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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual 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. QOVEIMMENS .....oovvriiieiecieteieieeesete st snssse s eeieneneae 141,913 | 0.037 [oveeneee 141,914 [ [ 141,914 |............. 0.037
1.02 All OthEr GOVEIMMENLS .........vvvveeceieicieeeteeeeeeee et e eeeeeee [ereneneneneas 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed .............cooeeer oo 2,548,883 |..............0.673 |......... 2,548,882 |....c.coeeies [ 2,548,882
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 4,380,09 |............. 1.156 |......... 4,380,097 ..o oo 4,380,097 |............ 1.156
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUATANTEEA ... e st en s senenenanaaeseeees 30,050,658 |............7.932 |........ 30,050,659 |.....ovovveeiciicins [ 30,050,659 |............. 7.932
1.06 Industrial and MISCEIIANEOUS ............c.ccoeueveveeeeeeeeeeeeeeeeeeceee e |eeseeen 33,567,309 |............. 8.860 |........ 33,567,307 | ceeeeeeeeeeieeeenies fereene 33,567,307 |............. 8.861
1.07 Hybrid SECUMLIES .....ccoiiviiiiiiiiieiiieit et o
1.08 Parent, subsidiaries and affiliates ............ccoccviiiiiiiin e
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccecieviiiiiiiiiiieece e
1.12 Total long-termM DONAS .........c.coveeueeeeeeceeeeeee e s 70,688,859
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cceeeeveveveveeererereeeeee oo e 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
2.03 Total preferred StOCKS .........ccviiiecieeeeieieeceeee ettt es e [oeeeeeeienens 0.000 [.-eeeeeeeeeeeerenreieees frreeeerneiereeens [ e 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................fooc.c... 22,004,357 |............. 5.808 |........ 22,004,357 [oconceeeeeeeees [ 22,004,357 |............. 5.809
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovovvvvreeceeec e 403,772 |............. 0.107 [ 403,772 [ [ 403,772 |............. 0.107
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ............cccoevenencncncn oo 244,893,515 |............ 64.640 |..... 244,867,329 ..o [ 244,867,329 |........... 64.638
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.08 Exchange traded fUNdS ...........cccooeveueieueiiinisiieieeee e e 12,276,525 |............. 3.240 |....... 12,276,525 |...covceies [ 12,276,525 |............. 3.241
3.09 Total COMMON STOCKS .......cveeeeeiiiiiirererieeeieieeee s e 279,578,169 |............ 73.79% |...... 279,551,983 |- [ 279,551,983 |............ 73.793
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPEANY ...........cccveueueieiieeieieeieeseee e e 6,191,681 |............ 1.634 |........ 6,191,681 [...oooeeeees [ 6,191,681 |............ 1.634
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [..eeeeeeeeeeeieenreieees frreeieirneiereeens [ e 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens 0.000 [ foerereeieieeeerenenes oo o 0.000
5.04 Total real €STate .......c.eeiiirieieeeeceeeee e e 6,191,681 |............. 1.634 |......... 6,191,681 [ [ 6,191,681 |............. 1.634
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccooviiennininnnneceeeeneseseseseeeeene oo 8,202,761 |............. 2.165 |......... 8,202,767 oo [ 8,202,761 |......c...... 2.165
6.02 Cash equivalents (Schedule E, Part 2) ..........ccoceevvieeeuerereineeseereeisnns oo 14,194,952 |.............. 3.747 |....... 14,194,952 | o 14,194,952 |............. 3.747
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 22,397,713 | 5.912 |....... 22,397,713 | o 22,397,713 |............. 5.912
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 378,856,422 100.000 378,830,236 378,830,236 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAI ............ceueuiriiiiiirietetetetetesestet st sttt ses ettt sssse s st esese e ssss s esesesesese e se s et eses et esese e se s s st bebebenesenes <eesescssnasananas 6,659,994
Cost of acquired:

2.1 Actual cost at time of acquiSition (Part 2, COIUMIN B) ............cueueueuiuiriitiiririeetetese ettt sttt ses et e sesseseseseseseessssssesesesesesese s ssseseenesessesasanseseses 47,189

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiuiiiiieieeeteececeeee ettt ettt sesess Seeeebeb et ebta et et reee b bebebeaes eteeseseseaeaeseaeaes 47,189

Current year change in encumbrances:

o B ] = S =T i TR @0 10 T e OO

3.2 TOtals, Part 3, COIUMN 11 ..ottt bbbt e b e b e b e e b e e b et e b e e e b b e e b b e ee e b e se b e e ebe A0SR SRS AR e R e e R e R b b e b b et e b e s eabeseteseeesee et eas
Total gain (105S) 0N diISPOSAIS, PArt 3, COIUMN 18 ..........ccuiiiieieeeecectetee et eeectete et eeeescaete et esesssaetetesesesssssaesesesessssssetesesessssssesesasessssssesesesssssssesesasesnsssnsesass esesebesesasasseaetenenanas (762)
Deduct amounts received on disposals, Part 3, COIUMN 15 ...ttt st s et e e bt e bt e abeeseesseesbeesheeabe e be e beeabeeaseeaseessesseeebeesbeeebeesbeen Seseesneesaeeasessaeesaesanesnneans
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15 ... bbb b e b e b b a b bt b b s b b st b et b e e b A8 SR e R e s R e b e b e bbb

LS o] = S =T T o 10 o e O OO
Deduct current year’s other than temporary impairment recognized:

A B e = S =T TR o 10 o e OO N

7.2 TOtals, Part 3, COIUMN T0 ...ttt b bbb bt bbb b e e b e oo b e e b oo b e h e h bt e b eh e e e b e se b e e e ke S04 E SR e SR e R e e E e R e e b e b et e b et e b e s Seabeseateseees et
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 ..eiiiietietetireie ettt b e eE e E bt E bbb et b ettt et nsma et s s ensnanaesa 514,740

8.2 TOHAIS, PArt 3, COIUMN O ......ouitieieiiieieie ettt ettt bt se e e e e et et et eaesese e es et et et e s et eseaeases e s e s e sebesesesesses e s s eseseseseaessesesesesebeseseses ke e ee et et ee e b b eb et eb et et nenens teteseaeseneneeenenas 514,740
Book/adjusted carrying value at the end of current Period (LINES 1+2+3+4-5+8-T-8) ........c.cccrrireuereriririririsisieeteteseess st sessesesesesesesssessesesesesesesesessssssesese ceesessassesenanas 6,191,681
[DI=o (W1 o) e=T M o g E=To (g g 11 C=To IR= 10 T U o PPN

Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.eueuiiiiiiiririitetetereetst st sesteteteseses et st sssesesesesese st ssssssesesesesesessssssasesesesesesessssssssesesens oeseessesesensanaes 6,191,681

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

o B ) = S =T TR o 10 o e P PRPRRTPNS

3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt
FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 ............... . .. .. . R J PP PPPPRPRPIRE

5.2 Totals, Part 3, Column 8 ..... ORI W R T W W SO R

Total gain (loss) on disposals, Part 3, Column 18\ ... ... . I . FE USSP
Deduct amounts received on disposals, Part 3, CHEmn G ... \GR......... 4. ... P

Deduct amortization of premium and mortgage i 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 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

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

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b b e b et b e b b e b bt e b bt b b e b b e e b et b e e eb o8 e SR e R e e b e b e b e bbb e st n e

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeeeeeececteteeeeeescaete et esesssaesetes et essssesesesesessssesesesesessssssesasesensssesesesasnssestesassssnssansasans seesasssaceesees 353,807,335
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiteeitet ettt st ete et ete et et et et et et e s et ese et ese st ese st ese st ese st ese s ebess et essesensssensetesesseseasebessese s eseasassenesensesennne 28,489,125
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 228,704

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12
4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

4.3, Part 2, SECHON 2, COIUMN 13 .........oviiieieieieie s (9,657,730)

4.4, Pt 4, COIUMN T Lottt bbb 8 E e eh et E 8o £ 8o E b E b8 b e bbb bt E bbb bt bbb bbbt (2,329,018) ..covenvee (11,986,748)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.cuiuiiiieeececeeteie et ctete et et et caete s et eseessaeaesesesesssaetetesesensssssesesesessseesesesesnssessesasesensssesesesasssnsntesesssanas febesestatacaesns 2,747,122
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 22,736,028
DedUCt AMOTHZAtION OF PIEMIUM .........viieceeeeeeiecceceeee et ceeaeaete s s s saeseteses s asassese s s s ssssseses s s asssseses s ssssssseses s ssassssesas s assssesesasassssssesess s s seseses s s ansnsnsnsasas +eatsesesetesensacaes 282,483

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other than temporary impairment recognized:

LT I = B R o] [T T T OO T OTT TP TO PP PP PETOTEPOPRPPTRRION

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

LS =V B 7o [¥T 4o e OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cociiiiiiiiiiiiiii i oo
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesesseseseteseseesseesesesesesssaesesesesessssesesasenas seesesssscaesees 350,267,027
Deduct total NONAAMITEEA BIMOUNLS ..........c.iueuiiriieieeietitiereteeeet ettt eee et ee et eeeeeb s esee e et s seseeee e b et ee s e e eEeE e b e e e e eE e b e b e e e s e e eE b e b E e £ ot EeE b b E e st E bbb et s eb b bt e 2eemmnsnananeenananans 26,186

Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........cccueueiieeeececteteeeeeeeceete et eeeescaete e esessseete st esesssesaesesesensssssesesasensssssesasssensssssesesssenas feesesesesesanas 350,240,841
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........cooevevveviivieiriee e 141,913 | 136,354 ..o 142,272 oo 139,497
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 141,913 136,354 142,272 139,497
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 2,548,883 2,418,348 2,640,336 2,500,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 4,380,096 4,196,880 4,363,565 4,500,000
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 30,050,658 28,747,172 30,821,989 29,720,599
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeseee e 32,942,955 |...cocveene 30,889,752 |...ccoveeee 32,969,572 |..cocvves 33,004,370
Identified Funfi& Unaffilia}ted Bank 9. CANAUA ..o [ [ e
Loans, Unaffiliated Certificates of 10._ Other Countries 624,352 598,888 620,143 625,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 33,567,307 31,488,640 33,589,715 33,629,370
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 70,688,857 66,987,394 71,557,877 70,489,466
PREFERRED STOCKS 14, United States .....covvveeiveeeieeieeeeeeeee e e [
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States ... 33,541,470 |.. ... 33,541,470 |.. ... 26,722,186
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeee e s | e [
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 1,143,184 1,143,184 906,104
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 34,684,654 34,684,654 27,628,290
Parent, Subsidiaries and Affiliates 24. Totals 244,893,515 244,893,515 37,880,924
25.  Total Common Stocks 279,578,169 279,578,169 65,509,214
26. Total Stocks 279,578,169 279,578,169 65,509,214
27. Total Bonds and Stocks 350,267,026 346,565,563 137,067,091

Sl04
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual 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
TANAIC T e 141,914 | 0.2 [ 2,149,444 | 2.9 [ 141,914
1.2NAIC2..
T.3NAIC 3 o
TANAIC 4 ot seseseees [ sesees e [eere e [eereresesesesesesenes [oeereeeens XX oriiiiiiins foeeeesere s [ [ [ [ [
TBNAIC 5 ettt seeees e sesnes [eeeeee s feeesese s [eereereeseesesesesesenes [oeereereenes XX uriiiiiiiis foeeresesescsesercieis [ [ [ [ [

1.6 NAIC 6
1.7 Totals

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

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

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

............... 1,510,384

.............. 2,548,882

.............. 2,548,882

1,510,384

538,498

500,000

2,548,882

2,854,318

2,548,882

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

............... 1,485,003

1,490,256

.................. 318,928

............... 4,380,097

.............. 5,881,918

............... 4,380,097

1,485,003

1,490,256

840,742

318,928

245,168

4,380,097

5,881,918

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

............... 4,630,829

10,117,256

5,913,768

6,162,126

............... 3,226,680

30,050,659

30,786,943

4,630,829

10,117,256

5,913,768

6,162,126

3,226,680

30,050,659

30,786,943

30,050,659
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual 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 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 3,468,828 |............. 18,113,393 |............. 6,964,270 |.coocreeenene 813,450 29,537,435 |..oovv 41.8 (... 28,408,327 | 381 17,631,137

6.2 NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

............. 18,113,393

3,778,872 |....

...251,000

4,029,872 |..

4,533,320 |....

...4,029,872 |..

3,468,828

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

8. Parent, Subsidiaries and Affiliates

BANAICT (e
B2NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICGE ...

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 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 ...
10.5NAIC 5 ...
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 2023 OF THE Ohio Mutual 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

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

1 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

T2ANAIC T L] d) ...... 11,116,763 |............. 30,314,606 |............. 13,754,783 |..cooveeneee 7,823,493 | 3,649,342 | [ 66,658,987 54,752,689

122NAIC 2 ... N 3,778,872 |.... ...251,000 4,029,872 |.. ...4,029,872 |..

12.3NAIC 3 e () e s [ [ [ e o

124 NAIC 4 o (D) i [ [ [ [ o e [ [ X [ XK e

125 NAIC S e (D) i s [ [ [ e [(c) JRRSSURURSRRRRRR YNSRI RUNIRRIND o, o, CHUNNUINIY IUVISITIIRD 0. ORI RO TER RSOOSR

12.6 NAIC 6 ... N (c)

12.7 Totals ..o 11,116,763 |............. 34,003,478 |............. 14,005,783 |............... 7,823,493 | 3,649,342 | (b) ..... 70,688,859 58,782,561 |............ 11,906,298

12.8 Line 12.7 as a % of Col. 7 15.7 48.2 19.8 11.1 5.2 100.0 83.2 16.8
13. Total Bonds Prior Year

13 ANAIC T s 5,485,317 |............. 37,901,388 |.....c... 15,466,856 |............... 7,489,375 | 3,738,014 | e XX e e X oo 70,080,950 oo 93.9 [ 59,573,881

132 NAIC 2 ettt [ 2,480,061 |...coeennvn 2,053,259 | [ s e X o XXX [ 4,533,320 | 6.1 [ 4,533,320

14.2NAIC 2 ...
14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...
14.6 NAIC 6

3,778,872 |....

...251,000

4,029,872 |..

4,533,320 |....

13.6 NAIC6 ... (c)

137 TOtalS ..o e 5,485,317 |............. 40,381,449 |............. 17,520,115 |............... 7,489,375 |....cocue. 3,738,014 |.ooocivnicnis [ D,9,0, CHUINTE RPN XXX v (b) ...... 74,614,270 | 100.0 [.ooeeneee 64,107,201

13.8 Line 13.7 as a % of Col. 9 7.4 54.1 23.5 10.0 5.0 XXX XXX 100.0 XXX 85.9
14. Total Publicly Traded Bonds

T4 A NAIC T e e 10,220,665 |............. 23,221,884 |............ 10,828,250 |............... 7,010,043 |....ceeene 3,471,847 | [ 54,752,689 |....cccooreiinnns 7.5 [ 59,573,881 .o VLR — 54,752,689

...4,029,872 |.

14.7 TOtalS .o

14.8Line14.7asa % of Col. 7 ......cccceevuernrnnen.

14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12

............... 3,471,847

...5.9

4.9

15. Total Privately Placed Bonds
15.1 NAIC 1
15.2NAIC 2 ...
153 NAIC 3 o
154 NAIC 4 ..o
15.5NAIC5 ...
15.6 NAIC 6 ...

............... 7,092,722 |...............2,926,533

15.7 Totals ..cceeveeeeiieienee
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

1.3

10.0 4.1

(a) Includes $
(b) Includes $
(c) Includes $

current year of bonds with Z designations and $
current year, $

prior year of bonds with 5G| designations and $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

................. 11,906,298 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

........................... ; NAIC2 $

current year, $

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.

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... i NAIC3 $.viiiiiiivceeeeee. 3 NAIC4 $ .. NAIC S $.icivcvveeeeee.. ; NAIC 6 $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
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
1. U.S. Governments
1.01 Issuer Obligations ............ccceeerieiriererieenieeienns XXX ovviriee oo i i 1,981,033 [ 2.7
1.02 Residential Mortgage-Backed Securities ... .168,412 |... ..0.2 ..

1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations ............c.c.......

2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

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

3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

.............. 1,510,384

.............. 2,548,882

........................ 3.6

.............. 2,854,318

........................ 3.8

.............. 2,548,882

3.05 Totals 1,510,384 538,498 500,000 XXX 2,548,882 3.6 2,854,318 3.8 2,548,882
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ..........cccoeeeereeneenieeneeneeiceiens e, 1,485,003 |.............. 1,490,256 |....covvvnenee 840,742 |.oooveee 318,928 |...coiiee 245,168 D,0. ¢ SRR RN 4,380,097 [.o.ooveiieiieis 6.2 [ 5,881,918 [..oooiiiiis 7.9

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

.............. 4,380,097

4.05 Totals 1,485,003 1,490,256 840,742 318,928 245,168 XXX 4,380,097 6.2 5,881,918 7.9 4,380,097
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........cc.cccce.ee. e 3,272,5% |...ccenee 5,632,564 |.............. 1,856,776 |.covveennne 2,139,157 |oceee. 2,320,788 15,221,881 18,449,613 |.ooviiiien 2807 [ 15,221,882
5.02 Residential Mortgage-Backed Securities ... 1,358,233 |. .. 4,484,692 |.. ...4,056,992 |.. . 4,022,968 |... ....905,892 |.... 14,828,777 |.. 12,337,330 |... ..14,828,777 |.
5.03 Commercial Mortgage-Backed Securities .......... [o.cccooiiiiiiiiiins oo o o o e O XK e e e e e
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 4,630,829 10, 117,256 5,913,768 6,162, 125 3,226,680 XXX 30,050,658 42.5 30,786,943 41.3 30,050,659 (1)
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........c.ccooeiveiiiiieniiiiiiiicicee e, 1,249,352 |.............. 9,385,164 |.............. 2,552,783 | oo e, D,9,0 NI RUR 13,187,299 oo 18.7 | 14,302,020 |.cooveveneieeee 19.2 [ 12,687,299 |.coovvieee 500,000
6.02 Residential Mortgage-Backed Securities ........... ..o 840,187 |....ccvennee 1,655,403 |............... 1,989,503 [.o.ooveiieinene 776,924 | 177,49 |............ D.0, 0. CNNIN ORI 5,439,511 [, A 5,473,217 [ T3 [ e 5,439,511
6.03 Commercial Mortgage-Backed Securities .......... [.....cc......... 204,688 |.............. 3,283,331 [, 1,735,954 |ooooviiiieeiiee [ e, D.9.0 NN RURR 5,223,973 [oovoeiiiieine T4 o, 5,382,914 [ 7.2 |, 5,223,972 oo, 1
6.04 Other Loan-Backed and Structured Securities ... 1,174,601 7,568,368 937,029 36,526 XXX 9,716,524 13.7 7,783,497 10.4 3,749,738 5,966,786
6.05 Totals 3,468,828 21,892,266 7,215,269 813,450 177,494 XXX 33,567,307 47.5 32,941,648 44.1 21,661,009 11,906,298

~

. Hybrid Securities
7.01 Issuer Obligations ............c.c.......
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 .....................
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...
8.06 Affiliated Bank Loans - Acquired
8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual Insurance Company

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

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

60I1S

1 3 4 5 9 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 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 Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ..........ccccoevieiieeerieieeeeeees e 7,517,335 |oooeeinen. 17,046,482 |...ccoovvennnnen 5,250,301 |coverinen. 2,958,085 10022,565,956 |....ooeee s XXX e o 35,338,159 | 50.0 |coeieenenne D.9.0. NI RUNIIND 6.6, R RURN 34,838,160 |..ceecverenneen 499,999
12.02 Residential Mortgage-Backed Securities .......... |cccccoone. 2,220,139 | 6,195,298 |......coevnee 6,082,498 |......coeuue 4,828,881 11,083,386 ..o XXX [reeen20,410,202 [ 28.9 | D.9.0. CUNUNTI RUNVIITD 9.0, SRR RUNN 14,970,691 ,
12.03 Commercial Mortgage-Backed Securities ........ [....ccccceve.. 204,688 |.ooeeeninnns 3,283,331 .1,735,954 RV R XXX [ 5,228,973 |l T8 | XXX o XX i s 5,223,972 |ceeeiiiiieiiiiees 1
12.04 Other Loan-Backed and Structured Securities . |- 7,568,368 .937,029 3,749,738 |..ccooenee 5,966,786
12.05 SVO Identified FUNAS .......cccoveeeieeniiieeeeenes oot XXX o e XX [ XX et XXX i o e XX o s e et XX e e XXX o
12.06 Affiliated Bank LOANS .........ccceevveeieeiinienieiiens foeeneiiiiiiiiiiis e e e [eerreeieseseeneeneenes oeereennes XX e o e XX e XXX o [
12.07 Unaffiliated Bank LOANS ..........ccccovveeieeneenieenins foovviniiiiiis s e e feeveeieeicnieneeneenes oeeeeeeneees XXt s o e XX e XXX i o [
12.08 Unaffiliated Certificates of Deposit .
12.09 Totals B P 11,116,763 |.............. 34,093,479 14,005,782 |...ccveveenne 7,823,492 |.oooiiiinn 3,649,342 oo [ 70,688,858 | 10000 [ XXX [ XXX [ 58,782,561 |.............. 11,906,297
12.10 Line 12.09 as a % of Col. 7 15.7 48.2 19.8 1.1 5.2 XXX XXX 83.2 16.8
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvririnininininiiens foeeieeiecieens 3,614,697 |............. 24,582,332 | 9,088,259 |......ccocuue 3,416,880 43,468,902 |..oveieeieeeee 583 o 43,468,902 |.oveieeeiieeene
13.02 Residential Mortgage-Backed Securities .......... .1,686,828 |... .5,388,797 . 17,978,959 |. . 12,505,742 |.. .5,473,217
13.03 Commercial Mortgage-Backed Securities ........ . .119,860 |... 2,738,384 | .
13.04 Other Loan-Backed and Structured Securities . |. 63,931 ,854

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

13.08 Unaffiliated Certificates of Deposi

.304,677

13.09 Totals B FUR 5,485,316 |.......c...... 40,381,450 17,520, 117 oo 7,489,375 |..coennee 3,738,014 | oo XX foeie d XXX [ 74,614,272 | 100.0 [ 64,107,201 |.....oceenve 10,507,071

13.10 Line 13.09 as a % of Col. 9 7.4 54.1 23.5 10.0 5.0 100.0 85.9 14.1
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevrienennccnccines oo 7,517,336 |..cooveenee 16,546,482 |................ 5,250,301 |...ocoevnnnee 2,958,086 .... 2,565,956 43,468,902 |.......ccoevveennn 583 [, 34,838,161

14.02 Residential Mortgage-Backed Securities

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 ...cooveeiieieeieeeeeee s
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

1,379,951 |...

................ 3,283,330
...... 2,631,047

...4,539,89% |..

.......... 1,735,954

.4,092,995 4,051,957 |.. 905,892

....... 5,382,914
....... 2,749,643

. 12,506,742 |.

. 14,970,601 |..
................ 5,223,972
................ 3,749,738

15. Total Privately Placed Bonds

15.01 Issuer Obligations ...........ccceoviiriiininiiineiene
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 ...oooeveiiiiciicicceics
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

................... 896,007

.......................... (1)

................... 500,000
................ 1,655,402

......................... 7.5

1.3

................. P2 RO X -

................... 813,449

4.1 1.2 0.3




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual 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 2023 OF THE Ohio Mutual Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevern |oeececererenenens 5,832,868 |...cccoverenene 1,981,033 |.oevie 3,851,835 [
2. Cost of cash equivalents ACQUIFEM .............cccceueveveeececeeeeeeeeececeeee e seeeseeaeae e e 44,384,631 |...cooviiinne 990,801 |....covvenne 43,393,830 [....oevevereiiicieieee
3. ACCIUAI OF DISCOUNL ...t [resinne s 20,210 [oovieeiicine 20,210 [ [
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (108S) ON ISPOSAIS ........ccueveviieireieieieiiieseieseisesese e sesesese e [eoreceeeseseesseceeeeesees (439) [oeeeeerereeeieeeiree (439) [oeeeeeee s et
6. Deduct consideration received on diSPOSAIS .............ccccoveveeevevererereeieiieeseeiens oeeeeeenenenenns 36,042,318 |..ccviiene 2,991,605 |.....covveene. 33,050,713 |
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiieciece e [eer e [reesre e [ [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiis e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) ot [reee s 14,194,952 [ e 14,194,952 [
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 14,194,952 14,194,952

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual Insurance Company

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 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 State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
HOME OFFICE SITE e . |BUCYRUS ... . 07/08/1967 .. |. 11/14/2022 .. 570,761 207,754 | 207,754 |.... ....21,482 (21,482) [ e e 4,929
98.7 ACRES OF LAND .. BUCYRUS .. |- 07/08/1967 .. 145,713 |. 145,713 |.. 145,713
HOME OFFICE BUILDING .....ceoevvveiiiiiiiiiiiiiiieeeeees tieeeee.... |BUCYRUS ... . 05/01/1969 .. ... 11,706,488 ....5,838,214 |............. 5,492,246 |.... 493,258 (493,258)|..
0299999. Property occupied by the reporting entity - Administrative 12,422,962 6,191,681 5,845,713 514,740 (514,740)
0399999. Total Property occupied by the reporting entity 12,422,962 6,191,681 5,845,713 514,740 (514,740)

0699999 - Totals

12,422,962

6,191,681

5,845,713

514,740

(514,740)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual Insurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

Description of Property

4
Location
2 3
Date
State Acquired

City

5

Name of Vendor

Actual Cost
at Time of
Acquisition

Amount of
Encumbrances

Book/Adjusted
Carrying Value
Less Encumbrances

9

Additional
Investment
Made After
Acquisition

Building .......
Bui lding
Land ..
Bui Iding ...

Bucyrus ...
Bucyrus .
Bucyrus .
Bucyrus ...

J&B Acoustical, Inc. .....oeeeenns
True North Fire Protection ..

Wentz Concrete ....
J&B Acoustical,

5,108 |....

................... 4,916

0199999. Acquired by Purchase

0399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual 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
Land .oooooeeieiieeei Bucyrus .....oeevveveveiiiiiins foriiinnnnnn, OH.ooovrenns ...09/13/2023 .. [Donated ........ooevveeiiiiiiiiiiieiieeie | 762 |ooeeeeiiieieeeees e 762 |ooeeeeeeeeeeeeees e e Lo Lol 762 |ooeeeeiieeeeeeees e o (762)]....ccc... (762)].eeeeeeeeeieeeeees |oveeeiiiiieeeee
0199999. Property Disposed 762 762 762 (762) (762)

0399999 Totals

762 762

(762) (762)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual 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

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO04, EO5, EO6, EO7, E08, E09



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual Insurance Company

SCHEDULE D - PART 1

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

(1=

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
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
3620AU-TE-4 ..... GOVERNMENT NATL MTG ASSOC #740449 ...........ceuvnnnnns LLAFE L 36,457 [...97.6490 |.......ceeeeeeennn 34,220 |ooiinnnnnnnnnnnn 35,044 036,457 | e (283) | [ e 4.000 |...... 3.158 ....10/25/2010 ...|....11/15/2040 ...
3620AI-TA-8 ..... GOVERNVENT NATL MTG ASSOC #742245 .. vee |- 1LAFE ). L. 97.6490 |..oooiuiiieeeenni 85,627 e 67,207 [l B7,207 e e e e e 4.000 |...... 3.970 ...12/21/2010 ...|....01/15/2041 ...
362006-YU-3 ..... GOVERNMENT NATL MTG ASSOC #750523 .. | TAFE L L..97.6490 |..oiieniinnnnn 11,661 | 11042 L 12,828 | e (28) | o | 4.000 |...... 3.016 ...10/25/2010 ...|....11/15/2040 ...
383730-GX-3 ..... GOVERNMENT NATIONAL MORTGAGE A 03 34 PM ... .. 1.AFE ..|... 1..98.0500 |..eeevuuiiieeeennn 13,546 |oeeneeee 18,815 14,000 e e (127) e e e 4.000 |...... 3.181 ....03/23/2010 ...|....04/20/2033 ...
38376F-LH-3 ..... GOVERNMENT NATIONAL MORTGAGE A 09 66 EJ .. U .. 1.AFE ..|... . 978700 [ooeiiiiiieeenn 3,627 e 3,706 it 3796 [ e A7) e [ | 4.000 |...... 2.476 ...11/23/2010 ...|....07/16/2039 ...
38376T-BF-8 ..... GOVERNMENT NATIONAL MORTGAGE A 10 12 DA ....oeeveenefooe ven]vnnnnns 2,4 ....... L LAFE s 8,052 ]...98.5930 [...covvuuineeennnn 7,678 |ouniiiiiiiiee 7,788 8,080 | [ (62) | o e 4.500 |...... 3.418 ...03/30/2010 ...|....01/16/2040 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 142,272 | XXX 136,354 139,497 141,913 (523) XXX XXX XXX XXX
0109999999. Total - U.S. Government Bonds 142,272 | XXX 136,354 139,497 141,913 (523) XXX XXX XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX
13063D-25-6 ..... CALIFORNTA ST w.iiviiiiieiiiiiniineeeceneieeeeennneens [ ven e | s L ACFE e 1,271,613 |. 100.2580 [.....eeveenen 1,253,225 [..ooovvnnnnnns 1,250,000 |.oeevvvnnnnnns <51 (V7 U RPN (| £+ N AR R R 5.500 |...... 4.500 ....12/05/2022 ...|....10/01/2024 ...
419792-28-5 ..... HAWALL ST ... oo |- 1.CFE ..)... ..500,000 |...74.9320 |... . 500,000 |.. 10500,000 |-eeenneeeeennis feeeeeeeiis e e e 2.145 |...... 2.145 ....08/06/2020 ...|....08/01/2036 ...
882723-NC-9 ... TEXAS ST | TAFE L .. 203,823 |. 100.4910 |... ..250,000 |.. ....251,281 PP R 5.000 |...... 2.921 ....06/20/2014 ...|....10/01/2029 ...
956553-C7-4 ..... WEST VIRGINIA ST e e eeeineieeeeernnniaes fren e P O Y 574,900 . 107.8470 |.................539,285 |.....ouuueenns 500,000 [eeeernmnnaaaaees 538,498 |.oevuuiieeeeennns foeeeeeeeee (8,011) |ooviiniiiis [ e 5.000 |...... 3.120 ...03/04/2019 ... |....06/01/2040 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 2,640,336 | XXX 2,418,348 2,500,000 2,548,883 (24,796) XXX XXX 26,865 108, 190 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 2,640,336 | XXX 2,418,348 2,500,000 2,548,883 (24,79%) XXX XXX 26,865 108,190 XXX XXX
011415-QT-6 ..... ALAMO TX CMNTY CLG DIST ... .. 1.AFE ..|... .. 275,312 |. 100.9710 |... ..250,000 |.. ....253,625 e (3,142) | e 22240000 . 2.679 [FA ...... . 10,000 |....05/25/2016 ...|....02/15/2034 ...
022447-P34 ... ALVIN TX INDEP SCH DIST ... .. 1.AFE ..|... .. 269,335 |. 102.0330 |... ..250,000 |.. ....259,618 e (2,161) | e |02 4.000 3.001 |FA ...... . 10,000 |....03/21/2019 ...|....02/15/2038 ...
041431-VF-1 ..... ARLINGTON CNTY VA .. 1.AFE ..|... .. 935,920 |...97.4110 |... .1,000,000 |.. ....977,079 e 37,964 | e |ee22.0.640 ... 4.674 [FA ...... ...6,400 |....11/28/2022 ...|....08/01/2024 ...
115067-JH-4 ..... BROWARD CNTY FL SCH DIST .. .. 1.DFE ..|... .. 580,480 |. 108.2590 |... .. 500,000 |.. ....541,789 € 20<11) PR A R N (1) 3.001|JdJ ....... . 25,000 |....03/15/2019 ...|....07/01/2041 ...
249174-T8-2 ... DENVER CITY & CNTY CO SCH DIST ... .. 1.BFE ..|... .. 299,345 |. 102.1020 |... 255,100 |eeeiiiieeeiies feeeeee (5,424) | e 12222250000 .. 2.730 (D ....... . 12,500 |....11/06/2014 ...|....12/01/2026 ...
432272-FY-3 . HILLSBOROUGH CA SCH DIST ..... 1AFE .. 180,438 |...64.9350 |. .198,318 |.. .2.690 ....06/29/2020 ..
432272-FZ-0 . HILLSBOROUGH CA SCH DIST .. 1AFE .. 173,408 |...61.2210 |. . N 191,257 |.. .2.79 ....05/29/2020 ..
432272-GA-4 ..... [HILLSBOROUGH CA SCH DIST .. 1AFE .. 166,323 |...57.3370 |. .. 143, . ..250, .184,084 |.. ......2.890 ....06/29/2020 .. .
516840-IK-7 ..... LAREDO TX INDEP SCH DIST .. 1.AFE ..|... .. 292,352 |. 101.0240 |... 252,828 oo e (T3 e e 12222250000 . 3.030 ...06/18/2014 ...|....08/01/2029 ...
623040-LS-9 ..... MOUNT SAN ANTONIO CA CMNTY CLG .. 1.CFE ..|... .. 275,042 |...85.3750 |... 267,082 e oo (2,415) | e 102223.000 . 1.891 ....08/03/2020 ...|....08/01/2034 ...
665337-0G-9 ..... NTHRN LEBANON PA SCH DIST .. 1.CFE ..|... .. 245,005 |...97.1030 |... 285,168 | e T e [ 1122240000 . 4.125 ....04/26/2022 ...|....09/01/2050 ...
720526-XQ-0 ..... PIERCE CNTY WA SCH DIST #320 S ... .. 1.B FE ..|... .. 283,480 |. 102.2580 |... 258,916 v oo (3,538) | e 00240000 | 2.470 ...06/09/2016 ...|....12/01/2031 ...
767121-DL-7 ..... RI0 HONDO CA CMNTY CLG DIST .. 1.DFE ..|... .. 245,987 |. 126.9390 |... . .. 318,928 e [oee e 10,270 e e 12222202000 .. 3.300 ....01/20/2016 ...|....08/01/2042 ...
797355-60-2 ... SAN DIEGO CA UNIF SCH DIST ..eevvuniiiiiinnnnniiiiinnnnns LACFE i 141,138 ...71.2920 |..ovvnnninnnnn 178,230 |oiiiiiinnnnnn 250,000 f......cceennnnns 176,308 |.ooveevvvvvnnnns fooriiinnn 6,363 |ovviiiiiiiiiins feeeiiiiiins [0..0.000 ... 3.710 ....11/29/2017 ...|....07/01/2033 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivis| tions 4,363,565 [ XXX 4,196,880 4,500,000 4,380,096 XXX XXX 36,264 103,900 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 4,363,565 [ XXX 4,196,880 4,500,000 4,380,096 XXX XXX 36,264 103,900 XXX XXX
017357-B9-4 ..... ALLEGHENY CNTY PA SAN AUTH ...oorrneeeieeeieeeeeeees fo e | s 2 e LADFE s 282,213 [. 103.5660 |.................258,915 | 250,000 [...ceeeeennnnnnns 260,049 [oooieeeiiiiiieee oeeeeeeen (3,278) [ eeeeeeeeieeeeeeen 222242000 ... 2.561 (D ....... ...08/17/2016 ...|....12/01/2033 ...
116475-3E-2 ..... BROWNSVILLE TX UTILITY SYS REV evvvvvniiiiiiiinnienes foen e .. 1.G FE ..|... .. 250,000 |...81.8270 |... ..250,000 |.. 200:250,000 |vveeiiiiiiiins oo i [ 001,882 | 1.882 |MS ...... ....07/30/2020 ...|....09/01/2031 ...
130179-TN-4 ... CALIFORNIA ST EDUCTNL FACS AUT ... .. 1.AFE ..|... .. 306,395 |. 123.8920 |... ..250,000 |.. 804511 | e (1140) | e [+2222250000 . 3.720 (A ...... ....04/25/2022 ...|....04/01/2051 ...
130320-B2-3 ..... CALIFORNIA ST HLTH FACS FING A ... .. 1.DFE ..|... .. 249,180 |. 102.1720 |... ..250,000 |.. 289,222 |.ooovviiiiiiiin e 18 [ e [o0042000 .. 4.020 [FA ...... ....04/22/2022 ...|....08/15/2048 ...
130320-XL-7 ..... CALIFORNIA ST HLTH FACS FING A ... .. 1.DFE ..|... 1,414,881 (...98.1130 |... .1,505,000 |.. ,479,307 059,695 |ieiiiiiiiiiiis e |l 00752 | 4.951 (D ....... ...11/30/2022 ...|....06/01/2024 ...
15504R-GA-1 ... CENTRL PUGET SOUND WA REGL TRA ... .. 1.B FE ..|... .. 209,930 |. 104.1400 |... 260,350 |.... ....260,259 P20 /1) N PR FOR R R N 1V 2.690 [MN ...... ....12/01/2015 ...|....11/01/2031 ...
167593-Th-4 ..... CHICAGO IL OHARE INTERNATIONAL . 1EFE .. . 103.5430 |. 414,172 ). 413,758 |.. (6,557) |- .3.211 ....11/04/2016 .. 01/01/2031
167593-TQ-5 ..... |CHICAGO IL OHARE INTERNATIONAL .1EFE .. . 103.3530 |. ..516,765 |. 515,434 |.. (7,336) | .3.391 ....11/04/2016 .. 01/01/2034
167593-TT-9 ..... CHICAGO IL OHARE INTERNATIONAL . 1EFE .. . 102.7990 |. ..256,997 |. 257,228 |.. (3,431) | . 3.491 ....11/04/2016 .. 01/01/2037
167593-WM-1 ... CHICAGO IL OHARE INTERNATIONAL .1EFE .. . 104.0390 |. ..286,107 | .286,79%4 |.. (5,657) |. ... 2.781 . ....11/04/2016 .. 01/01/2030 ...
20281P-IN-3 ... CMWLTH FING AUTH PA . 1.EFE ..|.. . 102.4070 |... 256,017 |.... ...254,614 (B9 s Jeeeeieeeeeeeeees [2...5.000 ol 3.651 | ....... ...04/10/2015 ...|....06/01/2032 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual 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
207758-40-6 ..... CONNECTICUT ST HSG FIN AUTH HS LLAFE L 250,000 |...99.1560 |......oeunnnnnn 247,890 |oevvenniiiinnnnn 250,000 ....ceeevnnnnnnns T 0LV [V U RN RN RN RN 3.000 |...... 3.000 ....10/16/2014 ...|....11/15/2024 ...
23503C-AN-7 ... DALLAS-FORT WORTH TX INTERNATI ... .. 1.EFE ..|... .. 250,000 |...93.9140 |... 100250,000 |eeennieeeeeinies e e e e 4.507 |...... 4.507 ....04/06/2022 ...|....11/01/2051 ...
409328-BR-1 ..... HAMPTON ROADS VA TRANSPRTN ACC ... .. 1.CFE ..|... .. 493,080 |. 100.9120 |... 493,283 s e 138 e e 4.000 |...... 4.083 ...06/02/2022 ...|....07/01/2052 ...
416498-DE-0 ..... HARTFORD CNTY CT MET DIST CLEA ... .. 1.CFE ..|... .. 265,000 |...83.5150 |... 100e265,000 |-eennieeeeeiis oo e e s 1.824 |...... 1.824 ....08/13/2020 ...|....04/01/2031 ...
416498-DF-7 ..... HARTFORD CNTY CT MET DIST CLEA ... .. 1.CFE ..|... .. 250,000 |...82.7760 |... 00250,000 |eeviiiiiiiiiiis e i e e 1.974 |...... 1.974 ....08/13/2020 ...|....04/01/2032 ...
48507T-FR-9 ..... KANSAS CITY MO SANTN SIR SYS R ... .. 1.CFE ..|... ..271,008 |. 101.0220 |... 252,840 oo feee e (2,565) | e e 4.000 |...... 2.921 ...01/28/2016 ...|....01/01/2032 ...
546540-RE-7 ..... LOUISIANA ST UNIV & AGRIC & ME ... .. 1.EFE ..|... ...93.4690 |... 00250,000 |oeviiiiiiiiiiiins oo i e e 2.5% |...... 2.5% ....12/06/2019 ...|....07/01/2027 ...
575896-NX-9 ..... MASSACHUSETTS ST PORT AUTH .. 1.CFE ..|... . 101.2470 |... 252,77 e oo (A251) e e s 5.000 |...... 3.230 ...07/10/2014 ...|....07/01/2029 ...
59447T-XS-7 . MICHIGAN ST FIN AUTH REVENUE .1.DFE .. ...93.8010 |. .250,000 |.. 2,734 |......2.734 ....12/06/2019 .. 12/01/2027
594615-BX-3 ..... [MICHIGAN ST BLDG AUTH REVENUE . .1.CFE .. . 102.9890 |. .259,438 |.. .5.000 |......2.820 ...08/23/2017 .. 04/15/2038
604160-GB-4 ..... [MINNESOTA ST HSG FIN AGY HOMEO 1AFE .. ...92.1350 |. ..36,928 |.. .2.875 |......2.875 ...10/15/2014 .. 11/01/2044 ...
613349-2F-5 ..... MONTGOMERY CNTY MD HSG OPPORTU ... .. 1.CFE ..|... . 100.0920 |...oevvnnieeeenna 15,014 | 15,000 [oeciiiiee e 15,000 |oeeicceiieeee oo e oo e 4.000 |...... 2.357 ....05/31/2013 ...|....01/01/2031 ...
64971X-CX-4 ..... NEW YORK CITY NY TRANSITIONAL .... .. 1.AFE ..|... . 106.3150 |... 10n266,602 |oeeeiiiiiiins o (4,323) | e e 5.000 |...... 3.030 ...03/15/2019 ...|....08/01/2045 ...
64971X-MJ-4 ..... NEW YORK CITY NY TRANSITIONALF ... .. 1.AFE ..|... ...89.9260 |... 289,833 | e 26 e e e 2.630 |...... 2.642 ....12/12/2019 ...|....11/01/2029 ...
649883-C5-2 ... NEW YORK ST MTGE AGY HOMEOWNER ... .. 1.B FE ..|... ...99.7660 |... 00250,000 |oeeiiiiiiiiiiins o i e e 3.150 |...... 3.150 ....10/09/2014 ...|....10/01/2024 ...
662851-2C-3 ..... N TX TOLLWAY AUTH REVENUE .. 1.DFE ..|... . 100.5130 |... 288,309 | e B2 | e e 4.000 |...... 4.053 ....04/27/2022 ...|....01/01/2044 ...
679088-BC-7 ..... OKLAHOMA ST CAPITAL IMPT AUTHS .. 1.DFE ..|... . 100.9230 |... 1779 s o (3,466) | [ e 5.000 |...... 3.551 ...03/27/2014 ...|....07/01/2030 ...
69647R-BT-0 ..... PALM BAY FL SPL OBLG .. 1.CFE ..|... ...92.7190 |... 231,798 |.... 1:250,000 |eeeeniieeeeenis feeeeeeeeeiee e e e 2.724 |...... 2.724 ....12/05/2019 ...|....10/01/2028 ...
708796-3D-7 ..... PENNSYLVANIA ST HSG FIN AGY SF ... .. 1.B FE ..|... . 100.1020 |... ...30,031 |.... V545 i e (885) | e e 3.500 |...... 1.899 ....06/22/2016 ...|....10/01/2046 ...
709178-87-9 ..... PENNSYLVANIA ST HGR EDUCTNL FA .1.DFE .. . 103.9430 |. ..259,857 |. 265,977 .5.000 |......3.120 ....03/20/2019 .. 08/15/2042
709178-88-7 ..... PENNSYLVANIA ST HGR EDUCTNL FA .1.DFE .. . 103.4720 |. ..258,680 |. 264,036 .5.000 |[......3.341 ... 11/29/2017 .. 08/15/2047
709224-KS-7 ..... PENNSYLVANIA ST TURNPIKE COMMI .1.DFE .. . 103.8880 |. ..259,720 |. 258,628 .5.000 |......3.130 ....12/02/2015 .. 12/01/2031
746189-QV-4 ..... PURDUE UNIV IN UNIV REVENUES 1AFE .. . 104.5670 |. 522,835 .572,399 |.. .5.33%4 |......3.5382 ....06/02/2017 .. 07/01/2035 ...
762232-AR-7 ..... |RHODE ISLAND ST COMMERCE CORP . 1.FFE .. . 104.9760 |. ..524,880 . 500,000 .526,906 |.. ..(10,457) |. .5.000 |......2.719 ...11/08/2016 .. 06/15/2031 ...
762322-AP-0 ..... RHODE ISLAND ST TURNPIKE & BRI ... .. 1.G FE ..|... . 105.2380 |... 263,09 |.... ..250,000 |.. ....262,412 e (5,282) | e s 5.000 |...... 2.7110 ...01/29/2016 ...|....10/01/2029 ...
783186-U0-0 ..... RUTGERS NJ ST UNIV .. 1.EFE ..|... .. 80.6110 |... 201,528 |.... ..250,000 |.. 100250,000 |eeeenieeeeeiis feeeeee e e e 2.013 |...... 2.013 ....08/05/2020 ...|....05/01/2032 ...
796253-2V-3 ..... SAN ANTONIO TX ELEC & GAS REVE .. 1.DFE ..|... . 100.1380 |... 250,345 |.... ..250,000 |.. 250,39 |oeeviiiiiiiiins feeee (B704) | e e 5.000 |...... 3.070 ...06/04/2014 ...|....02/01/2029 ...
797412-DU-0 ..... SAN DIEGO CNTY CA WTR AUTH .. 1.BFE ..|... ...75.8520 |... ..265,000 |.. 100e265,000 |-eennieeeeeiis oo e e s 1.951 |...... 1.951 ....07/09/2020 ...|....05/01/2034 ...
83755L-M9-4 ..... SOUTH DAKOTA ST BLDG AUTH REVE ... .. 1.B FE ..|... .. 78.8710 |... 197,178 |.... ..250,000 |.. 00250,000 |oeviiiiiiiiiiiins oo i e e 2.022 |...... 2.022 ....08/12/2020 ...|....06/01/2033 ...
83755L-Nd-4 ... SOUTH DAKOTA ST BLDG AUTH REVE ... .. 1.BFE ..|... ...74.5880 |... 193,929 |.... . 260,000 |.. 10 260,000 |eeeenniieeeeennis feeeereeeiieee e e e 2.262 |...... 2.262 ....08/12/2020 ...|....06/01/2036 ...
83755L-N6-9 . SOUTH DAKOTA ST BLDG AUTH REVE .1.BFE .. ...72.8590 |. ..182,148 |. 75 V(0[O I R FO RN . 2,432 |......2.4%2 ....08/12/2020 .. 06/01/2038 ...
914714-CZ-1 ..... UNIV OF NORTH CAROLINA AT CHAP .1.DFE .. . 118.1010 |. ..590,505 |. .575,032 |.. (1,835) | .5.000 |......4.019 ....04/26/2022 .. 02/01/2049
914719-T4-8 ..... UNIV OF NORTH CAROLINA NC AT G .1EFE .. . 100.5020 |. ..261,285 | .261,026 |.. (4,037) | .5.000 |......3.331 ....06/11/2014 .. 04/01/2029
928077-JE-7 ..... VIRGINIA ST PORT AUTH PORT FAC 1.FFE .. . 104.0990 |. ..260,247 |. .262,574 |.. (4,782) |- .5.000 |......2.900 ....11/09/2016 .. 07/01/2030
928077-JF-4 ..... VIRGINIA ST PORT AUTH PORT FAC 1FFE .. . 103.3790 |. ..258,447 |. .261,83 |.. (4,491) |. .5.000 |......3.020 ....11/09/2016 .. 07/01/2031 ...
928077-JG-2 ..... VIRGINIA ST PORT AUTH PORT FAC ... .. 1.F FE ..|... . 103.5260 |... 517,630 |.... ....522,809 e (8,645) | e s 5.000 |...... 3.090 ...11/09/2016 ...|....07/01/2032 ...
928077-JH-0 ..... VIRGINIA ST PORT AUTH PORT FAC ... .. 1.F FE ..|... . 103.3910 |... 258,477 |.... ....261,037 T79) e [ e 5.000 |...... 3.150 ....11/09/2016 ...|....07/01/2033 ...
940839-EA-7 ..... WASHOE CNTY NV HIGHWAY REVENUE ... 2 ... .. 1.DFE ..|... . . 102.1340 |... 265,548 |.... .. 259,103 | e 89 e e s 4.000 |...... 4.029 ....04/22/2022 ...|....02/01/2040 ...
9563R-EV-7 ..... WEST VIRGINIA ST HGR EDU POLIC .....cevvvnnnevvivnnnnnnifone ven | nnnnns 2 iiiiinnns LAEFE i 280,555 [. 100.2570 [f......ccvvvnnnnns 250,643 |....ooounnnnns 250,000 [.......cceunnnnn 250,000 f...ooiiiviniiiine ovvvrnniiniiiiinns foeeenniiiiiiins o Jeeeens 5.000 |...... 3.511 ...06/13/2012 ...|....04/01/2028 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligation 15,091,214 [ XXX 14,664,890 14,811,928 15,221,880 (62,890) XXX XXX XXX XXX
3128\-LD-3 ..... FEDERAL HOME LN MTG CORP #G18323 ... .. 1.AFE ..|... ...1,027 |...96.7090 |... e (10) o s e 4.500 |...... 3.358 ....09/08/2009 ...|....09/01/2024 ...
3131XJ-F9-8 ..... UMBS - POOL ZL2892 .. 1.AFE ..|... . 45,300 |...94.5140 |... e (OT) [ e [t 3.500 |...... 3.023 ....04/03/2012 ...|....04/01/2042 ...
3131XJ-G2-2 ... UMBS - POOL ZL2917 ... .. 1.AFE ..|... . 77,895 |...94.5150 |... 7070 1 R R R 3.500 |...... 3.010 ....04/03/2012 ...|....04/01/2042 ...
3131XQ-52-5 ..... UMBS - POOL ZL8964 .... 4. .. 1.AFE ..|... . 96,328 [...94.2700 |.....covvuneeeennn 86,445 |ooiiiiiiiin 91,700 [ 096,328 e [ (989) | [ e 3.500 |...... 2.569 ....01/09/2015 ...|....01/01/2045 ...
3131XQ-VR-4 ..... UMBS - POOL ZL8724 .......cceuviiiiivnnnniniiiinnnninnnens fone ven | unnnns 4 .| TAFE |, 35,792 1...94.2770 |..oooririinnnnnn . 32,485 [ 34457 e 35,792 [ e (188) [ i e 3.500 |...... 2.677 ...12/02/2014 ...|....11/01/2044 ...
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31329K-X9-0 ..... UMBS - POOL ZA2504 LLAFE L 117,784 1...90.9660 |.........ccevnnn 109,487 [oviviiinnnnnns 120,360 [oovvvvevnneeens 17,784 | oo 357 s oo 1022223.000 .. 3.531 ....08/29/2018 ...|....04/01/2038 ...
3132A1-Al-4 ..... UMBS - POOL ZS0921 ... .. 1.AFE ..|... . 15,757 |... 15,040 e 15,757 [ e (15) [ e eeenn 40500 |- 2.428 ....06/08/2011 ...|....10/01/2035 ...
3132A4-65-2 ..... UMBS - POOL 784481 ... .. 1.AFE ..|... . 66,385 |... 64,944 86,385 [ e () [ e 40022230500 | 3.019 ....04/03/2012 ...|....04/01/2042 ...
3132DN-JY-0 ... UMBS - POOL SD1179 ... .. 1.AFE ..|... .. 852,500 |... 922,401 |oeeeiiiee e 856,062 [oneiiciiiieeee eeeeeeeenn 5,702 [ e [+222223.000 |- 3.968 ....06/22/2022 ...|....06/01/2052 ...
31320P-AE-8 ..... UMBS - POOL SD1805 ... .. 1.AFE ..|... .. 993,799 |... 01,022,230 |oeeeneeennnnn 994,995 [ e 3,063 [ e 40222252000 |l 5.387 ....11/08/2022 ...|....11/01/2052 ...
31320P-AH-1 ... UMBS - POOL SD1808 ... .. 1.AFE ..|... . 2,848,095 |..ovunieeeennn 2,762,509 [oeieiiiiieiiis e 7,310 [ e enn40500 | 4.910 ...11/30/2022 ...|....08/01/2052 ...
3136A7-GW-6 ..... FANNIE MAE 12 67 KA .. .. 1.AFE ..|... e 1822 i 1828 [ e (48) [ e 40022230500 | 1.995 ....10/29/2014 ...|....05/25/2041 ...
3136AK-DG-5 ..... FANNIE MAE 14 36 OB .. L AFE fe.2.29,383[...96.4150 [ooiiiiiiiiee et 27,685 | 28,714 028,89 | [ (103) e e 222232000 . 2.418 ...09/25/2014 ...|....09/25/2033 ...
3136AK-P4-9 ..... FANNIE MAE 14 54 PN 1AFE .. .2.368 ...09/30/2014 .. 08/25/2043 ...
3136AL-MX-6 ..... FANNIE MAE 14 73 PJ 1AFE .. .2.091 ... 11/14/2014 .. 12/25/2043 ...
3137BC-R6-7 ..... FREDDIE MAC 4374 CE 1AFE .. ..29,453 |.. b 2.413 ....09/26/2014 .. 12/15/2043 ...
3138EN-2N-8 ..... UMBS - POOL AL6180 ... .. 1.AFE ..|... . . 167,69 |.. 180,011 | [ (1,876) e e 11222240000 . 2.513 ....12/17/2014 ...|....01/01/2045 ...
3138EP-WS-9 ..... UMBS - POOL AL6956 .... .. 1.AFE ..|... .. 158,391 |... ..152,322 |.. 158,391 s et (896) | e 1022230500 . 2,772 ....08/10/2015 ...|....06/01/2045 ...
3138M9-PE-5 ... UMBS - POOL AP5820 ... .. 1.AFE ..|... ... 36,879 |... 085,029 |ooiiiiiiieeeeennn 36,637 [ e (179) [ e [-222223.000 |- 2.141 ....11/07/2012 ...|....11/01/2042 ...
3138W1-GD-3 ..... UMBS - POOL AR3795 .... .. 1.AFE ..|... .. 161,004 |...91.5060 |................. 143,102 [oenniiiinnnnn 156,386 |ooeeennnnnnnnnn 189,744 | v (990) v o 4022223.000 |- 2.614 ....02/21/2013 ...|....02/01/2043 ...
3138W4-M2-4 ..... UMBS - POOL AR6676 .... .. 1.AFE ..|... .. 312,454 |... 00e809,910 |eeveiiieeeeiiies foeeeee e (1781) e e 1222223000 .. 2.428 ....02/28/2013 ...|....02/01/2043 ...
3138WE-KE-8 ..... UMBS - POOL AS4792 .... .. 1.AFE ..|... .. 165,746 |... L85, 747 s e (759) | e 10022232500 . 3.339 ....01/14/2019 ...|....04/01/2045 ...
3138X0-YU-6 ..... UMBS - POOL AU1622 ... .. 1.AFE ..|... .. 507,929 |...93.9780 |......euneeeeen. 481,406 |..eeieeennnnn 512,251 i 507,929 [ e 509 [ e 12222280500 |- 3.636 ...09/26/2018 ...|....07/01/2043 ...
31393R-TE-0 FREDDIE MAC 2631 DA ... LLAFE 2,069 1...97.8330 [ 2,082 | 2,077 [0 2,089 | el T e e 000030625 3.872 ....08/10/2009 ...|....06/15/2033 ...
31394K-L3-6 . FREDDIE MAC 2682 TF 1AFE .. .5.628 ...06/22/2015 .. 10/15/2033
31396Y-SH-6 . FANNIE MAE 08 17 DP 1AFE .. .3.363 ....04/28/2010 .. 02/25/2038
31397C-V5-5 . FREDDIE MAC 3239 EF 1AFE .. .5.760 ...07/15/2015 .. 11/15/2036
31402C-\7-4 . UMBS - POOL 725238 . 1AFE .. .6.589 ....06/21/2007 .. 03/01/2034 ...
3140GS-PD-8 . UMBS - POOL BH4019 . 1AFE .. ..235,421 247,192 |.. ......2.610 ....11/27/2017 .. 09/01/2047 ...
3140K3-J2-9 ..... UMBS - POOL B07480 .... .. 1.AFE ..|... . 700,720 |.. 722,38 e oo (1,795) | e 422223.000 . 2.250 ....02/10/2020 ...|....12/01/2049 ...
3140Q0-V8-1 ..... UNMBS - POOL CB5124 .... .. 1T.AFE ... 1,920,613 |.. ,886,643 |...eeiieiiiiiies foeeeeeen 2,570 | e |2 40500 . 4.705 ....01/06/2023 ...|....11/01/2052 ...
31400R-UP-6 ..... UMBS - POOL CB5989 .... .. 1.AFE ..|... ,934,008 |ovveeniiiiiiinns fooviiiinnnnnnn 105 | e 000.5.500 .l 5.494 ....06/29/2023 ...|....03/01/2053 ...
3140X7-2G-3 ..... UMBS - POOL FM4374 ... .. 1.AFE ..|... 1,200,261 |veeeeeeeenieee foeeeeeee s (4,110) | e 1222222.000 ... 1.581 ....09/23/2020 ...|....09/01/2050 ...
3140X8-AR-8 ..... UMBS - POOL FM4515 ... .. 1.AFE ..|... 049,643 |.ooivviiiiiiiiii e (4846) [ i [2222.000 . 1.507 ....10/16/2020 ...|....10/01/2050 ...
3140XL-VD-7 ..... UMBS - POOL FS5111 ... B .. 1.AFE ..|... 1..963,532 |oeeeeiiiiieiiiis feeeeieei BT s e 2222252500 . 5.474 ...07/05/2023 ...|....07/01/2053 ...
314178-AP-5 ..... UMBS - POOL AC5413 . 4 1AFE .. 1,79 |.. .3.114 ....10/27/2009 .. 10/01/2024 ...
31418C-YN-8 ..... UMBS - POOL MA3416 . 4 1AFE .. ..49,710 |.. .2.807 ...08/27/2018 .. 07/01/2048
31418N-QV-5 ... UMBS - POOL AD1367 . 4 1AFE .. 1,265 |.. .3.192 ....03/08/2010 .. 03/01/2025
31418P-6M-2 ..... UMBS - POOL AD2675 . 4 1AFE .. 3,993 |.. ......3.324 ...03/08/2010 .. 03/01/2025
31418P-K7-9 ..... UMBS - POOL AD2117 ... coeeen | LAFE L. .34 v (95) [ e 024500 2.887 ...03/08/2010 ... |[....03/01/2025
0829999999. Subtotal - Bonds - U.S. Special Revenue | Mortgage-
Backed Securities 14,830,775 14,082,282 14,908,671 14,828,778 (479) XXX XXX XXX 50,118 502,785 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 30,821,989 28,747,172 29,720,599 30,050,658 (63,369) XXX XXX XXX 242,608 1,067,768 XXX XXX
025816-CA-5 ..... AMERICAN EXPRESS CO ... .. 1.F FE ..|... ..493,529 |.... . 500,000 |.. 899,675 | e 186 | e 00042200 4.237 .21,000 |....11/01/2018 ...|....11/06/2025
06051G-FX-2 ..... BANK OF AMERICA CORP . . 1.GFE .. ..486,826 |. . 500,000 .496,783 |.. .3.79%5 . 17,500 |....01/19/2017 .. 04/19/2026
06405L-AC-5 ..... BANK OF NY MELLON CORP .1.CFE .. ..499,946 |. . 500,000 500,000 |.. ......5.224 . 26,047 |....11/15/2022 .. 11/21/2025 ...
06406R-BN-6 ..... BANK OF NY MELLON CORP .. |- LEFE L. 743,571 |.... . 750,000 |.. e 750,000 |-eeeeieeeeenies foeeeeees e e [ 4543 | 4.543 17,131 |....01/24/2023 ...|....02/01/2029 ...
172967-ME-8 ... CITIGROUP INC .. | TG FE L 474,716 |.... . 500,000 |.. +00500,000 |eveeiiiiiiiiins [ e e 002.3.980 ...l 3.980 . 19,900 |....03/13/2019 ...|....03/20/2030 ...
172967-NL-1 ... CITIGROUP INC .. |- 1.GFE L. s . 750,000 |.. 029,381 | feeee 16,064 e e 0022230290 . 5.674 s . 24,675 |....11/10/2022 ...|....03/17/2026 ...
22546Q0-AP-2 ..... CREDIT SUISSE NEW YORK ..eoouviivivvnnniiiiiinnniinnnns LAEFE L 245,143 250,000 [......ccceunnnnns 249,352 |..oovvvieniiiiinn Joveeeennl 911 [ i [0 3.625 oLl 4011 MS s oveiiiiiiinnnnns 2,819 |ooooiiiiiinnnnns 9,063 |....01/07/2019 ...|....09/09/2024 ...
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25179M-AV-5 ..... DEVON ENERGY CORPORATION T L2BFE L 249,888 [. 101.2000 |[.........000neen 252,999 |oovvennnnnnnnnnend 250,000 [...oeevevnnnnnnns 249,973 |ovvveiiiiiiiins foeiiiii 13 e e e 5.850 |...... 5.856 ....12/10/2015 ...|....12/15/2025 ...
26441C-BV-6 ..... DUKE ENERGY CORP A 2B FE L .. 749,752 |. 100.0630 |... . 750,000 |.. 789,836 oo e 79 e e e 5.000 |...... 5.012 ....12/05/2022 ...|....12/08/2025 ...
38141G-WZ-3 ..... GOLDMAN SACHS GROUP INC . N P A S S .. 801,240 |...96.5570 |... . 750,000 |.. R 4/ R (SRR T <) T FUUURR RN RN 4.223 |...... 3.321 ...07/10/2019 ...|....05/01/2029 ...
438127-AB-8 ..... HONDA MOTOR CO LTD .... L1 .. 1.G FE ..|... ...94.3060 |... ..375,000 |.. 875,000 |eeenieeeeenies feeeeees e e e 2.534 |...... 2.534 ....08/08/2022 ...|....03/10/2027 ...
46647P-DN-5 ... JPMORGAN CHASE & CO ... N .. 1.EFE ..|... .100.1180 |... . 500,000 |.. +0500,000 |eeeveiiiiiiiiins [ i e 5.546 |...... 5.546 ... 12/12/2022 ... |....12/15/2025 ...
592179-KD-6 ..... MET LIFE GLOB FUNDING | ... .. 1.DFE ..|... . 100.4560 |... . 500,000 |.. 10500,000 |eeennneeeeennis feeeeeeeis e e e 5.000 |...... 5.000 ...01/03/2023 ...|....01/06/2026 ...
595620-A0-8 ..... MIDAMERICAN ENERGY CO .. 1.F FE ..|... ...94.9720 |... . 750,000 |.. 749,906 i [ 27 i e e 3.100 |...... 3.104 ...01/23/2017 ...|....05/01/2027 ...
61746B-EF-9 ..... MORGAN STANLEY .. 1.G FE ..|... ...96.9800 |... 249,136 |eveveeeeecennes feeeeiieeein 268 | e s 3.625 |...... 3.746 ....01/17/2017 ...|....01/20/2027 ...
68233J-BU-7 ..... ONCOR ELECTRIC DELIVERY 1FFE .. ...89.6500 |. . 1,553,485 |.. .2.126 ...11710/2021 .. 05/15/2030
731572-AB-9 ..... RALPH LAUREN CORP . 1.GFE .. ...90.6570 |. .248,298 |.. ......3.067 ....06/01/2020 .. 06/15/2030 ...
857477-BD-4 ..... STATE STREET CORP .. .1EFE .. ...97.1280 |. .264,984 |.. 4141 ]......2.828 ....07/10/2019 .. 12/03/2029 ...
89788M-AH-5 ..... TRUIST FINANCIAL CORP ... vee |- 1.GFE ... ...98.0950 |... 991,429 | e BB s e e 4.260 |...... 4.832 ...12/07/2022 ...|....07/28/2026 ...
92343V-GN-8 ... VERIZON COMMUNICATIONS .. veo |- 2.AFE L) ...83.3480 |... . .. 251,000 |oeeeiniiiiiiins o i e e 2.35 |...... 2.355 ....09/20/2021 ...|....03/15/2032 ...
949746-SH-5 ... WELLS FARGO & COMPANY ... oo | eevevien L 2.AFE Ll . ...95.0410 |... .1,000,000 |.. 985,570 oo feeee 4801 e e e 3.000 |...... 3.544 ....02/03/2017 ...|....10/23/2026 ...
95000U-204 ... WELLS FARGO & COMPANY ......cevviviviirnnnniiiinnnnnnnnns fone ven | unnnns 1T L2AFE L 1,029,930 |...97.1920 |.....ooeeeeen 971,917 | 1,000,000 J.......cc..e 1,016,403 |.oovvvennniiinns foveeennee (3044) | foveiiiiiiiiiiinnns oo 4.150 |...... 3.775 ...03/19/2019 ...|....01/24/2029 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 13,184,423 [ XXX 12,639,217 13, 126,000 13,187,301 XXX XXX XXX XXX
07336L-AB-9 ..... OCEANVIEW MORTGAGE TRUST 21-2 A2 ....ccevvenieeeennnn Ao e LA s 408,377 |...80.5290 |...ccevuunnnns 320,841 |eeeeieeeeen 398,417 [coeeeeeeennnnnnns 408,191 [ e (754) [ oo e 2.500 |...... 2.158 ....07/26/2021 ...|....06/25/2051 ...
33851K-AC-0 ..... FLAGSTAR MORTGAGE TRUST 20-2 A2 ....ccvvvnnvvervinnnnns feon wee [ e |24 oo e 1.4 ... .. 178,073 |...84.3750 |... 78,073 s o AT8) L e e 3.000 |...... 2.018 ....08/13/2020 ...|....08/25/2050 ...
33852F-AE-6 ..... FLAGSTAR MORTGAGE TRUST 21-4 A5 ..eovvveeeeeeenne [ e [ e |24 e 1.A ... .. 203,914 |...86.0310 |... 202,99 oo e (826) | e e 2.500 |...... 2.028 ....06/11/2021 ...|....06/01/2051 ...
33852H-AB-8 ..... FLAGSTAR MORTGAGE TRUST 21-8INV A3 LA .. 337,368 |...81.9840 |... 837,096 |eeeeeiiiis e (808) | [ e 2.500 |...... 2.263 ....08/20/2021 ...|....09/25/2051 ...
362500-AA-9 ..... GS MORTGAGE-BACKED SECURITIES 20-NaM1 A1 .... LA .. 120,267 |...87.5690 |... 120,270 e e e e s 1.382 |...... 1.330 ....08/26/2020 ...|....09/27/2060 ...
36262J-AD-7 ..... GS MORTGAGE-BACKED SECURITIES 21-GR2 A4 ... LA .. 348,953 |...79.1090 |... 352,511 | [ 90408 | [ 2.500 |...... 5.923 ...12/07/2022 ...|....02/25/2052 ...
59166E-AB-1 ..... METLIFE SECURITIZATION TRUST 19-1A A1A . 1.A .. ...96.4930 |. ..50,256 |.. .3.750 |......2.974 ....04/26/2019 .. 04/25/2058
61772L-AJ-0 ..... MORGAN STANLEY RESIDENTIAL MOR 21-2 A3 . 1.4 .. ...77.0230 |. 377,220 |.. .2.500 |......2.287 ....06/21/2021 .. 05/25/2051 ...
64830D-AB-9 ..... NEW RESIDENTIAL MORTGAGE LOAN 19-2A A1 . 1.A .. ...93.79%0 |. .229,500 |.. .4.250 |......3.458 ....04/09/2019 .. 12/25/2057 ...
67647T-AV-6 ..... OCEANVIEW MORTGAGE TRUST 21-1 A20 . 1.4 .. ...79.6090 |. . 404,021 |.. .2.500 |......2.365 ...06/18/2021 .. 06/25/2051 ...
67647V-AA-T ..... OCEANVIEW MORTGAGE TRUST 21-3 A1 ... 1.A .. ...80.6090 |. . .210,747 |.. .2.500 |......2.270 ....07/09/2021 .. 06/25/2051 ...
67648B-AU-6 ..... BAYVIEW MSR OPPORTUNITY MASTER 22-1 A19 LA ...80.3580 |... 216,628 e e O71) e e e 3.000 |...... 2.872 ....01/06/2022 ...|....12/25/2051 ...
89173F-AB-6 ..... TOWD POINT MORTGAGE TRUST 17-1 A2 .. LA ...97.3510 |... .. 733,082 oo e 14897 | e e 3.500 |...... 5.563 ...12/02/2022 ...|....10/25/2056 ...
89176U-AN-4 ..... TOWD POINT MORTGAGE TRUST 20-2 A1A LA ...85.2120 |... ..336,638 |.. 10839,658 |oeeeiiiiiiiins e (770) e e e 1.636 |...... 1.353 ....03/24/2020 ...|....04/25/2060 ...
89178B-AB-0 ..... TOWD POINT MORTGAGE TRUST 19-4 A2 .. LA ...86.0930 |... .1,000,000 |.. e 1,010,331 [ e (B4 [ e e 3.250 |...... 3.068 ...11/04/2019 ...|....10/25/2059 ...
92538H-AA-8 ..... VERUS SECURITIZATION TRUST 21-4 A1 . e [2 i | LA F ...78.3520 |... ..322,205 |.. 268,973 [ fooeeennnnnn9,330 | o oenen 0.938 |...... 4.827 ...01/11/2023 ...|....07/25/2066 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 5,424,349 | XXX 4,701,459 5,545,302 5,439,511 26,443 XXX XXX XXX 150,578 XXX XXX
065403-BF-3 ..... BANK 19-BN17 AS .. ...1,287,398 |...90.7360 |......ennneenn 1,134,197 |.... ....1,270,3% e (8,831) | e s 3.976 |...... 3.599 | MON ... . 49,700 |....03/21/2019 ...|....04/15/2052 ...
065404-BB-0 ..... BANK 18-BN10 A5 .. .. 2,017,656 |...94.6950 |.............. 1,893,899 |.... ....2,006,335 e (2,108) [ e e 3.688 |...... 3.564 ...02/16/2018 ...|....02/15/2061 ...
06540B-BC-2 ..... BANK 19-BN21 A4 .. 249,839 |...88.9190 |... 219,957 |.... .. ....248,675 e (B08) [ e e 2.600 |...... 2.464 ....09/27/2019 ...|....10/17/2052 ...
08162V-AG-3 ..... BENCHVARK MORTGAGE TRUST 19-B10 AM ... 257,495 |...91.6860 |. ..229,215 | ..250,000 .254,09 |.. (769) |. .3.979 |......3.601 ....03/21/2019 .. 03/15/2062 ...
465968-AD-7 ..... JP MORGAN CHASE COMMERCIAL MOR 17-JP7 A4 . 1,005, 156 |...92.9420 |. ..929,422 |. .1,000,000 1,001,270 |.. ...(691) . .3.1% |......3.116 ...11/30/2017 .. 09/15/2050
46645J-AD-4 . JPMBB COMMERCIAL MORTGAGE 15 C33 A4 ..... s 268,838 |...96.4050 |. 241,012 ..250,000 .263,763 |.. (2,199) |. .3.770 |......2.840 ....06/20/2016 .. 12/15/2048 ...
94989C-All-1 . | WELLS FARGO COMMERCIAL MORT 15 C26 A3 . 2,4 . 193,609 |...97.4270 |. 184,224 ..189,089 .189,438 |.. ... (795) [ .2.910 |......2.545 ...06/08/2016 .. 02/15/2048 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 5,279,991 [ XXX 4,831,926 5,186,459 5,223,972 (10,697) XXX XXX XXX 15,560 186,712 XXX XXX
02008D-AC-3 ..... |ALLY AUTO RECEIVABLES TRUST 22-3 A3 .........coeenens | ...... | ....... |2,4 ....... | TAFE |t 749,955 ]...99.9390 |.....ooeiiiinnnn 749,540 |....oovnnnnnnnns 750,000 |.oievvvnnniinnnns 749,976 |...ooiiiviniiiinns fovviiinnnnns 21 o i e 5.070 |...... 5.073 [MON ..ooo oveevnniinnnnns 1,690 [oovveeennnnnns 38,131 |....12/06/2022 ... |....04/15/2027 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual 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 Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
12530M-AE-5 ..... CF HIPPOLYTA ISSUER LLC 21-1A A1 .ooiiiiiiiiiiiinee .. 1.EFE .. ...89.5350 |......ooieennnn 821,912 |t 471,228 oveeeen T8 [ e 1T [ e [ 1.530 |...... 1.534 ....03/10/2021 ...|....03/15/2061 ...
14318D-AC-3 ..... CARMAX AUTO OWNER TRUST 23-1 A3 ....civeieiiieeeeenes .. 1.LAFE .. ...99.5890 |...oevniiiiennn995,892 o 1,000,000 |..eenreeeennnnnnn999,946 [ Jeeriiieeeen 20 e e [t 4.750 |...... 4.754 ...01/19/2023 ...|....10/15/2027 ...
20268I-AA-2 ..... COMMONBOND STUDENT LOAN TRUST 21-AGS A . s .. 1.AFE .. ...81.2650 |... ..247,410 . oo 1,206 ....08/10/2021 ...|....03/25/2052 ...
33767W-AA-1 ... FIRSTKEY HOMES 2020-SFR1 TRUST 21-SFRT A ...oeeeeennefon ven | s 4 i |- 1.A FE .. ...90.1930 |.......en..... 1,333,837 o 1,478,869 |.eevvveeeeee e 1,478,860 |.eeeeeeeeiniiees [oeeeeeiiiiieeeens Joeieeeeeeniiees oo e 1.538 |...... 1.524 ....06/29/2021 ...|....08/17/2038 ...
33768E-AA-O ..... FIRSTKEY HOMES TRUST 22-SFR3 A ....ovvvvvvvvvnnieeinnns oo ven | s 4 .. .. 1.AFE .. 967410 | 241,623 [ 249,763 |oovveniinennnnnnn288,357 [ e 30868 [ i e 4.250 |...... 6.113 ....11/16/2022 ...|....07/17/2026 ...
33768N-AA-0 ..... FIRSTKEY HOMES TRUST 22-SFR1 A .. 4 ... .. 1.LAFE .. ...96.1980 |... ..993,333 .5.489 ...12/20/2022 ...|....05/17/2039 ...
345295-AD-1 ... FORD CREDIT AUTO ONNER TRUST 22-D A3 ......covvvnvvnns foon ven ] nnnnns 2,4 .. 1.AFE .. . 100.1630 |... .1,000,000 .5.276 LGA1717/2022 .. ....05/17/2027 ...
639428-AA-2 ..... NAVIENT STUDENT LOAN TRUST 21-A A ..eeeeeieeeeeeeene fo e | s 2,4 1AFE .. ...88.1280 |... ...93,907 .0.845 ....01/19/2021 ...|....05/15/2069 ...
68269M-AA-2 ..... ONEMAIN FINANCIAL ISSUANCE TRU 21-1A A1 2,4 1AFE .. ...89.8000 |... ..1,000,000 .1.585 ...05/17/2021 ...|....06/16/2036 ...
86212X-AB-6 ..... STORE MASTER FUNDING LLC 19-1 A2 ..... 2,4 1AFE .. ... 77.4360 |... ..237,104 .3.650 ....11/06/2019 ...|....11/20/2049 ...
89231W-AA-1 ..... TOYOTA AUTO LOAN EXTENDED NOTE 23-1A A . 2. .. 1.AFE .. . 100.8270 |... ..1,008,274 |... ..1,000,000 .4.935 . N ...07/18/2023 ...|....06/25/2036 ...
89612L-AB-2 ..... TRICON AMERICAN HOMES 19-SFR1 B ....... 4 .. .. 1.LAFE .. ...94.3120 |... ..285,779 |... ..250,000 . ... 2.977 .. 625 |. ....09/16/2019 ...|....03/17/2038 ...
98163V-AD-0 ..... WORLD OMNI AUTO RECEIVABLES TR 22-D A3 .............. 2,4 . 1LAFE .. . 100.6560 |.............. 1,006,562 [.............. 1,000,000 J...ooreeennnnnn999,894 [ Joveennnnn 89 [ e [.5.610 oLl 5.618 |MON ... oveeniiiiinnnnns 2,493 |.... ...11/09/2022 ... |....02/15/2028 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 9,700,950 | XXX 9,316,040 9,771,610 9,716,525 14,915 XXX XXX XXX 17,694 326,819 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 33,589,713 [ XXX 31,488,642 33,629,371 33,567,309 40,026 XXX XXX XXX 167,743 1,144,256 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 36,179,538 [ XXX 33,919,335 34,937,928 35,338,160 (37,912) XXX XXX XXX 377,539 1,257,220 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 20,397,396 | XXX 18,920,095 20,593,470 20,410,202 25,441 XXX XXX XXX 63,155 658,982 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 5,279,991 [ XXX 4,831,926 5,186,459 5,223,972 (10,697) XXX XXX XXX 15,560 186,712 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 9,700,950 | XXX 9,316,040 9,771,610 9,716,525 14,915 XXX XXX XXX 17,694 326,819 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 71,557,875 | XXX 66,987,396 70,489,467 70,688,859 (8,253) XXX XXX XXX 473,948 2,429,733 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 39,127,877 1B ..$.............. 2,079,820 1C..$.............. 5,523,698 1D ..$.............. 5,972,555 1E.$ ..o 5,214,371 1F ..$ ............. 4,638,227 1G.$.............. 4,102,439
1B 2A..$.. 3,030,063 2B .. 999,809 2C..$ ...
1C 3A..$. . 3B.. ... 3C.$.
1D 4A .8 . 4B .. 4C ..$
1E 5A...$ . 5B .. 5C ..$
1F 6..... $...
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Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
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CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
00206R-10-2 ... [AT&T INC .... ... 275,192 .... 308,236 |.. ....18,204 |... ... (26,732)]... ...(26,732) |... . |.. 1171072022 ..
00287Y-10-9 ... [ABBVIE INC .. .... 356,431 ... 226,108 |.. ....13,616 |... ... (15,272)]... ...(15,272) |... . |.. 01/26/2022 ..
018802-10-8 ... [ALLIANT ENERGY CORP .... 502,740 ... 522,326 |.. ....11,8%6 |... . (19,586)f... ...(19,586) |... . |- 08/16/2023 ..
031162-10-0 ... [ AMGEN INC .... 230,416 218,897 [ e 6,816 |... L9 L1719 . |- 01/10/2023 ..
060505-10-4 ... [BANK OF AMERICA CORP .... 622,895 ... 595,313 |.. ....15,106 |... .. 27,582 ... ....27,582 |... . |- 08/27/2023 ..
110122-10-8 ... | BRISTOL-MYERS SQUIBB CO .. .... 205,240 e 238,978 [oniiiiiiciiis e 9,120 |... . (82,560)f... ...(82,560) |... . |.. 01/26/2022 ..
11135F-10-1 ... | BROADCOM INC .... 586,031 ... 283,748 |.. ....10,001 |... . 292,488 |... ...202,488 |... . |.. 08/31/2022 ..
125896-10-0 ... | CMS ENERGY CORP .... .... 511,016 809,162 [ e 6,776 |... J N Y N 1,854 |... . |- 08/16/2023 ..
126650-10-0 ... | CVS HEALTH CORP ... .... 386,904 ... 413,020 |.. ..10,104 |... ...(13,285) |... . |- 08/27/2023 ..
134429-10-9 ... | CAMPBELL SOUP CO . 194,535 |.. . 178,564 .. 10/10/2023 ..
166764-10-0 ... | CHEVRON CORP .. . 402,732 |.. . 279,254 .. 01/26/2022 ..
17275R-10-2 ... | CISCO SYSTEMS INC . .10,600.000 |. . 535,512 |.. . 365,569 .. 01/26/2022 ..
172967-42-4 ....| CITIGROUP INC ..4,400.000 |.... .... 226,336 ... 291,472 |.. . . . . |.. 01/26/2022 ..
191216-10-0 ... | COCA-COLA CO/THE ..6,700.000 |.... .... 394,831 ... 373,535 |.. .... (24,305)]... ...(24,305) |... . | 06/23/2023 ..
22822V-10-1 ... [CROWN CASTLE INTL CORP . ..4,300.000 |.... ... 495,317 ... 466,944 |.. .. (90,983)f... ...(90,983) |... . |- 01/10/2023 ..
237194-10-5 ....[DARDEN RESTAURANTS INC . ..1,200.000 |.... .... 197,160 ... 143,763 |.. ....31,164 |... . |.. 01/26/2022 ..
26441C-20-4 ....[DUKE ENERGY CORP ..5,400.000 |.... .... 524,016 ... 425,436 |.. ...(27,764) |... . |- 08/16/2023 ..
30161N-10-1 ... [EXELON CORPORATION ..9,300.000 |.... .... 333,870 .... 365,671 |.. ...(31,801) |... .| 1171572023 ..
30231G-10-2 ... [EXXON MOBIL CORP ... ..1,900.000 |.... .... 189,962 .. 199,679 |.. . (9,717) ) . |.. 11/15/2023 ..
316773-10-0 ... [FIFTH THIRD BANCORP ..3,800.000 |.... . .... 131,062 ... 34,051 . | 06/23/2023 ..
337932-10-7 ....|FIRSTENERGY CORP ... .10,100.000 |. 36.660 . 370,266 |.. . 12,507 .. 11/15/2023 ..
370334-10-4 ....[GENERAL MILLS INC . 65.140 . 436,438 |.. . (125,367) .. 01/26/2022 ..
437076-10-2 ... [HOME DEPOT INC ........ 346.550 |.. . 346,550 |.. .30,690 .. 08/31/2022 ..
4509200-10-1 ... | INTL BUSINESS MACHINES CORP .163.550 |.. . 523,360 |.. 72,512 .. 01/26/2022 ..
46625H-10-0 ... | JP MORGAN CHASE & COMPANY .170.100 |.. . 663,390 |.. . 377,854 . 140,400 140,400 .. 01/26/2022 ..
478160-10-4 ... . . 156.740 .... 501,568 ... 313,699 |.. .. (63,712)f... ...(63,712) |... .| 1172972021 ..
493267-10-8 ... ....42,400.000 |.... .... 610,560 ....630,783 |.. ... 12,587 |... . |- 08/27/2023 ..
49456B-10-1 ... [KINDER MORGAN INC . ...15,900.000 |.... .... 280,476 .... 393,018 |.. ....(6,99) |... . |.. 01/26/2022 ..
500754-10-6 ... |KRAFT HEINZ COMPANY .. .... 306,934 . 299,061 |.. N 7,873 |... . |- 06/23/2023 ..
532457-10-8 ....[ELI LILLY & CO 582.920 ... 223,258 .. 98,081 .. .. 83,142 ... ....83,142 |... .| 1172972021 ..
530830-10-9 ....|LOCKHEED MARTIN CORPORATION ... 453.240 ...611,874 ...312,710 |.. . (44,888)|... ...(44,888) |... .| 1172972021 ..
580136-10-1 ... [MCDONALDS CORP ... .296.510 |.. . 385,463 |.. . 232,810 42,874 42,874 .. 01/26/2022 ..
58933Y-10-5 ....[MERCK & CO INC .109.020 |.. . 610,512 |.. . 334,452 (10,808)| .. (10,808) .. 09/15/2021 ..
594918-10-4 ....[MICROSOFT CORP ... .376.040 |.. . 827,288 |.. . 156,581 299,684 200,684 .. 03/16/2020 ..
60871R-20-9 ... [MOLSON COORS BREWING CO CL B ..61.210 |.. . 397,865 |.. . 333,289 62,985 .62,985 .. 08/31/2022 ..
693475-10-5 ....[PNC FINANCIAL SERVICES GROUP INC .154.850 |.. . 247,760 |.. . 196,615 .. 51,145 .51,145 .. 06/23/2023 ..
69351T-10-6 ... [PPL CORPORATION .... 523,030 ... 542,983 |.. . (19,953)f... ...(19,953) |... . |- 08/16/2023 ..
713448-10-8 ... [PEPSICO INC . ... 186,824 .... 162,210 |.. ... (11,902)f... (11,902) |... . |.. 01/26/2022 ..
717081-10-3 ... [PFIZER INC .. .... 350,875 ... 364,928 |.. ...(280,625)|... .... (280,625) |... . |.. 01/26/2022 ..
742718-10-9 ... |PROCTER & GAMBLE CO/THE ... 542,198 .... 372,600 |.. . (18,574)]... ...(18,574) |... . |.. 01/26/2022 ..
744573-10-6 ... [PUBLIC SERVICE ENTERPRISE GP .. .... 507,545 ... 368,252 |.. . |- 08/16/2023 ..
747525-10-3 ... [ QUALCOMM INC .... 621,909 ....563,178 |.. . |- 12/13/2022 ..
75513E-10-1 ... [RAYTHEON TECHNOLOGIES CORP . ... 277,662 ... 241,084 |.. . |- 10/10/2023 ..
780259-30-5 ....[SHELL PLC - ADR . .... 500,080 ... 443,810 |.. . |- 02/13/2023 ..
871829-10-7 ... [ SYSCO CORP ........ . 628,918 |.. . 442,032 .. 08/31/2022 ..
882508-10-4 ... [TEXAS INSTRUMENTS INC ..... .. 536,949 .. 531,926 |.. .. 08/31/2022 ..
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902973-30-4 ....[US BANCORP ........cooeviiiiiiiiiiii ....14,400.000 |... .. 623,232 623,282 | 650,862 [.....ouvnunnnnnnnnn 7,056 18,023 .. 03/27/2023 ..
92343V-10-4 ....[VERIZON COMMUNICATIONS . .13,400.000 505,180 |. 505,180 |. .602,881 |... .. (17,948)].. .. 08/16/2023 ..
931142-10-3 ....| WAL-MART STORES INC .. ..2,600.000 409,890 |. 409,890 |. .287,129 ... .. 41,236 |.. .. 01/26/2022 ..
949746-10-1 ... [WELLS FARGO & CO ..eevvvnniviiinnnniiiiiiiiinieciiniins [ eeveennnnns .10,000.000 |... .. 492,200 492,200 [oueeniiiiiiiins 480,857 79,300 .. 01/26/2022 ..
N6596X-10-9 ... [NXP SEMICONDUCTORS NV .....ceevvvveviiniiiininniiiieeeees [ernnnnnnn, Covevne |oveeeiiiiiiiinenns 2,800.000 [..ccooeeiiiiiinnnn 643,105 643,105 |.....ooeeeieennnns 462,294 180,810 |.oeeeeeeeeeiiiniiiiieees i, 180,810 |...oooeeeeiiiiiiinnnn, .. 01/10/2023 .| .eeven eueee
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 22,004,357 XXX 22,004,357 18,106,942 23,043 629,945 810,404 810,404 XXX XXX
62989#-10-1 ... |NAMICO 0 ittt | ........... | ........ | .................... 1,180.000 |.....oovvvnnnnnnnnns 403,772 |........ 342.180 [...oiiiiinnnnnnns 403,772 |evveeiiiiiiiinnnns 74,851 |oivvveniiiiiiiiiiniiins foeniiiiiiiiiiin e [ (45,878)]..vvvvveveeenininiininns foriiiiiiiininnn, (45,878) [.uvuvnnniiiinnnnnns .. 03/14/2001 ..]..cees wennns
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 403,772 XXX 403,772 74,851 (45,878)| (45,878) XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 22,408,129 XXX 22,408,129 18,181,793 23,043 629,945 764,526 764,526 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds XXX XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX

464287-20-0 ... | ISHARES CORE S&P 500 ETF ........eeevvvvvvmmmmmmnnnnnnnn [evmmmnnnnns [evmmmencfovniiins 4,800.000 [..ccoeeeiiiiinnns 2,202,624 |........ 477.630 [oeeennnnnnnnee 2,202,624 |...ovvnnnnnnnnnne 2,075,752 |eeeviiiiiiiiiiiiiiiiiiens e [0 L U R 8,416 | [ L R [ N .. 04/25/2022 .| .eeven wunnen
46432F-84-2 .... [ ISHARES CORE MSCI EAFE ETF ....covvvvviiiiiniiiiiiinnn [ eeveennnnns ...105,500.000 [......oevvvnnnnn. 7,421,925 |.oeent . 70350 |oevvnnnnnnnnnnn 7,421,925 | 6,908,316 [ [ 237,562 |oeevveiiiiiiiiiniiinen [ 513,609 |evvnniiiiiiiiiieiiinn v 513,609 [oooiiiiiiiiiiiiiiiiinnns .. 02/28/2023 .. .eees aennnn
922908-76-9 ... [ VANGUARD TOTAL STOCK MKT ETF ....10,800.000 |... .. 462,429 |...oveiiiiiiiiiiiiiiiiiies e 36,858 [ foiiiiiinnn, 497,124 oo |, 47,124 oo .. 12/22/2008 ..
5819999999. Subtotal - Common Stocks - Exchange 12,276,525 XXX 12,276,525 9,446,497 307,534 1,459, 149 1,459,149 XXX
14741%-10-5 ... | CASCO INDEMNITY COMPANY .........evvvevmmmmmmmnnnnnnnnns .25,000.000 |... . 17,830,730 |........ 713.229 |... . 17,830,730 oo 8,287,312 [c.eneiiiiiiiiiiiiiiins [ [ [ (7075 | O RN (970,525) |.oooveeeeiiiiiiees .. 12/21/2011 ..
156418-10-5 ... | CENTURION FINANCIAL .. ..500.000 o 0.000 . 111,500 |... .. 12/29/1983 ..
67769#-10-6 ... [OHIO UNITED AGENCY INC . ..223.000 25,183 | . 112.929 . 645,584 |... .. 06/24/2005 ..
91134*-10-8 ... [UNITED PREMIUM BUDGET ........eunvivvimnnnnniiniinnnnnnns [ eeveennnnns ..1,008 |......... 20.054 . 100,000 .. 05/01/2006 ..
99C001-79-1 ... [UNITED OHIO INSURANCE COMPANY .........ccovvvvvveennnns [ennnnnnnnns . 220,897,997 |........ 441.79 |... 220,897,997 [c.vvvvennnnnnnee 21,736,528 [..evvvvviiiiiiiiiiiiiiiins Jeeeennnnnnn 12,000,000 | | [QIUNZEEIRt)) R R (10,049,590) |...coevveeiiiiinnnnnns .. 07/08/2011 .| .evves e
91356@-10-7 ... [UNITED MUTUAL [NSURANCE COMPANY .. e L 1,000.000 .. 6,138,602 |..... 6,138.602 |... ...6,138,602 [......oevvnnnnnns 7,000,000 PP PPPPRN PPN (861,398)[....vvvveeeniiiiiiiiiins e, (861,398) |..vvvvvrerriinreinnnnes .. 10/01/2023 ..]..eees eenens
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 244,893,515 XXX 244,893,515 37,880,924 12,000,000 (11,881,405) (11,881,405) XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 244,893,515 XXX 244,893,515 37,880,924 12,000,000 (11,881,405) (11,881,405) XXX XXX
5989999999 - Total Common Stocks 279,578,169 XXX 279,578,169 65,500,214 23,043 12,937,479 (9,657,730) (9,657,730) XXX XXX
5999999999 - Total Preferred and Common Stocks 279,578,169 XXX 279,578,169 65,509,214 23,043 12,937,479 (9,657,730)] (9,657,730) XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1C..$.. D8 i TE .8 e TF 8 e 168 e,
2C..$ ..
3C..$..
4C ..$ ..
5C..$..
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314000-VS-1 ......... UNBS - POOL CB5124 . .|-...01/06/2023 ...|WELLS FARGO SECURITIES LLC .e. 1,946,573 |.. ... 1,983,138 |..
31400R-UP-6 ......... UMBS - POOL CB5989 . . we|----08/29/2023 ... | NOMURA SECURITIES INTERNATIONAL INC. . - ... 1,985,938 |.. . 1,972,410 |
3140XL-VD-7 ..o UMBS = POOL FS5111 ettt ettt nne | cneneineaneanas ....07/05/2023 ... |MORGAN STANLEY & 00. LLC .tiuteusesisisesensessessessessestestestessesne e ssestestesnesnesnesnesnesnesnesnennennens |sressensensessensensennensensennen |ooensensensensensensennens 993,768 |..veverieiiiiiiniinienes 995,790

0909999999. Subtotal - Bonds - U.S. Special Revenues 4,906,279 4,951,338
06406R-BN-6 ......... BANK OF NY MELLON CORP .|....01/24/2023 ... |BOFA SECLRITIES INC. ..... ....750,000 |.. 750,000 |..
14318D-AC-3 ......... CARMAX AUTO OWNER TRUST 23-1 A3 . ....01/19/2023 ... | BOFA SECURITIES INC. ..... ....999,917 |.. ....1,000,000 |..
502179-KD-6 ......... MET LIFE GLOB FUNDING | ....01/03/2023 ... |BOFA SECURITIES INC. ...ocvennee. ....500,000 |.. 500,000 |..
892310-AA-1 ... TOYOTA AUTO LOAN EXTENDED NOTE 23-1A A . ...07/18/2023 ... [MUFG SECURITIES AMERICAS INC. .. . - ....999,740 |.. ....1,000,000 |..
92538H-AA-8 ......... VERUS SECURITIZATION TRUST 214 AT utiutieisttsetienseisecstesic st st sttt sttt .. coo[o00c01/11/2028 ... [BOFA SEQURITIES INC. .utiusiusessissesisesestet et et et e sttt ettt sttt enne e [oennensensensensensennesrennennenne foeseessessenieniennennens 287,069 |..veviiiiiiiiniiinen 349,951

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 3,536,726 3,599,951

2509999997. Total - Bonds - Part 3 8,443,005 8,551,289

2509999998. Total - Bonds - Part 5

2509999999. Total - Bonds 8,443,005 8,551,289 7,213

4509999997. Total - Preferred Stocks - Part 3

4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks

€13

018802-10-8 ......... ALLIANT ENERGY CORP ..
031162-10-0 ......... AMGEN INC

....08/16/2023 ... [PIPER SANDLER & CO. ......
....01/10/2023 ... [MORGAN STANLEY & C0. LLC
...03/27/2023 ... [VARIOUS ..

....9,800.000 [.. ... 522,326 |..
...218,697 |..

...595,313 |..

... 18,500.000 |..

060505-10-4 ......... BANK OF AMERICA CORP . | .

125896-10-0 ......... CMS ENERGY CORP ....08/16/2023 ... [VARIOUS .. ....8,800.000 [.. ....509,162 |..
126650-10-0 ......... CVS HEALTH CORP .. ....03/27/2023 ... [PIPER SANDLER & 00. ..eeiiiiiiiiiieeiiiiiiiie et e e e s [se e e e 2,900.000 |.. .. 213,779 ..
134429-10-9 ......... CAMPBELL SOUP CO ....10/10/2023 ... [STIFEL NICOLAUS & COMPANY INCORPORATED .. ... 4,500.000 [.. .... 178,564 |..
191216-10-0 ......... COCA-COLA CO/THE ....06/23/2023 ... [STIFEL NICOLAUS & COMPANY INCORPORATED .. ... 3,400.000 [.. ...209,223 |..
22822V-10-1 ......... CROWN CASTLE INTL CORP ... ...01/10/2023 ... [MORGAN STANLEY & C0. LLC

...08/16/2023 ... PIPER SANDLER & CO. .

26441C-20-4 ......... DUKE ENERGY CORP ... K

30161N-10-1 . ..| EXELON CORPORATION . ....11/15/2023 ... [VARIOUS .............

302316-10-2 . .. | EXXON MOBIL CORP ... ....11/15/2023 ... |PIPER SANDLER & CO. . ..
316773-10-0 . -|FIFTH THIRD BANCORP ...06/23/2023 ... [ STIFEL NICOLAUS & COMPANY INCORPORATED . 3,800.000 |..

....11/15/2023 ... [ VARIOUS
....03/27/2023 ... [PIPER SANDLER & C0. ....coeeviuriiieieeinnns
....06/23/2023 ... [STIFEL NICOLAUS & COMPANY INCORPORATED ..
...06/23/2023 ... [STIFEL NICOLAUS & COMPANY INCORPORATED ..

337932-10-7
493267-10-8
500754-10-6 ......... KRAFT HEINZ COMPANY ..

...10,100.000 |..

....307,059 |..
.... 209,061 |..
..196,615 |..

693475-10-5 ......... PNC FINANCIAL SERVICES GROUP INC ... K .. .
693517-10-6 ......... PPL. CORPORAT ION ....08/16/2023 ... [PIPER SANDLER & C0. .....ccoviuvrviiiieninnns ... 19,300.000 |.. ...542,983 |..
744573-10-6 ......... PUBLIC SERVICE ENTERPRISE GP .. ....08/16/2023 ... [PIPER SANDLER & (0. ..eeeeeiiiiiiieieiiitie ittt et e e et e e e e nnee s [ee e e e 1,200.000 |..

75513E-10-1 . ..|RAYTHEON TECHNOLOGIES CORP .. ....10/10/2023 ... [ STIFEL NICOLAUS & COMPANY INCORPORATED . 3,300.000 |.. . 241,084
780259-30-5 ......... SHELL PLC - ADR ....02/13/2023 ... [PIPER SANDLER & C0. ..eeeeeiniiiiieeeiiiie ettt e et e e e e anne s [ee e e e 3,000.000 |.. .. 185,675 |..
902973-30-4 ......... US BANCORP ...03/27/2023 ... |PIPER SANDLER & CO. . ....2,700.000 |..

....08/16/2023 ... [VARIOUS ................
...01/10/2023 ... [MORGAN STANLEY & C0. LLC ...

92343V-10-4 . ..| VERIZON COMMUNICATIONS . .4,900.000 |.. . 188,228
.| NXP_SEMICONDUCTORS NV ...

N6596X-10-9 ........ ..|C... .... 2,800.000 |.. ... 462,294 |..
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 6,137,804
46432F-84-2 ......... | ISHARES CORE MSCI EAFE ETF ....iiiiiuieniiiiiuuiiiiiiiiii s s s siuusi s e s s cesais e s s seesaa s e e s esssassesseesnnnsseeseannns | ................ |....02/28/2023 |VARIOUS ....................................................................................................................... | ..................... 105,500.000 [...oovvvvnnnniiiiinnnnn 6,908,316
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 6,908,316
91356@-10-7 .........[UNITED MUTUAL INSURANCE COMPANY .... ‘ ...10/01/2023 ... ‘CONTRIBUTION FROM PARENT ... ....1,000.000 |.. ..
91356@-10-7 .........[UNITED MUTUAL INSURANCE COMPANY ... ....iiieieesesieemmnnnnaneernnnnnssennnnnnnsseennnnnnsssennnnnnnssennnnnnnsseernnnns | onnnsesseennnnns [oeee 10/11/2023 ... | CAPITAL CONTRIBUTION .. eernuuieeinnnnneeeennnnussaennenuaseeernnssssaennnnasseeennnnsseennnnnassennnnnnnsseennnnns [snnneseeennnnnsseeennnnnnaes 0.000 |.. .... 7,000,000 |..
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 7,000,000
5989999997. Total - Common Stocks - Part 3 20,046, 120
5989999998. Total - Common Stocks - Part 5

5989999999. Total - Common Stocks 20,046, 120
5999999999. Total - Preferred and Common Stocks 20,046,120

6009999999 - Totals 28,489,125 XXX 7,213
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3620AU-TE-4 .. | GOVERNMENT NATL MTG ASSOC #740449 ..12/01/2023 . MBS PAYDONN 100.0000 .. ..6,810|... ....6,810 ....6,810 |.... ..11/15/2040 .
3620AN-TA-8 .. | GOVERNMENT NATL MTG ASSOC #742245 .. ..12/01/2023 . MBS PAYDONN 100.0000 .. 12,029 |.. 12,029 |. ..01/15/2041 .
3620C6-YU-3 .. | GOVERNMENT NATL MTG ASSOC #750523 ..12/01/2023 . MBS PAYDONN 100.0000 .. 5% |.. 5% |. ..11/15/2040 .
383730-GX-3 .. | GOVERNMENT NATIONAL MORTGAGE A 03 34 PM ..12/01/2023 . (MBS PAYDONN 100.0000 .. 4,041, 4,041 |. ..04/20/2033 .
38376F-LH-3 .. | GOVERNMENT NATIONAL MORTGAGE A 09 66 EJ ..12/01/2023 . MBS PAYDONN 100.0000 .. . ....1,220 K 1,220 ... 26 [..07/16/2039 .
38376T-BF-8 .. | GOVERNMENT NATIONAL MORTGAGE A 10 12 DA ..12/01/2023 . | MBS PAYDONN 100.0000 ...|....coeeeeerennnnnnns Joveeeeeneenn. 1,242 foniininnnneeens 1,242 1,285 [ 1,245 [ e () v e (8) o i, 1,282 | oo e e, 311..01/16/2040 .
0109999999 Subtotal - Bonds - U.S. Governments 25,938 25,938 26,463 25,975 (38) (38) 25,938 540 XXX
882724-HF-7 .. |TEXAS L] N | |..10/04/2023 .|SUMRIDGE PARTNERS LLC .. [oeeeeeiiiiiiiiiiiinn fooeiiinns 212,730 250,000 |.......... 202,475 |............ 280,640 [...evveeeeiiiiiiins fooeeeinns [(R:1215))] R OUUOTrorrNy (3,8%) |cceeeeeeiiiinnns fonnnnnnns 276,742 [.oenniinnn v (64,012)|......... (64,012)]............. 10,017 |..10/01/2037 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 212,730 250,000 292,475 280,640 (3,89%) (3,898) 216,742 (64,012) 10,017 XXX
515182-EM-1 .. |LANE OR CMNTY CLG ..10/04/2023 . .... 250,000 ....250,000 ..250,000 |.... . (40,838)].... ..06/15/2028 .
707546-RD-1 .. | PENN MANOR PA SCH DIST ..06/01/2023 . . 250,000 |.. .265,148 |.. ..250,000 |. N ..06/01/2027 .
833124-0M-5 ...| SNOHOMISH CNTY WA SCH DIST #4L ..10/04/2023 . .250,000 |.. .287,738 |.. . (14,170)[. ..12/01/2031 .
937440-DJ-1 ...| WASHINGTON CLACKAMAS & YAMHILL ... ..10/04/2023 . . .. 250,000 ... 305,405 ...(6,330).... ..06/15/2025 .
SIEBERT WILLIAMS SHANK
986489-JC-7 .. | YORK CNTY SC SCH DIST #1 ..06/01/2023 . |& 00. LLC ..vvvvvvvvvnnnnns |ooeeeieieieieieieeees |oeeeeeeens 507,250 500,000 |............ 533,665 |............ 512,528 [ |t (2,415) )i | (2,415) oo [, 510,109 | foeeeennns (2,859)[...........(2,859)|............ 15,222 |..03/01/2030 .
0709999999. Subtotal - Bonds - U.S. Political S isions of States, Territories and Po ions 1,467,178 ,500,000 1,641,956 1,542,229 (10,856) (10,856) 1,531,375 (64,197) 41,613 XXX
ICE BONDS SECURITIES
050589-KW-9 .. | AUBURN UNIV AL GEN FEE REVENUE ..06/01/2023 . [ CORPORATION .vvvvvvvvvvnnsfoeeeeeeeeeeieeeeeeees Joeeeeeeenens 253,635 250,000 |............ 290,515 [o.vvvnnnnnee 256,600 [ovvvverenniniininns foereeieenn (172 N U (1,962) |ooeeeeeeeeeeeeees o 254,638 [..eeniii feriiiiinns (1,003)]......cce. . (1,003)fervvvvnnnnnns 6,389 [..06/01/2030 .
ACADEMY SECURITIES INC.
30382L-DQ-8 .. | FAIRFAX CNTY VA ECON DEV AUTHF ... ..06/01/2023 . ...256,670 |... .... 250,000 .... 289,003 ..(1,817)[... . (1,817))... ..10/01/2030 .
3128MM-LD-3 .. | FEDERAL HOME LN MTG CORP #G18323 . ..12/01/2023 . [MBS PAYDONN 100.0000 ...|..cceeveerenennnnnns Jooeeeeiinenes 2,069 [ 2,069 ...t 2,129 ..09/01/2024 .
3131XJ-F9-8 .. |UMBS - POOL ZL2892 ... ..12/01/2023 . MBS PAYDONN 100.0000 .. .. 4,617 ..04/01/2042 .
3131XJ-G2-2 .. |UMBS - POOL ZL2917 . ..12/01/2023 . MBS PAYDONN 100.0000 .. ..04/01/2042 .
3131XQ-52-5 .. |UMBS - POOL ZL8964 . ..12/01/2023 . MBS PAYDONN 100.0000 .. ..01/01/2045 .
3131XQ-VR-4 .. |UMBS - POOL ZL8724 . ..12/01/2023 . MBS PAYDONN 100.0000 .. ..11/01/2044 .
31320K-X9-0 .. |UMBS - POOL ZA2504 . ..12/01/2023 . MBS PAYDONN 100.0000 .. ..04/01/2038 .
3132A1-AW-4 .. |UMBS - POOL ZS0921 . ..12/01/2023 . MBS PAYDONN 100.0000 .. ..10/01/2035 .
3132A4-68-2 ...|UMBS - POOL ZS4481 ... ..12/01/2023 . MBS PAYDONN 100.0000 .. ..04/01/2042 .
31320N-JY-0 ...|UMBS - POOL SD1179 ... ..12/01/2023 . MBS PAYDONN 100.0000 .. ..06/01/2052 .
31320P-AE-8 .. |UMBS - POOL SD1805 ... ..12/01/2023 . MBS PAYDONN 100.0000 .. ..11/01/2062 .
31320P-AH-1 ... UMBS - POOL SD1808 .... ..12/01/2023 . (MBS PAYDONN 100.0000 .. ..08/01/2052 .
3136A7-GI-6 .. | FANNIE MAE 12 67 KA ..12/01/2023 . MBS PAYDONN 100.0000 .. ..05/25/2041 .
3136AD-EF-2 .. | FANNIE MAE 13 36 AG ... ..01/01/2023 . MBS PAYDONN 100.0000 .. .. 12/25/2036 .
3136AJ-6B-7 .. |FANNIE MAE 14 27 NV ..11/01/2023 . MBS PAYDONN 100.0000 .. ..06/25/2027 .
3136AK-DG-5 .. | FANNIE MAE 14 36 (B ..12/01/2023 . (MBS PAYDONN 100.0000 .. ..09/25/2033 .
3136AK-P4-9 .. |FANNIE MAE 14 54 PN ..12/01/2023 . MBS PAYDONN 100.0000 .. ..08/25/2043 .
3136AL-MX-6 .. | FANNIE MAE 14 73 PJ ..12/01/2023 . (MBS PAYDONN 100.0000 .. .. 12/25/2043 .
3137BC-R6-7 .. | FREDDIE MAC 4374 CE ..12/01/2023 . MBS PAYDONN 100.0000 .. .. 12/15/2043 .
3138EN-2N-8 .. |UMBS - POOL AL6180 ... ..12/01/2023 . (MBS PAYDONN 100.0000 .. ..01/01/2045 .
3138EP-WS-9 .. |UMBS - POOL AL6956 .... ..12/01/2023 . MBS PAYDONN 100.0000 .. ..06/01/2045 .
3138MO-PE-5 .. |UMBS - POOL AP5820 ... ..12/01/2023 . MBS PAYDONN 100.0000 .. ..11/01/2042 .
3138M1-GD-3 .. |UMBS - POOL AR3795 ... ..12/01/2023 . MBS PAYDONN 100.0000 .. ..02/01/2043 .
3138M4-M2-4 .. |UMBS - POOL ARG6T6 .... ..12/01/2023 . (MBS PAYDONN 100.0000 .. ..02/01/2043 .
3138NE-KE-8 .. |UMBS - POOL AS4792 ... ..12/01/2023 . MBS PAYDONN 100.0000 .. ..04/01/2045 .
3138X0-YU-6 .. |UMBS - POOL AU1622 ... ..12/01/2023 . (MBS PAYDONN 100.0000 .. ..07/01/2043 .
31393R-TE-0 .. | FREDDIE MAC 2631 DA ... ..12/01/2023 . MBS PAYDONN 100.0000 .. ..06/15/2033 .
31394K-L3-6 .. |FREDDIE MAC 2682 TF ..12/15/2023 . (MBS PAYDONN 100.0000 .. ..10/15/2033 .
31396Y-SH-6 .. | FANNIE MAE 08 17 DP ..12/01/2023 . MBS PAYDONN 100.0000 .. ..02/25/2038 .
31397C-V5-5 ...| FREDDIE MAC 3239 EF ... ..12/15/2023 . [ MBS PAYDONN 100.0000 .. ..11/15/2036 .
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31398C-D4-7 ...|FREDDIE MAC 3527 DA ... ..06/01/2023 . MBS PAYDOIN 100.0000 .. (D] ..04/15/2029 .
31402C-V7-4 .. |UMBS - POOL 725238 . ..12/01/2023 . MBS PAYDONN 100.0000 .. ..03/01/2034 .
3140GS-PD-8 .. |UMBS - POOL BH4019 . ..12/01/2023 . MBS PAYDONN 100.0000 .. ..09/01/2047 .
3140K3-J2-9 ...|UMBS - POOL B07480 . ..12/01/2023 . (MBS PAYDONN 100.0000 .. ..12/01/2049 .
31400Q-VS-1 .. |UMBS - POOL CB5124 ... ..12/01/2023 . MBS PAYDONN 100.0000 .. ..11/01/2062 .
31400R-UP-6 ...| UMBS - POOL CB5989 ... ..12/01/2023 . MBS PAYDONN 100.0000 .. ..03/01/2053 .
3140X7-2G-3 .. |UMBS - POOL FM4374 .... ..12/01/2023 . MBS PAYDOIN 100.0000 .. .. ..09/01/2050 .
3140X8-AR-8 .. |UMBS - POOL FM4515 ... ..12/01/2023 . . 1,403,196 |.. ..10/01/2050 .
3140XL-VD-7 .. |UMBS - POOL FS5111 .... ..12/01/2023 . MBS PAYDONN 100.0000 .. ..07/01/2083 .
31417S-AP-5 .. |UMBS - POOL AC5413 ... ..12/01/2023 . (MBS PAYDONN 100.0000 .. ..10/01/2024 .
31418C-YN-8 .. |UMBS - POOL MA3416 .... ..12/01/2023 . MBS PAYDONN 100.0000 .. ..07/01/2048 .
31418N-QV-5 .. |UMBS - POOL AD1367 .... ..12/01/2023 . MBS PAYDONN 100.0000 .. ..03/01/2025 .
31418P-6M-2 .. |UMBS - POOL AD2675 . ..12/01/2023 . MBS PAYDONN 100.0000 .. ..03/01/2025 .
31418P-K7-9 .. |UMBS - POOL AD2117 . ..12/01/2023 . (MBS PAYDONN 100.0000 .. . . N ..03/01/2025 .
37850N-BQ-4 .. | GLENDALE CO COPS ..10/04/2023 . [ SUMRIDGE PARTNERS LLC . .. 250,000 . 292 963 .(5,789)[...........(5,789)|... ..12/01/2025 .
ROBERT W. BAIRD & CO.
396290-CQ-9 ...| GREENVILLE NC COMB ENTERPRISE .........covvvvres|eeeen e 10/04/2023 . | INCORPORATED . .... 250,000 .... 310,635 .(8,928)]...........(8,928)|... ..04/01/2031 .
438701-M8~4 .. |HONOLULU CITY & CNTY HI WSTWTR .........oooeees [ oo ..07/01/2023 . [ MATURITY 100. 0000 K .. 250,000 ...250,000 ..07/01/2023 .
SINKING FUND REDEMPTION
604160-GB~4 .. | MINNESOTA ST HSG FIN AGY HOMEQ ........ccovvees [eeeeen |e 12/01/2023 .1100.0000 ....enennnnnnnnnns foriiii oo 2,195 [ 2,195 | 2,195 [ounniiieinnnnn2,195 [ e e e e [ 2195 | e e e 37 1..11/01/2044 .
MORGAN STANLEY & CO.
605871-AX-0 .. |MISSOULA MT WTR SYS REVENUE .......cccoooviicc [ oeeens ..06/26/2023 . [LLC ..oovvviiiiiiiiiiiiiiii e | 268,340 |......eueneen 250,000 |..cceennnns 201,433 |............ 275,964 |.ooooeeieeenn [ [715) ] R R (7)1 AR 273,808 |.oooviiiiiiiiiies e (5,468)]........... (5,468)|.....ccnnnn 12,39% |..07/01/2038 .
SINKING FUND REDEMPTION
613349-2F-5 ...| MONTGOMERY CNTY MD HSG OPPORTU .........eeevuuneoeeens ..07/01/2023 .[100.0000 .....cceevvveeeies oo | 15,000 |...ccoeennnns 15,000 |......eveeee 16,119 [ooeeeeeees LTV [V[VJ U AR R RO RPRTRRRRRRPPRR R (V[ PP A R R 400 |..01/01/2031 .
658308-AD-3 .. |NORTH CAROLINA ST TURNPIKE AUT .....cccceeeeees|veeenn ..01/01/2023 . [MATURITY 100.0000 ...... |oeeeeeeeeeeeneneennns |oeeeeeeenes 250,000 [..vvvvvvnnnns 250,000 |............ 250,000 |............ P N AU SRR A A R R R 250,000 |oeeeeeeiieeinnns o e e 5,563 |..01/01/2023 .
SINKING FUND REDEMPTION
708796-3D-7 .. | PENNSYLVANIA ST HSG FIN AGY SF ......eevvvvvnns [eeeens ..10/01/2023 .[100.0000 ......ccevvereeees e e 25,000 [.oeeeeeiennnn 25,000 [evvvvrnnnnns 26,790 [.uunnnnnnne P [t PO R (1317 PO (168) [ovvvvvvvrrrrninns Joeeeeeeeeens 25,000 [oeeeeeeiiiiiiinns o e e 479 1..10/01/2046 .
BOK FINANCIAL
914072-UK-7 .. |UNIV OF ARKANSAS AR UNIV REVEN ................ |[....... ..06/01/2023 . [SECURITIES INC. .eevvvvns |ovveeieiiiiiiieeiiens | 255,780 [cvvvvvvnnnnns 250,000 |............ 286,480 |............ 257,403 |oooeeeeeeeeee [ (1,687) e [, (1,687) |eevevereiiiiiiins foeeeeeenns P I R AN 65 |l [C570 PO 7,431 (..11/01/2030 .
ICE BONDS SECURITIES
915183-A5-6 .. |UNIV OF UTAH UT REVENUES ..........cceeeeieeeenss [ oeeens ..06/01/2023 . [ CORPORATION ..vvvvvvvvvvnnsfoeeeeeeeeeeieeeeeeens Joeeeeeeeees 175,014 |t 175,000 |............ 202,542 |............ 177,007 |oeeeeeeeeeeee [ (1LA7T1)]eee e, (S0 D FOORRRPPP I LEECTEE T A [£577)] S (6773)] R 7,389 [..08/01/2028 .
WELLS FARGO SECURITIES
915183-C4-7 .. |UNIV OF UTAH UT REVENUES .........cccoeeeieeeenns [ oo ..06/01/2023 . [LLC wovvvvvviiiiiiiiiiiiiiii e e 75,086 |....ooeennnnn 75,000 [vvvvvennnnns 86,804 |............. FETR: LU R I ({100 AU N (630) [vvvvvvrrrrrnnnns Joeeeeeeenens 75,230 |oeeeeiiiiiiiieen [, (164)]............. (164)].cceeennnnn 3,167 (..08/01/2028 .
HILLTOP SECURITIES INC
915200-XL-8 .. |UNIV OF VERMONT & ST AGRIC CLG ......evvvvvvuns [eeeean |on 1070472023 .| wevvveeeeeeeeeeeeeeeeeeeeeeees [ [ 255,802 |............. 250,000 |............ 312,978 |......eee 274,864 |oooeeeeeee [ (E8:11°))] R R (4,8%) |.ccoeeeeeeeeenens o 269,968 |.....cccoeeeiiies fernnnnnns (14,165)|......... (14,165)[...vvvvnnees 12,674 [..10/01/2031 .
J.P. MORGAN SECURITIES
97712D-QT-6 .. | WISCONSIN ST HLTH & EDUCTNL FA ........ooeeeee [ e .. 10/04/2023 . JLLC .ovvvvvvviiiiiiiiiiiiiiis e | LYRNEIV 500,000 |....ceeeees 526,195 |............ 513,008 [ovvvvvvrerriiniiins foeeeieennn (2,827)]ceeeeniiniiis |, (2,827) oo Lo, 510,181 | oo (36,541)]......... (36,541))..0vvvnnnnns 17,833 |.. 11/15/2034 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 5,154,426 5,414,697 5,862,338 5,454,363 (30,511). (30,511) 5,548,680 (394,253) (394,253) 154,273 XXX
06540B-BC-2 .. | BANK 19-BN21 A4 ....oovvviiiiiiiiiiiiiiiiiiiiiiiiins [ e ..12/01/2023 . MBS PAYDONN 100.0000 .. ....2,630 |.... ..10/17/2082 .
07336L-AB-9 .. | OCEANVIEN MORTGAGE TRUST 21-2 A2 .........ooooi|oeeenn |t 12/01/2023 . | MBS PAYDOWN 100.0000 .. , , , , .. . K K ...23,354 |.... ..06/25/2051 .
12530M-AE-5 .. | CF HIPPOLYTA ISSUER LLC 21-1A A1 ....oovvvvvnis]vennns ..04/15/2023 . MBS PAYDONN 100.0000 ...|...ccevrerrennnennnns |oeeeeeienenes LK H AN 4,636 |............... 4,636 |......oeeennn LR O F ) PO R [T S A L X N ..03/15/2061 .
MORGAN STANLEY & CO.
13645R-BD-5 ...| CANADIAN PACIFIC RAILWAY ......ovvvviiinnnnnnnnns A, B B O ) 474,040 [...ovvennnns 500,000 |..eevvreees 499,340 |...iiiiiini i 499,575 | o188 | e 168 o [ 499,743 s | (25,703)f......... (25,703) .. 12/02/2024 .
20030N-CR-0 .. | COMCAST CORP .....coeeveeiiiiiiiiiiiiiiiii [ e ..05/10/2023 . | TENDER OFFER ...742,628 |... ... 750,000 .. 749,955 .(7,366)...........(7,366)|... ..04/15/2024 .
202681-AA-2 .. | COMMONBOND STUDENT LOAN TRUST 21-AGS A ...... [....... ..12/25/2023 . (MBS PAYDONN 100.0000 .. ... 42,209 ... ..03/25/2052 .
33767-AA-1 .. | FIRSTKEY HOMES 2020-SFR1 TRUST 21-SFR1 A ... [....... ..12/01/2023 . (MBS PAYDONN 100.0000 .. ..08/17/2038 .
33768E-AA-0 .. | FIRSTKEY HOMES TRUST 22-SFR3 A ............oee. [ oo ..11/01/2023 . MBS PAYDONN 100.0000 .. ..07/17/2026 .
33768N-AA-0 .. | FIRSTKEY HOMES TRUST 22-SFRT A .......coeeeeens oo ..12/01/2023 . MBS PAYDONN 100.0000 .. ..05/17/2039 .
33851K-AC-0 .. | FLAGSTAR MORTGAGE TRUST 20-2 A2 ..12/01/2023 . MBS PAYDONN 100.0000 .. ..08/25/2050 .
33852F-AE-6 .. | FLAGSTAR MORTGAGE TRUST 21-4 A5 .. ..12/01/2023 . MBS PAYDONN 100.0000 .. ..06/01/2051 .
33852H-AB-8 .. | FLAGSTAR MORTGAGE TRUST 21-8INV A3 . ..12/01/2023 . MBS PAYDONN 100.0000 .. ..09/25/2051 .
362590-AA-9 .. | GS MORTGAGE-BACKED SECURITIES 20-Naw1 A1 ..12/01/2023 . [ MBS PAYDONN 100.0000 .. ..09/27/2060 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual 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 eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
36262J-AD-7 .. | GS MORTGAGE-BACKED SECURITIES 21-GR2 A4 ... ..12/01/2023 . MBS PAYDONN 100.0000 .. ....28,068 |... 28,068 , .. 27,875 |.. ..02/25/2052 .
438127-AB-8 .. |HONDA MOTOR CO LTD ...covvvvviviiiiiiiiiiennns ..10/05/2023 . [BARCLAYS CAPITAL INC. 339,548 . 875,000 |.. .375,000 |.. . 375,000 ..03/10/2027 .
46641B-AC-7 .. | JP MORGAN CHASE COMMERCIAL MOR 13-C16 A3 ....|.. ..07/01/2023 . MBS PAYDONN 100.0000 .. ...118,854 |... .... 118,854 .. 132,280 ..12/15/2046 .
59166E-AB-1 .. |METLIFE SECURITIZATION TRUST 19-1A A1A ......|....... ..12/01/2023 . (MBS PAYDONN 100.0000 .. ....16,023 |... .. 16,023 ..04/25/2058 .
61772L-AJ-0 .. | MORGAN STANLEY RESIDENTIAL MOR 21-2 A3 ......[....... ..12/01/2023 . MBS PAYDONN 100.0000 .. ... 20,971 ...29,9M ..05/25/2051 .
63042B-AA-2 .. |NAVIENT STUDENT LOAN TRUST 21-A A ... | .oeiis ..12/15/2023 . MBS PAYDONN 100.0000 .. ....21,565 |... ..05/15/2069 .
64830D-AB-9 .. |NEW RESIDENTIAL MORTGAGE LOAN 19-2A A1 . ..12/01/2023 . MBS PAYDONN 100.0000 .. . 43,004 .. 12/25/2057 .
67647T-AV-6 .. | OCEANVIEN MORTGAGE TRUST 21-1 A20 ..12/01/2023 . (MBS PAYDONN 100.0000 .. . 24,921 ..06/25/2051 .
67647V-AA-7 .. | OCEANVIEN MORTGAGE TRUST 21-3 A1 ... ..12/01/2023 . MBS PAYDONN 100.0000 .. . 11,936 ..06/25/2051 .
67648B-AU-6 .. |BAYVIEW MSR OPPORTUNITY MASTER 22-1 A19 ..12/01/2023 . (MBS PAYDONN 100.0000 . . 14,29% .. 12/25/2051 .
74456Q-BII-5 .. |PUBLIC SERVICE ELECTRIC ............ ..09/01/2023 . [MATURITY 100.0000 .. 250,000 ..09/01/2023 .
86212X-AB-6 .. | STORE MASTER FUNDING LLC 19-1 A2 .......oooeeii [ oot |t 12/20/2023 . MBS PAYDOWN 100.0000 ...|.cevvveeverrrrennnns forvevnnnnnnnns 1,250 |... ..11/20/2049 .
883556-CS-9 ...| THERMO FISHER SCIENTIFIC ...cooeeeeeeeeeeeeeeeis [ oo ..10/04/2023 . [ MARKETAXESS ...238,240 |... ..10/18/2024 .
89176U-AN-4 .. | TOWD POINT MORTGAGE TRUST 20-2 A1A ....ccccce [ eeeeen |t 12/01/2023 . | MBS PAYDOWN 100.0000 .. ....46,234 |... ..04/25/2060 .
904764-BG-1 .. | UNILEVER CAPITAL CORP ..10/27/2023 . | MARKETAXESS ... 247,927 |... ..03/07/2024 .
92538H-AA-8 .. | VERUS SECURITIZATION TRUST 21-4 A1 . ..12/01/2023 . MBS PAYDONN 100.0000 .. ...21,746 |... ..07/25/2066 .
94989C-Al-1 .. | WELLS FARGO COMMERCIAL MORT 15 C26 A3 ... [....... ..07/01/2023 . | MBS PAYDONN 100.0000 ...|...cceveeeeeeeeeeenes |oveeeeeennnes 25,732 ..02/15/2048 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,868,642 2,951,259 2,955,824 2,923,670 (223) (223) 2,950,869 (82,229) (82,229) 59,826 XXX
2509999997. Total - Bonds - Part 4 9,728,914 10, 141,894 10,779,056 10,226,877 (45,526) (45,526) 10,333,604 (604,691) (604,691), 266,269 XXX
2509999998. Total - Bonds - Part 5 XXX
2509999999. Total - Bonds 9,728,914 10, 141,894 10,779,056 10,226,877 (45,526) (45,526) 10,333,604 (604,691) (604,691), 266,269 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
STIFEL NICOLAUS &
00287Y-10-9 ...| ABBVIE INC ..10/10/2023 . | COMPANY INCORPORATED .. ..1,600.000 |... ....100, 146 . 258,576 |........ (158,430)|.... (158,430) |.... . 100,146 |.... . 137,591 |......... 137,591 |...
110122-10-8 ... [BRISTOL-MYERS SQUIBB CO . ..11/15/2023 . [PIPER SANDLER & C0. 3,400.000 . 181,207 |.. . 244,630 (63,333)]. (63,333) ..181,207 |. .(8,856)|. .(8,856)
11135F-10-1 ... BROADCOM INC ..11/15/2023 . [PIPER SANDLER & CO. ... ... 235,196 . 223,652 |.. 11,544 ... 11,544 ...
STIFEL NICOLAUS &
17275R-10-2 ... | CISCO SYSTEMS INC ..o | e .10/1072023 . [ COMPANY INCORPORATED ... |......... 3,100.000 147,684 |......... (80,411)
237194-10-5 ... | DARDEN RESTAURANTS INC ........evvmmmmmmmnnnnnnnns [ eeeeens ..06/23/2023 . [ VARIOUS ...4,200.000 |... .580,986 |[........ (359,370)]....
201011-10-4 ... | EMERSON ELECTRIC CO ...evvvvvvvvereeennnnnininnnnns [ eeeeens ..01/10/2023 . [PIPER SANDLER & CO. ... ...7,200.000 |... . , . 691,632 [........ (260,405)|.... , , , .
20364G-10-3 ... | ENTERGY CORP .......evvvvvvvvvnnnnnrnrnnnnnnnnnnnnnns [ eeeees ..02/13/2023 . [VARIOUS ....ovvvvvvnnninnnns]oenenens 4,000.000 |....cennnnn L7720 (CIVN R N 202,797 [ouvvvnnnnnen 450,000 [........ (QETAVIIX)] KU R R (157,203) |- eeeeeeeeeeeeees foiiiinnns 202,797 [oeenniin fernninnnns 129,962 |.......... 129,962 [...cevvvnnnnns 4,280 [oeeeeens s
STIFEL NICOLAUS &
46625H-10-0 ... | JP MORGAN CHASE & COMPANY ........cccovvivvviiin | wemennn o 10/10/2023 .| COMPANY INCORPORATED ... |......... 2,500.000 |.....ccennnn 364,909 335,250 |........ (2508173 | AU R R (246,882) |..cooeeeeeeeeeees fornininnnne 88,368 |...oovviiiiiiinns e 276,541 |......... 276,541 [.oeeeennn 10,125 [oeeeeeen et
532457-10-8 ... |ELI LILLY & CO «oooveeeeeeeeeieii e ..08/16/2023 . [VARIOUS ....ovvvvvvvinnnnnns]oeeieiinnns 600.000 |............ 328,888 219,504 |.......... (99,657)-ccveveeviiiiiiins o s (99,657) [-.vvenniiiiiiiinn fvviiinens 119,847 |ovveeeeeiieiiins s 209,041 |......... 209,041 |ooeeveiiiinnnns 2,034 |oevinns s
SANFORD C. BERNSTEIN &
539830-10-9 ... | LOCKHEED MARTIN CORPORATION ..........ccoeeeeees [ oeennn ..02/13/2023 . [CO. LLC ..ovvveniiiiiiiiinn Joeeieieeees 400.000 |............ 192,499 194,59 |........ (158,576)|..ccvvveeeeeennnne fooeeiiiiiiies Joeeeeeee (168,576) [ | 36,020 | oo 156,479 |......... 156,479 [cevvveeeiiiiiiiiiiins Joeeeeees s
580135-10-1 ...| MCDONALDS CORP ... ..06/23/2023 . [PIPER SANDLER & CO. ... ..1,000.000 |... ...282,266 |... . 263,530 |........ (158,099)|.... . 176,836 |....
58933Y-10-5 ... |MERCK & CO INC .... ..03/15/2023 . ....85,670 |... .. 88,760 |..........(55,580)|.... , , ...52,490 |..........
594918-10-4 ... | MICROSOFT CORP ..06/23/2023 . [PIPER SANDLER & CO. 303,730 215,838 |........ (191,881)].ceeeeeeiiiiiiiens oo s (191,881) |eeveeeeeiiiiiees e, PR PO F 219,773 | 279,773
STIFEL NICOLAUS &
60871R-20-9 ... | MOLSON COORS BREWING CO CL B ......ceeeeeeeeeees [ oo ..10/10/2023 . | COMPANY INCORPORATED .. ...210,822|... ... 195,863 .. 15,543 |.... ..15,543 |... 14,959 |........... 14,959 |...
723484-10-1 ... | PINNACLE WEST CAPITAL CORP ..01/10/2023 . [PIPER SANDLER & CO. 7,549 LT 18 (491)|. (491) ..436 |. ..436
83088M-10-2 ...| SKYWORKS SOLUTIONS INC ..03/27/2023 . |PIPER SANDLER & CO. ... ...330,382 ... ... 287,462 ...23,185 |.... ...23,185 |... 42,920 |...........42,920 |...
SANFORD C. BERNSTEIN &
842587-10-7 ...| SOUTHERN COMPANY ... ..02/13/2023 . [C0. LLC .... L A42,542 ... .... 328,989 471,306 |........ (142,317)].... (142,317) |.... ..113,553 |.......... 113,883 |...
88579Y-10-1 ...| 311 COMPANY ......... ..03/27/2023 . [PIPER SANDLER & CO. 152,181 243,771 |.. . 179,880 ....63,891 |. ....63,891 . (91,590)/. .. (91,500)
931142-10-3 ... | WAL-MART STORES INC ..06/23/2023 . | PIPER SANDLER & 0. ... ...333,026 ... .. 148,422 . 311,938 |........ (163,516)].... (163,516) |... . 184,604 |......... 184,604 |...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual 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 eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
67997R-10-3 ... | SEAGATE TECHNOLOGY HOLDINGS PLC ............... Cover ..03/27/2023 . [VARIOUS .o | 5,500.000 |............ 341,005 | i 368,792 |............ 289,355 |........... 79,437 [ v e 79,437 Jovoveieiiees | 368,792 |.ooorieiiis [ (27,697).......... (27,697))....venee 7,700 [ooiin e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 6,089,460 XXX 3,516,767 5,619,318 (2,102,551) (2,102,551) 3,516,767 2,572,692 2,572,692 71,675 XXX
‘ ‘ |SANFORD C. BERNSTEIN &
46434V-73-8 ... | ISHARES CORE MSCI EUROPE ....oovoveveevevvivnnse e | 02/27/2028 .[C0. LLOC wovevvecevvraine o 134,000.000 |......... 6,917,654 |, [ 6,138,533 |......... 6,365,000 |........ (226,467)].cveveiiiiis v | (226,467) [ | 6,138,533 |.ooooeoriieis [ 779,121 |......... 779,121 |oviiiiiiices o e
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 6,917,654 XXX 6,138,533 6,365,000 (226,467) (226,467) 6,138,533 779,121 779,121 XXX
5989999997. Total - Common Stocks - Part 4 13,007, 114 XXX 9,655,300 11,984,318 (2,329,018) (2,329,018) 9,655,300 3,351,813 3,351,813 71,675 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 13,007, 114 XXX 9,655,300 11,984,318 (2,329,018) (2,329,018) 9,655,300 3,351,813 3,351,813 71,675 XXX
5999999999. Total - Preferred and Common Stocks 13,007, 114 XXX 9,655,300 11,984,318 (2,329,018) (2,329,018) 9,655,300 3,351,813 3,351,813 71,675 XXX
6009999999 - Totals 22,736,028 XXX 20,434,356 22,211,195 (2,329,018) (45,526) (2,374,544) 19,988,904 2,747,122 2,747,122 337,944 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual 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
CUSIP 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

6009999999 - Totals
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual 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 XXX XXX
990001-79-1 ........... [United Ohio INSUrance COMPANY ..........cccciiiiiiiiiiiiiiiiiiieiesieie sttt eneees | eesteesnesesneennes [eeeeaens 13072 34-1008736 ....... 220,897,997 ....500,000.000
14741*-10-5 . |Casco Indemnity Company 01-0407315 ... .17,830,730 |.. .. 25,000.000 |.
91356@-10-7 ........... [United Mutual Insurance Company FE TP PP PO PO PO PO PO PP PO PP PO POUPRPOUPPPOURPRURPRVORRPIN FUUOTOUUUORPURORPPROR NUPTOTR 10719 oo 39-0274490 ....... oo BBl e 6,138,602 ....1,000.000
1199999. Subtotal - Common Stock - U.S. P&C Insurer 244,867,329 XXX
156418-10-5 ........... |Centurion Financial INC. .....cccoiiiiiiiiiiiiiiiiiict e snsesnsnees | vreenieeneee e [eeeenas 00000 .........|oc.... 34-1115309 ....... ....500.000
67769#-10-6 . |Ohio United Agency Inc ... 34-1026454 ... 223.000 |.
91134*-10-8 .... . |United Premium Budget Service Inc. ......... 34-1018102 .......

1799999. Subtotal

- Common Stock - Other Affiliates

26, 186

1899999. Total Common Stocks

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

Name of Company Listed in Section 1 Which Controls Lower-Tier Company

4
Total
Amount of Goodwill
Included in Amount
Shown in
Column 8, Section 1

Stock in Lower-Tier Company Owned
Indirectly by Insurer on
Statement Date

5

Number of Shares

6
% of
Outstanding

0399999 - Total




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual 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 2023 OF THE Ohio Mutual 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 *
Citizens Bank .....cccooeevveeneenieniniinnns ... Providence, Rhode Island .................... . ....28,781
Fifth Third Bank ... Cincinnati, Ohio ......
Fifth Third Bank ...... ... Cincinnati, Ohio
Park National Bank, N.A. . Bucyrus, Ohio
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 75,965 8,201,301 | XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 75,965 8,201,301 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 1,460 | XXX

0599999 Total - Cash XXX XXX 75,965 8,202,761 [ XXX

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

1. January....o..s 7,573,178 4. Aprile.fo 1,920,892 T U o 2,591,629 10.  October......[occviiiiicnnes 4,072,908
2. February...|.ccoconiennnne. 7,948,764 5. May.....|eorereeie 3,569,113 8. AUQUSL......ooo ] 3,575,714 11.  November...|....cccccomvennne 6,364,715
3. March 5,830, 174 6. June 2,785,574 9. September 2,725,373 12.  December 8,202,761

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6

Description Code Date Acquired Rate of Interest Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

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

2419999999.

Total - Issuer Obligations

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

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

94975H-29-6 .......
60934N-87-2 .......

B 08/31/2023
oo 12/22/2023

. | ALLSPRING TREASURY PLUS MMF - INST ...
FEDERATED TREASURY OBLIGA-SS

........... 5,000 |..
14,189,952 |..

8209999999.

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

14,194,952

8609999999

- Total Cash Equivalents

14,194,952

149,426

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A

1F .. $ ..

1D..$.... 1E.$ ...

w
(@)



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Mutual Insurance Company

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL | e
2. Alaska .......ccceeeviiviiieieeen AK
3. Arizona WAZ |
4. Arkansas ..., AR [
5. California ......ccccevveiviiiiiiienn, CA | v
6. Colorado
7. Connecticut .......ccooeeveviiinieneee. CT o s
8. Delaware ........ccceevvvvcveecee. DE [ s
9. District of Columbia .................... DC | v
10.  Florida ......cccoevveiieiiicincinienee FL [l
11, GEOrgia oot GA [ ] s e i [ [
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA [ ] e [ nns [ e e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada .....ccccoooevvevieveeneeneee . NV |
30. New Hampshire ........cccccovvennnee NH |..... B...... FOR THE BENEFIT OF ALL POLICYHOLDERS ..........]rvceeeieinne 500,000 |............... 500,000 [.oovoveeeeiiiieieee [
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.
37, OKIAhOMA ..ot O [ ] oo [oeeee e e e seeeeies oeeeeeseeeeie e s ieeies eeeeeesiesee e ieeienies oeeeeee e eees
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeveiiinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 1,771,243 1,771,700 253,625 252,428

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)
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