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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported

Gross Investment Holdings 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 ...ttt 1,386,006 |............ 0.344 |......... 1,386,006 |......cocoovevriccns [ 1,386,006 |............ 0.344
1.02 All OthEr GOVEIMMENLS .........vvvveeceieicieeeteeeeeeee et e eeeeeee [ereneneneneas 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ............c.cccooo.foceenene. 1,030,236 |............ 0.255 |......... 1,030,236 [..oovoveeeeecees o 1,030,236
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 3,153,748 |............. 0.782 |......... 3,153,748 | e 3,153,748
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 30,552,663 |.............7.576 |........ 30,552,663 |....cocvoveiiecirs [ 30,552,663
1.06 Industrial and MISCEIIANEOUS ............cocceueveveeeeeeeeeeeeeeeeeceee e |eeeeeen 35,664,119 |............. 8.844 |........ 35,664,119 [ [ 35,664,119
1.07 Hybrid SECUMLIES .......cccviiiiiiiiiiiiiiciicneesecceeiceesneseeseeseesneesnees|reneenneenneenesnnesnnes feeeneenee OL000 L e
1.08 Parent, subsidiaries and affiliates .............cccooeeeieeeceeiieceeeeeeee e oo 00000 [ e [
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccecieviiiiiiiiiiieece e
1.12 Total long-termM DONAS ..........cooveeeeeeeeeecceeeeeeeeeeceee e s 71,786,772
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cceeeeveveveveeererereeeeee oo e 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
2.03 Total preferred StOCKS .........ccviiiecieeeeieieeceeee ettt es e [oeeeeeeienens 0.000 [.-eeeeeeeeeeeerenreieees frreeeerneiereeens [ e 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................fooc.c... 26,976,362 |............. 6.689 |........ 26,976,362 ... [ 26,976,362 |............. 6.690
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovovvvvreeceeec e 463,044 |............. 0.115 [ 463,044 |.....cois [ 463,044 |............. 0.115
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ............cccoevenencncncn oo 276,129,160 |............ 68.471 |...... 276,102,843 |.....coveeiecs [ 276,102,843 |........... 68.469
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.08 Exchange traded fUNdS ...........cccooeveueieueiiinisiieieeee e e 11,477,588 |............. 2.846 |....... 11,477,588 | [ 11,477,588 |............. 2.846
3.09 Total COMMON STOCKS .......cveeeeeiiiiiirererieeeieieeee s e 315,046,154 |............ 78.121|...... 315,019,837 [ | 315,019,837 |........... 78.120
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ceeeiiririeieieieieeeeeeeeeeeeee e e 5,805,206 |............. 1.439 |......... 5,805,206 |.......covoeeerereens |oreenne 5,805,206 |............. 1.440
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [..eeeeeeeeeeeieenreieees frreeieirneiereeens [ e 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens 0.000 [ foerereeieieeeerenenes oo o 0.000
5.04 Total real €STate .......c.eeiiirieieeeeceeeee e e 5,805,206 |............ 1.439 |........ 5,805,206 |.....coreeeeeeecens [ 5,805,206 |............ 1.440
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccooviiennininnnneceeeeneseseseseeeeene oo 1,008,714 |............. 0.250 |......... 1,008,714 [ [ 1,008,714 |............. 0.250
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccoeueiviiiecvereniieeeeieeenens oo 9,632,546 |............. 2.389 |........ 9,632,546 |....ooeeeeees [ 9,632,546 |............. 2.389
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|oocc... 10,641,260 |............. 2.639|....... 10,641,260 | [ 10,641,260 |............. 2.639
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 403,279,392 100.000 403,253,075 403,253,075 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquiSition (Part 2, COIUMIN B) ............cueueueuiuiriitiiririeetetese ettt sttt ses et e sesseseseseseseessssssesesesesesese s ssseseenesessesasanseseses 83,736

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiuiiiiieieeeteececeeee ettt ettt sesess Seeeebeb et ebta et et reee b bebebeaes eteeseseseaeaeseaeaes 83,736
Current year change in encumbrances:

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

3.2 TOtals, Part 3, COIUMN 11 ..ottt bbbt e b e b e b e e b e e b et e b e e e b b e e b b e ee e b e se b e e ebe A0SR SRS AR e R e e R e R b b e b b et e b e s eabeseteseeesee et eas
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..ottt sh e bt e bt e bt e bt e a bt ea et ea e e eh e e 4R e e oh e e eEe e bt e a bt ea bt eaeeea e e eRe e eheeebeeabe e ke anbeen Aoeemteeseeenteasseeaseaanesennnes
Deduct amounts received on disposals, Part 3, COIUMN 15 ...ttt st s et e e bt e bt e abeeseesseesbeesheeabe e be e beeabeeaseeaseessesseeebeesbeeebeesbeen Seseesneesaeeasessaeesaesanesnneans
Total foreign exchange change in book/adjusted carrying value:

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

6.2 Totals, Part 3, Column 13 ...

Deduct current year’s other-than-temporary impairment recognized:

A B e = T =T TR o 10 1o e OO

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

8.1 TOtAlS, PArt 1, COIUMN 17 ..eiiiietietetireie ettt b e eE e E bt E bbb et b ettt et nsma et s s ensnanaesa 470,211

8.2 TOHAIS, PArt 3, COIUMN O ......ouitieieiiieieie ettt ettt bt se e e e e et et et eaesese e es et et et e s et eseaeases e s e s e sebesesesesses e s s eseseseseaessesesesesebeseseses ke e ee et et ee e b b eb et eb et et nenens teteseaeseneneeenenas 470,211
Book/adjusted carrying value at the end of current Period (LINES 1+2+3+4-5+8-T-8) ........c.cccrrireuereriririririsisieeteteseess st sessesesesesesesssessesesesesesesesessssssesese ceesessassesenanas 5,805,206
[DI=o (W1 o) e=T M o g E=To (g g 11 C=To IR= 10 T U o PPN

Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.eueuiiiiiiiririitetetereetst st sesteteteseses et st sssesesesesese st ssssssesesesesesessssssasesesesesesessssssssesesens oeseessesesensanaes 5,805,206

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:

3.1 Totals, Part 1, Column 12 ...
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 Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

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
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

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

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

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

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

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

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

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

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

10.1 Totals, Part 1, COIUMN 15 ... bbb b b e e b e bt b e b bt bbb d e b e e b et b e e ek 2R e SR e R e e s e bbb e b e bbb b

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeeeeeececteteeeeeescaete et esesssaesetes et essssesesesesessssesesesesessssssesasesensssesesesasnssestesassssnssansasans seesasssaceesees 350,267,027
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiteeitet ettt st ete et ete et et et et et et e s et ese et ese st ese st ese st ese st ese s ebess et essesensssensetesesseseasebessese s eseasassenesensesennne 26,099,829
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 184,049

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

4.3. Part 2, SECHON 2, COIUMN 13 ... e e e e ee e e e e e e ee e e e e e e s ee s ee s eemneseenaemneannanmanen 31,049,888

4.4. Part 4, Column 11 .... 28,604,486
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.cuiuiiiieeececeeteie et ctete et et et caete s et eseessaeaesesesesssaetetesesensssssesesesessseesesesesnssessesasesensssesesesasssnsntesesssanas febesestatacaesns 2,761,765
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 20,886,664
DedUCt AMOTHZAtION OF PIEMIUM .........viieceeeeeeiecceceeee et ceeaeaete s s s saeseteses s asassese s s s ssssseses s s asssseses s ssssssseses s ssassssesas s assssesesasassssssesess s s seseses s s ansnsnsnsasas +eatsesesetesensacaes 202,676

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

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

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

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

9.1, PAE 1, COIUMN T4 L. b bbb oo b et b e e bt beH e b b e b b s e b e e oo b e e b e e b b h e b b e e R SRRt

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

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

LS =V B 7o [¥T 4o e OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccoviiiiiiniiiniiinenise s e 5,110
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesesseseseteseseesseesesesesesssaesesesesessssesesasenas seesesssscaesees 386,832,926
Deduct total NONAAMITEEA BIMOUNLS ..........c.iueuiiriieieeietitiereteeeet ettt eee et ee et eeeeeb s esee e et s seseeee e b et ee s e e eEeE e b e e e e eE e b e b e e e s e e eE b e b E e £ ot EeE b b E e st E bbb et s eb b bt e 2eemmnsnananeenananans 26,317

Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........cccueueiieeeececteteeeeeeeceete et eeeescaete e esessseete st esesssesaesesesensssssesesasensssssesasssensssssesesssenas feesesesesesanas 386,806,609
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......c.cocveevveviiriirnenee s 1,386,006 |.......ccvvvnnene 1,342,463 | 1,386,310 | 1,419,229
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 1,386,006 1,342,463 1,386,310 1,419,229
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 1,030,236 889,035 1,074,900 1,000,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 3,153,748 2,937,780 3,135,296 3,250,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 30,552,663 28,642,448 30,971,368 30,334,631
Industrial and Miscellaneous, SVO 8. United States .....coooveeeeeeeeeeeeeeeeeee e 35,289,118 |..coovveeee 33,574,806 |................ 35,295,613 |..cocveeeees 35,361,172
Identified Funfis, Unaffiligted Bank 9. CANAUA ..o [ [ e
Loans, Unaffiliated Certificates of 10._ Other Countries 375,000 358,064 375,000 375,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 35,664,118 33,932,870 35,670,613 35,736,172
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 71,786,771 67,744,596 72,238,487 71,740,032
PREFERRED STOCKS 14, United States .....covvveeiveeeieeieeeeeeeee e e [
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States ... 37,064,477 |.. ... 37,064,477 |.. ... 28,786,026
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeee e s | e [
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 1,852,519 1,852,519 1,705,764
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 38,916,996 38,916,996 30,491,790
Parent, Subsidiaries and Affiliates 24. Totals 276,129,160 276,129,160 41,880,924
25.  Total Common Stocks 315,046,156 315,046, 156 72,372,714
26. Total Stocks 315,046,156 315,046, 156 72,372,714
27. Total Bonds and Stocks 386,832,927 382,790,752 144,611,201

Sl04
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 162,884 360,997 oo 303,305 -eovoeeeeeeeen 76,946 | XX [ 1,386,007 |.oovvrvce 1.9 e 141914 | 0.2 oo 1,386,007

1.2NAIC2 ..

T3NAIC 3 .o
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

162,884

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

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

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

............... 1,030,236

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

............... 1,030,236

530,236

500,000

1,030,236

2,548,882

1,030,236

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

Possessions , Guaranteed

AANAICT (s

4.2NAIC2 ..

43NAIC3 ..o
4A4NAICA ..o

4.5NAICS ..

46 NAICGE ...

4.7 Totals

............... 1,228,572

.................. 325,111

)00 N N 3,153,748

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

............... 3,153,748

500,398

1,228,572

854,383

325,111

245,284

3,153,748

4,380,097

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

5.1 NAIC 1
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

............... 2,734,073

9,849,202

7,609,654

6,855,384

3,504,352

30,552,665

30,050,659

2,734,073

9,849,202

7,609,654

6,855,384

3,504,352

30,552,665

30,050,659

30,552,665
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 4,693,488 |............. 17,468,992 |............... 6,607,447 |............... 1,224,997 30,127,186 |..cocooveveveve 42.0 | 29,537,435 |..oovv 41.8 ... 16,005,765
6.2 NAIC 2 .. ..1,996,708 |... 2,774,962 |.... ... 165,266 5,536,931 |.. T 4,029,872 |.... ..o, ...5,536,932 |..

6.3 NAIC 3
B.ANAIC A oo et nees e e [ seeseeseeneenees [oeeseeseeseeseesesneens [oreeeeee e XX eir e [
B NAIC S oo |t [ere e e
6.6 NAIC 6
6.7 Totals 6,690,191 20,243,954 7,372,713 1,224,997
7. Hybrid Securities
7.1 NAIC 1
7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals
8. Parent, Subsidiaries and Affiliates
BANAIC T e
B2NAIC 2 .o
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAIC 5 ..
B.BNAIC B ..ot
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 ...
114 NAIC4 ...
11.5NAICS ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

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

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

12. Total Bonds Current Year

T2ANAIC T L] [(c) I 8,090,843 |............. 29,558,877 |..ccoenve 15,432,481 |............... 9,208,797 |.creeeenne 3,958,844 | [ 66,249,842 52,128,421

122NAIC 2 ... ) e 1,996,703 |... 2,774,962 |.... ... 165,266 5,536,931 |.. ...5,536,932 |..

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

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

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

12.6 NAIC 6 ... (c)

12.7 Totals ..o 10,087,546 |............. 32,333,839 |............. 16,197,747 |............... 9,208,797 |.ceceeeenne 3,958,844 | (b) ... 71,786,773 57,665,353 |............. 14,121,420

12.8 Line 12.7 as a % of Col. 7 14.1 45.0 22.6 12.8 5.5 100.0 80.3 19.7
13. Total Bonds Prior Year

13ANAIC T e 11,116,763 |............. 30,314,606 |............. 13,754,783 |..cooveenvee 7,823,493 | 3,649,342 | e XXX e e XK oo 66,658,987 |.....coveeieanne 94.3 [ 54,752,689

132 NAIC 2 et | 3,778,872 | 251,000 [.-eovoeeeereeeeirinicniens [rererereeieeesneneenene forereennsneneenennnes foesereeeen XX e feoreeeeee s X oo 4,029,872 | 5.7 [ 4,029,872

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

..1,996,704 |...

2,774,962 |....

... 765,266

5,536,932 |..

4,029,872 |....

137 TotalS ..o e 11,116,763 |............. 34,003,478 |............. 14,005,783 |............... 7,823,493 |............... 3,649,342 |.....ooooiiiiiiicnis [ D,9,0, CHUINTE RPN XXX v (b) ... 70,688,859 |...ccvevne 100.0 [.ooeeneee 58,782,561

13.8 Line 13.7 as a % of Col. 9 15.7 48.2 19.8 11.1 5.2 XXX XXX 100.0 XXX 83.2
14. Total Publicly Traded Bonds

T4 ANAIC T e 7,117,760 |............. 20,838,301 |............. 11,863,092 |............. 8,482,685 |.......c....... 3,826,582 | [ 52,128,420 |..ooviiinne P ) — 54,752,689 |....cccovoviirnnne 7.5 [ 52,128,420

...5,636,932 |.

14.7 TOtalS .o
14.8Line14.7asa % of Col. 7 ......cccceevuernrnnen.

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

.............. 9,114,464

............... 3,826,582

...6.6

5.3

15. Total Privately Placed Bonds
151 NAIC T o
15.2NAIC 2 ...
15.3 NAIC 3
154 NAIC 4 ..o
15.5NAIC5 ...
15.6 NAIC 6 ...

............... 8,720,576

............... 3,569,389

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

Section 12

1.4

12.1

5.0

132,262 |...
...0.9

0.2

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

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

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

................. 14,121,420 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

current year, $

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

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... i NAIC3 $.viiiiiiivceeeeee. 3 NAIC4 $ .. NAIC S $.icivcvveeeeee.. ; NAIC 6 $



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual 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 ...........ccccoeerieniniiniiiieieene
1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals 162,884 481,875 360,997 303,305

N

. All Other Governments
2.01 Issuer Obligations ..........ccccceeeuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........

2.04 Other Loan-Backed and Structured Securities ... XXX
2.05 Totals XXX
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........ccccooeioviiiininocnieiiceinies e feriiie00530,236 [ oo 500,000 |-.veveeiiririeieieieies ferreieens D.9,0 TN R 1,080,236 [..ocvcveveiiiine 14 | 2,548,882 | 3.6 | 1,080,236 [...cvcveeeeiiiieicie
3.02 Residential Mortgage-Backed Securities e

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

3.05 Totals 530,236 500,000 XXX 1,030,236 1.4 2,548,882 3.6 1,030,236

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............cccccooeevviiiniiiiiciiieies foviiiiinn.500,398 i, 1,228,572 |cevieiee 854,383 ..o 325,111 |, 245,284 D,0. ¢ SRR RN 3,153,748 ..o 4.4 | 4,380,097 [.o.ooveiieiieis 6.2 [ooine 3,153,748
4.02 Residential Mortgage-Backed Securities ... . . . . RO
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 500,398 1,228,572 854,383 325,111 245,284 XXX 3,153,748 4.4 4,380,097 6.2 3,153,748

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

5.01 Issuer Obligations ...........cc.cccce.ee. B 857,920 |.eoeverenene 4,093,949 |.............. 2,445,485 | 1,658,211 |...ocvenenee 2,110,027 11,165,592 15,221,881

5.02 Residential Mortgage-Backed Securities ... 1,876,152 |. ..5,755,252 |.. ...5,164,169 |.. 5,197,173 |... 1,394,325 |.... .19,387,071 |.. 14,828,777 |...

5.03 Commercial Mortgage-Backed SeCUrities .......... |ooccccoiovviiiiiciiieiis foeeeeiiececceciecieee |eeeieeieeeeeeeeeeeies foeeeeeeeeceeeeeiieie Joeeeieeieiieeeeeiieeiieee feeveeesee XK e foreeeeeeie e e eeeies e

5.04 Other Loan-Backed and Structured Securities ...

............. 11,165,592
..19,387,072 |.

5.05 Totals 2,734,072 9,849,201 7,609,654 6,855,384 3,504,352 XXX 30,552,663 42.6 30,050,658 42.5 30,552, 664 (1)
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccocveeeoeeeeeeieieeeeeeeeees e, 3,242,881 |.............. 6,659,555 |.............. 4,552,831 [ 498,885 |....oovvieieiieins e, D,9,0 NI RUR 14,954,152 .o 20.8 | 13,187,299 oo 18.7 | 13,704,645 |.....ocuee 1,249,507

6.02 Residential Mortgage-Backed Securities ... [ F 897,766 |.............. 1,223,404 |.............. 1,870,365 |oeveeriine 699,264 |.......cenenvee. 132,262 |............ D.9.0 NN RURR 4,823,061 [.o.ooveeieiieie 6.7 [ 5,439,511 [, TT e e 4,823,061

6.03 Commercial Mortgage-Backed Securities .......... [.................. 251,521 oo 4,757,719 [ e oo [, D.9.0 NN RURR 5,009,240 |....coovvviiieins 7.0 [, 5,223,973 [ooooiiiiiieis T |, 5,009,240 |..ocoooeeiiieeee

6.04 Other Loan-Backed and Structured Securities ... 2,298,023 7,603,276 949,517 26,848 XXX 10,877,664 15.2 9,716,524 13.7 2,828,812 8,048,852

6.05 Totals 6,690, 191 20,243,954 7,372,713 1,224,997 132,262 XXX 35,664,117 49.7 33,567,307 47.5 21,542,697 14,121,420

~

. 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
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

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
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccevrevncnncenccines oo 4,601,199 |..coovenenene 12,512,312 | 7,852,699 |......coceeee 2,982,207 ....2,355,311 30,303,728 |...ccvevviciiiinene 42.2 | XXX [ XXX oo oo 29,054,221 |...ocoonennee 1,249,507
12.02 Residential Mortgage-Backed Securities .......... |cccccoone. 2,936,802 |...ccovennnen 7,460,531 |...ocoens 7,395,531 | 6,199,742 ....1,603,533 25,596,139 [.o.oovceeiciinne 35.7 |veiine D.9,0 SN XXX ovvvieiee [ 20,773,079 |..ceevenene 4,823,060
12.03 Commercial Mortgage-Backed Securities ........ [ 251,821 | 4,757,719 RV R D,0. % SRR RN 5,009,240 |.oeoviiiiiieiieene 7.0 |eies D,0. ¢ SRR D,0. % CHRURIN RN 5,009,240 |..oooiviiiiiiiiieeeee

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

7,603,276

.. 10,877,664 |.

12.09 TOtalS ... [ 10,087,545 |.............. 32,333,838 |....covuene 16,197,747 |...ocveneee 9,208,797 |..ceevinnnne 3,958,844 | i 71,786,771 oo 100.0 Jooveeenee XXX [ XXX oo o 57,665,352 |.............. 14,121,419

12.10 Line 12.09 as a % of Col. 7 14.1 45.0 22.6 12.8 5.5 100.0 XXX XXX XXX 80.3 19.7
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvririnininininiiens foeeieeiecieens 7,517,335 | 17,046,482 |......ccocee 5,250,301 |.oooeeeennne 2,958,085 102,565,956 ..o XXX [ XXX oo XXX o0 35,338,189 | 500 e 34,838,161 |..ceeeeeeinnne 499,998

13.02 Residential Mortgage-Backed Securities .......... .2,220,139 |... .6,082,498 .1,083,386 . 14,970,691 |..

13.03 Commercial Mortgage-Backed Securities ........ .204,688 |... 1,735,954 e .

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

, 174,601

.937,029

13.07 Unaffiliated Bank LOGNS ..........cccoiiiriiiiiniiiis fooeieiiiciciciciciii [oocsiesicsieiesesesesene [oeeseesiesesee s seesesene [oeeseeseeseeseeseeseeseeseene [ooeeeeseeseeseeseeseesee e

13.08 Unaffiliated Certificates of Deposi

13.09 TOtalS ... [ 11,116,763 |.....c....... 34,093,479 |.....coone.. 14,005,782 |.....vcevnneee. 7,823,492 |..coovennene 3,649,342 70,688,858 |........cccoveveeeenen 10010 | 58,782,562 |.............. 11,906,296

13.10 Line 13.09 as a % of Col. 9 15.7 48.2 19.8 1.1 5.2 100.0 XXX 83.2 16.8
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevrienennccnccines oo 4,601,199 |..coovneene 12,012,311 [ 7,103,192 |..cviinnnee. 2,982,208 |................2,355,310 |............ XXX 29,054,220 34,838,161 |..cooveviicienn 4923 [, 29,054,220

14.02 Residential Mortgage-Backed Securities .2,089,087 |... ...6,237,127 |.. .5,525, 166 5,500,477 |.. . . .. 20,773,078 |. . 14,970,691 |. .20,773,078 |..

14.03 Commercial Mortgage-Backed Securities ........ [..cccooeneenee. 251,521 i 4,757,719 |oveeeeiiiniineciiens e o s D,0, % SRR TR 5,009,240 |.eoevevevieiieieennn 1.0 e 5,223,972 |ooeevieieeein 14 5,009,240

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,

606, 105

....2,828,812

....... 3,749,738

....2,828,812

Section 12 12.7 32.9 17.6 11.8 5.3 80.3 XXX XXX XXX 80.3 XXX
15. Total Privately Placed Bonds
15.01 Issuer OblIgatioNns ...........cceeirirrreieeeiiieinnins oeeeieieisseeeeieeens [ 500,001 | 749,507 |oviiiicicces (D e e XX o 1,249,508 499,998 |...oovevvreirieeennn 0.7 [, XXX [ 1,249,508
15.02 Residential Mortgage-Backed Securities .......... ... 897,765 [ 1,223,404 |..ccoovennnee 1,870,365 |....ccocvvinnnne 699,265 132,262 [t XXX [ 4,828,081 |87 e 5,439,511 |t L7 e XXX i 4,823,061
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

................... 973,081

......................... 6.9

1.4

................... 726,112
......................... 5.1

1.0

.... 132,263
.......... 0.9

0.2




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 14,194,952 [ e 14,194,952 |..ooeeeeeeceeeee
2. Cost of cash equivalents aCqUIrEd .............ccccoeevvevereueueeeceeeie e oo 80,028,005 |....oceeeereriririieeierinenes [ 80,028,005 |.....ceveviririeieieiciiene
FC I YTt U= o] e [T TH T O S OO KPP R N R R ROTN
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiieieiiiieiesietesiee ettt etesessens [reesseestee s ssrsirses [ooeressssess s sese s [seesressinseseese st e s e sesnens [oesesssresenre e
6. Deduct consideration received on diSPOSAIS .............ccccoveveeevevererereeieiieeseeiens oeeeeeenenenenns 84,590,411 | e 84,590,411 [
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiieciece e [eer e [reesre e [ [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other-than-temporary impairment recognized ............ |ooeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oo [ 9,632,546 ..o e 9,632,546 |......oooer
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 9,632,546 9,632,546

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual 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 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
HOME OFFICE SITE e . |BUCYRUS ... . 07/08/1967 .. |. 11/14/2022 .. 570,761 192,296 [oeeeiiiiiiines 192,296 |.... .... 15,458 (15,458) [ oo e, 4,895
98.1 ACRES OF LAND .. BUCYRUS .. |- 07/08/1967 .. 145,713 |. 145,713 |.. 145,713
HOME OFFICE BUILDING .....ceoevvveiiiiiiiiiiiiiiieeeeees tieeeee.... |BUCYRUS ... . 05/01/1969 .. ... 11,790,224 ....5,467,197 |............. 5,507,704 |.... 454,753 (454,753)|...
0299999. Property occupied by the reporting entity - Administrative 12,506,698 5,805,206 5,845,713 470,211 (470,211)
0399999. Total Property occupied by the reporting entity 12,506,698 5,805,206 5,845,713 470,211 (470,211)

0699999 - Totals

12,506,698

5,805,206

5,845,713

470,211

(470,211)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

Description of Property

4
Location

Date
Acquired

5

Name of Vendor

Actual Cost
at Time of
Acquisition

Amount of
Encumbrances

Book/Adjusted
Carrying Value
Less Encumbrances

9

Additional
Investment
Made After
Acquisition

Building ....... Bucyrus ... 02/09/2024 ..... Schindler Elevator Corp
Bui Iding ... Bucyrus . ...10/07/2024 ..... American Pro Install ...
0199999.

0399999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

EO03, E04, EO5, EO6, EO7, EO8, E09
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
36180A-B8-5 ..... GNMA T1 POOL MA99B3 .......oevvnnniiiiinnniiiriiinnis L TAFE e 1,260,238 |...94.5090 |.............. 1,224,323 [..ccovvnnnnnns 1,295,458 |.............. 1,260,238 |ooovvveeiiiiiiin foveiiinnn 123 L e e 4.500 |...... 4.940 [MON ..... [oeveveennnrnnnns 4,858 e 9,716 |....10/10/2024 ... |....10/20/2054 ...
3620AU-TE-4 ..... GOVERNMENT NATL MTG ASSOC #740449 .. vee |- 1LAFE ). . 30,028 [...94.9400 |.....covvuneeeeenn 27,404 |ooeniiiiieennn 28,864 [ 030,028 e [ (287) | e e 4.000 |...... 3.153 [MON ..... 1,155 |....10/25/2010 ...|....11/15/2040 ...
3620AI-TA-8 ..... GOVERNVENT NATL MTG ASSOC #742245 .. | TAFE L 64,131 [..94.9410 [..ooiiiininenn 80,877 |oeeniiiiennn 84,121 [ B T12T | e i [ 4.000 |...... 3.970 [MON ..... ...12/21/2010 ...|....01/15/2041 ...
362006-YU-3 ..... GOVERNMENT NATL MTG ASSOC #750523 .. 1.AFE ..|... 11,779 [...94.9370 [oieiiie et 10,750 | 11,328 [T TT9 e e () | [ e 4.000 |...... 3.017 | MON ..... ...10/25/2010 ...|....11/15/2040 ...
383730-GX-3 ..... GOVERNMENT NATIONAL MORTGAGE A 03 34 PM .. 1.AFE ..|... 010,165 [...98.2190 [...ceevvvennenennn 9,674 |oenniniiiinn 9,849 [0 9,937 s e (BB) | [ e 4.000 |...... 3.180 | MON ..... ....03/23/2010 ...|....04/20/2033 ...
38376F-LH-3 ..... GOVERNMENT NATIONAL MORTGAGE A 09 66 EJ .. . .. 1.AFE ..|... 2,876 [...98.3180 [..oeeeeeeiieeeen 2,711 | 2,758 [0 2,810 e e (B3) e [ e 4.000 |...... 2.477 [MON ..... ...11/23/2010 ...|....07/16/2039 ...
38376T-BF-8 ..... GOVERNMENT NATIONAL MORTGAGE A 10 12 DA .. 2,4 Ll TAFE L ...7,093(...98.0670 [......cooooeeeeen 6,724 |iininniiiiinnnn 6,856 [ 7,003 i e (8) | e o 4.500 |...... 3.425 | MON ..... ...03/30/2010 ... |....01/16/2040 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 1,386,310 [ XXX 1,342,463 1,419,229 1,386,006 XXX XXX 5,274 14,702 XXX XXX
0109999999. Total - U.S. Government Bonds 1,386,310 [ XXX 1,342,463 1,419,229 1,386,006 XXX XXX 5,274 14,702 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX
419792-28-5 ..... HAWALL ST .......... .‘1 | 1.C FE ..|... ..500,000 |...73.1800 |... 365,900 |.... . 500,000 |.. ... 500,000 e eeeennn e 2,145 2.145 ....08/06/2020 ...|....08/01/2036 ...
956553-C7-4 ..... WEST VIRGINIA ST . . L2 ... .. 1.CFE ..|... .. 574,900 |. 104.6270 |... 523,135 |.... . 500,000 |.. ....530,236 L (8,262) i eeieinniiiiinnnn. [..5.000 ...l 3.120 ...03/04/2019 ... |....06/01/2040 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 1,074,900 [ XXX 889,035 1,000,000 1,030,236 (8,262) XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 1,074,900 [ XXX 889,035 1,000,000 1,030,236 (8,262) XXX XXX XXX
011415-Q7-6 ..... ALAMO TX CMNTY CLG DIST evvevniiiiiiiiiieecciiiieeees . LLAFE L 275,313 [. 100.0140 |[....oevvvvnnnnnns 250,035 |....ccvvnnnenns 250,000 ...oeeeevnnnnnnns PO U N (3,227) [evvvvvvvvrnnninnnn foeeeeeeeiiiiiiiees Jeeenn 4000 | 2.679 ....05/25/2016 ...|....02/15/2034 ...
022447-P3-4 ... ALVIN TX INDEP SCH DIST ... .. 1.AFE ..|... .. 269,335 |...99.1800 |... ....257,392 e (2,226) |oeeeeieeeeeeens e 122240000 . 3.001 ....03/21/2019 ...|....02/15/2038 ...
115067-JH-4 ..... BROWARD CNTY FL SCH DIST .. .. 1.DFE ..|... .. 580,480 |. 103.3060 |... ....532,981 2 (8,809) | feeeeeeeiiiiiens ]02225.000 . 3.001 ....03/15/2019 ...|....07/01/2041 ...
249174-T8-2 ... DENVER CITY & CNTY CO SCH DIST ... .. 1.BFE ..|... .. 299,345 |. 100.1230 |... ....250,000 e (5,100) |oeeeeeieeeeeeens e |-222225.000 ... 2.730 ...11/06/2014 ...|....12/01/2026 ...
432272-FY-3 ... HILLSBOROUGH CA SCH DIST .. 1.AFE ..|... .. 180,438 |...67.5900 |... ....203,689 L5371 [ e [222220.000 .. 2.690 ....06/29/2020 ...|....09/01/2032 ...
432272-FZ-0 HILLSBOROUGH CA SCH DIST .. 1.AFE ..|... .. 173,408 |...63.4140 |... 196,630 |eeeeiieeeeiiies feeeeen 5,878 e e 12222202000 .. 2.790 ....05/29/2020 ...|....09/01/2033 ...
432272-GA-4 . HILLSBOROUGH CA SCH DIST ..... 1AFE .. ...59.8270 |. .189,442 |.. .2.890 ....06/29/2020 .. 09/01/2034
623040-LS-9 . MOUNT SAN ANTONIO CA CMNTY CLG .1.CFE .. ...83.7770 |. . N .264,622 |.. .1.891 ....08/03/2020 .. 08/01/2034
665337-0G-9 . NTHRN LEBANON PA SCH DIST ... .1.CFE .. ...94.4090 |. ..236, . ..250, 245,284 |.. oo 4125 ....04/26/2022 .. 09/01/2080 ...
720526-X0-0 ..... PIERCE CNTY WA SCH DIST #320 S .. 1.BFE ..|... . 100.4590 |... 251,148 |.... 255,290 |eeeiiieieeeiins feeeeee s (3,626) | [ 1222240000 . 2.470 ...06/09/2016 ...|....12/01/2031 ...
767121-DL-7 ..... RIO HONDO CA CMNTY CLG DIST .... .. 1.DFE ..|... . 126.5240 |... 316,310 |.... 3251 | o 6,183 | e 016850 | 3.210 ....01/20/2016 ...|....08/01/2042 ...
797355-60-2 ... SAN DIEGO CA UNIF SCH DIST I T .. 1.CFE ..|... ...73.1820 |... .. ... 182,909 oo feee . 6,602 i [ 122220000 ... 3.710 ...11/29/2017 ...|....07/01/2033 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations XXX 2,937,780 3,250,000 3,153,748 XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 3,135,206 [ XXX 2,937,780 3,250,000 3,153,748 XXX XXX XXX
017357-B9-4 ..... ALLEGHENY CNTY PA SAN AUTH .. 1.DFE ..|... .. 282,213 |. 100.5980 |... ..251,495 |.... 256,687 |oveeieiiiiiins oo (3,362) | e 00240000 | 2.561 ...08/17/2016 ...|....12/01/2033 ...
116475-3E-2 ..... BROWNSVILLE TX UTILITY SYS REV evveeieeeieeieeeees feen e .. 1.G FE ..|... .. 250,000 |...83.4620 |... 100250,000 |-eeeiieeeeenins feeeeees e e 10882 | 1.882 ....07/30/2020 ...|....09/01/2031 ...
130179-TN-4 ... CALIFORNIA ST EDUCTNL FACS AUT ... .. 1.AFE ..|... .. 306,395 |. 119.2190 |... 200303,329 |ovveininiiiiiins foeeee (1,183) e e 122225000 . 3.720 ....04/25/2022 ...|....04/01/2051 ...
130320-B2-3 ..... CALIFORNIA ST HLTH FACS FING A ... .. 1.DFE ..|... .. 249,180 |...98.1800 |... 289,281 s e 19 e [ 1222240000 . 4.020 ....04/22/2022 ...|....08/15/2048 ...
15504R-GA-1 ... CENTRL PUGET SOUND WA REGL TRA ... .. 1.B FE ..|... .. 299,930 |. 101.5710 |... ....254,723 e (5,536) |oeevviiiiiiiiiis feeeeeiiiiiiiees ]122225.000 |l 2.690 ....12/01/2015 ...|....11/01/2031 ...
167593-T0-5 ..... CHICAGO IL OHARE INTERNATIONAL ... .. 1.EFE ..|... . 100.5330 |... ....507,847 e (7,587) |oeeeieeeeees e 2222252000 ... 3.391 ....11/04/2016 ...|....01/01/2034 ...
167593-TT-9 ..... CHICAGO IL OHARE INTERNATIONAL ... .. 1.EFE ..|... . 100.7890 |... ....253,677 (107 PR A R N 1V 3.491 ....11/04/2016 ...|....01/01/2037 ...
20281P-N-3 ... CMWLTH FING AUTH PA .. 1.DFE ..|... . 100.4630 |... 251,158 |.... 251,380 e foeee e (3,284) | e 12222250000 . 3.651 ...04/10/2015 ...|....06/01/2032 ...
23503C-AN-7 ... DALLAS-FORT WORTH TX INTERNATI ... .. 1.EFE ..|... .. 86.8680 |... 217,170 |.... 200250,000 |vveeiiiiiiiiens oo i [ [ 40507 4.507 ....04/06/2022 ...|....11/01/2051 ...
409328-BR-1 . HAMPTON ROADS VA TRANSPRTN ACC .1.CFE .. ...95.9060 |. ..479,530 |. .493,427 |.. .4.083 ...05/02/2022 .. 07/01/2052
416498-DE-0 ..... HARTFORD CNTY CT MET DIST CLEA .1.CFE .. ...84.5390 |. ..224,028 |. .265,000 |.. .1.824 ....08/13/2020 .. 04/01/2031
416498-DF-7 ..... HARTFORD CNTY CT MET DIST CLEA .1.CFE .. ...82.7130 |. ..206,783 |. .250,000 |.. .1.974 ...08/13/2020 .. 04/01/2032
45129Y-3Y-0 . IDAHO ST HSG & FIN ASSN SF MTG .1.BFE .. . 103.2120 |. ..516,060 |. .533,275 |.. ......4.766 ....10/02/2024 .. 07/01/2053 ...
45129Y-6U-5 ... IDAHO ST HSG & FIN ASSN SF MTG ... .. 1.BFE ..|.. . 104.0440 |... 520,220 |.... . 500,000 |.. 528,321 |eveniiiiiiiiis feeeeiiee i (869) | oo |e2..6.500 ...l 5.225 ...10/23/2024 ...|....01/01/2065 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
45203M-E5-6 ..... ILLINOIS ST HSG DEV AUTH REVEN ......ccevvvvenvivvennnns]en von [ eennnnn 2 i CAFE e 530,100 |. 102.3900 |..........oeeeen511,950 |oeeennniinnnnn 500,000 |.eeevvrnnniinnns 528,843 |..evviiiiiiiiiins fooeiieeen (1,257) | e e 6.250 |...... 4.813 ....10/03/2024 ... |....10/01/2054 ...
546540-RE-7 ..... LOUISIANA ST UNIV & AGRIC & ME ... .. 1.EFE ..|... ...95.6040 |... ..250,000 |.. 100250,000 |eeeeiieeeeeinies oo e e e 2.5% |...... 2.5% ....12/06/2019 ...|....07/01/2027 ...
5447T-XS-7 ... MICHIGAN ST FIN AUTH REVENUE .. 1.DFE ..|... ...95.0780 |... ..250,000 |oeevvvinneeennnn250,000 fuenniiiiiiiinnns oovviiiiiiniiiiin e fi e 2.734 |...... 2.734 ....12/05/2019 ...|....12/01/2027 ...
60416Q-GB-4 ... MINNESOTA ST HSG FIN AGY HOMEO ... .. 1.AFE ..|... ...87.0040 |... 81,869 et 31,869 [ e e e e 2.875 |...... 2.875 ...10/15/2014 ...|....11/01/2044 ...
613349-2F-5 ..... MONTGOMERY CNTY MD HSG OPPORTU ... .. 1.CFE ..|... . 100.0000 |... ....5,000 |.. . I AR RN 4.000 |...... 2.357 ...05/31/2013 ...|....01/01/2031 ...
63968\1-6N-4 ..... NEBRASKA ST INVESTMENT FIN AUT ... .. 1.AFE ..|... .101.0760 |... . 500,000 |.. ....525,311 e (1,878) | o s 6.000 |...... 4.748 ....09/17/2024 ...|....03/01/2051 ...
64971X-CX-4 ..... NEW YORK CITY NY TRANSITIONAL .... .. 1.AFE ..|... . 102.6230 |... ....262,147 o (4,485) [ | e 5.000 |...... 3.030 ...03/15/2019 ...|....08/01/2045 ...
64971X-MJ-4 ..... NEW YORK CITY NY TRANSITIONALF ... .. 1.AFE ..|... ...91.3870 |... 289,859 oo e 27 e e s 2.630 |...... 2.642 ....12/12/2019 ...|....11/01/2029 ...
662850-2C-3 ..... N TX TOLLWAY AUTH REVENUE .1.DFE .. ...95.1830 |. .248,374 |.. .4.000 |......4.053 ...04/27/2022 .. 01/01/2044
69647R-BT-0 ..... PALM BAY FL SPL OBLG .... .1.CFE .. ...94.0200 |. .250,000 |.. ) 2,724 |......2.724 ...12/05/2019 .. 10/01/2028
708796-3D-7 ..... PENNSYLVANIA ST HSG FIN AGY SF .1.BFE .. ...98.3680 |. ..10,119 |.. (292) |. .3.500 |......1.899 ....06/22/2016 .. 10/01/2046 ...
709178-87-9 ..... PENNSYLVANIA ST HGR EDUCTNL FA ... .. 1.DFE ..|... . 102.5140 |... . ....261,743 e (4,288) | e s 5.000 |...... 3.120 ...03/20/2019 ...|....08/15/2042 ...
709178-88-7 ..... PENNSYLVANIA ST HGR EDUCTNL FA ... .. 1.DFE ..|... . 101.0500 |... 252,625 |.... ....260,327 o (3,709) [ e e 5.000 |...... 3.3 ... 11/29/2017 ...|....08/15/2047 ...
783186-U0-0 ... RUTGERS NJ ST UNIV .. 1.EFE ..|... ...81.3980 |... 203,49 |.... 100250,000 |eeeeeieeeeennies feeeeeees e e e 2.013 |...... 2.013 ....08/05/2020 ...|....05/01/2032 ...
797412-DW-0 ..... SAN DIEGO CNTY CA WTR AUTH .. 1.B FE ..|... .. 77.6610 |... 205,802 |.... 00265,000 |oeveeiiiiiiiins e e e e 1.951 |...... 1.951 ....07/09/2020 ...|....05/01/2034 ...
83755L-M9-4 ..... SOUTH DAKOTA ST BLDG AUTH REVE ... .. 1.BFE ..|... ...79.9150 |... 199,788 |.... 100250,000 |eeeneieeeeeiis e e e s 2.022 |...... 2.022 ....08/12/2020 ...|....06/01/2033 ...
83755L-N4-4 ... SOUTH DAKOTA ST BLDG AUTH REVE ... .. 1.B FE ..|... ...75.2410 |... 195,627 |.... 0 260,000 |eeeieniiiiiiiins oo i e 2.262 |...... 2.262 ....08/12/2020 ...|....06/01/2036 ...
83755L-N6-9 ..... SOUTH DAKOTA ST BLDG AUTH REVE ... .. 1.BFE ..|... ...73.2410 |... 183,108 |.... ....250,000 UUTURR FPRRTRRRP RN 2.432 |...... 2.432 ....08/12/2020 ...|....06/01/2038 ...
914714-C2-1 ..... UNIV OF NORTH CAROLINA AT CHAP ... .. 1.DFE ..|... . 108.7890 |... 543,945 |.... ....573,123 2 (1,909) [nnniiiis e e 5.000 |...... 4.019 ....04/26/2022 ...|....02/01/2049 ...
928077-JF-4 ..... VIRGINIA ST PORT AUTH PORT FAC 1.FFE .. . 101.1100 |. ..252,775 | .257,207 |.. (4,628) |. .5.000 |......3.020 ....11/09/2016 .. 07/01/2031
928077-JG-2 ..... VIRGINIA ST PORT AUTH PORT FAC 1FFE .. . 101.3230 |. ..506,615 |. .513,8%4 |.. (8,914) |. .5.000 |......3.090 ....11/09/2016 .. 07/01/2032
928077-JH-0 ..... VIRGINIA ST PORT AUTH PORT FAC 1.FFE .. . 101.0090 |. 256,725 |.. (4,312) | .5.000 |......3.150 ....11/09/2016 .. 07/01/2033
940839-EA-7 ..... WASHOE CNTY NV HIGHIAY REVENUE U .1.CFE .. . 100.8400 |. .259,143 |.. .4.000 |......4.029 ....04/22/2022 .. 02/01/2040 ...
9563R-EV-7 ..... WEST VIRGINIA ST HGR EDU POLIC ....eevvvneneeeennnnnnnafons ven [ nnnnns 2 ... .. 1.EFE ..|... .. 280,555 |. 100.2120 |... ....250,000 PP U PP FPTTTTUUTTTTPP FPTP 5.000 |...... 3.511 ...06/13/2012 ...|....04/01/2028 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 11,586,511 | XXX , 165,591 (60,431) XXX XXX XXX XXX
3131XJ-F9-8 UMBS - POOL ZL2892 ... .. 1.AFE ..|... . 43,013 |...91.4660 |... e (48) [ e [t 3.500 |...... 3.024 ....04/03/2012 ...|....04/01/2042 ...
3131XJ-G2-2 . UMBS - POOL ZL2917 . 1AFE .. . 74,209 |...91.4680 |. . (78) | .3.500 |......3.013 ....04/03/2012 .. 04/01/2042 ...
3131XQ-52-5 . UNMBS - POOL 218964 . 1AFE . ...91.0020 |. (309) | .3.500 |......2.570 ....01/09/2015 .. 01/01/2045 ...
3131XQ-VR-4 ..... UNMBS - POOL ZL8724 .... .. 1.AFE ..|... ...91.0040 |... ...(126) |. 3.500 |...... 2.677 ....12/02/2014 ...|....11/01/2044 ...
31329K-X9-0 ..... UMBS - POOL ZA2504 ... .. 1.AFE ..|... ...89.5810 |... 215 [ e e 3.000 |...... 3.519 ...08/29/2018 ...|....04/01/2038 ...
3132A1-Al-4 ..... UMBS - POOL ZS0921 ... .. 1.AFE ..|... ...97.8000 |... e (89) [ e e 4.500 |...... 2.428 ....06/08/2011 ...|....10/01/2035 ...
3132A4-65-2 ... UMBS - POOL ZS4481 ... .. 1.AFE ..|... L..91.4680 |..ooevnnniieeennnn 54,053 | 59,095 | 80,406 e e (124) | e e 3.500 |...... 3.020 ....04/03/2012 ...|....04/01/2042 ...
3132DN-JY-0 ..... UMBS - POOL SD1179 ... .. 1.AFE ..|... ...85.8990 |... . T 90T | [ 8,498 L [ 3.000 |...... 3.979 ....06/22/2022 ...|....06/01/2052 ...
31320P-AE-8 ..... UMBS - POOL SD1805 ... .. 1.AFE ..|... ...97.4920 |... 902,288 |.... 900,646 |....ccevvvniieeee oeeennennnn2,255 [ e e 5.000 |...... 5.406 ...11/08/2022 ...|....11/01/2052 ...
31320P-AH-1 . |UMBS - POOL SD1808 . 1AFE .. ...94.1400 |. .. 2,491,580 |. .2,570,913 |.. .4.500 |......4.909 ....11/30/2022 .. 08/01/2052 ...
31320S-112-4 ..... [UMBS - POOL SD5165 . .. 1.LAFE .. ...94.1120 |. 1,326,152 |. .4.500 |......5.250 ...08/20/2024 .. 08/01/2052
3136AK-DG-5 ..... |FANNIE MAE 14 36 OB 1.AFE .. ...95.9590 |. ...20,195 |. .3.000 |......2.422 ...09/25/2014 .. 09/25/2033
3136AK-P4-9 . FANNIE MAE 14 54 PN 1AFE .. ...98.3060 |. .6,362 |. .3.500 |......2.372 ...09/30/2014 .. 08/25/2043 ...
3136AL-MX-6 ..... FANNIE MAE 14 73 PJ 1AFE .. ...95.0560 |. 12,470 |. .3.000 |......2.094 ... 11/14/2014 .. 12/25/2043 ...
3137BC-R6-7 ..... FREDDIE MAC 4374 CE ... .. 1.LAFE ..|... ...95.5570 |... 28,830 e 25,566 [ 26,479 | [ (205) e [ s 3.500 |...... 2.416 ....09/26/2014 ...|....12/15/2043 ...
3138EN-2N-8 ... UMBS - POOL AL6180 .... .. 1.AFE ..|... .. 157,970 |...93.7680 |... 57,970 s e (1,428) L e e 4.000 |...... 2.505 ....12/17/2014 ...|....01/01/2045 ...
3138EP-1S-9 ..... UMBS - POOL AL6956 .... .. 1.AFE ..|... .. 142,693 |...90.6520 |... 142,528 s e (TR | e s 3.500 |...... 2.773 ...08/10/2015 ...|....06/01/2045 ...
3138M9-PE-5 ... UMBS - POOL AP5820 ... .. 1.AFE ..|... . 27,973 1...87.3280 |.oeevveinnennnnnnn 23,202 [oneniiiiinnnnnnn 26,569 |oiiiiiiii 27,806 [oanniiiiinns o (380) | e 3.000 |...... 2.137 ....11/07/2012 ...|....11/01/2042 ...
3138W1-GD-3 ..... UMBS - POOL AR3795 ... .. 1.AFE ..|... .. 152,723 1...89.2100 |.eevvvenneeeennn 132,337 e 148,343 | 151,378 [ e (B20) e e e 3.000 |...... 2.610 ....02/21/2013 ...|....02/01/2043 ...
3138W4-M2-4 ... UMBS - POOL AR6676 LAFE L 278,350 |...89.2800 |[.................239,672 |................. 268,450 | 275,821 i foeeen (1L142) | e o 3.000 |...... 2.429 ...02/28/2013 ... |....02/01/2043 ...
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3138WE-KE-8 ..... UMBS — POOL ASA792 ....evvvvvivininieiiiinineeccnnianes foee vee | e |4 s CAFE e 150,431 |...90.6500 |.......oeuvnnnnns 135,729 |ovvvviiiiiiiinnn 149,729 [oiiiiiinnnnnns 150,431 [ooviiiiiiiiiiiii o (B8) o s e 3.500 |...... 3.340 [MON ... [ooeeveienniinenns LT FO 5,241 |....01/14/2019 ...|....04/01/2045 ...
3138X0-YU-6 ..... UMBS - POOL AU1622 ... .. 1.AFE ..|... L..91.1090 |ooeeeennneeeenn 421,893 |oneiieiinn 463,062 | 859,155 | 8399 | e e 3.500 |...... 3.635 [MON ..... . 16,207 |....09/26/2018 ...|....07/01/2043 ...
31393R-TE-0 ..... FREDDIE MAC 2631 DA ... .. 1.AFE ..|... 1..99.0540 |..ooivviiiiiiiinnn 984 o994 L 99T e e e e 3.625 |...... 3.872 ....08/10/2009 ...|....06/15/2033 ...
31394K-L3-6 ..... FREDDIE MAC 2682 TF .. .. 1.AFE ..|... 1..99.3520 |..eoiiiiiieeeeennn 33,628 e 83,847 [ B4109 | e (B3) [ e | 4.971 |...... 4.706 ....06/22/2015 ...|....10/15/2033 ...
31396Y-SH-6 ..... FANNIE MAE 08 17 DP .. .. 1.AFE ..|... 1..99.3660 |..ooiiniiiiiinnn 2,732 [ 2,749 L 2778 s e (36) [ e | 4.750 |...... 3.363 ....04/28/2010 ...|....02/25/2038 ...
31397C-V5-5 ... FREDDIE MAC 3239 EF ... .. 1.AFE ..|... 1..99.2110 |oeeeeiniee e 31,966 [onneienn 32,220 [ 32,268 e e (18) e e e 4.871 |...... 5.023 ...07/15/2015 ...|....11/15/2036 ...
31402C-V7-4 ..... UMBS - POOL 725238 .... .. 1.AFE ..|... ...99.8260 |.....ovviiiieennnnn 5,507 foveiiiiiiiinn 5,516 it 5,287 e i T8 e e e 5.000 |...... 6.589 ....06/21/2007 ...|....03/01/2034 ...
3140GS-PD-8 ..... UMBS - POOL BH4019 ... .. 1.AFE ..|... ...92.9430 |... . e (1,036) [oeeeeeneieeeeins Jeeeeeeeeeeeieeeee foeeees 4.000 |...... 2.618 ....11/27/2017 ...|....09/01/2047 ...
3140K3-J2-9 . UMBS - POOL B07480 . 1AFE .. ...86.5030 |. ..551,947 | ..638,065 (1,860) . .3.000 |......2.251 ....02/10/2020 .. 12/01/2049
3140Q0-Vs-1 . UNMBS - POOL CB5124 . 1AFE . ...94.2130 |. ..1,724,038 |. .1,829,929 L 2,718 |. .4.500 |......4.707 ....01/06/2023 .. 11/01/2052
31400R-UP-6 . UMBS - POOL CB5989 . .. 1.AFE .. ...98.6250 |. ..1,773,070 |. Ll 452 | .5.500 |......5.494 ....06/29/2023 .. 03/01/2083 ...
3140X7-2G-3 ..... UMBS - POOL FM4374 ... .. 1.AFE ..|... .. 1,129,880 |...78.4670 |... ... 1,127,173 e (B,491) | e s 2.000 |...... 1.580 ...09/23/2020 ... |....09/01/2050 ...
3140X8-AR-8 ..... UMBS - POOL FM4515 ... .. 1.AFE ..|... 1,000,240 |...78.4680 |... ....994,503 o (3,501) [ e e 2.000 |...... 1.519 ....10/16/2020 ...|....10/01/2050 ...
3140XL-VD-7 ..... UMBS - POOL FS5111 ... .. 1.AFE ..|... ...99.5770 |... 882,382 | e 199 e e s 5.500 |...... 5.475 ....07/05/2023 ...|....07/01/2053 ...
3140XQ-A6-4 ..... UMBS - POOL FS8128 .... .. 1.AFE ..|... L.97.7780 |oovevvnnnnnnn . 1,419,280 |ovennnnennnn 1,451,539 i 1,479,209 |eeeniicciiinnes oo (282) v oo e 5.000 |...... 4.697 ....00/20/2024 ...|....05/01/2054 ...
3140XQ-YK-7 ..... UNMBS - POOL FS8813 ... .. 1.AFE ..|... L. 94,4430 | 931,562 | 986,371 [ 987,295 | e (D) e e e 4.500 |...... 4.442 ...09/13/2024 ...|....06/01/2053 ...
31418C-YN-8 ..... UMBS - POOL MA3416 .... .. 1.AFE ..|... L..95.6310 |..ooeeniniinnnn 41,683 | 43,587 [ 85,315 | e (B81) e e 4.500 |...... 2.811 ...08/27/2018 ...|....07/01/2048 ...
31418P-6M-2 ..... UMBS - POOL AD2675 ... .. 1.AFE ..|... 1..99.7000 |.oeeevnniieeeennennn 505 [ 806 506 e e (B) Je s e e 4.500 |...... 3.324 ...03/08/2010 ... [....03/01/2025 ...
31418P-K7-9 ..... UMBS - POOL AD2117 ... .. 1.AFE ..|... ...99.7320 |... e 198 e [ () e [ 4.500 |...... 2.887 ....03/08/2010 ...|....03/01/2025 ...
3142GS-VE-5 ... UMBS - POOL RJ2412 ... e | TAFE L 1,861,966 |...99.0950 |... . 1,849,857 |.. .... 1,861,966 e (16) [ e [ 5.500 |...... 5.340 ...12/04/2024 ...|....09/01/2054 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 19,384,857 | XXX 18, 155,355 19,487,762 19,387,072 11,981 XXX XXX 69,815 638,918 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 30,971,368 | XXX 28,642,448 30,334,631 30,552,663 (48,450) XXX XXX 226,477 980,455 XXX XXX
025816-CA-5 ..... AMERICAN EXPRESS €0 ....eeeeeeeenneeeeermnneeeeeemnnns oo ven | eeeen |2 s .. 1.F FE .. L..99.7140 |ooeeiniis 498,572 |.ceeeerees 500,000 [-eeeemrunneeeees 499,848 |.evveeeeeeenies feeeeeee 178 | e 1022242200 . 4.237 ...11/01/2018 ...|....11/06/2025 ...
035237-BY-3 ..... ANHEUSER-BUSCH INBEV WOR .. .. 1.G FE ..|... ...98.5810 |... 739,361 |.... . 750,000 |.. 47,096 | o126 e [ 122225.000 .l 5.052 ....03/19/2024 ...|....06/15/2034 ...
06051G-FX-2 ..... BANK OF AMERICA CORP .... . 1.GFE .. ...98.4090 |. ..492,047 |. . 500,000 .498,148 |.. .3.79%5 ....01/19/2017 .. 04/19/2026
06406R-BN-6 ..... BANK OF NY MELLON CORP 1.DFE .. ...98.9840 |. .. 742,379 | . 750,000 750,000 |.. .4.543 ....01/24/2023 .. 02/01/2029
172967-ME-8 ... CITIGROUP INC .. . 1.GFE .. ...95.3720 |. . 500,000 500,000 |.. .3.980 ....03/13/2019 .. 03/20/2030
172967-NL-1 ... CITIGROUP INC .. .1.GFE .. ...99.5830 |. 750,000 746,329 |.. .5.674 ....11/10/2022 .. 03/17/2026 ...
25179M-AV-5 ..... DEVON ENERGY CORPORATION .2.BFE .. . 100.6530 |. . ..250,000 .249,986 |.. ......5.856 ...12/10/2015 .. 12/15/2025 ...
26441C-BV-6 ..... DUKE ENERGY CORP |- 2.BFE ... . 100.2580 |... . 750,000 |.. 789,919 | e 83 e [ 222252000 . 5.012 ....12/05/2022 ...|....12/08/2025 ...
38141G-WZ-3 ..... GOLDMAN SACHS GROUP INC . .. 2.AFE ..|... ...97.2380 |... . 750,000 |.. e TTUATE s foeeeeee (5,914) e s 4228 | 3.321 ...07/10/2019 ...|....05/01/2029 ...
438127-AB-8 ..... HONDA MOTOR CO LTD | 1.GFE L. ...95.4840 |... ..375,000 |.. 875,000 |vveiniiiiiiins oo i [ 02534 2.534 ...08/08/2022 ...|....03/10/2027 ...
494553-AE-0 ... KINDER MORGAN INC .. .. 2.BFE ..|... ...98.6200 |... . 500,000 |.. 514,266 | [ (834) | e 22225400 . 4.997 ....09/19/2024 ...|....02/01/2034 ...
576360-BC-7 ..... MASTERCARD INC .. 1.EFE ..|... ...95.6380 |... . 500,000 |.. 898,885 i oD e [ [ 40550 4.578 ....00/03/2024 ...|....01/15/2035 ...
592179-KD-6 ..... MET LIFE GLOB FUNDING | ... .. 1.DFE ..|... . 100.2420 |... 501,209 |.... . 500,000 |.. 500,000 |-eeeeuieeeeenies feeeeeeeeeiieeee s e +222225.000 |-l 5.000 ...01/03/2023 ...|....01/06/2026 ...
595620-A0-8 . MIDAMERICAN ENERGY CO 1FFE .. ...96.8610 |. ..726,460 |. . 750,000 .749,933 |.. .3.104 ...01/23/2017 .. 05/01/2027 ...
61746B-EF-9 ..... MORGAN STANLEY ... . 1.GFE .. ...98.0700 |. ..245,176 |. ..250,000 .249,408 |.. .3.746 ....01/17/2017 .. 01/20/2027
631005-BK-0 ..... NARRAGANSETT ELECTRIC .1.GFE .. ...99.8070 |. . 750,000 .749,508 |.. .93 | .5.359 ....03/21/2024 .. 05/01/2034
68233J-BU-7 . ONCOR ELECTRIC DELIVERY 1.FFE .. ...90.0480 |. ,500,000 .1,545,219 |.. (8,267) |. .2.126 ...11710/2021 .. 05/15/2030
731572-AB-9 ..... RALPH LAUREN CORP .. . 1.GFE .. ...90.6240 |. .248,541 |.. L 282 | ......3.067 ....06/01/2020 .. 06/15/2030 ...
857477-BD-4 ..... STATE STREET CORP .. .. 1.DFE ..|... ...97.1830 |... . . ....262,104 e (2,879) |oeeeieeeeees e e A4 2.828 ...07/10/2019 ...|....12/03/2029 ...
87612E-BS-4 ..... TARGET CORP veo |- 1.F FE L), ...94.9550 |... ... 500,000 |.. 897,202 s e TT e e 0040500 4.572 ....00/03/2024 ...|....09/15/2034 ...
89788M-AH-5 ..... TRUIST FINANCIAL CORP ... |- 2.AFE L. s ...99.6520 |... .1,000,000 |.. 0r996,799 |eeeiiiiiiies foee it 5,870 | e [ 40260 . 4.832 ...12/07/2022 ...|....07/28/2026 ...
92343V-GN-8 ... VERIZON COMMUNICATIONS L2AFE L 251,000 |...83.0700 |.................208,506 |.........ceuunn. 251,000 [......cccennnnnn IO R TR FPPP P UUPPPPPN A . (oI FTTTTN 2.355 ...09/20/2021 ...|....03/15/2032 ...
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949746-SH-5 ... WELLS FARGO & COMPANY ....eevvvnniviinnnnieniinnnnnnnns oo ven e | s L 2AFE L 955,610 |...97.0030 [....eevvvvnnnnnns 970,082 |oevvuenieens 1,000,000 |eevennirrennnnnn 990,543 |evvviiieiiiiis feeeiiiiin LN T PO N RN 3.000 |...... 3.544 A0 s e 5,667 [.cccoeunnnnnns 30,000 |....02/03/2017 ...|....10/23/2026 ...
95000U-20-4 ... WELLS FARGO & COMPANY ...ieevveeiieeimnnnnneeennnnaneee fooe ven [ nnnees 1onns L 2AFE | 1,029,930 |...96.5520 |....cevuunnnns 965,515 [..oovvvnnnnnns 1,000,000 |....ooeeennnn 1,013,243 [ |oeeennnnns (3,160) [ eeeemmmminieeee Joermenanieeennns foaens 4.150 |...... KNZECN N T 18,099 [..oevvvennnnnns 41,500 [....03/19/2019 ...|....01/24/2029 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 14,946,273 | XXX 14,415,284 14,876,000 14,954,153 9,214 XXX XXX XXX XXX
07336L-AB-9 ..... OCEANVIEW MORTGAGE TRUST 21-2 A2 .......cevvniiiiinnnnn A 380,842 [...79.2660 |........ceuunnnn. 204,514 | 371,554 |oevveiiiiiinnnn 380,294 |oooeeiiiiiiiiiiins feiiinns [RINVLVS) ) O IO RN 2.500 |...... 2.161 ....07/26/2021 ...|....06/25/2051 ...
33851K-AC-0 ..... FLAGSTAR MORTGAGE TRUST 20-2 A2 .... A .. 163,255 |...82.7190 |... ..158,789 |.. ....163,255 e (B90) [ e [ 3.000 |...... 2.013 ....08/13/2020 ...|....08/25/2050 ...
33852F-AE-6 ..... FLAGSTAR MORTGAGE TRUST 21-4 A5 .... A .. 86.7810 |... 188,831 s et (B39) | e e 2.500 |...... 2.045 ....06/11/2021 ...|....06/01/2051 ...
33852H-AB-8 ..... FLAGSTAR MORTGAGE TRUST 21-8INV A3 A ...78.8910 |... 310,083 e [t (596) | e e 2.500 |...... 2.263 ....08/20/2021 ...|....09/25/2051 ...
362591-AA-9 ... GS MORTGAGE-BACKED SECURITIES 20-NOM1 A1 .... A ..92,257 [...93.1050 [.......eeeeeeenn 85,898 |oovvinniiiinnnnnnn 92,259 [ i 92,257 i e (2) | e e 1.382 |...... 1.331 ....08/26/2020 ...|....09/27/2060 ...
36262J-AD-7 ..... GS MORTGAGE-BACKED SECURITIES 21-GR2 A4 ... A .. 324,245 1...78.3910 |.eeeevnnnneeeenn 323,922 e 413,215 o 0880,814 [ e 90510 | e e 2.500 |...... 5.868 ...12/07/2022 ...|....02/25/2052 ...
59166E-AB-1 ..... METLIFE SECURITIZATION TRUST 19-1A A1A ... A L 37,721 1977100 |0 36,200 [eanniiiiiennn 37,049 it 837,206 [ e (21 e [ e 3.750 |...... 3.002 ....04/26/2019 ...|....04/25/2058 ...
61772L-AJ-0 ..... MORGAN STANLEY RESIDENTIAL MOR 21-2 A3 .... A .. 347,966 |...80.8230 |...cevuunreeeennn 277,424 | 343,247 | BATL904 s e (444) | e e 2.500 |...... 2.287 ....05/21/2021 ...|....05/25/2051 ...
64830D-AB-9 ..... NEW RESIDENTIAL MORTGAGE LOAN 19-2A A1 . A ...95.7260 |. .4.250 |......3.472 ....04/09/2019 .. 12/25/2057 ...
67647T-AV-6 ..... OCEANVIEW MORTGAGE TRUST 21-1 A20 A .. 78.0160 |. .2.500 |......2.367 ....06/18/2021 .. 06/25/2051
67647V-AA-T ..... OCEANVIEW MORTGAGE TRUST 21-3 A1 ... A ...78.8910 |. . . .2.500 |......2.274 ....07/09/2021 .. 06/25/2051 ...
67648B-AU-6 ..... BAYVIEW MSR OPPORTUNITY MASTER 22-1 A19 A .. 81.6070 |... 163,290 |.... 201,514 s e (188) e [ e 3.000 |...... 2.873 ....01/06/2022 ...|....12/25/2051 ...
89173F-AB-6 ..... TOWD POINT MORTGAGE TRUST 17-1 A2 .. A ...98.5420 |... 463,366 |.... 84112 | 80289 L [ 3.500 |...... 5.404 ...12/02/2022 ...|....10/25/2056 ...
89176U-AN-4 ..... TOWD POINT MORTGAGE TRUST 20-2 A1A A ...88.3560 |... 256,831 |.... 292,664 oo e (949) | e s 1.636 |...... 1.342 ....08/24/2020 ...|....04/25/2060 ...
89178B-AB-0 ..... TOWD POINT MORTGAGE TRUST 19-4 A2 .. A ...87.9%0 |... 879,957 |.... .. ,008,934 |.eenniiiiiiiinns fovreiennnn (1,397) | oo e 3.250 |...... 3.069 ...11/04/2019 ...|....10/25/20%9 ...
92538H-AA-8 ..... VERUS SECURITIZATION TRUST 21-4 A1 . v 2 i | AL ...83.9160 |... 234,034 |.... ..278,892 |.. 234,964 |eeeeieieiiiiies foeee 8743 | e [ 0.938 |...... 4.803 ...01/11/2023 ...|....07/25/2066 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 4,807,909 | XXX 4,176,668 4,906,655 4,823,059 19,078 XXX XXX XXX 11,044 132,540 XXX XXX
065403-BF-3 ..... BANK 19-BN17 AS .. LA ...1,287,398 |...93.0780 |... ,163,472 |.... .... 1,266,425 (3971 [ e e 3.976 |...... 3.599 . 49,700 |....03/21/2019 ...|....04/15/2052 ...
065404-BB-0 ..... BANK 18-BN10 A5 .. A .. 2,017,656 |...95.8730 |... ,917,459 |.... ....2,004,155 e (2,180) |oeeeeeeeeeeees e s 3.688 |...... 3.564 ...02/16/2018 ...|....02/15/2061 ...
06540B-BC-2 ..... BANK 19-BN21 A4 LA .. 234,518 |...90.2640 |... 209,592 |.... ....233,222 e (269) [oeeiiiiii i e 2.600 |...... 2.464 ....09/27/2019 ...|....10/17/2052 ...
08162V-AG-3 ..... BENCHVARK MORTGAGE TRUST 19-B10 AM ... A .. 257,495 |...92.9840 |... 232,460 |.... 258,298 e e (797) e e e 3.979 |...... 3.601 ....08/21/2019 ...|....03/15/2062 ...
465968-AD-7 ..... JP MORGAN CHASE COMMERCIAL MOR 17-JP7 A4 . LA 1,005,156 |...94.7110 |... 947,108 |.... .. e 1,000,620 oenneiiiiiininee v (852) [ e e 3.195 |...... 3.114 ...11730/2017 ...|....09/15/2050 ...
46645J-AD-4 ... JPNBB COMMERCIAL MORTGAGE 15 C33 A4 ceeenn |2, 1AL .. 268,838 |...98.7880 |... 246,970 |.... ..250,000 Jeeevennnneeennnn251,520 | e (2,242) | o e 3.770 |...... 2.827 ...05/20/2016 ...|....12/15/2048 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 5,071,061 [ XXX 4,717,061 4,982,199 5,009,241 (10,111) XXX XXX XXX XXX
02008D-AC-3 ..... ALLY AUTO RECEIVABLES TRUST 22-3 A3 .. .. 1.AFE ..|... . 100.1830 |... 450,937 |.... ....450,108 e (851) [ e e 5.070 |...... 5.073 ...12/06/2022 ...|....04/15/2027 ...
12510H-AZ-3 ..... CAPITAL AUTOMOTIVE REIT 24-3A A1 ... 1AFE .. ...95.2890 |. ..471,681 | .486,907 |.. .4.400 |......4.741 ....00/27/2024 .. 10/15/2054
12530M-AE-5 ..... CF HIPPOLYTA ISSUER LLC 21-1A A1 .1EFE .. ...94.8750 |. .. 447,075 |. 471,200 |.. .1.530 |......1.534 ....03/10/2021 .. 03/15/2061
14318D-AC-3 ..... CARMAX AUTO OWNER TRUST 23-1 A3 ... 1AFE .. . 100.0720 |. ..866,788 |. 866,146 |.. 4.750 |......4.754 ...01/19/2023 .. 10/15/2027
20268I-AA-2 ..... COMMONBOND STUDENT LOAN TRUST 21-AGS A . 1AFE .. ...81.4710 |. .208,190 |.. .1.200 |......1.205 ....03/10/2021 .. 03/25/2052 ...
30332Y-AC-5 ..... FIP MASTER FUNDING LLC 24-1A A1 .......... .. 1.LAFE .. ...96.9890 |. . .499,69% |.. .4.880 |......4.889 ....10/01/2024 .. 10/15/2054 ...
33767W-AA-1 ... FIRSTKEY HOMES 2020-SFR1 TRUST 21-SFR1 A . .. 1.AFE ..|... ...95.1070 |... 1,418,462 |.. 8,454 | e f i e 1.538 |...... 1.524 ....06/29/2021 ...|....08/17/2038 ...
33768E-AA-O ..... FIRSTKEY HOMES TRUST 22-SFR3 A ... .. 1.AFE ..|... ...98.7620 |... ..248,804 |.. 281,503 | e 100 | e e 4.250 |...... 6.118 ....11/16/2022 ...|....07/17/2026 ...
33768N-AA-0 ..... FIRSTKEY HOMES TRUST 22-SFR1 A ... .. 1.AFE ..|... ...97.8860 |... 958,628 | e 11381 L e e 4145 |...... 5.493 ....12/20/2022 ...|....05/17/2039 ...
345295-AD-1 ... FORD CREDIT AUTO OWNER TRUST 22-D A3 . .. 1.LAFE ..|... . 100.3640 |... BT B e [ (492) | e s 5.270 |...... 5.276 L A1/17/2022 .. |....05/17/2027 ...
63042B-AA-2 ..... NAVIENT STUDENT LOAN TRUST 21-A A .. 1.AFE ..|... ...90.2190 |... L TAB1 el TABO3 [ e (B) [ [ e 0.840 |...... 0.845 ....01/19/2021 ...|....05/15/2069 ...
6826911-AA-2 ..... ONEMAIN FINANCIAL ISSUANCE TRU 21-1A A1 .. 1.LAFE ..|... ...93.6800 |... A, 1:999,902 |oeeiniieieieiis e 8B | e s 1.550 |...... 1.555 ...05/17/2021 ...|....06/16/2036 ...
86212X-AB-6 ..... STORE MASTER FUNDING LLC 19-1 A2 ......... 1AFE .. ...82.3740 |. .235,853 |.. .3.650 |[......3.650 ....11/06/2019 .. 11/20/2049 ...
89231W-AA-1 ..... TOYOTA AUTO LOAN EXTENDED NOTE 23-1A A . 1AFE . . 100.3950 |. . .999,796 |.. .4.930 |......4.935 ...07/18/2023 .. 06/25/2036 ...
895975-AA-8 ..... TRICON RESIDENTIAL 24-SFR4 A L 1AFE ... ...96.0980 |... .. 750,000 |.. L 720,617 i o882 | e o 4.300 |...... 5.166 ...10/30/2024 ...|....11/17/2029 ...
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Showing All Long-Term BONDS Owned December 31 of Current Year
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Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
895975-AB-6 ..... TRICON RESIDENTIAL 24-SFR4 B ...evvvvvvvviiinnineiiinns foee ven | s 2 i .. 1.DFE .. ...96.3070 |.................481,537 |oieiiiinnnnn 500,000 [oiiiiiinnnnnnnnn 483,314 | o 380 [ [ e 4.650 |...... 5.381 [MON ..... [oeveeennnneennnnn 1,938 [oeiiiiiiiiinnnns 1,227 |....10/30/2024 ... |....11/17/2029 ...
89612L-AB-2 ..... TRICON AMERICAN HOMES 19-SFRT B ....oeeeeeiiieieeeeens fooe ven | s 4 s .. 1.LAFE .. ...97.6020 JUTP PO 2.999 |...... 2,977 [MON .oee Joeeemnnieeeeeennn 625 [ 7,497 |....09/16/2019 ...|....03/17/2038 ...
98163V-AD-0 ..... WORLD OMNI AUTO RECEIVABLES TR 22-D A3 ........ccevwn foeevee]innnnns 2,4 ... . 1LAFE .. . 100.6050 |.................826,153 |................ 821,188 | 820,147 o e (802) v oo e 5.610 |...... 5.618 [MON ..o ovevnnininnnnn 2,047 [t 46,069 |....11/09/2022 ...|....02/15/2028 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 10,845,371 | XXX 10,623,857 10,971,320 10,877,666 15,475 XXX XXX XXX 22,139 302,442 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 35,670,614 | XXX 33,932,870 35,736,174 35,664,119 33,656 XXX XXX XXX 197,342 1,134,102 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 30,742,980 [ XXX 28,729,192 29,972,869 30,303,728 (55,925) XXX XXX XXX 347,829 960,588 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 25,579,076 | XXX 23,674,486 25,813,646 25,596,137 30,7% XXX XXX XXX 86,133 786, 160 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 5,071,061 [ XXX 4,717,061 4,982,199 5,009,241 (10,111) XXX XXX XXX 15,068 180,794 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 10,845,371 | XXX 10,623,857 10,971,320 10,877,666 15,475 XXX XXX XXX 22,139 302,442 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 72,238,488 [ XXX 67,744,596 71,740,034 71,786,772 (19,765) XXX XXX XXX 471,169 2,249,984 XXX XXX

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

Number
1A 1ALS 43,527,439 1B ..$............. 2,856,728 1C..$.............. 3,245,621 1D ..$.............. 5,204,385 1E.$ ... 2,731,609 1F.$ ... 4,320,028 1G..$..ccveen. 4,364,030
1B .4,022,761 IO S 1,514,171 2C..$ ...
1C . . IR 3C..$
1D 4C ..$
1E 5C..$ ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
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Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
00206R-10-2 ... [AT&T INC .... .... 543,406 ... 444,283 |.. ....21,766 |... . 132,168 |... ...132,168 |... . |.. 07/16/2024 ..
00287Y-10-9 ... [ABBVIE INC .. .... 308,310 .... 194,050 |.. ....10,385 |... .. 37,940 |... ... 37,940 |... . |- 07/10/2024 ..
018802-10-8 ... [ALLIANT ENERGY CORP ... 472,233 ... 419,617 |.. 14213 ) .. 63,793 [... ....63,793 |... . |.. 07/10/2024 ..
025537-10-1 ... | AMERICAN ELECTRIC PONER .. .... 324,650 323,830 [ e 6,371 |... 121 e [ 1,211 |... . |- 07/16/2024 ..
031162-10-0 ... [ AMGEN INC .... 315,374 335,729 i e 7,95 |... ... (32,073)f... ...(32,073) |... . |- 12/03/2024 ..
060505-10-4 ... [BANK OF AMERICA CORP ... .... 709,133 ... 525,477 |.. ... 15,189 |... .... 163,300 |... . |- 07/10/2024 ..
075887-10-9 ... [BECTON DICKINSON & CO .... 480,964 501,698 [ e 2,205 |... . (20,733)f... . |- 12/03/2024 ..
110122-10-8 ... | BRISTOL-MYERS SQUIBB CO .. ... 283,774 LTBT8 [ o 9,786 |... .. 25,833 ... . |- 07/10/2024 ..
11135F-10-1 ... | BROADCOM INC .. .... 347,760 .... 565,515 |... , . |.. 08/31/2022 ..
125523-10-0 ....| CIGNA CORP ..... . 410,068 |.. . (60,773) (60,773) .. 12/03/2024 ..
125896-10-0 ... | CMS ENERGY CORP . . 483,546 |.. .. 60,270 .. 07/10/2024 ..
126408-10-3 ... | CSX CORP ....... . 265,582 |.. L (11,371) (11,371) .. 10/23/2024 ..
126650-10-0 ... | CVS HEALTH CORP ... ... 301,436 ... 523,278 |.. ...(195,726)|... ... (195,726) |... . |.. 07/10/2024 ..
134429-10-9 ....| CAMPBELL SOUP CO ... . 219,661 ... 211,557 |.. .. (7,868)... ....(7,868) |... . |- 07/10/2024 ..
166764-10-0 ... | CHEVRON CORP ..455,522 ... 346,845 |.. . (14,802)]... ...(14,802) |... . |.. 07/10/2024 ..
17275R-10-2 ... | CISCO SYSTEMS INC . .... 675,768 .... 403,070 |.. ... 102,785 |... . |- 07/10/2024 ..
172967-42-4 ....| CITIGROUP INC .... 362,157 .... 337,566 |.. ....89,726 |... . |.. 07/10/2024 ..
191216-10-0 ... | COCA-COLA CO/THE ... 472,242 ... 421,915 |.. ....23,082 |... . |- 07/10/2024 ..
237194-10-5 ....[DARDEN RESTAURANTS INC . ... 224,028 ... 143,763 |.. ....26.,868 |... . |.. 01/26/2022 ..
26441C-20-4 ....|DUKE ENERGY CORP ... . . 107.740 .... 672,836 ....508,5% |.. ....65,661 . |- 07/10/2024 ..
30161N-10-1 ... [EXELON CORPORATION .10,760.000 |. .. 37.640 |.. . 405,006 |.. . 417,625 . 19,183 .. 07/10/2024 ..
30231G-10-2 ... [EXXON MOBIL CORP ... 2,560.000 |. .107.570 |.. . 275,379 |.. . 271,026 . 14,069 .. 07/10/2024 ..
316773-10-0 ... [FIFTH THIRD BANCORP 6,245.000 |. .. 42.280 |.. . 264,089 |.. . 184,928 . 45,059 .. 07/10/2024 ..
337932-10-7 ....|FIRSTENERGY CORP ... .11,645.000 |. .. 39.780 |.. 463,238 . 416,698 . 34,033 .. 07/10/2024 ..
370334-10-4 ....[GENERAL MILLS INC . 3,830.000 |. ..63.770 |.. ..244,239 . 225,558 . (4,586) .. 07/10/2024 ..
437076-10-2 ... |HOME DEPOT INC ..1,075.000 |.... . 418,164 ... 315,714 |.. ....46,0382 |... . |- 07/10/2024 ..
450200-10-1 ... | INTL BUSINESS MACHINES CORP ... ..2,935.000 |.... .... 645,201 ... 420,063 |.. . |.. 07/10/2024 ..
46625H-10-0 ... [ JPMORGAN CHASE & CO ..3,790.000 |.... .... 908,501 ... 458,273 |.. . |- 07/10/2024 ..
478160-10-4 ... [ JOHNSON & JOHNSON .. ..4,620.000 |.... .... 668,144 ... 529,429 |.. . |.. 07/16/2024 ..
493267-10-8 ... ... 792,554 ....674,043 |.. . . . |- 07/10/2024 ..
49456B-10-1 ... [KINDER MORGAN INC ... ... 507,722 ... 442,954 |.. L 177,310 . . . |.. 07/10/2024 ..
500754-10-6 ... |KRAFT HEINZ COMPANY .. . 285,142 |.. . 331,659 . (54,390) (54,390) .. 07/10/2024 ..
512816-10-9 ... [LAMAR ADVERTISING CO-A ... . 563,656 |.. . 492,769 .. 70,888 .70,888 .. 07/10/2024 ..
530830-10-9 ....[LOCKHEED MARTIN CORPORATION . 690,035 |.. . 393,946 .. 47,766 . 47,766 .. 07/10/2024 ..
580135-10-1 ... [MCDONALDS CORP .. . 244,957 |.. . 184,795 (2,716)| .. 07/10/2024 ..
58933Y-10-5 ....[MERCK & CO INC . .. ..395,433 |.. . (43,075) .. 07/10/2024 ..
5094918-10-4 ... [MICROSOFT CORP ......cevvvvvviiiiiiiiiiiiiiiiiiiieniinenens [evvnnnnnnns [eeeeeencfon 0,565,000 [onnniiinnnnne... 238,148 | 421.500 . 238,148 . . .. 25,685 |... . |- 03/16/2020 ..
60871R-20-9 ... [MOLSON COORS BREWING CO CL B ........eevvvvvvvvvvvnnnns [emmmmmmnnnn [emmmeenifiiiiiiiiiinnnnnnn. 3,960,000 [ovvvvvnnnnnnnnne.. 226,987 | 57.320 .... 226,987 ... 189,522 |.. . (12,281)]... . |- 07/10/2024 ..
693475-10-5 ....[PNC FINANCIAL SERVICES GROUP INC ......ccooeeeeeiiiins femmmmmnnnns feveeeencforiiiiiiinnnn. 1,850,000 ol 356,773 | 192.850 ... 356,773 ... 235,989 |.. . |.. 07/10/2024 ..
69351T-10-6 ... [PPL CORPORATION .... .... 865,059 ... 745,248 |.. . |- 07/10/2024 ..
713448-10-8 ... [PEPSICO INC ... 358,101 ... 374,831 |.. . |- 12/03/2024 ..
717081-10-3 ... |PFIZER INC ... 384,154 .... 419,898 |.. . |- 07/10/2024 ..
742718-10-9 ... |PROCTER & GAMBLE CO/THE .. .... 720,057 .... 469,556 |.. . |.. 07/10/2024 ..
744573-10-6 ... [PUBLIC SERVICE ENTERPRISE GP ......cooeveeeieeeinnnnnns [ emmmmmnnnns [eeeeeencfriii 0. 9,610,000 [ovnevvnvnennnnnnnnn 811,049 | 84.490 ... 811,049 ... 455,849 |.. . |- 07/10/2024 ..
747525-10-3 ....[QUALCOMM INC ... 153.620 . 622,161 |.. . 567,580 .. 12/03/2024 ..
75513E-10-1 ... [RAYTHEON TECHNOLOGIES CORP ..........evvvvvvvvvnnnnnnnns | evnnnnnnnne feveneeniforiiiiiiiinnn 2,215,000 fovvvvinnnneeeee.. 266,320 ). 115.720 .. 256,320 .. 173,516 .. .. 07/10/2024 ..
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780259-30-5 ....[SHELL PLC - ADR . .. 563,200

. ..528,118 |..
.. 854,441

. ...23,020 |...
..633,070 [..

. . (31,189))... ...(31,189) ...
..18,928 |...

. |- 07/10/2024 ..
.. 10/23/2024 ..

871829-10-7 ... | SYSCO CORP . . . .. 34,485 ... ....34,485 |... .

882508-10-4 ... | TEXAS INSTRUMENTS INC .. .... 476,275 ... 428,155 |.. ....13,360 |... ....43,307 |... . |- 08/31/2022 ..
902973-30-4 ... US BANCORP ... 792,543 ... 740,981 |.. ....30,423 |... ... 79,193 ... . |.. 07/10/2024 ..
904767-70-4 ... [UNILEVER PLC-SPONSORED ADR .. .... 487,904 488,213 [ e 8,199 |... ....19,690 |... . |- 07/10/2024 ..
907818-10-8 ... | UNION PACIFIC CORP .... 307,854 B 7 L A 3,618 |... ...(20,832) |... . |.. 07/16/2024 ..
92343V-10-4 ....| VERIZON COMMUNICATIONS . . 645,839 ... 713,94 |.. ....30,803 ... ....29,575 |... . |- 07/10/2024 ..
931142-10-3 ... [ WAL-MART STORES INC .... 0 166,383 [ TO8 2,888 |... . . |.. 03/06/2024 ..
949746-10-1 ... |WELLS FARGO & CO ....5712,774 |.. .228,913 ... . |- 07/10/2024 ..
625508-10-5 ... | CRH PLC - ORD .... . 396,386 .. 34,664 .. 12/03/2024 ..

..1,830.000 ... .. 380,366 |........ 207.850

A

N6596X-10-9 ... [NXP SEMICONDUCTORS NV ..... .. .. 380,366 .. 313,049 |.. .. (42,781)f.. .. 03/06/2024 ..|....
5019999999. Subtotal - Common Stock - us (Unaffiliated)

Publicly Traded 26,976,362 XXX 26,976,364 22,170,679 26,493 775,497 3,136,798 3,136,798 XXX
62989#-10-1 ... |NAMICO 0 ittt | ........... | ........ | .................... 1,180.000 |.....oovvvvennnnnnns 463,044 |........ 392.410 |ooiiiiiinnnnns 463,044 |...ooiiiiiiiiinnnnns 74,851 |ovvvieniiiiiiiiiinnine foenniiiiiiiiiiiin e i 59,271 |oeiiiiiiiiiniiiiiiiin o 59,271 oeeiiiiiiiiiiiiins .. 03/14/2001 ..
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 463,044 XXX 463,044 74,851 59,271 59,271 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 27,439,406 XXX 27,439,408 22,245,530 26,493 775,497 3,196,069 3,196,069 XXX
5409999999. Total - Common Stocks - Mutual Funds XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX

46137V-35-7 ... [ INVESCO S&P 500 EQ WEIGHT ETF ....eevneeeenieieeeees [ovvviinins e 5,325.000 |.... .... 933,100 .... 875,513 [.. . . ....57,587 |... . |-- 0771072024 ..
46432F-84-2 .... [ ISHARES CORE MSCI EAFE ETF T - ...105,500.000 |.... .. 7,414,540 . 6,908,316 |.. .. (7,385)]... T IS nn (7,389) |... ceen |- 02/28/2023 ..
922908-76-9 ....[VANGUARD TOTAL STOCK MKT ETF .......ceeeevuusereermnnns [orvvmnnnnns |orvrnnns]onnnnnanennnnnnnns 10,800.000 [....evvvnnnnnnnens 3,129,948 |........ 289.810 [...ccovnunnnnns 3,129,948 |..evviieiiieinnnnns 462,429 | Jeerenineeeennna 39,681 [ [ 567,972 |.eueeeeeeiiieeeeennn foeeenennaeeeees 567,972 [ooeiiiiiiiiiiiiieiiinnns .. 12/22/2008 ..
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 11,477,588 XXX 11,477,588 8,246,258 304,112 618,174 618,174 XXX
14741*-10-5 ... | CASCO INDEMNITY COMPANY .. . 19,974,008 19,974,008 ..8,287,312 |.. ..2,143,278 |... . |- 1272172011 ..
156418-10-5 ... | CENTURION FINANCIAL ... 111,500 |.. . |- 12/29/1983 ..
67769#-10-6 ... [OHIO UNITED AGENCY INC . .... 645,584 |.. . |-- 06/24/2005 ..
91134*-10-8 ... [UNITED PREMIUM BUDGET .. .... 100,000 |.. . |.. 05/01/2006 ..
99C001-79-1 ... [UNITED OHIO INSURANCE COMPANY ... UV P e . . ..244,709,818 . .. 21,736,528 |.. .. 23,811,821 ... ..23,811,821 . |--07/08/2011 ..
91356@-10-7 ... [UNITED MUTUAL INSURANCE COMPANY . T J T T 1,000.000 |.... ... 11,419,017 |.... 11,419.017 .. 11,419,017 .. 11,000,000 |.. i ... 1,280,415 ... ceee |s ... 1,280,415 |... .ooe |- 1071172028 ..
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 276,129, 160 XXX 276,129, 160 41,880,924 27,235,645 27,235,645 XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 276,129, 160 XXX 276,129, 160 41,880,924 27,235,645 27,235,645 XXX
5989999999 - Total Common Stocks 315,046, 154 XXX 315,046, 156 72,372,712 26,493 1,079,609 31,049,888 31,049,888 XXX
5999999999 - Total Preferred and Common Stocks 315,046, 154 XXX 315,046, 156 72,372,712 26,493 1,079,609 31,049,888 31,049,888 XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A ... DS, TE S e, TF S e, 1G .8 e,
1B 2A ...
1C 3A ...
1D 4A
1E 5A
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36180A-B8-5 ......... GNMA 1T POOL MAGIB3 .....eieeuuniiiiiuunnniiiiesuuieseieauesssetensesssssessssssesensnnnssessssssnsssssrsnsnnsssssnees | onnnseeeeennnnnes [oas .10/10/2024 ... [BOK FINANCIAL SECURITIES INC. ..iiiiiuuuuniiiiuuuunniiiiiuuunsieeiiuuunnsesseesnnsessessnnnsssssesnnnssseressnnssenrees |oossnnnnsesessnnnnsesresnnnnseenees |oosnnsseeseesnnnnennees 1,264,656 [.....ocovvniiiiiinnnn 1,300,000
0109999999. Subtotal - Bonds - U.S. Governments 1,264,656 1,300,000
313208-12-4 ......... [UMBS - POOL SD5165 . .|-...03/20/2024 ... |WELLS FARGO SECURITIES LLC ... 1,425,938 |.. .... 1,500,000 |..
3140XQ-A6-4 .........|UMBS - POOL FS8128 . . |--..09/20/2024 ... |BOK FINANCIAL SECURITIES INC. .. .. 1,494,311 |.. .... 1,466,358 |..
3140XQ-YK-7 ......... UMBS - POOL FS8813 ... .|-...09/13/2024 ... |J.P. MORGAN SECURITIES LLC ... .. ..
3142GS-VE-5 ......... UMBS - POOL RJ2412 .... . |---.12/04/2024 ... |J.P. MORGAN SECURITIES LLC ... 1,869,767 |.. ... 1,857,642 |..
45129Y-3Y-0 ......... IDAHO ST HSG & FIN ASSN SF MTG .|-...10/02/2024 ... [SAMUEL A RAMIREZ & CO. INC. .. ....533,795 |.. ....500,000 |..
45129Y-6U-5 ......... IDAHO ST HSG & FIN ASSN SF MTG ..... ...10/23/2024 ... |BOFA SECURITIES INC. ........... ....528,990 |.. ....500,000 |..
45203M-E5-6 ......... ILLINOIS ST HSG DEV AUTH REVEN ..... ...10/03/2024 ... |SAMUEL A RAMIREZ & CO. INC. ..... ....530,100 |.. ....500,000 |..
639681-6N-4 .........[NEBRASKA ST INVESTMENT FIN AUT .. ...09/17/2024 ... [FHN FINANCIAL SECURITIES CORP. . ....526,685 |.. ....500,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 7,906,976 7,820,455
03523T-BY-3 ......... ANHEUSER-BUSCH INBEV WOR ... ..eeeemeee e eeeenne e e e e emee e e e e eeee e e e e emee e e e e emnna e e e e eenn e e e eemnnnaeeeennes ...08/19/2024 ... [BOFA SECURITIES INC. .eeeereeeeeeeeee e e e eeees e e e e eeene e e e eemnee s e e e eemn s e e e eennaeeeeeennnneeeeennnnanaeeennnnn |oennunnseeeennnnnseeeennnnnneeeenns [ornaseeeeennnnneeeeennnns 746,970 |-eeeeeeeeeeneeeeeeenes 750,000
12510H-AZ-3 ......... CAPITAL AUTOMOTIVE REIT 24-3A A1 .. . | MORGAN STANLEY & CO. LLC ... .... 491,604 |.. ....500,000 |..
30332Y-AC-5 . ..|FIP MASTER FUNDING LLC 24-1A A1 . .| BOFA SECURITIES INC. ..... . 499,804 .500,000
494553-AE-0 . .. |KINDER MORGAN INC . | GOLDMAN SACHS & CO. LLC . .514,600 500,000
576360-BC-7 . .| MASTERCARD INC ...... 09/03/2024 ... [BOFA SECURITIES INC. ..... .498,880 500,000

631005-BK-0 .........

...750,000 |..

NARRAGANSETT ELECTRIC .|-...03/21/2024 ... |J.P. MORGAN SECURITIES LLC ... ... 749,415 |.. .
87612E-BS-4 ......... TARGET CORP . |--..09/03/2024 ... |WELLS FARGO SECURITIES LLC ... ... 497,125 |.. ....500,000 |..
895975-AA-8 ......... TRICON RESIDENTIAL 24-SFR4 A .. . ....10/30/2024 ... |WELLS FARGO SECURITIES LLC ... ...719,935 |.. ....750,000 |..
895975-AB-6 ......... TRICON RESIDENTIAL 24-SFRA B ......uiieeeeuuuseeeennuunaaeeennnunasaerennnnssaesennnnnaaaeennnnnnsaeennnnnnssesennnnnnns |onnnseeseesnnnns [one .10/30/2024 ... [WELLS FARGO SECURITIES LLC ...eeeruuusieemnnnnsneennnnnsssaernnnnnssaernnnnaseennnnnnsssaennnnnasseernnnnnsseeenennnns 482,934 |..oieiiiiieiiis 500,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 5,201,267 5,250,000
2509999997. Total - Bonds - Part 3 14,372,899 14,370,455
2509999998. Total - Bonds - Part 5
2509999999. Total - Bonds 14,372,899 14,370,455 31,474
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks
00206R-10-2 ......... ATET INC ettt ettt ettt e e e e et e e e e e e e e e e e e et e e e e na e e e e rnen e e e enrnn e e eernnnaaaaas ....07/16/2024 ... |PIPER SANDLER & CO. ...ieeeruuueeeeemnueeeeeenn e e e eeenn s e e e eeena e e e e emnna e e e e eennnneeeeennnaneeeeennnnnneeeennnnn |onnnnneeeeennnaaeeeens 7,465.000 |.eeeneeeeeennieeeeennnns 136,046
00287Y-10-9 ......... ABBVIE INC ....07/10/2024 ...|PIPER SANDLER & CO. .

018802-10-8 . ..| ALLIANT ENERGY CORP .. ....07/10/2024 ... |PIPER SANDLER & CO

025537-10-1 . ..| AMERICAN ELECTRIC POWER ....07/16/2024 ... |PIPER SANDLER & CO ..

031162-10-0 . | AMGEN INC .....enneeeenne ....12/03/2024 ... |PIPER SANDLER & CO .410.000 |.. 117,032
060505-10-4 ......... BANK OF AMERICA CORP .... ....07/10/2024 ...|PIPER SANDLER & CO. . 2,655.000 |.. ....101,953 |..
075887-10-9 ......... BECTON DICKINSON & CO ... ....12/03/2024 ... |PIPER SANDLER & CO. . 2,120.000 |.. ...501,698 |..
110122-10-8 ......... BRISTOL-MYERS SQUIBB CO ....07/10/2024 ...|PIPER SANDLER & CO. .

125523-10-0 ......... CIGNA CORP ....12/03/2024 ... |PIPER SANDLER & CO. .

125896-10-0 ......... CMS ENERGY CORP .. ....07/10/2024 ...|PIPER SANDLER & CO. . .. ..
126408-10-3 ......... CSX CORP ....10/23/2024 ... |PIPER SANDLER & CO. . 8,230.000 |.. .... 276,953 |..
126650-10-0 ......... CVS HEALTH CORP .. ....07/10/2024 ...|PIPER SANDLER & CO. . 1,815.000 |.. .. 110,258 |..
134429-10-9 ......... CAMPBELL SOUP CO ....07/10/2024 ...|PIPER SANDLER & CO. . ....745.000 |..

166764-10-0 . ..| CHEVRON CORP ...... ....07/10/2024 ... |PIPER SANDLER & CO .445.000 |..

17275R-10-2 . .| CISCO SYSTEMS INC ....07/10/2024 ... |PIPER SANDLER & CO .815.000 |..

172967-42-4 . ..[CITIGROUP INC .... ....07/10/2024 ... |PIPER SANDLER & CO .745.000 |..

191216-10-0 ......... COCA-COLA CO/THE ... ....07/10/2024 ...|PIPER SANDLER & CO. . ...885.000 |..

26441C-20-4 ......... DUKE ENERGY CORP ... ....07/10/2024 ...|PIPER SANDLER & CO. . 845.000 |..

30161N-10-1 ......... EXELON CORPORATION . ....07/10/2024 ...|PIPER SANDLER & CO. . ,460.000 |..

30231G-10-2 ......... EXXON MOBIL CORP ....07/10/2024 ...|PIPER SANDLER & CO. .

316773-10-0 ......... FIFTH THIRD BANCORP .. ....07/10/2024 ...|PIPER SANDLER & CO. . ..

337932-10-7 ......... FIRSTENERGY CORP ... ....07/10/2024 ...|PIPER SANDLER & CO. . 1,545.000 |..

370334-10-4 ......... GENERAL MILLS INC .. ....07/10/2024 ...|PIPER SANDLER & CO. .

437076-10-2 HOME DEPOT INC ....07/10/2024 ...|PIPER SANDLER & CO. .

459200-10-1 . ..| INTL BUSINESS MACHINES CORP . ....07/10/2024 ...|PIPER SANDLER & CO

46625H-10-0 . .| JPMORGAN CHASE & CO ....07/10/2024 ... |PIPER SANDLER & CO ..

478160-10-4 JOHNSON & JOHNSON ...07/16/2024 ... [PIPER SANDLER & CO. . ... 1,420.000 |.. ....215,730 |..
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493267-10-8 ......... KEYCORP ....07/10/2024 ...|PIPER SANDLER & CO. . ....6,640.000 |..
494568-10-1 ......... KINDER MORGAN INC .. ....07/10/2024 ...|PIPER SANDLER & CO. . ....2,630.000 |..
500754-10-6 ......... KRAFT HEINZ COMPANY ....07/10/2024 ...|PIPER SANDLER & CO. . 985.000 |..
512816-10-9 ......... LAMAR ADVERTISING CO-A .... ....07/10/2024 ...|PIPER SANDLER & CO. . ....4,630.000 |..
539830-10-9 ......... LOCKHEED MARTIN CORPORATION . ....07/10/2024 ...|PIPER SANDLER & CO. . ....210.000 |..
580135-10-1 . .| MCDONALDS CORP ... ....07/10/2024 ... |PIPER SANDLER & CO ..60.000 |..
58933Y-10-5 . .. MERCK & CO INC ... ....07/10/2024 ... |PIPER SANDLER & CO .285.000 |..
60871R-20-9 . .| MOLSON COORS BREWING CO CL B .. ....07/10/2024 ... |PIPER SANDLER & CO .285.000 |..
693475-10-5 ......... PNC FINANCIAL SERVICES GROUP INC ... ....07/10/2024 ...|PIPER SANDLER & CO. . ....250.000 |..
69351T-10-6 ......... PPL CORPORATION .. ....07/10/2024 ...|PIPER SANDLER & CO. . ... 7,350.000 |..
713448-10-8 ......... PEPSICO INC . |....12/03/2024 ... |PIPER SANDLER & CO. . ... 1,255.000 |..
717081-10-3 ......... PFIZER INC ....07/10/2024 ...|PIPER SANDLER & CO. . ....1,980.000 |..
742718-10-9 ......... PROCTER & GAMBLE CO/THE ....07/10/2024 ...|PIPER SANDLER & CO. . ..
744573-10-6 ......... PUBLIC SERVICE ENTERPRISE GP .. ....07/10/2024 ...|PIPER SANDLER & CO. . ....1,310.000 |..
747525-10-3 ......... QUALCOMM INC ....12/03/2024 ... |PIPER SANDLER & CO. . 875.000 ..
75513E-10-1 ......... RAYTHEON TECHNOLOGIES CORP .. ....07/10/2024 ...|PIPER SANDLER & CO. . 515.000 |..
780259-30-5 . .| SHELL PLC - ADR .. ...07/10/2024 ... |PIPER SANDLER & CO . 1,230.000 |..

871829-10-7 SYSCO CORP ....10/23/2024 ... |PIPER SANDLER & CO. . 2,575.000 |..
902973-30-4 US BANCORP ....07/10/2024 ... |PIPER SANDLER & CO. . 2,170.000 |.. , ..
904767-70-4 . .| UNILEVER PLC-SPONSORED ADR ...07/10/2024 ... [PIPER SANDLER & CO .8,605.000 |.. .468,213

907818-10-8 . ..|UNION PACIFIC CORP ....
92343V-10-4 . ..| VERIZON COMMUNICATIONS .
931142-10-3 ......... WAL-MART STORES INC

....07/16/2024 ... [PIPER SANDLER & CO
....07/10/2024 ... [PIPER SANDLER & CO
...03/06/2024 ... [PIPER SANDLER & CO. .

.1,350.000 |..
.2,750.000 |..

.328,686
111,084

K 620.000 |..
949746-10-1 WELLS FARGO & CO ... ...07/10/2024 ... |PIPER SANDLER & CO. . 1,575.000 |..
(625508-10-5 . .|CRH PLC - ORD ....... 12/03/2024 ... |PIPER SANDLER & CO .4,659.000 |..

N6596X-10-9 NXP_SEMICONDUCTORS NV ... C... ...03/06/2024 ... [PIPER SANDLER & C0. . 125.000 |..

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 6,851,417
46137V-35-7 ......... | INVESCO S&P 500 EQ WEIGHT ETF ....eiieeiiiiiiiiunneeeeernnnuesaeeneneaseernnnnnssennnnnnssseennennaseeennnnnnsseennes | .................... 07/10/2024 ... |PIPER SANDLER & £0. ...eeeeuuuuseeeennuusaeeeennnssaseesennsssseeennsaseeennnnaaeeeennnnneeeeennnnasenennnnnasenes [erennnnnseeeennnnnaas 5,325.000 [.evvuuuniiiienininaaees 875,513
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 875,513
91356@-10-7 ... ..|UNITED MUTUAL INSURANCE COMPANY ... ...06/13/2024 ... |CAPITAL CONTRIBUTION .. .. 4,000,000 |..
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 4,000,000
5989999997. Total - Common Stocks - Part 3 11,726,930
5989999998. Total - Common Stocks - Part 5

5989999999. Total - Common Stocks 11,726,930
5999999999. Total - Preferred and Common Stocks 11,726,930

6009999999 - Totals 26,099,829 XXX 31,474
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36180A-B8-5 .. | GNMA |1 POOL MA9963 ..12/01/2024 . (MBS PAYDONN 100.0000 .. ....4,542 ....4,419 L4542 | ..10/20/2054 .
3620AU-TE-4 .. | GOVERNMENT NATL MTG ASSOC #740449 ..12/01/2024 . (MBS PAYDONN 100.0000 .. 6,180 |.. .6,429 |.. .6,180 |. ..11/15/2040 .
3620AV-TA-8 .. | GOVERNMENT NATL MTG ASSOC #742245 .. ..12/01/2024 . (MBS PAYDONN 100.0000 .. .3,086 |.. 3,087 |.. .3,086 |. ..01/15/2041 .
3620C6-YU-3 .. | GOVERNMENT NATL MTG ASSOC #750523 ..12/01/2024 . (MBS PAYDONN 100.0000 .. 619 .. .. 644 |.. .619 |. ..11/15/2040 .
38373Q-GX-3 .. | GOVERNMENT NATIONAL MORTGAGE A 03 34 PM .....{....... .12/01/2024 . (MBS PAYDOIN 100.0000 .. - (13))... ..04/20/2033 .
38376F-LH-3 .. | GOVERNMENT NATIONAL MORTGAGE A 09 66 EJ .....|....... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ... 948 ... 989 . (5))... ....948 |.... ..07/16/2039 .
38376T-BF-8 .. | GOVERNMENT NATIONAL MORTGAGE A 10 12 DA .....[....... ..12/01/2024 . | MBS PAYDONN 100.0000 .. ... 926 ... 958 . (2))... ....926 ... ..01/16/2040 .
0109999999. Subtotal - Bonds - U.S. Governments 20,267 20,619 (33) 20,267 XXX
13063D-28-6 .. | CALIFORNIA ST ..o | e 1070172024 . |MATURITY 100.0000 ...... [eeeeeeiiiiiiiiiienns |oeeeen. 1,260,000 ... 1,250,000 L 1271,618 | 1,259,104 |oevvveeeineeennnnns [ (9,108) | [ (9,104) oo [ 1,250,000 ..10/01/2024 .
882723-NC-9 ... | TEXAS ST ..evvvvvviiiiiiiiiiiiiiiiiiiiiiiiecceceeeeees [ e | 04/01/2024 . [PREREFUNDED .............. |oeeeeeeeeeeenennnnnne fonennnnena250,000 [onnnennnn 250,000 |............ 203,823 |............ 251,281 | e (L281) ) i, (1,281) |oeeeeeeiiiiiiinne foeeeeennns 250,000 ..10/01/2029 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 1,500,000 1,565,436 1,510,385 (10,385) 1,500,000 XXX
041431-VF-1 .. | ARLINGTON CNTY VA ...oooorrnriiiii [ ..08/01/2024 . [MATURITY 100.0000 ...... |.occeeeeeernnnnnnnnes oo 1,000,000 |.......... 1,000,000 |............ 935,920 |............ 977,079 [eevvvvveenvinnnnnn fooeeeeeenn 22,021 [ [ 22,921 [ e 1,000,000 ..08/01/2024 .
SECURITY CALLED AT
516840-WK-7 .. | LAREDO TX INDEP SCH DIST .........eeveeenennnnnnn [eeeeen|on 09/03/2024 . | 100.00000000 100.0000 . |........ceeeeeeennn. |.eeeee...... 250,000 |............. 250,000 |............ 202,353 |............ 252,824 | | (2,824)]..cnveneiiiiiiiiinn |t (2,824) oo Lo, 250,000 ..08/01/2029 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 1,250,000 1,228,273 1,229,903 20,007 20,097 1,250,000 XXX
13032U-XL-7 .. | CALIFORNIA ST HLTH FACS FING A ... ..06/01/2024 . [MATURITY 100.0000 ...... |.eceeeeeeeeernnnnnnns Joeeeeee. 1,505,000 |.......eeee 1,505,000 ..o 1,414,881 | 1,479,307 |.. ..25,698 |... ...25,693 |... ,505,000 |.... ..06/01/2024 .
J.V.B. FINANCIAL GROUP
167593-TM-4 .. | CHICAGO IL OHARE INTERNATIONAL .......eevvvennn |vvvenns ..09/13/2024 . [LLC oovvvvviiiiiiiiiiiiiie e [ 406,202 | 400,000 |............ 455,956 |............ LRI F S (C44°))] A (4779) oo o 408,979 [oeeeeiiii [ (2,687)]...cccceee(2,687) e 24,167 |..01/01/2031 .
GOLDMAN SACHS & CO. LLC
167593-VM-1 .. | CHICAGO IL OHARE INTERNATIONAL .......eevvvvens |evvenns ..09/13/2024 [ e [ 280,814 [ 275,000 | 323,650 [...vveneeee 286,794 |.ooooeeiie [ [C310:)] R R (310D ) PO R 282,687 |.ooooiiiiiiiiiins e (1,873) e (1,878) [ 16,615 |..01/01/2030 .
ICE BONDS SECURITIES
20775B-40-6 .. | CONNECTICUT ST HSG FIN AUTH HS ......ovvvuennnna|veeenns ..09/13/2024 . [ CORPORATION ....vvvvvvvvnesfoovenneieeieieieinnns Jeeeeeeennn 250,020 foveennnneees 250,000 |..cceennnnn 250,000 250,000 ..11/15/2024 .
3128MM-LD-3 .. | FEDERAL HOME LN MTG CORP #G18323 ..............[....... ..09/01/2024 . (MBS PAYDOIN 100.0000 .. ...1,027 ..09/01/2024 .
3131XJ-F9-8 .. |UMBS - POOL ZL2892 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. 2,287 |.. ..04/01/2042 .
3131XJ-G2-2 .. |UMBS - POOL ZL2917 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. 3,686 |.. ..04/01/2042 .
3131XQ-52-5 .. |UMBS - POOL ZL8964 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. 6,641 |.. ..01/01/2045 .
3131XQ-VR-4 .. |UMBS - POOL ZL8724 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..11/01/2044 .
31329K-X9-0 .. |UMBS - POOL ZA2504 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..04/01/2038 .
3132A1-AW-4 .. |UMBS - POOL ZS0921 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..10/01/2035 .
3132A4-68-2 ...|UMBS - POOL ZS4481 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..04/01/2042 .
31320N-JY-0 ...|UMBS - POOL SD1179 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..06/01/2062 .
31320P-AE-8 .. |UMBS - POOL SD1805 ... ..12/01/2024 . MBS PAYDONN 100.0000 .. ..11/01/2082 .
31320P-AH-1 ...|UMBS - POOL SD1808 .... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..08/01/2062 .
313208-112-4 ...| UMBS - POOL SD5165 ... ..12/01/2024 . MBS PAYDONN 100.0000 .. ..08/01/2052 .
3136A7-GI-6 .. | FANNIE MAE 12 67 KA ..08/01/2024 . MBS PAYDONN 100.0000 .. ..05/25/2041 .
3136AK-DG-5 .. | FANNIE MAE 14 36 (B ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..09/25/2033 .
3136AK-P4-9 .. |FANNIE MAE 14 54 PN ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ..08/25/2043 .
3136AL-MX-6 .. | FANNIE MAE 14 73 PJ ..12/01/2024 . (MBS PAYDONN 100.0000 .. .. 12/25/2043 .
3137BC-R6-7 .. | FREDDIE MAC 4374 CE ..12/01/2024 . (MBS PAYDONN 100.0000 .. .. 12/15/2043 .
3138EN-2N-8 .. |UMBS - POOL AL6180 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..01/01/2045 .
3138EP-WS-9 .. |UMBS - POOL AL6956 .... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..06/01/2045 .
3138MO-PE-5 .. |UMBS - POOL AP5820 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..11/01/2042 .
3138M1-GD-3 .. |UMBS - POOL AR3795 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..02/01/2043 .
3138M4-M2-4 .. |UMBS - POOL ARG6T6 .... ..12/01/2024 . MBS PAYDONN 100.0000 .. ..02/01/2043 .
3138NE-KE-8 .. |UMBS - POOL AS4792 ... ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ..04/01/2045 .
3138X0-YU-6 .. |UMBS - POOL AU1622 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..07/01/2043 .
31393R-TE-0 .. | FREDDIE MAC 2631 DA ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..06/15/2033 .
31394K-L3-6 .. |FREDDIE MAC 2682 TF ..12/15/2024 . (MBS PAYDONN 100.0000 .. ..10/15/2033 .
31396Y-SH-6 .. | FANNIE MAE 08 17 DP ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..02/25/2038 .
31397C-V5-5 ...| FREDDIE MAC 3239 EF ... ..12/15/2024 . | MBS PAYDONN 100.0000 .. ..11/15/2036 .
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31402C-V7-4 .. |UMBS - POOL 725238 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. .. 1,083 ... ..03/01/2034 .
3140GS-PD-8 .. |UMBS - POOL BH4019 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. .21,666 ..09/01/2047 .
3140K3-J2-9 ...|UMBS - POOL B07480 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. .62,654 ..12/01/2049 .
314000-VS-1 .. |UMBS - POOL CB5124 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. .90,684 . ..11/01/2082 .
31400R-UP-6 ...|UMBS - POOL CB5989 ... ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ... 142,590 |... . 142,122 ..03/01/2053 .
3140X7-2G-3 .. |UMBS - POOL FM4374 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ....69,520 |... 71,747 ..09/01/2050 .
3140X8-AR-8 .. |UMBS - POOL FM4515 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ....51,585|... 53,407 ..10/01/2050 .
3140XL-VD-7 .. |UMBS - POOL FS5111 .... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ...81,315|... 81,150 ..07/01/2083 .
3140XQ-A6-4 .. |UMBS - POOL FS8128 .... ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ..05/01/2054 .
3140XQ-YK-7 .. |UMBS - POOL FS8813 .... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..06/01/2053 .
314178-AP-5 .. |UMBS - POOL AC5413 ... ..10/01/2024 . (MBS PAYDONN 100.0000 .. ..10/01/2024 .
31418C-YN-8 .. |UMBS - POOL MA3416 .... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..07/01/2048 .
31418N-QV-5 .. |UMBS - POOL AD1367 . ..05/01/2024 . (MBS PAYDONN 100.0000 .. ..03/01/2025 .
31418P-6M-2 .. |UMBS - POOL AD2675 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..03/01/2025 .
31418P-K7-9 .. |UMBS - POOL AD2117 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..03/01/2025 .
3142GS-VE-5 .. |UMBS - POOL RJ2412 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..09/01/2054 .
MILLENNIUM ADVISORS LLC
48507T-FR-9 .. |KANSAS CITY MO SANTN SR SYSR ......cooeeeeess [ ooeins ..09/13/2024 .| eeiii e | 250,010 [evvvrennnee 250,000 |..ceeennnns 271,003 |............ 252,640 |oooeeeeeeieeen [ (R (515 A R (R 1515 PO R 250,776 |ooeeeeeiieiieies i (766)]............. (VL)) . 12,083 [..01/01/2032 .
MORGAN STANLEY & CO
575896-NX-9 .. | MASSACHUSETTS ST PORT AUTH .....coovvvvvirnenenns | eeeens ..09/13/2024 . [LLC ooovvvviiiiiiiiiiiiii e | 250,638 [.....vvvnees 250,000 |..cceennnnn 287,413 |............ 720 VA PO S (VIR T4)] R (VR V40 ) PO R 250,000 |ooeiiiiiiiiinins o 638 |l 638 ..o 15,104 [..07/01/2029 .
TD SECURITIES AUTOMATED
594615-BX-3 .. |MICHIGAN ST BLDG AUTH REVENUE ..........eeevmune]oeeeens ..09/13/2024 . [ TRADING LLC .oovvvvvieies oo e 253,575 |.eeeeeeeens 250,000 |..cceennnnn 289,343 |............ 259,438 [ foeeeeeeens [R5 2 )] A SR (R0 D PO R 255,758 [..eeeeiiiii ferniiiinns (2,183)..cvvnneee (2,183)]-ccceennns 11,493 [..04/15/2038 .
SINKING FUND REDEMPTION
604160-GB~4 .. |MINNESOTA ST HSG FIN AGY HOMEO ... ..12/01/2024 . 100.0000 . A ..5,089 ... ....5,059 ....5,059 ..5,059 |.. ....5,089 |.... ..11/01/2044 .
SINKING FUND REDEMPTION
613349-2F-5 ...| MONTGOMERY CNTY MD HSG OPPORTU ... ..07/01/2024 .| 100.0000 ....10,000 |... 10,000 .. 10,000 |[.. ..01/01/2031 .
649883-C5-2 ...|NEW YORK ST MTGE AGY HOMEOWNER ... ..10/01/2024 . [MATURITY 100.0000 ...250,000 |... .. 250,000 ...250,000 .250,000 [. ..10/01/2024 .
SECURITY CALLED AT
679088-BC~7 .. | OKLAHOMA ST CAPITAL IMPT AUTHS .......eevvvvnns [oeeens ..07/01/2024 .{100.00000000 100.0000 . |.....ccvveeerrenennns |oereenennnns 250,000 [vvvvvvvnnnns 250,000 |............ 280,850 |............ 251,779 | e [RIYZL)] FTT L L O e £s1) I ) U R A RN 12,500 |..07/01/2030 .
SINKING FUND REDEMPTION
708796-3D-7 .. | PENNSYLVANIA ST HSG FIN AGY SF ... ..10/01/2024 . 100.0000 . . ....20,000 |... 20,000 [evvvrernnns 21,432 [oveeiiinnnnnn 20,134 [ e (138 e o .. (134))... U P ..10/01/2046 .
709224-KS-7 .. | PENNSYLVANIA ST TURNPIKE COMMI ... ..09/13/2024 . | BOFA SECURITIES INC. . ...255,368 |... .. 250,000 ...289,720 . (3,131))... (129)].... ..12/01/2031 .
SECURITY CALLED AT
746189-QV-4 .. |PURDUE UNIV IN UNIV REVENUES ......cccooeiiieia [eeneenn e 04/02/2024 .1101.02200000 101.0219 . |.oceeeeeeeeeeeinnnens foeeeeeeees 505,110 [...oeveeneeee 500,000 |.....cce... 609,910 |............ 572,399 [ e [0 )] A R [ D PO R 570,768 |.ooooeveeeeeieies foeeeens (70,768) ..07/01/2035 .
J.V.B. FINANCIAL GROUP
762232-AR-7 .. |RHODE ISLAND ST COMMERCE CORP ..........eeeevens|oeeees ..09/13/2024 . [LLC ooovviiiiiiiiiiiiiiii e | 516,200 [..evvvvennees 500,000 |.....ccee.. 595,615 |............ 526,906 |....ooeveiiininnnn feniiinnns (W3] A R (W13 PO R 519,320 [oeeeiiiiiiiies [ (3,120) ..06/15/2031 .
GOLDMAN SACHS & CO. LLC
762322-AP-0 .. |RHODE ISLAND ST TURNPIKE & BRI ..09/13/2024 ... . 250,000 |.. .300,530 |.. . 262,412 ..(3,825) .(83,825) ..258,587 |. (834)|. ..10/01/2029 .
796253-2V-3 ...| SAN ANTONIO TX ELEC & GAS REVE ..02/01/2024 . | PREREFUNDED .250,000 |.. .289,770 |.. . 250,396 . (396) ... (396) 250,000 ..02/01/2029 .
914719-TJ-8 .. |UNIV OF NORTH CAROLINA NC AT G ..04/01/2024 . | PREREFUNDED .. . 250,000 |.. . 284,603 |.. . 251,026 ..(1,026) .(1,026) 250,000 ..04/01/2029 .
GOLDMAN SACHS &
928077-JE-7 .. | VIRGINIA ST PORT AUTH PORT FAC ........cceeeees [oeenens L.09/13/2024 .| .o | | 256,715 |............. 250,000 |............ 203,798 |............ 262,574 |..ooooeeeeeeeeeen e, (3,476)..ceveneiniiiiiiins | (3,476) oo Lo 259,099 |.oooiiiiiiiiiins e (2,384)[........... (2,384)]..cceeennnnes 15,104 [..07/01/2030 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 7,263,917 7,206,422 7,757,603 7,233,067 (13,625) (13,625) 7,342,892 (84,086) (84,086) 235,318 XXX
02008D-AC-3 .. | ALLY AUTO RECEIVABLES TRUST 22-3 A3 ..........|....... .12/15/2024 . [MBS PAYDONN 100.0000 ...|..cceeeerererennnnns Joeeeiiennns 299,886 [......evvnees 299,886 |............ 200,868 |............ 200,417 | e L2131 2 U N 11 O R 200,886 |........evvvinnnn Joereeiiiiiiiiiiins o e 11,487 |..04/15/2027 .
SECURITY CALLED AT
06405L-AC-5 .. | BANK OF NY MELLON CORP ........covvvvvrvrirneennns|veeens ..11/21/2024 . {100.00000000 100.0000 . |. ... 500,000 ...500,000 . 500,000 |.... ..11/21/2025 .
06540B-BC-2 .. | BANK 19-BN21 A4 ....oovvviiiiiiiiiiiiiiiiiiicicieins [ e ..11/01/2024 . MBS PAYDOIN 100.0000 ...|. ...15,170 |.... ..10/17/2082 .
07336L-AB-9 .. | OCEANVIEN MORTGAGE TRUST 21-2 A2 ........oooen|eeens ..12/01/2024 . (MBS PAYDONN 100.0000 .. . . ...26,863 |.... ..06/25/2051 .
12510H-AZ-3 .. | CAPITAL AUTOMOTIVE REIT 24-3A A1 ..12/15/2024 . (MBS PAYDONN 100.0000 .. ....5,000 .. ....4,916 |.. .5,000 |. ..10/15/2054 .
14318D-AC-3 .. | CARMAX AUTO OWNER TRUST 23-1 A3 .. ..12/15/2024 . (MBS PAYDONN 100.0000 .. . 133,833 .. . 133,822 |.. ..133,833 |. ..10/15/2027 .
202681-AA-2 .. | COMMONBOND STUDENT LOAN TRUST 21-AGS A ..12/25/2024 . (MBS PAYDOIN 100.0000 39,171 .. 39,162 |.. ..03/25/2052 .
225460-AP-2 ...| CREDIT SUISSE NEW YORK ..09/09/2024 . | MATURITY 100.0000 .. 250,000 .. 245,143 ..09/09/2024 .
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
30332Y-AC-5 ...|FIP MASTER FUNDING LLC 24-1A A1 ..........eeeee ..12/15/2024 . (MBS PAYDONN 100.0000 .. ..10/15/2054 .
33767V-AA-1 .. | FIRSTKEY HOMES 2020-SFR1 TRUST 21-SFR1 A ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..08/17/2038 .
33768E-AA-0 .. | FIRSTKEY HOMES TRUST 22-SFR3 A ..07/01/2024 . MBS PAYDONN 100.0000 .. ..07/17/2026 .
33768N-AA-0 .. | FIRSTKEY HOMES TRUST 22-SFR1 A ..05/01/2024 . (MBS PAYDONN 100.0000 .. ..05/17/2039 .
33851K-AC-0 .. | FLAGSTAR MORTGAGE TRUST 20-2 A2 .. ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ..08/25/2050 .
33852F-AE-6 .. | FLAGSTAR MORTGAGE TRUST 21-4 A5 ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..06/01/2051 .
33852H-AB-8 .. | FLAGSTAR MORTGAGE TRUST 21-8INV A3 . . ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..09/25/2051 .
345295-AD-1 ... FORD CREDIT AUTO ONNER TRUST 22-D A3 ....oec. | coveee ..12/15/2024 . [VBS PAYDOIN 100.0000 . .05/17/2027 .
362501-AA-9 .. [GS MORTGAGE-BACKED SECURITIES 20-NQH1 AT ... |....... ..12/01/2024 . [NBS PAYDOIN 100.0000 . ..00/27/2060 .
36262J-AD-7 .. [GS MORTGAGE-BACKED SECURITIES 21-GR2 A4 .....|....... ..12/01/2024 . [NBS PAYDOIN 100.0000 .. ..02/25/2082 .
SECURITY CALLED AT
46647P-DM-5 .. | JPMORGAN CHASE & CO ...oovvvvvvviiiiiiiiiieeeeeeens [ e ..12/15/2024 .{100.00000000 100.0000 . |....cceeerereeenennns |oveeeeeenns 500,000 |............. 500,000 |......cc... 500,000 |............ 500,000 .. 12/15/2025 .
59166E-AB-1 .. |METLIFE SECURITIZATION TRUST 19-1A A1A ......{....... ..12/01/2024 . (MBS PAYDONN 100.0000 .. 12,715 .. 12,749 |.. ..04/25/2058 .
61772L-AJ-0 .. | MORGAN STANLEY RESIDENTIAL MOR 21-2 A3 . ..12/01/2024 . MBS PAYDONN 100.0000 .. .28,857 28,872 ..05/25/2051 .
63942B-AA-2 .. |NAVIENT STUDENT LOAN TRUST 21-A A .. ..12/15/2024 . (MBS PAYDONN 100.0000 .. . 19,003 19,087 ..05/15/2069 .
648300-AB-9 .. |NEW RESIDENTIAL MORTGAGE LOAN 19-2A A1 . ..12/01/2024 . (MBS PAYDONN 100.0000 .. . 34,619 34,693 .. 12/25/2057 .
67647T-AV-6 .. | OCEANVIEN MORTGAGE TRUST 21-1 A20 .. ..12/01/2024 . (MBS PAYDONN 100.0000 .. .26,016 26,025 ..06/25/2051 .
67647V-AA-7 .. | OCEANVIEN MORTGAGE TRUST 21-3 A1 ... ..12/01/2024 . (MBS PAYDONN 100.0000 .. . 11,681 11,688 ..06/25/2051 .
67648B-AU-6 .. |BAYVIEW MSR OPPORTUNITY MASTER 22-1 A19 .....{....... ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ... 14,041 .. 14,946 |.. .. 12/25/2051 .
86212X-AB-6 .. | STORE MASTER FUNDING LLC 19-1 A2 .............| .o ..12/20/2024 . MBS PAYDONN 100.0000 ...|..cceeverreeeennnnns Jooeeiiiinnnes 1,250 |... ..11/20/2049 .
89173F-AB-6 .. | TOWD POINT MORTGAGE TRUST 17-1 A2 ............ [....... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ..219,779 ... ..10/25/2056 .
89176U-AN-4 .. | TOWD POINT MORTGAGE TRUST 20-2 A1A ...........|....... ..12/01/2024 . (MBS PAYDONN 100.0000 .. ... 45,961 ... ..04/25/2060 .
92538H-AA-8 .. | VERUS SECURITIZATION TRUST 21-4 A1 .... . ..12/01/2024 . (MBS PAYDOIN 100.0000 .. ... 43,314 ). . ..07/25/2066 .
94989C-Al-1 .. | WELLS FARGO COMMERCIAL MORT 15 C26 A3 ....... [....... ..10/31/2024 . (MBS PAYDONN 100.0000 .. ...189,089 |... 189 089 .... 103,609 . ..02/15/2048 .
98163V-AD-0 .. | WORLD OMNI AUTQ RECEIVABLES TR 22-D A3 ...... - ..12/15/2024 . [MBS PAYDOIN 100.0000 .. ...178,812 ... ... 178,812 .... 178,780 . .. . .. . | . 178,812 ... e | I ..02/15/2028 .
1109999999 Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 3,143,196 3 143,196 3,120,370 3 133,007 5,084 5,084 3,143,196 117 982 XXX
2509999997. Total - Bonds - Part 4 13,177,380 13,119,885 13,692,301 13,122,120 1,138 1,138 13,256,355 (84,086) (84,086) 448,704 XXX
2509999998. Total - Bonds - Part 5 XXX
2509999999. Total - Bonds 13,177,380 13,119,885 13,692,301 13,122,120 1,138 1,138 13,256,355 (84,086) (84,086) 448,704 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
SANFORD C. BERNSTEIN &
00287Y-10-9 ...| ABBVIE INC ... e ..03/06/2024 . [CO. LLC 52,150 . 106,154 |.

179,750 |..
....171,788
....208,023
..170,970

018802-10-8 ...| ALLIANT ENERGY CORP
060505-10-4 ...| BANK OF AMERICA CORP ..
11135F-10-1 ... [ BROADCOM INC

..10/23/2024 . |PIPER SANDLER & CO.
..10/23/2024 . |PIPER SANDLER & CO. ...
....... ..07/16/2024 . | VARIOUS

171,788 ...

(595,764) |....

. (595,764)|.... .
T U 2,217 |...

125896-10-0 ... CMS ENERGY CORP ......coeuiiiieeieiiiiieeeeeiis | e ..10/23/2024 . |PIPER SANDLER & CO. ... . . . . [T 2,217 |.... . e | U . U
22822V-10-1 ... [ CROWN CASTLE INTL CORP .....coouvvriiieeiiiiinns [ e ..12/03/2024 . [VARIOUS .....ooovvnnnrinnanoenannns 4,300.000 [........... 464,569 | | 466,944 |............ 495 37 | (TR T | O R IO (28,373) [ovvveeeeeiiiins [ 466,944 [ooooeeiiiiiiins [, (2,375)|.vvveeenn (2,375)
SANFORD C. BERNSTEIN &
370334-10-4 ... [ GENERAL MILLS INC ...coooeiiiiiiiiiiiiiiieeicis [ e ..03/06/2024 . [CO. LLC ..ovvvvreeiiiiiins [eeeens 3,145.000 |............ 203,442 |oooeiiiieieiins | 166,980 |............ 204,865 |.......... LT | O ) P VA - I O A, 166,980 |..oocvviiiieiies | 36,461 |........... KLICH Y O 1,856 |..cceees oo

459200-10-1 ... | INTL BUSINESS MACHINES CORP ..........ccoeeiues | eennne ..10/23/2024 . |PIPER SANDLER & CO. ... .. 113,597 125,116 |..

46625H-10-0 ... [ JPMORGAN CHASE & CO .ovvvvveeeeeeiiiieeeeeiis e ..10/23/2024 . |PIPER SANDLER & CO. ... . 115,668 |..

493267-10-8 ... [KEYCORP ..10/23/2024 . |PIPER SANDLER & CO. ... ..40,320 |......... .

532457-10-8 ... |ELI LILLY & CO . ..01/10/2024 .| PIPER SANDLER & CO. . 223,258 . (125,177)|. . (125,177)

539830-10-9 ... |LOCKHEED MARTIN CORPORATION .... JURT R ..10/23/2024 . |PIPER SANDLER & CO. . .. 63,454 |. ...(50,841)|.... J ...(50,841) |...
SANFORD C. BERNSTEIN &
580135-10-1 ... [ MCDONALDS CORP ........oeeeeemiiiiieeeeiiiieeeees [ e ..03/06/2024 .|CO. LLC .evvveeeeeeniiis [ 515.000 |............ 150,749 152,703 |......... (89,776)|.eeeeeeeiiiiies |t o (89,776)

SANFORD C. BERNSTEIN &

..03/06/2024 .|C0. LLC .... (117,031) ...

58933Y-10-5 ... | MERCK & CO INC .... ...235,845 |... 208,228 |........ (117,031))....
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
594918-10-4 ... |MICROSOFT CORP .....cooeviiiiiiiiiiiiiiiiiin [ eeeeens ..07/16/2024 . [VARIOUS .....ovvvvvivnnnnnns]eenennns 1,635.000 |............ 651,370 [covvvveniniiiiiiiiiins o 87,852 [.uvunnnnnn 614,825 |........ (526,974)]..ccceeeieiiiiiins fevviiiiiiiiiiiiiins foeeeenn (526,974) [cvvvvvvvrvviiiins Joeeeeeeens LR 7 F 563,518 |......... 563,518 [...vvevivnnnnnns £ R,
SANFORD C. BERNSTEIN &
60871R-20-9 ... | MOLSON COORS BREWING CO CL B .......ceeeeeeeeees [ oo ..03/06/2024 . [CO. LLC ..ovvvvvrnnininnnnn |oeeeeens 2,825.000 [RL:7ic)] AU A R (14,829)
747525-10-3 ... | QUALCOMM INC ..05/20/2024 . [PIPER SANDLER & CO. .... |... ..1,125.000 |.... ..(12,665)[.. ...(12,665)
75513E-10-1 ...| RAYTHEON TECHNOLOGIES CORP . ..10/23/2024 . |PIPER SANDLER & CO. .. (17,735)).. . 116,889
882508-10-4 ...| TEXAS INSTRUMENTS INC ..07/16/2024 . [PIPER SANDLER & CO. (210)f.. .. 103,770 |...
931142-10-3 ... | WAL-MART STORES INC .....ccoeeiiiiiiiiiiiiiiiiii [ e ..07/16/2024 . |PIPER SANDLER & CO. .... . 4 720.000 |............330,249 |..ooverrinniiiiiiinnns fernnnnnnnnn 108,192 ool 527,725 |, (419,533)(.. . 108,192 |[...
IN6596X-10-9 ... | NXP_SEMICONDUCTORS NV C...... ..07/16/2024 . |PIPER SANDLER & C0. ....]......... 1,095.000 |............309,176 [........00uvvvvnnnnee |oeee........ 180,790 |............ 251,500 |......... (70,710)|.. .. (70,710) .. 180,790 |...
5019999999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 5,011,655 XXX 2,787,680 5,016,209 (2,228,530), (2,228,530) 2,787,680 2,223,975 2,223,975 49,531 XXX
464287-20-0 | ISHARES CORE S&P 500 ETF ...........eceeeeenn.. | ....... |..07/10/2024 .|P|PER SANDLER & €0. .... | ......... 4,800.000 |......... 2,697,629 |...ooeiiiiiiiiiiiiiens v, 2,075,782 |.......... 2,292,624 |........ (216,872)]..eveveeeeeieieeee foveeiiiiiiiiiiiiin |, (216,872) |.ooeeeeeeeeeeeees fornnnnnn 2,075,752 |ouvvvvvnrnrnnnnns |oveeeens 621,876 |......... 621,876 |......oennnns 15,727 foeeeeeen ennnns
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 2,697,629 XXX 2,075,752 2,292,624 (216,872), (216,872) 2,075,752 621,876 621,876 15,727 XXX
5989999997. Total - Common Stocks - Part 4 7,709,284 XXX 4,863,432 7,308,833 (2,445, 402), (2,445,402) 4,863,432 2,845,851 2,845,851 65,258 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 7,709,284 XXX 4,863,432 7,308,833 (2,445, 402), (2,445,402) 4,863,432 2,845,851 2,845,851 65,258 XXX
5999999999. Total - Preferred and Common Stocks 7,709,284 XXX 4,863,432 7,308,833 (2,445, 402), (2,445,402) 4,863,432 2,845,851 2,845,851 65,258 XXX
6009999999 - Totals 20,886,664 XXX 18,555,733 20,430,953 (2,445, 402), 1,138 (2,444,264) 18,119,787 2,761,765 2,761,765 513,962 XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends

6009999999 - Totals
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks XXX XXX
990001-79-1 ........... [United Ohio INSUrance COMPANY ..........cccciiiiiiiiiiiiiiiiiiieiesieie sttt eneees | eesteesnesesneennes [eeeeaens 13072 34-1008736 ....... 244,709,818 ....500,000.000
14741*-10-5 . |Casco Indemnity Company 01-0407315 ... .19,974,008 |.. .. 25,000.000 |.
91356@-10-7 ........... [United Mutual Insurance Company FE TP PP PO PO PO PO PO PP PO PP PO POUPRPOUPPPOURPRURPRVORRPIN FUUOTOUUUORPURORPPROR NUPTOTR 10719 oo 39-0274490 ...... 11,419,017 ....1,000.000
1199999. Subtotal - Common Stock - U.S. P&C Insurer 276,102,843 XXX
156418-10-5 ........... |Centurion Financial INC. .....cccoiiiiiiiiiiiiiiiiiict e snsesnsnees | vreenieeneee e [eeeenas 00000 .........|oc.... 34-1115309 ....... ....500.000
67769#-10-6 . |Ohio United Agency Inc ... 34-1026454 ... 223.000 |.
91134*-10-8 .... . |United Premium Budget Service Inc. ......... 34-1018102 .......

1799999. Subtotal

- Common Stock - Other Affiliates

26,317

1899999. Total Common Stocks

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

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

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

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

5

Number of Shares

6
% of
Outstanding

0399999 - Total




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
Citizens Bank .....cccooeevveeneenieniniinnns ... Providence, Rhode Island [0 ISP R 4.550 ....26,197

Park National Bank, Bucyrus, Ohio

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

XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 67,319 1,007,254 | XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 67,319 1,007,254 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 1,460 | XXX

0599999 Total - Cash

1,008,714

XXX 67,319
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....).n 6,493,332 4. (LI R 4,480,602 7. 10.  October......[occcveiieienns 1,003,293
2. February...|o 6,751,518 5. May.... |l 1,486,931 8. 11. November...|....cccoeiiin. 1,006,061
3. March 6,486,421 6. June 1,490,654 9. September 1,000,233 12.  December 1,008,714

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

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

FEDERATED TREASURY OBLIGA-SS
FEDERATED TREASURY OBLIGA-SS

U R 12/11/2024
[ O 12/11/2024

........... 08/31/2023

...... 7,593,703 |..
...... 2,033,823 ..

.... 289,001

8209999999.

8609999999

- Total Cash Equivalents

9,632,546

366,619

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

Number
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w
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Ohio Mutual Insurance Company

DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Benefit of All

Deposits For the

Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

4

Fair Value

5
Book/Adjusted
Carrying Value

6

Fair Value

Alabama ........ccooceiiiiiiees AL
Alaska

Arizona e
Arkansas .......c.ccoceeieiiiiiinnenn, AR
California .......ccoceveevieiiiinieenn, CA
Colorado

Connecticut

© N Ok WD =2

Delaware .........cccccooeeveniiiniicnnenns
District of Columbia .................... DC
Florida ..............

S
A

Georgia

Hawaii .....cccooviiiiiiiiiiiiceee

NN = a4 a a a a a
=0 0N O R®

Maryland

N
N

Massachusetts .............ccceveenee. MA

NN
> w

Michigan ........ccccocoeeiiiiiiienieniens
Minnesota

N
o

Mississippi ...

N
o

MiISSOUI ....ooviiiieiiciiiiicece,

N
N

Montana

N
®

Nebraska ..

N
©

Nevada

w
©

New Hampshire ........cccceevveennenn NH

w
=

New Jersey

w
N

New Mexico
NeW YOrk .....cccooeevreiieniienieniens
North Carolina
North Dakota

W w
> w

w W
o o

37.
38.
39.
40. Rhode Island ...
41.  South Carolina
42.  South Dakota .........cccceeeevveiencnnne
43. Tennessee
44.
45.
46.  Vermont ........cccceecveviiniiiecieeen.
47. Virginia

48. Washington
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiieeiceicees
51. WYoming ......ccceceeveeieeeiienienienns
52. American Samoa
53.
54. Puerto RiCO ......cccooveviiiiiiiiien,
55. U.S.Virginlslands .........cccccceveennen
56. Northern Mariana Islands .
57. Canada .......ccccoeeeneiiiiiiies

58. Aggregate Alien and Other ......... oT

DEPOSIT ...

FOR THE BENEFIT OF ALL POLICYHOLDERSSTATE

FOR THE BENEFIT OF VA POLICYHOLDERSSTATE
DEPOSIT

59. Subtotal

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for

Line 58 from overflow page .............

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)

E29
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