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Statement for March 31,2020 of the Old Guard Insurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS... ettt s 312,474,035 312,474,035 309,801,846
2. Stocks:
2.1 Preferred SIOCKS.........ciuiiiri e | i (O RN 0 [ oo (O RN 0
22 COMMON SIOCKS.......cvvrrrirceereiireriseiieerisessesss st esss st snssessssensans | eoseerisnesnns 100,488,078 | ...ocvvverirrrecririinenn (U IO 100,488,078 | ....cccoovevene. 122,250,711
3. Mortgage loans on real estate:
BT FIESLIENS ... | e 0 [ oo (O (O 0
3.2 Other than firSt IENS........cvuueiueiieiiieieicieeee st ssseses | etsieesieesieess s ssesseeenes (01 OO [0 TN (01 O 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES). ... veveeeneeseeseeseeeeeeseeseesseeseeesse st essssssessessesssessessessesssssssssessssssssssessessans | sesessssssssssssessessnssnessesan (01 O [0 O (01 O 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES).......ocvuiviecictese ettt st bbb st s b ntesnns | ebsssassessnssnteses s sessesanes 0 | e (0 OO 0 | oo 0
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......cvvvvecveiieiciieieseisiseisieniens | evreissiesissssies e ssssese s (0 R (0 R (0 TR 0
5. Cash (§.......... 0), cash equivalents ($.....918,616)
and short-term investments ($.......... (1) OO U PO UE ST PUE SRRV ISPTOPSTPTRPTO 918,616 | oo [0 IO 918,616 | .ovvvvvrrerrernns 5,829,561
6. Contract loans (including §.......... 0 PremMiUM NOLES).......oveieiriereiiisireiessiesesesessessssssessesnes | sesssessessssssessessssssseseend (0 O (0 (0 0
T DBIVALIVES. ..o | i (O 0 [ oo (O 0
8. Other iNVESLEA @SSELS.........cveueerrreiriieiesseseesi st eess s esnssenees | seessesssnessesssessssenssaed (O (O (U0 [ 3,007,488
9. ReCeiVabIES fOr SECUMHIES. ...t ssssesssennen | seessessseessenssessssesessd (O (O 0 [ oo 0
10. Securities lending reinvested COllateral @SSELS...........cvrrreriririnrrreieinsieiessesessisssessnns | sererssssssssesssesssssssssessn (0 0 [ e 0 [ o 0
11, Aggregate Write-ing for INVESIEA @SSELS..........urvrrrrrerriririinriseieissss s sseessessssssssessens | seessssssssssssssessssssssssssas [0 P {0 RN {0 RN 0
12.  Subtotals, cash and invested assets (LINES 110 11)........cvvvevevcveieicieisieeesee s | eveissieseaasd 413,880,729 | .oveeeeed [0 I 413,880,729 | ....cocovennn 440,889,606
13. Title plants less §.......... 0 charged off (for Title inSUrers Only)..........ocorueereerrereersinenereiieeees | oo (0 O [0 R [0 O 0
14. Investment income due @and ACCTUBT............cooovoieeeeieeeeeeeeee ettt se s sesnee | eeeeeeseeeeenens 3,292,120 | oo [0 [ A 3,292,120 | coooveeerene 3,991,344
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection.............ccceevees | corvervcirireiennns 8,987,661 | ....ccccovveereen. 1,116,951 | o 7,870,710 | oo 7,651,830
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....167,544 earned but unbilled premiums)............cc.oeeeees | covvrrvrervernnns 47,230,113 | oo 16,755 | e 47,213,358 | .o 45,568,340
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0]ttt ettt | enbieesi et ees (0 TN (0 N (0 N 0
16. Reinsurance:
16.1  Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIES...........ccceevriieiereieiieiieieienies | e ses (0 SR (0 O (0 0
16.3 Other amounts receivable under reinSUrance CONMIaCtS.............couivniniiniieriiniisiinns | o 0 [ oo (O N (O N 0
17. Amounts receivable relating to UNINSUIEd PIaNS...........coveieieirieiiinine e essisssesees | ersssessesessssesessssessesnees (0 (0 O (0 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccocoevvveecei | ceveveeviicenenen, 1,308,822 | ..coovveeeeeeend [0 I 1,308,822 | ..ccvovereriras 951,430
18.2 Net deferred taX @SSEL.........couwrrrieie st eesies | seessesss st (O (O (O 0
19.  Guaranty funds receivable Or ON EPOSIL..........cverrririreiirrirrieis et sssssessessens | sesessnsssssssssssessssssssessn (0 (01 R (0 TR 0
20. Electronic data processing equipment and SOtWAIE.............ovurerrrererreeirnernsinniressesesessesssseees | seesessessssesssessssssssssesnses (0 0 [ e 0 [ e 0
21.  Fumniture and equipment, including health care delivery assets ($.......... 0] PO SO [0 R [0 O (01 R 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............oovvrurrirenenees | veeverreeeneireieeseeneseeees (01 N [0 SN (01 OO RO 0
23. Receivables from parent, subsidiaries and affiliates...............ccoevirierenireiieeceesieesies | e 0 | e (0 OO (0 OO 0
24. Health care (§.......... 0) and other amounts reCeIVaDIE.............ccvcveieicieieieeeie e | e (0 R (0 TR (0 TR 0
25.  Aggregate write-ins for other than INVESEEd @SSELS..........ccvieriiveicieie e essiens | costisiesisssseese s nsenad (01 PR (01 P (01 PR 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........ccuririenrirriirieereeneireiseiesisseeesesssssssssessssessssssssssssnses | soessesnssnnes 474,699,445 | ..o 1,133,706 | ..ovvvennn 473,565,739 | .ovovevernnes 499,052,550
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........covvrerees | cereeenreneereeneneencieeees [0 O [0 R (01 R 0
28, Total (LINES 26 QN 27)......coureereermerereeieriseesessssessessssessssssssessssssssesssssssssssssssssssssssssssns | eosseessssenns 474,699,445 | ... 1,133,706 | ...vvvrernne 473,565,739 | c.oovvvrrenne 499,052,550

2503, oAttt nrennns | sesessestentntestentansnssesna (01 (01 (01 O 0
2598. Summary of remaining write-ins for Line 25 from oVerflow Page...........ccceweerrereinenrnniinennes | covrenernsineisseeesessessesnennd (0 (0 (01 R 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)......c.rurreerereresmenreseessissessnessessessnses | sessessssssssssssssssssssssssssnd [0 (01 P (01 P 0




Statement for March 31,2020 of the Old Guard Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decen?ber 31
Statement Date Prior Year
1. Losses (current accident YEar $.....18,607,975).......c.cvurirerrecieeieee ettt sttt ss st ssessssntans | eesiiesiensseesiensanens 121,663,486 | ....coovvverirerrernns 121,037,720
2. Reinsurance payable on paid losses and 10SS adjUSIMENt EXPENSES.......c.vwurereirrrinriririeessesessressssssssessssssssssesssssesssssssses | senssssssssssssssssssessssssssessessassans (01 T 0
3. LOSS AUJUSIMENT EXPENSES. .....coeirieiiririiriiissieisissieee ettt s ettt s n s st et nntensesntnne | sressssessesesensessesanes 36,286,370 | covovevrrereirririeieens 36,237,377
4. Commissions payable, contingent commissions and other Similar Charges............cccveurierinrriinenreieeneesesseeseseessseseseenes | ceereeeesssssesssessnsens 7,405,951 | oo 8,913,999
5. Other expenses (excluding taxes, lICENSES AN FEES)........ccvvuiuevciciiisie ettt ssessssns | sesvessesissessesssensesaees 5,909,401 | covovevereeeeierne 7,420,587
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........cviueicverireieiieieeee et | vevessesissesses e sessesaens 2,082,544 | ....coer 2,081,832
7.1 Current federal and foreign income taxes (including §$.......... 0 on realized capital gains (I0SSES))......cverrrrrrrrrerrrrnrrnrrreenesnssens | seereeeesessnsssseseesssssseeesessessnsens (01 0
7.2 Net deferred tax lADIlItY..........c.ccciieiiiieiceieie ettt s s s nse st s sentesnssnsenes | sbessessesssssssessesnnsessesnte 17,465 [ oo 5,414,622
8. Borrowed money§.......... 0 and interest thereon §.......... 0ttt | ettt (O O 0
9. Unearned premiums (after deducting uneamed premiums for ceded reinsurance of $.....402,087 and including
warranty reserves of $.......... 0 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........cociueieicieieieesieeessesessiesenens | e 80,515,401 | cevevevererieieinne 79,543,045
10, AQVANCE PIEMIUM.....vuieeeeeresreseeseessesseseesessesssessessessassssssessessesssessessessassssssessessessssssessessassssssnssessassssssnssessassnssnssessasssnssessessasssnsnssess | sonsssessessasssnssessessassnssessassansnns [0 RN 0
11.  Dividends declared and unpaid:
1121 SHOCKNOIARTS. ...t | ettt (01 R 0
11,2 PONCYNOIAETS. ..ottt s bbbt s b n s sses st ensenns | ensessesentessetssensessnssnsenses e sente [0 TN 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)........c.cceveiiveiciiiicieiere ettt sesnaes | evessssessessssess e sessenas 173,012 [ o 724,346
13. Funds held by company Under reiNSUFANCE trEAHES..........cvrurrerrirririreiinrieiieisse st sssssssessesssssssssessessesssssssssessssssssnssess | sonsssessesssssssessessssssssessassassas [0 U 0
14. Amounts withheld or retained by company for account of others
15.  Remittances and itemMs NOt AlIOCALEM. ...........cuuururrurririiieii sttt s e | erisess et (0 R 0
16.  Provision for reinsurance (including $.......... 0 CEILTIEA)...uucvuivieriersece ettt | erbes sttt (01 TR 0
17.  Net adjustments in assets and liabilities due to foreign EXChanQe FaES...........ovorriririirriererereeeeeieesesseeeeseeessesssssentns | coreeeessssssesee s esssee e seenenns O [ 0
18, Drafts OULSIANAING.......eeevieririsciciersse sttt nt st srensnts | dunsbses st sttt st (0 R 0
19.  Payable to parent, subsidiaries and affllates............cccciiieiiiiiiie sttt | enteses et nins 3,621,673 | oo 1,868,900
20, DEIIVALIVES.....euveueeeeeseeeeisees ettt bbbt | Heebe e (0 R 0
271, PaYADIE FOF SBCUMEIES. .....vucveieieeieieieise ettt sttt s s bbbt nt s s nts || sressssensesnsensessesnsensns 817,367 | .overereeeieieieie e 0
22, Payable fOr SECUMHIES IENGING.......c. vttt ettt sttt s sttt ss st s snsnns | eesuessnssassassssesessantassnssessensnes 0 [ 0
23.  Liability for amounts held Under UNINSUMEA PIANS...........cc.evuiveieiireieie ettt se s st sssssesssnsans | esssssessesssssssssessessss s ssessessanes [0 TN 0
24.  Capital notes §......... 0 and interest thereon §......... ettt sasnsanns | ertensseesaens s st s s nnes (01 OO 0
25, AgQregate WHte-iNS fOr IADIIHES. ........cvrverrerereieie ettt ettt s st s st ensensns | fassssssessassssssnsensanssns st snsentnes 0 | 0
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)
27, ProteCted Cell IADIHIES. ........c.ucerrereereecce s
28.  Total liabilities (LINES 26 @NG 27).........ccvvurieiiieieieiesiesis ettt bbbt bbb bbbttt
29.  Aggregate write-ins for SPECial SUMPIUS FUNAS.........c.ri ettt sttt essentns | feeeesseesestanssesessentessessessensnees O [ 0
30, COMMON CAPIAl STOCK......vuviresrerriseiiesissiseisesesiss et s sttt s bbbt en st s s st s ntensansnns | sessessessessnnssnssnssansans 2,500,000 | cooovererrrieieienenns 2,500,000
31, Preferred Capital STOCK........oiviuiieicicsie ettt sttt st s senaes | Sretieben ettt O [ 0
32.  Aggregate write-ins for other than Special SUMPIUS fUNGAS.........c.orrriririrrirrr st ssessesssnssess | stnssssssssesssssssssessssssnssessesssnsas [0 RN 0
33, SUIPIUS NOLES......cvuieiecicteciec ettt bbb s s s sttt s b s sttt bs st ssestentans | dunsusesiesses sttt (01 ORI 0
34, Gross paid in and CONTDULBA SUIPIUS...........c.cuiriieeiiiiteieicte ettt bbbt st b s bes s sssanaens | evsssssesssssssessesnsas 31,870,941 | v 31,870,941
35, Un@SSIGNEd fUNAS (SUMPIUS)........cvurireieiicieiieiiesssiei ettt ettt b st bbb sttt n s s s sssentnss | seessessesssssessessenes 180,702,128 | oo 201,439,181
36. Less treasury stock, at cost:
36.1 o 0.000 shares common (value included in Line 30 §.......... 0) vttt ettt | srnessess sttt ettt (01 U 0
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt tens | enies ettt enea 0 [ 0
37.  Surplus as regards policyholders (LINES 29 10 35, 1€SS 36).......cuuvurerrererrienrireirinriseieessesessseessssesssssessssssssessesssssssssessesssssessessens | _sissssssssissssssessenes 215,073,069 | .o 235,810,122
38.  Totals (Page 2, LiNe 28, COL 3)........cvvuiveriririiircrieieiseriserisesciee i ssssessssessnessssesssesssesssessssnesssssssnesssnes | aronesssessenesssssenns 473,565,739 | ...oovvvirrrrinns 499,052,550
2501.
2502.
2503, et
2598. Summary of remaining write-ins for Line 25 from OVErfloW PAGE........ccvruriirnreeiininsireiees st sssssse st sssssssssesnns
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... rereriurireiesiseiessessessesesssssssesesseessnssessessesssns st ess s ssses st snssssssssaes
2901. ...
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page.
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE)...........couivveieeiiiiieteiiieieieeteieeiete et ettt nessesesssssesnsesesssssesnes
3201.
3202. ...
32083.
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (Line 32 above)
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Statement for March 31,2020 of the Old Guard Insurance Company

STATEMENT OF INCOME

o N OB W

12.

13.
14,
15.
16.

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
21.
28.
29.
30.
31.
32.

33.

34.
35.
36.

. Premiums earned:

1.1 Direct...... (written $
1.2 Assumed . (written §
1.3 Ceded............. (written $
14 Net.oorrnn. (written $
DEDUCTIONS:

2.1 Direct
2.2 Assumed....

. Losses incurred (current accident year $.....25,231,940):

. Loss adjustment expenses incurred
. Other underwriting expenses incurred

. Aggregate write-ins for underwriting deductions....
. Total underwriting deductions (Lines 2 through 5)
. Netincome of protected cells
. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)

INVESTMENT INCOME

. Netinvestment income earned
10.
11.

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
354,119) ettt | eertenten e aees 99,026 | c.ocveererereeeerenis [ ST 32,484
39,924,503 |.. ..40,374,576 | ... 64,157,069
99,026 | ..o [ SR 32,484
40,896,860).......000c0uerreriieiesstei sttt ntens | sesesiessenenes 39,924,503 |...ovvirrrenn 40,374,576 | oo 164,157,069
......................... (1,868)] ...cvvvernneeen 142,151
................. 23,754,456 |.................22,031,940 |.................97,501,581
......................... (5519)].....c.............. 118,534
...22,035,591 .97,525,198
................................................................................................................................................... 4,521,009 |...................4,875,462
................. 13,933,059 |................. 14,925,874

3,608,005

................. (2,284,913)

................. (9,422,606)

14,510,340

Net realized capital gains (losses) less capital gains tax of § IO [T (1,259,614) [ oo, 0 (188,514)

Net investment gain (I0SS) (LINES 9+ 10).......c.ciiiuiieieieieieiesseiese st sess sttt s sssssss s ssessessans | ersessessesssssnes 2,348,391 | .o 3,581,517 | 14,321,826
OTHER INCOME

Net gain or (loss) from agents' or premium balances charged off

(amount recovered $.....124,609 amount charged off $.....209,468)..

Finance and service charges not included in premiums....

Aggregate write-ins for miscellaneous income
Total other income (Lines 12 through 14)
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15)...
Dividends to policyholders

Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 minus Line 17)....
Federal and foreign income taxes incurred........
Net income (Line 18 minus Line 19) (to Line 22)

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year...
Net income (from Line 20)
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of §.....(5,485,773)
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred income tax
Change in nonadmitted assets
Change in provision for reinsurance

Change in surplus notes

Surplus (contributed to) withdrawn from protected cells
Cumulative effect of changes in accounting principles

Capital changes:
32.1 Paidin

32.2 Transferred from surplus (Stock Dividend)
32.3 Transferred to surplus

Surplus adjustments:

331 PAIA Nttt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders...

Change in treasury stock

.............. 211,396,767
................... 1,717,114

37. Aggregate write-ins for gains and I0SSES IN SUIPIUS..........cvcviviiecuiiriieiciseiese et besse s ssssnsessssns | entessssissesssssssssssssesassans 0] s 0
38. Change in surplus as regards policyholders (Lines 22 through 37)........ccccueevieieiicieieieeeeeesevesesssesesssssssesesees | eeressesenans (20,737,053)] ..o 8,622,356 |..ccvciiinen 24,413,355
39. Surplus as regards policyholders, as of statement date (LInes 21 pluS 38)........cccocvevereiririerierinreeseeessesenssens | cvvererienens 215,073,069 | ..ccvvvenen 220,019,123 | cccvvevree. 235,810,122
DETAILS OF WRITE-INS
0501.
0502. .

0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page.
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)

1401.
1402.
1403.
1498.
1499.

Net other interest income

Summary of remaining write-ins for Line 14 from overflow page
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

3701.
3702. .
3708.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)
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Statement for March 31,2020 of the Old Guard Insurance Company

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............cevcvieeiierceee ettt ssnans | ensessesassssans 38,502,613 | .ccvovrrrrrnn 40,105,931 | ....ccoeoeve. 164,681,733
2. Netinvestment income... .5,033,553 4,992,393 17,622,620
3. MiSCEIIANEOUS INCOME......oeuieeieiriciieeiee ettt s ettt ss sttt s b et essesntensans | sessssssssssssnssennens (CRRLLY] — [(SRSLE) ] - (254,002)
4. Total (LINES 1 HIOUGN 3)....ouieriiiiii bbbttt | rebanesnesanees 43,452,382 | oo 45,029,345 | ..o 182,050,351
5. Benefit and 10SS related PAYMENLS..........ccucvueiiiiicieee ettt bbbt saes st | evaessesssaneas 23,129,581 | ....ccevvuee. 22,524,657 | ....cvvunee 99,158,332
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS............cvvveevevrveereesceeriereens | eveereeieeie e (1 [ [0 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ccovvivveicvrieiieicee e | evvessesseisnnes 21,386,576 | ..ccooerrernnan 23,770,182 | ccvvrerene. 77,744,140
8. Dividends paid t0 POIICYNOIAETS. .......c..cuiriririiiieicisee ettt ss st essssessens | fessessssessessssnssesseessanse 0 | e 0 [ e 0
9. Federal and foreign income taxes paid (recovered) net of $.....(334,834) tax on capital gains (losses). 34,721 21,239 ..536,435
10, Total (LINES 5 HIOUGN 9)...cuveieeceei ettt sttt bttt ns st ssnsnens | fessesssssnenns 44,550,878 | ...ooovrernns 46,316,078 | .covvvrenee 177,438,907
11, Net cash from operations (Lin€ 4 MINUS LINE 10)........ccveiiuiirieiiinieieisisiesissees st ssesssssssesssssssesessnss | sesssessessssesss (1,098,496) | ...ovovverrrne (1,286,733) | ..o 4,611,444
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS... oottt | eebtsee st 8,837,299 | ..o 7,856,439 | ..cooovrinnnn. 19,735,453
12.2 Stocks .8,563,120 ...8,006,084
12,3 MOMGAGE I0BNS.......ouiveiieieciiiie ettt sttt sttt ns st s st s tnts | essebntessesnsessensesnntent 0 [ o0 | s 0
12,4 REAIESIALE. .....veeceec ettt sttt nnns | Senenties sttt (0 (0 0
12.5  Other INVESIEA @SSELS........coucerriiiiicieiiie bbbt | sbeieniessnniens 1,872,306 | oo (V1 IO 1,753,611
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS...........ccoeeerrrrinrinineenencininens | e (0 (0 0
12.7  MISCEIANEOUS PIOCEEAS........c.cvuieiveviiieeriieietessie sttt bbb ae bbb s s sn b n st ss s s b st esessnsesenns | eresessssssessnserens 817,367 | oo (O R 0
12.8  Total investment proceeds (LINES 12.110 12.7).....cuiviieiiiriieiieiceie et sesns | sesessesssssnsns 20,090,092 | ...ccovvvereine 7,856,439 | .cooovvvrirnee 29,495,148
13.  Cost of investments acquired (long-term only):
131 BONAS... oottt | enisenienians 11,218,998 | ..ovvvvrinnn. 10,133,362 | ..ovvvcrrneen. 26,916,787
13,2 SHOCKS. o veurereeireeceee ettt sttt entntns | nessessesteneas 14,436,316 | .coovverrerenee. 2,146,192 | oo 7,197,879
13,3 MOMGAGE I0BNS.......cuveiiieciiieiieic ettt s sttt s s st nt s e tente | fessebntessessntensense s tent {1 R [0 0
134 REAIESIALE. ...ttt E bbbttt | Sbneebi et sttt (0 (0 0
13.5  Other INVESIEA @SSELS......o.vvuriuiiurirriciiririeri ittt | brsbsesi st st (01 (0 T 0
13.6  MiSCEllaNEOUS APPIICAIONS..........cvivieeicieiieiciie ettt bbbt sse s s st s sents | fetssbssessesssssssansessnsansas {1 [0 P 0
13.7 Total investments acquired (LINES 13.110 13.6)......ceviuriueieicieee ettt ntes s | seressessssneans 25,655,314 | ..o 12,279,554 | ... 34,114,666
14, Netincrease or (decrease) in contract 10ans and PremiUum NOLES.........c..cuueiiueirieiniireieieeireie e | rebsenessessssesessessssinseans {0 RO (0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........covrrirrnrrinineneseiseineeseeseeseesseessesessssens | ceveeseessssenens (5,565,222) | ...eovenrerenns (4,423,115) | v (4,619,518)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPILAI NOLES..........veivieiecicicctte et bbb bbb saes | sevssbssessesssssssessessnsene 0 [ o [0 T 0
16.2 Capital and paid in SUPIUS, 1€SS trEASUNY SOCK.........ovurverireriririieieciesirs sttt sssssssesss | ssessssssessessssssnssessessasens {1 0 [ e 0
16.3 BOITOWED fUNGAS. ..ottt bbbt
16.4 Net deposits on deposit-type contracts and other insurance liabilities.
16.5 Dividends t0 STOCKNOIAETS.............cvuriurrieiiirceciieise ettt
16.6  Other cash provided (BPPHEA)............ovuuiuriuriiireiieiieiei it s st | fnbtssssssissneeas 1,752,773 | oo 3,724,588 | ..o 2,746,212
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccccvveueenee. 1,752,773 | oo 3724588 | ... 2,746,212
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiN€ 17)......ccccvvvieries | covirerviriiennns (4,910,945) | .covvvvveirnne. (1,985,260) | ...oovveverrnne 2,738,138
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT .....veviereiiriii bbbt | ebteneneneeneas 5,829,561 | ..ovevrerrcrnnes 3,091,423 | v 3,091,423
19.2 End of period (Line 18 plus Ling 19.1)......cccocniunrrnrrneinirnireienneens 918,616 | ..o 1,106,163 | ..ooovvrcreneen. 5,829,561
Note: Supplemental disclosures of cash flow information for non-cash transactions:
2 v I 0 [ e 0 oo 0]
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Statement for March 31,2020 of the Old Guard Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices
The financial statements of Old Guard Insurance Company (the Company) are presented on the basis of accounting practices prescribed or permitted by the
Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices (SAP) prescribed or permitted by the State of Ohio for determining and
reporting the financial condition and results of operations of an insurance company, for determining its solvency under the Ohio Insurance law. The National
Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual (NAIC SAP) has been adopted as a component of prescribed
or permitted practices by the State of Ohio.

The Company has not implemented any prescribed or permitted accounting practices by the State of Ohio that differ from those found in NAIC SAP.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Ohio is shown
below:

SSAP F/S FIS
# Page | Line# 3/31/2020 12/31/2019
NET INCOME
(1)  The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX 1§ (32,468) |$ 5,248,572
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | | B 0 0
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 01$ 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX 1% (32,468) | 5,248,572
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 215,073,069 |$ 235,810,122
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | E 0s 0
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 013 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX [$ 215,073,069 |$ 235,810,122

Use of Estimates in the Preparation of the Financial Statement - No significant changes

Accounting Policy

Premiums are earned over the terms of the related insurance policies and reinsurance contracts. Uneamed premium reserves are established to cover the
unexpired portion of premiums written. Such reserves are computed by pro rata methods for direct business and are based on reports received from ceding
companies for reinsurance.

Expenses incurred in connection with acquiring new insurance business, including such acquisition costs as sales commissions, are charged to operations as
incurred. Expenses incurred are reduced for ceding allowances received or receivable.

In addition, the Company uses the following accounting policies:

(1-5)  No significant changes

(6) Loan-backed securities are stated at either amortized cost or the lower of amortized cost or fair market value. The retrospective adjustment method is
used to value all securities. If a security has been written down due to an other-than-temporary impairment, the prospective adjustment method is
used subsequent to the loss recognition in accordance with SSAP No.43R.

(7-13) No significant changes

Going Concern
Management continuously monitors the Company's financial results and compliance with regulatory requirements and finds no reason to expect the Company
to not continue as a going concern.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes

Note 3 — Business Combinations and Goodwill

Not applicable

Note 4 - Discontinued Operations

No significant changes

Note 5 — Investments

A

B.

Mortgage Loans, including Mezzanine Real Estate Loans - Not applicable
Debt Restructuring - Not applicable

Reverse Mortgages - Not applicable

Loan-Backed Securities

)] Prepayment assumptions for single class and multi class mortgage-backed/asset-backed securities were obtained from broker dealer survey values or
internal estimates. The Company used Interactive Data Corp. in determining the market value of its loan-backed securities.

(2-3)  No other-than-temporary impairments have been recognized on loan-backed securities.
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Statement for March 31,2020 of the Old Guard Insurance Company

NOTES TO FINANCIAL STATEMENTS

Q

R.

(4) Impaired loan-backed securities for which an other-than-temporary impairment has not been recognized as of March 31, 2020 are summarized below:

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 0
2. 12 Months or Longer $ (975)
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 0
2. 12 Months or Longer $ 1,850,167

(5)  In concluding that the impairments are not other-than-temporary, the Company has considered the following general categories of information:
e  Length of time and extent to which the fair value has been less than cost

Issuer credit quality

Industry sector considerations

General interest rate environment

Probability of collecting future cash flows

Dollar Repurchase Agreements and/or Securities Lending Transactions - Not Applicable
Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable
Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable
Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable
Real Estate - Not applicable

Low-Income Housing Tax Credits (LIHTC) - Not applicable

Restricted Assets - No significant changes

Working Capital Finance Investments - Not applicable

Offsetting and Netting of Assets and Liabilities - Not applicable

Structured Notes - Not applicable

5GI Securities - Not applicable

Short Sales - Not applicable

Prepayment Penalty and Acceleration Fees - Not applicable

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

Not applicable

Note 7 — Investment Income

Not applicable

Note 8 — Derivative Instruments

Not applicable

Note 9 — Income Taxes

No significant changes

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A

B.

o

The Company is owned and operated by its parent company, Ohio Farmers Insurance Company.
Transactions - Not applicable
Dollar Amounts of Transactions - Not applicable

Affiliated balances due from the Company at 3/31/2020 and 12/31/2019 respectively were:

3/31/2020 12/31/2019
Ohio Farmers Insurance Company $ 3,621,673 $ 1,868,900
Affiliated Payable $ 3,621,673 $ 1,868,900

Every ninety (90) days the affiliated balances are reviewed and settled in either cash or the transfer of securities.
Guarantees or Undertakings - No significant changes
Material Management or Service Contracts and Cost-Sharing Arrangements - Not applicable
Nature of the Control Relationship - No significant changes

Amount Deducted from the Value of Upstream Intermediate Entity or Ultimate Parent Owned - Not applicable
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Statement for March 31,2020 of the Old Guard Insurance Company

NOTES TO FINANCIAL STATEMENTS

l. Investments in SCA that Exceed 10% of Admitted Assets - No significant changes

J. Investments in Impaired SCAs - Not applicable

K. Investment in Foreign Insurance Subsidiary - Not applicable

L. Investment in Downstream Noninsurance Holding Company - Not applicable
M. All SCA Investments - Not applicable

N. Investment in Insurance SCAs - Not applicable

0. SCA Loss Tracking - Not applicable

Note 11 — Debt
A. Debt, Including Capital Notes - Not applicable
B. FHLB (Federal Home Loan Bank) Agreements - Not applicable
Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
The Company's parent, Ohio Farmers Insurance Company, sponsors a non-contributory defined benefit pension plan covering U. S. employees.
(1)  Change in Benefit Obligation - No significant changes
(2)  Change in Net Plan Assets — The postretirement plan net assets decreased from $29,035,189 at December 31, 2019 to $23,772,348 at March 31, 2020.
This $5.3 million decrease (18.1%) resulted from the economic impacts arising from the Coronavirus pandemic. The pension plan net assets increased
$20,869,295 from $473,586,497 at December 31, 2019 to $494,455,792 at March 31, 2020. The unfavorable market impact of the pandemic on the
pension plan net assets was mitigated by the $72.1 million employer contribution made by Ohio Farmers Insurance Company in the first quarter. The
timing of the market recovery is uncertain at this time.
(3)  Funded Status — No significant changes

(4)  Components of Net Periodic Benefit Cost

As of March 31, 2020 and March 31, 2019, there was accrued, in accordance with actuarially determined amounts with an offset to the pension cost
accrual for the incremental asset amortization, amounts representing the present value of future benefit obligations.

Special or Contractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
Current Year to Current Year to Current Year to
Date 2019 Date 2019 Date 2019
a.  Service cost $ 5,166,360 |$ 4,105,823 |$ 201,504 |$ 184,935 |$ 0 |$ 0
Interest cost 5,839,252 6,169,341 383,804 453,785 0 0
Expected return on plan
assets (10,557,061) (8,154,161) (580,136) (515,239) 0 0
d.  Transition asset or
obligation 0 0 0 0 0 0
e. Gains and losses 2,825,958 2,161,739 74,133 120,114 0 0
f.  Prior service cost or
credit 153,002 268,604 96,894 96,894 0 0
g.  Gain or loss recognized
due to a settlement
curtailment 0 0 0 0 0 0
h.  Total net periodic
benefit cost $ 3427511 |$ 4,551,346 |$ 176,199 |$ 340,489 |$ 0 |$ 0

The Postretirement Benefits expense reflects the receipt of the government subsidy during the period that Ohio Farmers Insurance Company's plan
benefits are expected to be considered actuarially equivalent to those provided by Medicare Part D.

(5-10) No significant changes

(11) Ohio Farmers Insurance Company contributed $50.0 million to its pension plan in February 2020 and $22.1 million in March 2020. Ohio Farmers
Insurance Company does not expect to make any additional contributions during the remainder of fiscal year 2020.

(12-15)  No significant changes
(16) Significant Change in the Benefit Obligation or Plan Assets — See notes 12.A.2 and 12.C.
(17-18)  No significant changes

B. Investment Policies and Strategies - No significant changes

C. Fair Value of Plan Assets - The fair value of postretirement plan assets decreased from $29,258,293 at December 31, 2019 to $23,980,372 at March 31, 2020.
This $5.3 million decrease (18.1%) resulted from the economic impacts arising from the Coronavirus pandemic. The fair value of pension plan assets
increased $19,458,022 from $440,006,916 at December 31, 2019 to $459,464,938 at March 31, 2020. The unfavorable market impact of the pandemic on the

pension plan assets was mitigated by the $72.1 million employer contribution made by Ohio Farmers Insurance Company in the first quarter. The timing of the
market recovery is uncertain at this time.
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Statement for March 31,2020 of the Old Guard Insurance Company

NOTES TO FINANCIAL STATEMENTS

H.

Basis Used to Determine Expected Long-Term Rate-of-Return - No significant changes

Defined Contribution Plans - The total fair market value of the defined contribution plan assets decreased from $364,990,279 at December 31, 2019 to
$303,054,481 at March 31, 2020. This $61.9 million decrease (17.0%) resulted from the economic impacts arising from the Coronavirus pandemic. The timing
of the market recovery is uncertain at this time.

Multiemployer Plans - Not Applicable

Consolidated/Holding Company Plans - Not Applicable

Postemployment Benefits and Compensated Absences - No significant changes

Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17) - No significant changes

Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations

No significant changes

Note 14 - Liabilities, Contingencies and Assessments

A

B.

Contingent Commitments - Not applicable

Assessments - No significant changes

Gain Contingencies - Not applicable

Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits - Not applicable

Product Warranties - Not applicable

Joint and Several Liabilities - Not applicable

All Other Contingencies

Various lawsuits against the Company have arisen in the course of the Company’s business. Contingent liabilities arising from litigation, income taxes, and

other matters are not considered material in relation to the financial position of the Company. There are no contingent liabilities arising from litigation.

There has been no significant change in the collectability of the Company’s accounts receivable for Agents Balances or Uncollected Premiums.

Note 15 - Leases

No significant changes

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

Not applicable

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A

B.

C.

Transfers of Receivables Reported as Sales
The Company has not sold or transferred any receivables to any other parties.

Transfer and Servicing of Financial Assets - Not applicable

Wash Sales - Not applicable

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans

Not applicable

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable

Note 20 - Fair Value Measurements

A

Fair Value Measurements

For assets that are measured and reported at fair value or net asset value (NAV) in the statement of financial position after initial recognition, the valuation
techniques and the inputs used to develop those measurements are as follows:

Level 1 - Values are unadjusted quoted prices for identical assets and liabilities in active markets accessible at the measurement date.

Level 2 - Inputs include quoted prices for similar assets or liabilities in active markets, quoted prices from those willing to trade in markets that are
not active, or other inputs that are observable or can be corroborated by market data for the term of the instrument. Such inputs include market
interest rates and volatilities, spreads and yield curves.

Level 3 - Certain inputs are unobservable (supported by little or no market activity) and significant to the fair value measurement. Unobservable
inputs reflect the Company’s best estimate of what hypothetical market participants would use to determine a transaction price for the asset or
liability at the reporting date.

The Company has no liabilities that are measured at fair value in the statement of financial position.

(1) Fair Value Measurements at Reporting Date
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Statement for March 31,2020 of the Old Guard Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 21 -

A

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total

Assets at Fair Value

CS - Industrial and Miscellaneous - Unaffiliated $ 100,488,078 |$ 0 |$ 0 |$ 0 [$ 100,488,078

CE - Money Market Mutual Funds $ 0% 0 |$ 0 |$ 918,616 |$ 918,616

Total $ 100,488,078 |$ 0 |$ 0 |$ 918,616 |$ 101,406,694
Liabilities at Fair Value

$ 0% 08 01$ 0% 0

Total $ 01$ 0 |$ 0% 0% 0

(2) AtMarch 31, 2020, the Company held no investments in assets or liabilities measured and reported at fair value that were classified as Level 3.

(3) The Company’s policy for determining when transfers between levels is required is based upon change in the inputs used to determine fair value
measurement. If an input changes, the Company evaluates the new input(s) and makes the determination whether or not a transfer between levels is
appropriate. If an asset or liability is transferred between levels, it is the Company’s policy to record the transfer as of the beginning of the quarter in which
the transfer occurs. The Company held no assets or liabilities categorized as Level 1, 2 or 3 during the reporting period that were transferred into or out of
the level categorization held at January 1, 2020.

(4) As of March 31, 2020, the Company held no investments in assets or liabilities measured and reported at fair value that were classified as Level 2 or
Level 3. Historically, fair values in the Level 2 category are provided by independent pricing services. Where independent pricing services provide fair
values, the Company has obtained an understanding of the methods, models and inputs used in pricing and has controls in place to validate that amounts
provided represent current fair values. Estimated fair values of investments categorized as Level 3 generally include inputs for which no readily
observable inputs are available and require management judgment.

(5) As of March 31, 2020, the Company had no holdings classified as either a derivative asset or liability.

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements - Not required

Fair Value Level

The method(s) and significant assumptions used to estimate the fair value of financial instruments are as follows:

Investment Securities - Fair values for bonds are based on the values prescribed by an independent pricing service or from brokers. For bonds that are not

actively traded, estimated fair values are based on values of bonds of comparable yield and credit quality. The fair values for common stocks are based on

quoted market prices, where available, which are provided to the Company by an independent pricing service.

Cash equivalents - Cash equivalents include money market mutual funds, which are reported at net asset value (NAV) as a practical expedient. Such money

market mutual funds are separately identified in a NAV column. NAV is defined as the amount of net assets attributable to each share outstanding at the close

of the period.

Payable for securities - The carrying amounts reported as admitted assets or liabilities for these financial instruments approximate their fair values due to the
short-term nature of these financial instruments.

Other Invested Assets - The estimated fair value of publicly traded limited partnerships is based on the values prescribed by an independent pricing service.

Aggregate Fair Net Asset Value | Not Practicable

Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 341,817,430 |$ 312,474,035 |§ 48,359,799 |$ 293,442,364 |$ 15,267 |$ 0% 0
Common stocks $ 100,488,078 |$ 100,488,078 |$ 100,488,078 |$ 0 |$ 01$ 0% 0
Cash equivalents $ 918,616 |$ 918,616 |$ 0 |$ 0 |$ 0$ 918,616 |$ 0
Payable for securities $ 817,367 |$ 817,367 |$ 0 |[$ 817,367 |$ 0% 0|$ 0

Not Practicable to Estimate Fair Value - Not applicable
NAV Practical Expedient Investments

At March 31, 2020, the investments held by the Company which are being reported at net asset value (NAV) consist entirely of money market mutual funds.
There are no significant restrictions that apply in the liquidation of any of these investments. They are also not likely to be sold below NAV.

Other Items

Unusual or Infrequent ltems

In response to COVID-19, the Company has executed its business continuity plan and is gathering data and monitoring the impacts on our business from both
an operational and financial perspective. Additionally, the parent company, Ohio Farmers Insurance Company, filed a national operational and financial impact
survey related to COVID-19 with the Ohio Department of Insurance and the NAIC on April 7, 2020.

Troubled Debt Restructuring Debtors - Not applicable

Other Disclosures - Not applicable

Business Interruption Insurance Recoveries - No significant changes

State Transferable and Non-Transferable Tax Credits - No significant changes

Subprime Mortgage Related Risk Exposure - No significant changes

Insurance-Linked Securities (ILS) Contracts - Not applicable
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Statement for March 31,2020 of the Old Guard Insurance Company

NOTES TO FINANCIAL STATEMENTS

H. The Amount that Could be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or has Otherwise Obtained Rights to Control the
Policy - Not applicable

Note 22 - Events Subsequent

Subsequent events have been considered through April 15, 2020 for the statutory statements issued as of March 31, 2020. No events or transactions have occurred that
would give rise to a Type | or Type Il subsequent event.

Note 23 - Reinsurance

No significant changes

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not applicable

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2019 were $157.3 million. In calendar year 2020, $19.5 million has been paid for incurred claims and claim adjustment expenses
attributable to insured events of prior years. Reserves remaining for prior years are now $136.7 million. Therefore, there has been a $1.1 million favorable prior-year
development from December 31, 2019 to March 31, 2020. The favorable development is principally from decreases in the estimates of loss and loss adjustment expenses
for the following lines of business: Auto Physical Damage, Other Liability and Workers' Compensation. This change is generally the result of ongoing analysis of recent
loss development trends. Original estimates are increased or decreased, as additional information becomes known regarding individual claims. The estimates are not
affected by prior year loss development on retrospectively rated policies, as the Company does not write this type of policy.

Note 26 - Intercompany Pooling Arrangements

A.-F. No significant changes

G. Affiliated balances due from the Company at 3/31/2020 and 12/31/2019 respectively were:
3/31/2020 12/31/2019
Ohio Farmers Insurance Company* $ 3,621,673 $ 1,868,900
Afflliated Pay able $ 3,621,673 $ 1,868,900

*Ohio Farmers Insurance Company is included in the intercompany pooling arrangement.
Note 27 - Structured Settlements
No significant changes
Note 28 - Health Care Receivables
Not applicable
Note 29 - Participating Policies
No significant changes
Note 30 — Premium Deficiency Reserves
No significant changes
Note 31 - High Deductibles
Not applicable
Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
No significant changes
Note 33 - Asbestos/Environmental Reserves
No significant changes
Note 34 - Subscriber Savings Accounts
Not applicable
Note 35 — Multiple Peril Crop Insurance
Not applicable
Note 36 — Financial Guaranty Insurance

Not applicable
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9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
0
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[] NA[X]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/12017
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2017
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 05/29/2019
By what department or departments?
Ohio
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NAI[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NA[]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[X] NoJ[ ]
If response to 8.1 is yes, please identify the name of the bank holding company.
Ohio Farmers Insurance Company
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0ocC FDIC | SEC
Ohio Farmers Insurance Company Westfield Center, Ohio Yes No No No
Westfield Bancorp, Inc Westfield Center, Ohio Yes No No No
Westfield Bank, FSB Westfield Center, Ohio No Yes No No
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]
(@) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 Ifthe response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.2

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

Qo7



Statement for March 31,2020 of the Old Guard Insurance Company

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.3 Have

any provisions of the code of ethics been waived for any of the specified officers?

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

10.1

10.2 Ifyes,

1.1

FINANCIAL

indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

use by another person? (Exclude securities under securities lending agreements.)

11.2 Ifyes,
Amou
13.  Amou

14.1

give full and complete information relating thereto:

nt of real estate and mortgages held in other invested assets in Schedule BA:

nt of real estate and mortgages held in short-term investments:

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

Yes[ ] No[X]
Yes[ ] No[X]
$ 0
Yes[ ] No[X]
$ 0
$ 0
Yes[ ] No[X]

14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 0 0

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 0 0

14.26 All Other 0 0

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NA[]

If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, IIl - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
BNY Mellon One Wall Street, New York, NY 10286
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle

securities"].

1
Name of Firm or Individual

2
Affiliation

George Wiswesser

Ronald Stephonic

Krishna Patel

Scott Richter

Richard Nash

Chris Giampietro

17.5097
manage more than 10% of the reporting entity's invested assets?

17.5098

management aggregate to more than 50% of the reporting entity's invested assets?

For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

Yes|[ ]

For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under

Yes|[ ]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

No[X]

No[X]

| 1 | 2 |

3

Q07.1
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Statement for March 31,2020 of the Old Guard Insurance Company

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Central Registration Depository
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With

Investment
Management
Agreement (IMA) Filed

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

19.

20.

21.

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

b.  Issuer or obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:

a.  The security was purchased prior to January 1, 2018.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The security had a public credit raing(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?

Q07.2
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Yes[ ] No[X]

Yes[ ] No[X]
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Statement for March 31,2020 of the Old Guard Insurance Company

3.1
3.2

41

4.2

6.1
6.2
6.3
6.4

71

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAJ[]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 7 8 9 10 1"
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0 0

Total XXX XXX 0 0 0 0
Operating Percentages:

51  A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] No[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]

Qo8



Statement for March 31,2020 of the Old Guard Insurance Company
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating|  Reinsurer

Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating

All Other Insurers

00000........... |AA-1120156......... Lloyd's Syndicate Number 1686.. ..|GBR . |Authorized........

00000........... AA-3191388......... VErmMEEr REINS LEG.........coeviiiieiiiicieicice ettt nseen BMU Unauthorized....

Qo9



Statement for March 31,2020 of the Old Guard Insurance Company

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......ccvniveininnenee AL|...... O (0 (0 (0 (0 (0 0
2. AaSKa....oaa AK|....... Nevoo | e (01 O (01 O (01 O (0 R (0 0
3. ANiZONa.....eee AZ|...... S O [0 {0 {0 {1 {0 0
4. Arkansas..........oneininns AR | ... Nucoo | e (01 RO (0 R (0 R (0 R (0 R 0
5. California.......cccoveueererneereeneens CA|.... Nuvoo | e (01 O (0 O (0 (0 (0 0
6. Colorado.........coevevreririreenes CO|....... R PN (0 R (01 R (0 R (0 R (0 R 0
7. Connecticut........ccreuerencenrunne CT|.ceeee Necoo | e (0 (01 (0 (0 (0 0
8. Delaware.........ccccoeeevrirennnn. DE | e T (0 (01 32,196 | oo 30,412 | v, 1,936,853 | ..oooverrerinnn. 2,053,434
9. District of Columbia................ DC|..... Necoo | e (01 R (01 R (01 R (01 R (0 0
10, Florida......coovvrvnrrninenrreins
11.  Georgia
12, Hawaii.....ooovveerreeececes
13.
14.
15.
16.
17.  Kansas
18.  Kentucky.
19, Louisiana.........coccoeereererenrernennns LA|....... Neoo | s (0 (0 (0 (0 (0 0
20.  Main€.....covvevveireeereireirens ME | ....... Nuvoo | e (0 TR (0 R (0 R (0 R (0 R 0
21, Maryland......ccocooeveivnininnnns MD |....... R OO (0 O (01 (0 O (0 (0 0
22. Massachusetts..........cccccvueenee MA]|....... N S [0 [0 {0 {0 {1 0
23. Michigan........ccooeneurnrniniineinns Mi....... R OO (01 O (01 O (0 O (0 R (0 0
24, Minnesota.......cccevveerreirienenes MN|....... S R [0 [0 {0 {0 {1 0
25. MiSSISSIPPI.....ovvneerevrirrineieene MS|....... Nucoo | e (01 R (01 R (0 R (01 R (0 0
26.  MiISSOUN....oevenreeeeirceneireins MO |....... Necoo | s (0 (0 (0 (0 (0 0
27.  Montana........coeevveeercrerennen. MT |....... Nuvoo | e (01 TR (0 PR (0 R (0 RN (0 R 0
28.  Nebraska........ccoovereereeneeneen. NE|...... Nevoo | e (01 O (0 O (0 (0 (0 0
29.  Nevada.......ovnerererennen. NV ... Nuvoo | e (0 TR (0 R (0 R (0 R (0 R 0
30. New Hampshire.........ccceouu..e. NH]....... N | e 0 [ oo 0 [ e 0 [ e 0 [ e {0 R 0
31, New Jersey.....covvenevenenee NJ ... Necoo | s [0 {0 {0 {1 0 | e 0
32, New MexiCo......coouunevrererenenn. NM |....... R OO (01 R (0 R (01 R (01 R (0 0
33, New YOrK...ooooevererineinenne NY |....... Neoo | s (0 (0 (0 (0 (0 0
34.  North Carolina..........cccooeeerene NC|....... L | e (01 TR (01 TR (0 TR (0 R (0 RN 0
35.  North Dakota........cccccouereeneunne ND ... T OO (0 O (0 (0 (0 (0 0
36.
371.
38.
39. Pennsylvania...
40. Rhode Island..........cccocvveinnee.
41.  South Carolina
42.  South Dakota.........cecerevrrrenecn.
43, Tennessee........cuwrerereneen.
44, TEXAS..oieereeneereeeeieeireireieenns
45, Utah..eceeceees
46, Vermont........cooeneeeenineinns
47, Virginia. ..o
48.  Washington.........ccccovuveverennnes
49, West Virginia........cocevervveneenee
50.  WISCONSIN......cvoreerreriniiririines
51, Wyoming.......ccooevevererreerinnnnns
52.  American Samoa.............cce.... AS ... Necoo | s [0 [0 {0 {0 (0 0
53, GUAM..c.oiieeeeecies GU ... Nuvoo | e (01 O (01 O (01 O (01 (0 0
54.  Puerto RiCO.......coovvrrurrrnrenes PR]|....... Nevoo | s (0 (0 (0 (0 (0 0
55.  US Virgin Islands...........c......... VI ....... Necoo | e (01 R (0 R (0 R (0 R (0 R 0
56. Northern Mariana Islands......MP | ....... Necoo | e (01 O (0 (0 (0 (0 0
57. Canada.......ccooomnerirniine
58.  Aggregate Other Alien.
59, TotalS...cooeeereeiereereeeene
58001. XXX
58002. L XXX...
58003. 99, ,9, GO RO 0 | (0 OO (0 OO (0 OO (0 OO 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..XXX... | coverieneeneireineneineinad (0 O (0 (0 (0 (0 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... 0, O (0] {01 (0] (0] (0] 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG 22 R - Registered - Non-domiciled RRGs......... 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reiNSUET............cc.evereeerereinerenerirenes 0
(other than their state of domicile - See DSLI) 1 N - None of the above - Not allowed to write business in the state.............. 34
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile. 0

Q10
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Statement for March 31, 2020 ofthe Old Guard Insurance Company

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

OH

Ohio Farmers Insurance Company *
24104
34-0438190

Westfield Insurance Company *
24112
34-6516838
OH

Westfield Champion Insurance Company *
16447
32-0569613
OH

Westfield National Insurance Company *
24120
34-1022544
OH

Westfield Premier Insurance Company *
16450
83-0887963
OH

American Select Insurance Company *
19992
31-6016426
OH

Westfield Superior Insurance Company *
16449
83-0871392
OH

Old Guard Insurance Company *
17558
23-0929640
OH

Westfield Marketing LLC
27-1229534

Westfield Bancorp, Inc.
77-0633192

34-1861077

Westfield Services, Inc.

150 South Road, LLC
46-2569087

1848 Ventures, LLC
35-2614052

Westfield Touchstone Insurance Company *
16448
36-4900986
OH

Westfield Management Company
34-1788314

— 1

Westfield Bank, FSB
34-1940362

Westfield Mortgage C

20-0361702

y, LLC

27-2415287

COIN Financial, Inc.

Westfield Asset Management, LLC
46-4010767

* These companies are members of the following pooling

WMC Properties, LLC

Westfield Credit Corp.
34-1962005

arrangement beginning 12/25/2018: 22-3981501
Ohio Farmers Insurance Company 19.0%
Westfield Insurance Company 54.0%
Westfield National Insurance Company 13.0% Westfield Securities, LLC
American Select Insurance Company 5.0% B 45-4485129
Old Guard Insurance Company 9.0%
Westfield Champion Insurance Company 0.0%
Westfield Premier Insurance Company 0.0%
Westfield Superior Insurance Company 0.0%

Westfield Touchstone Insurance Company 0.0%
Total 100%



Statement for March 31, 2020 of the Old Guard Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

(4%

1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group| Group Company| D Federal (US. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
aoe(rjsbers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0228 | OFIC & Affiliates........c.ccceuunenee 24104... | 34-0438190.. . | Ohio Farmers Insurance Company. NA e NA oo [ e 0.000 |NA..coiie et sessesssseesees | cenees N.......
0228 | OFIC & Affiliates.... 24112... | 34-6516838.. | .... Westfield Insurance Company..... . | Ohio Farmers Insurance Company... . | Ownership......... |....100.000 |Ohio Farmers Insurance Company..........ccccce.. | veuu. [\
0228 | OFIC & Affiliates........c..ccceeenee 24120... | 34-1022544.. . | Westfield National Insurance Company............. Ohio Farmers Insurance Company. Ownership......... ....100.000 | Ohio Farmers Insurance Company...........cccc.. | couee. N......
0228 | OFIC & Affiliates..........cccene.. 19992... [31-6016426.. . | American Select Insurance Company................ Ohio Farmers Insurance Company................. Ownership......... ....100.000 | Ohio Farmers Insurance Company..........cccees | vuvee Nevooo [ Oue
0228 | OFIC & Affiliates........c.cccceeenee 17558... |23-0929640.. . |Old Guard Insurance Company............ccccceeeenee Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company..........cccc.. | couee Neovoo [ O
0228 | OFIC & Affiliates...........cccnne.. 16447... | 32-0569613.. Westfield Champion Insurance Company.......... OH.....cc..... A, Ohio Farmers Insurance Company................. Ownership......... ....100.000 | Ohio Farmers Insurance Company...........cccees | vevee Nevooo [ Oune
0228 | OFIC & Affiliates........c.ccceernenee 16450... |83-0887963.. . | Westfield Premier Insurance Company.............. OH........... A, Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company..........ccc..e. | couee Neoooo [ O
0228 | OFIC & Affiliates...........cccnne.. 16449... |83-0871392.. . | Westfield Superior Insurance Company............. OH.....cc..... A, Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company..........cccees | vuvee Nevooo [ Oune
0228 | OFIC & Affiliates........c..cceeuneenee 16448... | 36-4900986.. Westfield Touchstone Insurance Company........ OH........... A Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company...........ccc... | couee Neoooo [ O
0...... [ 34-1788314.. ... | Westfield Management Company... Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company...........cccees | vuvee Nevooo [ Oun
0...... [ 22-3981501.. . | WMC Properties, LLC Westfield Management Company................... Ownership......... ....100.000 | Ohio Farmers Insurance Company...........ccc... | couv Neooooo [ O
O [ e [ 27-1229534.. Westfield Marketing LLC..........cccovvveivvierenennen. OH............ NIA....ccoonne Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company..........cccees | cevee Nevooo [ Ou
0...... [ 34-1861077.. . | Westfield Services, INC.......c.covvrerrenrenrerrerninnenns OH........... NIA...ccnne Westfield Marketing LLC..........coccovrevenrerrinienns Ownership......... ....100.000 | Ohio Farmers Insurance Company...........ccoeee. | couee Neovoo [ O
0...... [ 77-0633192.. . | Westfield Bancorp, INC.........ccccueverneriereriinnnns OH............ NIA....ccoonn. Ohio Farmers Insurance Company.................. Ownership......... ....100.000 | Ohio Farmers Insurance Company...........cccee. | ceeu. Yoo O
0...... 0 34-1962005.. Westfield Credit COrp.......ovrvrrenrereeernrirrireenns OH............ NIA...cne Westfield Bancorp, INC........ccvvevrerreeirnienrennenns Ownership......... ....100.000 | Ohio Farmers Insurance Company...........ccoeee. | couee Neoooo [ Oune
0...... 46-4010767... ... | Westfield Asset Management, LLC.................... OH............ NIA....ccoonne Westfield Bancorp, Inc Ownership......... ....100.000 | Ohio Farmers Insurance Company...........cccees | vevee Nevooo [ Oun
0...... 34-1940362.. .. | Westfield Bank, FSB.........cccocovvnrrrinrneirrinins OH........... NIA ... Westfield Bancorp, Inc Ownership......... ....100.000 | Ohio Farmers Insurance Company...........ccc... | coue Neooooo [ O
0...... 20-0361702.. . | Westfield Mortgage Company, LLC OH............ NIA....ccoonne Westfield Bank, FSB Ownership ....100.000 | Ohio Farmers Insurance Company..........cccees | vuvee [\
0...... . |27-2415287.. | .... COIN Financial, Inc..... . | Westfield Bank, FSB................. ... | Ownership......... |....100.000 |Ohio Farmers Insurance Company...........cccee. | couee |\
0...... 45-4485129.. .... | Westfield Securities, LLC.... Ohio Farmers Insurance Company.................. Ownership ....100.000 | Ohio Farmers Insurance Company..........cccees | cuvee [\
0...... 46-2569087 .. ... | 150 South Road, LLC........ccvververrrerereireirnrinnins Ohio Farmers Insurance Company. Ownership......... ....100.000 | Ohio Farmers Insurance Company...........ccoeee. | couee |\
0...... 35-2614052.. . | 1848 Ventures, LLC Ohio Farmers Insurance Company Ownership......... ....100.000 | Ohio Farmers Insurance Company...........cc.cees | cuveee [\
Aster Explanation

| No Entity(ies) or Person(s) has control of Ohio Farmers Insurance Company




Statement for March 31,2020 of the Old Guard Insurance Company

PART 1 - LOSS EXPERIENCE

Current Year to Date

Lines of Business

1

Direct Premiums

Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

—
QWO WN =

. Allied lines....
. Farmowners multiple peri
. Homeowners multiple peril...
. Commercial MUItIPIE PEFil.........coorerirrrirerereeneeeseeese e
. MOrGage GUATANTY.........cvieircreiee s
. Ocean marine
. Inland marine........

. Financial qUaranty..........ccccocueeeieviesieiieseseseeee et
. Medical professional liability - OCCUITENCE.............coevevereiiereieeeee e
. Medical professional liability - claims-made.
. Earthquake........cccooovvivreeieecce,

. Group accident and health...
. Credit accident and health....
. Other accident and health....
. Workers' compensation....

. Auto physical damage......
. Aircraft (all perils)..

. International.. .
o WAITANEY .ottt

. Reinsurance-nonproportional assumed property...........ccoeveuevervevsnerierennes
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.....

Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability......

................................. 0.389

: Sum. of remaining write-ins for Line 34 from overflow page
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34).......

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Farmowners multiple peril....
. Homeowners multiple peril...
. Commercial multiple peril.
. MOMQAGE QUATANEY.......covecvictcieiece ettt ban
o OCBAN MAMNE......iviiirierieie ettt nn
. Inland marine........
. Financial guaranty

. Earthquake........cccooovevvircce,
. Group accident and health...
. Credit accident and health....
. Other accident and health....
. Workers' compensation....

. International..
- WaITaNY ..o

. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of BUSINESS...........cccceveveiciriieieeeeee e
. Totals

Medical professional liability - OCCUITENCE..........cceverrurrrrrrirririreieisr e seneneeens
Medical professional liability - Claims Made..........ccvrurerrnrerereirnrrree s

Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made
19.2 Private passenger auto liability.............ccceerieieienisieese e
19.4 Commercial auto liability......

Sum. of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (LIN€ 34)......ccciruiruiniirriniirisiere s sneseeseeees
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Statement for March 31, 2020 of the Old Guard Insurance Company

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2020 2020 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2020 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2017 + Prior...coo. | coovvsnsnseis 26,713 | oo, 35,631 | oo 62,344 | oo 5717 | e 37 | i 6,034 | oo 20,282 | oo 469 | s 33,711 | s 54,462 | .o (T14) | o, (1,134) [ oo, (1,848)
2. 2018 s [ e 15,057 | coviiiiiniinins 20,530 | s 35,587 | oo 2,892 | i, 262 | s 3,154 | oo, 12,919 | e, R 19,148 | oo 32,383 | 754 | (804) [ oo (50)
3. Subtotals
2018 + PriOr.....co. | coverieniissiinsienn 41,770 | e 56,161 | oovovrerierniennens 97,931 | oo 8,609 | .o 579 | oo 9,188 | i 33,201 | oo 785 | oo 52,859 | oo 86,845 | ..iieiiiis 40 | (1,938) [ ovevreeniriies (1,898)
4, 2019 s s 19,889 | oo 39,456 | oo, 59,345 | oo 7,937 | e, 2,329 | s 10,266 | .ooovvvriiriininnn 15,048 | oo 2317 | s 32,456 | oo, 49,821 | i 3,096 | .o (2,354) | oo 742
5. Subtotals
2019 + Prior......c. | covevverreerinnenn 61,659 | oo, 95,617 | coovviriieinens 157,276 | oo, 16,546 | oo 2,908 | oo 19,454 | oo 48,249 | oo, 3,102 [ o, 85,315 | oo, 136,666 | ...coovrsrisiisiianes 3,136 | (4,292) oo, (1,156)
6. 2020.......cccerrens [ )., ST IR ) .0, T [ ., S P D0 S [P 8,148 | oo 8,148 | ..o XXX orrieirins | crensrississsssseneas 4,960 | .o 16,324 | oo 21,284 |, ). S [ DO, SN XXX e
7. TotalS....vevrerrs | e 61,659 | .ooooovrrrrrrirnn. 95,617 | covvevvererin. 157,276 | oo, 16,546 | .oovovvvverrrinns 11,056 | coovveveeririnne 27,602 | oo, 48,249 | .o, 8,062 | ..ooovvrvrrrren. 101,639 | oo, 157,950 | ..oveveereerienianes 3,136 | oo (7272 | I (1,156)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ..c.ocvevvvivernnnee 235,810
| P 51%| 2. oo (4.5)%[3. e, (0.7)%

Col. 13, Line 7

Line 8

4 i, (0.5)%




Statement for March 31,2020 of the Old Guard Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1 The data for this supplement is not required to be filed.

2 The data for this supplement is not required to be filed.
3 The data for this supplement is not required to be filed.
4. The data for this supplement is not required to be filed.

Bar Code:

A0 0D D O
* 1 7 5 5 8 2 02 04 900000 1 =
A0 00D O LA
* 1 7 55 8 2 02 04550000 1 =
A0 00RO 0 O
* 17 55 8 2 0203650000 1 =
A0 000 0O O
* 17 5 5 8 2 02 05050000 1 =

Q15

Response

NO

NO

NO

NO




Statement for March 31, 2020 of the Old Guard Insurance Company
Overflow Page for Write-Ins

NONE

Q16



Statement for March 31, 2020 of the Old Guard Insurance Company

SCHEDULE A- VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT..........cvvueieicreeeieieis ettt et bes et es st sse s sse s ssstenes | svsesssessessesstes s sessessesesssssesssssnsenee 0 [ oo 0
2. Cost of acquired:
2.1 Actual cost at time of ACQUISIION.........v.rererrrrrreerereieerrereseeeseeesrese e o e B g B B R+
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (I0SS) ON AISPOSAIS........covueverieireiiicreieiee ettt bbb s bbbt s s b b st et ennaas
5. Deduct amounts received on disposals.............ccceereerieereininn
6. Total foreign exchange change in book/adjusted Carrying ValUE..............ccceuieveiriereniieceeee e
7. Deduct current year's other-than-temporary impairment FECOGNIZEM.............coiuieviiieeieeieieee sttt eses | seevssese s s ssa st b st s s sans 0 | oo 0
8. Deduct CUITENt YEAI'S AEPIECIATION. ........ovuvereirireiiiereeiseie ettt es et ss sttt s e s sse s s nnsenns | frebssssssesssssnsanseesnssnsessessnsensensnssnsns 0 | oo 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8)........ccccrrerrirrieeiieiieeieieiesssessessssiesees | cressssse et ssssssns 0 | oo 0
10.  Deduct total NONAAMItEEA AMOUNTS..........ccciieueiicieiiice ettt ea s s bt se b st et s ssesesnsesesssnse | 4ssesesessesessssssesansnsesessnsesesansetennsens 0 | oo 0
11, Statement value at end of current period (Line 9 MINUS LINE 10).......iireiiiiieieiisiesersiessassesssesssessssssessessssessesssssssessessssassesss | soessssessessessssassessssassessassssessassssassens 0 ] oot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, DECeMbEr 31 Of PHIOT YEAI..........ccvieviieieieirieieeisiieeissieiss | cvreersissressessses s snsenees 0 | oo 0
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIEION............cceveiieriicteices ettt bbbttt b s s seaebnns | ebessssesessssesesesse s et s sese b s st es s et sans
2.2 Additional investment made after aCQUISIION. ...........ccviviiieiicicisie ettt st esaens | ssbssesse s s s sttt s s bbbt nans
3. Capitalized deferred interest and Other...........cccovvverrrninenrrernrnrsereee - B BB I W oo vvv | wvovenseessessnssnssssssessessesssnssessentensans
4. Accrual of discount...........ccoeveeererriiriiennes
5. Unrealized valuation increase (decrease).
6. Total gain (I0SS) ON ISPOSAIS........ccevireireiireiieieieieieiei sttt bbb s s s
7. Deduct amounts received 0N diSPOSAIS..........c.euierireeriereinreinieneineseereesessseeseinnens
8. Deduct amortization of premium and mortgage interest points and commitment fees..........
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment recognized.............cceeveenivenivcceiesee e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | oovorriveriiiiieicieeiecses e
12, TOtal VaAIUGLION GIOWANCE. .........oeveeieieireieieie ettt s st s e n s en s s sntens | £rebssssssensessssansessnssnsessessnsassensnssnnns 0 | oo 0
13, SUDLOtAl (LINE 11 PIUS LINE 12)...e.vuveieiieiiiiieiieictetie ettt ettt bbb st s bbbt s s bss s st nsesns | 4iebsstessessessnsasses st st et et ss b s bt anaans 0 ] oo 0
14. Deduct total NONAAMItEEA AMOUNTS..........ccciiiuiiicieiriees ettt b e s ettt se bt e s s sssesessnsesessese | sssesessssesessssasesessssesessnsesessnserensene 0 | oo 0
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)......iiiiiiieieiisieieiisississiesssisssesssssssessesssssssessesssssssesssssssesss | soesssssssessessssassessssessesssssssessessssassens 0 ] oot 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI........cueirrrriririsiirrissie e ssessssssessesssssssssessessessssssessens | ssessssssssssssessassnssessassansnns 3,007,488 | oo 4,316,690
2. Cost of acquired:
2.1 Actual COSt at iME OF ACGUISIION. .......u.evueererireireieecirsiee sttt sttt sttt entenes | Sressessanssessessensassses st ensansessessensanes 0 [ o s 0
2.2 Additional investment made after @CQUISIION............cc.c.ciuiiiieieiics ettt s s s | sbesssesesssese b s b et ss s b s ae s s et sans 0 | e 0
3. Capitalized deferred INtEreSt ANG Ot ...........cuieir ettt ettt s st stensnsaes | 2esessestessessessests s e st es s st e b s sent st 0 [ o 0
4. ACCIUAL OF QISCOUNL.......u.cvuveieiicicise ittt ettt bbb bbb bbbt s s st s s s senta | Saestessasssessessess s s s st st s s s s baees 0 | e 0
5. Unrealized valuation iNCrEASE (ECIEASE)..........cuueviuiieiieieciieeiicietsete ettt bbb bbb ss st s sans | ebsessessssestes st st es s s sen s sanes (315,992) | .evvivreeiereee e 224,012
6. Total gain (I0SS) ON QISPOSAIS.........cceveveierieieiieeieisete ettt sttt bbb s s sae st s st st s s st es s s sssssssessnsnnes | avsesssssssssessnsstessesnsessesanes (819,190) | vevvvvveererererce e 220,397
7. Deduct amounts reCeIVEd ON QISPOSAS..........c.curvruiuriiiieieisiteie ettt bbb bbbt s st es s bensesnses | sessessesssestesesstessessssenaans 1,872,306 | coovoveereeeieeeseine 1,753,611
8. Deduct amortization of premium and depreCiation.............ewerererinirnrerreninsrseiees s sssse st ess s ssess s snes
9. Total foreign exchange change in book/adjusted Carrying ValUE................c.cveveiicieiereieiieece et
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10).........cccoererieriiererieiiesieeissessssenes | seeressssssssssssssessesessessesessesssessssans (0 O 3,007,488
12.  Deduct total NONAAMItEEA AMOUNLS............civiieeieciiieiectce ettt b s s st s st sntenss | 4sebistsssessessssass et st st esseb st s nssssnaans 0 | e 0
13. Statement value at end of current period (Line 11 MINUS LINE 12)......cueviiiuiieericiiiisisieiiissesssessssssessesesssssssssssssssssssesssssnss | sssosssssssssssssassessnssssessesssessesssssssens (O 3,007,488
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOT YEA. ..o esaeseesnns | eveesesessesessesses e sssesans 432,052,557 | oo 404,126,859
2. Cost of bonds and stocks aCqUIrEd...........ccueevrieieienisieesee s 125,655,315 | oo 34,114,666
3. ACCTUAL OF GISCOUN.......veeee ettt sttt st n et stens | He8essesessessessanssesest st ensnsreen 35,790 | covierere e 134,587
4. Unrealized valuation increase (decrease). ...(25,806,737) | .. .25,128,146
5. Total gain (loss) on disposals...........ccccceuerrivererrirenenne ed(TT5,258) | oo (132,961)
6. Deduct consideration for bonds and stocks disposed of... 17,400,419 27,741,538
7. Deduct amortization Of PrEMIUM.........c..ciiieiciiieieicee ettt a sttt b s s s s ssessntens | 2essessesssesses st enses s b st s benes 799,135 ..3,251,142
8. Total foreign exchange change in book/adjusted CArryiNgG VAIUE..............cc.cvcievieeieicieie ettt ses st sessssaes | sssssssssssssssssssssssessesessessesssssssans 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.cuviueiiiiiriierieiee et eses | siebssessesss sttt ssenans 0 | oo 326,060
10. Total investment income recognized as a result of prepayment penalties and/or acCeleration fEES...........vvwrrrrrurinenrnns | cernrsressisessesse s ssessesesssssnenes 0 ] e 0
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10).........cccrvrriviririininiinnisienseessienns | s 412,962,113 | oo 432,052,557
12. Deduct total NONAAMItIEA AMOUNLS............cciuiieeiciciiei ettt ettt bbb st snsessesss | ssebssssssesssssssesses st esses et sntesessnsenaans 0 | e 0
13. Statement value at end of current period (LinNe 11 MINUS LINE 12).....c.ieiiiiieieiisiisessiisissesssesseeseessssssesssssssassesssssssessessssesss | siessessssassessssassessssassesss 412,962,113 | oo 432,052,557




Statement for March 31, 2020 of the Old Guard Insurance Company
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISO

Book/Adjus:ed Carrying Acquiiitions Dispo3sitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 ()- e vvereeerrereereieeeeeisereeseeee st ses st ess s snsesseesssensens | evseesssesseesenssesnens 300,067,762 | ...cooveerrercirreiennes 10,778,530 | oo 7,783,463 | oo (9,666,356) | ...voveerevreererernrene 293,396,473 | oot | e nsnenns | et 300,067,762
.............................. 8,903,011 ...19,077,563 9,734,084
NAIC 3 ():vuvvereeerrireeeieeseieiser sttt sttt ennens | seesesassessessstessessesensansessessnsanse [0 R [0 R [0 R [0 T O OO O R SPRUUSTEUUSTR DU T SRR 0
INAIC 4 (): . eereeieeseieieese ettt sttt ennees | eeseeasses et se et e s e s nse s e nnsennes [0 R [0 TR [0 T [0 TR 0 [ e | et | ettt et 0
NAIC 5 (). oo seeeee s eeee s eees oo [ eese oot N R N S R O oo | oo | oo 0
INAIC B (): - vvereaeeereieiecseiseiseseese i sss bbbt sssessens | oessesassessssssssssessssansansesssssnsanses 0 o 0 [ 0 [ 0 oo 0 et | ettt ernes | etet st s ettt nnrenta 0
TOtAI BONGS. ...ttt voevirennnnennnnneeenn 309,801,846 | i 11,218,998 | i 1,783,463 | i (763,348) | 312,474,036 |0 [0 | 309,801,846
PREFERRED STOCK
NAIC T | bttt O RN (RO O RS RRON O RN 0 [ e | et | e 0
NAIC 2.ttt | ehtsn st O RN 0 | s (O SRR O RN 0 | e | et | et 0
10, NAIC 3ot | srtene s O RN 0 | oo (O R O RN 0 | et | st | e 0
1.
12, INAIC B | st 0 [ 0 [ 0 [ e 0 [ 0 [ e [ e | e 0
130 INAIC B | enE e 0 [ 0 [ 0 e 0 [ 0 it | s | e 0
14, Total Preferred SIOCK....... oo o nes 0 | 0 | i 0 | 0 | 0 | 0 | 0 | 0
15.  Total Bonds and Preferred SIOCK. ..o iuiriiiiiiiinissisensssssesensisssesensess | nnessesenssssssenssssenas 309,801,846 | ..o 11,218,998 | oo 7,783,463 | ..o (763,345) | ..ovveivniinirenninas 312,474,036 | ..o 0 [ 0 ] s 309,801,846

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18§............ 0; NAIC2S..... 0; NAIC3S....... 0; NAIC4S...... 0; NAIC5S............ 0; NAIC6BS............ 0.
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Sch. DA - Pt. 1
NONE

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI03, QSI04, QSI05, QS106, QSI07



Statement for March 31,2020 of the Old Guard Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAI........vurvrierrieirrseieieie s ssesss s ssesssssssssessans | sesesssssssssssnssessassssssessasssssssseses 5,829,561 | .ooovvieeiereeree s 3,091,423
2. Cost of Cash eQUIVAIENES ACQUITEA. ...........c.ccuevevieie ettt b st sssans | evsesssssssesssessessssesseseessses s s s s 463,628 | ...coveeeeee e 22,855,258
3. ACCTUAI Of QISCOUNL......ooveeieeii ittt bbbttt s | Sheeeb i e b e b e bbb bbb bbb 0 [ e 0
4. Unrealized valuation INCEASE (HECIEASE)..........ciueieiciiieieieisiieie sttt sttt b s s ssess | sbestesssstes e bt e s sse s s s ss s s st bbb s bees 0 | e 0
5. Total Gain (I0SS) ON QISPOSAIS........c.vuevrieiieiieiiieieisiesse ettt bbbt et s bt es s essessesnsans | sebessessssessesssssssassesssantes e bensessessnsensassesned 0 | oo 0
6. Deduct consideration received 0N ISPOSAS.............cocviireviiiriieiiicc ettt sbesnes | ebesssssesessteses s bbb s s s bnes 5,374,573 | oo 20,117,120
7. Deduct amOrtization Of PIEMIUM..........cvierririreinseeeeissiesess et sse st ss s bs st ss st sse st s st estes | oessestesssssessessassanssessestess st ssess st s ssnssenee 0 [ oot 0
8. Total foreign exchange change in book/ adjusted CarrYiNg VAIUE...........ccruueierirrirririreireersieeiesiss e ssssissesesses | seesessesssssssssesssssssssesessesssssessessesssssseseses 0 | oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............ururerurirrieeieeireiere e seeeeseesees | seesessensssessss e sns s es st sns e enes 0 ] et 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceuereriinieriirieiiiins | e 918,616 | .o 5,829,561
11. Deduct total NON@dMItIEd @MOUNTS...........ccuuiiiiiiiiici e | bbbt bbb 0 | o 0
12. Statement value at end of current period (Line 10 MINUS LINE T1)........ccociiiiieiiieictieiciessereseiesessresssesenens | cvsresessssssssssesessssssessssssesessssesesans 918,616 | oo 5,829,561

Qslos
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Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement for March 31, 2020 of the Old Guard Insurance Company

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State lamgeof V¢ or GaneralRal Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./JA.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
293792 10 7|ENTERPRISE PRODS PARTNERS L P COM UNIT... | ........................................ |DE.. |Varinu= .......... 04/27/2010 [03/11/2020 | ....... 3,007,488 | ....... (315,991) 0 0 0 [ e (315,991) | coovevvrerinnnad 0 e 2,691,497 | ...1,872,306 [ ....ccoovrrnnnnd 0| . (819,190) | ....... (819,190) | ...vvvve 47,526
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............cocoeieiiieieiieiiiececeeesssnssecsissisniens | e 3,007,488 | ...... (315,991) 0 0 0. (315,991 | o0 | 2,691,497 | ... 1,872,306 | .oooveve0 | e (819,190) | ....... (819,190) | .......... 47,526
4899999, SUDLOLAI = UNGFIIATEM. ... vv vtttk 4488 seE ekttt | snrians 3,007,488 | ....... (315,991) 0 0 0 [ e (315,991) | .... L0 2,691,497 | ....1,872,306 L0 (819,190) | ....... (819,190) | ... 47,526
5099999, TOAIS. ........veeeeeeeeeseeseeeeeeseees ettt es e es s8R R R R ehE EaeRR LR LR LR RS AR ARkt | ariia 3,007,488 | ....... (315,991) 0 0 0] . (315,991) | oo 0] ... 2,691,497 | .... 1,872,306 | ..oocoovvrirrnnncd 0. (819,190) | ....... (819,190) | .......... 47,526
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Statement for March 31, 2020 ofthe Old Guard Insurance Company

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and

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

3130AJ 4J 5 |FEDERAL HOME LN BKS 2.720% 02/26/35. 02/10/2020........ KeyBanC Capital MKES..........c..cuuiuririiiiciesiii et eseenan | reesesssisessessess s ensssssssensenans | seeessesieees 4,000,000 | oo 4,000,000 | ...oorovrerirreririanee 0 [T

914437 US 5 |UNIV OF MA BLDG AUTH TAXABLE SER 3 REV 3.434% 11/01/40 01/24/2020........ WEIIS FANGO. ..ottt es | shsissss s esssne s enes 1,033,700 | oo 1,000,000 | ..ooviiiiniiniiiniininas 477 |1FE

3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSIMENES. ..........cceueieiiiiieieiieiiitasietietiees etsessetsssassesssessssssassessssassessessessesessessesasssssessessessssassessesssssssessessesassessessessesessessetasssssessessessssassesssssssessessessnsantessessnsanse | stessessesssssssassessssansns 5,033,700 5,000,000 | ..oororerereieecias 477 XXX.
Bonds - Industrial and Mi:

126650 CX 6 |CVSHEALTH CORP  4.300% 03/25/28...........covvcririiciiiriinisiiseicesieiiesiens 01/15/2020........ | KeyBanc Capital MKLS............ccciiiririiniiciieciinissicisscissisisssissses | seississssssissssssissisessiens 440,468 2400,000 | oo 5,351 |2FE

61744Y AL 2 |[MORGAN STANLEY 3.971% 07/22/38........ccccovurererirmrereniireneriserinenienes 02/20/2020........ RAYMONG JAMES........oovvveiiriirciisisiie et sssssss | soesssesssssssss s ssesssenssenes 3,479,850 3,000,000 | oo 10,589 [1FE.....cooviiiivirenn

68389X  BE 4 |ORACLE CORP 3.900% 05/15/35 01/13/2020........ RBC Dain RAUSCRET........ociiuiiiiiiiii s | coenss s enes 2,264,980 2,000,000 | oo 13,000 [1FE.....ooiiiiiiniinn

3899999. Total - BoNds - INAUSIIAl @NA MISCEIBMEOUS. ........ce.eiei itttk se oeksenssee s st E e E R8RS EE 088888 E e E 080t thebient s en s 6,185,298 5,400,000 | ..o 28,940 XXX.

8399997, TOtAl - BONAS - PAI ...tk e84 eEE 80k L 0L E L E 0 E 0L E 0L 0440 E 0 E 0L e0E L0 E L E bbbk bbbt 11,218,998 | .o 10,400,000 | oo, 29,417 XXX.

8399999, TOHAI - BOMMAS. ...tttk se oe48eeE e o0 E LR e f SR E LR E e EE SRR E e R R LR E LR E bt eheriens st 11,218,998 | oo 10,400,000 | oo 29,417 XXX.
Common Stocks - Industrial and Mi: (Unaffliated) Publicly Traded

00287Y 10 9 [ABBVIE INC COM......oouiiiiiiiiiiiieiieieriesiseiesise st 03/23/2020........ VMOUS. ... 29,000.000 XXX 0

03027X 10 0 |AMERICAN TOWER CORP REIT... 03/12/2020........ Strategas Research Pamners...........cocviirieiiesseesssssessssienes 6,000.000 XXX 0

037833 10 0 |APPLE INC......ooviieiieieieeieieissie s 03/23/2020. William Blair & Co........ 4,000.000 882,419 XXX 0

437076 10 2 [HOME DEPOT INC......oviiiiiiiiriinissiivcsiesi e 03/12/2020........ [ VAMIOUS. .....covvriereriricerniieiseieierissines 8,500.000 ,719,883 XXX 0

46625H 10 0 | JPMORGAN CHASE & COMPANY 03/09/2020. Morgan Stanley Dean WItter............ccoouevveeiininirenseseeecis 5,000.000 475,858 XXX 0

78467Y 10 7 | SPDR S&P MIDCAP 400 ETF TR......ccoiviiiririiernnieierissieersssesssssessesssenes 03/09/2020........ Morgan Stanley Dean WItter...........ccvreiereiniereseis 8,000.000 XXX 0

882508 10 4 | TEXAS INSTRUMENTS INC......cootiiiiirniiiireinisresesieesssee s nsessseeessees 03/31/2020........ VMOUS. ..ot 19,500.000 . XXX 0

92343V 10 4 |VERIZON COMMUNICATIONS.........ccorvrvriirrnnreirsnirnns 03/12/2020. Strategas Research Pamners. ..o ssssesssssenes 16,000.000 826,057 XXX 0

92826C 83 9 |VISAINC COM CLASS A....coooviiiiiiiierisisersnisissnienes 03/23/2020........ [ VAFOUS. .......vveererereeeeeeereeeereereesresn 18,000.000 ...2,750,189 XXX s 0

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TraO8G. ...t ottt b bbb ebeb st bbb es 14,436,316 XXX | 0 XXX.

9799997.  Total - COMMON SEOCKS = PA ...ttt bR e oe4seeEoEEeEE R R £ R E LRt EeEE£Ef S E LR f £ EEEEfEE L8 EE L E 8L EfEEE L £E S E e E S E bbb r s fhebienbsen bt entses 14,436,316 XXX s 0 XXX.

9799999, TOLAI = COMMON SEOCKS...........evieieiisetiieiiei ettt ettt ettt s s s et sesssessesesessesses  fessessesassassesssesessssessessesassessessee et eesesseb e s essesses et e senses e s et esesses e b ensesses s e et eeses et et eesebsee et s ses s e b e s st et sess et et entessessnsense  etssessssssssnsensessnsness 14,436,316 XXX 0 XXX.

9899999. Total - Preferred and COMMON SEOCKS..............ccciieveiiieitiieiiteieictcte ittt ttetete et etetetetetesestetess etetsetesesssssasassesesassssesassesesessssesessssseessssesesessssesessesesessaesesessesesesssesesssesesessssetesasseses e sesetesassesessssetesesansesassssesassnsetess | tassesesssesesasessesassseess 14,436,316 XXX e 0 XXX.

9999999. Total - Bonds, Preferred and COMMON SLOCKS............c.cveiiiiiireiieiieieieiesesie st sessseesssessesetees aessessesassassessssssssssessessesassessesssssasessessesassessessessesassensesses et e s s s se s et ensesse s s e s e s se s e b e s ee s b st e s st b s n s b s e s e s et ensessessnsense | edssessessessssassessnsansss 25,655,314 XXX 29,417 XXX.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Current Year's Interest / NAIC
r Unrealized Year's | Other-Than- Total Total Foreign Foreign Stock Stated | Designation
ei Number of Prior Year Valuation | (Amortizati | Temporary | Changein | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Shares of Book/Adjusted Increase on)/ Impairment | B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser 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 Symbol
Bonds - U.S. Government
36202E 3J 6 |GNMA GTD PASS THRU POOL 004401 6.500%............ .| 03/01/2020. | Paydown ) 1,706 0 0 (U I 13 {03/20/2039. [ 1.....ccovevenee
36202E 5K 1 |GNMA GTD PASS THRU POOL 004450 6.500%............ .. | 03/01/2020. | Paydown ) 573 0 0 0 05/20/2039. | 1.....cvooerenee
36202E PC 7 |GNMA GTD PASS THRU POOL 004019 7.000%.. .| 03/01/2020. | Paydown.... )| - 1,509 0 0 0 08/20/2037.
36202E PP 8 |GNMA GTD PASS THRU POOL 004030 7.000%............ |.. | 03/01/2020. | Paydown.... . . . L0 | e (72) ] 0. . 2,342 0 0 0 09/20/2037.
36202E SD 2 |GNMA GTD PASS THRU POOL 004116 6.500%............ .1 03/01/2020. | PaYdOWN.......ooovvreirrrierineins | ceineirnneiiniins | v 6,452 | oo, 6,452 | cvvrien. 6,729 | oo 6,678 | oo 0| s (V225) N R (V1 I (P225) IR 0 6,452 0 0 0 04/20/2038.
36294S DJ 3 |GNMA GTD PASS THRU POOL 658105 6.500%.. .1 03/01/2020. | Paydown.... 270 | ... 270 )| - 270 0 0 0 09/15/2036.
36294S EP 8 |GNMA GTD PASS THRU POOL 658142 7.000%............ |.. | 03/01/2020. | Paydown...........ccccvuvunrieemiionns [ onrenriicnnicnnis | crvvenicciis 509 | oo 509 )| - 509 0 0 0. 6 | 10/15/2036.
36295H R9 3 |GNMA GTD PASS THRU POOL 671112 6.500%............ .. | 03/01/2020. | Paydown ) 90 0 0 (U 1 |08/15/2037.
36296U NG 1 |GNMA GTD PASS THRU POOL 701591 6.500%.. .| 03/01/2020. | Paydown.... )| . 134 0 0 (V1 I 1 {01/15/2039.
38378G 2Y 3 |GNMA138B 3.000% ... | .. | 03/01/2020. | Paydown.... .50,587 50,998 | ...... 50,972 0| ... (384) | .. X 50,587 0 0 0 239 |01/20/2043. | 1..
912810 QA 9 |UNITED STATES TREAS BDS 3.500%......ccvcereerirennrenns .. | 03/09/2020. | KeyBanc Capital MktS............. | ceoveverseianinns | crv 2,904,375 | ....... 2,000,000 | ....... 2,277,344 | .......... 2,254,970 | oo 0 [ ... (1,920) | oo [V (1,920) | .ooovvvciinnns [ I 2,253,049 | 0 ... 651,326 | ....... 651,326 | ....... 39,615 | 02/15/2039. [1....covvvnvvns
0599999. Total - Bonds - U.S. Government . e eeiee s | s 2,968,547 | ....... 2,064,172 | ....... 2,342,515 | oo 2,320,030 | oo 0. [PX:0) ] 0 | [X:0L) ] [ I 2,317,221 | 0. 651,326 | ....... 651,326 | ....... 40,006 XXX XXX
Bonds - U.S. Special Revenue and Special A ment
31287N  CF 3 |FHLMC 30 YR GOLD PC GRP POOL C62770 7.000%..... | .. | 03/01/2020. | PaydOWN..........cccemrrmerirerernces | covrrrerireeenenn | corveernrnench 848 | s 4,448 0 0 0 01/01/2032. | 1...ovvvrrnnee
3128M4 AX 1 |FHLMC 30 YR GOLD PC GRP POOL G02422 6.000%..... | .. | 03/01/2020. | Paydown.... ..2,071 2,071 0 0 0 12/01/2036. | 1..
3128MJ 2M 1 |FHLMC 30 YR GOLD PC GRP POOL G08779 3.500%..... | .. | 03/01/2020. | Paydown.... veevennn 135,516 135,516 0 0 0 09/01/2047. | 1..
3128MJ  5Y 2 |FHLMC 30 YR GOLD PC GRP POOL G08862 4.000%..... | .. | 03/01/2020. | Paydown...........cccceeervrerirererns [ wovveriverrerinns | e 552,629 | oo, 552,629 ) 552,629 0 0 0 02/01/2049. | 1
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601 4.000%..... | .. | 03/01/2020. | Paydown.... ) 41,160 0 0 0 08/01/2044. | 1..
3128MJ UV 0 |FHLMC 30 YR GOLD PC GRP POOL G08595 4.000%..... | .. | 03/01/2020. | Paydown.... ) 123,339 0 0 0 07/01/2044. | 1..
3128MJ V2 3 |FHLMC 30 YR GOLD PC GRP POOL G08632 3.500%..... | .. | 03/01/2020. | Paydown ) 23,002 0 0 (U [ 131 | 03/01/2045. | 1
3128MJ  VJ 6 |FHLMC 30 YR GOLD PC GRP POOL G08616 4.000%..... | .. | 03/01/2020. | Paydown.... ) 38,133 0 0 0 11/01/2044. | 1..
3128MJ WC 0 |FHLMC 30 YR GOLD PC GRP POOL G08642 4.000%..... | .. | 03/01/2020. | Paydown.... . . . . )| - 0. 70,906 0 0 0 05/01/2045. | 1..
3128MJ WM 8 |FHLMC 30 YR GOLD PC GRP POOL G08651 4.000%..... | .. | 03/01/2020. | Paydown..........cccouvverererinres | coververirnniens | crreennnn80,261 | i 80,261 85,328 | ...... 85,179 0 ... (4,918) | ovvierirnn 0 | 4,918) | oo 0 80,261 0 0 0 06/01/2045. | 1
3128MJ ZB 9 |FHLMC 30 YR GOLD PC GRP POOL G08737 3.000%..... | .. | 03/01/2020. | Paydown..........ccouwvrmerermrernenns | corverirmeermenene | ververeenn 87,008 | 67,088 | oo 67,602 | ..o 67,583 | ..vvrerirens 0| s (525) 67,058 0 0 0 11/01/2046. | 1..
31292K  4Q 7 |FHLMC 30 YR GOLD PC GRP POOL C03531 4.000%..... | .. | 03/01/2020. | Paydown.... . 21,056 | ...... 20,974 0 ... (1,096) | .. 0. 19,879 0 0 0 10/01/2040. | 1..
31292L  HY 4 |FHLMC 30 YR GOLD PC GRP POOL C03847 3.500%..... | .. | 03/01/2020. | Paydown..........ccoevemerrmeernern | covererneernennns | vererennni 29,050 | vivnvnnd 29,050 29,785 | ...... 29,701 0| s (651) | vevvreernenne (V1 IR (1530 0 29,050 0 0 0 04/01/2042. | 1
3132HN DM 8 |FHLMC 30 YR GOLD PC GRP POOL Q11908 3.500%..... | .. | 03/01/2020. | Paydown...........cccccvevenrvemrrenes [ onrervmncnniinens | wrverrenn 19,050 | 119,050 | e 19,598 | oo 19,564 | ...oovvvenad 0| s (514) 19,050 0 0 0 10/01/2042. | 1..
3132M6 NV 8 |FHLMC 30 YR GOLD PC GRP POOL Q26104 4.000%..... | .. | 03/01/2020. | Paydown.... . . 20,359 | ...... 20,316 0| s (990) 19,326 0 0 0. 05/01/2044. | 1..
31331L  JL 3 |FEDERAL FARM CR BKS 6.750%........cccoomrurmiriririrniinns .. | 03/16/2020. | KeyBanc Capital Mkts............. | ccoeverrvverens | cviens 1,528,010 | ....... 1,000,000 | ....... 1,193,920 ) [ 0 [ (1,788) [ a0 | 1,125,500 | ...ccovvernne. 0] ... 402,510 | ....... 402,510 | ....... 18,938 | 06/06/2031. | 1
3133MA RM 3 |FEDERAL HOME LN BKS 7.450% .. | 02/03/2020. | MALUFItY........ovvrerrcerrrireireris | cererirserinseins | 2002.3,000,000 | .......3,000,000 | ....... 3,706,914 ) 3,000,000 0 0 0. 111,750 | 02/03/2020. |1..
3133TL V5 4 |FHLMC REMIC SER T 18 A3 SEQ 6.609% ... | .| 03/01/2020. | Paydown.... 867 0 0 (U [ 11 {08/15/2029. | 1..
31371K L7 4 |FNMA PASS THRU POOL 254250 7.50\0%........cccvvvnncr .. | 03/01/2020. | Paydown 1,713 0 0 0 03/01/2032. | 1
3137BR RS 6 |FHLMC CMO SER 4612 DV PAC 3.500% .| 03/01/2020. | Paydown.... 12,317 0 0 0 01/15/2055. | 1..
31388T Q6 3 |FNMA PASS THRU POOL 614377 7.000%... .| 03/01/2020. | Paydown.... 691 0 0 0 02/01/2032. | 1..
3138EE  RL 5 |FNMA PASS THRU POOL AK9490 4.000%.. .| 03/01/2020. | Paydown.... 10,308 0 0 0 04/01/2042. | 1..
3138WG DN 1 |FNMA PASS THRU POOL AS6408 3.500%.. .| 03/01/2020. | Paydown 51,944 0 0 0 01/01/2046. | 1..
31392M  HL 9 |FHLMC REMIC SER 2465 PG PAC 6.500%.. .| 03/01/2020. | Paydown.... 7,989 0 0 0 06/15/2032. | 1..
31406D 7A 8 |FNMA PASS THRU POOL 807389 6.500%.... .| 03/01/2020. | Paydown.... 1,395 0 0 0 08/01/2032. | 1..
31409A X3 8 |FNMA PASS THRU POOL 865698 7.000% .. | 03/01/2020. | Paydown 1,615 0 0 0 02/01/2036. | 1..
31410B GT 5 |FNMA PASS THRU POOL 884110 7.000%... ... | .. 03/01/2020. | Paydown.... 825 0 0 0 05/01/2036. | 1..
314106 KU 6 |FNMA PASS THRU POOL 888707 7.500%..........c.ccvvvenee .| 03/01/2020. | Paydown 8,010 0 0 0 10/01/2037. [ 1..cvvvrnee.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
0 Current Year's Interest / NAIC
r Unrealized Year's | Other-Than- Total Total Foreign Foreign Stock Stated | Designation
ei Number of Prior Year Valuation | (Amortizati | Temporary | Changein | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Shares of Book/Adjusted Increase on)/ Impairment | B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser 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 Symbol

314106 RK 1 |FNMA PASS THRU POOL 888890 6.500%.... .| 03/01/2020. | Paydown... 4,716 4,716 0 0 0 10/01/2037.
31410K CX 0 |FNMA PASS THRU POOL 889386 6.000%.... .| 03/01/2020. | Paydown... 948 0 0 0 03/01/2038.
314108 PW 1 |FNMA PASS THRU POOL 896037 7.000%.... .| 03/01/2020. | Paydown... 2,238 0 0 0 08/01/2036.
31410X B9 6 |FNMA PASS THRU POOL 900164 6.500% .| 03/01/2020. | Paydown... 375 0 0 0 08/01/2036.
31412F  H4 8 |FNMA PASS THRU POOL 923751 7.000%.... .| 03/01/2020. | Paydown... 0 0 0 04/01/2037.
31412M A2 4 |FNMA PASS THRU POOL 928925 6.500%.... .| 03/01/2020. | Paydown... 0 0 0 12/01/2037.
31413Q U3 0 |FNMA PASS THRU POOL 952502 6.500%... . 103/01/2020. [ Paydown..........cccvveririniiinriinns | conirinniinniinnins | coineinninad 8,319 | v, 8,319 | e, 8,634 0 0 0. 54 | 09/01/2037.

3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS........ccviririniiee e ...(50,338) | ovovvevien0 | 1ii(50,338) [ o0 [ 5,466,240 |0 [ 402,510 | ....... 402,510 | ..... 139,210 XXX

....... 5,868,750 5,340,740 | .......6,285,002

8399997. Total - Bonds - Part 4 8,837,297 7,404,912 | ......8,627,517 ..(53,143)] .. .1,053,836 |..... 1,053,836 | ..... 179,216 XXX
8399999. TOHAl = BOMMAS. ... bt | ciiia 8,837,297 7,404,912 | ... 8,627,517 ....(53,143) .1,053,836 |..... 1,053,836 | ..... 179,216 XXX
C on Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

166764 10 0 |CHEVRON CORP.... . w.. | .. [ 03/11/2020. | Evercore IS.........ccccoevuvveiinnee .48,500.000 | ....... 3,997,458 XXX | 4,631,192 | ........... 5,844,735 | ..(1,213,543) ...(633,734) | ...... (633,734) XXX [
17243V 10 2 | CINEMARK HOLDINGS INC........ccomrrrrrrmerierireererireenns .. | 02/04/2020. | MKM Partners LLC.... .45,000.000 | ....... 1,397,718 XXX | e 1,006,587 | ...........1,523,250 | ..... (516,663) | ..ovvreens0 | vevrvvirienns0 | 1ii(516,663) | o0 | 1,008,587 | 0 | 391,131 | ....... 391,131 |... XXX

20825C 10 4 [CONOCOPHILLIPS . | .. 103/11/2020. | Evercore ISI .. 1.11,700.000 .382,129 XXX e AT1159 |l 760,851 (289,692) | ...covveens0 | 0 ] 100(289,692) [ o0 | i 471,159 | 0 | (89,030) ..(89,030)| .. XXX

055622 10 4 |BP PLC SPSADR......cccoiiirrrierieessniseriesieseseesenens C| 03/11/2020. | Morgan Stanley Dean Witter... |.79,000.000 | ....... 1,955,013 XXX | e 2,903,581 | ...........2,981,460 | ....... (77,880) X R ...(948,567) | ...... (948,567) XXX

780259 20 6 |ROYAL DUTCH SHELL PLC SPS ADR........ccoouvmivniiins D] 03/11/2020. | Cowen & Company LLC.......... .24,000.000 | .......... 830,802 XXX 1,379,695 | ..ocoove. 1,415,520 | ....... (35,825) [ coovvereinnn0 | i [ (35,825) [ ovovrvrinneen0 | i 1,379,695 ....(548,894) | ...... (548,894) | ....... 22,560 XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded . . N 8,563,120 XXX | . 10,392,214 | ......... 12,525,816 | ..(2,133,603) .(2,133,603) [ ..ovviriienn0 | s 10,392,214 .(1,829,094) | ...(1,829,094) | ..... 139,414 XXX XXX
9799997. Total - COMMON SOCKS = Pt 4.ttt sriss eessesssse s sss sttt sntensesnsansssnsensansses | oansas 8,563,120 XXX | 10,392,214 | ......... 12,525,816 | ..(2,133,603)| .. .(2,133,603) [ ..ovivreennn0 | 10,392,214 .(1,829,094) | ...(1,829,094) | ..... 139,414 XXX XXX
9799999. Total - COMMON SHOCKS. .....eeureeieseriereeee s s . ,563,120 XXX 10,392,214 .12,525,816 | ..(2,133,603) ..(2,133,603 10,392,214 .(1,829,094) | ...(1,829,094) | ..... 139,414 XXX XXX
9899999. Total - Preferred and Common Stocks.......... e e [ERTRRON [T 8,563,120 XXX | 10,392,214 | ......... 12,525,816 | ..(2,133,603) .(2,133,603) | oo [ i 10,392,214 .(1,829,094) | ...(1,829,094) | ..... 139,414 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks... et s nnnnenen | ceies 17,400,417 XXX | .. 19,019,731 | ......... 20,362,421 | ..(2,133,603) ..(2,188,746) | .....cocc0el0 | o, 18,175,675 | ..ccccocvvnnce. 0 |..(775,258)| ...... (775,258)| ..... 318,630 XXX XXX
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

Sch. DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

Sch. E - Pt. 1
NONE

QE06, QE07, QE08, QE09, QE10, QE11, QE12, QE13
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 | FIRST AMER TREAS OBLIG CL......ouiiuuiiiuiiiiiisieisieistiie i sisessse s is et 4R b bt H4seee bbbt 03/31/2020. 0610 | 0

61747C 58 2 | MORGAN STANLEY INSTL LIQUIDITY TREAS.......cccuuueuuueuuuuuueusuemssssesesesesesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssesssssessssssssssssssssssssssoss | wesesssssssssssesssssesssssssssssesssssssssssssssssssssssseee 03/31/2020....... [ ccoccvvcrencnd 0.610 918,615 | vovvvvvveverererererereneeenneneneneeenend | eovvereeeeesesesesesseesesssssen 18,966
8599999. Total - Exempt Money Market Mutual Funds as Identified DY the SVO.............oiiiii s Seee e e 918,616 | vvvvoreveeeeeerrecereeereeressinnend (1 18,966
8899999. Total-Cash Equivalents s SRR 918,616 | oo 0 | oo 18,966
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