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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....ooveievriiiieieeie ettt enssaes e 139,094,199 |............. 4.246 |..... 139,094,199 | 0 | 139,094,199 |............ 4.261
1.02 All Other GOVEIMMENLS ..........ovvveeeeeeeeeeiiieeeeeteeeiee e e 40,477,796 |............. 1.236 |........ 40,477,796 |- 0 e 40,477,79% |............. 1.240
1.03 U.S. states, territories and possessions, etc. guaranteed 24,642,085 |............ 0.752 |....... 24,642,085 |.........coovveen 0 e 24,642,085
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t s 7,899,167 |...ocoecnee 0.241 ... 7,899,167 | 0 | 7,899,167
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t es s s s sesesesen| oo 141,385,835 |............. 4.316 |...... 141,385,835 | 0 o 141,385,835
1.06 Industrial and MISCEIANEOUS .............ccoovvevevevereeeeeceeeieieieeeeeee e 121,456,684 |.............. 3.708 |...... 121,456,684 |........coccoceee 0 | 121,456,684
1.07 HyDrid SECUMHES ....vovivieiiiiieteteieieee et [ 0.000 [.eeeevverrennes O fooreeeeeireeeens O o 0
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 0.000 |.ooveeieeiees O e O e 0
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccccvevieiiieiiiiiiiiiii )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 freenrreeieeen O e [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes O oo O o () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................focc.c... 79,488,647 |............ 2.427 |........ 79,488,647 |......ooeeee 0 [ 79,488,647 |............ 2.435
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [.eeeeveverriennee O fooreeeeeireeeens O o (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cccoceverencncnenns) ..2,369,502,283 |............ 72.339 |..2,367,603,098 |.......coovveine ..2,367,603,098 |........... 72.531
3.05 MUUAI FUNGS ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [.eeevveiriennee 0 freenrreeieeen O e [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.08 Exchange traded fUNAS ............cccceviiiieeeieieiieeieieieieeeeiese e e 1,944,100 |............ 0.059 |......... 1,944,100 [ 0 1,944,100 |............ 0.060
3.09 Total COMMON STOCKS .....vvveiececeeeeerereseeeeeee s seseeeee e seseseee e sennes ..2,450,935,030 |............ 74.825|..2,449,035,845 |........cocveeinee ..2,449,035,845 |........... 75.026
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooeiiueeiieriierieesie ettt sree e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ...........ccocueueirieieeeeereieieeeeeseeeeseeee e 168,100,497 |............. 5.132 |..... 168,100,497 |......ccoovveeen 0 e 168,100,497 |............. 5.150
5.02 Properties held for production of iNCOME ............c.cceueueueeevereverereerereees e 5,229,954 |............. 0.160 |......... 5,229,954 ... O [ 5,229,954 |............. 0.160
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.04 Total real @SEALE ........oueeeeeeeieiciceeeeeee et e 173,330,451 |............. 5.292 |...... 173,330,451 [ O [ 173,330,451 |............. 5.310
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccoerrninernrnnineeesseseeseeeeseseseesseses oo 23,852,540 |............. 0.728 |........ 23,852,540 ..o 0 [ 23,852,540
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvieeeiveveinineeeceereensesns [ 61,797,913 |.cooonen 1.887 |........ 61,797,913 | 0 o 61,797,913
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeeeeenes O oo O o 0
6.04 Total cash, cash equivalents and short-term investments .....................|occo... 85,650,453 |............. 2.615 |....... 85,650,453 |.....covveevee 0 85,650,453
7. CONTACLIOBNS ...ttt ettt sns [eese e eneeenenens [V 0.000 [reeeeeereeeeeeenenes O oo O o 0
8. Derivatives (SChedUIE DB) .........c.cceieuiiiiriieieieieeeeeeeeieieee e e [V 0.000 [.eoeeveeiriennne O fooreeeeeireeeens O o 0
9. Other invested assets (Schedule BA) ...........ccccceiieviiieeieveeceeeeeeee e oo 90,888,822 |.............. 2.775 |........ 81,478,246 81,478,246
10.  ReCEIVabIES fOr SECUMHES ........c.ouiiiieiiieicieiciei e s 89,375 [ 0.003 |......coeuee. 89,375 [ O [ 89,375
11.  Securities Lending (Schedule DL, Part 1)...........cccceueeiieieieieieeeeeeeeeieeveses e [V 0.000 oo 0 XXX.oovnns
12.  Other invested assets (Page 2, LiNe 11) ....cccovieueueeeieiieeieeeieeeeiee e (277,955) (0.008) (277,955) (277,955)
13. Total invested assets 3,275,571,942 100.000 | 3,264,262, 181 3,264,262, 181 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIOI YEAI ..........cceiiriiiriiietetetitiiet st sttt teteses et seste st sesese e sessesebetesesese e se et bebesesese et ssesesesetesese e ssssesene Seneesseeaanens 176,268,910
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........ciiiiiiiiitiie ittt bbb b et bbbt b be R e sreereeaesresbeeaesteeaeeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.ouoiiiiieieeeeeeeece ettt sene seeeesebereinaeaea 3,715,606 .......coccoeeee. 3,715,606
Current year change in encumbrances:

3.1 TOtAlS, PArt 1, COIUMN T3 .....oiitieiiiiee ettt ettt ettt ettt s et et et e s ese e ee e s et e s eb et esess s es et s et et e s eseseas s es et e s et et esesess s es s seseseses bbb ee et et st ea bbbt eeeae e 0

3.2 TOtAlS, Pt 3, COIUMN 17 .eititiiiieieetetiisi ettt te et e et ee bbb te b b e bbb £ e R b £ E b e ot b bttt 2o enensnsea et enen st s en 0 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..ottt ettt ettt et a e e eae e sheesheeoh £ e bt e bt e a bt ea et ea et eae e eR e e eh e e b e e bt e a bt em bt embeembeaheeabeeas oemeeseeseeseeente et e eanens 0
Deduct amounts received on diSpoSals, Part 3, COIUMN 15 ........iiiiiiiiiii ettt ettt e et e sbeesheesbeesbe e beeaseeasesasesheeebeeebeesbeenbeenbeenseemseeaseaseeas Soeesmseeaeesaeeaaeeaeeaaeaaaeas 0

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...eiiiieiiitetieri ettt te b e bbb te bbb E b b€ e R b £ E b s bbbttt 2o enemsnsea et nn e na s es 0

6.2 TOtAlS, PArt 3, COIUMN T3 ... .oiuiiiiiiiieieietetet ettt ettt et et et a e et s e s et et et e s eae s es e s et eses et esess s eses et et et eseseseas s aseses et et esesess s eseseseseseses bbb ebee et st st ea e b bbb seeae e 0 0
Deduct current year’s other than temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....ovvieieieieie ettt ettt ettt e ettt e b et et esese et es e s et e s es et esess s es et et et et eseseseas s es et e s et et esesnss s eseseseseseses bbb ebee et st neea et bbb eeeae e 0

7.2 TOLAIS, Pt 3, COIUMN 10 ...utiiietietetierics ettt sttt te et e et ee b b e ee b e et eeE b e e 1 £t LR b £t E e E b2 st E ettt 2o s ensnsea et s en st s s 0 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .etiiiieiteie sttt b bbbt E bbbt b bttt bbbt ensnr et et n s 6,654,065

8.2 TOtalS, PArt 3, COIUMN O .......uuitiiieiieieieietetet ettt ettt ettt et e et et ea et et et e s e se s ee e s et e s et e s esess s es et et et et eseseseas s es et e s et esesesess s eseseseseseses bbb ebee et st neea e b bbb et 0 6,654,065
Book/adjusted carrying value at the end of current Period (LINES 142+3+4-5+8-T-8) ...........ccceeueriririririririeteiesesetsesessesesetesesese st sessssesesesesessssssesesesesesesens seseeesseeasnens 173,330,451
[DI=o (011 o) =T M To o E=To (g a 11 C=To IR= 0 a0 OO 0
Statement value at end of current period (LINe 9 MINUS LINE T0) ......c.eiiiriiiiirieieietiritit ittt sttt sesesesesessesesesesese e ssssssesesesesesessssssesesesesasasee s sesessanneninns 173,330,451

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOT VAT .........ciiiiiiiiiie ettt 2see e e e e e e e e e e e e e e eneea
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbb bbbt bbbt aR e et e e re s b e sbeebestesaesaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........o ittt e e e e e e e e st e eaeeaae oeabeeabe et e et e et e e b e aaaesheeas eeesseesseaseenaseseeseeaeeaaean
Capitalized deferred interest and other:

B ] = S =T i TR o1 10 o e P PPRTPS

3.2 TOtals, Part 3, COIUMN 11 ..o bbbt b bbb bbb e b b e se e b e s0 b e e b e e b e h e s e e b e b e e b e b e saebe 22048 SRS AR SR L AR oA LA b e R e e b e R e e b e b et ebesebeses st
P aXeTe (U= o) e =TotoTU o | OSSP
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9 ............... . [ . R R B ¢t eeeeeareeae e

5.2 Totals, Part 3, Column 8 ..... PR W R T W W T Y

Total gain (loss) on disposals, Part 3, Column 18 NG . ... Y ! FE OO ERR
Deduct amounts received on disposals, Part 3, CHlmn ... \GR......... A ... )

Deduct amortization of premium and mortgage i ] e e T e s
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..ot b b b e b e b bbb e s bbb b e s e b e e b et b e e ek e R e SR e R e e s e b b e bbb et n e

L0 e = R e Ty A o] [0 Ty T O OSSR
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......c.couiiiiiiiiiiiiiieieieeeeeies —eeeee e
TOtal VAIUBLION @IIOWANCE ... .ottt e et e et e e E e e e S E e e Rt S e e £ Rt e R e £ Ee SR e £ Ee e R oo R £ £ Ee £ o e e R e £ R e £ Re £ R e oo e £ Ee e R e e R e e e e e e e eReeEeeReeeeeeeeeeas SR e R e e et
ST o] ol = I (g T= Y B o TU T S
Deduct total NONAAMIEA @MOUNLS ............oo ettt e e b e e E e E oo E e e e e £ e e e e e £ R oo e e e R e SR e £ R e £ R e e R e £ R e e R e e R e e e e e R e e R e e e e sheeeeseeseeeeeaae s S0ese e e e b et et e e e

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) ......coiiiiiiiiiiii bbbt bbb e e e e e e e e e eenees
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIOI YEAI ..........cceuiiriiiriiieietetetetet st sttt sttt st s se st s sese e sessesebesesesese e se et b s esesesese s ssesesesebesese e asssesene Seneesseesanenn 112,189,138
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii ittt bbb bbbt aR e sreeaesaeerestesaeeteeaeeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.cuiuiiiieieeeeeeeecc ettt seas seeseseseeeenaens 18,036,715 ..cccovveee 18,036,715
Capitalized deferred interest and other:

3.1 TOAIS, PArt 1, COIUMN 16 .....vvivieieiiieieietetet ettt vttt et se et et a et et et esese s eees et et ebesesess e s es et et et esesessss s es et e s et et esesess s es s seseseses bbb ee et st neea et ettt eenae e 0

3.2 TOtAlS, Pt 3, COIUMN 12 ....uiiiietietetireie ettt te bt e b b e te b o€t e e E b0 £ eE LR b £ eE e E b et h ettt 2o s emsn s et et enen e s s 0 0
AACCTUAI OF QISCOUNT .......cvovieeeececeet et ee ettt ee e cteteteseessaeaeteseseessaesesesesesssssaesesesensseesesesesensesesesasaseesssesesasesensssetesesasnsssetesasaesesesesasesassnsesesesesaesssnsesasesassnsns b s tscheb et et et tacaet et ennas 0

Unrealized valuation increase (decrease):

5.1 TOtalS, PArt 1, COIUMN 13 .. ..ouiveiieieieieeee et s s s ss a8 22 sttt sttt st s s st en et (31,478,799)

5.2 TOLAIS, Pt 3, COIUMN 9 ....oieiitiiieiiee ettt es e s s et b 888888288 b bbb bbb bbb e (942,275) ..o (32,421,074)
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ........cuiuiuiieioececeete e eeecte et eeeee et s e eseaet et eseessasaeseseses s s sastesesessssssesesasessssssesasasessssseesesasassssnsesesassnsna febettasseaesesasinas 868,750
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ..........c.ccuiuiiiiuiiiieeitetesteteeteteet ettt et et et ese st ese st esestetessete et et essetessesessstessssessssesessebessesessatensssesesas ceeeseseeseseaneaen 7,784,707
Deduct amortization of premium @Nd AEPIECIALION ......... .o ittt e e et e e st e eaeesae e s e e st e s st ea b e ea e e eaeeeaeeea e e s e e s e e meeemseemeeam e e eseeeseeaseesees Shseemseessenseenseeaeeseenaeas 0

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....oveieieieiieie ettt ettt ettt ae ettt s et et s sese e se e s et e s eb et esess s es et et et et e s essseas s es et e s et esesesnss s es s seseseses bbb ee et et neea et bbb st 0

9.2 TOAIS, Pt 3, COIUMN 14 ..ottt ittt te e b ee bbb te b b et E b€ e LR b £ E b o bbbttt 2o s ensnsna et esen et se s 0 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 15 ... ..ottt ettt b et eb b b et E b £ ot E e E b4 £ ot b bbb b et bbb nsna et et s e nsna et es s 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieitieieieeeeeeee ettt ettt et ea e e e et et b et e s ese s ee st s et esesesess s es e s e s e s esesesess s s es et e s et et esess s es et sesa se e e bbbt ettt e s e bebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) ........cccerriririririririeietetirite sttt ses et e e se s sesesesans <oesessnaseeanas 90,888,822
Deduct total NONAAMITEEA BMOUNTS ..............oiuiiieiieeieeteiette ettt et sete et s sesessese s eesessesesees s ens s ses s ee s S ees e es e e e s s ens s ees s ees e s ns e s es s ees et eeseeens e e ees et s st nseaes ebesactesaseenaes 9,410,576
Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.oiuiiiiriiiiiiieieieieieist sttt bttt sttt sesese e s esesesesesese e st ssesesese s et ese e sessesesesesen oeseeeseseaeanaes 81,478,246

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueieieeeeececteteteeeeeeeete e esesssseae e sesessaeaesesesesssssesesesssessssssesesesensssesesasesansnsstesesassnansnan seesesesanas 3,252,914,126
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............cccuiiiiuieiitieitie ettt steteetete et et et e te s et e s et ese et ese st ese st esessese st ese s ebessesessesensesessstesesteseesesesseseseseasassesesesesennane 85,867,080
ACCTUAI OF QISCOUNT .......vvevieeecect et eeeceete et eeeees et teseseessaeteteseseessaeaeteseseesssesesesesansesesesesesensss et sesesansesetesasessnsseetessesnssantesasasnsnsnse st asnsnsnsetesansnsren 408,827

Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

4.2, Part 2, SECHON 1, COIUMN 15 ..ottt .0

4.3. Part 2, SECHON 2, COIUMN 13 ...ttt ettt s e s s s e s e s s ns s s s s s e esinna 328,707,358)

4.4, Pt 4, COIUMN 11 Lottt s e es bt s e £s b8 b 28 h 28 h 8 h 28 h 8 h £ 8 h 28 h 8 h s h s b e s bt s b s b s bt b e s (19,244,032) .............. (347,951,390)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiieececee et eeeecte et ee e eaete et eeeessseteteseseessaetetesesesssssaesesesensssssetesasensssnsesesesessssesesassssnsssnsesasasansnen fesssasscsesns 15,630,349
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coocuiuiiuiuieieeieeee ettt ettt ettt et e s es e s et essesessssessseeseseeneaeaeeaen 76,950,536
DedUCt aMOTHZAtION OF PIEMIUM ........oieeeeceeeeieececectete e eeeeeeeteteesssaetese s s s ssseseseses s sssseesesessssssseses s s sssssesesas s ssansesee s s ssanseses s s sssneeses s s snseseses s ssnansnsnsas sesstsesesetananas 4,027,660
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt ettt ettt e s et e s sese s et s s s et et et e s s sssses s e s et et et e s eseseesss e s et e b et esesesseses e s e s et et eseas st es s s e bbb ebee et st ne e b ettt 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt e st b et bbbt s s b et ettt s b et et taeae 2osensnseaetesesennsnae s s s s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiiececeeeceeee ettt ettt e s s s st et e s e s e s e s s as s s e s s e s et e s s s s asa s st s eseseseseasas s st eseseseans febebebeett st st ssesebebebeaeaeas 0

8.4, Part 4, COIUMN 15 ...ttt ettt bbb et e e E b b et E bR b€ eh b0 £ e b E b £ oL E SR b e £ ee bbbt te bbb sesensnsna et es s s et en 0 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN 14 ..ottt b et b e ee b E b€ th b4 £ e E £ oL E e E b £ oL b bttt b et eesensnsea et es e s e s s 0

9.2. Part 2, SECHON 1, COIUMN 17 ....vuieiiieeeeeeeeeee ettt et a sttt ea e s e s e s s e s s et et e s e s s ssa s sttt eseseseas s s st eseseseans febebeseettaeneasenebebebsanaeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt b et h b e b et s b b et ettt s bt e b et tatae 2osensnseaesesasennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeiieieieieeeee ettt ettt ettt et et et et et et et e s e se et eses et et e b esessssssas e s e s et e s et esesessesases et e s e s esesesseses et e s et et eseas st es s s et bk ebee et et st ea ettt bnenae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccccoiiiiiiiiiiiiiiiiiise s e 0
Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5-8-7+8-9+10) ........cevruirrurrereeeceeeeeeeeceeeeeteeeseeeeaesseesseesseessaesstessaessesnanas sereeeesases 2,925,890,796
Deduct total NONAAMITEEA BIMOUNLS ..........c.iueuitiiieieeietiere ettt te ettt ee et eb e se s e eb b e s e eoeE R e b ee e e s eE b eb e e e s e ot E e b b o e e s es b e b e b e e et E e R b et et bbb st es bbbt e 2eemmsnananaesnas 1,899,185
Statement value at end of current period (LINE 11 MINUS LINE 12) ........couevoruevoeeeeeeeeeeceeeeeeeeeeeeeseeeseeeeeetesaeeesseeesseeesseeenseaessseenseeessseensseesssesnssesnsstanssaananan sesesesieias 2,923,991,611
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......oovevecueeeeeeeeeceees e 139,094,199 |.............. 129,149,664 |................ 146,483,404 |................ 142,251,773
Governments 2. CaNada ..o e 12,185,303 |...coovnevee 12,040,567 |................ 14,723,208 |................ 11,750,000
(Including all obligations guaranteed 3. Other Countries 28,292,493 28,140,480 31,567,640 28,000,000
by governments) 4. Totals 179,571,995 169,330,711 192,774,252 182,001,773
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 24,642,085 22,961,768 25,742,130 23,420,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 7,899, 167 7,853,825 9,028,934 7,550,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 141,385,835 128,670,460 148,360,609 135,606,529
Industrial and Miscellaneous, SVO 8. United States .....coooveveeeeeeeeeeeeeeeeee e 105,224,952 |................. 95,567,207 |...coeveeeen. 108,765,785 |............... 100,515,000
Identified Funds, Unaffiliated Bank 9. CANAGA ..o O RN 0 freeeeeeeeeee 0 oo 0
Loans, Unafilated Cortiicates of 10._ Other Countries 16,231,732 13,971,992 17,582,297 14,475,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 121,456,684 109,539, 199 126,348,082 114,990,000
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 474,955,766 438,355,963 502,254,007 463,568,302
PREFERRED STOCKS 14.  United States .......cccceceveveecieeee e 0 freeeeeeeeeee [0 O 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .......cccceeveveveceeerereeenecn ... 81,432,747 |.. ... 81,432,747 |.. ...28,099,866
Industrial and Miscellaneous 21, CANAJA ... e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 81,432,747 81,432,747 28,099,866
Parent, Subsidiaries and Affiliates 24. Totals 2,369,502,283 2,369,502,283 405,182,890
25.  Total Common Stocks 2,450,935,030 2,450,935,030 433,282,756
26. Total Stocks 2,450,935,030 2,450,935,030 433,282,756
27. Total Bonds and Stocks 2,925,890,796 2,889,290,993 935,536,763
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5

............. 57,689,572

............. 48,817,328

TBNAIC B ..o

1.7 Totals 72,125,068 57,689,572 48,817,328
2. All Other Governments

2ANAIC T e . 32,846,864 L 7,630,932 |.cvceeiieeeee

2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

32,846,864

7,630,932

3. U.S. States, Territories and Possessions etc.,

Guaranteed

3.1NAIC1 ..

............... 3,537,354

............. 10,598,170

B2NAIC 2 et (01 A 0f..

3.3NAIC 3 .. 0 L0

BANAIC A e 0 L0

B5NAICS e (V] A 0

BB NAIC B .o 0 0 . .

3.7 Totals 3,537,354 10,598,170 10,506,561 0 0 XXX 24,642,085 4.6 17,629,217 3.9 24,642,085 0
4. U.S. Political Subdivisions of States, Territories and

Possessions , Guaranteed

AANAIC T et () S 6,027,482 |.............. 1,871,685 [..cooveiee (1 [V — D, 0. ¢ S VR 7,899,167 oo 1.5 | 9,363,459 |.oooiie 2.1 f 7,899,167 oo 0

42NAIC 2 ..

A3NAIC 3 et

AANAIC A .o

45NAICS ..

ABNAIC B ..o .0 0.0

4.7 Totals 0 6,027,482 1,871,685 0 0 XXX 7,899,167 1.5 9,363,459 2.1 7,899,167 0

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

5.1 NAIC 1

52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

55,166,988

46,420,538

141,385,835

131,220,331

7,735,079

55,166,988

46,420,538

24,704,794

7,358,436

141,385,835

131,220,331

141,385,835




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 7,848,028 |............. 35,955,408 |............. 28,752,600 |............... 7,753,870 |............. 10,448,882 90,758,797 |.ooveevrea O 97,406,236 D e 87,428,515 |.............. 3,330,282
6.2 NAIC 2 .. 6,840,021 |.... ....9,077,844 .. 2,611,122 |.. ...12,168,900 |... . . .30,697,887 |.. 8. ...30,051,907 |... ..6.6 | .30,697,887 |..

6.3 NAIC 3
6.4 NAIC 4
6.5NAICS ..
6.6 NAIC 6

6.7 Totals

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..

7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates

BANAIC T e 0
82NAIC 2 e 0
8.3NAIC3 .. 0
8.4 NAIC4 .. w0
B.5NAIC S ..ot 0
BBNAICE ... 0

8.7 Totals 0

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6

10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ....124,092,393 |........... 173,068,552 |........... 136,368,721 |............ 51,441,386 17,843,578 |...oveveeeeeee 0 | 502,814,630 . 499,484,348 |............... 3,330,282
12.2NAIC 2 ... Jd) 0. ....6,840,021 |.... ....9,077,844 .. 2,611,122 |.. ...12,168,900 |... L0 .30,697,887 |.. 8. . . . .30,697,887 |..

123 NAIC 3 e (D) e 0 om0 e O e O e 0 VIR SRR ¢ ¢ NN RUNRRD ¢.¢ CN R 0

124 NAIC 4 o (D) s 0 om0 e O e O e 0 VIR SRR ¢ ¢ NN RUNRRD ¢.¢ CN R 0

12.5NAIC 5 ... () 0 oo O e O e O e 0 VIR ST ¢ 6. NN RUNRRD ¢.¢ CN R 0

12.6 NAIC 6 ... N 0 0 0

12.7 TOtalS .o 124,092,393 |........... 179,908,573 |........... 145,446,565 |............. 54,052,508 |............. 30,012,478 530,182,235 |............... 3,330,282
12.8 Line 12.7 as a % of Col. 7 23.3 33.7 27.3 10.1 5.6 99.4 0.6

13. Total Bonds Prior Year

13 ANAIC T e 35,779,330 |........... 196,906,374 |........... 138,145,269 |............. 36,735,860 |............. 16,284,592 ..o O [ XX e XX e e 423,851,425 | 9304 | 420,494 454 3,356,971
13 2NAIC 2 et 4,007,238 |.............. 5,712,223 |.............. 5,510,022 |.............. 2,612,564 |............ 12,209,860

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

13.7 Totals ..o feeen. 39,786,568 | 202,618,597 |........... 143,655,291 28,494,452 (b) ....453,903,332 |....c.ooccrricree RO 450,546,361 |............... 3,356,971

13.8 Line 13.7 as a % of Col. 9 8.8 44.6 31.6 8.7 6.3 100.0 XXX 99.3 0.7
14. Total Publicly Traded Bonds

T4ANAIC T oo 124,092,393 |l 173,068,552 |........... 136,368,721 |............. 48,111,104 |............. 17,843,578 | 0 o 499,484,348 |.........ooeveieeee 93.6 [ooeeneee 420,494,454 |........ooc 92.6 |oeeeenne 499,484,348

14.2NAIC 2 ... ... 6,840,021 |.... ...9,077,844 |..... . 2,611,122 |.. ...12,168,900 |... .30,697,887 |.. ...30,051,907 |.... ...6. .30,697,887 |..

T4.3NAIC 3 oo O [V [V (1 O 0 frereemmrrrereneeeens O e 0 e 020 e 0. 0.0 [ 0.

14.4 NAIC 4 ... 0. 20 . 0. 0. 0. ...0. 0.

T45NAIC S oo O (1 [V (1 O [0 TN B ST [0 O | Y | ST [0 O | Y | S 0

14.6 NAIC 6 0 0 0 0 0 0 0

14.7 Totals ..o feeeen. 124,092,393 | 179,908,573 |........... 145,446,565 |............. 50,722,226 |............. 30,012,478 | 0 e 530,182,235 450,546,361 530,182,235

14.8 Line 14.7asa % of Col. 7 ... o 234 [ 33.9 [ 274 [ 9.6 [ 5.7 o000 [ 100.0 [ XXX e X% e XK o 100.0

14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 23.3 33.7 27.3 9.5 5.6 0.0 99.4 XXX XXX XXX 99.4 XXX

15. Total Privately Placed Bonds

151 NAIC T e O el O e 0 3,330,282 [ 0 o . A T ¢, ¢, G

15.2NAIC 2 ...
153 NAIC 3 .o
15.4NAIC A ..o
15.5NAICS ...
15.6 NAIC6 ...

15.7 Totals ..ccoeveveeiieeee,
15.8 Line 15.7 as a % of Col. 7
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12 0.0 0.0 0.0 0.6 0.0 0.0 0.6 XXX XXX XXX XXX 0.6
(@) Includes $  oorrrreenene 3,330,282 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ 0 current year of bonds with Z designations and $ ........cccecoeururrrnccnnns 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes $ 0 currentyear, $ .o 0 prior year of bonds with 5G| designations and $ ........ccccceeueerrerereeunens 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .......... 58,556,751 ; NAIC2 $ .ooovvervrricne 0; NAIC3 $ o 0; NAIC4 $.ovreicciee 0; NAIC5 $ .o 0 ; NAICB $.oeeereieercreine 0



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations ...........cccccvreireeneeencencenns oo, 71,258,854 55,310,756 |............. 47,358,549 18,134,874 | 0 e XK [ 192,063,083 |.....ooovvrereinns 0 e 120,071,168 |...c.oviicinn 20 192,063,033

N

1.02 Residential Mortgage-Backed Securities ... ...866,214 |. ..2,378,816 |.. .. 1,458,779 |.. ... 847,848 |... ..5,587,917 |.. 1.0 . 7,043,072 |... ... 5,587,917 |.
1.03 Commercial Mortgage-Backed Securities .......... [o.occcoooviviiiiiiciecn 0 Joeeiiiees 0
1.04 Other Loan-Backed and Structured Securities ... 0 0
1.05 Totals 72,125,068 57,689,572
. All Other Governments
2.01 Issuer Obligations .............c.ccce.v... I P, 32,846,864 |.............. 7,630,932 |oviieeeen [V [V 0
2.02 Residential Mortgage-Backed Securities ............ |.ocooovevieiieieenn. 0l

2.03 Commercial Mortgage-Backed Securities .......... |...ccccoovvevieieennn. 0

2.04 Other Loan-Backed and Structured Securities ... 0

2.05 Totals 32,846,864 7,630,932 0 0 0 XXX 40,477,7% 41,117,942 40,477,7%
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........ccceceereeerieereeerieeeeees [oeveeeennn, 3,537,354 | 10,598,170 24,642,085 17,629,217 | 3.9 o 24,642,085

3.02 Residential Mortgage-Backed Securities L0 0. . 0. .0 .0

3.03 Commercial Mortgage-Backed Securities .......... |.o.cccoveevvevreennnn. 0 0 0 [ 020 | 0

3.04 Other Loan-Backed and Structured Securities ... 0 0 0 0

3.05 Totals 3,537,354 10,598, 170 10,506,561 0 0 XXX 24,642,085 17,629,217 24,642,085 0

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............cccccooioiiiniiiieiiciniiiees fovveveeesesesieeeeens 0 o 6,027,482 |.............. 1,871,685 oo [V 0 D, 0.0 SN TR 7,899,167 |.ooeieiiine 1.5 [ 9,363,459 |.oorieiiine 2.1 [ 7,899,167 oo 0
4.02 Residential Mortgage-Backed Securities ... . . .. .
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ... 0

0.0 0.0
4.05 Totals 0 6,027,482 1,871,685 0 0 XXX 7,899, 167 1.5 9,363,459 2.1 7,899, 167 0

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

5.01 Issuer Obligations ........................ PR N 0 [ 29,682,444 |............. 28,502,958 |............ 12,044,952 |............... 4,997,511 | XXX e f 75,227,865 83,592,971 [oooeiiie 18.4 | 75,227,865
5.02 Residential Mortgage-Backed Securities ... 7,735,079 |. .25,484,544 |.. .17,917,580 |.. 12,659,842 |... 2,360,925 |.... . . .66,157,970 |.. 47,627,360 |... ..66,157,970 |.
5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [0 [0 T [0 T [0 R (V1 TSR 6 & R RO 0 O | 0 e 000 oo 0

5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0

5.05 Totals 7,735,079 55,166,988 46,420,538 24,704,794 7,358,436 XXX 141,385,835 26.5 131,220,331

o

. Industrial and Miscellaneous
6.01 Issuer Obligations ..........cccccvreiiiniciesiereeee
6.02 Residential Mortgage-Backed Securities ...
6.03 Commercial Mortgage-Backed Securities ..........
6.04 Other Loan-Backed and Structured Securities ...

.............. 7,848,028 |.............42,795,429 |.............37,830,453 |............ reveeeeenes [, 121,456,684 | 22,8 [ 127,458,148 2801 [

6.05 Totals

~

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

7.05 Totals

oo

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

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0

10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 e (V1 TR 0.0 e [ TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ..........cccceoviieinienieeieeeeeees e 115,491,100 ... 152,045,213 |.oovenennes 126,070,206 |.............. 40,544,818 |........c.... 27,615,293 ...461,766,630 B e XXX [ XXX [ 458,436,348 |.....ccvennee 3,330,282

12.02 Residential Mortgage-Backed Securities .......... [..ccccoeenne 8,601,293 |....cevnee 27,863,360 |.coveenene 19,376,359 |.............. 13,507,690 |-.ecoveieeens 2,397,185 |............ 71,745,887 A XK [ XXX [ 71,745,887 oo

12.03 Commercial Mortgage-Backed Securities ........
12.04 Other Loan-Backed and Structured Securities . |-
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

60I1S

12.09 Totals coe [ 124,092,393 |............. 179,908,573 |............. 145,446,565 |...............54,052,508 [.............. 30,012,478 [.....cceooiriririnincnn0 [ 533,512,597 [ 100.0 [ XXX e XXX e 530,182,235 |...cocviinenns 3,330,282

12.10 Line 12.09 as a % of Col. 7 23.3 33.7 27.3 10.1 5.6 0.0 100.0 99.4 0.6
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........cccceeeriiiieniininiiiiens foeeeeieeene 26,875,799 |..eeveeenen 175,602,754 |............. 134,169,511 |...cc.ocee. 34,893,798 ...399,232,900 395,875,929 |...ceveenennee 3,356,971

13.02 Residential Mortgage-Backed Securities .......... 12,910,769 |... . 27,015,843 |.. .9,485,780 4,454,626 |.. . 54,670,432 |. . 54,670,432 |..
13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ... . . 0. . . . .. .
13.07 Unaffiliated Bank LOANnS ...........cccoeveeveenvenienie foernenniniid0 0 o0 o0 el 0 e XXX e o e XXX o XXX e o

13.08 Unaffiliated Certificates of Deposi

13.09 Totals SRR RO 39,786,568 |............. 202,618,597 |..ccvcvenvne 143,655,291 |...ooneneee 39,348,424 453,903,332 450,546, 361

13.10 Line 13.09 as a % of Col. 9 8.8 44.6 31.6 8.7 6.3 100.0 9.3
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............ccoeevreeneenncnnccnns oo 115,491,100 |............. 152,045,213 |............. 126,070,206 |.............. 37,214,536 |.............. 27,615,293 ....458,436,348 . ....395,875,929 . 458,436,348

14.02 Residential Mortgage-Backed Securities .8,601,298 |... . 27,863,360 |.. 19,376,359 13,507,690 |.. .2,397,185 . . .. 71,745,887 |. 134 ) . 54,670,432 |. 12,0 ... 71,745,887 |..

14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

15. Total Privately Placed Bonds

15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........
15.04 Other Loan-Backed and Structured Securities . |.
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ......ccovvviiiiiiicce
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12 0.0 0.0 0.0 0.6 0.0 0.0 0.6 XXX XXX XXX XXX 0.6




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............ccovoeueueveras |oeecererereecens 10,686,791 .o [V 10,686,791 |.ovececeeeeeece
2. Cost of cash equivalents aCqUIred ...............cocveveveueueurcieieieeeieeeeeeeeese e | 108,744,533 |...cocoveenene 58,556,751 |..ooveieennne 50,187,782 |.oevieeeeiii
3. ACCIUAI OF DISCOUNL ... [roneen s (O T (O [0 T
4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s (U RO [V RO (1 T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiuiriiriieieieieieeeesieie et senes [oesesesseneneeseee s (O T (O [0
6. Deduct consideration received on diSPOSAIS .............cceeeeveeeveverereierieiieieeeiens oeeeeeenenenenns 57,633,411 oo [V 57,633,411 [ooiiieee
7. Deduct amortization Of PremMilm ...........cccceiiveuiieereeiereeeeteeesee et sieaesaeaes [oeeeereeesree e [0 [0 (01
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis (O T (O [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB-9) et |t 61,797,913 [ 58,556,751 ..o 3,241,162 |
11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieiereeeeeecee e [eeee e (U N [V RN (1 O
12. Statement value at end of current period (Line 10 minus Line 11) 61,797,913 58,556,751 3,241,162

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred

4 INN LOT & BUILDING ..oooeeeeeeeiiieiiiiiiiiis [ WESTFIELD CENTER . 01/01/1930 .. |. 12/31/2018 .. |............ 17,049,789 |..evvveeiiiniiinininnns (1 O 6,550,853 |............. 6,550,853 |....coeeeeeenns 490,845 |...ovvviiiiiiiiiiinins (VN R | KRR (490,845)|..ccvveennininniinnnns (1 O 333,741 |oeeeiinnnne 1,008,625
5 GOLF CRS & BUILDING .. .... | WESTFIELD CENTER . . 01/01/1937 .. |. 12/31/2018 .. |... .49,300,680 .. .. 0. ...33,104,261 .33,104,261 |. .... 1,685,801 .0 .. .(1,685,801)f.... .0 .

22 FLEET STORAGE .| WESTFIELD CENTER . . 1170172004 .. |. 12/31/2018 .. |... .. 0. .0 .. . .0 ..

32 HOME OFF ICE .| WESTFIELD CENTER . . 0170171955 .. |. 12/31/2018 .. |... . . .. 0. . .0 .. .(4,105,721)|.... .0 .

36 WESTFIELD BANK .. oo |eeeeeee.... | WESTFIELD CENTER . .. . 09/30/2000 .. |. 12/31/2018 .. |... ... 1,974,594 |.. ...0 .. ... 1,201,658 ..1,201, .0 .. . (58,785)].... .0 .. ... 104,622 |.. ...217,027
0199999. Property occupied by the reporting entity - Health Care Delive 236,385,976 0 168,100,497 168,100,497 6,362,632 0 0 (6,362,632) 0 16,139,373 29,075, 158
0399999. Total Property occupied by the reporting entity 236,385,976 0 168, 100,497 168, 100,497 6,362,632 0 0 (6,362,632) 0 16,139,373 29,075,158
2 CIT BUILDING .... | WESTFIELD CENTER . . 11/01/2004 .. |. 12/31/2018 .. |... 0 ... 4,381,971 4,381,971 |. ....262,592 .0 .. ....(262,592) ... .0 .. . 1,265,002 |.. 2,050,087
30 DOUBLE DWELLING .. .| WESTFIELD CENTER . . 10/01/1949 .. |. 12/31/2018 .. |... .. 0. .0 .. .0 .. . 1,317
40 .| WESTFIELD CENTER . . 06/01/1997 .. |. 12/31/2018 .. |... . .. 0. .0 .. 20 e O [ 3,003
63 .| WESTFIELD CENTER . . 08/22/2008 .. |. 12/31/2018 . ..317,031 .0 L0 | .0 . 23,605
64 .| WESTFIELD CENTER . . 01/01/1976 .. |. 12/31/2018 . .657 .0 . .0 | .0 o4
254 DIWELLING & LAND .| WESTFIELD CENTER . . 07/21/19% .. |. 12/31/2018 . .. 192,325 .0 .104,474 |.. L0 | .0 11,429
259 DWELLING & LAND ... .... | WESTFIELD CENTER . . 11/07/1995 .. |. 12/31/2018 .. |... ..189,663 |.. .. 0. .. 97,254 ... 4,156 .0 .. ... (4,156)f.... .0 .. ... 18,204
322 DWELLING & LAND ... .... | WESTFIELD CENTER . . 06/18/1997 .. |. 12/31/2018 .. |... ..194,044 |.. .. 0. .... 129,888 ... 4,387 .0 .. ... (4,387)f.... .0 .. ... 11,208
714 DWELLING & LAND .. weeeenn.... | IESTFIELD CENTER . . 04/10/2017 .. |. 12/31/2018 .. |... .. 144,317 |.. .. 0. ... 107,517 ... 6,656 .0 .. 5 ... (6,656)[.... 0 i Ol 8,631
0499999. Properties held for the production of income 10,178,248 0 5,229,954 291,433 0 0 (291,433) 0 1,284,955 2,137,780

0699999 - Totals

246,564,224

173,330,451

173,330,451

6,654,065

(6,654,065)

17,424,328

31,212,938
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location

2 3 Additional

Actual Cost Book/Adjusted Investment

Date at Time of Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
4 INNLOT & BUILDING ... WESTFIELD CENTER ... VARIOUS .. 0 0 . 205,766
5 GOLF COURSE & BUILDING . WESTFIELD CENTER .. VARIOUS .. 0 0 . 1,189,002
22 FLEET STORAGE .......... WESTFIELD CENTER .. VARIOUS .. 0 0 ... 1,97
32 HOME OFFICE BUILDING . WESTFIELD CENTER .. VARIOUS .. 0 0 . 2,283,210
36 WESTFIELD BANK WESTFIELD CENTER .. VARIOUS .. 0 0 2,713
30  DWELLING & LAND . WESTFIELD CENTER .. VARIOUS .. 0 0 7,473
63  DIELLING & LAND . WESTFIELD CENTER .. VARIOUS .. 0 0 8,926
254 DIELLING & LAND . WESTFIELD CENTER .. VARIOUS .. 0 0 5,341
259 DIWELLING & LAND . WESTFIELD CENTER .. VARIOUS .. 0 0 13,736
322 DIELLING & LAND . WESTFIELD CENTER .. VARIOUS .. 0 0 13,736
714 DIELLING & LAND .... WESTF [ELD CENTER VARIOUS .. .0 .3,736
0199999. Acquired by Purchase 0 0 3,715,606

0399999 - Totals

3,715,606
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on “Sales Under Contract”

1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
32 HOME_OFFICE BUILDING ............ WESTFIELD CENTER .....ovvvei]ivvnnnnnnnnns [0 R L 12/31/2022 | i | 17,650 |.ooveeeeeenennes [0 oy [ O oy [ [0 oy [V [0 oy [V [0 oy O N | PP PP PPPPPPON | I SN [0 oy 0
0199999. Property Disposed 17,650 0 0 0 0 0 0 0 0 0 0 0 0

0399999 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

Schedule B - Part 1 - Mortgage Loans Owned

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

EO04, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
203792-10-7 .. [ENTERPRISE PRODS PARTNERS L P COM UNIT ........ [...ccc..s Jeffries & Co Inc ...04/27/2010 ... |. ... 1,144,000 |........ 1,929,600 |........1,929,600 |.......... 172,800 ..150,400 |.......ceeeeee. O e 0.000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 1,144,000 1,929,600 1,929,600 172,800 150,400
000000-00-0 . [CONSUMER AGENT PORTAL LLC CLASS B ..coovvvvvvens [eoviiiiins [ e | ......... DE......... ‘Direct ......................................... | ....................... 08/03/2011 ... |eeeeee i | [V F [\ F O e O e O i O e O el O 0
000000-00-0 . [CONSUMER AGENT PORTAL LLC CLASS C ...evevvvvvvee Joveemeeenn | eevveiiiiiiieiiiiiieeeecceiiieeeeeeens [, DE......... Direct .ivvvviviiiiiiiiiiiiiiiins o o 04/17/2014 .| e i [ PP [ P 0 |oeeeeniiviennnns O o O oo O s O e O e 0
2599999. Joint Venture Interests - Other - Unaffiliated 0 0 0 0
68288#-10-6 . |1848 VENTURES LLC ...... .|Direct .......... 42,861,000 |. 519,809 519,809 ...0
960128-10-2 .. [WESTFIELD MARKETING LLC . .| Internal Transfer 9,300,000 |. 6,445,357 6,445,357 .0
96020@-10-2 .. [WESTFIELD SECURITIES LLC .|Direct .... . 60,000 |. .... 27,500 ... 27,500 ...0
000000-00-0 . [150 SOUTH ROAD LLC ..... Direct .ooovviiiiiiiiiiiiii .2,845,000 |........ 2,417,910 ...2,417,910 . 0]..
2699999. Joint Venture Interests - Other - Affil 55,066,000 9,410,576 9,410,576 (15,610,697) 0
000000-00-0 . |OHIO FARMERS GRANTOR'S TRUST ..........ccceeeennn. | .......... | ................................................ OH......... Direct .oovveeveeiiiiiiiiii e o, 12/20/2004 ... oeeees i o 72,677,794 |...... 79,548,646 |...... 79,548,646 |..... (16,040,902)[............... [V [V [V 0f.... 2,208,541
5999999. Any Other Class of Assets - Affiliated 72,677,794 79,548,646 79,548,646 (16,040,902) 0 0 0 0 2,203,541
6099999. Total - Unaffiliated 1,144,000 1,929,600 1,929,600 172,800 0 0 0 0 150,400
6199999. Total - Affiliated 127,743,794 88,959,222 88,959,222 (31,651,599) 0 0 0 0 2,203,541

- Totals

90,888,822

6299999 90,888,822 (31,478,799) 0 0 0 0 2,353,941 0
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
.0 1B.. .0 1C..$ ... 0 DS 0 TE.S e 0 TF oS 0 1G98 e 0
.0 2B.. .0 2C..$ ... .0
.0 3B.. .0 3C..$.... .0
0 4B.. 0 4C..%. .0
.0 5B.. .0 5C..$ ... .0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SCHEDULE BA - PART 2

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

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

68288#-10-6 ......... 1848 VENTURES LLC .....uiiiiiiiiiiiiii s | aeeeeeeeeesessssenenensssesssenesnsnnnssenssesnseees oonneneessOHeeiii s JCONEFTDURION Luvvviiiiiiiiiiiiiiiiiiiiiiiiiiiii e ...02/05/2018 ... |ouvvvee veeeee i [ P 13,311,000 |.eveeeeeeeeniiiiiiiinnnnnnes [ PP 0.000
2699999. Joint Venture Interests - Other - Affiliated 0 13,311,000 0 XXX
000000-00-0 ......... |OHIO FARMERS GRANTOR'S TRUST .....iiiiiiiiiiiiiiiiiiiiiiiiiiiieee e e eeeeeseeeeesseeessesssesssssssses | eessssssssssssssssssssssssssssssssssssssssssssssssss JooeeeeessaOHeniinesss [DITECT Luviiiiiiiiiiiiiiiiiiiiiiiiiiiicccccccceeececceccc e ... 12/20/2004 | ........................................... [ P 4,725,715 oo [ PP 0.000
5999999. Any Other Class of Assets - Affiliated 0 4,725,715 0 XXX
6099999. Total - Unaffiliated 0 0 0 XXX
6199999. Total - Affiliated 0 18,036,715 0 XXX

18,036,715




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
000000-00-0 ..... OHIO FARMERS GRANTOR'S TRUST .......cecevvvieins | eovereiiiiiiiiiiiiiiiiiiiiieeeeeeeees foiinnnes OH......... Direct .oooveveiiiiiiiiiii . 12/20/2004 ..|. 06/09/2022 ..|.... 7,858,232 |...... (942,275)|............... [V PP, [V PP, 0]...... (942,275)|............... [V PP 6,915,957 |........ 7,784,707 | 0 ... 868,750 |....... 868,750 |........ 37,570
5999999. Any Other Class of Assets - Affiliated 7,858,232 (942,275) 0 0 0 (942,275) 0 6,915,957 7,784,707 0 868,750 868,750 37,570
6099999. Total - Unaffiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6199999. Total - Affiliated 7,858,232 (942,275) 0 0 0 (942,275) 0 6,915,957 7,784,707 0 868,750 868,750 37,570

868,750 868,750 37,570

o |

6,915,957 7,784,707

ol

6299999 - Totals 7,858,232 (942,275) 0 0 (942,275)

o

603
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-EQ-7 ..... UNITED STATES TREAS BDS e LA e 15,891,250 |. 100.8590 |............. 12,607,375 |[ocoeeeeennnn 12,500,000 |..evennnnnens 12,702,103 [..oovvvveneeennn0 enennnn(816,605) [0 Jveiieeeeennnnl0 [l 0062250 ..o 3591 [FA s v 295,092 |...covvennnnns 781,250 |....01/24/2011 ...|....08/15/2023 ...
912810-EW-4 ..... UNITED STATES TREAS BDS ... LA .. 6,046,900 |. 105.2380 |...eeennnnnnns 5,261,900 |.... .5,000,000 |.. 5,271,694 |.ooeeeeennennn 0 et (80,029) [oee 0 e l0 J..2.6.000 ... 4.125 ..300,000 |....12/29/2010 ... |....02/15/2026 ...
912810-EX-2 ..... UNITED STATES TREAS BDS ... LA .108.7110 |... ... 15,763,005 |.... 14,500,000 |.. ...15,682,567 |.......cevvnnenn0 |oeiinnn(296,156) [oennneeinnnnnnnl0 o0 el 62750 . 4.292 ..978,750 |....12/29/2010 ... |....08/15/2026 ...
912810-FB-9 ..... UNITED STATES TREAS BDS ... LA . 109.2030 |... 1,975,000 |.. 2,136,810 [oeeeeeeiienn0 e (29,350) [eee el 0 o0 el 6125 | 4.244 .. 120,969 |....04/28/2010 ...|....11/15/2027 ...
912810-FB-9 ..... UNITED STATES TREAS BDS ... LA . 109.2030 |... JLU U (/- (123N NN | N RPN | ) AN o B 2T AN 4.244 ... 32,156 |....04/28/2010 ...|....11/15/2027 ...
912810-FT-0 ..... UNITED STATES TREAS BDS ... LA . 107.2380 |..ceevnnnnnnns 3,217,140 |.... ... 3,544,421 JU Y O (33,854) |-evveneeeeennnn0 o0 ]l 40500 . 2.833 .. 135,000 |....08/13/2018 ...|....02/15/2036 ...
912810-0A-9 ..... UNITED STATES TREAS BDS ... LA ...94.5080 |.......oonnnnt 2,835,240 |.... ....3,277,116 O | (13,457) |vvveneeneennn0 i l0 1000032500 . 2.785 ..105,000 |....07/11/2017 ...|....02/15/2039 ...
912810-QT-8 ..... UNITED STATES TREAS BDS ... LA . ...86.9960 |....cceunnnnns 4,349,800 |.... ....5,423,314 0 e (17,268) |0 o0 30125 | 2.557 ...05/24/2016 ...|....11/15/2041 ...
912810-S0-2 . UNITED STATES TREAS BDS LA 5,867,187 |...62.5780 |. ..6,257,800 |. 10,000,000 .5,890,024 |.. .0 22,836 | .4.538 ....11/04/2022 .. 08/15/2040
912828-2R-0 ..... [UNITED STATES TREAS NTS LA 6,942,187 |...92.6520 |. ..6,485,640 |. .7,000,000 .6,970,991 |.. .0 . 5,858 |. .2.345 ....11/09/2017 .. 08/15/2027
912828-M5-6 ..... [UNITED STATES TREAS NTS LA 6,029,062 |...94.7380 |. ..5,684,280 |. .6,007,706 |.. .0 (2,730) | e 2.202 ....06/31/2017 .. 11/15/2025 ...
912828-ZN-3 ..... UNITED STATES TREAS NTS ... LA 6,235,938 |...86.2420 |.......cceonnn 5,605,730 |.... ....6,284,228 0 feeennn. 48,158 |0 e l0 0022202500 |- 1.291 ...12/30/2021 ...|....04/30/2027 ...
912820-BJ-9 ..... UNITED STATES TREAS NTS ... LA . 13,239,258 |...85.1880 |... ....12,778,200 |.... . . ... 13,346,448 LU R (1 IV R N RPN o SN o 44 I AN 3.112 ....08/19/2022 ...|....01/31/2028 ...
91282C-BII-0 ..... UNITED STATES TREAS NTS ... LA ...9,830,474 1...89.5000 |.............. 8,950,000 |.... .. 10,000,000 |.. ....9,869,857 0 38,130 [0 feeeeiiiiieel0 10022200750 |- 1.150 ....12/17/2021 ...|....04/30/2026 ...
912820-CV-1 ..... UNITED STATES TREAS NTS ... LA ...85.5700 |.......oennnns 4,278,500 |.... ....5,000,000 |.. ....5,014,566 O [ (2,486) ool [0 [ 1125 1.072 ....09/14/2021 ...|....08/31/2028 ...
91282C-CV-1 ..... UNITED STATES TREAS NTS ... LA . ...85.5700 |... ....13,691,200 |.... .. 16,000,000 |.. ...16,046,610 O e (7,985) [0 o0 e 12125 | 1.072 ....09/14/2021 ...|....08/31/2028 ...
912820-Cli-9 ... UNITED STATES TREAS NTS ... LA ...2,497,344 |...88.6640 |.............. 2,438,259 |.... 2,749,999 |.. ....2,518,890 O e 20547 L0 00000200750 |l 3.201 ....08/19/2022 ...|....08/31/2026 ...
91282C-DP-3 ..... UNITED STATES TREAS NTS ... e | TAFE L . 12,943,125 |...86.4410 |... ... 11,237,330 |.... 13,000,000 |.. ... 12,950,924 O e 7,780 o0 o0 )l 1375 ) 1.441 ...12/30/2021 ...|....12/31/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Obligations 140,827,612 | XXX 124,171,564 136,749,999 133,506,282 0 (556, 193) XXX XXX XXX
362020-RII-3 ... GNMA GTD PASS THRU POOL 003201 ....eeeeeeeneeeeeeeene o wen | s 4 s AL . 103.1050 |..eevvvnnneeeeenn 18,591 | 18,081 [ 18,028 |0 e (1) |0 0 ] .6.500 .. 6.499 ....03/08/2002 ...|....02/20/2032 ...
36202E-KN-0 ..... GNMA GTD PASS THRU POOL 003900 ... 1.4 .. . . 105.5910 |..oevvveneeeeen 83,771 | 60,394 [ 61,729 |0 e 14 0 [0 ]006.500 . 5.702 ....03/21/2007 ...|....09/20/2036 ...
36202E-XU-8 ..... GNMA GTD PASS THRU POOL 004291 ... 1.A .. .. 145,628 |. 105.6580 |... . . 143,999 |0 e (B13) |0 [0 ].126.000 ... 4.851 ....09/22/2009 ...|....11/20/2038 ...
36241K-TL-2 ..... GNMA GTD PASS THRU POOL 782355 ... 1.4 .. .. 198,388 |. 105.9760 |... ..187,297 |.. 196,007 |vvveeevevennnn0 fooviiiiicn i (768) |0 feeiiinnnn 0 1..006.000 ... 4.899 ....09/21/2009 ...|....06/15/2038 ...
38378G-2Y-3 ..... GNVA 13 8 B ....... . 1.A .. 1,595,820 |...90.3300 |. N . 1,585,619 . 1,594,495 |.. ......2.867 ....12/19/2016 .. 01/20/2043 ...
38379X-XR-6 ..... GNMA 16 101 QM ... ..]...C.. 4. LA L 3,635,858 |.. 88.8060 [.............. 3,119,658 |.... .3,512,906 |.. ....3,573,664 |........cooeeeen0 i 8,550 o0 i 0.00.3.000 ). 2.615 .. 105,387 |....08/18/2016 ...|....05/20/2046 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 5,655,792 [ XXX 4,978,100 5,501,774 5,587,917 0 6,578 14,795 177,544 XXX XXX
0109999999. Total - U.S. Government Bonds 146,483,404 [ XXX 129, 149,664 142,251,773 139,094, 199 0 (549,615) ,196,489 3,612,232 XXX XXX
110709-DL-3 ..... BRITISH COLUMBIA PROV CDA BD ... .. 1.B FE ..|... . 104.3600 |.............. 3,130,800 |.... 03,230,311 [0 e (70,339) |. .. ... 89,917 [... .. 195,000 |....10/08/2013 ...|....01/15/2026 ...
748148-PB-3 ..... QUEBEC PROV CDA DEB ... .. 1.DFE .. . 101.3130 |. .. 4,559,085 |. . 4,554,371 |.. ..(98,310) | .0 0. 155,625 ....11/21/2013 ..
748148-PD-9 ..... [QUEBEC PROV CDA DEB ... .. 1.DFE .. . 102.3690 |. .. 4,350,682 |. .4,400,621 |.. .(131,332) | .0 0. 119,443 ....01/07/2015 ..
46513E-FF-4 ..... AID ISRAEL GTD NT CL 1 A .|C. . .. 1.BFE .. . 13,559,320 |. 100.4360 |. . 12,052,320 |. 12,110,552 |.. .(150,627) |. .0 0. 188,833 ....03/23/2011 ..
46513E-GV-8 ..... AID ISRAEL GTD NT CL 1 A tivvvveiiiiiiiinniiiiinninnns foun e C.. .. 1.BFE .. . 18,008,320 |. 100.5510 |. .16,088,160 |. 16,000,000 16,181,941 |.. .(189,537) | .0 0. .. . . 66,000 ...12/29/2010 ..
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 46,290,848 [ XXX 40,181,047 39,750,000 40,477,7% (640, 145) 0 0] XXX XXX XXX 619,818 2,375,313 XXX
0309999999. Total - All Other Government Bonds 46,200,848 | XXX 40,181,047 39,750,000 40,477,796 (640, 145) 0 0 XXX XXX XXX 619,818 2,375,313 XXX
13063C-6G-0 ..... CALIFORNIA ST VAR PURP GO . 2 .. .. 1.CFE ..|... 7,091,700 |. 104.0280 |.............. 7,281,960 |.... ....7,088,435 e (3,265) |oeeeeiiiieeeeen0 o0 [...4.000 ......3.620 [FA ...... ... 116,667 |... ....11/04/2022 ...|....
13063D-WA-2 ..... CALIFORNIA ST VAR PURP GO . 2 .1.CFE .. ...74.7420 |. .. 3,737,100 |. .5,276,250 |.. (31,831) . 25,000 ....09/04/2020 ..
20772-AA-0 ..... CONNECTICUT ST TAXABLE QLFD SCH SER B GO . 1 .1.DFE .. . 100.8190 |. ..2,248,264 |. .2,548,708 |.. (42,108) . 29,520 ....07/19/2016 ..
419792-RX-6 . HAWAIT ST GO ... -2 .1.CFE .. . 100.7120 |. ..1,007,120 |. .1,039,088 |.. (8,322) 6,667 ....06/26/2017 .. .
677521-HP-4 ..... [OHIO ST TAXABLE BAB SER E GO N .1.BFE .. . 100.2590 |. .. 3,509,065 |. .3,500,000 . 3,537,355 |.. . .. (62,756) . 68,702 ...07/09/2015 .. 08/01/2023 ...
93974D-YN-2 ... WASHINGTON ST SER 2017 A GO .... 2 e [ 1B FE L . 105.5350 |.......eunnnns 1,108,118 |.... .1,050,000 |.. .... 1,132,681 O | (21,707) [evvvvvvvvvnnnnnn0 o0 ......5.000 |......2.680 |FA ...... ... 21,875 |... ....11/07/2016 ...|....08/01/2037 ...
97705M-AZ-8 ..... WISCONSIN ST SER C GO ... ceveene |2 i | 1B FE Lol . 102.8730 |..ccevnnnnnnns 1,337,349 |.... .1,300,000 |.. n1,337,986 |.eeeeeeennnn0 [ (27,631) [eeeeeeeeeneeeen0 Jeeeeiiiiieeeeennl0 1en..5.000 |......2.750 |MN ...... .... 10,833 |... ....12/12/2016 ...|....05/01/2031 ...
97705M-XH-3 ..... WISCONSIN ST SER A GO ... O f2 L .. 1.BFE ..|.. . 116.7860 [.....oovnnnnns 2,732,792 |.... .2,340,000 |.. ....2,682,602 |........ooeeennl0 [ (21,596) ..o foviiiiiinnnnnnn0].....5.000 |......3.001 [MN ...... .. 19,500 |... ...05/10/2022 ... |....05/01/2032 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 25,742,130 | XXX 22,961,768 23,420,000 24,642,085 0 (219,215) 0 0 XXX XXX XXX 298,764 640,839 XXX XXX
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0509999999. Total - U.S. States, Territories and Possessions B 25,742,130 | XXX 22,961,768 23,420,000 24,642,085 0 (219,215) XXX XXX 298,764 640,839 XXX XXX
442403-KA-8 ..... HOUSTON TX INDEP SCH DIST REF LTD TAX GO . |- TAFE L 1,087,090 |. 101.2860 |.......ccce... 1,012,860 |.... .1,000,000 |.. ....1,011,914 (10,319) feoeeeeeeveeeen0 e l0 |-ee..4.000 ... 2.911 L 15,111 | ... 40,000 |....11/19/2014 ...|....02/15/2027 ...
584002-0Z-5 . MECKLENBURG CNTY NC REF SER C GO .. 1.AFE .. . 104.8490 |. ..2,621,225 |. .2,500,000 .2,653,332 |.. . (77,761) | .1.972 . 10,938 131,250 |....02/01/2012 .. 12/01/2024 ...
735371-PV-2 . PORT SEATTLE WASH LTD GO BONDS ...... .1.CFE .. . 108.1910 |. ..1,081,910 |. .1,000,000 1,082,473 |.. ..(19,222) |. ......2.806 . 25,000 .50,000 |....03/06/2017 .. 01/01/2031 ...
741701-4Y-9 ..... PRINCE GEORGES CNTY MD CONS PUB IMPT SER A GO .... e [2 e | LAFE L . 103.3190 |... 1,859,742 |.... .. 1,871,685 . (11,651) [euvvvvvvnnnnnnnnn0 el 40000 | 3.209 .. 33,200 |... . 72,000 |....06/13/2018 ...|....07/15/2035 ...
741701-X5-0 ..... PRINCE GEORGES CNTY MD CONS PUB IMPT SER A GO ......foeeveufevenees 2 teeeennns . 1.LAFE .. . 102.2470 |...coonnnnnnns 1,278,088 |.............. 1,250,000 |.............. 1,279,763 |.oevvveeeeeeenn0 [t (17,288) [---oeeeeeveeeen0 o0 |.....4.000 |...... 2.530 16,667 |oveveneeaennes 50,000 [....10/23/2014 ...|....09/01/2028 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 9,028,934 [ XXX 7,853,825 7,550,000 7,899,167 (136,241) 100,916 343,250 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 9,028,934 [ XXX 7,853,825 7,550,000 7,899,167 (136,241) 100,916 343,250 XXX XXX
3133EM-3K-6 ..... FEDERAL FARM CR BKS .| 1.AFE ...64.8090 |. .. 3,240,450 |. .5,000,000 . 4,997,511 |.. LT3 . 45,685 129,500 |....08/18/2021 .. 08/24/2046 ...
3133MA-WE-5 ..... FEDERAL HOME LN BKS LA . 118.5680 |. .. 8,892,600 |. .7,500,000 .8,460,389 |.. (110,004) . 201,875 534,375 |....12/30/2009 .. 02/15/2030 ...
3133XG-6E-9 ..... FEDERAL HOME LN BKS .. 1.4 .. . 104.7050 |........eenn.. 2,094,100 |.... .2,000,000 |.. +...2,069,401 [ooeeiiinnnnnn0 e (18,176) [0 o0 000050750 .o 4648 (D .ooooes |oeviiniiiiiins 6,069 |... ..115,000 |....09/30/2009 ... |....06/12/2026 ...
3134A3-U4-6 ..... FEDERAL HOME LN MTG CORP .. 1.A .. . 114.8970 |...covnnennnns 2,297,940 |.... .2,000,000 |.. 002,226,262 |ooeeeeeeeneenn0 e (28,061) [0 o0 el 62750 . 4.758 [MS ...... .. 39,750 |... .. 135,000 |....11/02/2009 ...|....09/15/2029 ...
31359M-EU-3 ... FEDERAL NATL MTG ASSN 1.A ... . 112.2610 |.ooeevenennnns 5,613,050 |.... .5,000,000 |.. ....5,664,261 |......ccevnnennn0 i (90,307) [0 o0 el 62250 . 3.876 |IN ...... ... 39,931 [... .. 312,500 |....11/14/2013 ...|....06/15/2029 ...
31364A-6J-6 ..... FEDERAL NATL MTG ASSN MTN ... 1.A FE . . 107.2280 |....cevnnnnnns 2,680,700 |.... .2,500,000 |.. 102,659,927 [oeeiiiiiiiieend0 e (78,383) [0 feeeiieel0 00080280 |- 4.921 (4 ....... .... 98,325 |... ..207,000 |....02/18/2010 ...|....01/10/2025 ...
31364B-EP-1 ..... FEDERAL NATL MTG ASSN MTN ... ceveeee | eeeeeeee | LAFE L . 106.1660 |.............. 4,246,640 |.... .4,000,000 |.. .... 4,328,681 O [ (124,814) 0 00000027020 . 3.527 (D ....... e 6,240 |... ..280,800 |....12/16/2013 ...|....06/23/2025 ...
31364F-KW-0 ..... FEDERAL NATL MTG ASSN ..evveeeeeeeeenieeeeeenneeeeeeen oo vee e | s L AFE e 3,603,090 |. 109.2810 |....ccevunnnn. 3,278,430 |..ccevvnnnnnns 3,000,000 |-eeveunneeens 3,216,944 |...oenieeeennd 0 foeeeeeenn (87,965) |oeevnnneeeeennn0 [0 0062320 ... 4672 (D coeeees e 5,798 |oveeeeeeeenee 189,600 |....09/03/2009 ... |....12/20/2027 ...
KENTUCKY ST TURNPIKE ECON TAXABLE DEV ROAD SER B
491552-UY-9 ..... REV e J PO 611,892 |. 100.4210 |...cevvennnnnnens 552,315 |oeeeeiiiieeees 550,000 [.....ccvvvnnnnnns 550,000 |.....ccevnnnnnnns 0 foeeereeeeneeeed0 el o0 50244 | IR TZN (VN R I 14,421 ...06/23/2015 ...|....07/01/2025 ...
57586C-BL-8 ..... MASSACHUSETTS ST HLTH & EDL FAC AUTH SER M REV .... ...4,236,575 |. 106.5120 |.............. 3,727,920 |.... .3,500,000 |.. .... 3,657,783 0 e (89,529) [0 o0 000052250 ..l 82355 | UJ L .. 91,875 |... ....06/22/2011 ...|....07/01/2025 ...
576000-Z0-6 ..... MASSACHUSETTS ST SCH BLDG AUTH TAXABLE REV SER C . . 12,173,480 |...73.0430 |. ..8,816,290 |. 12,070,000 12,152,046 |.. .0 ....10/14/2020 .. 05/15/2043
677650-CA-2 ..... OHIO ST WTR DEV AUTH SER A REV 842,400 |. 106.8580 |. ..769,378 |. . 720,000 767,861 |.. .0 ....11/18/2016 .. 12/01/2034
880591-CJ-9 ..... TENNESSEE VALLEY AUTH PWR BD .. 6,219,520 |. 106.2650 |. ..5,313,250 |. .5,000,000 .5,286,128 |.. .0 ....05/19/2010 .. 11/01/2025
880591-DV-1 ..... TENNESSEE VALLEY AUTH PR BD .. . 12,594,323 |. 100.8080 |. .10,597,945 |. 10,513,000 12,044,952 |.. .0 ....08/20/2018 .. 07/15/2033 ...
914455-PY-0 . UNIV MICHIGAN REF SER 2015 REV ... 5,339,500 |. 102.3170 |. ..5,115,850 |. .5,000,000 .5,145,719 |.. .0 ...02/13/2018 .. 04/01/2034 ...
914692-X4-5 ... UNIV_OF NM TAXABLE GNMA COLL HOSP REV .. 2,000,000 |...97.2880 |.............. 1,945,760 |.... .2,000,000 |.. ....2,000,000 0. ...05/07/2015 ...|....06/20/2024 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 81,989,540 | XXX 69,182,618 70,353,000 75,227,865 0 XXX XXX
3128K9-6U-9 ..... FHLMC 30 YR GOLD PC GRP POOL A48985 4 .. LA ..12,593 |...99.8970 |... L1222 . .. 12,265 |. ..12,507 0. ....06/13/2006 ...|....05/01/2036 ...
3128L2-DB-1 ..... FHLMC 30 YR GOLD PC GRP POOL A69998 .. |4 1.A .. 158,996 |. 105.5110 |. ..154,438 |. .. 146,372 .155,325 |.. .0 ....02/08/2010 .. 12/01/2037 ...
3128LX-QC-7 ..... FHLMC 30 YR GOLD PC GRP POOL G02251 i L LA ... 71,305 |. 104.5660 |... ...67,121 |.. 0. ....10/23/2009 ...|....08/01/2036 ...
3128\14-AX-1 ..... FHLMC 30 YR GOLD PC GRP POOL G02422 N LA . 27,191 |. 104.5670 |... ...25,524 |.. 0 . ....10/14/2009 ...|....12/01/2036 ...
312814-BB-8 ..... FHLMC 30 YR GOLD PC GRP POOL G02434 i L LA . 56,727 |. 103.63%0 |... 0. ....03/20/2007 ...|....10/01/2036 ...
3128M5-KN-1 ..... FHLMC 30 YR GOLD PC GRP POOL GO3600 N LA ... 58,616 |. 105.6010 |... 0 . ....10/29/2008 ...|....11/01/2037 ...
3128J-22-2 ..... FHLMC 30 YR GOLD PC GRP POOL G08791 i L LA ..689,850 |...89.2440 |... . 712, ....691,159 0. ....08/16/2018 ...|....12/01/2047 ...
3128\J-4V-9 FHLMC 30 YR GOLD PC GRP POOL G08835 N LA ,007,147 |...92.6830 |... ..1,030,719 |.... 1,112,091 ,097,737 0 . ...09/18/2018 ...|....09/01/2048 ...
3128\J-52-9 . FHLMC 30 YR GOLD PC GRP POOL GO8863 .. 4 1.4 .. ...98.1980 |. ..256,762 |. .261,474 .271,966 |.. .0 ....04/23/2019 .. 02/01/2049 ...
3128\J-U3-2 . FHLMC 30 YR GOLD PC GRP POOL GO8601 .. 4 1.A .. ...94.9600 |. ..507,144 |. .534,062 .564,820 |.. .0 ...10/28/2014 .. 08/01/2044
3128MJ-US-7 . FHLMC 30 YR GOLD PC GRP POOL G08592 .. 4 1.4 .. ...94.9600 |. ..160,603 |. 169, 127 A77,735 .. .0 ....07/18/2014 .. 06/01/2044
3128\J-V2-3 . FHLMC 30 YR GOLD PC GRP POOL G08632 .. 4 1.A .. ...93.3060 |. ..246,859 |. .264,570 .276,345 |.. .0 ....04/28/2015 .. 03/01/2045
3128MJ-V7-2 ... FHLMC 30 YR GOLD PC GRP POOL GO8637 .. 4 1.4 .. ...96.0110 |. ..381,636 |. .419,810 |.. .0 ....06/16/2015 .. 04/01/2045 ...
3128MJ-W7-1 ... FHLMC 30 YR GOLD PC GRP POOL G08669 N LA ..614,861]...96.0110 |... ....612,284 0 . ...12/16/2015 ...|....09/01/2045 ...
3128MJ-WC-0 ..... FHLMC 30 YR GOLD PC GRP POOL GO8642 i L LA .. 653,245 ]...96.0110 |... ....648,970 0. ...10/28/2015 ...|....05/01/2045 ...
3128\J-W0-6 ..... FHLMC 30 YR GOLD PC GRP POOL G08660 N LA .. 129,551 |...96.1000 |... ... 128,807 0 . ....11/23/2015 ... |....08/01/2045 ...
3128MJ-X3-9 ... FHLMC 30 YR GOLD PC GRP POOL GO8697 i L LA .. 578,247 |...89.7320 |... ....576,752 0. ...04/19/2016 ...|....03/01/2046 ...
3128-X7-0 ..... FHLMC 30 YR GOLD PC GRP POOL G08701 N LA .. 188,224 |...89.6460 |... ....187,833 0 . ....04/26/2016 ...|....04/01/2046 ...
3128J-XA-3 ..... FHLMC 30 YR GOLD PC GRP POOL G08672 i L LA ..612,976 |...96.0780 |... ....609,565 0. ....12/16/2015 ...|....10/01/2045 ...
3128MJ-XK-1 ..... FHLMC 30 YR GOLD PC GRP POOL G08681 4 .. LA .. 470,190 |...93.1600 |... ...468,050 0. ...02/24/2016 ...|....12/01/2045 ...
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3128J-YB-0 ..... FHLMC 30 YR GOLD PC GRP POOL GO8705 LA 208,349 |...89.8690 |................. 182,952 |ooeeiniiiinnnn 203,578 [.oeiiivvnnnnnn. 207,861 |ovennnnnnd (O RN (111 I RN | Y AU | B RN 3.000 |...... 2.659 ....05/25/2016 ...|....05/01/2046 ...
3128J-YG-9 ..... FHLMC 30 YR GOLD PC GRP POOL G08710 LA ...89.9150 |... ..417,963 |.. 0 [ (885) |0 [0 e 3.000 |...... 2.552 ....06/21/2016 ...|....06/01/2046 ...
3128WJ-2F-0 ..... FHLMC 30 YR GOLD PC GRP POOL GO8741 LA ...89.6200 |... .3,036,817 |.. LU R (1+(-) N MO | I RPN | ) A 3.000 |...... 2.955 ....07/19/2017 ...|....01/01/2047 ...
3128MJ-2X-1 ... FHLMC 30 YR GOLD PC GRP POOL GO8757 LA . ...93.0050 |... 0 e (692) |0 o0 e 3.500 |...... 2.909 ....04/18/2017 ...|....04/01/2047 ...
312028-87-4 ... FHLMC 30 YR GOLD PC GRP POOL C09062 LA ..611,902 |...96.0110 |... . JLOI R (1)) AU | I RPN | ) A 4.000 |...... 2.626 ....07/25/2014 ...|....07/01/2044 ...
313206-BY-5 ..... FHLMC 15 YR POOL SB8155 ... LA .. 3,677,460 |...93.7540 |.eeeennnnnens 3,506,958 |.... .... 3,679,254 O e 1,798 |0 o0 e 3.000 |...... 3.303 ...05/11/2022 ...|....05/01/2037 ...
313206-BY-5 ..... FHLMC 15 YR POOL SB8155 ... LA ...93.7540 |....oovnnnnnns 7,013,916 |.... ... 7,358,507 LU O TR (I N | N RPN | ) A 3.000 |...... 3.303 ....06/11/2022 ...|....05/01/2037 ...
313200-CN-1 ... FHLMC 30 YR POOL SD8177 ... LA ...81.6540 |....coonnnnnns 3,803,581 |.... ....4,646,607 O e 94 0 0 e 2.000 |...... 2.022 ....10/26/2021 ...|....11/01/2051 ...
313200-CP-6 . FHLMC 30 YR POOL SD8178 ... 1.4 .. ...85.0190 |. L T,779,734 | .9,377,262 |.. .0 (4,343) |. .2.500 |......2.187 ....10/26/2021 .. 11/01/2051
3132GT-SA-6 ..... FHLMC 30 YR GOLD PC GRP POOL Q08313 .. 1.A .. ...96.2610 |. .0 (1,326) | .4.000 |......2.853 ...10/08/2014 .. 05/01/2042
3132J0-H8-6 ..... FHLMC 30 YR GOLD PC GRP POOL 022955 1.4 .. ...96.0110 |. ..249,812 .0 - ......4.000 |......2.549 ....00/22/2014 .. 11/01/2043 ...
3136AS-GE-0 ..... FNVA 16 REMIC SER 24 HY PAC LA ...85.7700 |... .5,000,000 |.. 0 e 7,900 |0 o0 e 3.000 |...... 2.776 ...10/19/2016 ...|....05/25/2046 ...
31371L-NG-0 ..... FNMA PASS THRU POOL 255191 .. LA . 103.4720 |... O e 682 o0 [0 6.000 |...... 5.627 ....05/12/2004 ...|....05/01/2034 ...
31371M-5N-3 ..... FNVMA PASS THRU POOL 256553 .. LA . 104.4520 |... JO N U (-3 (1) N ARt | B ISP | ) AU 6.000 |...... 3.377 ....01/26/2011 ...|....01/01/2037 ...
3137B0-T6-4 ..... FHLMC CMO SER 4597 PB PAC . LA ...89.6500 |... LU SRR ( 1 (1D N N | RPN | B SO 3.000 |...... 2.514 ....07/26/2016 ...|....12/15/2045 ...
3137BR-7J-8 ..... FHLMC CMO SER 4608 JV PAC . LA ...80.1310 |... 0 [ 83,387 o0 o0 e 3.500 |...... 3.025 ....10/27/2016 ...|....01/15/2055 ...
3138EH-FB-3 ..... FNMA PASS THRU POOL AL1061 LA ...96.1560 |... O e (2,543) |0 [0 4.000 |...... 3.017 ....09/18/2014 ...|....02/01/2041 ...
3138Y1-7A-7 ..... FNVA PASS THRU POOL AX0888 LA ...95.9040 |... O e (1,874) |0 [0 e 4.000 |...... 2.416 ...09/17/2015 ...|....10/01/2044 ...
31405D-1K-9 ..... FNMA PASS THRU POOL 786450 LA . 101.6430 |... JLUJ R £ 7 AU | I RPN | ) AN 6.000 |...... 5.680 ....07/01/2004 ...|....07/01/2034 ...
31408E-BH-4 ..... FNVA PASS THRU POOL 848840 .. 1.A .. . 101.2920 |. .0 .7.000 |......6.627 ....06/07/2006 .. 01/01/2036
3140EV-TJ-6 ..... FNVA PASS THRU POOL BC1452 1.4 .. ...95.9430 |. .0 .4.000 |......2.694 ...12/14/2016 .. 07/01/2046
31410P-V2-6 ..... FNMA PASS THRU POOL 893533 1.A .. . 105.3550 |. .0 .6.500 |......6.152 ....10/17/2008 .. 09/01/2036
31418B-E8-5 ..... FNMA PASS THRU POOL MA1958 .. 1.4 .. ...95.9050 |. .0 .4.000 |......2.924 ....07/17/2014 .. 07/01/2044 ...
31418C-Cl-2 . FNVA PASS THRU POOL MA2784 .. 1.A .. ...95.8000 |. . .589,044 |.. .0 ... (458) |. ......4.000 |......2.509 ...12/13/2016 .. 10/01/2046 ...
31418C-EH-3 ..... FNVA PASS THRU POOL MA2835 LA ...95.6970 |... ...456,648 O [ (1,882) [0 [0 4.000 |...... 3.262 ...12/14/2016 ...|....12/01/2046 ...
31418C-R7-1 ..... FNVMA PASS THRU POOL MA3209 N LA ...89.2240 |... O o807 0 o0 e 3.000 |...... 3.547 ....08/29/2018 ...|....12/01/2047 ...
31418E-GX-2 ..... FNVA PASS THRU POOL MA4713 4 | 1AL . 13,984,922 |...97.6610 |... ... 13,445,626 |.... ... 13,981,061 Ol (3,860 e |0 4.000 |...... 3.587 | MON ..... ... 45,892 |... ...07/27/2022 ... |....07/01/2037 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 66,371,089 | XXX 59,487,842 65,253,529 66,157,970 0 6,848 0 0 XXX XXX XXX 177,286 1,665,885 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 148,360,609 | XXX 128,670,460 135,606,529 141,385,835 0 (814,874) 0 0 XXX XXX XXX 1,111,659 5,265,568 XXX XXX
023135-BC-9 ..... AMAZON COM INC . ercenii e eeeceninns foee ven | s T L EFE o 2,872,200 |...94.1810 |.............. 2,825,430 |...covvnnnnnns 3,000,000 |.eevvunninnns 2,928,115 |oooeereveiennnnnd feninn 13,926 |ceeiininiinnnl0 e l0 00030150 L 3.716 ....09/25/2018 ...|....08/22/2027 ...
037833-BY-5 ..... APPLE INC e [ 1B FE L 5,101,600 |...96.1390 |.....eevneeeen 4,806,950 |.... .5,000,000 |.. 5,087,471 [0 e (12,210) [0 eeeiel0 1000032250 . 2.978 ....05/15/2017 ...|....02/23/2026 ...
06051G-JA-8 ..... BANK OF AMERICA CORP MTN .. A1 [ TG FE L ...78.9190 |.....oounnnnns 3,156,760 |.... .4,000,000 |.. 4,938,661 [oeiiiiiiinnnn0 i (22,612) [0 o0l 40083 .l 2.839 ....10/19/2020 ...|....03/20/2051 ...
110122-CR-7 ..... BRISTOL MYERS SQUIBB CO e | LFFE L ...86.8150 |..ccovnnnnnnns 3,472,600 |.... .4,000,000 |.. e 4,361,558 |.oeiiieinien0 e (8,005) [0 el 0 el 42250 . 3.709 . ....07/17/2020 ...|....10/26/2049 ...
126650-CX-6 ..... CVS HEALTH CORP A1 [ 2B FE L ...96.8880 |.......eennnns 2,906,640 |.... .3,000,000 |.. 03,219,203 [oieiiiiinnnn0 |oeiennnn (40,540) [0 o0 l0040300 ). 2.72 .. 129,000 |....02/11/2020 ...|....03/25/2028 ...
254687-AH-9 DISNEY WALT CO DEB 2 ... .. 2.AFE ..|... . . 103.9020 |.......eennnn. 2,649,501 |.... ....2,550,000 |.. ....2,611,122 e (1,482) |0 [0 ]l 70550 7.315 .. 192,525 |....08/15/2003 ...|....07/15/2093 ...
264420-8B-9 . DUKE ENERGY CAROLINAS LLC 1ST MTG 1 1FFE .. . 10,313,820 |...83.7750 |. ..8,377,500 |. 10,000,000 10,267,014 ..(30,069) |. .2.186 255,000 |....06/07/2021 .. 04/15/2031 ...
29364D-AU-4 ..... [ENTERGY ARKANSAS INC . 1 1FFE .. 2,549,625 |...96.0820 |. .. 2,402,050 |. .2,500,000 2,520,283 (6,341) | .3.214 . 87,500 |....01/26/2018 .. 04/01/2026
30231G-AT-9 ..... [EXXON MOBIL CORP . 1 .1.DFE .. ...95.4880 |. .. 4,774,400 |. .5,000,000 4,936,197 18,703 |. .3.47 152,150 |....09/18/2018 .. 03/01/2026
30251B-AD-0 ..... FMR LLC 144A ... 1 1EFE .. ...93.1080 |. .. 2,793,240 |. 3,330,282 .3.636 148,500 [....04/04/2019 .. 02/01/2033
458140-AX-8 ..... INTEL CORP ... 1 .1EFE .. ...94.3510 |. .1,007,809 |.. el 2.947 . 31,500 |....06/07/2017 .. 05/11/2027 ...
459200-AN-3 ..... INTERNATL BUSINESS MACHS CORP . N A |- 1.GFE ... . 105.6190 |... 2,168,625 |.ooeeeeeinnenn0 e (55,428) [0 feeeeiieeeeel0 0 J0122.7.000 - 3.826 .. 140,000 |....10/07/2013 ...|....10/30/2025 ...
478160-AF-1 ..... JOHNSON & JOHNSON DEB .. 1.AFE ..|... .. 5,661,900 |. 102.0350 |... ....4,605,508 |.......ccoennenn0 |oeeennn (116,941 [0 o0 il 62730 . 3.961 .. 302,850 [....09/05/2013 ... |....11/15/2023 ...
478160-AJ-3 ..... JOHNSON & JOHNSON NT .. - TAFE L. .. 5,888,062 |. 119.2760 |.............. 5,605,972 |.... 25,289,067 |.ooeeeeennnennn0 e (74,550) [0 o0 el 6.950 | 4.719 .. 326,650 |....04/18/2017 ...|....09/01/2029 ...
501044-DN-8 ... KROGER CO |- 2.BFE ... ...2,974,100 |.. 78.1810 |.eeevennnnnnns 1,954,525 |.... 002,960,395 [oiiiiiininnn0 e (11,088) [0 o0 00003950 . 2.965 (JJ ....... . 98,750 |....10/20/2020 ...|....01/15/2050 ...
532457-AM-0 ..... LILLY ELI & CONT .. L 1.FFE ..|.. .. 1,176,400 ). 105.0940 |.............. 1,050,940 |.... ....1,034,642 |......oooeveen 0 eeennl. . (13,068) |0 o0 ]l 70125 ) 5.570 [ ....... . 71,250 |....03/13/2007 ...|....06/01/2025 ...
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594918-All-4 ..... MICROSOFT CORP ...evvvvneieiiniiieeeciiiineeecvenineeeens foe ven | s T L LAFE e 2,340,403 |...98.8810 [.............. 2,190,214 |...covnnnnnnns 2,215,000 |..ocevvnnnnnns A7 B X T N | ) (15,003) [oeeeeeeiiiennnn0 il e 3.625 |...... AR [V ) R, 3,569 ....12/03/2014 ...|....12/15/2023 ...
594918-BK-9 ..... MICROSOFT CORP ... e | LA FE L ...97.3540 |....covnnnnnns 1,947,080 |.... .2,000,000 |.. ....2,146,076 e (9,349) |0 [0 | 4.200 |...... 3.467 [MN ...... ... 13,533 |[... ....10/31/2016 ...|....11/03/2035 ...
61744Y-AL-2 ..... MORGAN STANLEY ... A1 [ TG FE L ...84.4360 |.............. 1,688,720 |.... k2,217,511 [0 e (15,248) |0 fel0 3.971 |...... 2.804 (JJ ....... ... 35,077 |... ....02/20/2020 ...|....07/22/2038 ...
637432-NP-6 ... NATL RURAL UTIL COOP ... e | LEFE L ...92.7590 |..eeeinnnnnnns 2,782,770 |.... 2,964,617 [oeeeiieiieen0 e 6,191 |0 0 3.400 |...... 3.655 [FA ...... .... 40,800 |... ....09/07/2018 ...|....02/07/2028 ...
638588-AA-7 ..... NATIONSBANK CORP MTN ... e [ 2AFE L . 105.7540 |.....covnnnnns 2,115,080 |.... 2,091,427 L0 o (44,992) |0 [0 8.570 |...... 5.947 [MN ...... ... 21,901 |... . ....10/24/2006 ...|....11/15/2024 ...
693475-AlI-5 ..... PNC FINANCIAL SERVICES N2 e [ 1GFE L ...91.7450 |....ooonennnns 4,587,250 |.... 5,282,614 [0 e (34,978) [0 [0 3.450 |...... 2.615 (A0 ...... ... 32,583 ... .. 172,500 |....08/13/2019 ...|....04/23/2029 ...
T47525-AU-T ... QUALCOMM INC A1 [ LR FE L ...95.0460 |.............. 1,900,920 |.... 1,971,307 [0 5,925 0 0 3.250 |...... 3.606 |MN ..o Jovnnniiiiiinnnns 7,408 |... ... 65,000 [....04/04/2019 ...|....05/20/2027 ...
845743-BR-3 SOUTHWESTERN PUBLIC SERV 1ST MTG ... N L .. 1.G FE ..|... ...75.9140 |... e 1,148,663 |0 e (4,241) |0 [0 e 3.700 |...... 2.844 ... 13,978 |... .. 37,000 |....10/08/2020 ...|....08/15/2047 ...
88579Y-BC-4 ..... [3M CO ......... 1 .1EFE .. ...94.8850 |. . 4,999,297 |.. .3.625 |......3.627 . 53,872 ....09/18/2018 .. 09/14/2028
91159H-HM-5 ..... [US BANCORP ... 2 1FFE .. .10,712,100 |...94.5620 |. 10,578,016 |.. ..(22,780) | .3.100 |......2.857 . 57,867 ...04/12/2017 .. 04/27/2026
913017-AT-6 ..... [RAYTHEON TECHNOLOGIES CORP NT . .. 2.AFE .. 6,856,737 |. 107.7100 |. A .6,850,356 |.. ... (6,380) |. .. ......6.700 |......5.727 182,854 ....11/04/2022 .. 08/01/2028 ...
94974B-GP-9 ... WELLS FARGO & CO v |- 2.AFE ... ...96.2530 |...ccennnnnnns 1,443,795 |.... .... 1,529,392 ..(10,180) | POV PO 3.550 |...... 2.802 .... 13,608 |... ...06/08/2016 ...|....09/29/2025 ...
035229-CF-8 ..... ANHEUSER BUSCH COS INC DEB .. [CR—. 1 veo |- 2.AFE ). . 114.3280 |....covvennnns 2,286,560 |.... 2,221,887 o0 e (22,792) L0 0 7.550 |...... 5.711 . 37,750 ... ....12/05/2006 ...|....10/01/2030 ...
035240-AN-0 ...... ANHEUSER BUSCH INBEV [V 1 vee |- 2.AFE )., ...87.5920 |....covnnnnnns 7,007,360 |.... n9,218,505 |[oeiieeeiiienn0 e (29,924) |0 [0 e 4.600 |...... 3.658 ... 17,689 |... ....10/19/2020 ...|....04/15/2048 ...
656531-AC-4 ..... NORSK HYDRO A S DEB ... D...... weveeeees | LD FE L . 101.9140 |....oovnennnns 1,019,140 |.... 1,012,797 L0 e (27,280) [0 [0 7.750 |...... 4.862 (D ....... e 3,444 |... ....02/03/2010 ...|....06/15/2023 ...
656531-AD-2 ..... NORSK HYDRO A S DEB ..eeveuneeeeeeninnnaeeennnnsaenennnns foen o D...... 1o |- 1.DFE ... . 105.2930 [...ccovnnnnnns 3,658,932 |.... 3,772,944 0 i (96,179) |0 0 7.150 |...... 3.960 [MN ...... .. 31,748 |... ...11/06/2013 ...|....11/15/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 126,348,082 | XXX 109,539, 199 114,990,000 121,456,684 0 (715,192) 0 0 XXX XXX XXX 1,334,457 4,722,572 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 126,348,082 | XXX 109,539, 199 114,990,000 121,456,684 0 (715,192 0 0 [ XXX XXX XXX 1,334,457 4,722,572 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 430,227,146 | XXX 373,890,021 392,812,999 403,209,879 0 (3,088,708) 0 0 XXX XXX XXX 4,470,022 15,116,345 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 72,026,861 | XXX 64,465,942 70,755,303 71,745,887 0 13,426 0 0 XXX XXX XXX 192,081 1,843,429 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 502,254,007 | XXX 438,355,963 463,568,302 474,965,766 0 (3,075,282) 0 0 XXX XXX XXX 4,662,103 16,959,774 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL 1B.§.e 59,402,945 1C.$............. 14,485,226 1D ..$ ............. 21,225,638 1E..$............. 15,780,120 1F ..$ ............. 30,732,820 1G..$............ 15,766,074
1B 2A.. 2B..$.. .6,169,508 2C..$ .. .0
1C 3A ... 3B..$.. 8.
1D 4B ..$ 8.
1E 5B..% 8.
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00287Y-10-9 ... [ABBVIE INC COM .. ..2,700.000 |.... 436,347 |........ 161.610 ... 436,347 ...43,023 |.. .0 .. 70,767 |... 0. ...0].. 01/02/2013 ..
031162-10-0 ... [ AMGEN INC ..4,000.000 |.... .. 1,050,560 |........ 262.640 ..1,050,560 .508,867 |.. .0 . 150,680 |... 0. ...0.. 08/08/2014 ..
075887-10-9 ... [BECTON DICKINSON & CO .. ....34,500.000 |.... 8,773,350 ..8,773,350 ..2,482,275 |.. .0 ... 775,368 |... 0. ...0.. 03/23/2011 ..
191216-10-0 ... | COCA COLA CO ....58,000.000 |.... ...3,689,380 .0 .... 265,200 |... 0. ...0 .. 01/13/2016 ..
244199-10-5 ....|DEERE & CO ....10,000.000 |.... .0 .858,700 |... 0. ...0 .. 03/09/2020 ..
291011-10-4 ... [EMERSON ELECTRIC CO .. ....26,800.000 |.... .0 .. 82,812 ... 0. ...0 .. 02/10/2017 ..
437076-10-2 ... |HOME DEPOT INC ....11,500.000 |.... . . .0 (1,140,225)|... 0. ...0 .. 03/09/2020 ..
46625H-10-0 ... [ JPMORGAN CHASE & COMPANY ... ....23,000.000 |.... ...3,084,300 ..3,084,300 .0 ... (857,750)f... 0. ...0 .. 06/12/2020 ..
478160-10-4 ... [ JOHNSON & JOHNSON .. .69,315.000 |.... . 12,244,495 . 12,244,495 .0 .386,778 |... 0. ...0|.. 06/03/1993 ..
580136-10-1 ... [MCDONALDS CORP ... 1,500.000 |. .. 395,296 |. ..395,205 |.. .0 ....5,181 0 0].. 08/26/2022 ..
58933Y-10-5 ....[MERCK & CO INC .60,000.000 |. .. 6,657,000 |. ..6,657,000 |.. .0 . 2,058,600 0 0 .. 10/21/2010 ..
594918-10-4 ....|MICROSOFT CORP .23,000.000 |. 5,515,860 |. ..5,515,860 |.. .0 (2,219,500, 0 ..(2,219,500) 0.. 06/16/2006 ..
717081-10-3 ... |PFIZER INC ...320,000.000 |.... . 16,396,800 16,396,800 . . .0 .. (2,499,200)f... 0. (2,499,200) |... ...0 .. 11/29/2010 ..
741447-10-8 ... [PRICE T ROWE GROUP INC . 2,312,072 . 450,818 |.. .0 (1,856,696)|... 0. ..(1,856,696) |... ...0|.. 08/15/2003 ..
747525-10-3 ... [ QUALCOMM INC ... 278,040 |.. .0 ... (437,580)f... 0. ... (437,580) |... ...0].. 01/13/2016 ..
75513E-10-1 ... [RAYTHEON TECHNOLOGIES CORP COM .. ... 242,050 |.. .0 .. 74,300 |... 0. ....74,300 |... ...0|.. 04/03/2020 ..
842587-10-7 ... | SOUTHERN CO ... 750,527 |.. .0 .. 70,750 |... 0. ....70,750 |... ...0|.. 09/23/2004 ..
898320-10-9 ....[ TRUIST FINL CORP ... ..1,829,850 |.. .0 ...(853,600)]... 0. .... (853,600) |... ...0 .. 12/06/2019 ..
902973-30-4 ....|US BANCORP DEL ... 482,584 |.. .0 ...(188,400)f... 0. .... (188,400) |... ...0|.. 12/20/2012 ..
911312-10-6 ... [UNITED PARCEL SERVICE INC CL B .. . 1,197,828 |.. .0 ...(506,250)f... 0. .... (506,250) |... ...0 .. 02/11/2016 ..
92343V-10-4 ....[VERIZON COMMUNICATIONS ............ L. 222,749 .. .0 . .... (94,200)]... .0, (94,200) |... ...0].. 08/24/2010 ..
5019999999. Subtotal - Common Stock -

Publicly Traded 79,488,647 XXX 79,488,647 26,128,873 63,000 2,027,786 0 (5,564,265)| 0 (5,564,265) 0 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 79,488,647 XXX 79,488,647 26,128,873 63,000 2,027,786 0 (5,564, 265) 0 (5,564, 265) 0 XXX
5409999999. Total - Common Stocks - Mutual Funds 0 0 0 0 0 0 0 0 0 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 0 0 0 0 0 0 0 0 XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 0 0 0 0 0 0 0 0 XXX

922042-77-5 ... VANGUARD FTSE ALL WORLD EX-US ETF ....30,000.000 |.... ..1,504,200 ..1,520,945 |.. .0 .. .0 ... (334,200)f... 0. .... (334,200) |... ...0|.. 06/02/2017 ..
97717V-28-1 ... [WISDOMTREE EMERGING MKTS SMALL CAP ETF ....10,000.000 |.... ... 439,900 ... 450,048 |.. .0 .. , .0 . ... (89,300)]... .0, (89,300) |... ...0].. 04/13/2017 ..
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 1,944,100 1,970,993 0 70,406 0 (423,500) 0 (423,500) 0 XXX

02957#-10-5 ... [ AMERICAN SELECT INSURANCE COMPANY .........ocoovvviies [rmmmmmmnnns fevmmenncfooiiis 2,500.000 ..evvvrrnnnnnns 158,008, 194 |.... 63,203.277 |............ 158,008,194 |................ 20,105,153 [V I (4,229,631)[....ienns [V P (4,229,631) |..ccoeeeiennnnnnnnnns 0.. 01/01/199%4 ..
67978#-10-3 ... [OLD GUARD INSURANCE COMPANY .. 100,000.000 |.... 265,084,953 |..... 2,650.849 . 265,084,953 ..61,620,326 |.. .0 . (13,856,290)f... 0. ... (13,856,290) |... ...0 .. 12/31/2000 ..
92565%-10-4 ....[WESTFIELD CHAMPION INSURANCE COMPANY ....30,000.000 |.... .. 8,200,883 |........ 273.363 ....8,200,883 ... 7,500,000 |.. .0 ... 223,374 |... 0. ...0|.. 04/24/2018 ..
96009€-10-7 ... [WESTFIELD INSURANCE COMPANY ....47,000.000 |.... 1,251,376,610 |.... 26,625.034 . 1,251,376,610 . 114,458,070 |.. .0 |....... (272,788,007))... 0. ...0 .. 12/30/1971 ..
96010*-10-6 ... [WESTFIELD NATIONAL INSURANCE COMPANY ....10,000.000 |.... .. 374,154,189 |.... 37,415.418 .... 374,154,189 ....6,032,431 |.. 0. (21,447,089))... 0. ...0|.. 12/30/1971 ..
96011#-10-1 ... [WESTFIELD MANAGEMENT COMPANY . 000 [ 27,191 230.434 .0 0. ...0 .. 01/03/1995 ..
96012%-10-4 ... [WESTFIELD BANCORP INC ........... 100.000 2,072,058.675 |.. . 207,205,868 |.. 92,043,950 .0 . (11,546,009) 0 0|.. 05/24/2004 ..
96019*-10-7 ... [WESTFIELD PREMIER INSURANCE COMPANY . .30,000.000 |. .271.834 |.. ..8,155,026 |.. . 7,500,000 .0 . 195,947 0 0].. 04/24/2018 ..
96020#-10-0 ... [WESTFIELD SELECT INSURANCE COMPANY .50,000.000 |. .556.961 |.. 27,848,043 |.. 27,500,000 .0 . 351,660 0 0.. 08/03/2021 ..
96021*-10-3 ... [WESTFIELD SPECIALTY INC ..... .10,000.000 |. ..1,871,004 |.. . 2,500,000 .0 (615,676)| 0 0].. 05/03/2021 ..
960216-10-1 ... [WESTFIELD SPECIALTY INSURANCE COMPANY . 1,000,000.000 |. 51,201,153 |.. 50,000,000 .0 . 565, 142 0 ...565, 142 0.. 03/15/2021 ..
96022#-10-8 ... |WESTFIELD TOUCHSTONE INSURANCE COMPANY ... ... 7,500,000 |.. 0. ... 185,825 |... .0 ...185,825 |... ...0|.. 04/24/2018 ..
96022*-10-2 ... [WESTFIELD SUPERIOR INSURANCE COMPANY ................ .000 |...............8,220,005 |................. 7,500,000 [ PO 281,250 oo 0eeeiieee 2,261 | 0].. 04/24/2018 ..{...... ......
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 2,369,502,283 XXX 2,369,502,283 405,182,890 85,000,000 65,000,000 0 (322,719,593) 0 (322,719,593) 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 2,369,502, 283 XXX 2,369,502, 283 405, 182,890 85,000,000 65,000,000 0 (322,719,593) 0 (322,719,593) 0 XXX XXX
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fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
5989999999 - Total Common Stocks 2,450,935,030 XXX 2,450,935,030 433,282,756 85,063,000 67,098, 192 (328,707,358), 0 (328,707,358) 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 2,450,935,030 XXX 2,450,935,030 433,282,756 85,063,000 67,098,192 (328,707,358), 0 (328,707,358) 0 XXX XXX

. Line
Number
1A

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

TA LS e,

cooooo
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends

912810-S0-2 ......... [UNITED STATES TREAS BDS 1.125% 08/15/40 .. L. 1170472022 ... [HiTTH0p SECUTTTIES wuvvunniiiiiiiiiie i rraa e srrnnasees |rnnineeerenni e e reri e eees foriiin e 5,867,188 .... 10,000,000

91282C-BJ-9 .........|UNITED STATES TREAS NTS  0.750% 01/31/28 . ....08/19/2022 ... |StoneX Financial Inc ... ... 13,239,258 .... 15,000,000

912820-Cli-9 ......... UNITED STATES TREAS NTS  0.750% 08/31/26 ...evuuuniiiiiiuiniiiiiiniiiiiiiiiiiieeiiisiisessressnnseseessnnsess | nneeeeeesnnnnees e L VT P [T PP PPPY 2,497,344 ..ol 2,749,999

0109999999. Subtotal - Bonds - U.S. Governments 21,603,790 27,749,999

13063C-6G-0 ..... .| CALIFORNIA ST VAR PURP GO  4.000% 08/01/31 . ‘ ‘....11/04/2022 B I 8 T R RPN 7,001,700 [.ooeeveviniiiiiinnnns 7,000,000

97705M-XH-3 ......... WISCONSIN ST SER A GO 5.000% 05/01/32 PP UPPPTTTTTTUPPPRRTIN FTTTTTTTEUUTRRIT RN 05/10/2022 ... [ Wel TS FAIGO ...uuiiiiesuuseeeeeunuseeeeeenussesenssussseeeennasseeennnasaessennnnnsaseeennnnssseennnnnnnseerennnnnsees |oennnnsseernnnnnnsseennnnnneeeenns |oennnsseeennnnnnseeeees 2,704,198 |ooeeeiiiiiiiieeeees 2,340,000

0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 9,795,898 9,340,000

313206-BY-5 FHLMC 15 YR POOL SB8155  3.000% 05/01/37 ‘....05/11/2022 ...|Various | .... 11,032,381 ... 11,221,748

31418E-GX-2 .. .| FNMA PASS THRU POOL MA4713  4.000% 07/01/37 ....07/27/2022 ... |Vells Fargo .. 13,984,922 ... 13,767,651

0909999999. Subtotal - Bonds - U.S. Special Revenues 25,017,303 24,989,399

913017-AT-6 ......... |RAYTHEON TECHNOLOGIES CORP NT  6.700% 08/01/28 .....uuuniiiiirrniiiiiiiiiiiiiiiiiiiiineciiiniseeersnnnneeeees | ................. |....11/04/2022 |KeyBanc L0 T I PP PPPI | .......................................................... 6,856,736 |.uuuuniiiiiiinininnns 6,550,000 J...ouiiiiiiininniiiiinnnn 118,246
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 6,856,736 6,550,000 118,246
2509999997. Total - Bonds - Part 3 63,273,727 68,629,398 293,698
2509999998. Total - Bonds - Part 5 1,697,746 1,693,539 4,042
2509999999. Total - Bonds 64,971,473 70,322,937 297,740
4509999997. Total - Preferred Stocks - Part 3 0

4509999998. Total - Preferred Stocks - Part 5 0

4509999999. Total - Preferred Stocks 0

580135-10-1 ......... T O — [, I I e T ——— | 1,500,000 [rvoioreeisiiiiienens 390,114

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 390,114

96010*-10-6 ......... WESTFIELD NATIONAL [NSURANCE COMPANY ... . ‘ . . |+...06/28/2022 ... [Capital Contribution .........ccouiiiiiiiiiiiiiiiiiii e | 0.000 fouuverernnnnieeeennnns 1,500,000

96020#-10-0 ......... WESTFIELD SELECT INSURANCE COMPANY . o |---04/15/2022 ... [Capital ContribUution .......iieeeieisiiiiiieeieeiiiiiia e e eerienaseeernnnasseennnnnaaseeennnnnsseernnnnnaseernnnnnaes |ennnnnsseeennnnnaeeenennnnn 0.000 ... 15,000,000

5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 16,500,000

5989999997. Total - Common Stocks - Part 3 16,890,114

5989999998. Total - Common Stocks - Part 5 4,005,493

5989999999. Total - Common Stocks 20,895,607

5999999999. Total - Preferred and Common Stocks 20,895,607

6009999999 - Totals 85,867,080
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description i Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
GNMA GTD PASS THRU POOL 003201
36202D-RI-3 ...| 02/20/32 .eeveieeeeeeeie e ..12/01/2022 .| Paydown .....oeeeeeminiees foeennee e [ 3,031 [ 3,031 |eeeiiiies 3,088 |.eeeiiiiinns 3,082 |eeeiiieeeeee [ IR [ )] T (U (1) |eeeemneeeeees [V PO 3,031 | [V [V (U O 106 |..02/20/2032
GNMA GTD PASS THRU POOL 003900
36202E-KM-0 .. |09/20/36 ....eeeeeeeeeeeeeeene e e ..12/01/2022 .| Paydown ...eeeeeeeeemnniesfoeeeeneeeeeeens e 15,328 [.coeeeeenenns 15,328 |.eevvnnnnes 15,742 oo 15,663 [..ooeeeeninnnees (1) [R50 ] O [ IR (335) [+eeeeennaeeens [ P 15,328 |oeevenieieeee [V [V (U O 517 |..09/20/2036
GNMA GTD PASS THRU POOL 004291
36202E-XU-8 .. | 11/20/38 ... ..12/01/2022 .| Paydown ... L0 ...(1,637) ... ..11/20/2038
GNMA GTD PASS THRU POOL 782355
36241K-TL-2 .. | 06/15/38 ..12/01/2022 .| Paydown ... e (1,625) [... 0. 0. 0. ..06/15/2038
38378G-2Y-3 .. |GNMA 13 8 B 3.000% 01/20/43 .. ..12/01/2022 . | Paydown . .(2,220) 0 .0 .0 ..01/20/2043
38379X-XR-6 .. |GNMA 16 101 QM 3.000% 05/20/46 . ..12/01/2022 .| Paydown . . s .. (14,670) A 0 .0 .0 ..05/20/2046
912810-EM-6 .. |UNITED STATES TREAS BDS  7.250% 08/15/22 .]....... ..08/15/2022 . | Maturity ... .. 7,500,000......... 9,195,414 |......... 7,612,485 |...oooiiinnnnn O [ (112,485) )i O [ (112,485) ... ..7 500 000 |.... .. 0. 0. 0. ..08/15/2022
0 0 0

(132,973)

564,912

0109999999. Subtotal - Bonds - U.S. Governments 8,941,245 8,941,245 10,677,793 9,074,217 (132,973) 8,941,245 XXX
MASSACHUSETTS ST REF SER C GO 5.500% ‘

575820N-H7-3 ...[ 12/01/22 ... ..12/01/2022 . | Maturity .. ... 2,500,000 [... 2,500,000 [......... 3,071,025 ..2,563,813 |.. 0 [ (63,813)]... .. ...(63,813) ... ..0]........2,500,000 |.... .0 . ... 187,500 |.. 12/01/2022 .

0509999999. Subtotal - Bonds - U.S. States, Temtones and Possessmns 2,500,000 2,500,000 3,071,025 2,563,813 0 (63,813) 0 (63,813) 0 2,500,000 0 137,500 XXX
|COLUMBUS OH CITY SCH DIST TAXABLE REF SER ‘ ‘

199507-20-7 .. |2014 B GO 5.000% 12/01/22 .vovvevrvnvnens | conee. | 12/01/2022 . [Matur ity woooooerrenenen fooviniiiiiiiis Joviens 1,300,000 [.....u.e 1,300,000 |......... 1,506,180 [..ceune 1,328,052 [.eovrierinninnen (o) P (28,052).cvcieeiecienns [\ P (28,052) |:veveeenenees 0 foeeeee 1,300,000 [ooeiiiiiiinnen [\ PP (L PR [\ PP 65,000 [.. 12/01/2022 .

0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 1,300,000 1,300,000 1,506, 180 1,328,052 0 (28,052) 0 (28,052) 0 1,300,000 0 0 0 65,000 XXX
FHLMC 30 YR GOLD PC GRP POOL A48985

3128K9-61-9 .. [7.000% 05/01/36 .evvveveaeeaeeeieeieeieeieeeans | e ..12/01/2022 . | Paydown ...eoveeeeeneeeee | [ 8,480 |-veeeeeeens 8,480 [.vveeeenne 8,707 [oreverarnnns 8,632 [ (o) [G5))] A (1] (153) [rererenne (| 8,480 |eeeeeeanne (L T, (L (] 320 |..05/01/2036 .
FHLMC 30 YR GOLD PC GRP POOL AB9998

3128L2-DB-1 .. [6.500% 12/01/37 w.oeeneeeeieieieseeeee e e | e ..12/01/2022 . | Paydomn ....oveeeeeeeeeees | [ 6,177 |eeeeeeeeienes 6,177 v [JATI ) [0 (o) (CY(5)] (1] (€] (I 6,177 [eeeeiiieenne (L T, (L (] 219 |..12/01/2037 .
FHLMC 30 YR GOLD PC GRP POOL 602251

3128LX-0C-7 .. [6.000% 08/01/36 .vevervrerererieenieneenienees | eeeeas ..12/01/2022 . | Paydown ....oeeeveeeeeeee | e 17,201 |oeerene 17,201 [eereee CIVIE T - 18,135 [ooveeeeeeeene (o) [T A (1] I (934) [rerirene (1 17,201 |oeeeeeene (L T, (L (] 520 |..08/01/2036 .
FHLMC 30 YR GOLD PC GRP POOL 602422

3128M4-AX-1 . [6.000% 12/01/36 .eveeveeeeaeeeeieieeieeeeeeeens | e ..12/01/2022 . | Paydown ....oveeveeeeeeeens | [ 6,218 |ceeeeens [ P31 6,624 |.eeeeiene (72 (o) (03] A (1] (€] (| 6,218 |oeeeeieanenne (L T, (L (] 175 |..12/01/2036 .
FHLMC 30 YR GOLD PC GRP POOL 602434

312804-BB-8 .. [6.500% 10/01/36 .eveveeueaeeaeeaieaneeneeieeneans | eeeea ..12/01/2022 . | Paydown ....oveeveeeeeeeee | e 13,465 [ooveeeennee 13,465 |..eeeeeenee 13,768 e 13,696 [oveeveeeranenne (o) [C21))] (1] (231) fereeeene (1 13,465 |oveveeeeeennne (L T, (L (] 318 |..10/01/2036 .
FHLMC 30 YR GOLD PC GRP POOL G03600

3128M5-KN-1 . [7.000% 11/01/87 1.eoeeeiiieeeeeeeeeeeees [ e ..12/01/2022 . | Paydown ....oveeveeeeeeee | e 15,175 |oeeeeeenne ETRVEY 15,630 [veveeeennns 15,545 | (o) [&100)] (1] [&100)) T (1} LT V- (L T, (L (] 507 |..11/01/2037 .
FHLMC 30 YR GOLD PC GRP POOL G08791

31280J-22-2 .. [3.000% 12/01/47 eomeeneieiieeeeee e | e ..12/01/2022 . | Paydown ....oveeveeeeeeee e e 159,692 -venvenennve 159,692 [...v.vvnen 154,702 |.eeeeeennne 154,811 |oeeercreeennns [(J) P 4,881 |.eeeennne (o] 4,881 |ooeiieens (L I 159,692 |.vvevveeeaene (L T, (L (o] S 1,869 .. 12/01/2047 .
FHLMC 30 YR GOLD PC GRP POOL G08835

31280J-4V-9 .. [3.500% 09/01/48 ....eveeeeeeiienieieeeeeeee e ..12/01/2022 . | Paydown ....oeeeeeeeeeeeee e e 345,451 [ooeeinee 345,451 |, 340,809 |...evee. 340,909 [oveevreeeenne [(J) P 4,502 [ (o] 4,502 [ooiiiee (L I 345,451 ..09/01/2048 .
FHLMC 30 YR GOLD PC GRP POOL G08863

31280J-52-9 .. [4.500% 02/01/49 ...eoneineieiiieiieeeeeeeeen e .12/01/2022 . [Paydown ... ...128,477 |... .. 128,477 .. 133,856 133,777 |.. ..(5,301) ... ..128,477 |.... ..02/01/2049 .
FHLMC 30 YR GOLD PC GRP POOL G08601

31280J-U3-2 ...[4.000% 08/01/44 ..o.eoneeneieiiieeeeeeee | e ..12/01/2022 . | Paydown ....oveeeeeeeeeee e e 136,548 |-veeeenn 136,548 |...vneee 145,425 |............ 145,153 [ovevreeeeeeeeenne (L) (8,608).v-veveeeenns [(J) (8,606) |-+euveneeeenn (L I 136,548 ..08/01/2044 .
FHLMC 30 YR GOLD PC GRP POOL G08592

3128MJ-US-7 .. [4.000% 0B/01/44 .ooeomeeneeeeeeeeeeeeeeee | e .12/01/2022 . [Paydown ... L HTT5 L . (2,474)|... L (2,474) ... ..06/01/2044 .
FHLMC 30 YR GOLD PC

31280J-V2-3 .. [3.500% 03/01/45 ....oeveneierieieeeeseeieeeeeeen | e ..12/01/2022 . | Paydown ....oeeeeeeeeeeee | e 62,911 [cooeiis 62,911 |.eeeennne 66,047 |oeeeeeenene 65,973 |.eeeeeeeaiennns (L) (CN7))] [(J) (3,062) ..03/01/2045 .
FHLMC 30 YR GOLD PC GRP POOL G08637

3128MJ-V7-2 .. [4.000% 04/01/45 ..o e .12/01/2022 . [Paydown ... .. 145,813 L0 ..(8,256)... ..(8,256) |... ..04/01/2045 .
FHLMC 30 YR GOLD PC

3128UJ-I7-1 .. [4.000% 09/01/45 ..o e ..12/01/2022 . | Paydown 183,538 |-.eeveennne 183,221 [oveeeieiieene (L) (CIAT)] [(J) (9,714) ..09/01/2045 .
FHLMC 30 YR GOLD PC GRP POOL G08642

3128MJ-NC-0 .. [4.000% 05/01/45 ..o e 12/01/2022 . [Paydown ....coveeveeeeeee e s 187,488 [..veeenee 187,488 |..ecvenenee 199,997 |.vvevennne 199,600 |-vevreeeaeennns (o (12,112) ]+ (L) (12,112) ..05/01/2045 .
FHLMC 30 YR GOLD PC GRP POOL G08660

3128UJ-IN-6 . [4.000% 08/01/45 ..eeoneeneeeeeeieeeeeeee e | e ..12/01/2022 . | Paydown ....oveeveeeeeeee | e 35,238 |-ceeeeeeenns 35,238 [vveennen 37,341 [ 37,286 |.eeveeeeanennns (L) (2,049) [+ [(J) (2,049) [ererrinne (1 35,238 |eeeeeeannne (L T, (L (] 533 [..08/01/2045 .
FHLMC 30 YR GOLD PC GRP POOL G08697

31281J-X3-9 .. [3.000% 03/01/46 ~..eeneeneeeeieieieeieeeeee | e 12/01/2022 . [Paydown ....coveeveeeeeeee feri s 118,260 [o..veennvee 118,260 |-.eveneeee 121,327 |oveeenne 121,235 [ovoereieiieiae (L) [CR745)] [(J) (2,975) [ereeeene (L] I 118,260 [oovveevieiannne (L T, (L (o] S 1,480 |..03/01/2046 .
FHLMC 30 YR GOLD PC GRP POOL G08701

3128MJ-X7-0 .. [3.000% 04/01/46 ~.oeeoneeneeeeereieeeeeee | e ..12/01/2022 . | Paydown ....oeeeveeeeeeee | e 39,787 [eeoeeins 39,787 |.eeerene 40,583 [ovveuennne 40,566 |-.eeveeeeaeennnns (o) [C2L:)] (1] (779) | e (1 39,787 [oereiiiinns (L T, (L (] 483 |..04/01/2046 .
FHLMC 30 YR GOLD PC GRP POOL G08672

31280J-XA-3 .. [4.000% 10/01/45 .eviviieiieiiiiiiiiiciieiieieenes | e .12/01/2022 . [Paydown ....ooveviviens e i 169,088 [....ocoenvee 169,088 |.....cunuene 178,784 |..oovenee 178,478 e (o P (9,390) [+ o P (9,390 [eveiiiiannne 0 foinnns 169,088 [..oioiiianenne (L PP, (L PO (o) PO 2,589 [..10/01/2045 .
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
FHLMC 30 YR GOLD PC GRP POOL G08681
3128MJ-XK-1 .. | 8.500% 12/01/45 .oveeeeeeeeieeeeeeeeee e e ..12/01/2022 .| Paydown ....eeeeeeemnnees foeeenne s e 14,271 |t 14,271 | 119,877 |oveeeennneee 19,761 [ (U (5,490)fcceeeinnnnnnns (V) N (5,490) |-eevvvnnneaens [V PO 14,271 o [V [V [V A 1,606 |..12/01/2045 .
FHLMC 30 YR GOLD PC GRP POOL GO8705
3128MJ-YB-0 .. | 3.000% 05/01/46 .....cevvrmeeeeeemnneeeeeennnes e ..12/01/2022 .| Paydown ...eeeeeeeeemnniesfoeeeeneeeeeeens e 42,710 [oeeeeeeinnns 2,710 |eeeeenes 43,711 [t 43,695 |.oeevinieeaenee (1) (22150 ] O [ T (985) [+ eeeeernnaaans [ P 42,710 |ooeeeeiiens [V [V (U O 532 |..05/01/2046 .
FHLMC 30 YR GOLD PC GRP POOL GO8710
3128MJ-YG-9 .. | 3.000% 06/01/46 ....ceevveneeeeennneeeeeennieeeee [ e .12/01/2022 . | Paydown ... ... 93,657 |... ... (2,677) ... ..06/01/2046 .
FHLMC 30 YR GOLD PC GRP POOL G08741
3128MJ-ZF-0 .. | 3.000% 01/01/47 ..oeeeeeeeeeeeeieeeeeeeeeeeeee s ..12/01/2022 .| Paydown ....eeeeeeemnnees foeeennie e e 605,991 [......cee 605,991 |...oeeennnnn 607,752 |.eeeeennnnnn 607,694 |.....cevvnnnnnnes (U (1,702) ] (V) N (1,702) ..01/01/2047 .
FHLMC 30 YR GOLD PC GRP POOL GO8757
3128MJ-2X-1 .. | 3.500% 04/01/47 .eeeeeeeeeieeeeeeeeeeeeeeeene e .12/01/2022 . | Paydown ... ...125,089 |... .. 125,089 .. 129,253 L0 ..(4,050)f... ..(4,050) ... ..04/01/2047 .
FHLMC 30 YR GOLD PC
312925-B7-4 ...|4.000% 07/01/44 ....ceevvmeeieeeieeeeeeeeees e ..12/01/2022 .| Paydown ... ... 156,593 .... 165,215 ..(8,415)[... ..(8,415) ... ..07/01/2044 .
3132DI-CN-1 ...| FHLMC 30 YR POOL SD8177  2.000% 11/01/51 . ..12/01/2022 . | Paydown . . 305,146 |.. .304,383 |.. .. 762 ..11/01/2051 .
3132DI-CP-6 ...|FHLMC 30 YR POOL SD8178  2.500% 11/01/51 .|....... ..12/01/2022 .| Paydown ... .. 753,333 ... 172,402 .. (19,018) |... ..11/01/2051 .
FHLMC 30 YR GOLD PC GRP POOL Q08313
3132GT-SA-6 .. |4.000% 05/01/42 ....eveeeeeeaeeeeeenneeeeeeeennn e o 12/01/2022 . [Paydown ......cceeueeeeeeensfooneeeeeennieeeeeen foeeeeiis 77,691 [t 77,691 |oeeeeee 82,596 [...ecevvnnnn. 82,345 |oonniiiiiiin O e (4,654) | O e (4,654) ..05/01/2042 .
FHLMC 30 YR GOLD PC GRP POOL Q22955
3132J0-H8-6 ...|4.000% 11/01/43 ...oeeerreeeeeieee e e ..12/01/2022 .| Paydown ...eeeeeeeeemnniesfoeeeeneeeeeeens e 64,855 |............... 64,855 |............. 68,493 [....cevnnnenn 88,367 |oeeeeeieeennnn O e (8,518) e O e (3,513) |+ eeevnneeeeens [ P 64,855 |...cevnnnnnnnnns [V [V [V A 1,226 [..11/01/2043 .
FNMA PASS THRU POOL 255191  6.000%
B137AL-NG-0 .. |05/01/34 e eeeeen | e e 12/01/2022 . [Paydown ......coeeemeeveeensfooneeeeeennieeeeenn foeeeeiis 18,492 [.oeeeeenannns 18,492 |evvveennnnns 18,762 [ 18,652 [.ooeveeeiiinnnens (1) (160)[-eeeeeeennnes [ T (160) |-vvneeeeeennnnn [ P 18,492 |oeeveiiiieenee [V [V (U O 414 |..05/01/2034 .
FNMA PASS THRU POOL 256553  6.000%
B1B7TAM-BN-3 .. | 01/01/37 e e ..12/01/2022 .| Paydown ...eeeneveeemnniesfoeeeenieeeeees e 31,925 [oueeieeen 31,925 [..ceeeenennns 34,878 |....ccennnen 34,614 | (U (2,689)f...cccvvnnnnnnnns (V) N (2,689) |-eevvennans [ P 31,925 [ooeiiiiiiiinnns [V [V (U O 9111..01/01/2037 .
FHLMC CMO SER 4608 JV PAC ~ 3.500% 01/15/55
3137BR-7J-8 .. | ... ..08/01/2022 .| Paydown ... ..1,307,751 |........... 1,307,751 |......... 1,360,882 ..1,324,962 |.. -(17,211)f... (17,211) |... ..01/15/2085 .
FNM
B138EH-FB-3 .. |02/01/41 ..o | e ..12/01/2022 .| Paydown ....eeeveeemnnnies foeeennee s e 131,345 ... 131,345 ... 138,200 |vvvenneeen 137,807 [oeeeeiiieee e 0 e (6,462)[....ccevnnnnnnnns (V) N (6,462) ..02/01/2041 .
FNMA PASS THRU POOL AX0888  4.000%
B138Y1-TA-7 .. | 10/01/44 ..o e .12/01/2022 . | Paydown ... ...192,428 |... .. 192,428 ... 204,725 . (11,844)f... .(11,844) |... ..192,428 |.... ..10/01/2044 .
FNVA PASS Ti
31405D-WK-9 .. |07/01/34 ..o | e ..12/01/2022 .| Paydown .....oeeeeeminiees foeennee e [ 2,507 [ceeeeeeennnns 2,507 |oeeeeeeins 2,565 [ooeereeennnnnn2,540 [ 0 [ ()] (U1 IR (83) |+ eeemmmnreeees [V PO 2,507 |oeeeeeieeeeenes [V [V (U 84 ..07/01/2034 .
FNVA PASS THRU POOL 848840  7.000%
31408E-BH-4 .. |01/01/36 ..eeeeeeeeeeeeeeee e e | e .12/01/2022 .| Paydown ..eeeeneeeeennn [ e 8,942 [t 8,942 | e 9,183 |.oeeeenneenn 9,149 | O e (207)]eeeeeeeeeeees [ T (207) |-eeeeeeeeennes [V PO 8,042 [..ooooniiininns [V [V (U O 3451..01/01/2036 .
FNMA PASS THRU POOL BC1452  4.000%
B140EV-TJ-6 .. |07/01/46 ...ceeeeeeeeeeeeee e | e ..12/01/2022 .| Paydown ....eeeeeeemnnnies foeeennie s e 146,777 e 146,777 |t 154,850 |............ 154,593 |oevreieeeeee (U (7,816) ] ceeeeeeeeeeee (V) N (7,816) |-vveeeeeeeennnn [V PO 146,777 |oeeeeeeeennnnns [V [V [V A 1,724 (..07/01/2046 .
FNMA PASS THRU POOL 893533  6.500%
31410P-V2-6 .. |09/01/36 ...eeeeeeeeeeeeeeineeeeeeeee e eeennnan | e .12/01/2022 .| Paydown ..ceeveneeeeennn [ e 3,545 |.oeniiieeenn 3,545 ..o 3,626 |eeeeeennnnnnns 3,616 [ceeieeinnnnnnn [ IR [VAD] TP (U1 IR VA D) PP [V PO 3,545 [.ooeviiiiinns [V [V (U 98 [..09/01/2036 .
FNVA PASS THRU POOL MA1958  4.000%
31418B-E8-5 .. |07/01/44 ..o | e ..12/01/2022 .| Paydown ...eeenereeemnniesfoeeeenieeeeeeis e 25,306 [...ueeeeennnnn 25,306 [...ccevnnnnnn 26,776 |oeeeennnnnnee 26,719 [ceeeeeeeeinnnnnn (U (1,414)[..ccoees (V) N (1,414) | [ P 25,306 |..eeevnnnnnnnnns [V [V (U O 458 |..07/01/2044 .
FNVA PASS THRU POOL MA2784  4.000%
31418C-Cl-2 .. | 10/01/46 ...ceeeeneeeeeeeee e e .12/01/2022 .| Paydown .eeeeeeeeeeeenees oo e 163,220 |.eevvnnennnns 163,220 |.evvennnnnee 171,993 [.ooeeeeennes 171,682 [ (U (8,462)f...cccvvnennnnnns (V) N (8,462) |-eevvvneanns [V PO 163,220 |eeveenneeeenee [V [V [V A 2,879 (..10/01/2046 .
FNVA PASS THRU POOL MA2835  4.000%
31418C-EH-3 .. | 12/01/46 ..o e ..12/01/2022 .| Paydown ...eeueereeemnnnesfoeeeeneeeeeeens e 92,941 |oueeeee 92,941 [.coeeiinennns 97,762 [.eeeeeennnnns 97,614 | (U (4,673)ccceeeeennnes (V) N (4,673) |+ eeeennaeaens [ P 92,91 [ [V [V [V A 1,570 [..12/01/2046 .
FNMA PASS THRU POOL MA3209  3.000%
31418C-R7-1 .. | 12/01/47 oo e .12/01/2022 .| Paydown .eeeeeeeeeeenne e e 57,085 [.cceeeeninnnns 57,085 |eevennnnes 55,239 [oeueeeenee 55,257 |eeeriiaeeeeenee (V) N 1,828 |oeeeeiieieeeeee (1) IR:72 [ P 57,085 |..ccevvennnnnnns [V [V (U O 658 |..12/01/2047 .
KENTUCKY ST TURNPIKE ECON TAXABLE DEV ROAD Redempt ion
491552-UY-9 ...|SER B REV  5.244% 07/01/25 ...oveeeeeennnaes | s ..07/01/2022 .1 100.0000 ...eeuuneeeemnnnns foeeemmnnnneeeemnnnes Jorneeeeens 175,000 |-.veennneeees 175,000 |............ 194,693 |..........e. 175,000 [-ooeeeeennnnnnnes [ [V [ [V O [V PO 175,000 [oeeeeeeeennnnns [V [V [V A 9,177 {..07/01/2025 .
MASSACHUSETTS ST HLTH & EDL FAC AUTH REV
57585K-WC-8 .. |5.500% 07/01/22 ....ceieeeeennaeeeeinnnaereernnnns | eeneeas ..07/01/2022 . Maturity ...oooovenieeinenn foormmnminneeeninines Joenennnns 7,235,000 |........... 7,235,000 )......... 9,640,927 |......... 7,368,383 |...uiiieeinnnnns (O (133,383)]-ceuueeeennnnnns (O (133,383) [-..ceeeennnnnnns [V PO 7,235,000 |...cevrnnnnannns [ T [ 0 fieeennnnns 397,925 |..07/01/2022 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 13,736,774 13,736,774 16,370,428 14,036,924 0 (300,153) 0 (300,153) 0 13,736,774 0 0 0 494,584 XXX
Redempt ion
20826F-AQ-9 .. | CONOCOPHILLIPS CO  4.950% 03/15/26 .........|..eenen ..05/11/2022 .1105.5352 ..eunniiiiiiiinn foereriineeeciii e 2,110,705 |.......... 2,000,000 |......... 2,213,060 |......... 2,103,704 |.....ovvvvennnnn O forreeennn i (8,870) |evevenniiiiinnnn O e (8,870) |vvvnreeiennnnn [V PO 2,094,834 |..coovviinnnnns [V 15,871 |.ovvvennn 15,871 |ovvees 64,900 |..03/15/2026 .
Redempt ion
713448-CX-4 .. |PEPSICO INC ~ 3.100% 07/17/22 ... ..05/17/2022 .1 100.0000 ... ...4,000,000 |.......... 4,000,000 |......... 3,972,760 |..........3,995,828 |......coovvennnnn O foriiiiinnnn 2,667 |ovvennniiiiinnn O [ 2,667 |... ..07/17/2022 .
718546-AC-8 .. |PHILLIPS 66  4.300% 04/01/22 ... ..04/01/2022 . |Maturity ... ..eerr... 2,000,000 |.......... 2,000,000 |......... 2,110,735 B . veen (4,555) [... VR AU 0. ..04/01/2022 .
94974B-FC-9 ...|WELLS FARGO & CO  3.500% 03/08/22 ..........|....... ..03/08/2022 . |Maturity ......cooevvrrins foorennniinniniiiins e 2,000,000 |..cvunnnns 2,000,000 |......... 2,087,780 |......... 2,002,684 [.........oeeeenn 0 Joeennnnnnns (2 (1523 ] R (U (2,684) |..ccvvnnnnnns [V PO 2 000,000 foeuieverrnnnnns 0 ..03/08/2022 .
Redempt ion
035242-AP-1 ...| ANHEUSER BUSCH INBEV  3.650% 02/01/26 ..... C...... ..02/09/2022 .1 107.0540 .....covvnnniiiinn forvrnnniininiiiiiins et 2,141,080 |.......... 2,000,000 ......... 2,073,720 |.......... 2,036,232 |...cevunnnnnnns [U TN [(C119)] N (U TN (912) oo [ IO 2,035,320 |......cceennnnns [ 105,760 |......... 105,760 |..oevvnnnnnns 38,122 ]..02/01/2026 .




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SCHEDULE D - PART 4

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

¢vid

1 2 3 4 9 10 Change In Book/Adjusted Carrying Value 16 17 18 20 21
11 12 13 14
Current Total Bond
Year's Change in Book/ Interest/
Prior Year Current Other- Book/ Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying Value at Gain Realized Received | tractual
Identi- For-| Disposal Shares of Carrying Increase/ | tization)/ |Impairment Value Disposal | (Loss)on |Gain (Loss) During Maturity
fication Description eign| Date of Purchaser Stock Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) Date Disposal |on Disposal Year Date
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 12,458,055 12,143,003 0 (14,354) 0 (14,354) 12,128,649 123,136 284,355 XXX
2509999997. Total - Bonds - Part 4 44,083,481 39, 146,009 0 (539,345) 0 (539, 345) 38,606,668 123,136 1,546,351 XXX
2509999998. Total - Bonds - Part 5 1,697,746 0 0 (4,206) 0 (4,206) 1,693,539 0 15,896 XXX
2509999999. Total - Bonds 45,781,227 39, 146,009 0 (543,551) 0 (543,551) 40,300,207 123,136 1,562, 247 XXX
4509999997. Total - Preferred Stocks - Part 4 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 0 0 0 0 0 0 0
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0
00287Y-10-9 ...| ABBVIE INC COM ...oevvnnnniiiiiiiiiiiiiiiiiiiiiiiins [ eeeens ..10/28/2022 . [Various .... ..40,300.000 |... R ....642,162 ..5,456,620 |...... (4,814,458)]......ccceeeeeens 0 [ 0 o (4,814,458) |... ..642,162 |ooooeeieeie 0 s 5,315,117
03027X-10-0 ...| AMERICAN TOWER CORP REIT ..10/28/2022 . [ Various . 5,000.000 . 1,122,446 |.. . 1,462,500 . (340,055)|. . (340,055) ..1,122,446 |. .. (23,173)
031162-10-0 ...| AMGEN INC . ..10/28/2022 . [Various .... ...5,800.000 |......... 1,429,263 |......coevvvvrnnnnnnns fernnnn..... 805,385 [......... 1,304,826 |........ (499, 441) [ O e 0 [, (499,441)
075887-10-9 ...|BECTON DICKINSON & CO ..oooeeeeeeeeeeeeeeeeeeeees [ oo ..04/01/2022 . [ Spin Off .............. 0.000 f............210,450 |..cceeereeeeennnnnnnss |-, 210,450 |............ 678,078 |........ (467,628)|...ccvvvveenennn 0 o 0 s (467,628)
Strategas Research
191216-10-0 ...[COCA COLA CO ...vvvvvrvvvnnnvnnnnnnnnnninnninnnnnnnns | eeeens ..01/13/2022 . [Partners ........ccooeeven |oerennes 1,807.000 |............ 109,867 |.......coeeeeereennnns |oeeeeee... 75,805 )., 106,992 |......... (31,187)feveeeeeeiiin 0 i 0 (31,187)
278865-10-0 ...|ECOLAB INC ....coooeviiiiiiiiiiiiiiiiii [ e ..05/02/2022 . | Cowen & Company LLC ... o |eeee.....648,368 |..........2,345,900 |...... (1,697,532)]..cccceveeeeeeens 0 [ 0 o (1,697,532) |...
201011-10-4 ...| EMERSON ELECTRIC CO ..12/09/2022 . [ Various P IO 1,676,664 |..........2, 714,724 |...... (1,038,060)]-.ceveeeeeeeeeenn O [ 0 | (1,038,060) |...
371901-10-9 ...| GENTEX CORP ..02/14/2022 .| JP Morgan .. . 491,336 |..........1,512,490 |...... (1,021, 154)]...coeeeeeeeeeenn 0 [ 0 e (1,021,154) |....
437076-10-2 ...| HOME DEPOT INC . ..10/28/2022 . [Various .... P IO 2,861,118 |......... 5,187,625 |...... (2,326,507)].... 0 s (2,326,507) |...
478160-10-4 ...| JOHNSON & JOHNSON ... . ..12/00/2022 . [Various .... ....701,882 .....(1,878,709)f.... L0 s (1,878,709) |...
717081-10-3 ...|PFIZER INC ...oooeeriiiiiiiiiiii e ..09/07/2022 . [Various .... ..238,582 |............ 885,750 |........ (653,218)].... L0 [ (653,218) |....
Strategas Research
842587-10-7 ...| SOUTHERN CO ..... ..05/20/2022 . |Partners ... 9,500.000 . 463,248 |.. . (188,262)|. 0. . (188,262)
882508-10-4 ...| TEXAS INSTRUMENTS INC ..02/10/2022 . | Cowen & Company LLC 9,000.000 . 1,154,767 |.. . (541,463)|. 0. . (541,463)
92343V-10-4 ... | VERIZON COMMUNICATIONS ..05/03/2022 . [MKM Par tners LLC . ..10,000.000 .463,311 |.. ...(56,289)|. 0. ...(56,289)
G5494J-10-3 ... |LINDE PLC ......ceovvvveennnnnninnnnnnenneneeenennen. |Gl ..12/09/2022 . | Various ..15,100.000 |... 2,483,950 (2,747 443)|. O e 0 (2,747,143) |...
5019999999. Subtotal - Common Stocks - Industrlal and Miscellaneous (Unaffiliated) Publlcly
Traded 14,033,424 32,334,529 (18,301, 106), 0 0 (18,301, 106) 0 14,033,424 0 15,333,385 377,703 XXX
464287-23-4 ... | ISHARES MSCI EMERGING MKT DX FD ETF ........ ‘ ....... ‘..10/31/2022 .|Various .... ..49,400.000 |... P IO 1,879,219 . (533,971)f.... (533,971) |... 20 fennnn.. 1,879,219 ... L0 . 109,199 |.... 10,838 e
78463X-87-1 ...| SPDR INDEX SHS FDS S&P INTL SMALL CAP ETF .. |.......|.. 09/07/2022 . | Various .... ..40,000.000 |... P PP 1,101,844 . (408,955)|.... .. .. (408,985) |... ..0]....... 1,101,844 |.... 0. ..234,029 |..........234,029 |............... 1,245 [cuvvnnn e
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 2,981,063 3,923,990 (942,926) 0 0 (942,926) 0 2,981,063 0 343,228 12,083 XXX
5989999997. Total - Common Stocks - Part 4 17,014,487 36,258,519 (19,244,032), 0 0 (19,244,032) 0 17,014,487 0 15,676,613 389,786 XXX
5989999998. Total - Common Stocks - Part 5 4,005,493 0 0 0 0 0 0 4,005,493 0 (169,400) (169,400), 34,050 XXX
5989999999. Total - Common Stocks 21,019,980 36,258,519 (19,244,032), 0 0 (19,244,032) 0 21,019,980 0 15,507,213 423,836 XXX
5999999999. Total - Preferred and Common Stocks 21,019,980 36,258,519 (19,244,032), 0 0 (19,244,032) 0 21,019,980 0 15,507,213 423,836 XXX
6009999999 - Totals 66,801,207 75,404,528 (19,244,032), (543,551) 0 (19,787,583) 0 61,320, 187 0 15,630,349 1,986,083 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
FHLMC 15 YR POOL SB8155  3.000%
313206-BY-5 .. [05/01/37 eveeeeeeeeeiieee e [ eeeeeen ..05/11/2022 .| Various .......cceeeueeeeeemnnnnnnes .. 12/01/2022 .| Various ......cceeeueeeeeennn foevmnnnnnnees 689,602 |.......... 677,965 |.......... 689,602 |.....unnn... 689,602 |-.eeuuieeeennnnn [V PO 11,637 | [V PO 11,637 |oeeeeeeeeeenns [V PO [V [ PO [N PR 6,690 |.eevvnnaenne 919
FNVA PASS THRU POOL MA4713  4.000%
31418E-GX-2 .. [07/01/87 wereeiieiiinieeeeceiie e eeennies [eeennns ..07/27/2022 .| VWells Fargo .......cccoceveeeeennnnn .. 12/01/2022 . |Paydonn ..eevveeeieeennninns foeeennnnns 1,008,937 |....... 1,019,781 [....... 1,003,937 |......... 1,003,937 [oooiiiiiiinnnnns (U PP (15,843)]- e evvvenees (U PP (15,843)]- e eevvnnnnees [V PP | I AP [U PO 0 |eeennnnnnns 9,206 |.eevunnnnnns 3,123
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,693,539 1,697,746 1,693,539 1,693,539 0 (4,206) 0 (4,206) 0 0 0 15,896 4,042
2509999998. Total - Bonds 1,693,539 1,697,746 1,693,539 1,693,539 0 (4,206) 0 (4,206) 0 0 0 15,896 4,042
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0
29082K-10-5 .. [EMBECTA CORP ...ceevveeeeeeeeenieeeeeeenies [ eevnnen ..04/01/2022 .| Spin Off wovveeieeeiiiiieeeceees ..04/13/2022 . |Morgan Stanley .......ccoee |oeeennnnns 6,900.000 |......... 210,450 |..........226,883 |.. ....210,450 0. 0. 0 0. veeen... 16,433 |..
46625H-10-0 .. [ JPMORGAN CHASE & COMPANY .........cccovvens [eevnnnn ..02/08/2022 .| Cowen & Company LLC .............. ..10/28/2022 .| William Blair & Co ....... |oeceuunnns 7,000.000 |.......1,101,798 |......... 869,576 |.. 1,101,798 0. 0. 0 .0 .. .. (232,222)]........ (232,222)|..
580135-10-1 .. [MCDONALDS CORP .....evvueeeeeemnnnaeeeernnnns [ eevnnnn ..08/26/2022 .|Cowen & Company LLC .............. .. 12/09/2022 .| Cowen & Company LLC ...... |oecereenns 4,500.000 |....... 1,170,341 |....... 1,226,534 |.. 1,170,341 0. 0. L0 ... 0. ..56,193 |...........56,193 |..
75513E-10-1 .. [RAYTHEON TECHNOLOGIES CORP COM .. T ..08/26/2022 .| Cowen & Company LLC .............. ..10/28/2022 .|KeyBanc Capital Mkts .... |......... 16,000.000 |....... 1,522,904 |.......1,513,100 |.. 1,522,904 0. 0. 0. 0. ..(9,804)[...........(9,804)]..
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 4,005,493 3,836,093 4,005,493 0 0 0 0 0 (169,400) (169,400)
5989999998. Total - Common Stocks 4,005,493 3,836,093 4,005,493 0 0 0 0 0 (169,400) (169,400)
5999999999. Total - Preferred and Common Stocks 4,005,493 3,836,093 4,005,493 0 0 0 0 0 (169,400) (169,400)
6009999999 - Totals 5,703,239 5,529,632 5,609,032 0 (4,206) 0 (4,206) 0 0 (169,400) (169,400) 49,946 4,042
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/ Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 0 XXX XXX
02957#-10-5 ........... | AVERICAN SELECT INSURANCE CONPANY . 31-6016426 ....... |oeoeeeee 8Bl i 158,008,194 [ O e O 2,500.000
67978#-10-3 . |OLD GUARD INSURANCE COMPANY ............. 23-0929640 ... .. . .100,000.000 |.
92565*-10-4 WESTFIELD CHAMPION INSURANCE COMPANY 320569613 ....... [oeeeeeee 8Bl 8,200,883 [....ecveeeeeeriernieineeens 0 o 0 s 30,000.000
96009@-10-7 . |WESTFIELD INSURANCE COMPANY ......... 34-6516838 2 1,251,876,610 oo O e 0 e 47,000.000
96010*-10-6 WESTFIELD NATIONAL INSURANCE COVPAN ... 34-1022544 ... 10,000.000
96019*-10-7 . |WESTFIELD PREMIER INSURANCE COMPANY . ...83-0887963 ... . .. 30,000.000
96020#-10-0 WESTFIELD SELECT INSURANCE COVPANY .. 86-3786390 ... 27 848,043 |.. ..50,000.000 |.
96021@-10-1 . |WESTFIELD SPECIALTY INSURANCE COMPANY . 85-3971150 ... .51,201,153 |.. .1,000,000.000 |.
96022#-10-8 WESTFIELD TOUCHSTONE INSURANCE COMPANY 36-4900986 ... ..30,000.000 |.

96022*-10-2

WESTFIELD SUPERIOR INSURANCE COMPANY

83-0871392

30,000.000

1199999. Subtotal

- Common Stock - U.S. P&C Insurer

96011#-10-1 ...
96012*-10-4

... |WESTFIELD MANAGEMENT COMPANY
. |WESTFIELD BANCORP INC ........

96021*-10-3 .

. |WESTFIELD SPECIALTY INC

...... 34-1788314 .......
... 77-0633192 ...
86-1704858 .......

...118.000

-100.000 |

209,105,053

1799999. Subtotal Common Stock - Other Afflllates 0 ,899,
1899999. Total Common Stocks 2,369,502,283 0 1,899, 185 XXX
1999999 - Totals 2,369,502,283 0 1,899, 185 XXX
1. Total amount of goodwill nonadmitted $
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding
96012#-20-9 ........... WESTFIELD BANK WESTFIELD BANCORP INC 10,000.000
96012#-30-8 ........... WESTFIELD CREDIT CORPORATION ... WESTFIELD BANCORP INC ... itiiettee sttt et te ettt e s e st e et e s e et e s e e s e e e e s e e nmneeamneeennneesmneeesnneensnneesnneessnneens |oennnneesneessnneessrnensoneenns O |oesreeessneessineenns 1,000.000
0299999. Subtotal - Common Stock 0 XXX

0399999 - Total




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
BANK OF NEW YORK MELLON .......ccocccovruenene oo NEWYORK, NY oo XXX,
FIFTH THIRD BANK ............. ... EVANSVILLE, IN L XXX.
THE HUNTINGTON NATIONAL BANK . COLUMBUS, OH .. L XXX.
JPMORGAN CHASE ................ NEW YORK, NY .. L XXX.
WILMINGTON TRUST BANK WILMINGTON, DE . XXX.
WESTFIELD BANK FSB ......cccccoviiciiiiiiiiiiinine, WESTFIELD CENTER, OH ......ccccovvevnicnnnene L XXX.
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0 | XXX
0199999. Totals - Open Depositories XXX XXX 51 0 23,848,430 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 51 0 23,848,430 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 4,110 | XXX
0599999 Total - Cash XXX XXX 51 0 23,852,540 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January..)o..n 20,200,140 4, 14,856,943 7. (7,504,366)] 10. October.......[....cccceevrinnene (3,912,365)

2. February...|..ccccoees (41,107,766) 5. 25,080,976 8. (14,171,213)]  11.  November...[.......cc........ (13,398,332)

3. March 40,860,891 6. June 21,903,860 9. September 19,280, 139 12.  December 23,852,540

E27




8¢

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

01/26/2023 ...
.. 01/26/2023
01/26/2023 ...
01/26/2023 ...
.... 01/26/2023

.. 01/26/2023
01/26/2023 ...

12/15/2022
12/15/2022 .
10/25/2022
10/25/2022
10/25/2022 .
10/25/2022 .
10/25/2022

UNITED STATES TREAS BILLS S/T ...
UNITED STATES TREAS BILLS S/T ...
UNITED STATES TREAS BILLS S/T ...
UNITED STATES TREAS BILLS S/T ...
UNITED STATES TREAS BILLS S/T ...
UNITED STATES TREAS BILLS S/T ...
UNITED STATES TREAS BILLS S/T .

12,043,739 |..
..12,943,591 |..
...... 6,930,010 |..
...... 4,949,975 ..
...3,959,929 |.
...6,929,607 |..
...... 9,899,900 |..

0019999999. Subtotal - Bonds - U.S. Governments -

58,556,751

283,640

0109999999. Total - U.S. Government Bonds

58,556,751

283,640

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

olo|lo|loc|o|o|o|e

2419999999. Total - Issuer Obligations

58,556,751

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

olo|lo|o|o|o

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

58,556,751

31846V-41-9 ..

61747C-58-2 .

94975H-29-6 ..

...... ALLSPRING TREASURY PLUS MM INST .

. 12/31/2022 .
12/31/2022 .
el 12/31/2022 ..........

..... FIRST AMER TREAS OBLIG CL V .........
MORGAN STANLEY INSTL LIQUIDITY TREAS .

L3
3,241,158 |..

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

8609999999 - Total Cash Equivalents

61,797,913

283,640

421,344

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1B.$. e 58,556,751 1C ..
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Ohio Farmers Insurance Company

DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3

Book/Adjusted
Carrying Value

4

Fair Value

5 6
Book/Adjusted

Carrying Value Fair Value

© ©® NGO RN

-
-

Alabama
Alaska
Arizona

Arkansas

California

Colorado .....
Connecticut
Delaware .........cccccoevviniinicnnens
District of Columbia
Florida

Georgia

Hawaii .....cccoooeiiiiiiiiiiicicee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........cccocveiiniiiiineenene

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada .......cccoveiiiiiiiiiees
New Hampshire
New Jersey .......ccccovveeneeieniieneens

New Mexico
New York

Oklahoma ...
Oregon .....coviveiiiininiene s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ........ccccooevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa
Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada
Aggregate Alien and Other

Multiple Purposes
Workers Comp

Multiple Purposes ...

XXX

108,193
........... 1,081,929

109,203
............ 1,092,030

0.

. 0
68,076,328

61,265,677

Subtotal

XXX

70,213,138 63,422,437

5801.
5802.
5803.
5898.

5899.

DETAILS OF WRITE-INS
Reinsurance Collateral

Reinsurance Collateral

Reinsurance Collateral

Summary of remaining write-ins for
Line 58 from overflow page

Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

Chimney Point Insurance

White Rock Insurance Company, PCC Ltd

Mangrove Insurance

.......... 40,551,141
.......... 20,247,939
............ 7,277,248

.......... 35,655,267
19,391,207
............ 6,219,203

68,076,328 61,265,677

E29
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