...... 09/08/2016. | 05/18/2023.
778296  AA 1 |Ross Stores, Inc 49,262 49,323 145 | e [ [ [ 3.375 | SA...... 05/01/2018. | 09/15/2024.
05531F BB 8 |BB&T Corp Series 50,057 50,054 (1) . 11/09/2017. | 10/26/2024.
001055 AM 4 | Aflac, Inc 49,950 49,961 8 | i [ [ [ 3.625 |SA...... ...1,813 | 08/02/2018. | 11/15/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........couovirieiirniiinianenas 672,794 XXX (1,258) 0 0 XXX XXX XXX 17,265 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... 672,79 XXX (1,258) 0 0 XXX XXX XXX 17,265 XXX XXX
Totals
7699999. Total - Issuer Obligations..........c.ocvvveerenirnirinnes 5,102,125 XXX .5,094,000 (4,373) 0 0 XXX XXX XXX 75,123 XXX XXX
8399999. Grand Total - Bonds.. ..5,102,125 XXX .5,094,000 (4,373) 0 0 XXX XXX XXX 75,123 XXX XXX
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

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

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

NONE
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

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

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

F Rate per Unrealized Other-Than-

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

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

Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

00206R 10 2 |AT&T, Inc........ 244.000 9,536 39.080 9,536 7,466 373 ..2,070
02079K 30 5 |Alphabet, INC. - CL A....c.oviiirrrerincirnnnerenieeiseesssisensenissseessssissnsssssssssnensnns. | evvnneen | oee | sevvereneen 17,0000 | i 22,770 | i 1,339.390 | ..ccovvnnee 22,770 | ...... 19,483 23,286 | oo [ e
023135 10 6 | AMAZON.COM, INC....vurvrrrecieieecieieieecie e sesesieseseesesesesesenssessssssesesennssnsssnsesesenens | senienes | oee | evvererenenna 12,0000 | coiviiiieennn 22,174 | L. 1,847.840 22174 | ... 20,659 515 [ | e
025816 10 9 | American Express.. 124.490 ..10,208 8,570 99 ..1,638
032654 10 5 | Analog DEVICES, INC.......coivimivuiiiiiriiiiicieeeesie s | arenenes 265.000 | ...ocecerenenn 31,493 | e 118.840 | ...ccoco...... 31,493 | 27,100 427 LA,393 | | e
053015 10 3 | Automatic Data PrOCESSING..........cc.urueiieirierirerirrisseiesssiesieseesessessssssesieseesssseies | cevsees 239.000 | ..cccocvvrrer... 40,750 | ... 170.500 | .....ccoorrerr.en 40,750 | .o 36,294 464 CAABE | s [
071813 10 9 |Baxter International INC. W/T RT/SH........cocuiuimrireerrinrineriesiseesnenssssssessessesesnenss | seveeees | e | vevveneenns 170.000 | oovorverenrnens 14,215 | ......ue. 83.620 14215 | L 12,435 90 T8 | s [ e
084670 70 2 |Bershire Hataway, INC. - CL B......ooovviiiriviiieinscensssessssssenssssssessssisssensns | svvnnee | e | svvvennine 131.000 .29,671 226.500 | ..ooovvriereirnne 29,671 | ...... 26,323 23,348 | e |
104040 10 5 |Capital One FINANCIal COMP.......vvuuererrerrerreserierieeiseeseessssssessesssessssessssssessesssenes | cvsenes ..221.000 22,743 | 102.910 22,743 | ... 18,676 212 VA0687 | s [ e
20030N 10 1 | COMEASt COMP = CL A.....couiiirriiriiiceiiereiieceiiesesi e ssenssenens | ceevioas ..700.000 31479 | 44.970 31,479 | ... 29,078 147 224801 | s [ e
20825C 10 4 | CONOCOPNIMNIPS. .....cvoerereerrrerseienriririeriesiseeseeisesse st esessesessesensensesssssesssssesssens | revenne | ove | oeverneees 144.000 9,364 65.030 9,364 9,745 172 .(381) (16123 RN VaNoUS. ... [ wevvrerrernenns
209115 10 4 | Consolidated EAISON,INC..........vvverrreirreeieiineeisseeiesessseessessssssssessssessssssssneees | sernees 95.000 8,595 90.470 8,595 7,592 248 ..1,003 i
22160K 10 5 | CoStCO WhOIESAIE COMP.....vvervurerirririreieieisssieiesissisensssssesenssesssssssesssssssssenssssssses | avsvnes | oer | svevnnees 117.000 | oo 34,389 | ....... 293.920 | .o 34,389 | ...... 28,368 207 ..6,020
22822V 10 1 | Crown Castle INt COMP......cuureeeeeirerieieeissise e esiseessssisensessessssesssssssssssssens | avnenes | aee | evnereens 100.000 | .overrererrrnens 14,215 | ....... 142150 | v 14,215 | ... 13,497 233 718
256746 10 8 | DONA TrEE, INC....voueeviracviraeeiseiieseiseseiessissseis s | i 2 76.000 | i 7,148 | 94.050 7,148 7,244 (96)
278865 10 0 |Ecolab INC. W/1 RT PEI SRArE........cvvuivereirciriieireriericiseeiesisesiessesessesssssesiens | cevsees ..192.000 .. 37,054 | ....... 192.990 | .oovverrierirnns 37,054 | ... 34,165 195 ..2,889
28176E 10 8 | Edwards LifeSCIBNCES COMP.....ouvurieriieeiieireierieireieisiseiese et sseeessssessessssnsessssssnnes | sesesens | soe | cveveneenes 187.000 | .oevrerrrenna 43,625 | ... 233290 | ...ccoceoc....... 43,625 | . 34,193 L9432 [ | e 9,432 | oo Various....... | coeuevererennnes
337738 10 8 [FISEIV, INCuivriiiiiiiciciicie et nesisssenssenns | enenee | oee | cvereneinns 376.000 | ..coovvieierrnns 43477 | ........ 115.630 | oo 43,477 | L. 33,258 10,218 i
4043AL 10 5 [ HP, INCuutiiuiiiiieciceieieie ettt | eeris 536.000 11,015 20.550 | oovvvcrirnnn 11,015 | i 10,994 258 21
437076 10 2 |HOME DEPOL, INC....vvevvvrvivriiiicireiisiiieeiiesisesessssssssssesssssssssssssssssssessssssssessennsens | avvenee | ooe | eevererersss98.0000 | coiiociinninns 20,964 | ........ 218.380 | ..o 20,964 | ... 18,046 454 .2,918
452308 10 9 |lllinois Tool Works. OSSOSO BURYRPON LAT244 179.630 | oo 17,244 | L 13,393 295 ..3,852
46625H 10 0 | Jp MOrgan Chase & CO.......ccuruumrrmeimriemiiieiiensseiseessssssessessessssesssssssssssssssesssnenss. | seenns 42796 | ... 139.400 | .covovrirernn 42,796 | oo 32,533 607 10,262
478160 10 4 | JOhNSON & JONNSON........cvveirirrirririiiriirierienieissisnisenienissssenssnissensessnnsnensn | evvenne | e | eeereeneen 192,000 | oo 28,007 | ........ 145870 | ...cccevvvvee... 28,007 | ... 25,335 497 .2,672
539830 10 9 |Lockheed Martin COrPOration.............wuueeurvmmeresereseresenssessersesssessseesssssssssesssenssees | sesvseee | oo | oveensson 56.000 | .coovercirerinns 21,805 | ........ 389.380 | ..vvercriiinnes 21,805 | ...... 17,496 392 ..4,309
55261F 10 4 [ M&T BANK COm.......ccvuuiiriiiiiiiiieiiesiiniss et sisssiens | ceviens 58.000 9,846 | ........ 169.750 9,846 9,824 211 22
579780 20 6 |McCormick & Co, InC. COM NON VEG.......courvmerierirreririeinerseriienessenssnessensensenssnenns | cevvenee | eoe | vvrennen 192,000 | i 32,688 | e, 169.730 | oovvvvrrierirns 32,588 | ... 27,801 270 4,787
580135 10 1 |McDonalds Corp 197.610 9,683 8,965 207 718
594918 10 4 | MICIOSOft COMP....ouvueuirerrirririceiiiessiiesie st | cesbees . ...60,084 | ....... 157.700 | ..ocvoerrierinen 60,084 | ...... 44,515 530 15,569
65339F 10 1 | Nextera ENEIQY, INC........coovuurvemiureeroeeiieessesessessses st sessss s sssessenns | ansseees 211.000 51,096 | ........ 242.160 51,09 | ...... 40,918 793 10,178 | oo | e 10,178
666807 10 2 |Northrop Grumman Corp W/T RT/SH......c.viniiiinisesnissesssessiesssseeenses 58.000 19,950 343.970 ..19,950 17,096 235 ..2,854 2,854
67103H 10 7 | O'Reilly AUOMOIVE, INC.......uvvuuverrirrirciieisrieiesices et | crerenns 34,623 | ....... 438.260 | ... 34,623 | ... 28,783 25,840 | i [ v 5,840
701094 10 4 | Parker HanNifin COMP........crieuriuuririieineiisiiesiseesse e isesses st ssesssenes | aeeises 27,168 | ........ 205.820 27,168 | ...... 21,903 322 25,265 | oo [ e 5,265
742718 10 9 |Procter & Gamble Co. 12,490 | 121.190 ..12,490 12,127 364
TA340W 10 3 [ PrOIOGIS, INCe..uuvvurvurerirncriaeineiseisseesees st ssssssss st essssssssssessnsns | cvsnenes .29,862 89.140 .29,862 | ... 24,096 578 25766 | s [ e
773903 10 9 |[Rockwell AULOMALION, INC.......cvuivieiereiciiieicise e ssesnenenns | e 24,320 202.670 24,320 | ...... 19,583 340 CATIT | e |
778296 10 3 |ROSS SLOrES, INC..ovvvevvivrerireicissiesses s ssssisssssssessissssssssssssessssesssssssssssasssssssns | svvseens | ee | evvennen198.000 | coviiieiiinnnn 23,051 | oo, 116.420 19,029 169 .4,023
882508 10 4 |Texas INStruments, INC..........ccccoceueiriccieieiiceieeeeeceeeeeieeseeeieneseiesenesenenenesesenes | cvevenee | eoe | everrenenn 116,000 | o 14,882 | L. 128.290 | .ccoveeenenen. 14,882 | . 11,820 328 23,062 [ e | e
883556 10 2 | Thermo Fisher Scientific, Inc. 1RT Per Share..........ccccovvvervnerenrnrrnnssnssnneisnnees | vevenes | e | erieennnnn140.000 | o 45,482 | Lo 324.870 | ..cccovvenn. 45,482 | L 36,623 49 28,859 | e [ e
91324P 10 2 |Unitedhealth Group, INC.......ccuuevimerereireineiieiiesise st ssssssssssenes | cvsneees ..86. 125,282 | ........ 293.980 | ..cooovieennn25,282 | .o 21,506 277 WBTT6 | s [ e
91913Y 10 0 [ Valero ENErgy COmP....iiieieiiieiiesississssssssssesssssesesssssssssesssssssssssessssssssenss | svnvnes | oer | vernnees 192.000 | .ooovvrvvriirinnns 17,980 | .......... 93.650 | .cooirienn. 17,980 | oo 15,436 481 22,545 | | 2,545 | oo VAMoUS. ... | covvevererereens
92826C 83 9 |Visa, INC. - CL A ShArES......courerrrrieerieriesiees it | creeenns 218.000 40,962 | ........ 187.900 | ...ccovvverrnn 40,962 | ... 34,428 153 8,535 | e [ e 6,535 | ..o VaHoUS. cv. | cevererrereenns
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Unrealized Other-Than-
or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign
ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
G1151C 10 1 [ACCENIUE PLC ClA ...t | erenes C 7,307 106 22,590 | oo [ e 2,590
H1467J 10 4 |Chubb Limited.... e | s [ ... 11,675 9,964 167 17N 1,711
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,075658 | XXX | .......1,075658 |........... 903,667 |.....cccevereneen 0 10,586 [V P 171,993 | oo (V] [P 171,993
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
oo | enenee | eoe | eenesnnnenss £9:000 | i e | s | s | cresnnnesnnns s | srnnesinnesnnns s | | cosnnnssnnsennsnnes | sonessnns s | o enneens 0
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. 0 XXX 0 0 {0 | 0 0 0 L0 0
Common Stocks - Mutual Funds
O ) O ) SO 0
9499999. Total - Common Stocks - Mutual FUNGS...........cuuiiiiiiiiiisis e ens 0 XXX i |0 |0 0 0 0 L0 s 0
9799999. Total - Common Stock 1,075,658 XXX 10,586 0 171,993
9899999. Total Common and Preferred Stock... 1,075,658 XXX 10,586 0 171,993
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. it
912828 U2 4 | US Treasury Note 06/19/2019........ The Huntington Trust Company. 200,773 | ovvvvvverrernrisniinnneerreni00,000 | oo 1,028
912828 K7 4 |US Treasury Note . 06/19/2019.. The Huntington Trust Company 151,113 380
3130AG  YJ 8 |Federal Home Loan Bank........ 09/12/2019........ The Huntington Trust Company. 200,000 156
3133EK  G6 7 |Federal Farm Credit Bank............. 09/12/2019........ The Huntington Trust Company 199,950 195
912828 YC 8 |US Treasury Note . 10/04/12019.. The Huntington Trust Company 250,332 . 350
3134GU  HW 3 | Federal Home Loan Mortgage Corp | s 10/28/2019........ The Huntington Trust Company. 250,000 ..250,000 169
0599999.  Total - BONAS = U.S. GOVEIMIMENT. ... eveieteseieset sttt ess sttt s8R £ fE1EE8eEE o0 E SR E S8 E R . 1,252,168 | oo 1,250,000 2,278
Bonds - Industrial and Miscell
45866F  AE 4 |Intercontinental Exchange | | 12/05/2019........ The Huntington Trust Company 101,074 | oo 100,000 522
3899999. Total - Bonds - Industrial and Miscellaneous.. . . 101,074 100,000 522
8399997. Total - BONAS = Part 3.t . 1,353,242 . ...1,350,000 2,800
8309999, TO1AI = BOMAS. ...ttt trrsrestessers et stk E 88808184808 £EEE SRR R84 HeEEEEE LR E LR LR E LRt . 1,353,242 [ oo 1,350,000 2,800
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
00206R 10 2 |AT&T, INC..cvvrrrcrcinne . Various.............. The Huntington Trust COMPANY.........c.cccviurrerieriieieieereieeeeeieesse et esessnsenns | cevesens various 7,466 XXX
02079K 30 5 |Alphabet, Inc.- CLA.. Various.............. The Huntington Trust COMPENY.........c.ccurereiiiiereriinierieiesise s ssensesesanns | erines various. 19,483 XXX
023135 10 6 | AMAZON.COM, INC....uvuvvreiriiiiereiieieee e various. . | The Huntington Trust COMPANY........c..cereririmirniieisnineesissesesis s sessesssssssnsssssessns | enssns various 20,659 XXX
025816 10 9 |American EXpress.........cccoeveuerenee various. . | The Huntington Trust COMPANY.........ceurerireireeineiree e sssessessssnsesanes | sesesnas various. 8,570 XXX
032654 10 5 | Analog DeviCes, INC.........cc.cccuvuriieiniiiiniieisssissse e various The Huntington Trust COMPANY............ccuriiiiiierissieie s essssessessessisssenies | cereiens various 27,100 XXX
036752 10 3 |Anthem, Inc various. .. | The Hungtington Trust COMPANY...........ccviiuririerereieiseineieisieeseeeerssesesessseessssessensesssssssenes | sesesaes various. 28,952 XXX
053015 10 3 |Automatic Data Processing various. . | The Huntington Trust COMPaNY...........cceiuirreiireiiieeriesesie e esssessssns | resies various. 36,294 XXX
071813 10 9 |Baxter International Inc. W/1 RT/SH.......ccovviiivrnviiiniireinninns various. The Huntington Trust COMPANY..........vreireiiirierisiniesieisssssessssssesessssiessesssssssssssessans | oeseas various. 12,435 XXX
084670 70 2 |Bershire Hataway, Inc.- CL B various. .. | The Huntington Trust COMPANY.......c.ciurirrieerireieineeieeesee st sssensessnes | seseenns various. 26,323 XXX
104040 10 5 |Capital One Financial Corp.... various. . | The Huntington Trust COMPANY.........c..evuiiiniiieiieriesnsisiesiesiessessssisesssssiessenies | ceneeens various 18,676 XXX
20030N 10 1| Comecast COMP = CL A ... eeseeeees various. The Huntington Trust COMPANY.........c.cceieereriereirieineireieeeeeesees e sseeeesessnsenns | ceeenees various. 29,078 XXX
20825C 10 4 | CONOCOPIIPS. ....vooveeieerriiiic s various. . | The Huntington Trust COMPaNY...........cceiivreiierieieieriieeesiesssiesesissiesesessssessesesses [ esies various 9,745 XXX
209115 10 4 | Consolidated Edison,Inc............. various. . | The Huntington Trust COMPANY...........vereviririrrieineiscesisssesissssesesssssessessssessnsssssessns | oessns various. 7,592 XXX
21036P 10 8 |Constellation Brands Inc. ClA............... various. The Huntington Trust COMPANY...........cceieiierieiieieinrineieiseeissesete st ssssessnssnsenns | ceeesees various. 11,798 XXX
22160K 10 5 | Costco Wholesale COrp............cururevirimiiesiiniiieiienieressiissiens various. .. | The Huntington Trust COMPANY...........cocvuiuiiiieiieriisisie e esisssisesssssisessenies | cenveens various 28,368 XXX
22822V 10 1 |Crown Castle Intl COrp......ccvvererrerreennee various. .. | The Huntington Trust COMPANY.......c.ceeriurirenrirereineeeneisese e eseseesesseesessessssesessssessees | seseenns various. 13,497 XXX
256746 10 8 | DOIAr TrEE, INC.....couiiueivieiiciiiiii b various. . | The Huntington Trust COMPANY............cccurimiiniiciieiensissiesississississisesssssssssenies | ceneiens various 7,244 XXX
26875P 10 1 |EOG REsources, Inc.. various. . | The Huntington Trust Company various 11,021 XXX
278865 10 0 [Ecolab INC. W/T RT PEI SNAIE........couiieericiecieieieieiee ittt sttt snsensens | sesesssnssesans various. . | The Huntington Trust COMPANY.........oeuereriieiiieieieieineieeeieee st ssssnsesaees | ensesnas various. 34,165 XXX
28176E 10 8 |Edwards Lifesciences Corp various. .. | The Huntington Trust COMPANY...........cocvuiiiniiieriiiss e esissisessssssessenies | ceneeens various 34,193 XXX
31428X 10 6 |Fedex Corp various. . | The Huntington Trust Company. various. 11,019 XXX
337738 10 8 |Fiserv, Inc various. .. | The Huntington Trust COMPANY.........c.cccuuiiiiiiiieiisss e esissiesssssssissssnies | eneiens various 33,258 XXX
40434L 10 5 |HP,Inc various. . | The Huntington Trust COMPANY.........oeuierireireiinireciseeeeeisessse e nessssesnees | seseenas various 10,994 XXX
437076 10 2 [Home Depot, Inc. various. .. | The Huntington Trust Company. .......various 18,046 XXX
452308 10 9 |[lllinois Tool Works..........ccccccveruvienen. various. . | The Huntington Trust COMPANY.........c..cvuiiiiieiieriisnsisiesiesiessesissssessssssessenies | ceneeens various 13,393 XXX
46625H 10 0 |Jp Morgan Chase & Co.. various. .. | The Huntington Trust COMPANY.........cieriurieerineieireeineisee et sssensessnes | seseenns various. 32,533 XXX
478160 10 4 |Johnson & Johnson . various. . | The Huntington Trust COMPANY...........ccuuiimiiniiciieiiensissiesesississisisesssssissssenies | ceneiens various 25,335 XXX
539830 10 9 |Lockheed Martin Corporation........ various. The Huntington Trust COMPANY.........c.ccvimrrerieriirieicereieeeeeiseesse et esessnsenns | coeesens various 17,496 XXX
55261F 10 4 | M&T Bank Corp........ccoevrvevrerernenes various. . | The Huntington Trust COMPANY.........ccceuereeireiiieieiee sttt ssssssessees | snsesnas various 9,824 XXX
579780 20 6 |McCormick & Co, Inc. Com Non Vig various. . | The Huntington Trust COMPANY.........c..cvuriiiiieiieriisssissiesiesiessssissisesssssiessenies | coneeens various 27,801 XXX
580135 10 1 [ MCDONAIAS COMP.....ovuereiierireieeeieieeseicesesse s various. The Huntington Trust COMPANY.........c.ccuvieireriiriieieincireiecseeeseesse et sssesesssssnsenns | ceeesees various. 8,965 XXX
594918 10 4 | Microsoft COrp........ccccuvurivriiniianns various. .. | The Huntington Trust COMPANY...........cccuuiiiiniiiieiiissis s esississsssssisssenies | eneiens various 44,515 XXX
65339F 10 1 [ Nextera ENErgy, INC......covvveiriiirirecsceieeesee e ssesseseenes various. . | The Huntington Trust COMPANY.........oeueerireireeirere e esessssessessssesnnes | sesesna various. 40,918 XXX




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

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

SCHEDULE D - PART 3

1 2 3 4 5 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
666807 10 2 |Northrop Grumman Corp W/1 RT/SH......c.iuriiieireerieseresce e Various.............. The Huntington Trust Company 17,096 XXX
67103H 10 7 | O'Reilly Automotive, InC..........cccccouu. various. . | The Huntington Trust Company. 28,783 XXX
701094 10 4 |Parker Hannifin Corp. various. . | The Huntington Trust Company. 21,903 XXX
742718 10 9 |Procter & Gamble Co. various. .. | The Huntington Trust Company 12,127 XXX
T4340W 10 3 | Prologis, INC......cuererecereiieiereiciseieieeeses st nees various. .. | The Huntington Trust Company. 24,096 XXX
773903 10 9 |Rockwell Automation, Inc....... various. . | The Huntington Trust Company. 19,583 XXX
778296 10 3 |ROSS StOrES, INC...cvveivriiiieiiieii bt various. . | The Huntington Trust Company. 19,029 XXX
882508 10 4 |Texas Instruments, Inc various. . | The Huntington Trust Company. 11,820 XXX
883556 10 2 | Thermo Fisher Scientific, INC. 1RT Per Share.........c.cccuuiiiiriiiniiiniieiesrisssseesesinienns | v various. . | The Huntington Trust Company. 36,623 XXX
91324P 10 2 |Unitedhealth Group, Inc... various. The Huntington Trust Company 21,506 XXX
91913Y 10 0 | Valero ENergy COrp.......oceireruriereeirineieieisissescse st ssessesnens various. . | The Huntington Trust Company. 15,436 XXX
92826C 83 9 |Visa, Inc. - CL A shares......... various. .. | The Huntington Trust Company 34,428 XXX
G1151C 10 1 | Accenture PLC Cl A ..o Various.............. The Huntington Trust Company 7,307 XXX
H1467J 10 4 | Chubb Limited.......cccovnirnriniiininnines ValioUS. ....vvvene The Huntington Trust Company. 9,964 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAAEA. ........ou it ottt es 966,456 XXX 0

Common Stocks - Mutual Funds

.......................... | XXX

9499999.  Total - COMMON SOCKS = IMUIUAI FUNAS. ...ttt E s e 4 o8 8 e R e feEE £ E 80 E SRR f L EEEf£EEEE£EE 4L E 81 EE R £EEEEE L E£EE Rt EE S EeE SR EEE L EEEEf£HE oL £EfEEEEE L E R E S £E e £E S EEE oL E e eh b E e ek e EetEbeEEseE e b eeEeh bbb n bbbt es | ftbsentsnb bbbt 0 XXX e 0

9799997, Total - COMMON SEOCKS = P 3.........c.ovivveceiiieieeiiiieeieteeeeeetese et sttt s st eae et sas s enaeeetessasassensnans etssaesssasaseseeseest et s e e s e s eaet et s as e s e e s et et s as e s e s e e et et san s e s nsee et et an s asnananssanansannsnenssans 966,456 XXX ] 0

9799999. Total - Common Stocks.......covvvvierennns 966,456 XXX e 0

9899999. Total - Preferred and Common Stocks.......... 966,456 XXX | 0

9999999. Total - Bonds, Preferred and COMMON SOCKS...............vuuuiuiuiiueiiieiiieieiiesieiseieeseese et esies | eebeeessessesesetes bbbttt 2,319,698 XXX 2,800

1'€Ld
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 WS 5 |US Treasury Note.........cccooeveervnnee .| 06/30/2019. | The Huntington Trust Company................ 250,000 250,000 | .......... 249,766 | .............. 249974 | ...... 26 26 | oo | e 250,000 | ..oovvorererines | cerreenni234 | 234 | 2,031 | 06/30/2019.
912828 UF 5 |US Treasury Note. .| 01/28/2019. | The Huntington Trust Company............| ... | . 246,670 | .......... 250,000 | cooc... 247,055 | o 248342 | ... 131 LEC SN I 248472 | oo | v d(385) | o (385) | oo 217 | 12/31/2019.
313379 EE 5 |Federal Home Loan Bank .. | 06/14/2019. | The Huntington Trust Company.... 250.000 250.000 ..250,000 | ... 250650 |....... (650) (650) | cvvooeereeeerreens | evrreeereeeni250,000 | oo | oo | cvveeriieneeens0 | e 06/14/2019.
3133EH GS 6 |Feder Farm Credit Bank.........cccccovvvvererncincnnne .. | 11/26/2019. | The Huntington Trust Company................ 200,000 200,000 | ........199,150 | crerorr... 199,700 |....... 1 1 04/25/2022.
3133EH K5 1 |Federal Farm Credit Bank.... .. | 07/25/2019. | The Huntington Trust Company.... 250,000 250000 | oo, 249,402 | oo 249428 |...... 56 56 10/25/2024.
3133EH Q6 3 |Federal Farm Credit Bank.... ... | . | 08/13/2019. | The Huntington Trust Company.... 100,000 100,000 100,000 | oo 100,000 | ovovvveereeeree | eereeeeeeeessennes 0 11/08/2023.
3133EH K5 1 |Federal Farm Credit Bank..........cccocovevviverinnene .. | 07/25/2019. | The Huntington Trust Company. 100,000 100,000 ....99,761 99,875 | ....... 12 12 10/25/2024.
313560 ZG 1 |Federal National Mortgage Association. ..109/12/2019. | The Huntington Trust Company.... 250.000 250,000 249,383 249687 | ... 313 313 09/12/2019.
3133EH 2F 9 |Federal Farm Credit Bank. .. | 06/28/2019. | The Huntington Trust Company.... 150,000 148,559 148,800 133 133 06/12/2024.
3133E) BN 8 |Federal Farm Credit Bank.... .. | 05/23/2019. | The Huntington Trust Company.... 149,148 | ............. 149,257 | ... 48 48 02/05/2025.
3133E) UV 9 |Federal Farm Credit Bank. .1 07/18/2019. | The Huntington Trust Company.... ....99,950 5 5 07/18/2024.
0599999. Total - Bonds - U.S. Government. 042,174 0 75 0 75 0 XXX
Bonds - Industrial and Miscellaneous
24422E SS9 |John Deere Capital.. .| 01/29/2019. | The Huntington Trust Company. ...99,731 100,000 100,257 100,148 | ....... (60) (60) 09/16/2019.
68389X AX 3 |Oracle Corp............ .| 10/08/2019. | The Huntington Trust Company.... 100,000 100,000 .100,000 .100,201 (201) (201) 10/08/2019.
03523T BP 2 |Anheuser-Busch Inveb. . | various....... | The Huntington Trust Company ..57,119 ...56,000 ...56,730 56,570 | ....... (347) (347) 07/15/2022.
3899999. Total - Bonds - Industrial and Miscellaneou 256,850 256,000 ..256,987 ) 0 (608) 0 XXX
8399997. Total - Bonds - Part 4..... ,303,520 | . ,306,000 | . ,299,161 ) 0 (533) 0 e 34477 XXX
8399999. TOal = BONAS....ooe s e | 2,303,520 | ....... 2,306,000 | ....... 2,299,161 ) 0 (533) 0] .n2,303,935 | o0 [ 8,329 | .oovn4,329 | e 34,477 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
036752 10 3 |Anthem,Inc........ . | various....... The Huntington Trust Company XXX | 28,952 0 XXX
26875P 10 1 |EOG REsources . | various....... The Huntington Trust Company.... XXX | e 11,021 0 XXX
31428X 10 6 |Fedex Corp . | various....... The Huntington Trust Company.... XXX ..11,018 0 XXX
21036P 10 8 |Constellation Brands, INC.........ccccovvrrerernrennenee .. | various....... The Huntington Trust Company. XXX 11,798 0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... XXX | 62,789 | oo [\ 0 0 0 0 0 XXX
Common Stocks - Mutual Funds
XXX i [ | e | s 0 XXX
9499999, Total - Common Stocks - Mutual FUNDS.............co..imiriviiicriiiiinciiiins e | 0 XXX 0 0 0 0 XXX
9799997. Total - Common Stocks - Part 4 61,191 XXX 0 0 0 0 XXX
9799999. Total - Common Stocks............... 61,191 XXX 0 0 0 0 XXX
9899999. Total - Preferred and COMMON SEOCKS...........ccurrvvummirriiiisiiiniiiins s || 61,191 XXX 0 0 0 0 XXX
9999999, Total - Bonds, Preferred and COMMON SHOCKS.........c.vvvvvsiivssvssiinsi vt | 2,364,711 XXX (533) 0 (533) [ 2,366,724 | ...oocc.o... 0| 2,730 | o, 2,730 | ...... 34477 | XXX
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

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

NONE
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
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.
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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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized BJ/AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

NONE
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31of Current Year

SCHEDULE DB - PART A - SECTION 1

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.J/A.CV. Accretion | Hedged ltems Exposure Entity end (b)

NONE
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Prior Year(s) | Current Year Hedge
Indicate Initial Cost of | Initial Cost of Effectiveness
Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Changein | (Amortization) | Termination | Value of | Termination -| Termination
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease B./A.C.V. / Accretion | Recognized | Hedged Item |  Deferred (b)

Total Written Options

TOTALS

NONE
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

Ticker
Symbol

Number of
Contracts

Notional
Amount

Description

Description of Item(s) Hedged,
Used for Income Generation or
Replicated

Schedule /
Exhibit
Identifier

Type(s) of
Risk(s)
(@)

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

11

Transaction
Price

12

Reporting Date Price]

Fair Value

Book/Adjusted
Carrying Value

Highly Effective Hedges
15 16 17
Change in
Variation
Margin Gain
Cumulative Deferred (Loss) Used to
Variation Variation Adjust Basis of
Margin Margin Hedged Item

Cumulative
Variation
Margin for All
Other Hedges

Change in
Variation
Margin Gain
(Loss)
Recognized in
Current Year

20

Potential
Exposure

21

Hedge
Effectiveness
at Inception
and at Year-
end (b)

22

Value of One
(1) Point

NONE
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18
Hedge
Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Number of Description of ltem(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
[Ticker Symbo| _Contracts Notional Amount Description Income Generation or Replicated Identifier () Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged Item Deferred Termination (b) Point

NONE




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit
Master | Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable| Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) | (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
1. Offsetper SSAPNo.64 e e | s
........ 0 SRR

2. Net after right of offset per SSAP No. 64

¢cd
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NONE




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (,Vorlv)

A
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NONE




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of December 31 of Current Year
This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108

CDHS Hedged Item Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Current Year Hedging
Fair Value Gain Current Year Increase Instruments'

Prior Fair Value |  Ending Fair (Loss) in Full Increase Change inthe | (Decrease)in Current Year Current Fair Hedge Gain

in Full Contract |  Value in Full Contract Cash | Fair Value Gain | Current Year (Decrease) in Hedged Item | VM-21 Liability Fair Value Value (Loss) in Current| Current Year Current Year Current Year
Cash Flows Contract Cash | Flows Attributed | (Loss) in Hedged Increase VM-21 Liability | Attributed to Attributed to Fluctuation of Current Year | Fluctuation Not | Year Deferred Prescribed Additional Total Deferred | Ending Deferred
Attributed to | Flows Attributed | to Interest Rates | Item Attributed to| (Decrease) in Attributed to Hedged Risk Hedged Risk Prior Deferred the Hedge Natural Offsetto| Attributed to | Adjustment [12 - Deferred Deferred Amortization | Balance (11+

Identifier Description Interest Rates | to Interest Rates (4-3) Hedged Risk | VM-21 Liability | Interest Rates | Percentage (6/5) (8*9) Balance Instruments VM-21 Liability | Hedged Risk (13 +14)] Amortization Amortization (16 +17) 15+18)

ve3

Nd G¢:6v:¥ 020¢/€d/L

NONE




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

1 3 4 5 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....... ONAIC2: §......... ONAIC3: §........ 0 NAIC4: §.......... ONAICS: §......... ONAICE: §......... 0

NONE

E25 7/23/2020 4:49:25 PM




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
5

1 2 3 4 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

NONE

E26 7/23/2020 4:49:26 PM




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

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

Huntington Nat'l Bank 0 0 31,031 | XXX
LCNB National Bank .. | varies....... 0 0 1,290,228 | XXX
Huntington CONSErvative DEPOSIE ACCOUNL..............ccuruurieeireiieiiesiesiesiesiesiesieries etaessessessss s s ssses s s s s st bbb s s st st bbb b st s sttt s s ses s s snssnsannns | ensieins varies....... 12,513 422,341 | XXX
Bankwest, Inc B 1.70 920 140 250,000 | XXX
Barclays Bank Delaware. 2.05 4,100 1,719 200,000 | XXX
BMW Bank North America 3.10 3,100 1,198 100,000 | XXX
Capital One NA . 225 5,625 1,726 250,000 | XXX
CNENMNIAI BANK.........ooiririiiiisei it eeb e bbbttt | cnienine | eriiens 1.50 3,000 99 200,000 | XXX
CF Bank 1.70 1,060 14 250,000 | XXX
Choice Bank Oshkosh WI 215 4,300 141 200,000 | XXX
Citibank, due 3.30 1,664 3,725 100,000 | XXX
Citibank 3.55 5,186 350 99,600 | XXX
COMENILY CAPILAI BANK.........ocveciecieciiecsieciie ettt s s essens estsesssessaesssesssesssee s s st s s st s st s b s s bbbt nssenssenssanssesiensans | crienians 2.30 4,600 217 200,000 | XXX
Crossfirst Bank 2.35 4,700 64 200,000 | XXX
Denver Savings Bank 2.20 2,758 15 250,000 | XXX
Discover Bank 2.00 5,000 658 250,000 | XXX
Enerbank USA 2.00 4,000 200,762 | XXX
First Business Bank 1.80 4,500 1,997 250,000 | XXX
First Premier Bank 3.30 3,300 1,311 100,000 | XXX
Goldman Sachs Bank 2.00 5,000 562 250,000 | XXX
Horizon Bank Waverly. 1.70 4,250 250,000 | XXX
Industrial & Com BK Chna .2.45 2,450 195 96,250 | XXX
Live Oak Banking Co. 1.80 176 200,000 | XXX
Luana Savings Bank. 1.35 2,025 627 150,000 | XXX
MB Financial Bank 1.60 4,000 132 250,000 | XXX
Marlin Business Bank 2.10 4,200 207 200,000 | XXX
Medallion Bank Utah. 3.20 5,839 210 200,194 | XXX
Midwest Bank 1.65 4,125 283 250,000 | XXX
Morgan Stanley. 3.10 7,750 1,210 250,000 | XXX
Parkside Financial Bank & Trust 2.15 4,300 47 200,000 | XXX
Sallie Mae Bank 2.50 5,000 1,973 200,000 | XXX
Signature Bank AR 2.20 2,758 250,000 | XXX
Spring Bank 2.15 4,300 141 200,000 | XXX
Summit Community Bank 1.80 4,500 148 250,000 | XXX
UBS Bank. 3.50 3,500 201 100,000 | XXX
WIS FAMGO BANK NA. ...t eeiee s bb e e b b s bbbkt nnsieens | cnvienes | ersii 1.85 2,473 200,000 | XXX
Western State Bank. 3,500 200,000 | XXX
0199999. Total - Open Depositorie XXX | XXX 140,296 19,546 8,540,406 | XXX
0399999. Total Cash on Deposit. XXX | XXX 140,296 19,546 8,540,406 | XXX
0599999. Total Cash XXX | XXX 140,296 19,546 8,540,406 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 8,217,568 | 4. April 7,763,883 | 7. July. 7,671,049 | 10. October. 8,613,492
2. February 8,426,051 | 5. May. 7,383,739 |8. August 7,609,581 |11. November. 8,430,938
3. March 7,761,831 | 6. June 7,651,707 | 9. September. 8,443,547 |12. December. 8,540,406
E27 7123/2020 4:49:26 PM




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

cusip

2
Description

3
Code

4
Date Acquired

5
Rate of Interest

6
Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

8¢3

Nd 9¢'6¥'v 0202/€c/L

NONE




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

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

E29

7/23/2020 4:49:26 PM




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 1,825,344 | ... ...1,825,344
1.02 All Other GOVEIMMENS..........c.evevivereererece et 2,607,529 2,607,529
1.03 U.S. States, Territories and Possessions, efc., Guaranteed............. | veoeereenrrnerernenniinees [ eeevrirniinnensd 0.0 | oo
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEE. ......covoereeeeceeeeiteceeieiieeiseieeeeeseeeessnees | seereeseesesesssssssssssseess | eesneeeeesennes 0.0 | e [ | e (] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed...........ccovuiveiericriereieeeeeseeeesee e | e | e 0.0 [ e | e (1 [P 0.0
1.06 Industrial and MiSCEIIANEOUS...........cc.rverrerrereireeerseineseieeisseieseiens | e 672,040 | .o 109 [ 672,040 | .o [ e 672,040 | ...oooeveeee. 10.9
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNGS........ccorvvrieeiieinieenieee s esesseees
1.10 Unaffiliated Bank Loans
1.11 Total Long-Term Bonds
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | cocveveeee. 1,075,658 | ...cccvvvneee 174 [ 1,075,658 | ..oovevverereviiienienns [ e 1,075,658 | ...ccovvnene 174
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):

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

5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvvverercrerersersieseeisssesen | ceeresesisesssesessensns | evesveesennnnns 0.0 [ e | e (01 I 0.0
5.02 Properties Held for Production of INCOME..........c.cevveveeveieereeniienens | eevrereseeesieseeienens | eveeriereninnnns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale...........cccevveereveeeesieeseeeesieeeeseseeesisnens Levssnessessssssensssssesenss | eersnrereereens0:0 roriiisiisiniisisieieiinies | oveeresisissessesisssiesiess | coresesissessesssssinens 0] i 0.0
5.04 Total Real EState.........ccccovvveerrnernnnrnnccscrneensernsresnesessnsseses | evvenrnsnennennnsnenen0 |00 [0 | e | ) (U [P 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).........ccccvemrenrrnnecnnernesessssineeseens [ cevsnesssssssessssnesseess. | ceoseeessneeesnns 0.0 [ oo | [ e (U [ 0.0
6.02 Cash Equivalents (Schedule E, Part 2)...........cccoeeeveveereevereeiereens | eeveeseieesieseseessnns | eveevesrennnnns 0.0 [ e | e (0] I 0.0
6.03 Short-Term Investments (Schedule DA).........coocvvvreemeeeennnnnns Lerrrnnercsssnssiscinieee | e, 0.0 | L | e (O [ 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| voooevvvereierverrenne. (0] I 0.0 [ oo (118 I (0] I (01 I 0.0
7. COMTAC LOBNS.......vouiirrircricririesissessis ittt sssssessssssssssssens | onesssesssssnsessssssessneees | onesonesinesiens 0.0 [ | e | e (V1N S 0.0
8. Derivatives (SChedulE DB)........cc.covririnrrrininrnnieessessississessesessesssssssesns [ sesessesssssssessssessssssnsses | snsessessssenens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (SChedUIE BA).........ovierrinrnrinrieinsisecssinsiseens [ erreessnsissessssesssennsns | conveseeessnnens 0.0 | oo [ | e (0] I 0.0
10. Receivables fOr SECUMHIES..........c.cuerrriercrircrirerieriessssissssesiseessessssseeens [ conennesnennesnesiessens | cesssssnenen: 0.0 [ [ e | e (] I 0.0
11. Securities Lending (Schedule DL, Part 1)........cccovveuernrirrrnrnninenneneeinens | corereesensensesssssnsennns | oovesserssnnenns (V01 ST PSS ). 0.0 G I ) 0.0, G P XXXoovee
12. Other Invested Assets (Page 2, LINE 11).....verrerernensineneensessisnsenses [ ssesssssssssessssssssssssssnss | oosessessssaseans 0.0 | oo | e 0] i 0.0
13, Total INVESted ASSELS... ... ssssssseess | cossessssesans 6,180,571 | ..coovvenne. 100.0 [ .o 6,180,571 | oo (V) [ 6,180,571 | ..ccvvvenne. 100.0
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens

2. Costof acquired:

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

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

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas

10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAI OF QISCOUNL.......o.oeiicicteie ettt b bbb a8 s b4 88 b2 s e 484t s s st s s bbbt s s bbb s bbb s bbb s an

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens

12, TOtal VAIUGLON GlIOWANCE........coueveeiriisieie sttt st s st st s s8££ R AR bbb n bt

13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st

14, Deduct total NONAAMIEA AMOUNLS.........ccceviericieiieiseie sttt R bR Rt s st

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0
3. Capitalized deferred interest and other:
3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt
3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it
5. Unrealized valuation increase (decrease):
5.4 Totals, Part 1, COIUMN 13 NNE ............................
5.2 Totals, Part 3, ColUMN 9......ccovvvenrrrrirerrreriincrnerisseisensneneseeree o) -1 e 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, December 31 of prior year... 6,740,230
2. Cost of bonds and stocks acquired, Part 3, Column 7 2,319,698
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 1,959
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. 173,341
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11 173,341
5. Total gain (loss) on disposals, Part 4, Column 19............cceevervierverrieinenne
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 3,048,136
7. Deduct amMOrtiZation Of PIEIMIUM...........eveverurrirrrerieiseseesseisesssseseseessssseese st sssse et ess s ess s s st see a8 ee s sEee s s s s ee e se eSS £ s e R e e bR en e sen s st 6,521
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 6,180,571
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 6,180,571
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

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........ccovveverrnens | correvencrineriinnns 4,432,873 | oo 4,433,935 | oo 4,429,331 | oo 4,425,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 4,432,873 | oo 4,433,935 | oo 4,429,331 | oo 4,425,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals
Industrial and Miscellaneous, 8. United States
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada
and Hybrid Securities (Unaffiliated) 10. Other Countries
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds..........ooovvvverenes | covereieieienenn.5,104,913 | 5116509 | 5,102,125 | 5,094,000
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States........ccvevevererernes | woeerveerinceineeinenes 1,054,086 | ...coovvveeeene 1,054,086 | ...cooovvveriireirnnne 886,396
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUNtries........cocvvvvevees | correrererieisicrsinas 21572 | oo 21572 | oo, 17,271
23, TOtalS....oocverrirererieesresererennes | v 1,075,658 | ....cooovvrrreriinnnns 1,075,658 | ....oovrvviearirnenienns 903,667
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks.....c.u. | covcevcrvneriennnes 1,075,658 | ....ooovvrrreriines 1,075,658 | ....oovrvvieerirnenienns 903,667
26. Total StOCKS...cuurmmsrrsrsssssrsssns | coveernriieaniiennans 1,075,658 | ..o 1,075,658 | ..o 903,667
27. Total Bonds and Stocks...... | ....cccoovvrnerinnnce 6,180,571 | oo 6,192,167 | covveoverrrerricrenne 6,005,792
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

4.7

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

Totals

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

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
6.1 NAIC1... 100,016 572,024 |. L XXX.. 672,040 |.. 13.2 ...829,334 13.7

.......... XXX

.......... XXX
.......... XXX
.......... XXX
XXX..

.......... XXX

9.1

9.7

SVO Identified Funds
NAIC1...

Totals

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Unaffiliated Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4
NAIC5...
NAIC 6

TOtAIS. ...t s

.......... XXX




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

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

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

1 Total Bonds Current Year

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

12. Total Bonds Prior Year

............... 4,710,559 | .................149,257

149,257
..... 2.5

Line 12.7 as a % of Col. 9.

L0IS

Total Publicly Traded Bonds

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

Total Privately Placed Bonds

14.8 Line 14.7 as a % of Col. 7..... .0. .0.0]. 0. ..0.
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccoeeveer | cevvrvrveviiiiniennnn0.0 | il 0.0 KO [OX0 ) 0.0

Nd ¢2¢6Sv 0202/€e/L

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

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

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

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S......... 0.
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE D - PART 1A - SECTION 2

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

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

1.01

1.02

U.S. Governments

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

.............. 1,251,210

.............. 5,229,484

4.01
4.02
4.03
4.04
4.05

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

5.01
5.02
5.03

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

.0

601

6.02
6.03
6.04
6.05

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

7.01

7.02
7.03
7.04
7.05

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

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.01

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

10.01
10.02
10.03

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

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

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

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

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

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

Ling 12.08 @58 % 0f COL 9.

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

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

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

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

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

Affiliated Bank Loans.
Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7...
Line 14.08 as a % of Line 11.08, Col.
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

10.

1.

12.

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

. Deduct consideration received on disposals

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

. Cost of short-term investments aCQUIMET............cucuriieuriieercee et

. ACCIUAL OF BISCOUNL........vviievictcieecc ettt b bbbt

. Unrealized valuation inCrease (ECTEASE)...........cuvuireiiiiieieiseiese ettt nses

. Total gain (I0SS) ON QISPOSAIS........c.vuiviuiriieirieietee ettt nas

. Deduct amortization of PrEeMIUM............ccuriiiiiiierieinirsi et

. Total foreign exchange change in book/adjusted carrying ValUe............cccccviveinineincieesesseeeseenens

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

Deduct total Nonadmitted @MOUNLS............ccovieuiiiiieiee ettt




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust
SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns

3. Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e
3.2 SECHON 2, COIUMN 9.ttt bbbt

4. SSAP No. 108 Adjustments

5. Total gain (loss) on termination recognized, SECHON 2, COIUMN 2.ttt et s bbb s s bbbt bbbt ss bbb st enten s

6. Considerations received/(paid) on terminations, Section 2, Column 15.......... NNE ................................................................................

7. Amortization:

S T Y=o o R T T TSRO

7.2 SECHON 2, COIUMN 271 ..iiieiieieieise ettt s8Rttt
8. Adjustment to the Book/Adjusted Carrying Value of hedged item:

8.1 SECHON 1, COMUMN 20.......cuiieireieeieisise et sss e s st s sttt

8.2 SECHON 2, COIUMN 23ttt ettt ettt sttt s s st s b b e et et et a et e s st et s s et e an e e st et e s s s et et e se b e s st et s e ses s aneatans
9. Total foreign exchange change in Book/Adjusted Carrying Value:

9.1 SECHON 1, COIUMN 18....ceeeeeeeeeeeeeee ettt ettt ettt ettt e e et et et et et et et e e st st st s e st st st et st et et st et enen s s s s s s enesenenenesene et et et eseeetaeaeans

9.2 SECHON 2, COIUMN 20........ureeeiseiiesesiseiseses ettt s st s bbb E bR R s st
10. Book/Adjusted Carrying Value at end of current period (Lines 1+ 2+ 3+ 4 +5-68+ 7+ 8+ 9)...iiiiiiiiiiieiecese et
11, DEAUCE NONAAMILEA @SSEES......evuvvrireiiieiseicieieese ettt b8 s 82828 R AR s e R et n bbb
12 Statement value at end of current period (LINE 10 MINUS LINE 11)......oueiueiiiiiieieicieisieieeissies ettt sttt bbbttt

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS
Futures Contracts

1. Book/Adjusted Carrying Value, December 31, prior YEAr (LINE B PHOT YEBAT)........cvuereuiuririrreeseissiesieisessiessessesssssssessessssssses e sessessssssssssessesssssssessessesssessassssssassessessnse

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column).............c.eeerrerieeneensireeeneersinesseeseessesseeseenns

3.1 Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MinUS...........cccevvveverrecrenereneeesieesenns
3.12 Section 1, Column 15, PriOr YEAI..........ccevevevereesieiesesesieeseiesies e 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year minus..
3.14 Section 1, ColUMN 18, PriOr YEAI.........ccevercrerreesiereiseveseesee e esee s 0 0

32 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........ccccoueveeriereirinnnnns
3.22 Section 1, Column 17, PriOr YEAI........vvevereerrrreeernreseessssesesessessessssesssessenes 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minuS...........coceovererrernenne N_O_N_E
3.24 Section 1, Column 19, prior year plus. .

3.25 SSAP NO. 108 AJUSIMENES.......cvererreririrrerneereieesseeeeseseeeseesessesssesessenens 0 0

3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....cuieiiieiiieiieieistiese sttt s ks8££ s et s e bbbt nns

4.1 Cumulative variation margin on terminated contracts during the year (Section 2, Column 15).........c.ccocovrurrenne

42 Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22 Amount recognized (Section 2, Column 16).........cccocvevererrerrenierieeireinneenns
4.23 SSAP NO. 108 AQJUSIMENLS........cvueeieeeeieiieeireie et 0

4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2)......ocvcviiiieieiiee sttt ettt ettt a b s bbb bR b st b2 b s e s st b e bbb s e b s a bbb s s b b s bt s st et s et bbb n st n e

5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINALIONS iN PIHIOT YEAN..........ccveveveiieeieieieetes ettt bbb a e s ettt s b b s et s st e s bt eneesaees

5.2 Total gain (loss) adjusted into the hedged item(s) for termiNAtIoNS IN PrIOF YEAT........c.vcvuivieiiieicietete ettt

6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 =4.3 - 5.1 = 5.2).....cuoiiieiiiieieiieteees ettt saen

7. DEdUCE NONAAMILEEA @SSELS........cviveieieciiiiie ettt s b1t s bbb s e84 bbb s s bR b s bbb bbb bbb st

8. Statement value at end of current Period (LINE 6 MINUS LINE 7).......c.evereririieriirieissinsieiesiessse s ssessessssse st sss st ss sttt st es s ss s st esssssssessanssnsans

SI11 7/23/2020 4:59:23 PM



Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust
SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

cLIs
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Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

NONE
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Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOTY........c.cceuiiirieireineescseeseeseinieeens | rnsenseenesesseesetsssessessssnssennes | seeenessnseesensesessensesssenseeness | seensennesnssessennssnssensennenens0. | conneneeemneneressenenennnennel | vecveerneecnsinsnnenenneenn 0 | e 0 |0 | 0 [ (0
Add: Opened or AcqQUired TranNSACHONS.........c.erererrinrrnrerrernes | cvrereesnesnssssessessssnsnssssssnsns | cvnsesssnsssssessssssnssnsssssesssnss | ssnssenssessnssessnnssnssessesesseess |- I NI I e [ e ssssnssees | srsssessessnsssssssnssssssssessens | sessssssssssssssnssessssssnssessnssans | sssessssssnsssssossassnssessansanes [0 R
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...........ccooveuvevieieniniinnns | coveneinenns XXX oeteirriereinns | eerereinssnensesenssseennns | cnsnienens XXX eevreieirrienien | vereerenenseessssesssesees | eoeeseenssenns XXX vivirereinsiens | vereeereinsisnssssssenenssnens | covnennseenns XXX oeivvrarneireinns | rerveresesennsssesssesssnsens | coneennennens XXX ooviviriinrieinen | e
Less: Closed or DispoSed Of TrANSACHONS...........c.cviveieiieieiies | covereiseieseissiesesissessesesies | cresisssssesisssssesssssssessssssnss | esssssessssssesisssssessssssssssasses | sssessessssessesssssssesssssssasssssnss | siessssessesssssssessesssssssessssssses | sesessesssssssessesssssssesssssssesess | sesssssssessesssssssessesssssssessnsss | sesessessessssesssssesssssssessessnsens | evsesissessessesssssssssesssessns 0 [ ot
Less: Positions Disposed of for

Failing EffECtVENESS CHEEMIA. .....vveverereerririieirieiieeineies | cesirseseesssssssssessssesssssssssness | sessessssessssssssessssssssssssessesss | seseesassssssessessessssssssessasssnss | ssseesssssessessssssessessassnsnssess | nessessessassssssessessanssnssessassans | sessessssssssessesssssessessassassnns | sesssssessassessssssessassassnssessns | oessessesssssessessassnsnsssessensns | sessessssssssessossnssessnssnsns 0 [ o
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value...........c.ccocevvieeeriiisiinens | oveeriennnas XXX oetieirieeienes [ | ersnissesines XXX ririeieririeies [ ereiisieessiseesisessesieeninns | oeerenissenas XXX ooiereririens [ eeiiiesiisseseseesssssseenens | oerersnseeenas XXX otierivirsenes [ erisieesisieesssessssesssesiens | erssissesenes XXX teeiieeienes | e
ENAING INVENIOTY. ....cuviciiisieicissieicissi et ssssnsenens | snsessessssessesssssssessassnssssans {0 {0 [0 I [0 PN [0 PN [0 PR [0 PR [0 R {0




Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

[ NS T=Tox 1o T TR O] V73T T OO

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance............cccccovvivieeneiniesseeie s

TOAl (LINE 1 PIUS LINE 2)...vuereeieeerrireieseeee s essesseesessssaseesesse st ees e sse s s s s e85 2848828428288 21824 s RS £k s bbb

Part D, SECHON 1, COIUMN 5.ttt s8Rttt s

Part D, SECHON 1, COIUMN B.......covvereceicecteecteees ettt ettt e et ss et e st s s et st n s s e et se st st st e e et s s st et sesetesent et s nantssaesatanensees

Total (Line 3 MINUS LINE 4 MINUS LINE 5)......ueiiuiieieieiiiisieieississ ettt sttt s8££t s8R E bbbttt

Fair Value Check
Part A, Section 1, ColUMN 16.........coeeinieieerieeeseee s NN ... I .........................................

Part B, SECHON 1, COUMN 13......oeriicieieieteeeee ettt ettt et e e ettt ae bt e et st b st es s st s ae b st ea et st st et s s aes

TOLAl (LINE 7 PIUS LINE 8).....vvvieiviiecteietete ettt s b bbb bbb 4 b4 bR b s st 4 st ae Rt s s b bR b bR s s bbb A bbb bbb bR b s s et b st n b n s as

Part D, SECHON 1, COIUMN 8........oveeeceieeete ettt a et se bt a et e et et n st esse st et st et e s s s e e et snae b sen s et s e aetsnastetaneneees

Part D, SECHON 1, COIUMN ...ttt en

Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

Part A, SECHON 1, COIUMN 27......uviieieicii ettt bbb bbbt bbb s st s bbb bbb st

[ Tl = TR T=Tox (1o T TR O] V74T OO

Part D, SECHON 1, COIUMN 1.ttt bbbt bbb bbbt en

Total (LN 13 PIUS LINE 14 MINUS LINE 15)......cuuiieiieieeieiiesissiseiiesisssseisesssssse e sssss s sssss e ss st sttt s8££ st en

Sl14 7/23/2020 4:59:23 PM



Statement as of December 31, 2019 of the Ohio Bankers Benefits Trust

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS
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To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI..........ururieeererireeireiseieeesirstseeesss s ssesssssesssssssssssse s st essssssessens | stssssssssosssssessessassssssessassasssessessesssssessesssssnssnses 0 | ettt snaetes | Steseieaesess et et ee et et s et et s R s bbb s R et et eese b ssesesesanaese | Hebessieaetessesesesae A et s st et e R b e AR sttt st s s ae s naen
2. Cost of cash equivalents acquired
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal GaiN (I0SS) ON GISPOSAIS.......ceueuereeerrerresiseeesseseeseesesessessssesssessessessassssssee st ess e s e st essessssssessassanssessessesssessnssessassssssessassassnns | fesssessesssssssssssessosssessnssessasssnssnssessnssessessassnnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeived 0N QISPOSAIS...........cceueviveiieicieisieieite ettt bbb assaessssns | stessesessessessssensesessnsans NON E .......................................................................................................................................................................................................................
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........c.cceiuiiiriiireieiieiieeie s eieisniens | cteviessssese st s bbbt snse e s 0 | oot 0 | e 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (LiNe 10 MINUS LINE 11)......ciiiiiiiiiiiiiieiitisissictetes st sseeaessssesessssbessssssessssssess | ssesessssssessssssesessssessssssssessesessssnsesessssesessssssassnsesens 0 | o 0 | oo 0 | et 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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