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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY 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. gOVENMENLS .....c.ocviiiiiiiiiiiiiciiiiceseesce s e 12,835,404 |............ 20.795 |........ 12,835,404 |...ovies [ 12,835,404 |........... 20.795
1.02 All OthEr GOVEIMMENLS .........vvvvceeiieiiieieeeeeeeeeeee et et eeeieeeene [ereneneneneas 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed .............c.cccooofoeeenene. 1,013,828 |............. 1.643 |........ 1,013,828 [ [ 1,013,828 |............. 1.643
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAFANTEET ...t e cienees [reseeeenicaas 0.000 [eeeeeeeeeeeereneeieies frreeierireirreeens [oerereeeeeeeenees e 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
GUATANEEEM ...ttt 10,192,150 |............ 16.513 |....... 10,192,150 |- o 10,192,150 |........... 16.513
1.06 Industrial and MISCEIANEOUS .............cccocvevevevereeeeeeeeeie e feeeenes 6,550,494 |........... 10.613 |......... 6,550,494 [ [ 6,550,494 |........... 10.613
1.07 HyDFid SECUMHES .....oveviiiiieieicteiecee sttt [ereeneeeeeeas 0.000 [eeeeeeeeerreeeieins e [ e 0.000
1.08 Parent, subsidiaries and affiliates ............ccvooeeeeoeeoeeeeeee oo oo |oeeeieeiens 0.000 [oeeeeeeeeeeeeeeeees oo e | 0.000
1.09 SVO identified fUNGAS .......coovvrriieiiciiiccer e e [oeeieieinne 0.000 [o.eeeeeevererrreeeies e [ e 0.000
1.10 Unaffiliated DANK I0NS ............coeeieiieiiiereieieeieee et eeeeneeene [ereneseneeeas 0.000 [eeeeeeeeeeeerenreieens frreeeerneirreeens [oerereeeeeeeeeees foeeeeieeeens 0.000
1.11 Unaffiliated certificates of depOSit ............cccvcveevrueiiieiiiereeeeeeeeeseee e e oo 0.000 [ foerereeieeeeererenes oo e 0.000
1.12 Total [ong-term bONAS .........c.ceveveueeiiicieieieieeceeeee e o280, 991,876 | 49.564 |........ 30,591,876 | feen 30,591,876 |........... 49.564
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..........c.cccoevriiininnieniened
2.02 Parent, subsidiaries and affiliates ..
2.03 Total preferred StOCKS .........ccoiuiiiiiiiiierieeeee e
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)
3.02 Industrial and miscellaneous Other (Unaffiliated) ............ccocvvvriiininn
3.03 Parent, subsidiaries and affiliates Publicly traded ..............ccccooenienne
3.04 Parent, subsidiaries and affiliates Other ..............cccooiiiiiiiiiiiicnd
3.05 Mutual fUNAS ...
3.06 Unitinvestment trusts ...
3.07 Closed-end funds ..o
3.08 Exchange traded funds ............ccooiiiiiiiiiceeeeee e
3.09 Total commON STOCKS ..........ccoiiiiiiiiiie e
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeueeaieiiieieeiee ettt et saeeneeaeeneean
4.02 Residential MOortgages ..........cocveiiiiiiiiiiiiceesee e
4.03 Commercial MOMGAGES ........ooeiieeiieriieiieesie ettt
4.04 Mezzanine real estate loans ..
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceciiiiiiiiiiiiieee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cccuiviiiiiiiiiiiiicieeieeeeeeeeee
5.02 Properties held for production of income
5.03 Properties held for Sale ...........cccooviiiiiiiiiieiieiiccce e e
5.04 Total real estate ..o
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......ccoccciiiniiniiiiseseeseesiee e 8,335,121 [........... 13.504 |......... 8,335,121 [ [ 8,335,121 |........... 13.504
6.02 Cash equivalents (Schedule E, Part 2) ..........cccoevvveeiveveinieneeceeresnssses [ 22,795,157 |...ocoee 36.932 |........ 22,795,157 oo [ 22,795,157 |........... 36.932
6.03 Short-term investments (Schedule DA) ...........ccocooveveveveeceeeeeeeeeeeeeeee s [ 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|ooo.... 31,130,278 |............ 50.436 |....... 31,130,278 [ o 31,130,278 |........... 50.436
7. CONACLIOBNS ...ttt n s oo eseneeeneneene [ererenenenens 0.000 [eeeeeeeeeeeerenreirees frreeernrirreeens [ e 0.000
8. Derivatives (SChedUIE DB) .........ccceuiiiiiieieieieieieeesisisieesee e oo eeeeeeene [ 0.000 [.eeeeeeerereeeeieins e [ e 0.000
9. Other invested assets (SChedUle BA) ...........ccccueiieieieieieieieeeeeeeeeeeeveeseasns freeseseeeseeeeeeeeee [ererenenenens 0.000 [eeeeeeeeeeeerenreirees frreeernrirreeens [ e 0.000
10.  ReCeivables fOr SECUMMES .........cceuririiiieieieiriieeiee st s [ 0.000 [eeeeeeeeerrreeieies e [ e 0.000
11.  Securities Lending (Schedule DL, Part 1)...........ccceiiieieieieieieceeeeeeeeeveses reeeeseseseseeeseeeees oeeeeeenes 0.000 [ [ D0, & S D,3, % SR RO XXX
12.  Other invested assets (Page 2, LiNe 11) ..c.coviicirininineeeeeeeeeeieeeeena 0.000 0.000
13. Total invested assets 61,722,154 100.000 61,722,154 61,722,154 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY INSURANCE
COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY INSURANCE
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiiiiiiiitiitiite ittt bbb bbbt bbb bbb E b b E £ E £ E £ E e A E e E bt e b e e bt e bt e bt bt 2o mme e e eeene e e e e e e eneeenneeas
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiiii bbbt bbbt bbbt b bt ar e e aeeresresreebesteaaesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...ttt e e e e e e e st e eaeeaae oeabeeabe e be et e et e et e e e e abeeas eeesseesseaseseseeseeaeeaeeaaean
Capitalized deferred interest and other:

o B ] = S =T i TR o 10 o e R OO PORRPS

3.2 TOtals, Part 3, COIUMN 12 ... bbbt h et b b e b b e se e b e e b e e b e b e e e b st e b b e s b e b e saebe 2018 SRS AR SR Lo R oA L e b e R e e b e b e e b e b e ate ebesebese s sttt
P aXeTe (U= o e =TotoTU o | P
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ..........cooeevieeeeeend
5.2 Totals, Part 3, Column 9 .......c.ccccoviiiiiiinne,

Total gain (loss) on disposals, Part 3, Column 19

Deduct amounts received on disposals, Part 3,
[DI=Ye [0 =Toglo) g (V4= \iTo o le) f o 4=Taa 1IN g g I=Ta o Wo =T o] =Y or - o] o TP PSRRPRRRY
Total foreign exchange change in book/adjusted carrying value:

LS B ] = S =T i TR o1 10 1o e A P PPRTPS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbbt bbb e b b e se b e e o b e e b e e e b e e e b e sd e b b e e b e b e saebe 2204 E SR e SRS E LA b e R e e b e R e e b e b e e b e b et eabesebese s eae s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b b e bt bbb e b b e b b e e e b e e b et b e e eb oA e S E e R e e s e b e b e bbb b b

0T e = R e Ty A o] [0 Ty W B O OO
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciriiiiiiiiiriiie ittt bbbttt ettt abe s Seeeeeesee e s eae e e e eeeneens
[DI=e [0 @ o) e=T Mo o E=Te (g g 11 C=To 1= a0 o 0L PR PERRPRRRRRY

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt bbbt bbb bbbt bbbt bt bt bt e bt b 2nseeaeensene e e e e e e e e e e eaenes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT ............ccccueueieeeeeceeteteeeeeesctetetesesessseetesesesessssetesesesesssaesesesesessssesesesesssseesesasssssssaesasesassnsesesasasans sestsesesesasanas 45,173,683
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............cc.iiiiiueiiieteeteteee ettt et et st ee et st st ese st te et ete et ete s et ess et eas et esesaesesseseesese s et ess et ensetensssessssesessesessabens seseeesenesennane 4,815,254
ACCTUAD OF QISCOUNL <.......cvoeveeceeeceee et ceeeee e eee s eee e tee s aee e aes s eee st eeeseeesseeessaessseessseessseessseessseessseensseensesensesensseenseeeesstessseensseenseseesssensesenssaansseansnsansetensesas eeebses et seesaeeanaeea 56,539

Unrealized valuation increase (decrease):

L g R - o G I O] [T oo TP
4.2, Part 2, SECHON 1, COIUMN 15 ...ttt h et bbbt b bbb b e b et ebeas Se8eseb e b e b et e b e s s b s s ese s
LI - 1y =T (T B2 07 ] (W 4 4o W 1 ST
4.4, Part 4, COIUMN 11 oot b e b st b e b bt e b b e b b e e b e b e 4o b e 0o E e E R e e b bR b bbb eh b e e SRS SRR eSS E e LR L b e L e e Sheseeseeesese e

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ocouiuitiieieeeeeceete et eeeceete et eeees e ete et e s eessaetetesesesssssaesesesessssssesesesessssssesesasessssssesasesessssssesesasesnsssnansass esesebetesatssaeaetenananas (750)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiiiiuieieeeeiee ettt et ettt e et et et e e es e et es st eassessas e eeeseeseaeeneaan 19,375,610

DedUCt AMOTHZAtION OF PIEMIUM .........ieeceeeeeeiececeeee et eeeeaeaete s e s ssetete s s s asaseese s s s ssssseees s s sssssesessssssasssses s s sssssesesas s ssssseses s s assnssses s s ssanseses s s asansnsasas Seesatscseseseeessacaas 88,471

Total foreign exchange change in book/adjusted carrying value:

8.1.Part1, Column 15 ........c............

8.2. Part 2, Section 1, Column 19
8.3. Part 2, Section 2, Column 16
8.4.Part4, Column 15 .........cccenee

Deduct current year’s other than temporary impairment recognized:

9.1, Part 1, COIUMN T4 L. bbb bbb b b e bt b e bt bbb e bbb
9.2. Part 2, Section 1, Column 17
9.3. Part 2, Section 2, Column 14

LS =T I 7o ¥ 4o N OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cooviiiiiiiiiiiiiiiensesc e 11,232
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-9+10) ......ceeveverureerereeeeeeceeteeeseeeseesetesesesesseaesesesesssssesesesesssssesesesasanes setsesesesesanas 30,591,877
(DTt [N Let i ()=l gTeT g F=Te o Ty (=T o JR=Ta 4o U
Statement value at end of current period (LiNe 11 MINUS LINE 12) ........c.cuiuiioiiececeeeieeeececte et eeeesctete et eeesssestetesesesssaesesesesensssetesesesensssesesesssnssessesesansnanan chesesesessacnes 30,591,877
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY 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 .........ccoovvevievneririirnee e 12,835,404 |....coconne 12,184,136 |..ccocnveee 12,800,203 |................. 12,965,998
Governments 2. Canada .....cccoeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 12,835,404 12,184,136 12,800,203 12,965,998
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 1,013,828 975,695 1,033,030 1,000,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
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 10,192,150 10,058,222 10,464,497 9,980,000
Industrial and Miscellaneous, SVO 8. United States .....cooovoveeeeeeeeeeeeeeeee s 6,196,401 |...ococvveee. 5,563,608 |.....cccvenne 6,251,518 |.ooveee 6,111,667
Identified Funds, Unaffiliated Bank LS TR 7 g F- o = Tt ) SO H PR RN
Loans, Unaffiliated Certificates of 10._ Other Countries 354,004 321,616 353,204 355,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 6,550,495 5,885,224 6,604,722 6,466,667
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 30,591,877 29,103,277 30,902,452 30,412,665
PREFERRED STOCKS 14. United States ..
Industrial and Miscellaneous 15, Canada .....cccceeveeieeieeeee e
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20.  United States ......coceeovreerinreriereee i [ [
Industrial and Miscellaneous 21. Canada
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks 30,591,877 29,103,277 30,902,452
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 26,793,745 | 8,836,816 35,630,561 VA P 24,319,517

1.2NAIC2 ..
T3NAIC 3
TANAIC A .o [ [ [ e [ XK [ [ [ e [ [
TBNAIC S .ot [ [ [ e [ XK [ [ [ [ [ [
TBNAIC G ..o
1.7 Totals 26,793,745 8,836,816

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

GoIs

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

BANAIC T e s o [ [ 1,013,828 . RTINS 1,013,828 O 1,017,332 JRCIN I 1,013,828
3.2NAIC 2 ..
3.3NAIC 3 ..
3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o
4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAIC T e e 802,044 |.............. 4,865,561 |..ccoovvneneee 400,726 |............... 3,645,189 |...ccvenven 164,245 |........... D.9, 0. NN RN 9,877,765 ... 18.5 | 12,268,817 | 27.2 | 9,877,765
5.2 NAIC 2 ettt o [ [ 230,772 |.. ...83,613 |... 314385 [ 006 316,108 [l 007 [ 314,385 |..
B5.3NAIC 3 oot nnee ottt oo e [ [eererennsesenneeseeseeens [oesseenses XX urrisiiiinn [ [ [ [ [
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals 802,044 4,865,561 400,726 3,875,961 247,858 XXX 10,192,150 19.1 12,584,920 27.9 10,192,150




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

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY INSURANCE COMPANY

NAIC Designation

Over 1 Year

Through 5 Years

Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

6. Industrial & Miscellaneous (Unaffiliated)

BANAICT (e

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

............... 4,616,780

............... 1,044,238

879,476 |....

............... 5,671,018
...879,476 |..

7

Total Current Year

8
Col. 7 as a % of

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

............... 6,373,602
....878,310 |....

............... 4,704,385
..879,476 |..

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

90IS

8. Parent, Subsidiaries and Affiliates

BANAICT (e
B2NAIC 2 ..o

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

BBNAICE ...

8.7 Totals

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

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

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE 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

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

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

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
121 NAIC T e d) ...... 27,605,789 |............. 18,319,157 | 1,444,964 |............... 4,659,017 [.cocvevee 164,245 ..o e 52,193,172 51,226,540 |.................. 966,632
12.2NAIC 2 ... N ....879,476 |.... ..230,772 |.. ...83,613 |... 1,193,861 |.. ..1,193,861 |..
123 NAIC 3 e () i s [ [ [ e s
124 NAICH oo (D) e [ [ o sereeies [ e seene [eeerreereseeneeneeneenes [eeeseeneennesseeseeesieens foeeneeenns XX e e XXX e e
125 NAIC S e (D) i e [ [ oo e [(c) JNRSSTRURSRRRRRR RURSRIRIRIRRINI RUITIIND. o, o, CRUNUINIY IUVISITINRD 0.0 ORI RO RO
12.6 NAIC6 ... . (c)
12.7 TotalS ..o f 27,605,789 |............. 19,198,633 |.............. 1,444,964 |.............. 4,889,789 |.....ccococ.. 247,858 |....ovveeee (b) ... 53,387,033 52,420,401 |.................. 966,632
12.8 Line 12.7 as a % of Col. 7 51.7 36.0 2.7 9.2 0.5 100.0 98.2 1.8
13. Total Bonds Prior Year
13ANAICT oo, 18,786,869 |10 10,700,037 | 6,369,548 |.............. 4,494,301 |.........e...3,578,513 | [ XK e XXX e e 43,979,268 |..........coone..... 97.4 | 42,324,433
132 NAIC 2 ettt | [ 1,194,413 [ e frrrreneeesnneneeieees oo X% e e XX e o 1,194,413 [ 2.6

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

137 TotalS ..o e 18,786,869 |............ 10,750,037 |...coveneee 7,563,961 |..cocoennnn 4,494,301 |.............. 3,578,513 |..ooicinienis [, D,9,0, SRR RPN XXX v (b) ...... 45,173,681 ..o 100.0 [.ooveneee 43,518,846 |............... 1,654,835

13.8 Line 13.7 as a % of Col. 9 41.6 23.8 16.7 9.9 7.9 XXX XXX 100.0 XXX 96.3 3.7
14. Total Publicly Traded Bonds

T4 NAIC T e e 27,595,789 |.....c.c.c.n. 17,362,524 |.............. 1,444,964 |............... 4,659,017 oo 164,245 | [ 51,226,539 |..cooiiiines 96.0 |oeeeenne 42,324,433 | 93.7 [ 51,226,539

14.2NAIC 2 ... 879,476 | e ..230,772 |.. ...83,613 |... 1,193,861 |.. 1,194,413 |.... . ...1,193,861 |..

14.7 TotalS .o
14.8 Line 14.7 as a % of Col. 7

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

.............. 1,444,964
......................... 2.8

2.7

............... 4,889,789
......................... 9.3

9.2

......................... 0.5
0.5

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

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

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

Section 12

0.0

1.8

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

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

prior year of bonds with 5G| designations and $

....................... 966,633 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

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

.......... 22,795,157 ; NAIC2 $ .cooeovvvvvevceveeee 3 NAIC 3 $cicivivcvivicviceee. 5 NAIC 4 $ e 3 NAIC 5§ ; NAIC 6 $

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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/Adjusted Carrying

Distribution by Type

1

1 Year or Less

Maturity Distribution of All Bon
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

No Maturity

Date

Total Current Year

Values by Major Type and Subtype of Issues
6 7 8

Col. 7 as a % of
Line 12.09

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed

. U.S. Governments

1.01 Issuer Obligations ...........ccccoeeiieiiininiiiieceeene
1.02 Residential Mortgage-Backed Securities ..
1.03 Commercial Mortgage-Backed Securities .........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

.............. 8,836,450

N

. All Other Governments

2.01 Issuer Obligations ..........cccccerieriiiiiieiienieseeene
2.02 Residential Mortgage-Backed Securities ..
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

w

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

3.01 Issuer Obligations ..........ccccovreiiiniieiiesiereeee
3.02 Residential Mortgage-Backed Securities ..
3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

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

4.01 Issuer Obligations ..........ccceveeiienieiieniceeeeee,
4.02 Residential Mortgage-Backed Securities ..
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...
4.05 Totals

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

5.01 Issuer Obligations ..........cccocvrieiienieiesieseene
5.02 Residential Mortgage-Backed Securities ............
5.03 Commercial Mortgage-Backed Securities
5.04 Other Loan-Backed and Structured Securities ...

.............. 4,865,561

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

............. 10,192,150

5.05 Totals 802,044 4,865,561 400,726 3,875,961 247,858 XXX 10,192, 150 19.1 12,584,920 27.9 10,192, 150
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............ccccooeioiioiiiiininiiiciieies e e, 994,025 |...oovvenee 1,044,238 | [ D.9,9 TN R 2,088,263 |......cocoovvvrvrnene 3.8 | 2,042,939 oo 85 [ 2,038,263

6.02 Residential Mortgage-Backed Securities ............ |ooccoooiieiiiieiiiiis foreeeeeeeieeceeeeeeee . vee e e e XX [ o

6.03 Commercial Mortgage-Backed Securities
6.04 Other Loan-Backed and Structured Securities ...
6.05 Totals

,045,667
1,456,564

,054,230
2,154,743

8 | 3,045,667 |..

499,930

966,634

966,634

~

. Hybrid Securities

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

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee
8.02 Residential Mortgage-Backed Securities ............
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ................cccceeee.
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene
8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years 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 Total Current Year 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 ...........ccoooevees oeriiniiniiiiis s e e feeveeireeienecneeneenes oeeeeeneees XXX s oo s o i [
10.02 Unaffiliated Bank Loans - Acquired
10.03 Totals
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccveevrceineinciinneenns oo 27,595,168 |.............. 14,696,036 |................ 1,444,964 |................ 4,889,789 XXX
12.02 Residential Mortgage-Backed Securities .......... | 621 |- 366 XXX i

12.03 Commercial Mortgage-Backed Securities ........

12.04 Other Loan-Backed and Structured Securities . |-

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

...... 3,045,667
1,456,564

....3,045,667

1,466,564 |.

............. 3,045,667

..499,930

60I1S

12.09 TOtalS ..o o 27,605,789 |...cevennne 19,198,633 [....ccvvennne 1,444,964 | 4,889,789 |.ocoviiiiiinn 247,858 | e 53,387,033 52,420,399 |...ocoviiiieinn 966,634

12.10 Line 12.09 as a % of Col. 7 51.7 36.0 2.7 9.2 0.5 100.0 XXX XXX 98.2 1.8
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........cccceeeriiiieniininiiiiens foeeeeieeene 18,597,934 |................8,782,083 [....ccerunene 4,509,731 |ooeiiins 4,494,301

13.02 Residential Mortgage-Backed Securities ..........

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 .........

. T67 ...

13.08 Unaffiliated Certificates of Deposi XXX

13.09 Totals ... [ 18,786,869 |.............. 10,750,037 |..eccveiennes 7,563,961 |...cceeiens 4,494,301 [...coceinne 3,578,513 |- [ D.9,0, CUNUNTI RUNVIID 0.0, SRR RUNN 45,173,681 ..o 100.0 fooiens 43,518,846 |................ 1,654,835

13.10 Line 13.09 as a % of Col. 9 41.6 23.8 16.7 9.9 7.9 XXX XXX 96.3 3.7
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeeircoineiincienceens oo 27,595,168 |.............. 14,696,036 |................ 1,444,964 |................ 4,889,789 39,962,562

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

I 3,045,667 |
499930

...... 2,146 |.
....... 3,064,230
499,908

I 3,045,667 |
................ 499930

................ 1,444,964
......................... 2.8

2.7

................ 4,889,789
......................... 9.3

9.2

15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, December 31 of prior year
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrEASE (AECTEASE) ........ueiuiiiiiiiieieeiie ettt ettt et e ettt ettt e aeesaeeebeeshe e b e et e e aeeeae e eaeeeaeeeheeeh e e eb e e b e e et e as e easeeaeeeaeeebeeebe e b e e bt e bt enbeenneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt et a bt e e b e b e bt e e b e et e e b e e e e e et b e e e b e e e et e e e e e b e b e b e s et e b et e b e e e b et et et e e e e n e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ciuuiiiiiiiiiii ettt ettt ettt e ae e eheeeteeab e e bt e st easeeaeeemeeeaeeeheeehe e bt e et emeeemseameeameesaeeebeesbeenbeenseeneenne
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total NONAdMItEEd @MOUNLS ..o e e e e e e e e e e e e e e d e e e e e

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

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY INSURANCE
COMPANY

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY 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 ...........ccccoevevevens fooremimnniiiciiiis e e
2. Cost of cash equivalents aCqUIred ...............cocveveveueueerciieieeeeeeeeeeeee e | 106,847,627 |.........co.... 106,847,627 |.o.ovveeeeceiiieicieieeeiees o
3. ACCIUAI OF dISCOUNL ... [ 147,530 [ 147,530 [ [
4. Unrealized valuation inCrease (dECrEaSE) .........ccvveerieereeiiiriiiniierieseesieseens |ereeiieinesin e [ ses oreere s nres [reesreesreenre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueireiieiiiriiieieesietesiee ettt esesaens [reesressieesne e e [ooeresssrese s snse s [sresteesinseseese s snes [oeseeesreee e
6. Deduct consideration received on diSPOSAIS .............ccceeeeveeevevererererieiieeeeeiens oeeeeeenenenenns 84,200,000 [.....cocoeverene 84,200,000 [...oovoveviiiririiirieieieeens [
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieieieee e [eer e [reesre e e [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foeveiiiiiiniiniiciiniiens foviiiiiins e e
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeoeeiiiiiiiiiiiiiies e e [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 22,795,157 |.ccovviene 22,795,157 [oveieeererereireinees [
11.  Deduct total nonadmitted amOUNts ...........cccooiiiiiiiiiiiieeeeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 22,795,157 22,795,157

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY INSURANCE
COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE

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

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 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 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-M8-0 ..... US TREASURY N/B 2 11/30/2022 ........ccvvvvnnvevvinnnnns foee e oo | s TA i [ ....12/26/2017 ...|....11/30/2022 ...
91282C-AB-7 ..... US TREASURY N/B 0.25 07/31/2025 .. 1.A ... ...90.2109 |... ...09/30/2022 ...|....07/31/2025 ...
912820-AB-7 ..... US TREASURY N/B 0.25 07/31/2025 .. 1.A ... ...90.2109 |... ....09/30/2022 ...|....07/31/2025 ...
91282C-BA-8 ..... US TREASURY N/B 0.125 12/15/2023 ... 1.A ... ...95.7617 |... ....12/29/2020 ...|....12/15/2023 ...
912820-BV-2 ..... US TREASURY N/B 0.375 04/15/2024 ... 1.A ... ...94.5508 |... ....01/18/2022 ...|....04/15/2024 ...
91282C-CK-5 ... US TREASURY N/B 0.125 06/30/2023 ... 1.A ... ..97.7773 |... . . .... 1,998,802 ....06/30/2021 ...|....06/30/2023 ...
912820-DZ-1 ..... US TREASURY N/B 1.5 02/15/2025 1.A ... ...94.1094 |... 846,984 |.... ... 900,000 |.. 892,744 ....03/10/2022 ...|....02/15/2025 ...
91282C-FN-6 ..... US TREASURY N/B 4.25 09/30/2024 ...eevvvueeeeeennnannacfone e | eonenne | s 1.A ... ...99.4727 |..ioiiininnnns 1,109,120 [.....cceennnn 1,115,000 |.....oeeennnnn 1,110,935 ...10/13/2022 ...|....09/30/2024 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 12,183,125 12,965,000 12,834,417 XXX XXX
362258-0N-1 ... |GNSF POOL 781361 ..eeveeieiiieemenniaeeeernnnnneeernnnnnnee foos nn | eeeeees |4 ......... | 1A s 965 [. 101.2871 [....ccovvnnnnens 1,011 [ 998 |euiieiieeiiieeees 987 ...11/19/2001 ...|....12/15/2025 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 95| XXX 1,011 998 987 14 XXX XXX XXX 6 80 XXX XXX
0109999999. Total - U.S. Government Bonds 12,800,203 | XXX 12,184,136 12,965,998 12,835,404 30,779 XXX XXX XXX 56,269 28,046 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX XXX
57582R-LJ-3 ..... |MASSACHUSETTS ST 4 09/01/2042 ..oivvvvvnniiiiiinnnnnnns | ...... | ....... |2 ......... | 1BFE | 1,033,030 |...97.5695 |......couneinnns 975,695 [....ccvuunnnns 1,000,000 J......oeeneen 1,013,828 [ e (3,504) |vveniviiinnnnns fovviiiiiiiiiiiiinn ounnns 4.000 |...... 3.590 [MS ..o [iiiiiiiinnns 13,333 | 40,000 |....01/18/2017 ...]....09/01/2042 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 1,083,030 | XXX 975,695 1,000,000 1,013,828 (3,504) XXX XXX XXX 13,333 40,000 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 1,033,080 | XXX 975,69 1,000,000 1,013,828 (3,504) XXX XXX XXX 13,333 40,000 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX XXX XXX
13053C-AD-4 ..... CALIFORNIA ST POLL CONTR 4.75 11/01/2046 ... N2 e | LFFE L .. 3,000,000 |. 100.5772 |.eevuuunnneenn 3,017,316 |.... 002,999,965 |oiiiieiiiiiineee Jeeeeenieeeee e (85) [ e e 4750 | 4.750 [MN ...... .. 142,500 |....12/15/2016 ...|....11/01/2046 ...
452252-LX-5 ... ILLINOIS ST TOLL HIGHWAY AU 5 01/01/2041 .... 2 e 1D FE L 1,452,298 . 103.2791 |.............. 1,290,989 |.... e 1,828,676 o e (21,028) [ e 40022252000 . 3.088 |JdJ ....... ... 62,500 [....01/11/2017 ...]....01/01/2041 ...
544435-4M-9 ...... LOS ANGELES CA DEPT OF ARPT 5 05/15/2045 ... 2 e | 1.CFE Ll L 101.2522 |ooeeeiieee 253,131 | 002250,000 [oeeeeiieeees 261,161 | [ (4,483) | e 12222250000 . 3.030 [MN ...... . 12,500 |....04/29/2016 ...|....05/15/2045 ...
59250N-6R-9 ...... MET TRANSPRTN AUTH NY DEDIC 5 11/15/2034 .... 2 e [ 1.CFE L . 107.5070 |... e 1L071,168 [ e (4,917) s o 4022225.000 | 3.241 [MN ...... .50,000 |....02/15/2017 ...|....11/15/2034 ...
592643-80-2 ..... METRO WASHINGTON AIRPORTS 6.5 10/01/2044 . N2 e [ 2.AFE L . . 110.4068 |... 300,000 |eeeernunneeeennn314,385 [ e (1,718) [ e -ee2226.500 | 3.719 (A0 ...... . 19,500 |....01/05/2015 ...|....10/01/2044 ...
64970H-EU-4 ..... NEW YORK CITY NY HSG DEV 3.7 11/15/2034 ... 2 e [ TAFE L .. 706,125 |...99.4982 |... . 700,000 |.. o 700,601 |ovveeiieiiiins oo (768) e e 1020232700 L 3.584 [MN ...... . 25,900 |....01/07/2015 ...|....11/15/2034 ...
64988R-FJ-6 ..... NEW YORK ST MTGE AGY REVE 3.7 10/01/2038 .... N2 e | LA FE L 1,920,000 |...94.6580 |... 1,920,000 |.. e 1,919,722 [ e (278) [ e 2222080700 - 3.698 (A0 ...... . 72,880 |....02/13/2013 ...|....10/01/2038 ...
795576-FS-1 ..... SALT LAKE CITY UT ARPT REVE 5 07/01/2033 .... 2 e | LFFE L .. 281,633 |. 105.4584 |... 265,165 [.oovevivvniiinee fovvennnnnn (3,056) [eenniiiiiiienees fovvvviiiiiiiiienn [022225.000 |o.eeen 3.531 [ ....... . 12,500 |....02/15/2017 ...|....07/01/2033 ...
795576-FU-6 ..... SALT LAKE CITY UT ARPT REVE 5 07/01/2035 .... 2 ... .. 1.F FE ..|... .. 560,960 |. 104.1613 |... .. 1 0529,263 oo feeeeeen (5,888) | e 12222250000 . 3.581[J ....... . 25,000 |....02/09/2017 ...|....07/01/2035 ...
837151-WM-7 ..... SOUTH CAROLINA ST PUBLI 2.388 12/01/2023 .......... 1.GFE ... ..781,002 |...97.7929 |... 792,122 |.... . 810,000 |.. ....802,044 ..o oo 8,389 i e [0 2,388 |l 3.483 [ ....... . 19,343 |....06/01/2020 ...|[....12/01/2023 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 10,464,497 | XXX 10,058,222 9,980,000 10,192, 150 (43,809) XXX XXX XXX 107,625 442,623 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 10,464,497 [ XXX 10,058,222 9,980,000 10,192, 150 (43,809) XXX XXX XXX 107,625 442,623 XXX XXX
00774M-AB-1 ..... AERCAP |RELAND CAP/GLOBA 3.65 07/21/2027 . 1 [ 2.CFE L) .. 353,204 |...90.590 |... ..355,000 |.. ....354,094 T2 e e 0222230650 | 3.1 .07/17/2017 ...|....07/21/2027 ...
03027X-AM-2 ..... AMERICAN TOWER CORP 3.125 01/15/2027 A1 [ 2.0 FE L .. 182,248 |...91.6490 |... . 190,000 |.. 186,372 | o816 | e 30125 3.637 ....07/12/2017 ...|....01/15/2027 ...
124857-AT-0 ..... PARAMOUNT GLOBAL 3.375 02/15/2028 N L .. 2.BFE ..|... . 99,027 |...88.5130 |... 100,000 Joeeernnnieeeeennn 99,491 [ s 98 [ e 82375 | 3.485 ....06/26/2017 ...|....02/15/2028 ...
161175-BJ-2 ..... CHARTER COMM OPT LLC/CAP 3.75 02/15/2028 . 1 .2.CFE .. ..99,193 [...89.9710 |. . 100,000 ..99,562 |.. .3.845 ....11/28/2017 .. 02/15/2028 ...
20848F-AA-8 ..... CONSERVATION FUND 3.474 12/15/2029 . 1 . 1.GFE .. 1,060,700 |...86.3200 |. .1,000,000 1,044,238 |.. .2.746 ...02/25/2020 .. 12/15/2029 ...
501044-DJ-7 . KROGER CO 3.7 08/01/2027 ............. . 1 L2.AFE .. 139,917 |...94.4280 |. . A . 140,000 .139,957 |.. ......3.707 ....07/17/2017 .. 08/01/2027 ...
759730-AA-5 ..... RENAISSANCERE FINANCE 3.45 07/01/2027 ...eeeeeveeennnefonn on v [1 e | LG FE L. .. 114,076 |...93.1560 |... 107,129 |.... . 115,000 |.. 114,549 s e BB e e [l 830450 3.546 ...06/28/2017 ...|....07/01/2027 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 2,048,365 | XXX 1,776,761 2,000,000 2,038,263 (4,675) XXX XXX XXX 16,864 69,909 XXX XXX
12508G-AX-4 ..... |CCUBS 2017-C1 AS 3.907 11/15/2050 CMBS .............. | ...... | ....... |4,5 ....... | TA e 3,089,784 [...90.1504 |[.............. 2,704,512 [..oovvunnnnnns 3,000,000 |..eevunnnnnnns 3,045,667 |..oovvveeeriiiens forinnnnnn (8,563) |vveneveiinnnnnns fovviiiiiiiiiiiinn ovnnns 3.907 |...... 3.623 [MON ... [ooveeennnniinnnns 9,768 [......ceuunnns 117,210 |....11/21/2017 ...|....11/15/2050 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 3,089,784 | XXX 2,704,512 3,000,000 3,045,667 (8,563) XXX XXX XXX 9,768 117,210 XXX XXX
34528G-AN-8 ..... |FORDO 2020-A B 2.05 09/15/2025 ABS ... | .|4 | 1.A FE ..|... .. 239,927 |...96.4479 |... 231,475 |.... ..240,000 |.. 20239,963 |eeiieieieiies feeeieiee 17 s e |1ee22.2.050 |......2.080 [MON ..... ..4,920 |....05/07/2020 ...|[....09/15/2025 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1

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

L'oL3

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
34528G-AN-6 ... FORDO 2020-A C 3.49 10/15/2026 ABS ........ccevvuevreifons on] nnnnns 4 s .. 1.AFE .. L..98.0113 |, 254,829 |...oovvnnnnnns 260,000 |oeevevenneeeennnn289,967 [onnviiiiiiiiinnns foovviiniiinnd e [ e 3.490 |...... 3.554 |MON ... feeeeriiiinnneenn 403 o 9,074 |....06/07/2020 ...|....10/15/2026 ...
92212K-AA-4 ..... VDC 2019-1A A2 3.188 07/15/2044 ABS PP FOTR [PPTOO 4 . .. 1.G FE .. ...94.9289 |t 917,646 |..eveniieeennn 966,667 |..evvvnnneeeeennn966,634 |oiiiiiiiiiis oo (83) e o e 3.188 |...... 3.288 [MON ..... [eeeeeeeeeeeenn1,870 |oiiiinnnnns 30,824 |....07/30/2019 ...|....07/15/2044 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 1,466,573 | XXX 1,403,950 1,466,667 1,466,564 (12) XXX XXX XXX 1,992 44,818 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 6,604,722 | XXX 5,885,223 6,466,667 6,550,494 (13,250) XXX XXX XXX 28,624 231,937 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 26,345,130 | XXX 24,993,803 25,945,000 26,078,658 (21,223) XXX XXX XXX 194,085 580,498 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 95| XXX 1,011 998 987 14 XXX XXX XXX 6 80 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 3,089,784 | XXX 2,704,512 3,000,000 3,045,667 (8,563) XXX XXX XXX 9,768 117,210 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 1,466,573 | XXX 1,403,950 1,466,667 1,466,564 (12) XXX XXX XXX 1,992 44,818 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 30,902,452 | XXX 29,103,276 30,412,665 30,591,876 (29,784) XXX XXX XXX 205,851 742,606 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 19,001,324 1B..$............. 1,013,828 1C..$ ... ...1,332,329 1D .$.......... 1,328,676 1E .8 .ooieiiceieene F .S 3,794,393 1G.$............ 2,927,465
B 2A.8% .. 454,342 2B ..$ ..o 99,491 2C..$ .. 640,028
1C 3A..$ 3C..$..
1D 4A .8 .. 4C ..$
1E 5A...$ ... 5C..$...
1F 6.... $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY INSURANCE
COMPANY

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-AB-7 ......... US TREASURY N/B 0.25 07/31/2025 ....09/30/2022 ... |BNP PARIBAS SECURITIES CORP .... 853,121 |... 955,000
91282C-BV-2 ......... US TREASURY N/B 0.375 04/15/2024 ....01/18/2022 ... | GOLDMAN SACHS & CO LLC F T U UUPPRR SPPTRERPPPTR 1,961,490 |... .. 1,995,000
912820-DZ-1 ......... US TREASURY N/B 1.5 02/15/2025 ....03/10/2022 ... |DEUTSCHE BANK SECURITIES INC ... 890,086 |... 900,000
91282C-FN-6 ......... US TREASURY N/B 4.25 09/30/2024 .... ...10/13/2022 ... [BNP PARIBAS SECURITIES CORP .......iieeesuuuusseennnnnnseeennnnnseennnnnnnssaennnnnssasnnnnnsnseennnnnnnssennnnnnanes |oennnnsssesennnnnsseeeennnnsesernes |onnnseeeeennnnnseeeees 1,110,557 |... ... 1,115,000
0109999999. Subtotal - Bonds - U.S. Governments 4,815,254 4,965,000
2509999997. Total - Bonds - Part 3 4,815,254 4,965,000
2509999998. Total - Bonds - Part 5
2509999999. Total - Bonds 4,815,254 4,965,000 5,106
4509999997. Total - Preferred Stocks - Part 3

XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
5989999997. Total - Common Stocks - Part 3 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX

6009999999 - Totals

4,815,264 XXX 5,106
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY 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 Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
36225B-ON-1 ...| GNSF POOL 781361 ...evvviiviiiieiiiiiiniinieeens [ eeeees ..12/01/2022 . | MBS PAYDOUN ......cevvvvnn Joovennnniniiniiines foveeeeeiinnnns TA79 | TA79 [ 1,139 | 1,172 |.... F LI L£° I R R RN RN 38 |..12/15/2025 .
912828-M8-0 .. |US TREASURY N/B 2 11/30/2022 ...cevvvveeeeeeenn | e o 11/30/2022 . [VARIOUS ..o e oeeeenees 7,000,000 |... 7,000,000 |......... 6,928,413 |......... 6,986,968 |.... R AU 7,000,000 [-oeeeeeeennieeeee Jonereeeemnieees foereeeriiieeeee e 107,524 |..11/30/2022 .
912828-SV-3 .. |US TREASURY N/B 1.75 05/15/2022 .......evvvvees | onnnnns ..06/16/2022 . IMATURITY .ovvviviiniiiins foeernnineeceiiins o 100,000 |... ...100,000 [............ 101,262 |............ 100,052 |oeeveenrviinnnnnns fooviiiiiiaecd (B2) | e (B2) [ [ 01010 R O ) RN 845 |..05/15/2022 .
912828-YW-4 .. |US TREASURY N/B 1.625 12/15/2022 ..12/15/2022 . | MATURITY . ..8,750,000 8,750,000 |. L 8,741,113 ... . ..8,750,000 .. 12/15/2022 .
91282C-AX-9 .. |US TREASURY N/B 0.125 11/30/2022 . ..11/30/2022 .| MATURITY ..oovvvvvnnnnnnns foovennnnniniiiinins Jovininnes 495,000 |... ... 495,000 .... 494,826 R PP 495,000 |... .. 11/30/2022 .
0109999999. Subtotal - Bonds - U.S. Governments 16,346,179 16,346,179 16,266,753 16,330, 145 16,034 16,346,179 251,214 XXX
SECURITY CALLED BY
249182-FG-6 .. | DENVER CITY & CNTY CO ARPT 5 11/15/2028 .....|....... .. 11/16/2022 .| ISSUER ....eeeeeeeeeeeeee foeeemnneeeeceenes s 1,250,000 |-eevvennnns 1,250,000 |......... 1,427,438 |......... 1,267,792 [oeeeeeeiiieeeeee Joeeennnnn (16,929).eeeeeeeeenieees foreeeennnns (16,929) [ eeveeneeeeeee Joeennnns 1,250,863 |evvveeereeeennn forreeeeennnns (863)-eeeeeennnnn (863)f....ceeeenn 61,200 ..11/15/2028 .
SECURITY CALLED BY
57583U-SR-0 ...| MASSACHUSETTS ST DEV FIN AG 4 10/01/2035 ... |....... [.. 10/03/2022 . [ ISSUER ...eeevveeeeeeeennn foeeeeeenieeeeeeen Joeeennnns 1,000,000 |.......... 1,000,000 |......... 1,013,210 |......... 1,001,169 |.... ..(1,278)[... (1,278) | [oeeee2999,892 | et 108 [oeeeeeiiees 108 |veeeees 40,000 |..10/01/2035 .
SECURITY CALLEI
64988R-FJ-6 .. |NEW YORK ST MTGE AGY REVE 3.7 10/01/2038 ... |....... ..09/30/2022 .| ISSUER .....uieievervmnanee fooremnnnnnnaeeennnnns Jornnnnnaaeens 80,000 |-eeveunnens 80,000 .............80,000 |..........eee 80,000 [oeneiiiiiiniinnns foereniiinaeees [(5)] N FPPTTT TP (5) |+ eemmmmmnereemnnn fonneeeaenns 79,995 [oooiiiiiiiiiiiies Jernnneeeennnns [N [ T 1,480 [..10/01/2038 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,330,000 2,330,000 (18,212) (18,212) 2,330,750 XXX
44935R-AD-0 ...|HALST 2019-B A4 2.03 06/15/2023 ABS ..........|.ceeee. ..01/15/2022 .| MBS PAYDOIN ... 178,199 |... . 178,199 ... .30 |... ... 30 178,199 |... ..06/15/2023 .
91823A-AN-1 .. | VBTOW 2020-1A C2 3.031 06/15/2050 ABS ..02/28/2022 . ..511,2382 500,000 . 500,000 ..06/15/2050 .
92212K-AA-4 .. | VDC 2019-1A A2 3.188 07/15/2044 ABS ..........]..ee.t ..12/15/2022 .| MBS PAYDOIN ... .... 10,000 o e s 10,000 |... ..07/15/2044 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 699,431 688 199 688 185 688, 168 30 30 688, 199 14,898 XXX
2509999997. Total - Bonds - Part 4 19,375,610 19,364,378 19,475,586 19,367,274 (2,148) (2,148) 19,365,128 (750). (750); 368,792 XXX
2509999998. Total - Bonds - Part 5 XXX
2509999999. Total - Bonds 19,375,610 19,364,378 19,475,586 19,367,274 (2,148) (2,148) 19,365,128 (750). (750); 368,792 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 19,375,610 XXX 19,475,586 19,367,274 (2,148) (2,148) 19,365,128 (750). (750); 368,792 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY INSURANCE
COMPANY

Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

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

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY INSURANCE
COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY INSURANCE

COMPANY
SCHEDULE E - PART 1 - CASH
1 2 3 4 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *

10410 Highland Manor Drive, 33610-9128
02 Tampa, FL
JJ 420 West Van Buren St., .
Chicago, ILL 60606 ..........ccccvvereeneenene
300 West Vine Street Lexington KY ......
3 Chase Metro Tech Center, Brooklyn

JP MORGAN CHASE ........ooveiiiiiiciccieceee 02 Tampa, FLoci | e [ [ e 8,254,572 . XXX.

JP Morgan Chase Bank
Century Bank

(4,975,450)|.. XXX.
830,000 |..XXX.

JP Morgan Chase ........cceeeeeeeeneeeneeniennieeeens New York 11245 ..o | e foee e e e [ 300,000 |..XXX.
2204 Lakeshore Drive Suite 302

US Bank ..eveeeiee e Birmingham AL 35209 .......cooeeiienieniens | oo foeeneenee e e [ 90,000 |..XXX.
225 Water Street, Suite 799

US Bank ......cc... Jacksonville, FL 32202 ......cccccoovvevoes | eovvenees oo oo e [ 310,000 |..XXX.

Washington Trus . 23 Broad St, Westerly RI 02891 .. X X .2,430,000 |..XXX.

Principal 711 High St. Des Moins, 1A 50392 ......c. | coeeveeisfoerriniiniienie [ eiesieee e sieeiee [oreeseeenie e 220,000 [..XXX.
1901 6th Ave North, 4th Floor,

Regions Bank .........ccooceerienieniieieeeeieeee Birmingham AL 35203 .....c.ooieeieniieniens | oo o e e [ 125,000 |..XXX.
300 Delaware Ave, Floor 9, Wilmington,

US BaNK . DE 19801 ..ooveieieieeeee e

555 SW Oak St. 6th FI Portland, OR
97204 .
7th & Washington St Louis, MO 63101 ...
W1 Department of Administration
Division of Executive Budget and
Finance, State Controllers Office -
CMO, P.0. Box 7932, Madison Wl 53707-

US BaNK ..ceviveiiiciiiciiiciis e 7932 i | e s oo o oo 45,000 |..XXX.
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 8,335,121 [ 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 8,335,121 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX
0599999 Total - Cash XXX XXX 8,335,121 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January...)o.... 10,485,609 4. 18,198,917 7. 25,644,381 10. October ....33,260,702
2. February...|.cccoininnnns 13,418,889 5. 20,948,756 8. 68,189,145 11. November... .... 19,581,251
3. March 15,845,859 6. June 23,332,935 9. September 31,909,518 12.  December 8,335,121

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

2 3 4 5 6 7
Book/Adjusted

8
Amount of Interest

Description

Date Acquired

Rate of Interest

Maturity Date

Carrying Value

Due and Accrued

9
Amount Received
During Year

TREASURY BILL 0 01/24/2023

12/30/2022

01/24/2023

22,79, 157

0019999999

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

22,795,157

0109999999.

Total - U.S. Government Bonds

22,79, 157

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

22,795,157

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

22,79, 157

22,795,157




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS DIRECT PROPERTY AND CASUALTY INSURANCE

COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama
2. Alaska .......ccceiiiiiiiieee
3. ArZONa ....ooooeiiiieeee
4. Arkansas '‘Benefit of all Policyhold. - Special
DEPOSTE o e 125,000 |............... 125,000 |..oovovevenee 29,966 |...ocoocuerenen 27,063
5. California ......ccccoevveiviiciiien,
6.  Colorado ........coovririiiiiiiiiine
7. ConNeCtiCUt ....c.eeeeieeeieeeieeeeee . CT e e | s
8. Delaware .......cccocevveviiieciennene ..
9. District of Columbia .................... DC e o] e
10, FIOMda ..ooveevveeecieeceeeeeeeee FL |.... ST.....|Benefit of all Policyhold. ...ccccoeveveviiiinnn.
11.  Georgia .....ccceceeeeevevevererereeeen. GA [ ST Special Deposit . .90,000
12, Hawalii .cccooooveiiiiiiciiicicices
13, 1daho .o
14. llinois ...
15, Indiana .......cccceviiiiiiii e,
16, 1OWA .o
17. Kansas ....
18.  Kentucky .....ccccoveiiiiiiiiiiiis
19. Louisiana
20. Maine ...
21. Maryland .....ccccoooviiiiiinieneenee
22. Massachusetts ..........cccoceeveennenne MA | ] e [ e [ e
23, Michigan .....ccoconeiiniiniin M || e [ [ e [
24, MiINNESOta ....oovvveeeveeeeieeeeee e d N i ] e [ e e [
25.  MiSSISSIPPI «oveeveriieiieeeeeeene MBS [ ] e [ [ [ e
26. Missouri ... MO it ] e [ eneene [ e e
27. Montana ......ccceveeieeiieneeeees IMT s | et e e [reenineennrennneesinees |oerree s e e snree e ereesin e e e e snne [eree e
28. Nebraska .........cccooeviiiiiciiiincnnn. NE [ ] e [ e [ [
29, Nevada .....ccoooeeeeeeeieceeeeee e NV e | e e e [erre e s e e s e e ereeesre e s e e e e [ereeree e erees [
30. New Hampshire .......ccccoevvveennnnne NH o] e [ [ e [
31, New JEersey ......coceveeveniesienienns N || e [ e e [
32, New MeXiCO ......cccoeevereevirerirennnnns NM |.... ST.....|Benefit of all Policy holders and Creditors |.............. 830,000 |.............. 830,000 [.ovoeeeeiecieceees e
33, New YOrK ..ccooovriiiieiienieeiceiees NY oo e | et e e [eeeeree e errees [ e
34. North Carolina ...........ccocevevenenne. NC |.... ST.....|Special Deposit ..oooeiiiiieeeeeeeee foeeecces [ o 310,000 |............... 310,000
35. North Dakota .......cccccoueeiuereennene ND e i | et oo sre e e s sirees [erree e e sreeen eree s e e s e e snne [eree e
36. ORI .o OH [ | et [oree e eennenes oreeeriere s oo eees e
37. Oklahoma .......cccooeieiiicene OK |..... ST.... Benefit of all Policyhold. ..o oo 300,000 |............... 300,000 [oveeeeeeeeeeieee o
38.  Oregon ......cccccevvveeeverereiriensienanns OR |..... ST.....|Special Deposit ..oooeiiiiieeceeeeee foececcs [ o 175,000 |............... 175,000
39. Pennsylvania .......ccccooceiinieniene PA | e [ e i [
40. Rhode Island ..........cccooevvevieriinens RI |..... 0...... Benefit of all Policyhold. .....cooicivnniics o 2,499,921 |............ 2,493,148 |...oooeieees [
41.  South Carolina .........cccoeeevvveennne SC |.... ST.... Special DepoSit .o et [ 205,000 |............... 205,000
42.  South Dakota .........ccccceevveienennne SD e e | e e e [ [
43.  TenneSSEe ......cccvvereeneeneennnnns TN [ e e sneessne e e |oer e s e e enee eeeesr e e e e e e sine [oeeeriee s enrees e e
44, TeXaS ..ooovieiieiiieieeeeeeeees TX oot ] e [ e e [
45, Utah .o UT [ o] et e e ee e e nnens [oeeneesensenseneennnnenans [oeeneensensenenneennnnnnnns [oeeseeneennenneneennenennns oeeneeneeneeneeneenenennes
46.  Vermont ........cccoeeveviiiiiiiciieenen. VT e ] s [ [ [ e
A7, Virginia ...ooooeeeeeeeeee e VA |..... ST.... Special DepoSit .o et [ 220,000 |............... 220,000
48.  Washington ..........ccceevvvirnennen. WA [ ] s e o [ [
49.  West Virginia ........cccocevveeveenene WV || o [ [ e |
50.  WIiSCONSIN .....cocveveueeieiieiieenes WI |.... ST.....|Special DepoSit ..oooeeeeiiiiieeeceeeee foeeeccies [ e 45,000 |..covevenannn 45,000
51. Wyoming ......cccoceeveeieeeienienienns WY i | o [ [ e |
52.  American Samoa ...........ccccceeuens AS it | e [ e e e
53, GUAM ..oceiiiiiiieeeeee e GU i e | e [ e sirees [ eree e enne e e
54. Puerto RiCO ......ccoovvviiiiiiiiiieen, PR [ ] e | e e [
55. U.S.Virginlslands .........cccccceeeenen VI o ] e [ [ e e
56. Northern Mariana Islands ........... MP e ] e [ e [ e
57. Canada .......ccccooveeiieiiiiiiiens CAN  oeiie | e e e sneessines [eeeesnnneesneesnneesinne [oeeerreenireenneesnnees [eernee s e enree e [ereee e e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 4,080,921 4,074,148 1,074,966 1,072,063
DETAILS OF WRITE-INS
5898. Summary of remaining write-ins for
Line 58 from overflow page .............{... XXX |evererieiesiesesesesesee e XXX e [oeeeeeeeeeeeeieeieeee[oeeeieceseesecseeieeieene[oeeeceeeees s [
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX
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