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

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....ooieviriiiiecieieisirees et sesees e 137,884,026 |............. 4.102 |..... 137,884,026 |.....cocvvvvvveeen 0 o 137,884,026 |............. 4.117
1.02 All Other GOVEIMMENLS .........cocveveeeeceieieiieeeieeeeeaee e s 7,421,625 |............ 0.221|......... 7,421,625 | 0 | 7,421,625 |............ 0.222
1.03 U.S. states, territories and possessions, etc. guaranteed 20,909,167 |............. 0.622 |........ 20,909,167 |....ooverrcee 0 [ 20,909, 167
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 7,759,701 | 0,231 | 7,759,701 | 0 e 7,759,701
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t en s sesesesen| oo 141,791,435 |............. 4.218 [..... 141,791,435 ..o 0 141,791,435
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 142,639,713 |............. 4.243 |..... 142,639,713 | 0 142,639,713
1.07 HyDrid SECUMHES ....vcvivieiiiiicieieieee st 0 foeeeenen 0000 [ O fooeeeeieririeeen O o 0
1.08 Parent, subsidiaries and affiliates ............ccooeiviiiiiniiii 0
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans L0
1.11 Unaffiliated certificates of deposit ...........cccecvveiiiiiiiiiiiiiiiiieieseesees e 0
1.12 Total long-termM DONAS ........c.cvveececeeeeeeeeececeeeeeeee e 458,405,667
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeeverevevererereeeeee e [V 0.000 [eeeeeeereeeeereenee O oo O o (0 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee 0 fremeneeieien O e [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne O oo O e (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................fooc.c... 49,721,424 |............. 1.479 |........ 49,721,424 ... 0 [ 49,721,424 |............. 1.485
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee O fooeeeeieririeeen O o [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens O e O el (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ............cccoevencncncniens] ..2,501,430,309 |............ 74.409 |...2,500,473,723 |.ccocvoiine ...2,500,473,723 |........... 74.658
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes (VN RN | ISR (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes 0 feeeneeeieeen O e [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes (VN SRR | ISR (0 0.000
3.08 Exchange traded fUNS ............c.oeeueriirininieieeieeeeessee e e 2,183,400 |............. 0.065 |........ 2,183,400 |....coovovevrennn 0 | 2,183,400 |............ 0.065
3.09 Total COMMON STOCKS .....vvveiecrceeeeirireneseieeee e seseseee e sesesses e eennes ...2,553,335,133 |............ 75.953 |.. 2,552,378 547 |....coovvrrenne .. 2,552,378,547 |........... 76.208
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 loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ...........ccoeuevereieieeeeereisieeeeeseeseseee e e 165,472,776 |............ 4.922 (... 165,472,776 |..covvveeeeen 0 o 165,472,776 |............ 4.941
5.02 Properties held for production of iNCOME ............c.cceueveueeevereeerereerereees e 4,950,976 |............. 0.147 |......... 4,950,976 |....oovoerreenn 0 | 4,950,976 |............ 0.148
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 0 oo O e [0 I 0.000
5.04 Total real @SEALE ......ocueeeeeeeeiciceeeeiee et e 170,423,752 |............. 5.070 |...... 170,423,752 | 0 170,423,752 |............. 5.088
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......coocerrrrnieeiesneneseeeses e sesesssa s 8,588,366 |............. 0.255 |......... 8,588,366 |.....coooveveeeennn 0 | 8,588,366
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvveeeeveveinieieeceeresnisses [ 45,593,210 |............ 1.356 |....... 45,593,210 [.oovveveicen 0 45,593,210
6.03 Short-term investments (Schedule DA) ...........ccccoovvieveveveeeeceeeeeeeeee e 13,047,880 |............. 0.388 |........ 13,047,880 |....oveveveveeen O [ 13,047,880
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 67,229,456 |............ 2.000 |........ 67,229,456 |........ccoceeeee O [ 67,229,456
7. CONACLIOBNS .......oveeieceiieeteeeeec ettt s s oo e ee e eeeeenenens [V 0.000 [eeeeeereeeeeeennne O oo O o 0
8.  Derivatives (SChedUIE DB) .........cccceurueuiiiiieieieieieeeeesteeieeee e et [V 0.000 [.eeeevverreennes O fooeeeeieririeeen O o 0
9. Other invested assets (SChedule BA) ............cccceueeieieieieieeeieieieeeeee e foeeene 112,350,243 |.............. 3.342 ... 100,783,639 100,783,639
10.  ReCEIVaDIES fOr SECUMHES ........coiviiiiiieeicieiieie e s 89,375 [ 0.003 |......ccceuee. 89,375 [ 0 [ 89,375
11.  Securities Lending (Schedule DL, Part 1)...........ccccueueeiieieieieieeeceeeeeieevenes e [V 0.000 oo 0 XXX.ovnns
12.  Other invested assets (Page 2, LiNe 11) ....cccovieeueueeeieieeeieeeeeeeiee s (93,989) (0.003) (93,989) (93,989)
13. Total invested assets 3,361,739,637 100.000 | 3,349,216,447 3,349,216,447 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Farmers Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 OF PIIOI YEAI ..........cceiiiiiiriiietetetitetet st stetetetese sttt sesse bt sesese e sessesebesesesese e sessesebesesese st s ssssesesebesese e ssssesene Senseseeeasnens 173,330,451
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........uiiiiiiiiitiii ettt bbbttt bbb bbbt aa e e reeresreeresbesaeeteeaeeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiuiiiiieieieeeeeecee ettt sens seeeesereseiraeaea 3,729,265 .....ccoceovenn 3,729,265
Current year change in encumbrances:

3.1 T0tAlS, PArt 1, COIUMN T3 .....iiitieieiieeieeetet ettt ettt ettt s ettt a et et e s e s e se s es e s et et eb et esess s es et et esesesesesess s es et e s et esesesess s es e st et eseses bbb ebee et et neea e bbbt natae e 0

KT e =T T )[04 Vo e OO PP OO RRR 0 0
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN 18 ... ..ottt ettt h e bt e bt e bt e bt e s et e ae e ea et eae e oh e e eh e e ebe e bt e bt ea bt ea bt ea et eReeehe e eb e e ebe e ke e beenbean foeenteanteesseassenseenaennen 59
Deduct amounts received on diSposals, Part 3, COIUMN 15 ...ttt ettt e et e sbeesheesbeesbe e beaaseeasesasesseeebeeebeesbeenbeenbeanbeemseassesheeas Seessmeesasesaesaesaesaaeaaaeas 0

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...etiiieiietetierie ettt ettt ee b e b e ee b £ e b bR b £t E bRt o bbbttt 2o enenmnsea et es e na et es 0

6.2 TOtAlS, PArt 3, COIUMN T3 ... .oiuiiiiiiiiiiietetetet ettt tet et et ese e et et ea et et et e s eae s eses et eseb et eses s s eses et et et esesesess s es s e s et esesesess s essseseseseses bbb ebee et st et e et bbbt 0 0
Deduct current year’s other than temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....ovvitieieieieieietetet ettt ettt ettt s e ettt t et et e s e se s eseseseseb et eses s e es e st e s et eseseseas s es et e s et esesesnss s essseseseseses bbb ebee et et neea et ettt seeae e 0

7.2 TOLAIS, PArt 3, COIUMN 10 ...utiiieiietetierece ettt eee et te e b e ee bbb ee e b e e £t eeE b e e 1 ee e E R b £ £ h bbb e e e e st b bbbttt 2o s enmnsea et esenns st et s s 0 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .etiiiiiiiteiirist ettt ee bbb bbb oo E bbb te bbbt es et ennna et et 6,636,023

8.2 TOtAlS, PArt 3, COIUMN O .......cuuitiiiiieieieietetet ettt ettt ettt e et et se b et et e s e ae s eees et et eb et eses s s es et et et et eseseseas s es s e s et et esesess s es s seseseses bbb ebee et et et e e b bbbt 0 6,636,023
Book/adjusted carrying value at the end of current Period (LINES 142+3+4-5+8-T-8) ...........ccceeueriiririririsietetesesetsesesseseteteseseesssessesesesesesess st ssesssesesesesesseseeessesasnens 170,423,752
[DI=Ye [0 o) e=T Mo o E=To (g a 11 C=To IR= 0 a0 L OO 0
Statement value at end of current period (LINE 9 MINUS LINE T0) ......c.ciiiiiiiiiiieieietiriiitsisisieteee ettt sttt sesese e e sseseseseseseessseesesebesesese e ssssesesesesesasee s oesesssnneninns 170,423,752

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 Farmers Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAI ..........c.ceueuiriiriririeteteteteseese sttt tetese et se st sse bt sesese e se st esesesesesesese s ssssesesesesese st s ss s e s ebebesesene e <eeseesanesenanas 90,888,822
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbb bbbttt b ettt aa e s reeresreeresbeeaesaeereeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.cuiuiiiieeeeeeeececeeee ettt seas seesenebeeeenaens 60,464,419 .............. 60,464,419
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0

3.2 TOtAlS, PArt 3, COIUMN 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 13 1...iuiieiiieiie ettt s et es et es et s e es s s e es e es s ees e s e es e as st s e s ns b ns e b es (14,165,306)

5.2 TOUAIS, Pt 3, COIUMN 9 .....oieiiieiieeiiee ittt ee e es s e e8 b8 b8 b8 88828 bbbt h bbbt e (303,716) ..o (14,469,022)
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ........cuiuiuiiiiiiceceete e eeecee et eeeseca et e e ee e e saete e s ee s s saeteseses s s saesesesesssssaesesasessssesesasasansssseesesasansssssesesessnsnas febesesasscaesesaninas 398,680
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ...........c.cciiiiuiiietieietieetee et e tese st ete et ete et ete st ete s et esetessetess st ess st ese st ese et ese st ebessesessesessasessssessssens Seseseeseneaneaen 24,932,656
Deduct amortization of premium @Nd AEPIECIALION ...........o.iiiiiiiei ettt ettt e et e ea e e eaeess e e st e et e as e easeea e e ea e e ea e e ee e e s e e st easeemseeaeeemeeeaeeeseeaseaaeas Sheeemseasseaseenaenseeseenaeas 0

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bt E b8t E e E b £ e ot E b e e et b bbbttt bbb e nsna et et s ennsna et en s 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-7-849-T0) .......ccecrririririririerereririintsesisete st teseses e e s s seseseseseesess cesesesseesenens 112,350,243
Deduct total NONAAMITEEA BMOUNTS ............o.iuiiieie ittt ettt ees s e st ese e e s e e e a2 s e e e s e e s s e a2 s e a2 s e 2 s e s s e 2 e e e s a2 e e e s e e s s b e s e e s et s s e s e e s s s s e e enses fseceenaceenaes 11,566,604
Statement value at end of current period (LINE 11 MINUS LINE 12) ......c.ciiiiiiiiiiiiieietiiiiit sttt sttt st be s s ese e ssse s s s b e b esese e e ss s s esesenese e s eeessanneninns 100,783,639

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAT ..........c.ovcuovecueeeeeeeeeeeceeeeeeeeeeeeeeeeeeseee s eee s tee s aes s aesssaes s aes s aes e aes s eeessessseeesaes s esssaansseenasaanans Sesaseesases 2,925,890,796
................ 245,598,794
...943,123

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

JaXeTe (U= o) e =TotoTU o | USSP PSRRI

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

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

4.3, Part 2, SECHON 2, COIUMN 13 .........oviiieieieieie s ..(49,283,770)

4.4, Pt 4, COIUMN T Lottt s te et b s £s b8 h 28 h 8 h 8 £8 8 £ 8 h 8 £8 b8 b e h £ s b e s b s b e b e e (14,727,182) ..o (64,010,952)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns 14,738,440
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiiiieeeeeeeteeeeeeeeet ettt ettt et es st et e s ese et eseseeseaseseaseesesesneseneas 108,145,686
DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 3,273,715
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s et e et e s e b e s e s s essses s e s et e b e s e s esessesse e s et e s et esese st eses et es et et esess st es s s e bbb ebee et et ne e ettt beaeae e 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieeeeececeeeceee ettt ettt a s a sttt e s e s e s e se e s s s s e s et e s essaea s st s eseseseseas s s s seseseseans febebeetatt st neasebetebebeaeaeas 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b £t b bR b€ eh e E £ oL E e E b £ e E b £ bbbttt b b eenemsna e et en et s s 0

9.2, Part 2, SECHON 1, COIUMN 17 ..ottt et a sttt e s e s e s e s s s s s et et e s s s s as s s st s eseseseseas s s st eseseseans Hebebebeett et neasesebebebsataeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 3,011,740,800
Deduct total NONAAMIEEA BIMOUNLS ..........c.iuiriiiieieeietitriieteetet et eee st e ee et s et ts e ebes e st te e e E e s e e ot b e b8 e e eeeE e b e e e e £ ee b e R b e e n £ e eEeE e b b e e eE e b b e et b b e bt e es 2emsnsnansnaennanans 956,586
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 3,010,784,214
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Farmers Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .....c..ooveveeveveeeeeececreees oo 137,884,026 |............... 130,125,305 | 140,558,242 |............... 144,118,408
Governments 2. CaANAdA ..o e 7,421,625 | 7,363,553 |.oocvoveinnee 9,371,283 .o 7,250,000
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 145,305,651 137,488,858 149,929,525 151,368,408
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 20,909, 167 19,733,922 21,776,489 19,920,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 7,759,701 7,758,849 9,028,934 7,550,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 141,791,435 130,762,272 148,109, 137 138,480,929
Industrial and Miscellaneous, SVO 8. United States .....coeveeeeeeeeeeeeeeeeeeeen o 112,333,975 |.oovove. 104,813,959 |................ 115,136,812 |....o.e... 108,675,000
Identified Funds, Unaffiliated Bank 9. CANAAA ... e 7,064,968 |........c.c.... 7,212,136 | 7,064,085 |........oocc...... 7,080,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 23,240,770 21,831,840 24,477,535 21,660,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 142,639,713 133,857,935 146,678,412 137,415,000
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 458,405,667 429,601,836 475,522,497 454,734,337
PREFERRED STOCKS 14.  United States .......ccceeeeeeeieeecieeeee oo 0 feeeeeeeeeeee 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .......cccceeveveeeceererereeeecn ...51,904,824 |.. ...51,904,824 |.. ... 19,122,496
Industrial and Miscellaneous 21, CANAAA ... e [0 U [0 U 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 51,904,824 51,904,824 19,122,496
Parent, Subsidiaries and Affiliates 24. Totals 2,501,430,309 2,501,430,309 580,571,314
25.  Total Common Stocks 2,553,335, 133 2,553,335,133 599,693,810
26. Total Stocks 2,553,335, 133 2,553,335,133 599,693,810
27. Total Bonds and Stocks 3,011,740,800 2,982,936,969 1,075,216,307
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Farmers Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments
TANAIC T e
1.2NAIC 2 ..
T.3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC 6 ..o

12,379,810

1.7 Totals 42,504,029 102,539,694 12,379,810 21,284,836 895,208 XXX 179,603,577 35:9 197,650,950 37:0 179,603,577 0

2. All Other Governments
2ANAIC T e e 4,264,293 |.............. 3,157,332 | (V1 A [V 0
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

............... 7,421,625 | 1.5 [ 40,477,796 | T8 [ 7,421,625 |l 0

GoIs

2.7 Totals 4,264,293 3,157,332 0 0 0

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

BANAIC T (e e 1,309,563 |.............. 9,205,721

B2NAIC 2 e 0f..

3.3 NAIC 3 .. L0

BANAIC A (e L0

B5NAICS e 0

BB NAIC B .o 0

3.7 Totals 1,309,563 9,205,721 XXX 20,909, 167 4:2 24,642,085 4:6 20,909, 167 0

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

AANAIC T et 4,837,336 |............... 2,922,365 |..cooviirieieieie (V1 A [V [V — D, 0. & SR U 7,759,701 | 1.6 | 7,899,167 oo 1.5 | 7,759,701 | 0
42NAIC 2 .. .. . . .
A3NAIC 3 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o

.0 0.0
4.7 Totals 4,837,336 2,922,365 0 0 0 XXX 7,759,701 1.6 7,899,167 1.5 7,759,701 0

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

5.1 NAIC 1 9,128,416 51,126,151 141,791,435 . 141,385,835
52NAIC2.. ..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals 9,128,416 51,126,151 50,182,241 21,042,602 10,312,025 XXX 141,791,435 28:4 141,385,835 26:5 141,791,435 0




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

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

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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

5

Through 20 Years Over 20 Years

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)

B.ANAICT (e

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

............... 2,043,718

70,725,483
...15,482,612 |....

............. 27,450,194

............... 4,398,234 |.............19,600,442
..2,939,030 |...

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7

12
Total Privately
Placed (a)

............... 3,302,614

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

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
B2NAIC 2 ..o

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

BBNAICE ..o

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 Farmers Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

12. Total Bonds Current Year

121 NAIC T e d) ... 64,087,355 |........... 239,676,746 30,807,675 oo O e 481,703,576 . 478,400,962 |............... 3,302,614

122 NAIC 2 ... N ...15,482,612 |.... ..2,939,030 |... L0 .18,421,642 |.. A . . . 18,421,642 |..

123 NAIC 3 e (D) il O 0 [ooeereeeeeeeeeeeee O oo O e 0 e O e O e 000 o XXX e e XK e o 0

124 NAIC 4 o (D) il O 0 [ O oo O e 0 e O e O e 000 o XX e e e XK e o 0

125NAICS ... (d) il O 0 [ O oo O e 0 e 0 [ (©) et O e 000 o XX e e e XK e o 0

126 NAIC6 ... N 0 . 0

12.7 TotalS .o f e 64,087,355 |........... 255,159,358 |........... 100,406,128 |............. 46,725,672 |............ 33,746,705 |...ocvceeeeee 0 [(b) ....500,125,218 |...ccoccvcrcrnnes 100.0 |............ D,0, ¢, GO T D.9,0. CUN R 496,822,604 |............... 3,302,614

12.8 Line 12.7 as a % of Col. 7 12.8 51.0 20.1 9.3 6.7 0.0 100.0 XXX XXX XXX 99.3 0.7
13. Total Bonds Prior Year

13ANAIC T e 124,092,393 |........... 173,068,552 |........... 136,368,721 |............. 51,441,386 |........... 17,843,578 |..coovevireieeeece O [ XX e XXX e . 502,814,630 oo 94,2 |l 499,484 348 3,330,282

13.2NAIC 2 oot s (U S 6,840,021 |............... 9,077,844 |.............. 2,611,122
13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

137 TotalS ..o feree 124,092,393 |........... 179,908,573 |........... 145,446,565 |............. 54,052,508 |............. 30,012,478 (b) ....533,512,517 . 530,182,235

13.8 Line 13.7 as a % of Col. 9 23.3 33.7 27.3 10.1 5.6 . 100.0 99.4
14. Total Publicly Traded Bonds

T4ANAICT oo, 04,087,390 | 239,676,746 30,807,675 |.veeeeeeeeiririecieins [V IO 478,400,962 |.......cvvvrrnnnne 95.7 [orerenene 499,484,348 |.........coooveieeee 93.6 [ooeeneee 478,400,962

14.2NAIC 2 ... ...15,482,612 |.... ..2,939,030 |... .18,421,642 |.. ...30,697,887 |.... .18,421,642 |..

T4.3NAIC 3 oo O o 0 |eoeeeeeeeerereeeeeeen O e 0 o 0 [ 0 e O e 000 | 0. ..

144 NAIC4 ... 0 0 0 0.

T45NAIC S oo O 0 |eeeeeeeerermeeeeeen O e 0 o 0 [ O e 0 [ 020 | 0 [ 020 | 0

14.6 NAIC 6 0 0 0 0 0

14.7 TotalS ...ooeeeieeeeeeeeeeeeesese e ... 64,087,305 | 255,159,358 33,746,705 |...oooveereeeiereean 0 e 496,822,604 530, 182,235 496,822,604

14.8 Line 14.7asa % 0f COL 7 ..ooveveveeeeeeneforec 12.9 | 51.4 . B 6.8 | 0.0 o 100.0 [ XX [ X e X [ 100.0

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

Section 12 12.8 51.0 19.4 9.3 6.7 0.0 99.3 XXX XXX XXX 99.3 XXX

15. Total Privately Placed Bonds

151 NAIC T e

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

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 0.0 0.0 0.7 0.0 0.0 0.0 0.7 XXX XXX XXX XXX 0.7
(@) Includes $  oorereeenene 3,302,614 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ 0 current year of bonds with Z designations and $  ........coeceeueurrinenecnnas 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes $ 0 currentyear, $ .o 0 prior year of bonds with 5G| designations and $ ........ccccceeerereirureenens 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .......... 41,719,551 ; NAIC2 $ oooveeicie 0; NAIC3 $ .o 0; NAIC4 $.ovecccie 0; NAIC5 $ .o 0 ; NAICB $.oeeerereererenne 0



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Farmers Insurance Company
SCHEDULE D - PART 1A - SECTION 2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations .............cccereineennennenncenns oo, 41,719,551 | 99,855,188 |....c.cee.e 9,854,007 18,225,053 | O e XXX [ 169,653,799 ..o 9 192,063,033

........... 169,653,799 |......cccccvvvivcennn 0

1.02 Residential Mortgage-Backed Securities ... ...784,478 |. .. 2,684,506 |.. ..2,525,803 |.. . 3,059,783 |... ...9,949,778 |.. .2.0 | . 5,587,917 |... ....9,949,778 |.

1.03 Commercial Mortgage-Backed Securities .......... [ococooveiiieiicicc 0 oo, 0 [ O e 0

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

1.05 Totals 42,504,029 102,539,694 21,284,836 895,208 XXX 179,603,577 179,603,577 0

N

. All Other Governments
2.01 Issuer Obligations ..........ccccceeeuenee

B R 4,264,293

.............. 3,157,332 oo O e 0 [ 0 e reeeeeeenes e 1,421,625 e 1,821,625 [

2.02 Residential Mortgage-Backed Securities ............ |.occooevieiieieenn. 0|

2.03 Commercial Mortgage-Backed Securities .......... |.o..ccccoovvevieveenn. 0

2.04 Other Loan-Backed and Structured Securities ... 0 0.0 .

2.05 Totals 4,264,293 3,157,332 0 0 0 XXX 7,421,625 1.5 40,477,7% 7.6 7,421,625 0
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........ccceceveeereeeeeneeneeseenes fovveeeeinns 1,309,563 |............... 9,205,721 20,909, 167 24,642,085 |....coovveeeee 46 [ 20,909, 167

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

3.03 Commercial Mortgage-Backed Securities .......... |.o.cccoccoveecvreennen. [V 0 0 0 [ 0.0 | 0

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

3.05 Totals 1,309,563 9,205,721 10,393,883 0 0 XXX 20,909, 167 24,642,085 20,909, 167 0

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............cccccooioiiiiiiiiiiiciiicciees o 4,837,336 | 2,922,365 |.o.ooveeiiciiieene [V [V 0 D.0, 0. NN U 7,759,701 [, 1.6 [ 7,899,167 |ooeieiiiiine 1.5 [ 7,759,707 [ 0
4.02 Residential Mortgage-Backed Securities ... . . .
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0

0.0 0.0
4.05 Totals 4,837,336 2,922,365 0 0 0 XXX 7,759,701 1.6 7,899, 167 1.5 7,759,701 0

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

5.01 Issuer Obligations ........................ PR 2,000,000 |............. 27,021,927 |cvennnne 27,787,742 | 0 [ 4,997,586 |............ XXKeoovvee | 61,807,255 |.covveviiieee, 12,4 [ 75,227,865 |..ooveevveee 141 61,807,255
5.02 Residential Mortgage-Backed Securities ... 7,128,416 |. .24,104,224 |.. .22,394,499 |.. . 5,314,439 |.... .79,984,180 |.. 66,157,970 |... ..79,984,180 |.
5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R 0 Jooeeeeeeeeeeeeieeeen 0 e (V1 PSRN ¢ ¢ R RS 0 e 000 oo 0 e 000 oo 0

5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 . 0 0
5.05 Totals 9,128,416 51,126,151 50, 182,241 21,042,602 10,312,025 XXX 141,791,435 28.4 141,385,835 141,791,435
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............cccccevevevevevereeeeeeeeeeeens |, 2,043,718 |.............86,208,095 |............. 27,450, 194
6.02 Residential Mortgage-Backed Securities ...
6.03 Commercial Mortgage-Backed Securities ..........
6.04 Other Loan-Backed and Structured Securities ...

.............. 4,398,234 |............. reeeeeeenes [, 142,639,713 | 2805 [ 121,456,684 |

6.05 Totals

~

. Hybrid Securities
7.01 Issuer Obligations ..........cccocviieriiiieiienieseeene
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 ..........cccocviieiiiiienienieseee
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 ............ccccceeeeneene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene
8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Farmers Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 2 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

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

10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

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

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

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

12.01 Issuer Obligations ..........cccceooeiirereniieeeieeeees e 56,174,461 |...ccoenene 228,370,628 |............... 75,485,826 |............... 22,623,287 |.ocooovennn 27,537,058 ...410,191,260 . 406,888,646 |................ 3,302,614

................ 6,209,647 |............ 89,933,958 . eeeeeneneens 89,933,958 |

12.02 Residential Mortgage-Backed Securities .......... |cccccoone. 7,912,8% |.............. 26,788,730
12.03 Commercial Mortgage-Backed Securities ........ |........

12.04 Other Loan-Backed and Structured Securities . |-
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit .
12.09 Totals oo [ 64,087,355 |............. 255,159,358 |............. 100,406,128 |.......on.. 46,725,672
12.10 Line 12.09 as a % of Col. 7 12.8 51.0 20.1 9.3 6.7 0.0 100.0

.............. 24,920,302 |.............. 24,102,385

0 0

496,822,604 |................ 3,302,614

60I1S

9.3 0.7
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceevvevnivnvncvncvnieninninns foeeeee.. 115,491,100 | 152,045,213 |.....coceeee 126,070,206 |.............. 40,544,818 ...461,766,630 458,436,348 |................ 3,330,282
13.02 Residential Mortgage-Backed Securities .......... . . . 27,863,360 |.. 13,507,690 |.. 71,745,887 |..

19,376,359 . 71,745,887 |.
13.03 Commercial Mortgage-Backed Securities ........ . .
13.04 Other Loan-Backed and Structured Securities . |.
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank Loans ......... o o T e T e XXX XXX

13.08 Unaffiliated Certificates of Deposi . 0

13.09 Totals IR RO 124,092,393 |.....c.c.cee 179,908,573 |...ocuenvee 145,446,565 |............... 54,052,508 533,512,517 530,182,235

13.10 Line 13.09 as a % of Col. 9 23.3 33.7 27.3 10.1 5.6 100.0 XXX 99.4
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........cccccovviiniinncincinne 56, 174,461 228,370,628 72,183,212 22,623,287 27,537,058 ... 406,888,646 . ....458,436,348 . 406,888,646

14.02 Residential Mortgage-Backed Securities .7,912,804 |... . 26,788,730 |.. 24,920,302 24,102,385 |.. .6,209,647 . . .. 89,033,958 |. .. 18.0 |... 71,745,887 |. L18.4 ) . 89,933,958 |..

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

15. Total Privately Placed Bonds

15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........
15.04 Other Loan-Backed and Structured Securities . |.
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ..o
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12 0.0 0.0 0.7 0.0 0.0 0.0 0.7 XXX XXX XXX XXX 0.7
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Farmers Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI ........cc.iiiiiiiiie ettt e et b bbbt et e bbb e e e a et e nneeneenenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

13,047,880

13,047,880

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




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

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

SI11, SI12, SI13, SI14



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

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 61,797,913 | 58,556,751 |.cooveericenne 3,241,162 |oeoeeceeeeeee
2. Cost of cash equivalents aCqUIred ...............cocveveveueueueeeeieieeeeeeeeeeee e | 137,069,363 |....ocvvvenne. 75,666,141 .o 61,403,222 |..cocooviiiiiieeiciene
3. ACCIUAI Of GISCOUNL ...t [orsessessessesse e nes (U R (U (I
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiririiriieieieieieeesiieie e ssesesesenes [oesesesseneseesses s (O O (O O [V
6. Deduct consideration received on diSPOSAIS .............ccccoveveveverereeieeeeieeieieieiens |oerereseieneens 153,274,066 |............... 105,551,221 |..covvenneeee 47,722,845 |.oooiieeceee
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 45,593,210 |.ooovcinnen. 28,671,671 |...coovenene. 16,921,539 |
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ 0 [ [V RN
12. Statement value at end of current period (Line 10 minus Line 11) 45,593,210 28,671,671 16,921,539

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

SI15




103

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

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
4 INN LOT & BUILDING ..oooeeeeeeeeeeiiiiieeiceeeeen [ WESTFIELD CENTER . 01/01/1930 .. |. 12/31/2018 .. |............ 17,811,515 [oeeeeiiiiiiiiiiiiiee [V O 6,923,951 |............. 6,923,951 |....coeeennnns 388,628 [.....ccoeeiiiiiens [V R | KRR (388,628)|....ccceeiiinns (1 O I 1,280,706
5 GOLF CRS & BUILDING ... .... | WESTFIELD CENTER . . 01/01/1937 .. |. 12/31/2018 .. |... .51,276,103 |.. .. 0. ...33,380, 130 .33,380,130 |. .... 1,699,554 .0 . .(1,699,554)|.... .0 .. ..10,483,675
22 FLEET STORAGE .| WESTFIELD CENTER . . 12/31/2018 .. |... .. 0. ...357,807 |. .0 .. . .0 .. ... 375,533
32 HOME OFFICE .| WESTFIELD CENTER . . |- 1273172018 .. |... .. 0. . 123,654,992 |. .0 . . (4,175, 779)|.... .0 .. . ..19,781,567
36 WESTFIELD BANK ......oeeeeeeiiiiiiiiiiiiiiiiiiiiinanes v.eeo...... | WESTFIELD CENTER . . 12/31/2018 .. |... ...0 .. .... 1,155,896 .. 1,155,896 |. .0 .. . (58,817)].... .0 .. ... 104,622 |.. ...224,337
0299999. Property occupied by the reporting entity - Administrative 0 165,472,776 165,472,776 6,344,468 0 0 (6,344, 468) 0 17,360,678 32,145,818
0399999. Total Property occupied by the reporting entity 0 165,472,776 165,472,776 6,344,468 0 0 (6,344,468) 0 17,360,678 32,145,818
2 CIT BUILDING .... | WESTFIELD CENTER . . 1170172004 .. | 12/22/2021 .. |... .0 ... 4,138,831 4,138,831 |. ....252,467 .0 . ....(252,467)].... .0 .. 1,430,448
30 DOUBLE DWELLING .. .| WESTFIELD CENTER . . 01/01/1949 .. |. 12/31/2023 .. |... .. 0. .0 .. .0 |.. ... 11,107
. | WESTFIELD CENTER . . 06/01/1997 .. |. 12/31/2023 .. |... . .. 0. .0 . 20 e O 2,583
.| WESTFIELD CENTER . . 08/22/2008 .. | 12/31/2023 .. ..320,281 .0 L0 | .0 . 24,837
.| WESTFIELD CENTER . . 01/01/1976 .. |. 12/31/2023 .. .657 .0 . .0 .0
254 DIELLING & LAND .| WESTFIELD CENTER . . 07/21/19% .. |. 12/31/2023 .. .. 192,325 .0 .100,236 |.. .0 | .0
259 DWELLING & LAND ... .... | WESTFIELD CENTER . . 11/07/1995 .. |. 12/31/2023 .. |... ..189,663 |.. .. 0. .. 93,082 ... 4,172 .0 . . (4,172)].... .0 ..
322 DWELLING & LAND ... .... | WESTFIELD CENTER . . 06/18/1997 .. | 12/31/2023 .. |... ..194,044 |.. .. 0. ....125,485 ... 4,403 .0 .. ... (4,408)[.... .0 |..
714 DWELLING & LAND .. weeeenn.... | IESTFIELD CENTER . . 04/10/2017 .. |. 12/31/2023 .. |... .. 144,317 |.. .. 0. ....100,846 ... 6,671 .0].. . ...(6,671)[.... .0]..
0499999. Properties held for the production of income 10,190,824 0 4,950,976 291,555 0 0 (291,555) 0

0699999 - Totals

250,293,489

170,423,752

170,423,752

6,636,023

(6,636,023)

18,137,375

33,659,857
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Farmers Insurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
2 CIT Building ... |Westfield Center ... Various 0 ....9,327
4 Inn Lot & Building . . |Westfield Center ... Various .. 0. 761,726
5 Golf Crs & Building ... Westfield Center ... Various .. 0 .
32 Home Office Building Westfield Center ... Various .. 0.
0.

36 Westfield Bank ......
63 Dwelling & Land

. Vesttield center ...
Westfield Center ...

Various ..

Various

o

0199999. Acquired by Purchase

0399999 - Totals

3,729,265
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Farmers Insurance Company

SCHEDULE A - PART 3

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

1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9- 10) Value Disposal Year Disposal Disposal Disposal brances Incurred
32 Home Office Building ........... Westfield Center ......ooooeifounnnnnnns OH.ooovrenns ...01/01/2023 .. [Various .........ccoeeeiiiiiiiiiiiiiiiiiis i [ o O 59 [ O oy [ o 0 loeeiiiiiiiienn0 e O 59 [, [0 oy [ 99 | 59 [ [0 oy 0
0199999. Property Disposed 0 0 59 0 0 0 0 0 59 0 0 59 59 0 0

0399999 Totals

0 0 59 0 0 0 0 0 59 0 0 59 59 0 0




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

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

EO04, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Farmers Insurance Company

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
203792-10-7 .. [ENTERPRISE PRODS PARTNERS L P COM UNIT ........ ...t Jeffries & Co Inc ...04/27/2010 ... |. ... 1,144,000 |....... 2,108,000 |....... 2,108,000 |.......... 178,400 ..158,400 |.......ceeeeee O e 0.000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 1,144,000 2,108,000 2,108,000 178,400 158,400
000000-00-0 . [CONSUMER AGENT PORTAL LLC CLASS B ..ooevvvviiens [eoveiiiins [ e | ......... DE......... ‘Direct ......................................... | ....................... 08/03/2011 ... |eeeees i | [\ F [\ F O e O e O i O e O el O 0
000000-00-0 . [CONSUMER AGENT PORTAL LLC CLASS C ...eeevvvvvvee |ovemeeeenn | eevveviiiiieiiiiiiieeeecceiiieeeeeeens o, DE......... Direct .ivvvviviiiiiiiiiniiiiiiiins o o 04/17/2014 .| e e [ PO [ P 0 |oeeeeniiiinnnns O i O o O o O e O e 0
2599999. Joint Venture Interests - Other - Unaffiliated 0 0 0 0
68288#-10-6 . |1848 VENTURES LLC ...... .|Direct .......... 63,711,000 |. 2,788,903 ...0
960128-10-2 .. [ WESTFIELD MARKETING LLC . .| Internal Transfer 9,300,000 |. 6,403,717 |.. .0
96020@-10-2 .. [WESTFIELD SECURITIES LLC .|Direct .... . 60,000 [. ... 27,500 |.. ...0
000000-00-0 . [150 SOUTH ROAD LLC ..... Direct .oooveeiiiiiiiiiiii .2,845,000 ...2,346,484 . 0]..
2699999. Joint Venture Interests - Other - Affiliated 75,916,000 11,566,604 11,566,604 (18,693,972) 0
000000-00-0 . |OHIO FARMERS GRANTOR'S TRUST ........ccceeeeeeeies | vvnnnnnnn | evvvvvvnnvnsnnsnnssssnssssssssssssnnns |oeeeeeenOHeeiiiins Direct .ooovveveeiiiiiiiiii e o, 12/20/2004 ... oeeees i o 87,758,237 |...... 98,675,639 |...... 98,675,639 |........ 4,350,266 |............... [V [V [V 0f.... 2,761,346
5999999. Any Other Class of Assets - Affiliated 87,758,237 98,675,639 98,675,639 4,350,266 0 0 0 0 2,761,346
6099999. Total - Unaffiliated 1,144,000 2,108,000 2,108,000 178,400 0 0 0 0 158,400
6199999. Total - Affiliated 163,674,237 110,242,243 110,242,243 (14,343,706) 0 0 0 0 2,761,346

6299999 - Totals 164,818,237 112,350,243 112,350,243 (14,165,306) 0 0 0 0 2,919,746 0
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
.0 1B.. .0 1C..$ ... 0 DS 0 TE.S e 0 TF oS 0 1G98 i, 0
.0 2B.. .0 2C..$ ... .0
.0 3B.. .0 3C..$.... .0
0 4B.. 0 4C..$. .0
.0 5B.. .0 5C..$ ... .0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Farmers Insurance Company

SCHEDULE BA - PART 2

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

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

68288#-10-6 ......... 1848 VENTURES LLC .....uuiiiiiiiiiiiiiii s | aeeeeneeeesesnsnssessnnanenssnnesnnnnssnnensssnneens foonnenennsOHeeiiii s [CONEFTOURION Luvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiii e ...02/05/2018 ... |ouvveee e i [ P 20,850,000 |..oeeiiiiiiiiiiiiiiiieees [ P 0.000
2699999. Joint Venture Interests - Other - Affiliated 0 20,850,000 0 XXX
000000-00-0 ......... |OHIO FARMERS GRANTOR'S TRUST .....iiiiiiiiiiiiiiiiiiiiiiiii i i eeeeeceeeeeeseeeseeesssssssssssssssss | eevsssssssssssssssssssssssssssssssssssssssssssssssss |ooeeeeeesaOHeniinnsss [DITECT Luiiiiiiiiiiiiiiiiiiiiiiiiiiiiciccccccecccccce e ...12/20/2004 ... | ........................................... [ P 39,614,419 [ [ P 0.000
5999999. Any Other Class of Assets - Affiliated 0 39,614,419 0 XXX
6099999. Total - Unaffiliated 0 0 0 XXX
6199999. Total - Affiliated 0 60,464,419 0 XXX

60,464,419
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Farmers Insurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
000000-00-0 ..... OHIO FARMERS GRANTOR'S TRUST .......ccevvvviiins | eeveveriiiiiiiiiiiiiiiiiiiieeeeeeeees foienenes OH......... Direct .ooovveeiiiiiiiiiii . 12/20/2004 ..|. 07/25/2023 ..|... 24,837,692 |...... (303,716)[............... [ PP, [ PP, 0]...... (303,716)[............... 0 ... 24,533,976 |....... 24,932,656 |.......cce..... 0 ... 398,680 |....... 398,680 |........ 54,929
5999999. Any Other Class of Assets - Affiliated 24,837,692 (303,716) 0 0 0 (303,716) 0 24,533,976 24,932,656 0 398,680 398,680 54,929
6099999. Total - Unaffiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6199999. Total - Affiliated 24,837,692 (303,716) 0 0 0 (303,716) 0 24,533,976 24,932,656 0 398,680 398,680 54,929

6299999 - Totals

398,680 398,680 54,929

o |

24,533,976 24,932,656

o i

24,837,692 (303,716) 0 0 (303,716)

o




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Farmers 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
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-EW-4 ..... UNITED STATES TREAS BDS A 6,046,900 |. 103.5470 |.......evvees 5,177,350 |..coeeennnnnn 5,000,000 [....cceeennnnn 5,188,330 |oevvvvvvvennnnnn fonnnnnn (83,364) |oeeeeeenni 0 feiiiiiiiinnnnnn 0 ]...6.000 ... 4425 [FA cooees [ 13,315 [oneeninnnis 300,000 [....12/29/2010 ...|....02/15/2026 ...
912810-EX-2 ..... UNITED STATES TREAS BDS ... A . 106.6370 [.............. 9,597,330 |.... 9,583,114 [0 | (188,392) [0 0 60750 4.332 |FA ...... ... 229,463 |... ..607,500 |....12/29/2010 ... |....08/15/2026 ...
912810-FB-9 ..... UNITED STATES TREAS BDS ... A . 107.9100 [...evvvvnnnnns 2,131,223 |.... 2,106,226 [....ovniiiinnn0 | (30,584) [onniiiiiiiiiinnn0 0 6125 | 4.2441N ...... ... 15,620 |... .. 120,969 |....04/28/2010 ... |[....11/15/2027 ...
912810-FB-9 ..... UNITED STATES TREAS BDS ... A . 107.9100 |... eeeeeeeee.525,000 [onniiiinnnnnnnn559,883 [nniiiiiiiiiinnn0 e (8,130) [0 o0 60125 [ L2 O 4,152 |... ... 32,156 |....04/28/2010 ... [....11/15/2027 ...
912810-FT-0 ..... UNITED STATES TREAS BDS ... A . 106.9340 |... ..3,208,020 |.... .. O [ (34,816) [0 [0 fnlll40500 . 2.833 [FA ...... .... 50,992 |... ..135,000 |....08/13/2018 ... |[....02/15/2036 ...
912810-0A-9 ..... UNITED STATES TREAS BDS ... A ...95.0310 [o.eevvrvnnnes 2,850,930 |.... .3,000,000 |.. .... 3,263,282 O | (13,834) |.ooeeeeeeeeeennnl0 feniiiiiiiinnnnnnl0]..0.3.500 ... 2.785 [FA ...... .... 39,660 |... ..105,000 |....07/11/2017 ...|....02/15/2039 ...
912810-QT-8 ..... UNITED STATES TREAS BDS ... A ...87.2810 [ceevvivnnnnns 4,364,050 |.... .5,000,000 |.. ....5,405,615 O [ (17,699) [cvvvvvvvvvinnnnnn0 ool 32125 e 2.557 [MN ...... . 20,175 .. .. 156,250 |....05/24/2016 ... |....11/15/2041 ...
912810-80-2 ..... UNITED STATES TREAS BDS ... A ...64.0980 [........eeene. 6,409,800 |.... .. 10,000,000 |.. ....6,046,552 [0 | 166,528 [niiiiiiiiiiinn0 0 [l 10125 4.538 L. 42,493 ... .. 112,500 |....11/04/2022 ... |....08/15/2040 ...
912828-2R-0 . UNITED STATES TREAS NTS A ...94.3790 |. .. 4,778,975 |. .5,063,600 .5,046,132 |.. .2.345 . 43,034 113,931 |....11/09/2017 .. 08/15/2027
912828-2R-0 . UNITED STATES TREAS NTS A ...94.3790 |. .. 1,827,585 |. . 1,936,400 .1,930,855 |.. .2.345 . 16,457 . 43,569 |....11/09/2017 .. 08/15/2027
912828-M5-6 ..... [UNITED STATES TREAS NTS A ...96.3360 |. ..5,780,160 |. .6,004,988 |.. ......2.203 17,431 135,000 |....05/31/2017 .. 11/15/2026 ...
912828-ZN-3 ..... UNITED STATES TREAS NTS ... A ...89.3200 [......eevennen 5,805,800 |.... ....6,332,963 [0 | 48,736 [0 00000000500 1201140 cooees |, 5,536 |... ... 32,500 |....12/30/2021 ... |....04/30/2027 ...
91282C-AV-3 ..... UNITED STATES TREAS NTS ... A ...82.2890 |... ....10,039,258 |.... . . ....9,854,007 [.coooiiiiiiinnn0 | 139,757 fonniiiiiiiiiinnn0 Jeeil0 0000000875 Ll 4116 |IN ...... ... 13,784 |... ... 53,375 |....07/07/2023 ...|....11/15/2030 ...
91282C-BJ-9 ..... UNITED STATES TREAS NTS ... A ...88.2340 |... ....13,235,100 |.... ...15,000,000 |.. ...13,651,666 |.......cccceee0 | 305,218 [onneiiiiiiinnnnn0 Joeeiiiiiil0 0000750 | 312 (... ... 47,079 |... .. 112,500 |....08/19/2022 ... |....01/31/2028 ...
91282C-BI-0 ..... UNITED STATES TREAS NTS ... A ... 92.5470 [ovvviiiinnnns 9,254,700 |.... .. 10,000,000 |.. ....9,908,3%0 [.oooiiiiiiiinnn0 | 38,833 [0 00000000750 1.150 | AO ...... L 12,775 . 75,000 |....12/17/2021 ... |....04/30/2026 ...
912820-CV-1 ..... UNITED STATES TREAS NTS ... A ...88.3830 [.....eevennnns 4,419,150 |.... ....5,000,000 |.. ..5,009,994 [oeeiiiiiiiiiin0 e (2,079) [0 0 [ 10125 1.072|FA ...... .... 19,008 |... . 56,250 |....08/31/2021 ...|[....08/31/2028 ...
91282C-CV-1 ..... UNITED STATES TREAS NTS ... A ...88.3830 |... ... 14,141,280 |.... 16,000,000 |.. ...16,040,648 [.....ccooeieeenn0 e (8,454) [onniiiiiiiiinnnn0 0 [l 10125 1.072|FA ...... ..60,824 |... 180,000 |....00/14/2021 ... [....08/31/2028 ...
91282C-Cii-9 ..... UNITED STATES TREAS NTS ... A RN B | N 91 [ 99 [ 93 0 2 0 0000750 3.822 ....08/19/2022 ... |....08/31/2026 ...
91282C-Cli-9 ..... UNITED STATES TREAS NTS ... A L.91.7230 [ovveiiiiiinnns 5,549,149 |.... ....5,683,000 [..ccoooiiiiiinnn0 | 67,865 [onniiiiiiiiinnnn0 00000000750 3.822 ....12/05/2023 ... |....08/31/2026 ...
91282C-DP-3 ..... UNITED STATES TREAS NTS ... e | LA L . ...88.8130 |... ....11,545,690 |.... . ...12,958,816 [.....cccoc0 | 7,892 foiiiiiiiiinnnnn0 0l 10375 L 1.441 ...12/30/2021 ... |....12/31/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Obligations 130,558,402 | XXX 120,682,139 134,249,999 127,934,248 XXX XXX XXX
36179Y-AS-3 ..... GNMA GTD PASS THRU POOL MA9O17 ....eevvvvvvvennnnnnnnnnsfoee wee [ eeeees 4 A 4,935,263 |. 100.6820 |.............. 4,975,119 [ooveennnnnee 4,941,440 |.............. 4,935,187 |oeeeeiiiieeein 0 [ (79) [0 0 [l 5500 .o 5.540 ...07/17/2023 ... |....07/20/2053 ...
362020-RII-3 ... GNMA GTD PASS THRU POOL 003201 ... ...C.. I L A . 14,531 |. 103.0690 |... 14044 14500 [ 14,499 |0 B 0 [0 ]6.500 ..l 6.456 ....03/08/2002 ... [....02/20/2032 ...
36202E-KM-0 ... GNMA GTD PASS THRU POOL 003900 C.. 4 1.A .. ..54,540 [. 104.3380 |. 55,408 |. .5.920 ....03/21/2007 .. 09/20/2036
36202E-XU-8 ..... GNMA GTD PASS THRU POOL 004291 C.. 4 1.A .. 129,135 |. 105.6180 |. ..128,802 |. . 4.905 ....09/22/2009 .. 11/20/2038
36241K-TL-2 ..... GNMA GTD PASS THRU POOL 782355 C.. 4 1.A .. . 103.5590 |. RIARIANE .5.116 ....09/21/2009 .. 06/15/2038
38378G-2Y-3 ..... GNVA 13 8 B .... C.. |4 1.4 .. ...89.4770 |. ..1,279,681 |. ......2.914 . ....12/19/2016 .. 01/20/2043 ...
38379X-XR-6 ..... GNMA 16 101 QM .ooeveveeeeeeeeeiiiiiiiiiiiieieeeeeeeeeeeeens |G [ e 4 ... LA ...89.6910 |.............. 2,818,041 |.... .3,141,942 |.. .... 3,209,058 L 12,774 |0 000080000 2.702 ...7,85 |... . 94, ....08/18/2016 ... [....05/20/2046 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:
Securities 9,999,840 [ XXX 9,443, 166 9,868,409 9,049,778 0 10,607 XXX 35,880 272,032 XXX XXX
0109999999. Total - U.S. Government Bonds 140,558,242 | XXX 130, 125,305 144,118,408 137,884,026 0 391,063 XXX 803,502 2,842,907 XXX XXX
110709-DL-3 BRITISH COLUMBIA PROV CDA BD ... .. 1.BFE ..|... 3,833,350 |. 103.5910 [........eeeee. 3,107,730 |.... .3,000,000 |.. .... 3,157,332 U I (72,979) |. .. 89,917 |... .. 195,000 |....10/08/2013 ... |....01/15/2026 ...

119,443

.|A. ‘ . 1.D FE ..

748148-PD-9 ... | QUEBEC PROV CDA DEB ... c . 5,537,933 |. 100.1370 |. .. 4,255,823 |. .4,250,000 .4,264,293 |.. . .(136,328) |. 302,813 [....01/07/2015 ... |....02/09/2024 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 9,371,283 | XXX 7,363,553 7,250,000 7,421,625 0 (209,307) XXX 209,360 497,813 XXX XXX
0309999999. Total - All Other Government Bonds 9,371,283 | XXX 7,363,553 7,250,000 7,421,625 0 (209,307) XXX 209,360 497,813 XXX XXX
13063C-66-0 ..... CALIFORNIA ST VAR PURP GO . 2 . 1.CFE ..|... 7,091,700 |. 102.5010 |vvervevenenn 7,175,070 |.... ....7,064,841 FA oo ... 116,667 |... ....11/04/2022 ... |....08/01/2031 ...
130630-A-2 ..... CALIFORNIA ST VAR PURP GO . 2 . 1.CFE .. ...81.3020 |. 4,085,100 |. .5,242,705 .. . 25,000 ....09/04/2020 ... |....11/01/2050
207720-MA-0 ... CONNECTICUT ST TAXABLE QLFD SCH SER B GO . . 1 1D FE .. . 103.2990 |. ..2,303,568 |. .2,505,352 |.. . 29,520 ....07/19/2016 ... [....10/01/2029
419792-RX-6 ..o [HAWATT ST GO eovvvrireeeeneieneeienesiene e oo e R . 1.CFE .. . 102.5860 |. ..1,025,860 |. .1,030,492 .. . 6,667 ....06/26/2017 ...|....05/01/2037 ...
93974D-YN-2 ... |WASHINGTON ST SER 2017 A GO . .2 1B FE .. . 104.6130 |. ..1,008,43 |. .1,110,388 |.. . . . 21,875 ...11/07/2016 ...|....08/01/2037 ...
977050-AZ-8 ..... I1ISCONSIN ST SER C GO 2 .. 1.BFE ..|... . 100.6540 [.o.ovevnnnns 1,308,502 [.... .. ... 1,309,563 I A .. 10,833 |... ....12/12/2016 ...]....05/01/2031 ...
97705-XH-3 ... WISCONSIN ST SER A GO .uveveeeeeieessuesesnsnesnsnens foe cee | ennns 2 o 1.B FE .. . 117.8370 [, 2,757,386 |..oovevennnn. 2,340,000 [ooviinnnins 2,645,826 |.ooverieeein0 | (36,776) |0 |oeeiiiiieenn0 105,000 [0 8,001 [N coes v 19,500 ...05/10/2022 ... |....05/01/2032 ...

0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 21,776,489 | XXX 19,733,922 19,920,000 20,909, 167 0 (195,565) 0 0 XXX XXX XXX 230,062 822,579 XXX XXX
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0509999999. Total - U.S. States, Territories and Possessions B 21,776,489 [ XXX 19,733,922 19,920,000 20,909, 167 0 (195,565) XXX XXX 230,062 822,579 XXX XXX
442403-KA-8 ..... HOUSTON TX INDEP SCH DIST REF LTD TAX GO . |- TAFE L 1,087,090 |. 100.0980 [......ccevnn 1,000,980 |.... .1,000,000 |.. ....1,001,273 (10,641) [.eeeeevneeeen0 oeeeiiieeeeennl0 |-eel.4.000 ... 2.911 [FA ... L 15,111 | ... 40,000 |....11/19/2014 ...|....02/15/2027 ...
584002-0Z-5 . MECKLENBURG CNTY NC REF SER C GO .. 1.AFE .. . 102.2570 |. .. 2,556,425 |. .2,500,000 .2,574,029 |.. ..(79,302) |. .1.972 . 10,938 131,250 |....02/01/2012 .. 12/01/2024 ...
735371-PV-2 ..... [PORT SEATTLE WASH LTD GO BONDS ...... .1.CFE .. . 106.9360 |. ..1,069,360 |. .1,000,000 1,062,709 |.. ..(19,765) |. ......2.806 . . 25,000 .50,000 |....03/06/2017 .. 01/01/2031 ...
741701-4Y-9 ..... PRINCE GEORGES CNTY MD CONS PUB IMPT SER A GO .... e |2 e | LAFE L . 104.3630 |... 1,878,534 |.... . .. .... 1,859,656 (12,028) [ooeevevvnennn0 Jovviiiiinnnnnnnn0 el 4,000 ... 3.209 [ ....... .... 33,200 |... . 72,000 |....06/13/2018 ...|....07/15/2035 ...
741701-X5-0 ..... PRINCE GEORGES CNTY MD CONS PUB IMPT SER A GO ......foeeveufeeenees 2 teeeennns . 1.LAFE .. . 100.2840 |......eennnnns 1,253,550 |oeveennnnnnns 1,250,000 [.eeeennnnnnns 1,262,034 (17,728) [0 e l0 |.....4.000 ... 2.530 [MS ... fiiiiiiniianns 16,667 |veveeeraeenes 50,000 [....10/23/2014 ...|....09/01/2028 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 9,028,934 [ XXX 7,758,849 7,550,000 7,759,701 0 (139,464) XXX XXX 100,916 343,250 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 9,028,934 [ XXX 7,758,849 7,550,000 7,759,701 0 (139,464) XXX XXX 100,916 343,250 XXX XXX
3133EM-3K-6 ..... FEDERAL FARM CR BKS .....cvvvniiiiiiiinieiiciiiineeecens fean e .|..1.BFE ...65.2270 |. .. 3,261,350 |. .5,000,000 . 4,997,586 |.. .0 15 129,500 |....08/18/2021 .. 08/24/2046 ...
3133XG-6E-9 ..... FEDERAL HOME LN BKS .. C.. . 103.3830 |. ..2,067,660 |. .2,000,000 .2,050,371 |.. .0 ..(19,031) | 115,000 |....09/30/2009 .. 06/12/2026 ...
3134A3-U4-6 ..... FEDERAL HOME LN MTG CORP .. . 113.8380 |... 2,276,760 |.... .2,000,000 |.. ....2,196,850 .. 135,000 |....11/02/2009 ...|....09/15/2029 ...
31359M-EU-3 ... FEDERAL NATL MTG ASSN A . 111.0640 |... 5,553,200 |.... .5,000,000 |.. ....5,570,420 .. 312,500 |....11/14/2013 ...|....05/15/2029 ...
31364A-6J-6 ..... FEDERAL NATL MTG ASSN MTN 1.BFE. . 103.4310 |... 2,585,775 |.... .2,500,000 |.. .... 2,582,889 ..207,000 |....02/18/2010 ...|....01/10/2025 ...
31364B-EP-1 ..... FEDERAL NATL MTG ASSN MTN . 1.B FE . . 103.5280 |... 4,141,120 |.... .4,000,000 |.. .... 4,199,426 ..280,800 |....12/16/2013 ...|....06/23/2025 ...
31364F-KW-0 ..... FEDERAL NATL MTG ASSN . 1.BFE. . 108.4830 |... 3,254,490 |.... .3,000,000 |.. ....3,177,184 .. 189,600 |[....09/03/2009 ... |....12/20/2027 ...
KENTUCKY ST TURNPIKE ECON TAXABLE DEV ROAD SER B
491552-UY-9 ..... REV .100.1110 |... ... 370,000 |.. 370,000 ... 19,403 |....06/23/2015 ...|....07/01/2025 ...
57586C-BL-8 ..... MASSACHUSETTS ST HLTH & EDL FAC AUTH SER M REV .... . 103.9050 |... .3,500,000 |.. .... 3,596,240 . .. 183,750 |....06/22/2011 ...|....07/01/2025 ...
576000-Z0-6 ..... MASSACHUSETTS ST SCH BLDG AUTH TAXABLE REV SER C . ...73.4510 |... 12,070,000 |.. ... 12,141,850 (10,196) |. ....10/14/2020 ...|....05/15/2043 ...
677650-CA-2 ..... OHIO ST WTR DEV AUTH SER A REV ... . 105.1200 |. . 720,000 ....754,338 |.. .. (13,523) | ....11/18/2016 .. 12/01/2034
880591-CJ-9 ..... [ TENNESSEE VALLEY AUTH PWR BD .. . 104.4180 |. . .5,000,000 .5,189,136 |.. ..(96,992) |. ....06/19/2010 .. 11/01/2025
880591-DV-1 ..... TENNESSEE VALLEY AUTH PWR BD .. . 105.1730 |. .. 5,272,322 |. .5,013,000 .5,569,527 |.. ..(48,827) | ....08/20/2018 .. 07/15/2033
880591-DV-1 ..... TENNESSEE VALLEY AUTH PWR BD .. . 105.1730 |. ..2,103,460 |. .2,000,000 .2,309,09 |.. .. (27,850) |. ....12/18/2017 .. 07/15/2033 ...
914455-PY-0 ..... [UNIV MICHIGAN REF SER 2015 REV ... . 102.1080 |. ..5,105,400 |. .5,000,000 5,102,343 |.. .. (43,376) | ...02/13/2018 .. 04/01/2034 ...
914692-X4-5 ... UNIV_OF NM TAXABLE GNMA COLL HOSP REV .. 2,000,000 |...99.1430 |.............. 1,982,860 |.... .2,000,000 |.. ....2,000,000 ...05/07/2015 ...|....06/20/2024 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 67,930,199 | XXX 56,454,783 59,173,000 61,807,255 XXX XXX
3128K9-6U-9 ..... FHLMC 30 YR GOLD PC GRP POOL A48985 A . 103.2910 |... ....1,69 |.... .1,641 | ... 1,673 ....06/13/2006 ...|....05/01/2036 ...
3128L2-DB-1 ..... FHLMC 30 YR GOLD PC GRP POOL A69998 .. A . 105.4000 |. .. 142,740 |. ..135,427 .143,330 |.. ....02/08/2010 .. 12/01/2037 ...
3128LX-QC-7 ..... FHLMC 30 YR GOLD PC GRP POOL G02251 A . 104.6710 |... ...62,643 |.... ...59,848 |.. ....10/23/2009 ...|....08/01/2036 ...
3128\14-AX-1 ..... FHLMC 30 YR GOLD PC GRP POOL G02422 A . 104.6590 |... ...23,189 |.... ... 22,157 |.. ....10/14/2009 ...|....12/01/2036 ...
3128\14-BB-8 ..... FHLMC 30 YR GOLD PC GRP POOL G02434 A . 103.6860 |... ...43,398 |.... ....03/20/2007 ...|....10/01/2036 ...
3128M5-KM-1 ..... FHLMC 30 YR GOLD PC GRP POOL GO3600 A . 106.7490 |... ...51,344 |.... ....10/29/2008 ...|....11/01/2037 ...
3128J-22-2 ..... FHLMC 30 YR GOLD PC GRP POOL G08791 A ...90.3340 |... ..586,472 |.... ....630,576 ....08/16/2018 ...|....12/01/2047 ...
3128\J-4V-9 FHLMC 30 YR GOLD PC GRP POOL G08835 A ...93.5260 |... 956,475 |.... ,010,026 ...09/18/2018 ...|....09/01/2048 ...
3128\lJ-52-9 . FHLMC 30 YR GOLD PC GRP POOL GO8863 .. A ...98.8130 |. ..225,243 | .236,869 |.. ....04/23/2019 .. 02/01/2049 ...
3128\J-U3-2 . FHLMC 30 YR GOLD PC GRP POOL G08601 .. A ...96.5370 |. ..469,285 |. 512,152 |.. ...10/28/2014 .. 08/01/2044
3128MJ-US-7 . FHLMC 30 YR GOLD PC GRP POOL GO8592 .. A ...96.5880 |. .. 147,472 ). .159,903 |.. ....07/18/2014 .. 06/01/2044
3128\lJ-V2-3 ..... [FHLMC 30 YR GOLD PC GRP POOL G08632 .. A ...93.5710 |. ..225,531 |. .250,99 |.. ....04/28/2015 .. 03/01/2045
3128MJ-V7-2 ... FHLMC 30 YR GOLD PC GRP POOL GO8637 .. A ...96.6650 |. ..341,273 |. 372,129 |.. ....06/16/2015 .. 04/01/2045 ...
3128MJ-W7-1 ... FHLMC 30 YR GOLD PC GRP POOL G08669 A ...96.6650 |... ....546,170 ...12/16/2015 ...|....09/01/2045 ...
3128J-WC-0 ..... FHLMC 30 YR GOLD PC GRP POOL GO8642 A ...96.6650 |... ....561,637 ...10/28/2015 ...|....05/01/2045 ...
3128\J-W0-6 ..... FHLMC 30 YR GOLD PC GRP POOL G08660 A ...96.6650 |... ....114,783 ....11/23/2015 ...|....08/01/2045 ...
3128MJ-X3-9 ... FHLMC 30 YR GOLD PC GRP POOL GO8697 A ...91.4970 |... ....527,862 ...04/19/2016 ...|....03/01/2046 ...
3128-X7-0 ..... FHLMC 30 YR GOLD PC GRP POOL G08701 A ...91.1970 |... .. 171,284 i ....04/26/2016 ...|....04/01/2046 ...
3128MJ-XA-3 ..... FHLMC 30 YR GOLD PC GRP POOL G08672 AL ...96.6650 548,128 |......ccevnnnnnn ...12/16/2015 ...|....10/01/2045 ...
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3128MJ-XK-1 ... FHLMC 30 YR GOLD PC GRP POOL G08681 LA e 426,427 |...93.5700 |.................380,346 |..........cceenn 406,484 |.......ccevnnnnns 423,548 |oeeveeeniiinnnn0 o (938) |0 [0 3.500 .|-...12/01/2045 ...
31281J-YB-0 ..... FHLMC 30 YR GOLD PC GRP POOL G08705 LA .. 190,875 |...91.4040 |... ..186,504 |.. ....190,234 O [ (194) |0 o0 e 3.000 .|--..05/01/2046 ...
3128MJ-YG-9 ..... FHLMC 30 YR GOLD PC GRP POOL GO8710 LA ...91.3420 |... ..381,986 |.. ....391,539 LU SRR (151 N N | I RPN | ) A 3.000 .|...06/01/2046 ...
3128WJ-2F-0 ..... FHLMC 30 YR GOLD PC GRP POOL GO8741 LA ...90.8770 |... . 2,792,040 |.. ....2,798,787 0 [ (465) |0 [0 e 3.000 .|--..01/01/2047 ...
3128MJ-2X-1 ... FHLMC 30 YR GOLD PC GRP POOL GO8757 LA ...93.5690 |... ..430,100 |.. LU R (72 N N | I RPN | ) AN 3.500 .|...04/01/2047 ...
312925-B7-4 ... FHLMC 30 YR GOLD PC GRP POOL C09062 .. LA ...96.7380 |... ....510,613 |.. 536,213 O [ (B13) |0 o0 e 4.000 ....07/01/2044 ...
313206-BY-5 ..... FHLMC 15 YR POOL SB8155 LA ...94.2850 |... 10,039,403 |.. ....9,881,79% O 8,995 |0 [0 3.000 .|-...05/01/2037 ...
313200-CN-1 ... FHLMC 30 YR POOL SD8177 ... LA ...81.8630 |... 4,412,139 |.. .... 4,401,303 O e 91 0 [0 e 2.000 ...11/01/2051 ...
313200-CP-6 . FHLMC 30 YR POOL SD8178 ... 1.4 .. ...85.1900 |. . 8,574,522 .8,782,875 |.. .0 .2.500 |.. 11/01/2051
3132GT-SA-6 ..... FHLMC 30 YR GOLD PC GRP POOL Q08313 .. 1.A .. ...97.5320 |. ..204,609 .0 .4.000 |.. 05/01/2042
3132J0-H8-6 ..... FHLMC 30 YR GOLD PC GRP POOL 022955 1.A .. ...96.7970 |. ..225,874 .0 ......4.000 |.. 11/01/2043 ...
3136AS-GE-0 ..... FNVA 16 REMIC SER 24 HY PAC LA ...84.9810 |... .5,000,000 |.. 0 [ 10,425 |0 o0 e 3.000 ....05/25/2046 ...
31371L-NG-0 ..... FNVA PASS THRU POOL 255191 .. LA . 104.4040 |... O e (198) |0 o0 6.000 .|...05/01/2034 ...
31371M-5N-3 ..... FNVMA PASS THRU POOL 256553 .. LA . 104.5280 |... 0 [ (1,682) |0 o0 6.000 .|--..01/01/2037 ...
3137BQ-T6-4 ..... FHLMC CMO SER 4597 PB PAC . 1A ...91.0430 |... O e 33,911 |0 [0 3.000 o|-...12/15/2045 ...
3137BR-7J-8 ..... FHLMC CMO SER 4608 JV PAC . LA ...82.8560 |... 0 e (804) |0 [0 e 3.500 .|--..01/15/2055 ...
3138EH-FB-3 ..... FNVA PASS THRU POOL AL1061 LA ...97.6460 |... O e (2,162) |0 o0 e 4.000 .|-...02/01/2041 ...
3138Y1-7A-7 ..... FNVA PASS THRU POOL AX0888 LA ...96.5300 |... JO N U (- 78) ()N ARt | B IR | ) AU 4.000 ....10/01/2044 ...
31405D-1K-9 ..... FNVA PASS THRU POOL 786450 LA . 103.8180 |... JLUJ R £ 7 AU | I RPN | ) I 6.000 ...07/01/2034 ...
31408E-BH-4 ..... FNVMA PASS THRU POOL 848840 .. 1.A .. . 103.1750 |. .0 .7.000 |.. 01/01/2036
3140EV-TJ-6 ..... FNVA PASS THRU POOL BC1452 1.4 .. ...96.5700 |. .0 .4.000 |.. 07/01/2046
31410P-V2-6 ..... FNMA PASS THRU POOL 893533 1.A .. . 104.9220 |. .0 .6.500 |.. 09/01/2036
31418B-E8-5 ..... FNVA PASS THRU POOL MA1958 .. 1.4 .. ...96.5300 |. .0 .4.000 |.. 07/01/2044 ...
31418C-C-2 . FNVA PASS THRU POOL MA2784 .. 1.A .. ...96.5300 |. . .523,523 |.. .0 ......4.000 |.. 10/01/2046 ...
31418C-EH-3 ..... FNVA PASS THRU POOL MA2835 LA ...96.5300 |... ...407,109 LU R (X ) N N | N RPN | ) A 4.000 .|-...12/01/2046 ...
31418C-R7-1 ..... FNVA PASS THRU POOL MA3209 LA ...90.2620 |... O o285 |0 o0 e 3.000 .|--..12/01/2047 ...
31418E-GX-2 ..... FNVA PASS THRU POOL MA4713 LA ...98.0520 |... ....11,768,797 |.... . O [ (9829 [0 [0 4.000 .|-...07/01/2037 ...
31418E-P3-8 ..... FNVA PASS THRU POOL MA4941 LA . 100.4890 |....coevnnnnnt 9,309,913 |.... ....9,234,131 0 . e (B1) [0 0 [ 5.500 . N .|--..03/01/2053 ...
31418E-T6-7 ..... FNVA PASS THRU POOL MA5072 o e LA L . 100.5250 |... .... 10,125,940 |.... ... 9,933,827 0. LG 874 0 0 5.500 MON ..... .. 230,840 |.... ...07/01/2053 ...
0829999999. Subtotal - Bonds - U.S. Special Reven | Mortgage-
Backed Securities 80,178,938 | XXX 74,307,489 79,307,929 79,984,180 12,337 0 0 XXX XXX 250,676 2,600,008 XXX
0909999999. Total - U.S. Special Revenues Bonds 148,109,137 | XXX 130,762,272 138,480,929 141,791,435 (678,232) 0 0 XXX XXX 902,601 5,491,377 XXX
023135-BC-9 ..... AMAZON COM INC .. L EFE o 2,872,200 [...96.1990 |.......eennnn. 2,885,970 |oriiiinnnnn 3,000,000 |.eevvunnens 2,942,563 .|....08/22/2027 ...
037833-BY-5 ..... APPLE INC |- 1.BFE ... .. 5,101,600 |...97.5980 |.............. 4,879,900 |.... .5,000,000 |.. ....5,024,89%5 .|--..02/23/2026 ...
06051G-JA-8 ..... BANK OF AMERICA CORP MTN .. | 1.GFE L. ...84.5200 |.....counnnnns 3,381,160 |.... .... 4,915,402 .|-...03/20/2051 ...
06051G-JS-9 ..... BANK OF AMERICA CORP .. 1.G FE ..|... ...91.6540 |....coounnnnns 2,383,004 |.... . ....2,317,478 . ...07/22/2027 ...
110122-CR-7 ..... BRISTOL MYERS SQUIBB CO 1.FFE .. .. 87.1070 |. .. 3,484,280 |. .4,000,000 . 4,353,254 |.. (8,304) |. 10/26/2049 ...
126650-CX-6 ..... CVS HEALTH CORP .2.BFE .. ...98.4200 |. .. 2,952,600 |. .3,000,000 .3,177,552 |.. .. (41,651) | 03/25/2028
17325F-BC-1 ... CITIBANK NA ....... .1EFE .. . 101.8480 |. ..2,036,960 |. .2,000,000 .2,000,000 |.. 12/04/2026
24422E-XC-8 . JOHN DEERE CAPITAL CORP . 1.F FE .. . 101.3110 |. ..4,862,928 |. .4,798,100 |.. 09/08/2025
264420-8B-9 . DUKE ENERGY CAROLINAS LLC 1ST MTG 1FFE .. ...86.8310 |. .. 1,982,866 |. . 2,336,046 |.. N 04/15/2031 ...
26442C-8B-9 ... DUKE ENERGY CAROLINAS LLC 1ST MTG .. .. 1.F FE ..|... ...86.8310 |..eeeennnnnnns 6,700,234 |.... ....7,900,238 A0 ...... .. 196,768 |.... ....04/15/2031 ...
29364D-AU-4 ... ENTERGY ARKANSAS INC . 1.F FE ..|... L.97.1700 |..oeevennnnnns 2,429,250 |.... ....2,513,736 A0 ... ... 87,500 |.... .|-...04/01/2026 ...
30231G-AT-9 ..... EXXON MOBIL CORP |- 1.DFE ... ...97.1680 |...ccvvnnnnnns 4,858,400 |.... . .. ... 4,955,555 M ...... . .. 152,150 |.... .|--..03/01/2026 ...
30251B-AD-0 ..... FMR LLC 144A ... .oovvveiiiiiiiiiiniiiiiiin s LAEFE 3,425,070 [...96.2890 |[.............. 2,888,670 [.......oennnn. 3,000,000 |..eevunnnnnnns 3,302,614 FA oo e 61,875 i 148,500 |.... ...02/01/2083 ...
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437076-CV-2 ..... HOME DEPOT INC ..evveivvininiieiciiiie e [ Covfeennnnn T L AFFE e 1,222,317 |. 101.4750 |.......oeennn. 1,243,069 |...ooevnnnnnns 1,225,000 |.oevvvvnnnnnns 1,222,338 [ooieeiiinnnnnnnd (O A I RN | N AR | B RN 4.950 |...... 5.087 [MS ..o |eviinniniiinns 4,548 ... 11/27/2023 ...|....09/30/2026 ...
458140-AX-8 ..... INTEL CORP |- LFFE L 1,016,970 |...96.1720 |... .1,000,000 |.. ....1,005,99% O e (1,813) |0 o0 e 3.150 |...... 2.947 [MN oo e 4,375 |... ....06/07/2017 ...|....05/11/2027 ...
459200-AN-3 ..... INTERNATL BUSINESS MACHS CORP . | 1.GFE L. . 104.1250 |... . ....2,111,056 LU U -7/ 1o1c N N | I RPN | ) AN 7.000 |...... 3.826 A0 ...... e 28,722 ... ...10/07/2013 ...|....10/30/2025 ...
46647P-DG-8 ..... JPMORGAN CHASE & COMPANY .. |- LEFE L. . 100.1030 |... 3,103,193 |.... ... 2,982,497 O e 5,164 |0 o0 e 4.851 |...... 5.807 |dJ ....... .... 65,165 ... ....10/05/2023 ...|....07/25/2028 ...
478160-AJ-3 ..... JOHNSON & JOHNSON NT ... 1.CFE ..|... . 115.3990 |... 5,423,753 |.... ....5,211,206 O [ (77,861) |0 o0 e 6.950 |...... 4. 724 MS ...... ... 108,883 |... ....04/18/2017 ...|....09/01/2029 ...
501044-DN-8 ..... KROGER CO |--2.BFE ... . ...82.1290 |... 2,053,225 |.... 002,939,031 [oeiieeeiiienn0 e (11,365) [0 feeiil0 e 3.950 |...... 2.965 [0 ....... .... 45,535 |... ...10/20/2020 ...|....01/15/2050 ...
532457-A-0 ... LILLY ELI & CO NT .. B .. 1.EFE ..|... .. 1,176,400 |. 103.3700 |... 1,033,700 |.... .... 1,020,836 LU U (K 18- 10N N | I RPN | ) AN 71425 |...... STV [V ) E 5,938 |... ....03/13/2007 ...|....06/01/2025 ...
539830-BZ-1 ..... LOCKHEED MARTIN CORP . N A .. 1.G FE ..|... 2,395,680 . 100.6000 |... 2,414,400 |.... ....2,39,012 0 832 0 o0 e 4.450 |...... 4.491 ... 13,647 |... ....05/23/2023 ...|....05/15/2028 ...
594918-BK-9 ..... MICROSOFT CORP ... 1 1AFE .. 2,198,960 |. 100.4960 |. ..2,009,920 |. .2,136,401 |.. .0 (9,676) |. .4.200 |......3.467 . 13,533 ....10/31/2016 .. 11/03/2035
61744Y-AL-2 ..... MORGAN STANLEY 1 . 1.GFE .. .. 87.6610 |. 1,753,220 | .2,261,833 |.. .0 ..(15,678) |. .3.971 |......2.804 . 35,077 ...02/20/2020 .. 07/22/2038
61747Y-FF-7 ..... MORGAN STANLEY ... 1 .1EFE .. . 101.9840 |. 1,325,792 | .1,300,000 |.. .0 L0 .5.449 |......5.449 . 31,483 ....07/19/2023 .. 07/20/2029 ...
637432-NP-6 ... NATL RURAL UTIL COOP ... N A .. 1.EFE ..|... ...95.9160 |... 2,877,480 |.... ....2,971,036 0 |eeeennn. 6,419 | 3.400 |...... 3.655 .... 40,800 |... ...09/07/2018 ...|....02/07/2028 ...
638588-AA-7 ..... NATIONSBANK CORP MTN ... I .. 1.G FE ..|... . 102.7940 |... 2,055,880 |.... 2,043,719 [0 o (A7,708) [0 [0 e 8.570 |...... 5.947 ... 21,901 |... ....10/24/2006 ...|....11/15/2024 ...
693475-AlI-5 ..... PNC FINANCIAL SERVICES .. 2 ... .. 1.G FE ..|... ...94.7040 |... 4,735,200 |.... 5,196,715 [0 e (835,899) [0 [0 e 3.450 |...... 2.615 ... 32,583 ... ....08/13/2019 ...|....04/23/2029 ...
T47525-AU-T ... QUALCOMM INC B L .. 1.F FE ..|... ...96.8170 |... 1,977,448 0 e 6,141 0 0 3.250 |...... 3.606 |MN ..o Jovnnniiiiiinnnns 7,408 |... ....04/04/2019 ...|....05/20/2027 ...
845743-BR-3 ... SOUTHWESTERN PUBLIC SERV 1ST MTG ... N L .. 1.G FE ..|... ...76.2460 |... 1,144,300 oeeneiiiinl0 e (4,362) [0 [0 e 3.700 |...... 2.844 ... 13,978 |... ....10/08/2020 ...|....08/15/2047 ...
88579Y-BC-4 ..... B L .. 1.G FE ..|... ...95.3800 |... 4,769,000 |.... 4,999,379 [0 il 81 0 0 3.625 |...... 3.627 .... 53,872 |... ....09/18/2018 ...|....09/14/2028 ...
91159H-HM-5 ... US BANCORP ... N2 e TG FE L ...95.8590 |... 3,406,930 |.... ....3,561,129 0 [ (3,064) |0 [0 e 3.100 |...... 2.857 .... 19,587 |... ...04/12/2017 ...|....04/27/2026 ...
91159H-HM-5 ... US BANCORP ... 2 e [ TG FE L ...95.8590 |... 6,658,265 |.... ....6,993,473 .0 (20,351) |oeeeeeeeeeeeennl0 [0 s 3.100 |...... 2.857 .... 38,280 |... ....10/27/2016 ...|....04/27/2026 ...
913017-AT-6 ..... RTX CORP NT . . .. 2.AFE .. . 107.1110 |. ..2,694,820 |. .2,613,175 |.. .0 ..(18,108) | .6.700 |......5.727 . 70,236 ....11/04/2022 .. 08/01/2028
913017-AT-6 ..... RTX CORP NT . C.. .. 2.AFE .. . 107.1110 |. 4,320,950 .4,190,037 |.. .0 ..(29,036) |. .6.700 |......5.727 112,618 ....11/04/2022 .. 08/01/2028 ...
94974B-GP-9 ... WELLS FARGO & CO . C.. .. 2.AFE .. ...97.7280 |. 1,465,920 |. .1,500,000 1,518,925 |.. .0 ..(10,467) |. .3.550 |......2.802 . 13,608 ...06/08/2016 .. 09/29/2025 ...
78016F-ZZ-0 ..... ROYAL BANK OF CANADA . C.. [A. .. 1.EFE .. . 101.1830 |. .. 3,136,673 |. .3,100,000 .3,099,609 |.. .0 .5.200 |......5.204 . 72,092 ....07/13/2023 .. 07/20/2026 ...
89115A-28-0 ..... TORONTO DOMINION BANK MTN . C.. [A. .. 1.EFE .. . 101.9410 |. .. 2,344,643 |. .2,300,000 . 2,285,359 |.. .0 .5.532 |......5.803 . 57,963 ....11/02/2023 .. 07/17/2026 ...
89115A-2U-5 . TORONTO DOMINION BANK ... C.. [A. .1EFE .. . 103.0250 |. ..1,730,820 |. .1,680,000 .1,680,000 |.. .0 ......5.523 |......5.528 . 42,269 ....07/10/2023 .. 07/17/2028 ...
035229-CF-8 ... ANHEUSER BUSCH COS INC DEB .. C.. [C. |- 1.GFE L. . 116.2370 |... 2,324,740 |.... 2,203,374 O [ (24,113) |0 o0 e 7.550 |...... 5.711 e 37,750 |... ....12/05/2006 ...|....10/01/2030 ...
035240-AN-0 ANHEUSER BUSCH INBEV C .. 1.G FE ..|... ...94.6690 |... 7,573,520 |.... . 9,187,485 O [ (31,019) |0 o0 e 4.600 |...... 3.658 ... 17,689 ... ...10/19/2020 ...|....04/15/2048 ...
06675G-BB-0 ..... [BANQUE FED DU CREDIT MUTUEL . C.. [D. 1.DFE .. . 103.3470 |. .. 1,860,246 |. .1,800,000 .1,800,000 |.. .0 .5.790 |......5.790 . 48,636 ....07/05/2023 .. 07/13/2028 ...
656531-AD-2 NORSK HYDRO A S DEB ........ C.. [D. .1.DFE .. . 103.8430 |. .. 3,608,544 |. . 3,475,000 .3,672,918 |.. .0 .7.150 |......3.960 . 31,748 ....11/06/2013 .. 11/15/2025 ...
U7000R-AH-5 ..... [NATIONAL SECS CLEARING CORP . C.. [D. .1.BFE .. . 101.9670 |. .. 2,447,208 |. .2,400,000 . 2,394,070 |.. .0 .5.000 |......5.062 . 10,333 ...05/22/2023 .. 05/30/2028 ...
U9273A-DQ-5 ..... [VOLKSWAGEN GROUP AMERICA .. C.. [D. L2.AFE .. . 100.8220 |. ..2,419,728 |. .2,400,000 . 2,399,536 |.. .0 ......5.800 |......5.806 42,147 0 [....09/05/2023 .. 09/12/2025 ...
ZK7549-48-6 ..... PENSKE TRUCK LEASING CO ... D ceeeenees |- 2.B FE L.t . 100.8110 f..oevvnnnnnnns 1,597,854 |.... . 1,585,000 |.. .... 1,583,387 O e 242 |0 0 5.750 |...... 5.793 [MN .ooovn oeeinnnianaennes 9,367 |... ...05/22/2023 ... |....05/24/2026 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 146,678,412 | XXX 133,857,935 137,415,000 142,639,713 0 (598,226) 0 0 XXX XXX XXX 1,705,618 4,664,255 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 146,678,412 | XXX 133,857,935 137,415,000 142,639,713 0 (598,226) 0 0 [ XXX XXX XXX 1,705,618 4,664,255 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 385,343,719 | XXX 345,851, 181 365,557,999 368,471,709 0 (1,452,675) 0 0 XXX XXX XXX 3,665,503 11,790, 141 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 90,178,778 | XXX 83,750,655 89,176,338 89,933,958 0 22,944 0 0 XXX XXX XXX 286,556 2,872,040 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
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2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 475,522,497 | XXX 429,601,836 454,734,337 458,405,667 0 (1,429,731) 0 0 XXX XXX XXX 3,952,059 14,662, 181 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 259,039,919 1B ..$........ 44,741,009 1C..$............ 19,611,953 1D ..$........... 17,568,118 1E.$ ............. 23,584,514 1F .$ . ... 26,107,156 1G..$............ 49,331,355
1B 2A..$.. 10,721,673 2B .. ..7,699,970 2C..$ ..
1C ...0 3B.. 3C..$..
1D .0 4B.. 4C ..$
1E .0 5B 5C..$
1F .0
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031162-10-0 ... [ AMGEN INC ....508,867 |.. ....34,080 |... .0 .... 101,520 |... 0. 101,520 |... ...0|.. 08/08/2014 ..
075887-10-9 ... [BECTON DICKINSON & CO .. . . . 1,885,090 |.. ....96,416 |... .0 ... (274,314)... .0 ... (274,314) |... ...0 .. 03/23/2011 ..
244199-10-5 ....|DEERE & CO ....10,000.000 |.... ..1,520,179 |.. ....50,500 |... .0 ...(288,900)f... 0. .... (288,900) |... ...0 .. 03/09/2020 ..
291011-10-4 ... [EMERSON ELECTRIC CO .. ....26,800.000 |.... ..1,626,054 |.. ....56,878 |... .0 .0 ...0.. 02/10/2017 ..
437076-10-2 ... [HOME DEPOT INC ..8,000.000 |.... . 1,736,271 |.. ....66,880 |... .0 0. ...0 .. 03/09/2020 ..
46625H-10-0 ... [ JPMORGAN CHASE & COMPANY ... ..9,000.000 |.... ... 798,226 |.. .0 .0 ...0 .. 06/12/2020 ..
478160-10-4 ... [JOHNSON & JOHNSON .. ....53,315.000 |.... ... 585,732 |.. .0 . 0. ...0|.. 06/03/1993 ..
58933Y-10-5 ....[MERCK & CO INC ....31,300.000 |.... .0 .... (60,400)f... .0 . ...0.. 10/21/2010 ..
504918-10-4 ....|MICROSOFT CORP ....11,900.000 |.... .0 ... 1,621,018 |... 0. ...1,621,018 |... ...0|.. 06/16/2006 ..
717081-10-3 ... [PFIZER INC ..... 297,000.000 |. .0 (6,667,650)| 0 ..(6,667,650) 0.. 11/29/2010 ..
741447-10-8 ... [PRICE T ROWE GROUP INC . .21,200.000 |. .0 . (29,044) 0 (29,044) 0 .. 08/15/2008 ..
747525-10-3 ... [ QUALCOMM INC .. ..867,780 |. . 278,040 .0 .208,140 0 208,140 0].. 01/13/2016 ..
842587-10-7 ... [ SOUTHERN CO .... .. 1,753,000 . ... 750,527 |.. .0 ... (32,250)f... 0. ...(32,250) |... ...0|.. 09/23/2004 ..
898320-10-9 ....[ TRUIST FINL CORP ... .. 849,160 . 849,160 ... 765,210 |.. .0 ...(140,530)f... .0 .... (140,530 |... ...0 .. 12/06/2019 ..
902973-30-4 ....|US BANCORP DEL .. 173,120 ... 173,120 ... 128,689 |.. .0 . 0. ...0|.. 12/20/2012 ..
911312-10-6 ... [UNITED PARCEL SERVICE INC CL B .. .... 267,291 ... 161,878 |.. .0 ... (28,237)... .0 ...0].. 02/11/2016 ..
92343V-10-4 ....[VERIZON COMMUNICATIONS ............ o e .. .. 282,750 L 222,749 .. .0 . .... (12,750)]... .0, ...0].. 08/24/2010 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 49,721,424 XXX 49,721,424 17,151,503 40,761 1,480,522 0 (6,062,672)| 0 (6,062,672) 0 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 49,721,424 XXX 49,721,424 17,151,503 40,761 1,480,522 0 (6,062,672)| 0 (6,062,672) 0 XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX

922042-77-5 ... VANGUARD FTSE ALL WORLD EX-US ETF ....30,000.000 |.... .. 1,684,200 |......... 56.140 ..1,684,200 ..1,520,945 |.. .0 . ....55,902 |... .0 .180,000 |... .0 .. 180,000 |... ...0].. 06/02/2017 ..
977174-28-1 ... [WISDOMTREE EMERGING MKTS SMALL CAP ETF ....10,000.000 |.... 499,200 |......... 49.920 ... 499,200 .... 450,048 |.. .0 .. ....22,700 |... .. 0. .. 59,300 |... .0, ....59,300 |... ...0].. 04/13/2017 ..
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 2,183,400 XXX 2,183,400 1,970,993 0 78,602 0 239,300 0 239,300 0 XXX

02957#-10-5 ... [AMERICAN SELECT INSURANCE COMPANY . 2,500.000 |. 139,914,311 |.... 55,965.724 |.. . 139,914,311 |.. 20,105,153 .0 ..15,000,000 .0 .(18,093,882) 0 (18,093,882) 0.. 01/01/199%4 ..
67978#-10-3 ... [OLD GUARD INSURANCE COMPANY ......... 100,000.000 |. .....2,545.648 |.. . 254,564,830 |.. 61,620,326 .0 ..15,000,000 .0 . (10,520, 124) 0 (10,520, 124) 0 .. 12/31/2000 ..
92565%-10-4 ....[WESTFIELD CHAMPION INSURANCE COMPANY ....30,000.000 [..................8,421,450 |........ 280.715 ....8,421,450 ... 7,500,000 |.. .0 . .0 .... 220,566 |... 0. 220,566 |... ...0|.. 04/24/2018 ..
96009€-10-7 ... [WESTFIELD INSURANCE COMPANY ....47,000.000 |.... ... 25,681.256 . 1,207,019,041 .0 . ... 135,000,000 |... .0 .0 ....(44,357,569) |... ...0 .. 12/30/1971 ..
96010*-10-6 ... [WESTFIELD NATIONAL INSURANCE COMPANY ....10,000.000 |.... ... 35,853.276 .. 358,532,759 .0 . 20,000,000 |... .0 0. .. (15,621,430) |... ...0|.. 12/30/1971 ..
96011#-10-1 ... [WESTFIELD MANAGEMENT COMPANY . . .0 . .0 . .0 .0 ...0 .. 01/03/1995 ..
96012%-10-4 ... [WESTFIELD BANCORP INC . 226,854,077 92,043,950 |.. .0 . .0 .0 19,648,210 |... 0. ...0|.. 05/24/2004 ..
96019*-10-7 ... [WESTFIELD PREMIER INSURANCE COMPANY .... . . ...8,363,061 ..8,363,051 ... 7,500,000 |.. .0 . .0 .0 .... 208,025 |... .0 ...0|.. 04/24/2018 ..
96020#-10-0 ... [WESTFIELD SELECT INSURANCE COMPANY ....50,000.000 |.... . 28,332,059 .28,332,059 .. 27,500,000 |.. .0 . .0 .0 .... 484,016 |... 0. ...0|.. 08/03/2021 ..
96021*-10-3 ... [WESTFIELD SPECIALTY INC 10,000.000 |.... 929,395 929,395 ... 2,500,000 |.. .0 .. .0 .0 ... (942,59)... .0 ...0 .. 06/03/2021 ..
960216-10-1 ... [WESTFIELD SPECIALTY INSURANCE COMPANY 1,000,000.000 |. . 51,807,632 |. 51,807,632 |.. 50,000,000 .0 .0 .0 . 606,479 0 0.. 03/15/2021 ..
96022#-10-8 ... |WESTFIELD TOUCHSTONE INSURANCE COMPANY .30,000.000 |. 8,347,005 |. ..8,347,005 |.. . 7,500,000 .0 .0 .0 . 198,831 0 0].. 04/24/2018 ..
96022%-10-2 ... |WESTFIELD SUPERIOR INSURANCE COMPANY .30,000.000 |. 8,469,390 |. ..8,469,390 |.. . 7,500,000 .0 .0 .0 . 249,385 0 0|.. 04/24/2018 ..
695626-10-2 ... [WESTFIELD SPECIALTY LTD ..... - ..87,824,146.000 |. 199,848,118 |.. . 199,848,118 |.. . 175,388,424 .0 .0 .0 24,459,6% 0 0.. 02/02/2023 ..
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 2,501,430,309 2,501, 430,309 580,571,314 0 185,000,000 0 (43,460, 398)| 0 (43,460,398) 0 XXX

5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 2,501,430,309 2,501,430,309 580,571,314 0 185,000,000 0 (43,460,398), 0 (43,460,398) 0 XXX

5989999999 - Total Common Stocks 2,553,335, 133 2,553,335,133 599,693,810 40,761 186,559, 124 0 (49,283,770), 0 (49,283,770) 0 XXX

5999999999 - Total Preferred and Common Stocks 2,553,335,133 2,563,336, 133 599,693,810 40,761 186,559, 124 0 (49,283,770)) 0 (49,283,770) 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Farmers Insurance Company

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
36179Y-AS-3 ......... GNMA GTD PASS THRU POOL MA9017  5.500% 07/20/53 . B O 7 T 1= I U RO R 4,935,263 |.. ... 4,941,440 |.. .. 14,344
91282C-AV-3 ......... UNITED STATES TREAS NTS ~ 0.875% 11/15/30 ....07/07/2023 ...|Vells Fargo .. ... 9,714,250 |.. ... 12,200,000 |.. .. 16,245
912820-Cli-9 ......... UNITED STATES TREAS NTS  0.750% 08/31/26 ...evuuuriiiiiiuiniiiiiiiiiiiiiiiiiiiisiiisninesscessnnssesersssnssees | nneeeeeesnnnnees B sy R VT T PP PPN 2,996,426 |...coovuiiiiiiiinnnnns 3,300,000 J..euniiiiiiiiiiiiiiiiiaanns 6,595
0109999999. Subtotal - Bonds - U.S. Governments 17,645,939 20,441,440 37,184
31418E-P3-8 .........|FNMA PASS THRU POOL MA4941 5.500% 03/01/53 ... ...02/2172023 ... [StoneX Financial INC .......ccuuuiiiiiiiiiiiiiiiiiii it erran e ens [rernai e rr e s rrrn e ees | 9,234,192 |.. ... 9,264,591 |.. .. 32,555
31418E-T6-7 .........[FNMA PASS THRU POOL MA5072  5.500% 07/01/53 ... +..07/07/2023 ... [FHN FinanCial .. .ieeeeuuusiiiiieeuseseeinnnnaseernnnesseeeennnuaaseeennnsaseennnnnaseaernnnsassesrnnnnnsssernnnnnssseens |oennnnnsseerennnnnseeeennnnnnseeres |oennnnsseerennnnnneeeees 9,932,952 |.. .. 10,073,030 |.. .. 18,467
0909999999. Subtotal - Bonds - U.S. Special Revenues 19,167, 144 19,337,621 51,022
06051G-JS-9 ......... BANK OF AMERICA CORP 1 T84% 07/22/21 et eees | eeeeeennieeen [ .11/02/2023 ... [GOldMAN SACHS & £0. ..unieeeerneieeeeeeet e e e e eeee e e e e ee e e e e e e enae e e e e e nnn e e e e eenna e e e e eennnnnaeeeennnnnneeeens |ennnnaneeeeennneeeeennnaaeeeens |orriieeeeeeen e eee 2,306,408 |...eueeeeeniieeeees 2,600,000
17326F-BC-1 ......... CITIBANK NA  5.488% 12/04/26 o|.... 1172772023 ... 2,000,000 .. .... 2,000,000 |..
24422E-XC-8 ........ JOHN DEERE CAPITAL CORP  5.300% 09/08/25 . . |--.-09/05/2023 ... [Mitsubishi . ... 4,798,224 |.. .... 4,800,000 |..
437076-CV-2 ......... HOME DEPOT INC  4.950% 09/30/26 .|-... 1172772023 ... | JP Morgan 1,222,317 .. .... 1,225,000 |..
46647P-DG-8 ......... JPMORGAN CHASE & COMPANY — 4.851% 07/25/28 ... ...10/05/2023 ... |Wells Fargo .. .. 2,977,333 |.. .... 3,100,000 |..
539830-BZ-1 ......... LOCKHEED MARTIN CORP  4.450% 05/15/28 .. ...06/23/2023 ... |Barclays 2,395,680 |.. .... 2,400,000 |..
61747Y-FF-7 . ..|MORGAN STANLEY  5.449% 07/20/29 ....... 07/19/2023 ... |Morgan Stanley . 1,300,000 . 1,300,000
78016F-ZZ-0 . ..|ROYAL BANK OF CANADA  5.200% 07/20/26 .. ....07/13/2023 ... |RBC US ... . 3,099,659 . 3,100,000
89115A-28-0 . ..| TORONTO DOMINION BANK MTN  5.532% 07/17/26 ....11/02/2023 ...|TD US . . 2,284,406 . 2,300,000
89115A-2U-5 . ..| TORONTO DOMINION BANK  5.523% 07/17/28 ... ....07/10/2023 ...|TD US .... . 1,680,000 . 1,680,000
06675G-BB-0 . ..|BANQUE FED DU CREDIT MUTUEL ~ 5.790% 07/13/28 ....07/05/2023 ... |Morgan Stanley . 1,800,000 . 1,800,000
U7000R-AH-5 . ..|NATIONAL SECS CLEARING CORP  5.000% 05/30/28 ....06/22/2023 ... |CGM ..........ee. ..2,393,4% . 2,400,000
U9273A-D0-5 .. .| VOLKSWAGEN GROUP AMERICA  5.800% 09/12/25 ... ....00/05/2023 ... |Morgan Stanley . 2,399,736 . 2,400,000
ZK7549-48-6 . .. | PENSKE TRUCK LEASING CO  5.750% 05/24/26 .... ...06/22/2023 ... [BK AMER ... 1,583,146 |.. .... 1,585,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 32,240,405 32,690,000 82,878
2509999997. Total - Bonds - Part 3 69,053,488 72,469,061 171,084
2509999998. Total - Bonds - Part 5 1,156,882 1,164,521 3,433
2509999999. Total - Bonds 70,210,370 73,633,582 174,517
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
G9562¢-10-2 ......... |WESTF|ELD SPECTALTY LTD L.iiuuuuniiiiiuuinis e ittt s s e e eesii s s e e ceasi e e s s eesai s e s s sesansseeseesnnnsseseeennansenees |C ............... |....02/02/2023 |Direct ......................................................................................................................................... 87,824,146.000 |....ooevvvuunnnnnnns 175,388,424 .ovvniiiiiiiiniiiiiiiiniiiiii e 0
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 175,388,424 XXX 0
5989999997. Total - Common Stocks - Part 3 175,388,424 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 175,388,424 XXX 0
5999999999. Total - Preferred and Common Stocks 175,388,424 XXX 0
6009999999 - Totals 245,598,794 XXX 174,517
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
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Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
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GNMA GTD PASS THRU POOL 003201
36202D-RI-3 ...|02/20/32 ..cooooiiiiiiiii ..12/01/2023 . [Paydown .......ccovvvvvvviisooriiniiiiiiniiins o, IR 7 A 3,582 [ 3,539 [ 3,530 |oeeiiiiiiiiiiis (VN P PO [V F 2 (VN F 3,532 [ (VN (V1 O [V O 132]..02/20/2032 .
GNMA GTD PASS THRU POOL 003900
36202E-KM-0 .. 109/20/36 ....coooviiiiiiiiiiiiiiiiiieee .. 12/01/2023 . [Paydown .......cceevvvvviiisooriiniiiiiiniiins |, 7,200 [ooeiiiiiiinns 7,20 |eeeeeiinns 7487 |l 7,451 [oiiiiiinee [V F, [QL3D) A [V F (R0 (VN F 7,20 |ooeeiiiiiienns (VN (1 O [V O 287 |..09/20/2036 .

GNMA GTD PASS THRU POOL 004291
36202E-XU-8 .. | 11/20/38 ...

GNMA GTD PASS THRU POOL 782355
36241K-TL-2 .. | 06/15/38

383786-2Y-3 .. |GNMA 13 8 B 3.000% 01/20/43 .. ..12/01/2023 . [ Paydown .
38379X-XR-6 .. | GNMA 16 101 QM 3.000% 05/20/46 . ..12/01/2023 . | Paydown .
912810-EQ-7 .. |UNITED STATES TREAS BDS ~ 6.250% 08/15/23 .| ....... ..08/15/2023 . |Maturity ...

..12/01/2023 . | Paydown ... ..15,576 |... .. 16,300 |.. . (733) ...

..15,576 |.... .. 11/20/2038 .

..12/01/2023 . | Paydown .... .. 23,032 |..
. 156,305
.377,380

12,702,103 |..

..(1,023) ...
(870)
.(6,416)

...22,008 |....
..155,435 |.
..370,964 |.
.12,500,000 |....

..06/15/2038 .
..01/20/2043 .
..05/20/2046 .
..08/15/2023 .

o o oo

.. 12,500,000 |........ 15,891,250

I4E

912810-EX-2 .. | UNITED STATES TREAS BDS  6.750% 08/15/26 .| ....... ..05/24/2023 . [Various ......cccoeeeeeins foveeeeiiiiiiieeeiin e, 5,947,922 |........... 5,500,000 ......... 7,088,635 |......... 5,961,061 |....cuvee.. 0 (46.766) |......ec........ 0f....... 5,914,295 ... 0 e 33,627 |........... 33,627 |............ 285 794 |..08/15/2026 .

0109999999. Subtotal - Bonds - U.S. Governments 19,022,727 18,574,805 23,571,098 19,247,171 0 (258,070) 0 (258,070) 0 18,989,100 0 33,627 33,627 1,076,384 XXX

748148-PB-3 .. | QUEBEC PROV CDA DEB  7.500% 07/15/23 ...... Ao ..07/15/2023 . [Maturity ....ooooooeeiiiis ol [ 4,500,000 |........... 4,500,000 |.......... 5,361,925 |.......... 4,554,371 | 0 foeenes (54, 371)[ceeeeiiie. 0 fiienees (54,371) [euveeeeenis 0f....... 4,500,000 fo.eeeeennnnenns (O R (L R (VN IO, 337,500 |..07/15/2023 .
AID ISRAEL GTD NT CL 1 A 5.500% 09/18/23

AB513E-FF-4 .. | oeeieeii Couees ..00/18/2023 . [Maturity ......ooooooeiiiis o e 12,000,000 |......... 12,000,000 |........ 13,569,320 |........ 12,110,562 [...oocennnnins [V R (110,852) [+ (V) S (110,852) [euveeeeennns 0f...... 12,000,000 |...oeeveennnns (O R (L R (VN IO, 660,000 |..00/18/2023 .
AID ISRAEL GTD NT CL 1 A 5.500% 12/04/23

AB513E-GV=8 .. | .veeeeeiiiiiiee e C...... .. 12/04/2023 . [Maturity ....oooooeeeeeins o 16,000,000 |......... 16,000,000 |........ 18,008,320 |........ 16,181,941 |...oeeeees 0feeees (181,941 0 e (181,941 [ouveeennns 0f..... 16,000,000 |................ 0 foeeeeeeennes 0 i 0. 880,000 |.. 12/04/2023 .

0309999999. Subtotal - Bonds - All Other Governments 32,500,000 32,500,000 36,919,565 32,846,864 0 (346,864) 0 (346,864) 0 32,500,000 0 0 0 1,877,500 XXX
OHIO ST TAXABLE BAB SER E GO  4.711% ‘ ‘

677521-HP-4 .. | 08/01/23 ..oveeiiiiiiiiiiiiiiiiiiiei i [ e ..08/01/2023 . [Maturity ...ooooveveiinns foveeeiiiiiiiiiiiiiin e 3,500,000 J........... 3,500,000 ......... 3,965,640 |.......... 3,537,365 |..iiiiiiiennnn Ofeennns (37,355)|.eeeiiiiennnn 0eeeeenes (37,355) fouvveeieinnnnns 0f....... 3,500,000 fo.eeeiiiunnnnns [\ O [\ O 164,885 |..08/01/2023 .

0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 3,500,000 3,500,000 3,965,640 3,537,365 0 (37,355) 0 (37,355) 0 3,500,000 0 0 0 164,885 XXX
FHLMC 30 YR GOLD PC GRP POOL A48985

3128K9-6W-9 .. | 7.000% 05/01/36 ....evvveeeeeeiiiiieeeeeiiieeee | e ..12/01/2023 . [Paydown .......cccueeeieiiforniiii e, 10,624 |l 10,624 |............. 10,909 |........eeet 10,834 |....oooeeennns 0 foiiieanns [PA10))] R [V SRR (A1) S (I IO 10,624 |......ooeeeee. (O R (L R [V O 486 |..05/01/2036 .
FHLMC 30 YR GOLD PC GRP POOL A69998

3128L2-DB-1 .. | 6.500% 12/01/37 .eevvveeiieiiiieeeiee e ..12/01/2023 . [Paydown .......cccveeeieiifoniini [ 10,944 |l 10,944 |............ 11,888 | 1,614 | 0 foiiieanns [(S15))] R [V SR [(S15D) S (I IO 10,944 | (O R (L R [V O 353 |..12/01/2037 .
FHLMC 30 YR GOLD PC GRP POOL G02251

3128LX-QC-7 .. |6.000% 08/01/36 ...ceovvvveeeeeeeiiiiiieeeeiiies [ e ..12/01/2023 . |Paydown .......cccouveeeeeiformniini e 7,213 |, 7,203 oo, 7,726 oo 7,631 [ 0 foiieeaenns (359)].ccnniiiinnn. (VN R (359) [eeeeeniiienns [\ SR 7,213 |, (O R (L R [V O 261..08/01/2036 .
FHLMC 30 YR GOLD PC GRP POOL G02422

3128M4-AX-1 .. |6.000% 12/01/36 ..eevvveieeeeiiiiieeeiiiieee e ..12/01/2023 . |Paydown ........ccoveeeeeiformniini e 3,367 | 3,367 [ceeeeniiies 3,587 | N7 N R 0 foiiieanns (181 fereeeeeiiaens [V SR (181) ferrreeeeennns [\ SR 3,367 |oeeeeiiiiennn. (O R (L R [V O 121 (..12/01/2036 .
FHLMC 30 YR GOLD PC GRP POOL G02434

3128M4-BB-8 .. | 6.500% 10/01/36 ......oevveeeeniiiiiieeiiiiieee e ..12/01/2023 . [Paydown .......cccueeeieiiforniiiis e 13,624 |...evveeeene 13,624 |........el 13,930 |.ooennneens 13,878 | 0 foiieeaenns (250)].ceeiiiiinne [V SR (250) [eeeeeniiiaens (I IO 13,624 |..ccenneenn. (O R (L R [V O 640 |..10/01/2036 .
FHLMC 30 YR GOLD PC GRP POOL GO3600

3128M5-KM=1 .. | 7.000% 11/01/37 oo [ e ..12/01/2023 . |Paydown ........ccoveeeeeiformniini e 8,811 |l 8,811 [l 9,075 |eeeriieen. 9,042 [ooiiiiiiiis 0 foiiieanns (PX1)] I [V SR (281) [eeeeeeiiiees [\ SR 8,811 [, (O R (L R [V O 299 1..11/01/2037 .
FHLMC 30 YR GOLD PC GRP POOL GO8791

3128MJ-22-2 .. | 3.000% 12/01/47 ..o e ..12/01/2023 . [Paydown .......cccveeeiniifoniiint [, 62,878 |.............. 62,878 |............. 60,913 |............. 61,029 [oooeeienniinns 0 forieeannns 1,849 |, 0 foiiinanns 1,849 |l (I IO 62,878 |....cceeeeee. (O R (L R [V PO 1,033 |..12/01/2047 .
FHLMC 30 YR GOLD PC GRP POOL GO8835

3128MJ-4V-9 .. | 3.500% 09/01/48 ....ooerrinnriiiiiiiiiiiiieeeect e ..12/01/2023 . [Paydown .......cccveeeieiifoniini [ 89,406 |.............. 890,406 |............. 88,205 |............. 88,262 [...oooienniiens 0 forieeannns 1,154 |, 0 foiiinanns 1,154 |l (I IO 89,406 |.....eeeeennnes (O R (L R [V PO 1,623 1..09/01/2048 .
FHLMC 30 YR GOLD PC GRP POOL GO8863

3128MJ-52-9 .. | 4.500% 02/01/49 ....ooorirnniiiiiiiiiiieee e ..12/01/2023 . [Paydown .......cccveeeiniifoniiint [, 33,526 [cuveeeennns 33,526 |...uveennnnn. 34,930 [ooeeennnns 34,871 [ooeeeiiis 0 fiiannes (1,345) ], 0 foieeannns (1,345) |, (I IO 33,526 [oeeeiiiinnnns (O R (L R [V O 751..02/01/2049 .
FHLMC 30 YR GOLD PC GRP POOL GO8601

3128MJ-U3-2 ...| 4.000% 08/01/44 ......oooveenniiiiiieeiiieeeee e ..12/01/2023 . [Paydown .......cccveeeieiifoniini [ 47,982 ..ol 47,942 ... 51,089 |....oeeeen. 50,703 [oeeeeinniinens 0 fiiennes (2,761)] e 0 foieeannns (2,761) [eeeeeeniiieens (I IO 47,942 |oooiiinniiis (O R (L R [V PO 1,011 (..08/01/2044 .
FHLMC 30 YR GOLD PC GRP POOL GO08592

3128MJ-US-7 .. | 4.000% 06/01/44 ......oooveeinniiiiiiiiiieeeee e ..12/01/2023 . [Paydown .......cccveeeiniifoniiint [, 16,446 |.............. 16,446 |............. 17,389 |l 17,283 |ooveeeeees 0 foiieeaenns [£:X70)] RN [V SR [£:X70) S (I IO 16,446 |................ (O R (L R [V O 340 |..06/01/2044 .
FHLMC 30 YR GOLD PC GRP POOL GO8632

3128MJ-V2-3 .. | 3.500% 03/01/45 ...ooeeiniiiiiiiiiiiiieceee e ..12/01/2023 . [Paydown .......cccveeeiniifoniiint [, 23,582 |oeeeiiies 23,542 [cueeennnns P2 N R 24,590 |, 0 fiiannes (1,048)].ceeeniie. 0 foieeannns (1,048) [coeeennnnieens (I IO 23,542 oeiiiiiinis (O R (L R [V O 432 1..03/01/2045 .
FHLMC 30 YR GOLD PC GRP POOL GO8637

3128MJ-V7-2 .. | 4.000% 04/01/45 ...oooviennniiiiiiiiiieeceec e ..12/01/2023 . [Paydown .......cccveeeiniifoniiint [, 44,444 ...l 44,444 (............. 47,222 |........ 46,940 ..ooeeeennnnnens 0 fiiannes (2,495) e, 0 foieeannns (2,495) [cevveeeennnnis (I IO 44,444 .ol (O R (L R [V O 915 |..04/01/2045 .
FHLMC 30 YR GOLD PC GRP POOL GO8669

3128MJ-W7-1 .. | 4.000% 09/01/45 ...ooovirnniiiiiiiiiiiieeeeec e ..12/01/2023 . |Paydown .... ..(8,288)]... ..(3,288) |... ..00/01/2045 .
FHLMC 30 YR GOLD PC GRP POOL GO8642

3128MJ-WC-0 .. | 4.000% 05/01/45 ....ooveennniiiiieiiiiieeeeect | e ..12/01/2023 . [Paydown .......cccveeeieiiforniiii e, 82,926 |............... 82,026 |............. 88,458 |............. 87,879 |.cveeiieenns 0 fiinnens (4,954)[cccnennnnn. 0 foiinannns (4,954) ..05/01/2045 .
FHLMC 30 YR GOLD PC GRP POOL GO8660

3128MJ-WW-6 .. | 4.000% 08/01/45 ..uvvveeeeeeiiieeeeeeeiiieeeee [ s ..12/01/2023 . |Paydown ... AR .. (703)[... .. (703))... ..08/01/2045 .
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FHLMC 30 YR GOLD PC GRP POOL G08697
3128MJ-X3-9 .. |3.000% 03/01/46 .......evvvemmmmmmnnnnnnnnninniinans [ eeeens .. 12/01/2023 . [Paydown .......ccoevvvvviiisooriiiniiiiniininns o, LYARCH 47,143 ... 48,366 |............. 48,241 | [V F, (1,098)]..ccceeeeeeenns (VN F (1,098) [evvvvvvennnnnns [V F 47,143 | (VN (V1 O [V O 761..03/01/2046 .
FHLMC 30 YR GOLD PC GRP POOL G08701
3128MJ-X7-0 .. |3.000% 04/01/46 .......ovvvemmmmmnnnnnnnnnninnninans [ ceeeenn .. 12/01/2023 . [Paydown .......cceevvvvviiisoriinniiiiiiinins e 16,121 |t 16,121 [ooeeeneneeee 16,443 |............. 16,400 [...evvvnnnnnnnnee [V F, [2:1:)] A [V F (1) [V F 16,121 [ (VN (1 O [V O 265 |..04/01/2046 .
FHLMC 30 YR GOLD PC GRP POOL G08672
3128MJ-XA-3 .. |4.000% 10/01/45 ....oevvvmrmminininiinniiiiiiiiinnns [ eeees .12/01/2023 . [Paydown ... .. (2,972)|... ..10/01/2045 .
FHLMC 30 YR GOLD PC GRP POOL G08681
3128MJ-XK-1 .. |3.500% 12/01/45 ..cooovvviiiiiiiiiiiiiiiiiien [ e .. 12/01/2023 . [Paydown .......ccevvvvvvviisfoorniinniinniinins o, M6 | L3 A () PO, 43,763 |...oenennnnee 43,564 |l [V F, [RI:7:)] . (VN F (1,848) ..12/01/2045 .
FHLMC 30 YR GOLD PC GRP POOL G08705
3128MJ-YB-0 .. | 3.000% 05/01/46 ........evvvmmmmmmmmnnnnnnnnnnnnnans [ eeeeens .12/01/2023 . [Paydown ... ...(359) |... ..05/01/2046 .
FHLMC 30 YR GOLD PC
3128MJ-YG-9 .. | 3.000% 06/01/46 ......evnnennnnnn [ e .. 12/01/2023 . [Paydown .......cceevvvvveiisoorninniiiiniinins o, 35,978 [c.vvveiiinnnnns 35,978 |............. 37,035 |....oeeneeee 36,930 [ceeveveiiiiinnns [V F, [£51373] S [V F (952) ..06/01/2046 .
FHLMC 30 YR GOLD PC GRP POOL G08741
3128MJ-ZF-0 .. |3.000% 01/01/47 ..evvennnn [ e .12/01/2023 . [Paydown ... .. (632)[... .. (632) ... ..01/01/2047 .
FHLMC 30 YR GOLD PC
3128MJ-2X-1 .. | 3.500% 04/01/47 ...oovvvvviviiiiiiiiiiiiiiiiiiiiiins [ e ..12/01/2023 . [ Paydown (1,341)[cenniiiinnnee (VN F (1,341 | [V F 43,388 |...ooooiiiiens (VN (1 O [V O 814 1..04/01/2047 .
FHLMC 30 YR GOLD PC GRP POOL C09062
312025-B7-4 ...14.000% 07/01/44 ......evvvvmmmminiininnniniiiiiinans [ eeeen .12/01/2023 . [ Paydown (3,547)cevneniiiinnnne (VN F (270 ) . [V F 69,357 ..07/01/2044 .

313206-BY-5 ..
31320H-CN-1 ...
3132DH-CP-6 ...

31326T-8A-6 ..

3132J0-H8-6 ...
3133MA-WE-5 ..

31371L-NG-0 ..

31371M-5N-3 ..

3138EH-FB-3 ..

3138Y1-7A-7 ..

31405D-WK-9 ..

31408E-BH-4 ..

3140EV-TJ-6 ..

31410P-V2-6 ..

31418B-E8-5 ..

31418C-Cli-2 ..

31418C-EH-3 ..

31418C-R7-1 ..

31418E-GX-2 ..

491552-UY-9 ...

880591-DV-1 ..

FHLMC 15 YR POOL SB8155
FHLMC 30 YR POOL SD8177 ~ 2.000% 11/01/51 .
FHLMC 30 YR POOL SD8178  2.500% 11/01/51 .
FHLMC 30 YR GOLD PC GRP POOL Q08313

4.000% 05/01/42
FHLMC 30 YR GOLD PC GRP POOL 022955
4.000% 11/01/43

3.000% 05/01/37 .

FEDERAL HOME LN BKS ~ 7.125% 02/15/30 ......
FNMA PASS THRU POOL 255191  6.000%
05/01/34 oo
FNMA PASS THRU POOL 256553  6.000%
01/01/87 e
FNMA PASS THRU POOL AL1061  4.000%
02/01/41 o
FNMA PASS THRU POOL AX0888  4.000%
10701744 .o
FNMA PASS THRU POOL 786450  6.000%
07/01/34 oo
FNMA PASS THRU POOL 848840  7.000%
01/01/36 e

FNMA PASS THRU POOL BC1452
07/01/46 ...
FNMA PASS THRU POOL 893533
09/01/36
FNMA PASS THRU POOL MA1958
07/01/44 ...

FNMA PASS THRU POOL MA2835
12/01/46 ...

FNMA PASS Tl

12/01/47

FNMA PASS THRU POOL MA4713  4.000%
07/01/37 e
KENTUCKY ST TURNPIKE ECON TAXABLE DEV ROAD
SER B REV  5.244% 07/01/25 ...................
TENNESSEE VALLEY AUTH PWR BD  4.700%
07/15/33 oo

..12/01/2023 .
12/01/2023 .
..12/01/2023 .

12/01/2023 .

..12/01/2023 .
..06/18/2023 .

..12/01/2023 .

..12/01/2023 .

..12/01/2023 .

..12/01/2023 .

..12/01/2023 .

..12/01/2023 .

12/01/2023 .

..12/01/2023 .

12/01/2023 .

..12/01/2023 .

12/01/2023 .

..12/01/2023 .

12/01/2023 .

..07/01/2023 .

..06/18/2023 .

Paydown ....
Paydown ....
Paydown

Paydown

Paydown
Wells Fargo ..
Paydown

Paydown ......ceveeuieennnns
Paydown
Paydown
Paydown
Paydown
Paydown ....
Paydown
Paydown ....
Paydown
Paydown ....
Paydown

Paydown
Redempt ion
100.0000

Wells Fargo

......... 1,764,982

............ 180,000

......... 3,629,325

.. 7,500,000

................ 7,79

........... 1,764,982
............. 180,000

........... 3,500,000

.......... 1,792,341
............ 180,000

.......... 4,089,653

..19,385 [...
...609 |...

.. (1,243)[...
(43,831)|...

s (1,283) ]
...(43,831) ...

..19,385 |...

............. 7,79

........ 1,764,982
180,000

........ 4,071,050

...23,938 |....
..8,416,558 |....

..05/01/2037 .
..11/01/2051 .
..11/01/2051 .

..05/01/2042 .

.. 11/01/2043 .
..02/15/2030 .

..05/01/2034 .

..01/01/2037 .

..02/01/2041 .

..10/01/2044 .

..07/01/2034 .

..01/01/2036 .

..07/01/2046 .

..00/01/2036 .

..07/01/2044 .

..10/01/2046 .

..12/01/2046 .

..12/01/2047 .

..07/01/2037 .

..07/01/2025 .

..07/15/2083 .




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

SCHEDULE D - PART 4

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

¢vid

1 2 3 5 8 9 10 Change In Book/Adjusted Carrying Value 16 18 19 20 21
14
Total Bond
Change in Book/ Interest/
Prior Year Book/ Adjusted Stock Stated
Book/ Unrealized Adjusted Carrying Dividends Con-
CusIp Number of Adjusted Carrying Value at Realized | Total Gain | Received | tractual
Identi- For- Name Shares of Carrying Increase/ Value Disposal Gain (Loss)| (Loss)on During Maturity
fication Description eign of Purchaser Stock Par Value | Actual Cost Value (Decrease) (11+12-13) Date on Disposal| Disposal Year Date
0909999999. Subtotal - Bonds - U.S. Special Revenues 17,923,497 16,463,222 19,418,620 18,083,315 0 (132,487) 17,950,830 (27,333) (27,333) 655,551 XXX
Redempt ion
254687-AH-9 .. | DISNEY WALT CO DEB  7.550% 07/15/93 ....... |.ceeen |.. . 103.0200 ................................................ 2,627,010 |........... 2,550,000 |......... 2,626,631 |......... 2,611,122 |..ooiiiiiinnnn O oo (896) e O e [(CISL5) ) PO | RN 2,610,426 192,525 |..07/15/2093 .
478160-AF-1 .. | JOHNSON & JOHNSON DEB  6.730% 11/15/23 ....|....... [.. . [Maturity ... ...4,500,000 |........... 4,500,000 |......... 5,661,900 0. ..4,500,000 |.... ... 302,850 |..11/15/2023 .
594918-Al-4 .. | MICROSOFT CORP  3.625% 12/15/23 . [Maturity 2,215,000 ..2,215,000 |.. . 2,340,408 |.. L0 ...(14,723) ..2,215,000 |. . 80,294 |..12/15/2023 .
656531-AC-4 .. |NORSK HYDRO A S DEB D. A . [Maturity .. ...1,000,000 |.......... 1,000,000 |......... 1,281,140 . 0. ...(12,797) |... ..1,000,000 |.... . .... 38,750 |..06/15/2023 .
1109999999. Subtotal - Bonds Industrial and Mlscellaneous (Unaffhated) 10,342,010 10,265,000 11,910,074 10,459,150 0 (133,724) 10,325,426 16,584 16,584 614,419 XXX
2509999997. Total - Bonds - Part 4 83,288,234 81,308,027 95,784,997 84,173,855 0 (908,500) 83,265,356 22,878 22,878 4,388,739 XXX
2509999998. Total - Bonds - Part 5 1,164,521 1,164,521 1,156,882 0 0 7,639 1,164,521 0 0 21,935 XXX
2509999999. Total - Bonds 84,452,755 82,467,548 96,941,879 84,173,855 0 (900,861) 84,429,877 22,878 22,878 4,410,674 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 XXX
Strategas Research
00287Y-10-9 ...| ABBVIE INC COM . |Partners ...2,700.000 |... 405,793 |... .. 436,347 ... 43,023 |.... ... 362,770 |......... 362,770 |...
075887-10-9 ...|BECTON DICKINSON & CO ...oeeveveeneeeeeeeiieeees [ . [Morgan Stanley . ...8,300.000 |......... 2,018,222 |... ..597,185 |.... ..1,421,087 |....... 1,421,087 |...
191216-10-0 ...| COCA COLA CO ... .| Various ..58,000.000 |......... 3,641,164 |... .1,485,3%6 |.... ..2,155,828 |....... 2,155,828 |...
437076-10-2 ...| HOME DEPOT INC . .| Cowen & Company LLC ... ... 3,500.000 |......... 1,051,388 |... 790,523 |.... .. 260,865 |......... 260,865
46625H-10-0 ... | JPMORGAN CHASE & COMPANY .. . [Morgan Stanley .... ..14,000.000 |......... 1,980,560 |... . ..1,241,685 |.......cooeeeen 0 |oeeen. 738,875 ...
478160-10-4 ...| JOHNSON & JOHNSON ... . [Morgan Stanley .... ..16,000.000 2,549,786 175,780 |.. ..(2,650,620)|. ..(2,650,620) . 175,780 |.
580135-10-1 ... | MCDONALDS CORP . .| Cowen & Company LLC 1,500.000 438,267 390,114 |.. .(5,181)|. .(5,181)
58933Y-10-5 ... | MERCK & CO INC . .|Various .... ..28,700.000 3,128,757 .956,661 |.. ..(2,227,605)|. ..(2,227,605)
594918-10-4 ... | MICROSOFT CORP .....ccvvvunniveriiriiieieiiiniines [ eeeeees .|Various .... ... 243,978 (2,418,024)|.... (2,418,024) [...ccovvvneennn 0 [ernnn 243,978 [oiiiinnnnn 0 e 2,735,939

717081-10-3 ...[PFIZER INC ...

75513E-10-1 ...

.| Partners
. [Morgan Stanley .

Strategas Research

......... 1,541,398

... 356,549
... 242,050

...... 1,064,640

........ 1,064,640

. 646,191
. 263,663

898320-10-9 ... | TRUIST FINL CORP ....cooeereeeeeeeeniiieeeeeeeeeeen | e o .|Morgan Stanley ...........]........32,000.000 |......... 1,541,398 [........ovvvrrrrnnnnns 476,758
IS| Equity Research

902973-30-4 ... | US BANCORP DEL .......ccoeeveeeiiiniiiieeens | e o |Sales oo [ 11,000.000 XA L O R 353,895 |............ 479,710 (125,815) ] evvveeeeeenn 0 e 0 s (125,815) |.oooeeeeeeeeeen 0 e 353,895 |..oevviiiiinnn 0 s 177,758 |......... 77,758 |oeeveenns 5,280 [eeeeeens wennnns

911312-10-6 ...| UNITED PARCEL SERVICE INC CL B .....ceevvvveene |eveeens e . [MKM/Roth Partners LLC . |........ 10,800.000 |......... 1,917,578 [ | 1,035,950 1,877,472 (841,522)...cceeeeeeeee O i O o (841,522) |..evvvvveeenenn 0 e 1,035,950 |........cceeenn 0 foeeeeees 881,623 |......... 881,623 |............. 17,4 [cooeeee oo
5019999999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 23,692,931 XXX 8,977,369 23,704,551 (14,727,182) 0 0 (14,727,182) 8,977,369 0 14,715,562 14,715,562 143,117 XXX

5989999997. Total - Common Stocks - Part 4 23,692,931 XXX 8,977,369 23,704,551 (14,727,182) 0 0 (14,727, 182) 8,977,369 0 14,715,562 14,715,562 143,117 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 23,692,931 XXX 8,977,369 23,704,551 (14,727,182) 0 0 (14,727, 182) 8,977,369 0 14,715,562 14,715,562 143,117 XXX
5999999999. Total - Preferred and Common Stocks 23,692,931 XXX 8,977,369 23,704,551 (14,727,182) 0 0 (14,727,182) 8,977,369 0 14,715,562 14,715,562 143,117 XXX
6009999999 - Totals 108, 145,686 XXX 106,919,248 107,878,406 (14,727,182) 1 0 (15,628,043) 93,407,246 0 14,738,440 14,738,440 4,553,791 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Farmers Insurance Company

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
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
GNMA GTD PASS THRU POOL MA9017  5.500%
36179Y-AS-3 .. [07/20/53 ..ieerreiieiiinneeeeeennieeeeeeens [eeennns ..07/17/2023 .| VWells Fargo .......cccoeeeeeeeennnn .. 12/01/2023 . |Paydomn ..oevveeneieeennnins foeeennnnaeeas 58,560 |........... 58,487 |..ovunnnnns 58,560 |..cevvunnnnns 58,560 |.evuuieeeeennnns [ PP FET PP [ PP JE T PPN [ PP [ [U PO [V PP 832 | eeieeiiiaes 170
0109999999. Subtotal - Bonds - U.S. Governments 58,560 58,487 58,560 58,560 0 73 0 73 0 0 0 0 832 170
FNVA PASS THRU POOL MA4941  5.500%
31418E-P3-8 .. [03/01/53 .oevvveiiiiiiiiiiiieeciiieeeceinn [ eeenenn ..02/21/2023 .| Various .. |..12/01/2023 .| Various .... 735,409 |.......... 732,9% |.......... 735,409 |... 735,409
FNVA PASS THR
31418E-T6-7 .. [07/01/53 ..ivvvuniiiiiinniniiiiiiniiniiiiinins [ eeennnn ..07/07/2023 .|FHN Financial .....ccoovvviiennnnns ..12/01/2023 . |Paydoun ...oeeoviiiiiinnnnns fovvinnnnnnns 370,552 |.......... 365,399 [.......... 370,582 |....ceuen 370,552
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,105,961 1,098,395 1,105,961 1,105,961 0 7,566 0 7,566 0 0 0
2509999998. Total - Bonds 1,164,521 1,156,882 1,164,521 1,164,521 0 7,639 0 7,639 0 0 0
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals

1,156,882

1,164,521

1,164,521
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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 Farmers Insurance Company

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

0999999. Total Preferred Stocks 0 0 0 XXX XXX
02957#-10-5 ........... |AVERICAN SELECT INSURANCE COVPANY . 31-6016426 ....... oeeveeee 8Bl o 139,914,311 i O e O 2,500.000
67978#-10-3 . |OLD GUARD INSURANCE COMPANY ............. 23-0929640 ... .. . .100,000.000 |.
92565*-10-4 WESTFIELD CHAMPION INSURANCE COMPANY 320569613 ....... [oeeeeee 8Bl 8,421,450 |..oovieircincineineen 0 e 0 e 30,000.000
96009@-10-7 . |WESTFIELD INSURANCE COMPANY ......... 34-6516838 . 1,207,019,041 [ 0 o 0 e 47,000.000
96010*-10-6 WESTFIELD NATIONAL INSURANCE COVPAN ... 34-1022544 ... 10,000.000
96019*-10-7 . |WESTFIELD PREMIER INSURANCE COMPANY . ...83-0887963 ... . .. 30,000.000
96020#-10-0 WESTFIELD SELECT INSURANCE COVPANY .. 86-3786390 ... 28 332,059 |.. ..50,000.000 |.
96021@-10-1 . |WESTFIELD SPECIALTY INSURANCE COMPANY . 85-3971150 ... .51,807,632 |.. .1,000,000.000 |.
96022#-10-8 WESTFIELD TOUCHSTONE INSURANCE COMPANY 36-4900986 ... . ..30,000.000 |.
96022*-10-2 WESTFIELD SUPERIOR INSURANCE COMPANY 83-0871392 469,390 | O i 0 30,000.000
1199999. Subtotal - Common Stock - U.S. P&C Insurer 2,073,771,528 0 XXX
(95628-10-2 ........... S R o T | [ [ | | BBIV.cee | 199,848,118 ..o 97,303,842 |...ooiiiiiiiiiiiiiis [\ R 87,824, 146.000
1599999. Subtotal - Common Stock - Non - Insurer 199,848,118 97,303,842 0 XXX
96011#-10-1 ........... [WESTFIELD MANAGEMENT COMPANY ......ceiioiimietiieteiiiteiestete ettt ettt st ene e enenes | esaesesessesnsennnses [oesesessases sesereenens |orenes 34-1788314 ....118.000
96012*-10-4 . |WESTFIELD BANCORP INC . ... 77-0633192 ... ...100.000 |.
96021*-10-3 . . | WESTFIELD SPECIALTY INC 86-1704858 10,000.000

1799999. Subtotal Common Stock - Other Affi Ilates

227, 810 663

1899999. Total Common Stocks

2,501,430,309

97,303,842

956,586

1999999 - Totals

2,501,430,309

97,303,842

956,586

1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

4
Total
Amount of Goodwill

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

Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding
96012#-20-9 ........... WESTFIELD BANK FSB WESTFIELD BANCORP INC 10,000.000
96012#-30-8 ........... WESTFIELD CREDIT CORPORATION ... WESTFIELD BANCORP INC ... eteiettie sttt ettt e ettt e st e et e st e st e et e s e e s e e e e ssnneesmneesnneesnnneennneesnnneessnneesnneessnneens |oesnneessnneessnneessnnessoneenns O |oesreeessneesnnneennne 1,000.000

0299999. Subtotal - Common Stock

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Ohio Farmers Insurance Company

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount

Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for

For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued

Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
UNITED STATES TREAS BILLS S/T ..iivvvvvniiiiiinnnnns Covevvvnnn fevennnnns ..05/19/2023 .| Wells Fargo .....cooovivvvveniiiiiunnnnnnnnes 05/16/2024 . |.......... 13,047,880 |..evvvnniiiiinnnnns [ [ [ [ 13,700,000 |.......... 13,047,880 |..cevvunnnnnns 401,282 [....oiiiiiiinnnnnns U] 4.760 |.......... 5.006 |...MAT ...feeiiiiiiiiiniiinns [0 PP 0
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 13,047,880 0 0 0 0 13,700,000 13,047,880 401,282 0| XXX XXX XXX 0 0
0109999999. Total - U.S. Government Bonds 13,047,880 0 0 0 0 13,700,000 13,047,880 401,282 0] XXX XXX XXX 0 0
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0 0 0 of XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2419999999. Total - Issuer Obligations 13,047,880 0 0 0 0 13,700,000 13,047,880 401,282 0of XXX XXX XXX 0 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
2509999999. Total Bonds 13,047,880 0 0 0 0 13,700,000 13,047,880 401,282 0] XXX XXX XXX 0 0
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 0 XXX XXX XXX 0 0
7709999999 - Totals 13,047,880 0 0 0 0 XXX 13,047,880 401,282 0] XXX XXX XXX 0 0

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

....13,047,880 1B ..

coooo
~
w




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

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

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



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

SCHEDULE E - PART 1 - CASH

1 5 6
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance
BANK OF NEW YORK MELLON ..........ccccceene. o NEWYORK, NY e e 00000 | O | O 3,943,640 |..

. EVANSVILLE, IN
COLUMBUS, OH ..
NEW YORK, NY ..
WILMINGTON, DE
WESTFIELD CENTER, OH
CITIBANK NEW YORK, NY .

FIFTH THIRD BANK
THE HUNTINGTON NATIONAL BANK .
JPMORGAN CHASE
WILMINGTON TRUST BANK
WESTFIELD BANK FSB

. (38,951,594))..
........................ 614,295 |..
42,492,689 |..
438,381 |..

0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open

depositories XXX XXX 0 0 0
0199999. Totals - Open Depositories XXX XXX 143 0 8,584,766
0299998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX 0 0 0
0299999. Totals - Suspended Depositories XXX XXX 0 0 0
0399999. Total Cash on Deposit XXX XXX 143 0 8,584,766
0499999. Cash in Company's Office XXX XXX XXX XXX 3,600

0599999 Total - Cash XXX 143 0 8,588,366
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January... o 175,527,828 4. (30,767,556) 7. (27,526,624) 10. October.......|ccccovrveennee. (18,476,304)
2. February...| oo (31,164,976) 5. (24,510,280) 8. (33,046,604)] 11. November...|....cccceruns (12,343,836)
3. March (29,936,520) 6. (26,800,287) 9. September (33,518,637)] 12. December 8,588,366

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

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

2

Description

3 4 5 6 7
Book/Adjusted
Carrying Value

Code Date Acquired Rate of Interest Maturity Date

8
Amount of Interest
Due and Accrued

9

Amount Received

During Year

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

[T 12/21/2028 ..........
Covereeeen v 12/05/2023 ..........

...... 5.167 |........... 01/04/2024 ....
....... 5.283 |........... 01/09/2024 ....

...... 4,691,231 |..
23,980,440 |..

....6,743
...91,321

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

28,671,671

98,064

0109999999. Total - U.S. Government Bonds

28,671,671

98,064

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Possessions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

olo|lo|o|o|o|e|a

2419999999. Total - Issuer Obligations

28,671,671

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

ol|lo|o|o|o|o

2509999999.

Total Bonds

28,671,671

31846V-41-9 .......
61747C-58-2 .......
94975H-29-6 ........

FIRST AMER TREAS OBLIG CL V' ettt e et e e e e e e hb et e e e e e e aba e e e e e e e aba e e e e e e e abaeeee e e e asaaeeee e e saneeeaeaaanes U U 12/31/2023
MORGAN STANLEY INSTL LIQUIDITY TREAS O 12/31/2023
ALLSPRING TREASURY PLUS MM INST ..ttt ettt ettt ettt e et e ettt e e e e ettt e e eeetteeeeeeeetteeeeeeeeiteeeeeeeesinneeeeeessnnneeees | ceeeeennins |oeeiineens 12/31/2023

8209999999.

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

8609999999 - Total Cash Equivalents

45,593,210

328,089

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

1B.$ . 28,671,671 1C ..

PR R NI R

coocooo



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

DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3

Book/Adjusted
Carrying Value

4

Fair Value

5 6
Book/Adjusted

Carrying Value Fair Value

© ©® NGO RN

-
-

Alabama
Alaska
Arizona

Arkansas

California

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

Georgia

Hawaii .....cccooviiiiiiiiiiiiceee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada ......ccccoviiiiiiiiceees
New Hampshire
New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

Oklahoma ...
OregoN ....ccovviiiiiniiienie s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ..........cccocevieniennns
West Virginia
Wisconsin

Wyoming

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

Canada
Aggregate Alien and Other

Multiple Purposes
Workers Comp

Multiple Purposes ...

XXX

106,644
............ 1,066,443

107,910
............ 1,079,100

.0
315,393,961

.0
302,619,135

Subtotal

XXX

317,500, 187 304,750,358

5801.
5802.
5803.
5898.

5899.

DETAILS OF WRITE-INS
Reinsurance Collateral ...................]
Reinsurance Col lateral
Funds at Lloyd's (FAL)

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

Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

White Rock Insurance Company, PCC Ltd ........

FNMA Insurance
Lloyd's Syndicate 1200

.......... 20,686,970
.......... 53,999,946
240,707,045

18,239,002
.......... 48,680,817
235,699,316

315,393,961 302,619,135

E29
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