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Annual Statement for the year 2021 of the Farmers Direct Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. GOVEIMMENLS.........oeeevereieecerceere et senns
1.02 All Other GOVEIMMENLS..........ccovuereveerreceeeereeeeeeeeee e e
1.03 U.S. States, Territories and Possessions, etc., Guaranteed..........

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

Possessions, Guaranteed.............cceeeeeverereeeccreeseeecere e

1.05 U.S. Special Revenue and Special Assessment Obligations,

etc., Non-Guaranteed.............cocueveveveecveveiieeece e
1.06 Industrial and MiSCEllaNEOUS.............ccorveiivriiinieiriieieeinas
1.07 Hybrid SECUNHES. ....c..cereerreiiiieieieeeeeeectecieeieeee s
1.08 Parent, Subsidiaries and Affiliates..............ccccoeeevicccerereeennes
1.09 SVO Identified FUNAS.........ccoovivririrninrierceeeeee e
1.10 Unaffiliated Bank LO@ans............cccocueirurininicinicncenee s
1.11 Total Long-Term Bonds..........ccceueueieurieinieinieinsiscisieisceens

Preferred Stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and Misc. (Unaffiliated).............cccooverererrirerrirernnn.
2.02 Parent, Subsidiaries and Affiliates...........cccccovvevveeieieierrenne
2.03 Total Preferred StockK..........coveueveeevveceeeeeeeeceeees e

Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated)
3.02 Industrial and Miscellaneous Other (Unaffiliated)

3.03 Parent, Subsidiaries and Affiliates Publicly Traded..................

3.04 Parent, Subsidiaries and Affiliates Other.

3.05 Mutual FUNGS........ooiiiiiiriiiicirercesesee e

3.06 Unit Investment TrUSES.........cocriririrereneseeeeees
3.07 Closed-End FUNAS..........cccouririirininninneeee e
3.08 Total CommON SEOCKS........civrrrieriririreirireieeieieee e

Mortgage Loans Schedule B):
4.01 Farm Mortgages.......
4.02 Residential Mortgages

4.03 Commercial MOrGages...........covurrrurenirneereeneeneeeereeseesseneeneens
4.04 Mezzanine Real Estate Loans...........cccoovvirninnenneinnenienns
4.05 Total Valuation AlIOWaNCE...........cccrvvriierireerieirieineieeisiees
4,06 Total Mortgage LOans..........cccoevrrirereeeeeeeieeeeienenne

Real Estate (Schedule A):

5.01 Properties Occupied by Company...........cccocvieevreeivererierenenns
5.02 Properties Held for Production of Income............ccccoovevriviinnnes

5.03 Properties Held for Sale

5.04 Total Real EState.......cccovvvveviieceseeeessese s

Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1)........ccccoeeiriniinienieneeseseens
6.02 Cash Equivalents (Schedule E, Part 2)...........cccccoevivinininnnnne.
6.03 Short-Term Investments (Schedule DA)..........ccccocvrviiininininne
6.04 Total Cash, Cash Equivalents, and Short-Term Investments........

Contract Loans...........ccc.......
Derivatives (Schedule DB)....

Other Invested Assets (Schedule BA)...........covrrernninininininnns
. Receivables for SECUMLIES. ...
. Securities Lending (Schedule DL, Part 1).........cccoceeveevierenienennnns
. Other Invested Assets (Page 2, Line 11).......ccooevenienennienennnns

. Total Invested ASSELS............ccveveveeeieeereeeeceeeeeeeeeeevereee

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Amount Line 13 Amount Collateral Amount Amount Line 13

........... 24319517 | oo db 4 | 24319517 [ | 24,319,517 | 444
............................................ 0.0 [ oo [ | v | 0.0
............ 1,017,332 | oo 19 [ 1,017,332 | | 1,017,332 19
............................................ 0.0 [ oo v | v | 0.0
........... 12,584,920 | .............23.0 | .0 12,584,920 | oo [0 12,584,920 | ............23.0
............ 7,251,912 [ o132 | i 7,251,912 | i | vl 7,251,912 132
............................................ 0.0 [ oo [ |0 | 0.0
............................................ 0.0 | oo [ | e | 0.0
............................................ 0.0 [ [ e | e | 0.0
............................................ 0.0 [ e | o0 | 0.0
........... 45,173,681 | ...........82.4 | .........45173,681 | ..o [ 45,173,681 | .............824
............................................ 0.0 [ [ e | e | 0.0
............................................ 0.0 [ [ | o0 | 0.0
.......................... 0] o000 | o0 | o0 [0 | 0.0
............................................ 0.0 [ [ e | e | 0.0
............................................ 0.0 [ [ e | o0 | 0.0
............................................ 0.0 [ [ e | v | 0.0

....................................................................... 0f...0.0
....................................................................... 0f.....0.0
....................................................................... 0f.......00
.............. 0 [ o0 [0 | e l0.0
....................................................................... 0f....00
....................................................................... 0f......00

9

635,501

9,635,501

Sl01




Annual Statement for the year 2021 of the Farmers Direct Property and Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3. bbb
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee
4. Total gain (loss) on disposals, Part 3, COIUMN 18...........wurerereeee e g e ettt st st s sttt st st

5. Deduct amounts received on disposals, Part 3, Column 15....................., NNE ............................................................................

6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane
6.2 Totals, Part 3, COIUMN 1.ttt

7. Deduct current year's other-than-temporary impairment recognized:
7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et
7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas
8.2 Totals, Part 3, COIUMN 9.ttt

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt

10.  Deduct total NONAAMILIEA BMOUNLS..........ceviveiieececteteeee ettt ettt s e sttt ettt a et s s s e s e s e s s e s et et et as e ses ettt se e s et et e s s e se s et et s snsnseses s snsetetesssnsnees

11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans
3.2 Totals, Part 3, COIUMN 11 ...ttt

4. ACCIUAL OF GISCOUNL. ...ttt bbbt bbb se bbb st b e b s s s b et s s e st e b b s e s b e bbb e s e b et b s b an s et e s e b s s s s et et st e s b e bbb e e bbb s s e st es s nanaeaas

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9..........ccoeviriiiiiiieeeccce e

5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN .....................................

Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 18.........cocuiiieiieer ettt

Deduct amounts received on disposals, Part 3, COIUMN 15...........cieiiriieiceiesse ettt ettt sttt sttt

Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cririiiriiiri b

© o N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 3. bbb
9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas
10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e

B Lo =RV 1 1o a0 T o ST

13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st

14, Deduct total NONAAMILEA @MOUNES.........cceiiiiiiccicietsie et s et s s s s s e E bt e e s bbb s e st s e R s s e Rttt s st n s e r e

15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).......c.iuiiiiiiiiieetses ettt
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© o N o

10.

1.
12.
13.

> w N

© N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........cii ittt bbb bbb bbbt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee
3.2 Totals, Part 3, COIUMN 12........iiii et

ACCIUAL O GISCOUNL. .......coceiviteiiectcte ettt ettt ettt bbb bbb s s et e s s s e ebebes st e s et et s s sese b et et s s e s et et s s s ae s e s e s e s b as s e bt e st et et ettt snsesebe b s s e setetesssananta

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13.......c.coeueeiceeeeece e NNE ...........................

5.2 Totals, Part 3, COIUMN O.........ooiiiiiieiieect ettt b bbb bbbttt

Total gain (10ss) 0N diSP0Sals, Part 3, COIUMN 19, ...

Deduct amounts received on disposals, Part 3, COIUMN 16.............cceuiueiiieicieieiee ettt ettt bbb bbb bbb bbb

Deduct amortization of premium @nd AEPIECIALION. ............cuiiueuiieiiieieie ittt b bbb bbbk b bbb bbb bbb

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes
9.2 Totals, Part 3, COIUMN 14.........ouieeeieeseesei ettt

Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et
10.2 Totals, Part 3, COUMN 1. ..ot

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..

Deduct total nonadmitted amounts.............ccccvvreeeeiiicciene.

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.eueriuiuiireereereireireeseessiseeseesesssssss s sessessss st sttt ssessessessessessessessessessessessessessessessessesnns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN.........ccciuiiiuiiiieiee ettt ettt bbb a bbb bbbt s bbb s

52,449,555

Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbbt s bbbttt s

2,489,982

ACCTUAL OF GISCOUNL. .....cv.eveetetcte ettt et b e s bbb s b b2 b s s b s bbbt bbb s A b s b s bbb bbb s b bbbt s st nas

31,472

Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.c.oiiriiiiiieeeises bbb
4.2 Part 2, SECHON 1, COIUMN 15, ..ottt ettt b sttt st et et et ae s s s st st atsteteteseananes
4.3 Part2, SECON 2, COIUMN 13.......cvirieeceeeeeee ettt ettt a et ae st e s s ssae s s s s nsetetasssnsnses
44 Partd, COIUMN T oottt t ettt et et a e e e s st et st st st e b et et ea e s e ae s sttt et et ssesesessansnsnna

0

Total gain (I0ss) on disposals, Part 4, COIUMN 19.........c.ciiiieiieiieictsicsi st s bbbt bbbt bbb bbb bbb bbbt sttt

353,798

Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7...........ciriiriiineiee et

10,060,940

Deduct @amMOrtiZation Of PIEIMIUM. .........c. ittt s s s s st 88288 s

90,184

Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COUMN 5.ttt s bt bee bbb es st b b s s st ettt n st et s s enae st ennnee
8.2 Part2, Section 1, COlUMN 19.. ...
8.3 Part 2, SECHON 2, COIUMN 16.........ovieeeeieieieeeceee ettt ettt bttt s et s s s st s s s e st b s s snsnaee
8.4 Partd, COMUMN 15......cuiiiiieiee e

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

9.1 Part 1, COIUMN M4
9.2 Part2, SECHON 1, COIUMN 17.......viieececee ettt ettt sttt en ettt s s et et s s snsnaee
9.3 Part 2, SECtion 2, COIUMN 4.ttt
9.4 Partd, COIUMN 13, ..ottt ettt ettt et e s e st eea s ee et et st et st et et ebeeseese e sttt et et et etesesnanannnas

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........c.cceveveiiveieicericcecscse e

Book/adjusted carrying value at end of current period (Lines 142+3+445-6-7T+8-0+10)........ccuriuriiriiniiniiniiee e

45,173,683

Deduct total NONAAMITEE AMOUNES.........ciiiiiiiieirricee et a e e e E R s e a8 b b e E et et s e s s et et e s b s s s e rnEntnas

Statement value at end of current period (LINE 11 MINUS LINE 12)........oo ittt s bbbttt ntes

45,173,683
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovvververrvces | covrvvvevcrincrinnns 24,319,517 | oo 24,394,966 | ...cocooovvrrernenne 24,251,701 | oo 24,347 177
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS....oerrseesssses | v 24,319,517 | oo, 24,394,966 | ..o 24,251,701 | oo 24,347 177
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ocieeeceiiieseiieies | e 1,017,332 | oo 1,130,686 | ..coovvvvireicnas 1,033,030 | .o 1,000,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
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 ...12,985,145
Industrial and Miscellaneous, 8. United States 6,939,703
SVO Identified Funds, Unaffiliated Bank Loans 9. CANAUA. ... | et | et | crie ettt
and Hybrid Securities (Unaffiliated) 10. Other Countries 353,204
11. Totals 7,292,907
Parent, Subsidiaries and Affiliates 12, TOHAIS. ..t | eeneeniens s seni s senesenes | crienesensenssnsensssnssssnsssnssnnss | sessnsssees s eesees
13. Total BONGS......comrerseeessrnnsns | ovveeecninnieenns 45,173,681 | oo 46,619,544 | ...coovvivrici 45,562,783
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....ccccovuvrernen: 45,173,681 | oo 46,619,544 | ..o 45,562,783
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
U.S. Governments
16,329,740 7,989,777 21,810,706 ...24,319,517

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

A7 TOMAIS oo | erenrnn s [V I (0 {0 I 0 | o 0 [ DS S [P [V 0.0 | i (O OO o | I IS (O I 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC Tttt | ceressentenenn 2,268,961 | ..ooverrenn 793,685 |....coovene. 2,150,689 |....cccovvnne. 3,837,958 | ..coovrrrnn 3217524 | ......... ) 0.9, SO D 12,268,817 | .oveverreeriinenns 2712 | 14,329,500 | ..ooovvererrrrrienns 273 | 12,268,817 | ..o
................. 316,103 [ oo reerreeee XXX e | .. 316,103 cererrennennnnn 318,090 rerrrreennnennn 316,103 |

5.6
5.7

............... 2,268,961

............... 2,466,792

............. 12,584,920
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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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
188,168 1,966,575 4,218,859 13,093,362 1,654,835
878,310 |.. 1,877,181
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D, N SRR o ) [FSSTOTORORRRURTON | I DTSR 0.0 [ [V 0.0 [0 o 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals
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Annual Statement for the year 2021 of the Farmers Direct Property and Casualty 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

NAIC Designation

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8

Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Total Bonds Current Year

. .1,654,835
......................... 3.7

11.8 Line 11.7asa % of Col. 7.........
12. Total Bonds Prior Year
............. 28,484 611 |...............6,273,895 | ...............7,303,812 | ...............4,731,335 revereree XK | .. 50,254,283 v 43,967,693 | ...............6,286,590
22,195,271 | [ e | e 2,195,271 ..1,195,271 .1,000,000

.28,484,611

..8,469,166 |..

7,303,812 | ...

12.8 Line 12.7 as a % of Col. 9. ..6.6 ..54.3 ..16.1 .13.9
13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ceeseeeneees 18,598,701 |.....ccoeene 9,283,370 | ..coovvreene 6,369,548 |.....ccccco.... 4,494,301

............... 1,194,413

Totals
Line 13.7 as a % of Col. 7.....
Line 13.7 as a % of Line 11.7, Col. 7, Section 11

............... 9,283,370
..21.3

............... 4,494,301
103

............... 3,578,513

Total Privately Placed Bonds

Line 14.7 as a % of Col. 7.....
Line 14.7 as a % of Line 11.7, Col. 7, Section 11

......................... 3.2

......................... 0.0

......................... 0.0

Includes $.....1,654,835 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $.. 0 current year of bonds with Z designations and $.

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

Includes §.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

..0; NAIC2S......

0; NAIC3S§........

0; NAIC4S.........

0;

NAIC5S......... ;

NAICBS......... 0.
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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
1 2

3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGAtIONS. .....veeecececieiiieeire ettt sntnes | ceeeeenines ,328,973 | ..o 7,988,398 | ..euceeeeeeeireieiinninns | ererreeinnieensnnninsenenes | eeneenenensnsinnnensnsenens | aeeneenen XK eireineinees [ eenreneinn 24,317,371 | w538 [ 21,806,742 | .ovvvrrrrcenenn 1B | 24,317,371

1.02 Residential Mortgage-Backed SECUMLIES..........cvvrieviieieiirisierinis | ceveeriisieensinnens 1,379 ...
Commercial Mortgage-Backed Securities..... - IR

..2,146

..3,964 2,146 |.

.....................................................................................................................................................................................................................................................................................................................................................

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured SECUMHIES. ........c.cuevevvreerrerireeiriins [ eormnmieisssinnsrisninn | arenierssessernessssnsnnes | serssesssssssnssssnsnssesses | ossersesssssmsenssssssenenss | eoeneesssensesssssnsessensnes | aneessens XXX vveviene | e 0
4.05

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities...
5.03 Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

............ 12,584,920

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities... .
6.03 Commercial Mortgage-Backed SECUMLIES............ccevieerieeeriieiiieens | voveieiseeesssesesneienns .
6.04 Other Loan-Backed and Structured Securities.. ..188,168 |.
6.05 Totals

), 9,9, CONRNON DRORION 2,042,939

3,054,230
. . 2,154,743 | ... 8. . 6. . . 1,654,835
29,9, ST PO 7,251,912 . B | 5,9597,077 | 1,654,835

1,966,575 | ...
................. 188,168 1,966,575

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........ccccocovivnicniiiiniins | coieininas XXX

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOtAIS. ...cvvirieisi ettt

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities.....
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds
11.06 Affiliated Bank Loans
11.07 Unaffiliated Bank Loans.

60IS

11.08 TOtAIS......cvveercieeeiecccee et sestes s sessesssssnnnns | svenenenns 18,186,869 | ............ 10,750,037 | ..............7,563,961 |.............. 4,494,301 |............. 3,578,513 | oveeereeeeeieeeeennd0 | e O e XXX e XXX | 0000, 43,518,846 | 1,654,835

11.09 Line 11.08 @5 @ % Of COL 7...cvvoveveiereiiiieicsissessssessenssssenienssnsnes | eivssnienseisneensnd 16 | 38 | i 1687 | i 9.9 | i, 7.9 [ o O] e, 01N PR .0, SRR FUTTROND 0.0, RN VORI 0.0 SRR [FUOORRRN 96.3 | oo, 37
12. Total Bonds Prior Year

12.01 Issuer OblGations..........cccvvveereirrieieireieieieisesieiesnenesssnessssssessesses | evenseiennens 1,998,920 | oo, 24,882,587 |.............5,405,901 |.............7,303,812 | ..............4,731,335 | .......... ). 9.9 ST XXX

12.02 Residential Mortgage-Backed Securities 2,725 | s | e [ | oo XK s | e XXX

12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities
12.05 SVO Identified FUNAS.........cccorireiriicieecesece s
12.06 Affiliated Bank Loans
12.07 .
12,08 TOtAIS.....cvvvieciireieieise ettt enns | ereneienaens 3,460,630 |............28,484,611 |..............8,469,166 |..............7,303,812 |.............. 4,731,335 045,162,964 |.............. 7,286,590
12.09 Line 12.08 @5 @ % 0Of COL 9......vuivieeiiiisiccieeeee e sesienienes | ovieisissiesesenines 6.6 | oo 543 | i 16.1 | oo 13.9 | oo 9.0 . 0 e e XK | v 86.1 | oo 13.9

13. Total Publicly Traded Bonds
13.01 Issuer OblGations...........cccovvereieveieieieieieesieiessiesensssssensessssesenes | ceeennene 18,597,934 | oo 8,782,083 |...ccerrnnn 4,509,731 |...ccovnne 4,494,301 |.....co....... 3,578,513 . 41...........39,962,562 | ......... XXX...ooo...
13.02 Residential Mortgage-Backed Securities... 1,379 ...
13.03 Commercial Mortgage-Backed Securities
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans
13.07 Unaffiliated Bank Loans.
13.08 Totals......cocovvrerriirernnes

.18,598,701 43,518,846

43,518,846 |.

13.09 Line 13.08 as a % of Col. 7... ol A2 213 . LAT4A . . 2 0. ..100.0 XXX.. XXX.. . .100.0 |.
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11........c.ccccevvvvvvvvvvvveins | cvviviean 412 . ... 16. . . O I ST ET. 0.0, G DU ¢.0. GRS NRIID ¢ ¢ GRS IR

14, Total Privately Placed Bonds
14.01 1SSUET OBlIGALIONS.......covveeeercrieririrereess it | seenesisensessssisenneenies | creesesssssessessesinenense | senesensessnsssnsesessenes | sesvessessnenessesnensnnsens | cnenenesesnsssessenesnesnes | eronerens XB&urernrnenne | vrererennnenensenseneen0 [ veverierineneiennn 000 [ riieiennnn,800,000 | oo 9.2 s XXX s [ e 0
14.02 Residential Mortgage-Backed Securities... . . rerreeeee XXX . .0
14.03 Commercial Mortgage-Backed SECUMtIES..........ceveuerrireirirreirenis | v R RTRRRRRN . rerreeee XX i |0 | 000 | 0 | 0.0 | b XXX i | 0

14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds.
14.06 Affiliated Bank Loans..... . . . . ol .
14.07 Unaffiliated Bank LOANS...........c.ccuiurireiiiiieieieiicieie s esssessessies | setesiesssssssssansessssanees s v | e e |l XXX... ]

14.08 Totals........ccccoevvennene ..188,168 |. .1,466,667 | .. 0 .. 0. 1,654,835
14.09 Line 14.08 as a % of Col. 7... 114 ..88.6
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11

.1,466,667
XXX...

1,654,835
...100.0
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI..........ururieeererireeireiseieeesirstseeesss s ssesssssesssssssssssse s st essssssessens | stssssssssosssssessessassssssessassasssessessesssssessesssssnssnses 0 | ettt snaetes | Steseieaesess et et ee et et s et et s R s bbb s R et et eese b ssesesesanaese | Hebessieaetessesesesae A et s st et e R b e AR sttt st s s ae s naen
2. Cost of cash equivalents acquired
3. ACCTUAL OF BISCOUNL.......oouieeiiiiiiti bbb | Hebieeb bbb bbb 137 | s 137 | e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIved ON QISPOSAIS...........c.cucuiveieiciiicie ettt et s bt es s sssans | ssesssassessesastes e s s b es b b es s sse s s sse st anea 2,000,000 | ooooieiicreeeee s 2,000,000 [ ..oucvevreeeeiicreiee ettt renrerens | stesesiea ettt a bttt sttt es et b et s s aees
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........c.cceiuiiiriiireieiieiieeie s eieisniens | cteviessssese st s bbbt snse e s 0 | oot 0 | e 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (LiNe 10 MINUS LINE 11)......ciiiiiiiiiiiiiieiitisissictetes st sseeaessssesessssbessssssessssssess | ssesessssssessssssesessssessssssssessesessssnsesessssesessssssassnsesens 0 | o 0 | oo 0 | et 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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Annual Statement for the year 2021 of the Farmers Direct Property and Casualty Insurance Company
SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 1" 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 M8 0 |UNITED STATES TREASURY.......cccccevvvnnee LY/ R 1A e | e, 6,928,413 |...101.449 | .............. 7,101,445 | ....coonnee. 7,000,000 | ..oooenec 6,986,968 | .....cvvreverrrirrrnnns | s 13,954 [ .o [ e | e 2.000 |...... 2.207 |MN...... 12/26/2017. | 11/30/2022.
912828 SV 3 |UNITED STATES TREASURY 1.75% 05/15/2022..........cvcomereerenerrcirennns LY R O 1A i | i 101,262 |...100.586 | ......cccovvvenne 100,586 | ..ooovvvurrrne 100,000 | coovvvvrrinnee 100,052 | ... () SR IVIARRROR DN 1.750 |...... 1.610 [MN...... 08/10/2012. | 05/15/2022.
912828 YW 4 |UNITED STATES TREASURY.......eeviriirierireenneeisniessriesiesessessssssssrsens | eeens 8,741,113 |...101.180 ....8,853,223 ...8,750,000 8,747,097 2,988 | ..o [ e [ 1.625 |..... 1.660 |JD....... 12/24/2019. | 12/15/2022.
91282C AB 7 |UNITED STATES TREASURY... et | serins .3,991,406 |.....97.000 | .. ....3,880,000 | ... ...4,000,000 | ... .3,993,739 1,735 [ e | e | e 0.250 |...... 0.294 | JJ....... 08/25/2020. | 07/31/2025.
91282C  AX 9 |UNITED STATES TREASURY......ccceerivrrrirerinrinnirernnisnssserssnsseessnsssssenss | ovnnee [ [renvnnnnnes | T s | oo 494,826 |....99.774 | ...cccevnrennn 493,879 | oo 495,000 | ..oovrrerine 494,856 |........... 30 | e [ e [ 0.125 |..... 0.157 |MN...... 10/21/2021. | 11/30/2022.
91282C  BA 8 |UNITED STATES TREASURY ......ccriiirieririnrrrerienieesensssessessessssessssnsas | sveeens 11,997,422 |.....98.852 ...1,977,031 ...2,000,000 .1,998,294 L (0 ORISR IOV 0.125 |...... 0.169 | JD....... 12/29/2020. | 12/15/2023.
91282C  CK 5 |UNITED STATES TREASURY .....coouiiiiiiriiiisiinnissnissessssssssisssnsssssssesssnsas | sesens 1,995,156 |....99.324 | .. ...1,986,484 | ... ...2,000,000 | .... .1,996,365 1,200 [ | | s 0.125 |..... 0.246 | JD....... 06/30/2021. | 06/30/2023.
0199999. U.S. Government - IsSUEr OblIgatioNS. ........cuuureesirsseissnissinserisssesserssssssenssenesssessnessnsenas 24,249,598 XXX | e 24,392,648 | ............ 24,345,000 | .......... 24,317,371 0 20,648 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
362258 QN GINNIE MAE | GNMA 1 7.500% 781361.....ccuveuiieiiinniinsnirenierisssiesensessnens | ....... | . | ........... 4 | TA i | e, 2,103 |..106.477 | .cccoviriririnnns 2,318 | ... 2,177 2,146 | .......... 4 i [ [ 7.500 |...... 8.397 [MON... | oo 14 | i, 163 | 11/19/2001. | 12/15/2025.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHIES. ... vurweiririreiieiseeieisis st sssnnsnssnnees | erseessssssssenanes 2,103 XXX | e 2,318 | ... 2177 |. 2,146 0 4 0 0 XXX XXX XXX | e 14 | 163 XXX XXX
0599999. Total - U.S. GOVEINMENL........cviuiiiiiiiiiniiiiiisississniisssi s 24,251,701 XXX | 24,394,966 | ............ 24347177 | oo 24,319,517 0 20,652 0 0 XXX XXX XXX | s 22,730 | ........ 298,160 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
57582R  LJ 3 ‘ COMMONWEALTH OF MASSACHUSETTS | ....... | . | ........... 2 | 1BFE. i | v 1,033,030 {...113.069 [ ..cccoonnns 1,130,686 [ ..oooovvenns 1,000,000 | .oooovrrenes 1,017,332 [ .o [CIRESK)) IR [RRRRIN Jr 4.000 |...... 3.590 [MS......| oo 13,333 [ i 40,000 |01/18/2017. | 09/01/2042.
1199999. U.S. States, Teritories & Possessions - Issuer Obligations..........c.ccoonivnene: 1,033,030 XXX ....1,130,686 ...1,000,000 1,017,332 0 (3,383) 0 0 XXX XXX XXX 13,333 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). ettt 1,033,030 XXX ....1,130,686 ...1,000,000 | . 1,017,332 0 (3,383) 0 0 XXX XXX XXX 13,333 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
13053C AD 4 |CALIF PCFA - PG&E.. 1.FFE.. .3,000,000 |...112.827 3,384,813 3,000,000 .3,000,000 | ..vouveeerrerireriree | eeereernninerienins | e | e | 750 [ 4.750 12/15/2016. | 11/01/2046.
249182 FG 6 |DENVER COLO CITY&CNTY ARPT Denver CO Cit. 1.EFE 1,427,438 | ...104.039 ....1,300,486 ...1,250,000 | ... 1,267,792 | e | e (19,780) [ ..vvvveevvveereiens [ e [ 05,000 | oo, 3.331 10/11/2012. | 11/15/2028.
452252 LX 5 [ILLINOIS ST TOLL HWY AUTH 1,452,298 |..117.355 | .............1,466,934 | ..............1,250,000 | ............ 1,349,701 (20,396) | ...vvvevvverrirrriens [ eeriineiineieniiinns [ 200.5.000 | ..o 3.084 01/11/2017.| 01/01/2041.
544435 4M 9 |LOS ANGELES CALIF DEPT ARPTSA.... 1.C FE.. 288,653 |...112.968 265,644 (4,350) | cvoovereereniiein | cerirereneeisninneins | 200:5.000 | oece 3.030 04/29/2016. | 05/15/2045.
57583U SR 0 |MASSACHUSETTS ST DEV FIN AGY MA HEALTH A. 1EFE..... 1,013,210 |...102.645 | ..............1,026,449 | ..............1,000,000 | ............. 1,001,169 (1,511) | cvovrvererveneens v | 24000 | 3.840 08/21/2012. | 10/01/2035.
59259N  6R 9 | METROPOLITAN TRANSAUTHNY......... ..120614 | ..............1,206,140 | ..............1,000,000 | ............ 1,086,085 | ...coovrrererirerermrrrnns | verrrrnnnd (14,447) | oo [ v [ 05,000 | ..o 3.241 02/15/2017. | 11/15/2034.
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR ...132.054 (1,986) | ..oovvvrerceirein | cerirerirneeriseinneins | 00008500 | .eco 3.719 01/05/2015. | 10/01/2044.
64970H EU 4 |[NEW YORKNY CITY HSG DEV CORP...... ...104.466 (739) | covvvrerererieens v [ 00003700 [ 3.584 01/07/2015. | 11/15/2034.
64988R  FJ 6 |NEW YORK ST MORTGAGE AGENCY New YOrk Sta........c.coovenevrvcerneenns [ wvnens .2,000,000 |...101.288 | ..............2,025,764 | ..............2,000,000 | ............2,000,000 [ ....oorierrmemrrmerins | rerrrerirnemrnnrinenns [ verenemnsninneenns [ evneernennssineinens [ 2003700 |, 3.698 02/13/2013. | 10/01/2038.
795576  FS 1 |SALT LAKE CITY UTAH R I ....281,633 |...120.281 | .. ...300,703 (2,951) | cvovvrreererrveineens [vvernrveisensienns [ 2005000 | 3.531 02/15/2017. | 07/01/2033.
795576  FU 6 | SALT LAKE CITY UTAH.....ccoovinieniririnernsinnerenisessenssssssnnensesssesnne | ovevene | oo | sevvvneenn | TF B | e, 560,960 |...120.032 | ...coccovvvruees 600,160 (5,683) | cvvvvereerieirieins | vererererneenenineins | 2000:5.000 | oece 3.581 02/09/2017. | 07/01/2035.
837151 WM 7 | SOUTH CAROLINA PUBLIC SERVICE........ccoooimiinririniiseissiinsissnisasesssnes | vneens ....781,002 |...102.905 833,529 8,092 | ..o | |20 2388 [ 3.483 06/01/2020. | 12/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... ceene. 12,985,145 XXX . .13,554,821 | ... 112,310,000 | ...........12,584,920 | ..o | i (63,751) 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIgations...........o..rvreereiriririereieiesieisssessesseesssnssssssnssnssssnsensenees | seesseesans 12,985,145 XXX | s 13,554,821 | ........... 12,310,000 | ..........112,584,920 | ..........cccceeeee0 | oo (63,751) [ oo (L] [ 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
000000 00 O | SUMMARY ADJUSTMENT......ccumrirmreemmenimeeserisensessenssesesssssssssssssensn | ovevene | eo | sevsensennes 2B Zuoei | e | e [ e | s | e | e 12/30/2021. | 01/31/2023.
00774M  AB 1 | AERCAP IRELAND CAPITAL LTD.....evirerirerieirinriersnissiesissiessessssesssns | cevees Dl 2|2.CFE i | v 353,204 [...105.382 | ....ccooeerrrenn 374,106 | oo 355,000 | oo 353,921 | .o 172 [ e | e [ s 3.650 |...... 371 07/17/2017. | 07/21/2027.
03027X AM 2 |AMERICAN TOWER CORP ...182,248 |..104.693 | ....ccoee0rre 198,917 | i 190,000 | v 185,556 790 [ o | e | s 3.125 |...... 3.637 07/12/2017.| 01/15/2027.
124857 AT 0 |VIACOMCBS INC.......coocoirrrrinnee 99,027 |..106.434 | ................106,434 | .................100,000 | ..... 99,398 87 | o | e | s 3.375 | ... 3.485 06/26/2017. | 02/15/2028.
161175  BJ 2 | CHARTER COMMUNICATIONS OPERATL.......ccosvvvmrrirerirmreneriririsciinnrnene | evivene | [evnrrceenn2 | 2.0 FEuviicins | v 99,193 [..107.128 | ..o 107,128 | ooverrna 100,000 | oo 99,484 |........... U< T [STURTITRINTORN IOSOOORRORRTON IO 3.750 |...... 3.845 11/28/2017. | 02/15/2028.
20848F  AA 8 | CONSERVATION FUND/THE........ccouvumiermiieirerseriesesnensssessessessesssneenns | seveene | or .1,060,700 |...105.542 .1,050,177 (I 74 ) [T IR PR 3474 | ...... 2.746 02/25/2020. | 12/15/2029.
501044  DJ 7 |KROGER CO THE.......cccooimiiiiiiriiniiiciieisienissiesiesisessssssissssisssienens | venies | o0 ...139,917 |...1109.148 ....139,951 8 | s e | s 3.700 |...... 3.707 07/17/2017.| 08/01/2027.




Annual Statement for the year 2021 of the Farmers Direct Property and Casualty Insurance Company
SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 1 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
Designation,

F NAIC

[} Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
75973Q  AA 5 |RENAISSANCERE FINANCE INC et | s R PR 2|1.GFE. ....114,076 |...107.523 115,000 | .o 114452 |......... 89 | | [ 3.450 |...... 3.546 |JJ....... ..1,973 .3,968 | 06/28/2017. | 07/01/2027.

2

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........c.covvecnrnisiinrnnnee. 048,365 XXX

...2,000,000 | . 2,042,939 0 (4,568) 0 0] XXX XXX XXX .18,990 7,783 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities

125086 AX 4 [ UBS COMMERCIAL MORTGAGE TRUST........ccovuvnmrnnmninismissensnnenennees | evneees | oo |oenrveenensdh | TA v | o 3,089,784 |..107.195 | ..............3,215,851 | ..............3,000,000 | ............. 3,054,230 |......... [CROSE) ] [T [RORIN I 3.907 |...... 3.557 [MON... | ..........9,768 | ........ 117,210 | 11/21/2017. | 11/01/2050.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . 3,089,784 XXX 3,054,230 0 (9,035) 0 0 XXX XXX XXX | .........9,768 | ........ 117,210 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
345286 AM 8 | FORD CREDIT AUTO OWNER TRUST F ISR IO - ...239,927 |...101.918 | .................244,603 | .................240,000 | ...... 239,946 19 [ s [ e | e 2.050 |...... 2.068 | MON... 05/07/2020. | 09/15/2025.
34528G AN 6 | FORD CREDIT AUTO OWNER TRUST F VPRI IO o ....259,979 |...104.021 | .. ..260,000 | .cooverrenee. 259,962 |......... B | e [ [ s 3490 |...... 3.518 | MON... 05/07/2020. | 10/15/2026.
44935R  AD 0 |HALST_19-Bu.cciiiiiirieiriiseiiestesiesisess st essssssssssssssessenssesenns. | eeens . 178,185 |...100.065 | .......cccoceueue 178,315 | oo 178,199 | oo 178,168 |......... (L4 [T SRR IV 2.030 |...... 2.041 |MON... 08/06/2019. | 06/15/2023.

91823A AN 1 |VERTICAL BRIDGE CC LLC VBTOW_2.......ccoviiiiiirinniicsisiissiississiiens | e .- ...500,000 |...102.739 ..500,000 2500,000 | oo [ [ | | 3.031 |..... 3.050 |MON...
92212K  AA 4 |VANTAGE DATA CENTERS ISSUER LL.......ccoooiiiniiismiiisnniissniisssiissniis | v . ...976,667 |...102.152 ...997,685 ..976,667 976,667 | v [ [ | | 3.188 |..... 3.209 | MON...

...513,697

05/12/2020. | 06/15/2050.
07/30/2019. | 07/15/2044.

3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...........cccovvininn [SSTORTRRPPRTORTON [FVOPRORIO 2,154,758 XXX | e 2,204,755 | .o 2,154,866 | . 2,154,743 0 8 0 0 XXX XXX XXX | 2,841 | 63,901 XXX XXX

1'0L3

3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... .. rereereneieesseesnssenens | evenieienes 7,292,907 XXX | 7,539,071 | oo 7,154,866 | ............. 7,251,912 | oo (U (13,595) | ovvriniiires (] P 0 XXX XXX XXX | ........31,599 | ... 248,894 XXX XXX
Totals

7699999, TOtal - ISSUET OBlGAHONS. .. vv.reuresereseresserseresees s sses et ee ekt | bienesaenes 40,316,138 XXX [ 41,196,620 | ............ 39,655,000 | ........... 39,962,562 | ..ovoiiiiiiinniin (U (51,054) | ovvocriniin (V] I 0| XXX XXX XXX | ........183,057 | ....... 952,023 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ... 2,103 XXX 2,177 | ... 2,146 0 4 0 0| XXX XXX XXX v 163 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ... ... iruuiuuirsieiesier it | sesssessnens 3,089,784 XXX 3,000,000 | ... 3,054,230 0 (9,035 0 0| XXX XXX XXX 117,210 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUtIES.............coveeverrivererereririereirnaes 2,154,758 XXX ...2,154,866 | . 2,154,743 0 8 0 0 XXX XXX XXX | 2,841 | Ll 63,901 XXX XXX
8399999. Grand Total - Bonds.. ...45,562,783 XXX ..46,619,544 44,812,043 ...45,173,681 ...(60,077) 0 0] XXX XXX XXX | ... 195,680 | ... 1,133,297 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A. 1A 30,253,284 1B e 1,017,332 1D ... 1,349,701 1E ... 2,268,961 1F i 5,357,019 1G ... 2,141,296

1B. 2B . 199,398

1C. 3B .

1D. B s 0

1E. BB e 0
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2021 of the Farmers Direct Property and Casualty Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.

91282C  AX 9 |UNITED STATES TREASURY.........cocou... 10/21/2021........ NOMURA SECURITIES INTERNATIONA 494,826 | oo 495,000 243
91282C  CK 5 |UNITED STATES TREASURY.......ccccouu. 06/30/2021........ DEUTSCHE BANK SECURITIES INC.. 1,995,156 ....2,000,000

0599999. Total - Bonds - U.S. Government.......... 2,489,982 ....2,495,000 243
8399997 Total - BONS - Part 3. s 2,489,982 ....2,495,000 243
8399999, Total - BONAS.......ovuiieiiiiiciiiiseisristi s 2,489,982 s 2,495,000 243
9999999. Total - Bonds, Preferred and COMMON STOCKS. ...........evvvierereereeresereeiesssesesesesssesesesseseesssessessesssesesessssessssesses eesessessesesessessessseseseseessesesessesesssess et eeesee e et ees e e et es s s e eet st essses e et et en e essestensseneesen 2,489,982 XXX 243
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
362258 QN 1 [GINNIE MAE | GNMA 17.500% 781361.. [ 1210172021, [V&HOUS ..o [ 1,853 | oo 1,853 | oo 1,790 1822 |...... 30 30 1,853 1 S — 0 | 71 | 12115/2025.
0599999, Total - Bonds - U.S. Govenment.... s | 1,853 | oo 1,853 | oo 1,790 | oo 1822 | oo 0 30 0 30 0 1,853 0 0 | [ I 71| XXX
Bonds - U.S. Special Revenue and Special Assessment
57583U CL 0 [MASSACHUSETTS ST DEVFINAGY ...ocovocr [ -] 04/01/2021. [Redemption  100.0000......vrver [ 2,000,000 | ......2,000,000 | ......1.966,520 | ......... 1,998,920 [ coooesscs | oo 1,080 1,080 | oo | s 2,000,000 [ oo | oesrss | o 0 ]......52,500 | 04/01/2037.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMIENIS. ... wvvsvivsvsisivsvsosivsvsvssvsvsossvsssvssnsssesnsess | 2,000,000 | ......2,000,000 | ...... 1,966,520 | ..o 1,998,920 | v ] — 1,080 0 1,080 U — 2,000,000 | ..o (] — [ — 0].....52500 | XXX
Bonds - Industrial and Miscellaneous
12470@ AB 0 |JPMAM STRATEGIC PROPERTY FUND... | 08/06/2021. | MPC INS CO - Privates - 1811 1..oooocoeee | ] 4,039,379 | ...... 3,800,000 | ....... 3,800,000 | ..........3,800,000 | ..oooocceerccee [ oo, (O IO IO 3,800,000 10/03/2031.
38013T AE 1 |GM FINANCIAL AUTOMOBILE LEASIN | 12/20/2021. | Paydown . o 1,500,000 | ....... 1,500,000 | ... 1,499,859 | ........1499,859 |...... 141 (LT D D 1,500,000 07/20/2023.
42307# AA 6 |HEITMAN AMERICA REAL ESTATE HO.... .| 03/01/2021. | METLIFE OHA 18015.... T 557493 | oo 500,000 | ... 500,000 | oo 500,000 | oo | 0 02115/2027.
42307# AB 4 |HEITMAN AMERICA REAL ESTATE HO.... ..103/01/2021. | METLIFE OHA 18015.... 557,226 | ... 500,000 | ......... 500,000 | ooooin500,000 | oo o 0 02/15/2027.
44935R AD 0 |HALST_19-B 2.030% 06/15/23 .. [ 121512021, | Paydown.........cvvvvenncvvieennsviisssenniens | 801804 | 821,801 | oo 821,738 | 1821738 | .o 63 63 06/15/2023.
80286H AD 1 | SANTANDER DRIVE AUTO RECEIVABL... .| 03/15/2021. | Paydown 573,488 | 573427 | o 573437 | o 51 51 _ 11115/2022.
92212K  AA 4 |VANTAGE DATA CENTERS ISSUER LL.............. .. | 12/15/2021. | Paydown 10,000 | oo 10,000 0 10,000 . 0. 173 | 07/15/2044.
3899999. Total - Bonds - Industrial and MiSCEIIaNEOUS..........cvvvsvvssvsss v el 8,059,087 | ....... 7,705,289 | ...... 7,705,024 7,705,034 0 255 0 7,705,289 |0 | 353,798 | ...... 353,798 |....149,202 | XXX
8399997, Total - BONS - PAM 4...oe vt s | 10,060,940 | .....9,707,142 | ...... 9,673,334 9,705,776 0 1,365 0] 0n9707,142 |0 | 353,798 | ...... 353,798 |....201,773 | XXX
8399999. Ot - BOMAS vt e | 10,060,940 | ...... 9,707,142 | ...... 9,673,334 | ..........9,705,776 0 1,365 0 [ 9,707,142 | o0 | 353,798 | ...... 353,798 |...201,773 | XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS.........coooovvvsivsscssicsi it | 10,060,940 XXX | 9673334 | ......... 9,705,776 0 1,365 [ 9,707,142 | .oovo.o0.. 0..353,798 | ... 353798 |...201,773 | XXX
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Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
JP Morgan Chase. NEW YOrK, NEW YOTK......cocvoviveeiececicieieeeteiesee ettt eseaesesssessnennses | evesenes 9,635,501 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 9,635,501 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 9,635,501 | XXX
0599999. Total Cash XXX XXX 0 0 9,635,501 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 304,328 |4. April 4,762,592 | 7. July. 3,207,812 | 10. October. 7,597,118
2. February 589,758 | 5. May. 4,927,363 | 8. August 7,318,279 | 11. November. 8,809,806
3. March 791,004 | 6. June 5,120,932 | 9. September. 7,443,952 | 12. December. 9,635,501

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Ccusip

Description

3

Code

4

Date Acquired

Rate of Interest

Maturity Date

Book/Adjusted Carrying Value

8

Amount of Interest Due &
Accrued

Amount Received During Year

Line Nuber
1A,

1B.
1C.
1D.
1E.
1F.

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska....
3. Arizona... .
4. Akansas........c.ccnmecrneiennen AR [ B.... | AR VSD BY INS CODE SECTION 23-63-206...........cvurerrurimerssereseesenesseesssines | cemeesesesseessssssessesssnees | consesessanes 156,795 | coovovvercernens 160,224
5. California...
6. Colorado.... .
7. ConNECCUL......cvvvvererervrirririias CT | criveriirine | ettt nnts | eetesbess sttt bnns | erbenten s st nstes | eniesess et snssesenes | artenes
8.  Delaware
9. District of Columbia
10.  Florida.... FL RSD BY INS CODE SECTION 624.411 330,640 339,167
1. Georgia.. ..89,832 ...91,304
12. Hawaii....
13.  Idaho..
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21.
22.  Massachusetts..
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28.  Nebraska........ccoocovevivrveveneene NE ot [
29.  Nevada. . .
30.  New Hampshire..........cccccoeuvvnanee NH [ o | s | s | s | s
31 INBW UBISEY ot | e ettt en s s s | etsesseeeaentesse s et st entenies | netssensessee st ensessesetantans | sesesetessessenseentantentenaees | seeneees
32.  New Mexico... 828,455 842,029
33, NEW YOTK.ooveiececrriciernrreeedNY i et | etites sttt | deeneeni et nes | eebensena st | erieees
34, North Carolina... 309,423 314,493
35, NOMD DAKOIA......cvvecvecriereeeersdND | et [ et sttt | frees st ees s | eebieent et ennnes | cnbenenieniins
36, ONI0..ccriiriricrrrieiernrenee s OH i bbbttt | erbe ettt | it enes | aeteesen et | eriees
37.  Oklahoma........cccccoeiverrerirnernn.OK | ... ST.. [OK'RSD TITLE 36 CH 1 ART 6 SECT B13......cvouverierienierieeeneeiseeseniesniens 299,441 | ...... 304,348
38 Oregon......cccocecemnmviisnriinnneenOR | 000 Buis. |ORVSD FORWC TITLE 56 CH 731.628.........oooveicvececeicsiseinsiinsiins | cornnsiinssissnssnssssnnnes | sornnsinines 182,068
39.  Pennsylvania.........ccoorererniinnd PA | s | e ettt nens | seteneretes e stntennens | cesstessenenenestessensenenenns | seneenesanseseneenesennenenns | reeenes
40.  Rhode Island FOR THE BENEFIT OF ALL POLICYHOLDERS........cc.cosvenrrieirneiserinsinerenns | e 2,495,512 | oo 2,535,626 | ...ocvvrrierieirniineins | s
41, South Carolina... .SC|.....B.... | SC RSD BY INS CODE SECTION 38-9-80...........ccuurrmmerirrererirmeseesnssersesssneees | sersesssessessssesssssssessnns | coesssneenns 207,918 213,280
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
48, VEIMONE....ouivriecieriirrrreee VT i | ettt | etbets st ents | dottess ettt nes | eeteeb et | eriaees
47.  Virginia... . 223,131 228,885
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin LWIL...B.... |[WIRSD BY INS CODE ARTICLE B01.13.......ouieiiiicieieieieeeecieeeeeiereeieieneeeiens | evesieienessesessssesesesessnens | senssenesesesesissesessssessnies | avverenenseereneerenD,041 | i 46,817
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns s | e seniens | et enennns | e | e
58.  Aggregate Alien and Other.......... XXX XXX 0 0f.. 0
59.  Total XXX XXX 2,839,974 2,369,326 | ..... 2,418,267
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1N IR (V1N IR 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 [ 0 [ 0

E29
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