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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS GROUP 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. GOVEIMMENLS .....oovvreiiieieiieieiei et essssete s s 39,219,890 |............ 13.858 |........ 39,219,889 ..o [ 39,219,889 |.......... 13.858
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 ...............ocoou.|oveenenee 2,658,872 |............ 0.939 |......... 2,658,872 | [ 2,658,872 |............ 0.939
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...ttt e 4,233,427 |............. 1.496 |......... 4,233,426 | | 4,233,426 |............. 1.496
1.05 U.S. special revenue and special assessment obligations, etc. non-
GUATANEEEM ...ttt 121,016,228 |........... 42.759 |...... 121,016,230 [ o 121,016,230 |........... 42.759
1.06 Industrial and MISCElIANEOUS ...........c.coovecueueeeeereeeeeeeeeeeeeeeeeeee e seeeeeaeaa|eeeene 106,072,357 |............ 37.479 |...... 106,072,354 | e 106,072,354 |........... 37.479
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 boNdS .........cceueeeeeeeeeieieeeeeeeeeee e oo 209,200, 774 ... 96,530 |...... 273,200,771 oo foeeee 273,200,771 ........... 96.530
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) ..ot 941,501 | 0.333 [ 941,501 |oeeeeeeeeees [ 941,501 | 0.333
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccoeuevivieecvereiniieeeeeeeiens oo 8,878,497 |......c.c... 3137 |......... 8,878,497 | [ 8,878,497 |............ 3.137
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 ................c.... [ 9,819,998 |............. 3.470 |......... 9,819,997 [ o 9,819,997 |............. 3.470
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 283,020,772 100.000 283,020,768 283,020,768 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS GROUP 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 GROUP 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 YBAT ............cccueveueeieeececteteteeeeecaete et eeessssesesesesessssesesesesessssssesesasessssssesasesensssssesasesnssestesasessnssansesans seessscscaesens 277,917,834
Cost of bonds and Stocks aCqUIrEd, Part 3, COIUMN 7 ............oc.cuiiiiuieiitieitee et stete et ete et ete et e te e et e e et ese et ese st ese st ese st ese et ese s ebessesessesensesessstesesseseesebesseseseseasassesesennesennane 62,970,282
ACCTUAL OF QISCOUNL ........cvoeceeceeceee ettt et eeeeeeeeeeeee e et e et e e s e e e eeaeeeeaeeenaeeen e e e s eeseneeseneesesses s e e e enseseneeeenaesensesensesensesensesenseeenseeensesensesensesensesensesensesensesenses theesseeasseeasseeaes 244,988

Unrealized valuation increase (decrease):

L o R - Ty G I O] [T 3o P
4.2, Part 2, SECHON 1, COIUMN 15 ...ttt bt bbb e bbb e bbb e b et ebe s Se8eseb e e e b et e b e s s b e e s s s
L - 1y =T (T B2 07 ) (W [ 4o W 1 PP
4.4, Part 4, COIUMN 11 oot b bbb bt b e b bt e b et h e b e e b b £ s 4o b e e b £ e R E bt bR E b e b b e eb b e e R SRR R e R AR e LR LR e b e e e Sheaeeseeesese e
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ..........cuiuiiiiieeeeceete e eeeecte et eeeeee et e te e s ee s seaetesesesssssaetesesesssssaesesesessssssesesesesessssetesesasssssesesasasnsssnsesesanas fesesesesatscseseses (442,240)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiiiouieieieieeeeeeteeee et ettt ettt e et et e e es e s et es s et easesessas e eseseeeeaeeneaen 66,499,953
DedUct aMOMiZAtON OF PREIMIUM ............i.ooceoeceeeece et ee et eeeeeeee e eeee et ee e eee e e s e e e s e e e e e eena e e s aee s e e s s eee s e e e s e e e s see e eee e aes s ees s aem s aem s eneneemsneemnanmanan fessseesseeesssaenseea 991,353
Total foreign exchange change in book/adjusted carrying value:

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

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 e b e bbb bbbt b e
9.2. Part 2, Section 1, Column 17
9.3. Part 2, Section 2, Column 14

LS =T I 7o [¥T oo N OSSP
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cccoviiiiiiiiiinininenesie s e 1,211
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......cceverereeruereeeeeeeeceeteteseseseeaetetesesessseesesesesesssaesesesesesssaesesasanas seesessescessens 273,200,769
(DTt [ Tet i (o) eI gTeT g F=Te o Ty (=T o JR=T 40U S
Statement value at end of current period (LiN@ 11 MINUS LINE 12) .........cccueieiieeececteteieeeeeceete e e eessaete e esessss et s s esesssasaesesesensssssesesesensssssesesssensssssesssasanas Sreseseseseninas 273,200,769
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS GROUP 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 39,219,890 |...oovene. 36,656,890 |......cocvevee 39,174,024 |................. 39,405,288
Governments 2. Canada .....cccoeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 39,219,890 36,656,890 39,174,024 39,405,288
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 2,658,872 2,613,828 2,733,603 2,750,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 4,233,427 3,592,556 4,234,086 4,255,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 121,016,228 113,367,954 124,142,194 119,440,786
Industrial and Miscellaneous, SVO 8. United States .....ccooeeeeeeeeeeeeeseee o 88,622,918 |................ 81,066,267 |................. 88,912,965 |....cocue. 88,140,685
Identified FUUS’S: Unaffilia}ted Bank 9. Canada ..o 4,090,527 |.....covvinnnee 3,694,666 |.................. 4,105,334 | 4,080,000
Loans, Unaffiliated Certificates of 10._ Other Countries 13,358,909 12,311,266 13,314,608 13,375,787
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 106,072,354 97,072,199 106,332,907 105,596,472
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 273,200,771 253,303,427 276,616,814 271,447,546
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 .....ooveveeieeiiieiieeeeeesee e [ e
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 273,200,771 253,303,427 276,616,814
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS GROUP 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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20 Years

7

Total Current Year

1. U.S. Governments

TANAICT

1.2NAIC2 ..

T3NAIC 3 .
TANAICA ...

1.5NAICS ..

TBNAICG ..o

1.7 Totals

............. 27,262,000

.................. 985,157

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

48,098,386

............. 42,222,388

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

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

3.1 NAIC 1 ..

3.2NAIC 2 ..

3.3NAIC 3 ..

BANAICA ..o
B5NAICS
BBNAICE ..o

3.7 Totals

............... 1,767,879

............... 2,658,872

............... 2,658,872

1,767,879

890,993

2,658,872

2,658,872

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

Possessions , Guaranteed

AANAICT (e

4.2NAIC2 ..

43NAIC3 ...
44NAICA ..o

45NAICS ..

............................ 5,000

.............. 1,154,805

.............. 1,100,000

............... 1,973,621

............... 4,233,426

............... 1,160,357

......................... 0.4

............... 4,233,426

4B NAIC B ...t
4.7 Totals 5,000 1,154,805 1,100,000 1,973,621 4,233,426 1.5 1,160,357 0.4 4,233,426
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAIC T (e 2,576,954 |............. 24,528,074 |............. 13,849,701 |............. 39,909,105 |............ 24,748,592 |............ XXX eoverer | 105,612,426 |......cccveereenne. 37.4 | 104,635,264 |..........cccce0e0e0.. 37.6 | 105,612,426

52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..

S55NAICS ..o
SBNAICE ...

5.7 Totals

..... 792,011 |...

..... 3,651,559 |....

....6,623,588

..4,197,201 |.

..... 139,355 |...

..... 15,403,804 |.

...20,605,884 |....

....15,403,804 |.

3,368,965

28,179,633

20,473,289

44,106,396

24,887,947

121,016,230

125,241,148

121,016,230




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 GROUP PROPERTY AND CASUALTY INSURANCE COMPANY

4 5 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 3,238,856 |............. 28,275,063 |............. 25,118,993 |..ooveenee 5,264,176 |.............. 1,000,000 62,897,088 62,049,377 |.oeieeeeieeeenn 22,3 | 37,065,791 |............ 25,831,297

6.2NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS ..
6.6 NAIC 6

6.7 Totals

...26,487,953 |....

.. 11,284,066

...1,390,004 |..

43,175,265 |..

...47,244 565 |....

.24,510,336 |..

...18,664,929

7. Hybrid Securities
7.1 NAIC 1

7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
75NAICS ..
76 NAICG ..

7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates

8.1 NAIC 1

8.2 NAIC 2
8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..
8.6 NAIC 6

8.7 Totals

9. SVO Identified Funds

9.1 NAIC 1

9.2NAIC 2 ..
9.3NAIC3 ..
9.4 NAIC4 ..
9.5NAICS ..
9.6 NAIC 6

9.7 Totals

10. Unaffiliated Bank Loans

10.1 NAIC 1

10.2NAIC 2 ...
10.3 NAIC 3 ...
10.4 NAIC 4 ...
10.5NAICS ...

10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit

11.1 NAIC 1

11.2NAIC 2 ...
11.3 NAIC 3 ...
11.4 NAIC 4 ...
11.5NAICS ...

11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS GROUP 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

125 NAIC5 ...
12.6 NAIC6 ...

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

121 NAIC T e d) ... 27,255,192 |............. 80,065,137 |............. 41,999,649 |............. 46,273,281 |............. 27,906,939 |...oooveeeeccieeees o 223,500,198 197,668,901 |............ 25,831,297
12.2NAIC 2 ... ) e 4,795,263 |... ...30,139,512 |.... ..17,907,654 ...5,597,285 |.. 139,355 |... .58,579,069 |.. .39,914,140 |.. ...18,664,929
12.3NAIC 3 e () i s [ [ [ e i [ [ X e X e

124 NAIC 4 o] (D) e e [ [ [ e

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

12.7 TOtalS .o 32,050,455 |........... 110,204,649 |............. 59,907,303 |............. 51,870,566 |............. 28,046,294 ... (b) ....282,079,267 237,583,041 |............. 44,496,226

12.8 Line 12.7 as a % of Col. 7 11.4 39.1 21.2 18.4 9.9 100.0 84.2 15.8
13. Total Bonds Prior Year

13 ANAIC T e 30,591,668 |............. 71,226,885 |............. 48,275,416 |............. 40,946,345 |............. 19,027,072 |...oooveeee 210,067,386 |........cocovnveeee. 75.6 | 181,244,211 |............ 28,823,175

132 NAIC 2 et 479,795 |............ 21,865,911 |............. 30,517,223 |............ 14,027,041 |................. 960,479 67,850,449 |.........oonee.... 8.4 |....... 47,344,500 |............. 20,505,949

13.3 NAIC 3 ... ..

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

..4,532,881 |...

...18,619,883 |....

.. 12,424,730

..4,197,201 |..

..... 139,365 |...

.39,914,140 |..

...47,344,500 |....

137 TotalS ..o e 31,071,463 |............. 93,092,796 |............. 78,792,639 |............. 54,973,386 |............. 19,987,551 [ o, D,9,0, CHRRINTE RPN XXX v (b) ....277,917,835 |....cvmiee 100.0 |.coenve. 228,588,711

13.8 Line 13.7 as a % of Col. 9 11.2 33.5 28.4 19.8 7.2 XXX XXX 100.0 XXX 82.3
14. Total Publicly Traded Bonds

T4 NAIC T e e 25,032,140 |............. 65,179,240 |............. 35,742,008 |............. 44,808,579 |............. 26,906,940 |....covoirirrrneicne Joreeieinens 197,668,902 |......coceerenne 701 [oe 181,244,211 | 65.2 | 197,668,902

.39,914,140 |..

15.5NAICS ...
15.6 NAIC6 ...

T4B NAIC 6 ...
14.7 TOtalS ..o e 29,565,021 |............. 83,799,123 |...cconce. 48,166,733 |............. 49,005,870 |............. 27,046,295 | e 237,583,042 |......coeriinne 84.2 | 228,588,711 [ 82.3 [ 237,583,042
14.8 Line 14.7asa % of Col. 7 ... o 124 | 35.3 [ 20.3 [ 20.6 [ 14 | o 100.0 | X% [ D, 0., CRTRIN T D.9.0, CHUIIY H 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 10.5 29.7 17.1 17.4 9.6 84.2 XXX XXX 84.2 XXX
15. Total Privately Placed Bonds
151 NAIC T e 2,223,052 |..cooveenne 14,885,897 |............... 6,257,646 |.............1,464 702 |..................999,999 | [ 25,831,296 |[.....ovcvvveiereeeen 9.2 [ 28,823,175 | 1004 [ X K o 25,831,296
15.2NAIC 2 ... 5,482,924 .18,664,929 |.. ...18,664,929
153 NAIC 3 oot seees [ sees [
154 NAIC 4 oot seseseeens | sene e e [eee e [ [

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

......................... 2.2

.909,999 |...

Section 12 0.9 9.4 4.2 1.0 0.4 15.8 XXX XXX XXX 15.8
(@) Includes $  orroeeenene 33,996,264 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $  cooeeeee current year of bonds with Z designations and $  ........cccceereinccncnne prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c)Includes $ .o currentyear, $ ..o prior year of bonds with 5GI designations and $ ............cccooiiiciene currentyear, $ oo prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ ............ 8,878,497 : NAIC2 $ .ovoeveveeerereeine i NAIC3 $oie i NAICA $ o i NAICS $iie T NAICE B,
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........cccccvreireeneeencencenns oo, 19,662,886 |............. 27,260,386 |.......ocveveeee 985,157 e e 184,726 XXX ovvivies oo 48,093,155 |[..cocveeciiine 7.0 | 42,209,307 [ooocveeceiiiine 15.2 | 48,093,155 ..o

1.02 Residential Mortgage-Backed Securities ...

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

1.05 Totals

...... 3,616 .

...... 1,614 |.

...... 5,230 |..

.. 13,081 |...

...... 5,231 [

N

. All Other Governments

2.01 Issuer Obligations .....................

2.02 Residential Mortgage-Backed Securities ...

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

2.05 Totals

w

3.01 Issuer Obligations .....................

3.02 Residential Mortgage-Backed Securities

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

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

3.05 Totals

.............. 1,767,879

.................. 890,993

.............. 2,658,872

........................ 0.9

. 2,658,872

1,767,879

890,993

2,658,872

2,658,872

Possessions, Guaranteed
4.01 Issuer Obligations ...........cccce..

4.02 Residential Mortgage-Backed Securities ...

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

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

4.05 Totals

..................... 5,000

.............. 1,154,805

............... 1,100,000

............... 1,973,621

.............. 4,233,426

............... 1,160,357

........................ 0.4

. 4,233,426

1,154,805

1,100,000

1,973,621

4,233,426

1,160,357

4,233,426

etc., Non-Guaranteed
5.01 Issuer Obligations ......................

5.02 Residential Mortgage-Backed Securities ...

. U.S. Special Revenue & Special Assessment Obligations

5.03 Commercial Mortgage-Backed Securities ..........
5.04 Other Loan-Backed and Structured Securities ...

B R 3,304,188
....64,776 |

............. 27,947,528

...232,105 |..

............. 20,218,423

..254,866 |..

............. 43,839,799

266,5% |...

............. 24,810,917

77,030 |....

........... 120,120,855

...895,375 |..

........... 121,156,521

I 230,902

.3,853,725 |...

........... 1

20,120,855

...895,375 |.

5.05 Totals 3,368,964 28,179,633 20,473,289 44,106,397 24,887,947 XXX 121,016,230 42.9 125,241,148 45.1 121,016,230

6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccceevieieriinienienencene |, 4,494 129 |............ 41,125,547 |............. 17,967,112 | 5,199,467 |.............. 1,000,000 |............ D, 0.0 CTUY R 69,786,255 |..cooveveiiene 28,7 [ 73,229,163 |....coevvieinne 26.3 [ 45,874,406 |............. 23,911,849
6.02 Residential Mortgage-Backed Securities ............ oo o 5,997,339 [oeoiiieiieireiieies e 999,539 [oevoveeieeieiieiis e D,0. ¢ ST RN 6,996,878 |.....ccovveiieis 2.5 [, 6,986,006 |[.......cooveerverennns 2.5 [ e 6,996,878
6.03 Commercial Mortgage-Backed Securities .......... |.............. 1,806,066 |.............. 2,678,698 |............ 12,906,971 [ooveeeieieieiiee [ e, D, 0.0 CTUY R 17,391,735 [ 6.2 | oo 18,620,684 |......coceevrienee 6.7 |ooeeiine 15,568,104 |.............. 1,823,631
6.04 Other Loan-Backed and Structured Securities ... 941,913 4,961,432 5,528,977 465,164 XXX 11,897,486 4.2 10,458,089 3.8 133,617 11,763,869
6.05 Totals 7,242,108 54,763,016 36,403,060 6,664,170 1,000,000 XXX 106,072,354 37.6 109,293,942 39.3 61,576,127 44,496,227

~

. Hybrid Securities
7.01 Issuer Obligations ............c.c.......
7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ......................
8.02 Residential Mortgage-Backed Securities ...

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

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS GROUP 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 No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........c.ccoooeevees oeriiiniiniiiis i oo e [eeevneeneeneeieeies o XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceoveiieneeieieieeeees e 29,234,082 |..ccveenene 96,333,461 |...ccveneee. 41,216,490 |...cooneeee. 50,139,266 , 1. 284,892,563 | 86,8 D.9.0 NI RUN D.9.0 NI RUNR 220,980,714 |..cveennne 23,911,849
12.02 Residential Mortgage-Backed Securities .......... [..ccccoreeneee. 68,392 [oooeieene 6,231,058 |[...ccveuereenne 254,866 |.......c.c...... 1,266,137 [ooveiiciiicnne 77,030 | XXX [ 7,897,483 | 2.8 o D.9,0 SN XXX oo e 900,606 |.......c.c...... 6,996,877
12.03 Commercial Mortgage-Backed Securities ........ | 1,806,066 |................ 2,678,698 |.....ccoenene 12,906,971 17,391,735 o822 e XXX e e XXX o 15,568,104 |...ccvevennnne 1,823,631
12.04 Other Loan-Backed and Structured Securities . |- .941,913 4,961,432 .5,528,977 .. 11,897,486 |. 133,617 [oiis 11,763,869
12.05 SVO Identified FUNAS .......cccoveeneenieneeieeenies oo XXX o e XX [ XX ot XXX i o e XXX o s o e XX e XXX o
12.06 Affiliated Bank LOANS .........cccoereiiriiiiiiiiinies [oeeecicicicicicicicn foeeriesicscsesesieseiene [oeesieseseseesesesesene Joeeseeseseeseseeseesesene JooeseseesesesesesesrenJrenenenss KKK iriininnn e foeveiesescsesceeien Jovenenenns XK forenenenns XXX oo oo
12.07 Unaffiliated Bank LOANS ..........ccccovveeieenieneeniens foovniniiis s e e feereeieeiencneeneenes. oeeeeeneees XX s oo e XX e XXX i o [
12.08 Unaffiliated Certificates of Deposit
12.09 TOtalS ..o o 32,050,453 |............. 649 | , , 237,583,041 |............. 44,496,226
12.10 Line 12.09 as a % of Col. 7 1.4 39.1 21.2 18.4 9.9 100.0 84.2 15.8
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceviiirininiiiininiiins foeceeeieiees 29,270,568 |.............. 79,075,624 |............... 56,870,008 |.............. 53,155,816 |........c..... 19,383,242 |........... D.9,0 SN XXX 207,114,525 |.............. 30,640,823
13.02 Residential Mortgage-Backed Securities .......... .576,358 |... .3,370,955 |.vviiieennnn 628,557 [ 97,330 | XX e XXX ... 3,866,806 |.. .6,986,006
13.03 Commercial Mortgage-Backed Securities ........ .369,090 |... 14,295,549 . 16,965,324 |.. . 1,886,262
13.04 Other Loan-Backed and Structured Securities . |. ...855,447 ....4,256,037 ..642,056 |.. .9,816,033

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

XXX..

13.07 Unaffiliated Bank LOGNS ..........cccoviiiiiiiininins fooereieicicicicicien oo sicieee Jooceeese e
13.08 Unaffiliated Certificates of Deposi XXX
13.09 TOtalS ....oviiiiiiiiceeee [ 31,071,463 |....coeeee 93,092,796 |.cecovevenene 78,792,639 277,917,835
13.10 Line 13.09 as a % of Col. 9 1.2 33.5 28.4 19.8 7.2 XXX XXX 100.0
14. Total Publicly Traded Bonds
14.01 Issuer Obligations ...........ccccoveerevnceinciinccines o, 28,981,252 |.............. 81,120,409 |.............. 35,170,518 |.............. 48,739,273 |..coovenee 26,969,264 ...220,980,716 ...207,114,525
14.02 Residential Mortgage-Backed Securities ... 254,866 .. 266,598 |.. . 77,030 ...900,606 |. ... 3,866,806 |. ..
14.03 Commercial Mortgage-Backed Securities ........ [.c.ccooeee 416,773 |00, 2,409,981 [ 15,568, 103 16,965,324 |.o..oooviiiiinn 801 s 15,568, 103

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
14.10 Line 14.09 as a % of Col. 7 ....

...133,617

642,056

133,617

14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 10.5 20.7 17.1 17.4 9.6 84.2 XXX XXX XXX 84.2 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations .............cccccevviiiiiiinciiiciiiis oo 252,830 |.............. 15,213,052 |................6,045,972 |............... 1,399,003 23,911,847 30,640,823 |......ccovverrreenn 110 [, D,0.0 SRS RV 23,911,847
15.02 Residential Mortgage-Backed Securities .......... [occooiiiiiiiiniins (Dfereeiieen5,997,339 [ o 999,539 [ [ XXX 6,996,877 |..ocviviiiiinennn 2.5 [ 6,986,006 |......cccvvvvirrinennn25 | D,0. % G RN 6,996,877
15.03 Commercial Mortgage-Backed Securities ........ |..cccocceee. 1,389,293 165,622 | [ [ XX [ 1,823,632 oo 0.6 | 1,886,262 |...ooveeecieeeen 0.7 o XXX o 1,823,632

15.04 Other Loan-Backed and Structured Securities . |. ,528,977 11,763,869
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans

15.08 Unaffiliated Certificates of Deposit

.843,310 .. 11,763,869 |.

................ 2,485,432

15.09 TOLaIS ..o [eeresennenn 2,485,432 [, 26,405,526 |.............. 11,740,571 [ooveeeieenes 2,864,696 .... 1,000,000 44,496,225
15.10 Line 15.09 @s @ % Of COL 7 ..eoieieiiiieeeceeees o 5.6 | oo 59.3 [ 26.4 | 6.4 [ 2.2 Joeveeieereeseenens e 10000 | XXX e XX [ XK [ XXX o 100.0
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12 0.9 9.4 4.2 1.0 0.4 15.8 XXX XXX XXX XXX 15.8
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS GROUP 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)

.............................. (18,962)

......................... 17,262,407

.............................. (18,962)

......................... 17,262,407

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS GROUP 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 GROUP 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 .............ccccovovveveeeueueeeeeieieieeeeeieeeseennas e 66,258,888 |........cco... 66,258,888 |.......cceiiriiiieieeiins [

3. ACCIUAI OF DISCOUNL ... [eessine e 98,668 |.......ccoceevrieeineae 98,666 [.....o.oveeeeeeeirieieieeies [ 2

4. Unrealized valuation inCrease (dECrEaSE) .........ccvveerieereeiiiriiiniierieseesieseens |ereeiieinesin e [ ses oreere s nres [reesreesreenre e

5. Total gain (108S) ON AISPOSAIS .........oeveveveiieieeieiereieiseieieieiesssesese s sssssaess [reseseceeaeeseseesesecaenas [74:)] S — (722 ] S TR 4

6. Deduct consideration received on diSPOSAIS .............ccceeeeveeevevererererieiieeeeeiens oeeeeeenenenenns 57,479,025 |........cc....... 57,479,025 |.ovovioiiceieeeieeceieies [

7. Deduct amortization of Premilm ..........ccoiiiiiiiiiiieiiee e e 2 | e [ 2

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-

TH8-9) o [ 8,878,501 |.....ovevvnne 8,878,497 [ et 4

11.  Deduct total nonadmitted amOUNts ...........cccooiiiiiiiiiiiieeeeeeeeeeeeees [ o e [

12. Statement value at end of current period (Line 10 minus Line 11) 8,878,501 8,878,497 4

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS GROUP 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 GROUP 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
912810-02-4 ..... US TREASURY N/B 3.125 02/15/2043 .....ovvvvvvvnnnnnns foee e et | s LA 150,000 |...85.4063 |.......cccevvnnn 128,109 [oeeviiiiinnnnn 150,000 |evveeniiiinnnnn 150,009 [oovvvvvviiiiiiiinn o [ e e 3125 |...... KIRVAT [ N R 1,758 [ ....00/26/2022 ...|....02/15/2043 ...
912810-TB-4 ..... US TREASURY N/B 1.875 11/15/2051 ... LA ..34,625 |...63.6406 |[.......oeoeeeeeni 25,456 |oeennnniiiennnnnnnd0,000 [oeeinnn B4 TT s e 92 e e e 1.875 ...04/05/2022 ...|....11/15/2051 ...
912828-M8-0 ..... US TREASURY N/B 2 11/30/2022 e LA e f [ e [ i e i e 2.000 ....12/26/2017 ...|....11/30/2022 ...
912828-Yll-4 ..... US TREASURY N/B 1.625 12/15/2022 ... e LA e e PR PUUP FSUTRRRURPI IEUUPUPRRRUUUURRPR FUSRUPPPPTRRUU AUUUURPRRRURRPPP RPN 1.625 ....07/16/2021 ...|....12/15/2022 ...
912828703 ..... US TREASURY N/B 0.25 06/30/2025 ... LA ...90.5625 |... 12,000,000 |.. L 11,994887 [ 2,281 e e e 0.250 ...07/28/2020 ...|....06/30/2025 ...
91282C-AB-7 ..... US TREASURY N/B 0.25 07/31/2025 ... LA ...90.2109 |... ..340,000 |.. 306,781 |oeeeeeeeeeeeenn ferieeeeeen3,052 | o e 0.250 ....09/30/2022 ...|....07/31/2025 ...
912820-BV-2 ..... US TREASURY N/B 0.375 04/15/2024 ... LA ...94.5508 |... .5,500,000 |.. .... 5,504,271 e (3,33 | e e 0.375 ....04/22/2021 ...|....04/15/2024 ...
91282C-CP-4 ... US TREASURY N/B 0.625 07/31/2026 ... LA ...88.3359 |... .3,850,000 |.. 3,784,667 |oeeeeeeiiiiieees [ 9,492 |.eoiiiiiiiieiiis e e 0.625 ...09/28/2022 ...|....07/31/2026 ...
912820-CU-3 ..... [US TREASURY N/B 0.125 08/31/2023 LA ...96.9805 |. .1,000,000 .999,047 |.. 1,443 | .0.125 |.. ....00/24/2021 ..
91282C-DH-1 . US TREASURY N/B 0.75 11/15/2024 . LA ...93.3164 |. . 150,000 149,972 |.. .0.750 |.. ....11/30/2021 ..
91282C-DM-0 . US TREASURY N/B 0.5 11/30/2023 LA ...96.1875 |. .9,000,000 .8,987,540 |.. .0.500 |.. ...12/1472021 .. .
91282C-DR-9 ..... US TREASURY N/B 0.75 12/31/2023 .. LA .. 795,723 |...96.1367 |... ... 800,000 |.. 797,803 [ooeeeeeeniiieeee oeeennnnnn 2,080 [oeeiciiiiiees oo e 0.750 ....01/21/2022 ...|....12/31/2023 ...
912820-DY-4 ... US TREASURY N/B 1.875 02/15/2032 ... LA .. 189,852 |...84.7969 |... ... 200,000 |.. QLSO eI R AR . A PR RN RN 1.875 ....04/05/2022 ...|....02/15/2032 ...
91282C-DZ-1 ..... US TREASURY N/B 1.5 02/15/2025 LA 2,087,883 |...94.1094 |... .2,100,000 |.. e 2,091,130 [ e 3247 e e e 1.500 ...03/10/2022 ...|....02/15/2025 ...
91282C-ED-9 ... US TREASURY N/B 1.75 03/15/2025 ... LA .. 966,046 |...94.4688 |... ..985,000 |.. 970,782 i oo 736 | e 1.750 ....04/05/2022 ...|....03/15/2025 ...
91282C-EE-7 ..... US TREASURY N/B 2.375 03/31/2029 ... LA .. 195,344 1...91.0078 |... . 200,000 |.. 195,794 oo e 880 | e s 2.375 ....04/12/2022 ...|....03/31/2029 ...
912820-EF-4 ..... US TREASURY N/B 2.5 03/31/2027 LA .. 208,594 |...93.8594 |... . 300,000 |.. 208,806 |ovvveiieiiiiis oo 212 e e e 2.500 ....04/05/2022 ...|....03/31/2027 ...
91282C-EM-9 ..... US TREASURY N/B 2.875 04/30/2029 ... LA .. 199,926 |...93.6484 |... 187,297 |.... . 200,000 |.. 199,944 s e 19 e e s 2.875 ....06/19/2022 ...|....04/30/2029 ...
912820-EP-2 ... US TREASURY N/B 2.875 05/15/2032 ... LA ...92.1875 |... 368,750 |.... ... 400,000 |.. 398,890 |ovviiiiiiiiiis oo 70 e e e 2.875 ....06/10/2022 ...|....05/15/2032 ...
91282C-EQ-0 . US TREASURY N/B 2.75 05/15/2025 .. LA ...96.4063 |. ..964,063 |. .1,000,000 .999,237 |.. .2.750 |.. ....06/13/2022 .. 05/15/2025
912820-ET-4 . US TREASURY N/B 2.625 05/31/2027 LA ...94.2656 |. .1,000,000 975,827 |.. .2.625 |.. ...06/22/2022 .. 05/31/2027 ...
91282C-FN-6 ..... US TREASURY N/B 4.25 09/30/2024 e [ 1AL .. 184,263 |...99.4727 |... .. 184, . 185,000 |.. 184,326 e [ B8 s e s 4.250 ...10/13/2022 ...|....09/30/2024 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 39,168,916 [ XXX 36,651,550 39,400,000 39,214,659 XXX XXX XXX
362258-0J-0 ... |GNSF POOL 781357 . N LA 1,651 |. 100.3667 |... ....1,694 |.... .1,688 |.. e LBTT | o 22 e e el 7.000 |...... 8.659 [MON ..... .10 ... ...11/19/2001 ...|....10/15/2025 ...
362258-0N-1 GNSF POOL 781361 . . 4. LA ...3,457 |. 101.2871 ....3,646 |.... ....3,600 |.. L3554 s e 56 [ e o 7.500 |...... 9.558 | MON ..... ...11/19/2001 ... |....12/15/2025 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 5,108 | XXX 5,340 5,288 5,231 78 XXX XXX XXX 3 418 XXX XXX
0109999999. Total - U.S. Government Bonds 39,174,024 [ XXX 36,656,890 39,405,288 39,219,890 41,464 XXX XXX XXX 113,485 176,912 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX XXX
13063D-C4-8 ..... |CALIFORNIA ST 1.7 02/01/2028 .....eeeeeeeeeeeeeeeen o e ‘ ....... ‘ .......... | T.CFE |t 884,920 |...86.0036 |.......ccevnnnnns 860,036 |....eeeeennnnn 1,000,000 |-eveeeeeeeennnns 890,993 |oeeveiiieieenis feeeeeeeene 6,078 [ooeeeeeiiiiiiee e fees 1.700 |...... 4140 [FA s e 7,086 [-oeeeeeeeeeeeeeeeennns ....09/06/2022 ...|....02/01/2028 ...
20772G-E5-3 ..... CONNECTICUT ST 5.69 03/15/2023 ....cevvvnvvvvvnnnnnnnee foen vee | oeeenn | eeeeeens [on TDFE | 1,848,683 |. 100.2167 |.............. 1,753,792 |ovveennnnnens 1,750,000 |......oceeeeen 1,767,879 |oveeviiiiiinnnns fooriinns (80,808) [oivvvvvnnniinee fovvvvniiiiiiinnnn foenns 5.690 |...... 0.722 [MS ..ooee [ooiviinnnnnnnns 29,043 |.euinninnns 99,575 |....01/20/2022 ...|....03/15/2023 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 2,733,603 | XXX 2,613,828 2,750,000 2,658,872 (74,730) XXX XXX XXX 36,079 99,575 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 2,733,608 | XXX 2,613,828 2,750,000 2,658,872 (74,730) XXX XXX XXX 36,079 99,575 XXX XXX
111746-J0-6 ..... BROCKTON MA 2.308 11/01/2029 e | LEFE L. .. 750,000 |...83.5512 |... 626,634 |.... . 750,000 |.. ... 750,071 ...1072172021 ...|....11/01/2029 ...
54438C-YN-6 ... LOS ANGELES CA CMNTY CL 1.806 08/01/2030 . voo |- 1.BFE ... .. 405,544 |...81.5522 |... 326,209 |.... . 400,000 |.. ....404,735 ...09/20/2021 ...|....08/01/2030 ...
64966L-0C-8 ..... NEW YORK NY 5 08/01/2024 .. |- 1.CFE ... ...5,182[.100.1508 |.......cevvnvvnnnns 5,008 |.... 5,000 oeiiiiiiiien 5,000 ....04/10/2008 ...|....08/01/2024 ...
649660-XX-3 ..... NEW YORK NY 4 08/01/2050 .. .1.CFE .. 1,973,360 |...91.6386 |. ..1,832,772 |. .2,000,000 .1,973,621 |.. ....07/05/2022 .. 08/01/2050 ...
898735-UT-0 ..... TUCSON AZ COPS 2.232 07/01/2034 .. 1. .. 1.DFE ..|.. .. 1,100,000 )...72.9030 |... ..801,933 |.... .1,100,000 |.. ....1,100,000 ...02/18/2021 ...|....07/01/2034 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivis| Issuer Obligations 4,234,086 | XXX 3,592,556 4,255,000 4,233,427 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 4,234,086 | XXX 3,502,556 4,255,000 4,233,427 XXX XXX
040654-XV-2 ..... ARIZONA ST TRANSPRTN BR 2.058 07/01/2025 ........ccoufoes cou | vovenee | ceeeieees L 1BFE | 1,238,341 ]...93.4530 |......oennnnn. 1,214,889 |...coeeeeen 1,300,000 [...eoeeeennnnn 1,244,656 ....09/12/2022 ...|....07/01/2025 ...
04780M-VA-4 ..... ATLANTA GA ARPT REVENUE 4 07/01/2049 oo |- 1.DFE ..]... ...91.6448 |... .3,000,000 |.. ....2,966,164 ....07/05/2022 ...|....07/01/2049 ...
072024-XG-2 ..... BAY AREA CA TOLL AUTH T 2.019 04/01/2030 ........... |oue ... . |- 1.CFE ..|... ...81.7228 |... .1,000,000 |.. ...03/03/2021 ... |....04/01/2030 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS GROUP 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
13053C-AD-4 ..... CALIFORNIA ST POLL CONTR 4.75 11/01/2046 ............fees cou]vunnnns 2 i LAFFE e 3,500,000 |. 100.5772 |...euuvnnnnnns 3,520,202 |......ouunnnns 3,500,000 |.....ccvunnnns 3,499,960 |..eeniviiiinninns fooriiiiiien s (40) v e | 4750 4.750 ...12/15/2016 ...|....11/01/2046 ...
130770-QU-9 ..... CALIFORNIA ST UNIV REVE 2.795 11/01/2041 .... A1 e [ 1D FE L .. 70.1181 |... ..250,000 |.. 250,928 oo feeeeee e (98) | e [ 2,795 2.747 ....09/21/2021 ... |....11/01/2041 ...
155498-JJ-8 ..... CENTRL TX REGL MOBILITY 2.635 01/01/2032 ... 2 e TG FE L ...79.3309 |... . 500,000 |.. 509,248 e o (1,202) | e 0000 2.635 2.347 ....02/12/2021 ...|....01/01/2032 ...
155498-MK-1 ..... CENTRL TX REGL MOBILITY 2.504 01/01/2032 .... N2 e [ 1GFE L ...79.6739 |... .1,330,000 |.. e 1,829,999 [ e (D) e e [enn2.504 ) 2.504 ....10/07/2021 ...|....01/01/2032 ...
167593-MP-4 ..... CHICAGO IL O'HARE INTERNATI 5 01/01/2026 .... 2 e | LEFE L . 100.0000 |... 202,500,080 [oenieiiiiniininns foeveennnn (12,046) [ foovvviniieniieens 4022225.000 ..o 4.502 ...10/11/2013 ...|....01/01/2026 ...
167593-Y5-5 ..... CHICAGO IL O'HARE INTERNA 4.5 01/01/2056 . N2 e | LEFE L ...93.4857 |... . . e 3,694,877 oo e 16,135 [ e ene 40500 . 4.745 ....08/31/2022 ...|....01/01/2056 ...
167736-88-9 ..... CHICAGO IL WTRWKS REVENUE 5 11/01/2029 .... 2 e | LFFE L . 102.3035 |... 910,501 |.... ... 890,000 |.. 904,863 |.....ccvvvvnienee fovvrnnnenn (7,672) e Jevviiiiiiieiienn [0222.5.000 ..o 4.045 ....06/19/2015 ...|....11/01/2029 ...
167736-C7-0 ..... CHICAGO IL WTRWKS REVENUE 5 11/01/2044 .... N2 e | LFFE L . 100.2524 |... 1,002,524 |.... .1,000,000 |.. e 1,008,168 |.eeeeeeeeiiieeee Jeeeeeeen s (A277) [ e [+222225.000 ... 4.520 ....05/18/2015 ...|....11/01/2044 ...
167736-SJ-7 ..... CHICAGO IL WTR REVENUE 5.75 11/01/2030 . .. 2.AFE .. . 108.8883 |. .. 7,404,404 |. .6,800,000 . 7,293,316 |.. .3.934 ....04/30/2014 .. 11/01/2030
167736-YV-3 ..... |CHICAGO IL WTR REVENUE 6.642 11/01/2029 .. 1.F FE .. . 104.5184 |. ..385,000 .452,831 |.. .2.737 ....01/07/2022 .. 11/01/2029
23503C-AP-2 ..... [DALLAS-FORT WORTH TX IN 4.087 11/01/2051 . .. 1.EFE .. ...84.5004 |. .1,000,000 1,001,512 |.. o 4128 ....04/06/2022 .. 11/01/2051 ...
249182-QY-5 ... DENVER CITY & CNTY CO A 4.125 11/15/2053 ... |- 1.DFE ... ...87.3281 |... .2,000,000 |.. e 1,893,579 [ oeeeeeeeenn2,959 [ e 40125 | 4.514 ...07/08/2022 ...|....11/15/2053 ...
345105-KA-7 ..... FOOTHILL ESTRN TRANSPRT 2.962 01/15/2046 .... | LEFE L ...63.7149 |... .1,000,000 |.. 999,991 | e () e e 002,962 2.961 ....01/27/2021 ...|....01/15/2046 ...
373539-K8-7 ..... GEORGIA ST HSG & FIN AUT 3.85 12/01/2041 ... .. 1.AFE ..|... ...96.6653 |... 894,935 | e (85) | e 1222230850 . 3.849 ....02/21/2013 ... |....12/01/2041 ...
3B122N-A7-7 ..... GOLDEN ST TOBACCO SECURIT 1.4 06/01/2025 . 1.DFE. ...91.3785 |... o 1,408,247 o e 18,062 [ e ennn 10400 ).l 4123 ....06/28/2022 ...|....06/01/2025 ...
38611T-AB-3 ..... GRAND PARKIAY TRANSPRTN C 5.5 04/01/2053 .. 1.A ... . 101.8449 |... e 1,872,434 o e (29,348) [ e 222252500 . 3.830 ....02/10/2015 ...|....04/01/2053 ...
426063-JU-8 ..... HENRICO CNTY VA INDL DE 5.929 08/23/2027 .... 1.EFE. . 108.0240 |... 205,208,285 [oieiiiiiinines foeveennn (12,131 [ o 00022 7.003 . 5.710 ...02/12/2009 ... |....08/23/2027 ...
442349-EN-2 ...... HOUSTON TX ARPT SYS REV 1.716 07/01/2026 .... 1.EFE . ...89.1482 |... 294,189 |.... 306,962 |.oeeeeeniiieeee eeeeeeenn 30448 [ e [ 1LT16 3.906 ....06/06/2022 ...|....07/01/2026 ...
ATTT0V-AZ-3 ..... JOBSOHIO BEVERAGE SYS S 4.532 01/01/2035 . I 1.DFE. ...96.2803 |... ..6,258,220 |.... 8,931,443 [ | (38,604) [ e el 40532 | 3.676 ....02/14/2019 ...|....01/01/2035 ...
544445-UD-9 ......[LOS ANGELES CA DEPT OF 2.063 05/15/2034 1 1.DFE. ...73.1105 |. ..365,553 |. ... 500,000 |.. .2.063 ....01/28/2021 .. 05/15/2034
57587A-LB-2 ..... MASSACHUSETTS ST HSG FIN AG 4 12/01/2045 . 2 1.CFE. ...86.7657 |. ..2,602,971 |. .2,999,885 |.. .3.99 ....12/11/2015 .. 12/01/2045
57587A-MA-3 ..... MASSACHUSETTS ST HSG FIN 3.9 12/01/2040 2 1.CFE . ...90.6682 |. .. 1,813,364 |. 01,999,925 |.. .3.899 ....12/11/2015 .. 12/01/2040
57587A-RK-6 ..... MASSACHUSETTS ST HSG FIN 3.4 12/01/2046 -2 1.CFE. ... 77.5211 .. 2,325,633 |. .2,999,917 |.. . 3.400 ....07/22/2016 .. 12/01/2046 ...
575896-MZ-5 ..... MASSACHUSETTS ST PORT AUTH 5 07/01/2044 .2 1.CFE . 1,074,630 |. 101.0979 |. ..1,010,979 |. .1,013,216 |.. ......4.081 ...07/10/2014 .. 07/01/2044 ...
5758%6-1P-6 ..... MASSACHUSETTS ST PORT A 2.079 07/01/2035 . B L 1.CFE. .. 1,000,000 |...72.4198 |... 724,198 |.... ....1,000,000 e e 22079 | 2.079 ....02/04/2021 ...|....07/01/2035 ...
592643-80-2 ..... METRO WASHINGTON AIRPORTS 6.5 10/01/2044 . 2 ... . 110.4068 |... e (2,864) |oeeeeeeeceins e s 6.500 |...... 3.719 ....01/05/2015 ...|....10/01/2044 ...
59335(-DL-8 ..... MIAMI-DADE CNTY FL SEAPORT 4 10/01/2050 .. I VAN ...88.7091 |.............. 2,661,273 [..............3,000,000 |..............2,715,184 |oriiiiinnnnnns forriinnnnnns P (2T N R I RN 4.000 |...... 4.681 ....06/28/2022 ...|....10/01/2050 ...
646108-SR-2 ..... NEW JERSEY ST HSG & MTGE 3.75 11/01/2045 .... 2 ... ...87.1449 |.............. 2,178,628 |.............. 2,500,000 |......000eeeen 2,499,912 |ooeenniiiinniiins foerieiiiie e (88) | e 00230750 3.748 ...04/29/2016 ...|....11/01/2045 ...
647719-QF-3 ..... NEW ORLEANS LA SEWAGE S 1.891 06/01/2031 ... I ...75.5187 |... . P [0 V[V Y U KRR RN R R IR ) I RN 1.891 ....02/05/2021 ...|....06/01/2031 ...
647719-0G-1 ..... NEW ORLEANS LA SEWAGE S 1.991 06/01/2032 .... N L ...73.9383 |... . 200,000 |.. 200,000 |eeeenieeeeeennes fereeeeeiiies e e | 12991 1.991 ....02/05/2021 ...|....06/01/2032 ...
647719-0H-9 . NEW ORLEANS LA SEWAGE S 2.091 06/01/2033 . 1 ...72.4854 |. . 200,000 200,000 |.. .2.091 ....02/06/2021 .. 06/01/2033 ...
647719-QJ-5 . NEW ORLEANS LA SEWAGE S 2.191 06/01/2034 . 1 ...71.2349 |. . 300,000 300,000 |.. .2.191 ....02/05/2021 .. 06/01/2034
647719-0K-2 ..... NEW ORLEANS LA SEWAGE S 2.241 06/01/2035 . 1 ...69.7160 |. . 100,000 100,000 |.. .2.24 ....02/06/2021 .. 06/01/2035
647719-0L-0 ..... NEW ORLEANS LA SEWAGE S 2.291 06/01/2036 . 1 ...68.3040 |. . 100,000 100,000 |.. .2.291 ....02/05/2021 .. 06/01/2036
647753-WH-2 ..... NEW ORLEANS LA WTR REVE 2.041 12/01/2032 . 1 ...74.1780 |. . 200,000 200,000 |.. ... 2.041 ....02/06/2021 .. 12/01/2032 ...
647753-MJ-8 ..... NEW ORLEANS LA WTR REVE 2.141 12/01/2033 .... N L ... 72.4225 |... . 200,000 |.. 10200,000 |-eeeieeeeeeiies feeeeeees e e 2140 2.141 ....02/05/2021 ...|....12/01/2033 ...
647753-MK-5 ..... NEW ORLEANS LA WTR REVE 2.241 12/01/2034 .... B L ...71.2240 |... . 300,000 |.. +00300,000 |eeeeiiiiiiiins oo i [ 22241 2.241 ....02/05/2021 ...|....12/01/2034 ...
647753-ML-3 ..... NEW ORLEANS LA WTR REVE 2.291 12/01/2035 .... N L ...69.0426 |... . 300,000 |.. 108300,000 |-eeeieeeeeenies feeeeeeees e e 2,291 | 2.291 ....02/05/2021 ...|....12/01/2035 ...
64970H-EU-4 ..... NEW YORK CITY NY HSG DEV 3.7 11/15/2034 ... 2. ...99.4982 |... .1,000,000 |.. ,000,859 |.vveeniiiiiiinns foeeeiieen (1,097) | oo 1022232700 .l 3.584 ....01/07/2015 ...|....11/15/2034 ...
649710-6A-6 ..... NEW YORK CITY NY TRANSITION 5 05/01/2038 . 2 ... . 100.6916 |... .2,500,000 |.. e 2,507,938 [ooeeeeeiiiiieeee feeeeennnn (24,404) | e [-222225.000 .. 3.981 ....06/13/2013 ...|....05/01/2038 ...
649710-GL-8 ..... NEW YORK CITY NY TRANSITION 5 08/01/2038 .... I VAN . 103.1237 |... .2,000,000 |.. 202,040,600 [o.onieiiiiiiinnnns foeveennnn (24,459) [ s 4002225.000 . 3.670 ...07/17/2014 ...|....08/01/2038 ...
64972E-UD-9 ... NEW YORK CITY NY HSG DE 1.477 11/01/2027 .... ...84.2544 |... ... 100,000 |.. 100,000 |-evveeeeeeemnins foreeeeeieiiis s e | 1477 | 1.477 ....02/24/2021 ...|....11/01/2027 ...
64972E-UE-T7 ..... NEW YORK CITY NY HSG DE 1.577 05/01/2028 .... ...83.3589 |... . 100,000 |.. 0 100,000 |evveiniiiiiiiiins oo i e 1577 | 1.577 ....02/24/2021 ...|....05/01/2028 ...
64972E-UF-4 ..... NEW YORK CITY NY HSG DE 1.677 11/01/2028 . ...82.6113 |. . 100,000 100,000 |.. ......1.677 ....02/24/2021 .. 11/01/2028 ...
64988R-FJ-6 ..... NEW YORK ST MTGE AGY REVE 3.7 10/01/2038 .... ...94.6580 |... .3,360,000 |. 53,359,518 | e (140) | s 10222030700 .l 3.667 . .. 124,320 |....02/15/2013 ...]....10/01/2038 ...
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64990G-JY-9 ..... NEW YORK ST DORM AUTH R 4.294 07/01/2044 ........cooofee e ] nnnnns T LADFE L 3,500,000 |...85.6008 |.............. 2,996,028 |.......oennnn. 3,500,000 |.....ccvunnnns 3,499,951 |.oovvviiiiiiiins e (49) | e e 4.294 |...... 4.203 | e [ 75,145 150,290 [....02/13/2019 ...|....07/01/2044 ...
650014-TF-0 ..... NEW YORK ST THRUWAY AUT 5.449 04/01/2025 . .- 1.BFE ..|... . 100.5655 |....cevvunnnnn 1,005,655 |.... .1,000,000 |.. e 1,063,389 [oeeieiiiiiieee feeeeenen (82,551) [ e e 5.449 |...... 1.766 . 54,490 |....01/28/2022 ...|....04/01/2025 ...
650035-8N-1 ..... NEW YORK ST URBAN DEV CO 3.25 03/15/2025 .. e [ 1B FE L ...96.4765 |........eunnnt 1,929,530 |.... e 1,967,867 [ i 227 e i e 3.250 |...... 4.051 . 32,500 |....09/08/2022 ...|....03/15/2025 ...
650116-AH-9 ..... NEW YORK ST TRANSPRTN DEV C 4 07/01/2031 ... 2 e [ 2B FE L ...96.6951 |..oooeniiieeeenn 725,213 e 750,000 |oeeevnnineeeen 760,408 |.eeeeceiniiieee foeeeeennes (6,728) | oo e 4.000 |...... 3.040 .30,000 |....05/18/2016 ...|....07/01/2031 ...
650116-AJ-5 ..... NEW YORK ST TRANSPRTN DEV C 4 07/01/2032 .... 2 e [ 2B FE L ...95.6469 |... reeeeeeneeen 1,000,000 [onnniinnnn 1,013,435 s [ (BLB77) [ e e 4.000 |...... 3.070 . 40,000 |....05/18/2016 ...|....07/01/2032 ...
650116-AK-2 ..... NEW YORK ST TRANSPRTN DEV C 4 07/01/2033 ... 2 e [ 2B FE L ...94.7003 |....coonnnnnns 1,420,505 |.... e 1,518,828 o e (12,158) [ e e 4.000 |...... 3.130 ...60,000 |....05/18/2016 ...|....07/01/2033 ...
650116-AQ-9 ..... NEW YORK ST TRANSPRTN DEV C 5 07/01/2041 ... 2 e [ 2B FE L ...97.0300 |.....counnnnns 2,183,175 |.... i 2,293,843 [ e (28,251) [ e e 5.000 |...... 3.652 .. 112,500 |....11/28/2016 ...|....07/01/2041 ...
709224-HN-2 ... PENNSYLVANIA ST TURNPIKE CO 5 12/01/2040 . N2 e | LEFE L . 102.4422 ...t 2,048,844 |.... 2,048,024 [oieeiiiiiieee e (18,895) [ e e 5.000 |...... 3.939 ...05/15/2015 ...|....12/01/2040 ...
709235-87-1 PENNSYLVANIA ST UNIV 2.115 09/01/2028 .. .. 1.CFE .. ...86.8927 |. .. 1,737,854 |. .1,810,864 |.. .2.115 |...... 4.039 ....09/01/2022 .. 09/01/2028
71783D-CC-7 ..... PHILADELPHIA PA AUTH FO 2.016 04/15/2027 . .. 1.F FE .. ...88.2990 |. ..220,748 |. .249,999 |.. .2.016 |......2.016 ....03/19/2021 .. 04/15/2027
71783D-CD-5 ..... PHILADELPHIA PA AUTH FO 2.216 04/15/2028 . .. 1.F FE .. ...86.4964 |. ..216,241 |. .249,999 |.. .2.216 |......2.216 ....03/19/2021 .. 04/15/2028 ...
7335811-CX-0 ..... PORT AUTH OF NEW YORK & 5.647 11/01/2040 .... .. 1.DFE ..|... 1,001,055 |. 105.1399 |... . 750,000 |.. 989,931 | e (11128) | e s 5.647 |...... 3.058 ...01/27/2022 ...|....11/01/2040 ...
771902-HF-3 ..... ROCHESTER MN HLTH CARE FACS 4 11/15/2048 . |- 1.CFE ... 1,485,000 |...95.4390 |... . .1,500,000 |.. S0 A R R A PR AR RN 4.000 |...... 4.106 ....07/05/2022 ...|....11/15/2048 ...
783186-UJ-6 ..... RUTGERS NJ ST UNIV 3.27 05/01/2043 |- 1L.EFE ... L 761111 ... s ..540,000 |oeeernnnieeeennn543,322 | e (1834) [ e e 3.270 |...... 3.248 ...02/04/2022 ...|....05/01/2043 ...
783186-UU-1 ..... RUTGERS NJ ST UNIV 2.556 05/01/2040 .- LEFE ... ...70.6451 |.................494,516 |................ 700,000 |.......cooeeeennn536,564 |ooenniiiiiinnnnns fooviennnnnn2,984 Lo [ e 2.5%6 |...... 4.766 ....08/03/2022 ...|....05/01/2040 ...
786134-RN-8 ..... SACRAMENTO CNTY CA SANT 6.325 08/01/2040 ... .- 1.BFE ..|... . 109.796 |.............. 5,489,830 |..............5,000,000 |...........ee 6,227,943 |ooeeniiieinniiinns foeeeennnn (63,358) |oeeeecciees oo e 6.325 |...... 4.029 ....01/17/2019 ...|....08/01/2040 ...
T977T1F-AA-S ..... SAN FRANCISCO CA CITY & 2.825 11/01/2041 .... |- 1.DFE ... . ... 73.4552 |... e 2,994,998 [0 2,330,995 i [ 9,367 i e e 2.825 |...... 4.929 ....11/01/2022 ...|....11/01/2041 ...
837151-UB-6 ..... SOUTH CAROLINA ST PUBLI 5.784 12/01/2041 ... B .. 1.G FE ..|... .. 1,367,050 |...99.4649 |... 994,649 |.... . e 1,345,137 [ e (19,688) [ e e 5.784 |...... 2.805 .. 11718/2021 ... |....12/01/2041 ...
880461-FX-1 ..... TENNESSEE HSG DEV AGY RS 4.05 01/01/2038 .... I VAN .. 1.B FE ..|... .. 314,267 |...99.8450 |... 314,512 |.... ..315,000 |.. 314,490 |oevveeniiiiiiiins o222 | e e 4.050 |...... 4.049 ....05/14/2015 ...|....01/01/2038 ...
882117-N5-9 ..... TEXAS ST A & M UNIV PERM 5.5 07/01/2031 .. 2 1AFE . . 106.9476 |. ..6,251,087 |. .5,845,000 5,913,113 |.. .. (24,951) | .5.500 |......4.999 ....03/11/2009 .. 07/01/2031
88283K-AY-4 ..... TEXAS ST TRANSPRTN COMMISSI 5 08/15/2037 . 2 .1.GFE .. . 102.4835 |. .. 1,024,835 |. .1,000,000 .1,020,305 |.. ..(12,015) | .5.000 |......3.690 ....03/02/2015 .. 08/15/2037
88283K-AZ-1 ..... TEXAS ST TRANSPRTN COMMISSI 5 08/15/2042 . 2 . 1.GFE .. . 101.5337 |. ..3,782,130 |. .3,725,000 .3,776,602 |.. ..(30,511) | .5.000 |......4.098 ....05/28/2015 .. 08/15/2042
91412G-XE-0 ..... UNIV OF CALIFORNIA CA R 3.931 05/15/2045 . .|.. 1.CFE .. ...88.5679 |. .. 1,647,363 |. .1,860,000 1,814,960 |.. L2941 | .3.931 |......4.195 ....01/16/2019 .. 05/15/2045 ...
91412H-JR-5 ..... [UNIV OF CALIFORNIA CA R 1.897 05/15/2030 . .. 1.CFE .. ...80.4835 |. . 600,000 .599,999 |.. (] .1.897 |......1.897 ...02/24/2021 .. 05/15/2030 ...
944514-RR-1 ... WAYNE CNTY MI ARPT AUTH REV 5 12/01/2039 .... | 1R FE L 1,030,750 |. 101.0480 |... .1,000,000 |.. ....1,006,637 1 (3,320) [ e [ 5.000 |...... 4.621 ....08/07/2014 ...|....12/01/2039 ...
944514-RS-9 ...... WAYNE CNTY MI ARPT AUTH REV 5 12/01/2044 .... .. 1.F FE ..|... 1,026,620 |. 100.6043 |... .1,000,000 |.. e 1,005,722 [ e (2,872) [ oo e 5.000 |...... 4.671 ...08/07/2014 ...|....12/01/2044 ...
977100-H3-2 ..... WISCONSIN ST GEN FUND A 1.636 05/01/2031 .......... .. 500,000 |...76.3728 |... 381,864 |.... ... 500,000 |.. 500,000 J.oeeeeeiiiiiinnns foveenniiiinniinnns foveeniinniiiiiins fovieiniiiiiiin o 1.636 |...... 1.636 ...02/11/2021 ...|....05/01/2031 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 123,241,649 | XXX 112,609,008 118,569,998 120,120,854 XXX XXX XXX XXX
3133KH-LL-8 ..... FNCL POOL RA2131 .evveiiiiiiiiiniiviiiiineeecenenieeees o e [ |4 i e TA i 681,498 |...88.2377 |...ccevvunnnns 579,974 |..coovvnininns 657,287 |.coeiiiiinnnnnnnd 676,933 [cooieiiiiiiiiiiins foevennnenn (4,282) [ oo e 3.000 |...... 2.657 ...01/29/2020 ... |....02/01/2050 ...
3140LC-TV-3 ..... FN POOL BS2363 ......uoeeeerermnnnreeennnnnnneeernnnnnnneeee foon voe [ ennnnee [4 covnnnns fonns 1A e 219,047 |...83.8272 |.....cevvunnnnnns 178,972 | 213,501 [ooiiiiiiiiinnnns 218,441 [ e (B78) | e e 1.850 |...... 1.507 ...07/29/2021 ...|....09/01/2035 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 900,545 [ XXX 758,946 870,788 895,374 (4,910) XXX XXX 1,972 23,8% XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 124,142,194 | XXX 113,367,954 119,440,786 121,016,228 (480,227) XXX XXX 1,484,124 4,559,427 XXX XXX
002824-BF-6 ..... ABBOTT LABORATORIES 3.75 11/30/2026 .. |- LEFE L. .. 429,351 |...97.2750 |... 412,446 |.... ..424,000 |.. 826,292 s e (B28) | e 22230750 3.589 [MN ...... . 15,900 |....04/17/2017 ...|....11/30/2026 ...
002824-B0-2 ..... ABBOTT LABORATORIES 1.4 06/30/2030 ... N | LEFE L .. 165,550 |...79.4060 |... . 200,000 |.. 166,792 | e 1,242 o [ 01,400 L 4.024 ....09/02/2022 ...|....06/30/2030 ...
00287Y-AY-5 ..... ABBVIE INC 3.2 05/14/2026 ....oeveeeeeeennneeeeeeenns oo e | s 1. |- 2.AFE ... ...94.4200 |... e 1,485,920 [oeiiiiiieees e 30824 [ e 2222230200 ). 3.497 ...04/17/2017 ...|....05/14/2026 ...
00774M-AV-7 ... AERCAP |RELAND CAP/GLOBA 2.45 10/29/2026 . D...... 1 |- 2.CFE ... ...87.3610 |......oeeennnnn 218,408 |onninieninnnnn250,000 [oiiininnnnnn 249,656 |oveeeniiiiiininns oo 82 | e 002,450 L 2.486 ....10/21/2021 ...|....10/29/2026 ...
008474-E#-1 ..... AGNICO EAGLE MINES 4.63 04/05/2033 Private .. A..... L] 2.AFE L. ...90.4273 |.............. 1,265,982 |.............. 1,400,000 |........eeee 1,399,994 |oooeeniiiinniins foeeeeeiee e (7) e e 100040630 |- 4.630 ...04/05/2018 ...|....04/05/2033 ...
008474-E*-5 ..... AGNICO EAGLE MINES 4.38 04/05/2028 Private .. A - 2.AFE L. ...93.6344 |.....ooiiiinnnn 93,634 |oniininninnnnn 100,000 [oiiiiinnnn 99,999 s e (D) e e 00042380 . 4.380 ...04/05/2018 ...|....04/05/2028 ...
025816-DA-4 ..... AMERICAN EXPRESS CO VAR 08/03/2033 .. 1.F FE ..|... ...94.1890 |...cevvnniiennnn 329,662 |ovnnnnieennnnnn350,000 [oiiiiiiiiineennn352,560 |oeeeieieiiiies feeeeeeeeee (181) e e 40420 | 4.378 ....08/16/2022 ...|....08/03/2033 ...
03040W-BA-2 ..... AMERICAN WATER CAPITAL C 4.45 06/01/2032 . L2.AFE .. ...95.7280 |. .5.409 ....00/29/2022 .. 06/01/2032 ...
031162-DD-9 . AMGEN INC 3 02/22/2029 .. L2.AFE .. ...88.5670 |. . 100,000 .3.235 ....03/16/2022 .. 02/22/2029
03444R-AB-4 . ANDREW W MELLON FOUNDAT 0.947 08/01/2027 . 1AFE .. ...84.8430 |. . A . 1,250,000 1,145,279 |.. .2.931 ....03/29/2022 .. 08/01/2027
037833-EB-2 ..... APPLE INC 0.7 02/08/2026 .. .1.BFE .. .. 88.7880 |. .. 1,420,608 |. .1,600,000 1,597,755 |.. ......0.746 ....02/01/2021 .. 02/08/2026 ...
054561-Ad-4 ..... EQUITABLE HOLDINGS INC 4.35 04/20/2028 ... L 2.AFE L ...95.1440 |....oovnnnnnns 2,378,600 |.... .2,500,000 |.. 2,497,370 | v 405 o s nnnl 42350 .l 4.312 ...01/16/2019 ...|....04/20/2028 ...
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05724B-AB-5 ..... BAKER HUGHES LLC/CO-0BL 1.231 12/15/2023 ............feee ou] vunnnns T L 1GFE L 200,000 |...96.4750 |........ooeeeeen 192,950 |ovnenniiiinnnn 200,000 Joeeevvenneeeennnn 199,997 foiiiiiiiinins v (3) e oo e 12231 | 1.231 ....12/06/2021 ...|....12/15/2023 ...
05964H-AP-0 ..... BANCO SANTANDER SA 3.496 03/24/2025 .. 1.F FE ..|... ..200,000 |...96.2190 |... 120 200,000 |eeeeunieeeennnnn200,074 [ s TA e e 002232496 | 3.526 ....08/17/2022 ...|....03/24/2025 ...
06051G-GL-7 ..... BANK OF AMERICA CORP VAR 04/24/2028 .. 1.G FE ..|... 3,000,000 |...92.5990 |... .3,000,000 |evvenneeennnn 2,999,936 [oiiiiiiiiiiiiiis Jeviniiien (B4) e i 000230705 | 3.442 ...04/19/2017 ...|....04/24/2028 ...
06051G-KQ-1 ..... BANK OF AMERICA CORP VAR 04/27/2033 .. 1.G FE ..|... ..200,000 |...91.4020 |... 200,000 |eeeernnnneeeennnn200,905 founiiiiiiiiiieee feeeeeeneeeen 105 [ e e 4571 4.623 ....04/21/2022 ...|....04/27/2033 ...
06406R-BH-9 ..... BANK OF NY MELLON CORP VAR 06/13/2033 .. .. 1.F FE ..|... .. 602,592 |...93.2440 |... . 600,000 |.. 802,437 e e (195) | e | 40289 4.283 ...07/22/2022 ...|....06/13/2033 ...
06406R-BM-8 ..... BANK OF NY MELLON CORP VAR 10/25/2033 .. 1.F FE ..|... .. 100,000 |. 103.8250 |... ... 100,000 |.. 100,084 |-eveeeeeeeeeiies foeeeeeiie e 84 | e 2050834 5.919 ....10/18/2022 ...|....10/25/2033 ...
096630-AE-8 ..... BOARDWALK PIPELINES LP 5.95 06/01/2026 ..........ccoee fooe voe] voeeeen [T o .. 2.CFE ..|... 1,218,691 |. 101.4330 |... .1,095,000 |.. 1,145,046 [ e (14,485) [ o 000025950 |l 4.387 ....05/11/2017 ...|....06/01/2026 ...
12636Y-AA-O ... CRH AMERICA FINANCE INC 3.4 05/09/2027 .....eueeveeee foun ue |- 2.AFE ... ,578,409 |...92.5070 |... .1,590,000 |.. e 1,584,493 [ e 1195 [ e [-2222230400 ). 3.487 ...05/02/2017 ...|....05/09/2027 ...
12661P-AC-3 ..... CSL FINANCE PLC 4.25 04/27/2032 .......... 199,290 |...94.2350 |. . 200,000 199,474 |.. .4.340 ....04/20/2022 .. 04/27/2032
130789-Y#-1 ..... CALIFORNIA WATER SVC 4.17 06/11/2059 Private 1,000,000 |...87.5601 .1,000,000 .1,000,000 |.. .4.170 ...06/11/2019 .. 06/11/2059
13645R-BF-0 ..... CANADIAN PACIFIC RAILWAY 2.45 12/02/2031 ... .. 379,867 |...82.6490 |. . 380,000 .379,878 |.. .o 2.454 ... 11/17/2021 .. 12/02/2031 ...
14040H-BN-4 ..... CAPITAL ONE FINANCIAL CO 3.75 03/09/2027 ... 1,127,367 |...94.7230 |... . 1,145,000 |.. e 1,136,686 [.eeeeeeiiiiiieee feeeeenee 1,804 [ e 0002080750 | 3.940 ...05/09/2017 ...|....03/09/2027 ...
141781-BN-3 ... CARGILL INC 0.75 02/02/2026 1,170,982 |...88.3670 |... 1,175,000 |.. 72,491 [ e 790 [ e 00022200750 ). 0.820 ....01/28/2021 ...|....02/02/2026 ...
144564-AA-4 ... CARRIX INC 4.96 07/31/2027 Private ..800,000 |...98.3789 |... 1. 800,000 |-eevuneeeeennnn 799,995 [ s (B) [ e [enn 40960 | 4.960 ....07/19/2017 ...|....07/31/2027 ...
14456%-AB-2 ..... CARRIX INC. 5.06 07/31/2029 Private .. ,500,000 |...97.9282 |.............. 2,448,204 |..............2,500,000 |.............. 2,499,988 |.....cooevrrrrues foovrrrirnneeis (12) oveeniiiiiiiies feeeiiiiiiniies |..2.5.060 |...... 5.060 ....07/19/2017 ...|....07/31/2029 ...
14456#-AC-0 ..... CARRIX INC 5.21 07/31/2032 Private ... .. 1,500,000 |...96.9903 |.............. 1,454,854 |.............. 1,500,000 |....eoeeeeenn 1,499,995 [Loooiiiiiiiiiiies Jvvmmnieeeeees (B) o [ [een25.210 | 5.210 ...07/19/2017 ...|....07/31/2032 ...
166756-AL-0 ..... CHEVRON USA INC 1.018 08/12/2027 .. 244,508 |...85.7930 |... . .. 285,631 | o908 | e 10018 1.410 ....09/30/2021 ...|....08/12/2027 ...
168298-AC-7 ..... CHICK-FIL-A INC 1.72 10/29/2026 Private ..300,000 |...88.8282 |... 266,485 |.... . 300,000 |.. 08300,000 |-eeeiieieeenies feeeeeeees e e [ 1720 1.720 ....10/29/2020 ...|....10/29/2026 ...
168298-AD-5 ..... CHICK-FIL-A INC 1.82 10/29/2027 Private ... ,100,000 |...86.4389 |... 950,828 |.... .1,100,000 |.. e 1,099,998 [ v (2) e e o0 1820 | 1.820 ....10/29/2020 ...|....10/29/2027 ...
18190C-AB-1 ..... CLARK UNIVERSITY 3.113 07/01/2036 .... 000,000 |...79.3424 |. .. 1,586,848 |. .2,000,000 .2,000,240 |.. .3.112 LLA171772021 L 07/01/2036
194162-AP-8 ..... COLGATE-PALMOL IVE CO 3.25 08/15/2032 . 136,685 |...90.0150 |. ..135,023 |. . 150,000 136,943 |.. .4.413 ....10/03/2022 .. 08/15/2032
210518-DP-8 ..... CONSUMERS ENERGY CO 3.6 08/15/2032 .... 299,775 |...90.8130 |. ..272,439 |. . 300,000 .300,081 |.. .3.640 ....08/01/2022 .. 08/15/2032
21688A-AS-1 ..... COOPERAT RABOBANK UA/NY 1.375 01/10/2025 ............[|... ... 449,105 |...93.5680 |. ..421,056 |. ..450,000 449,457 |.. .1.448 ....01/05/2022 .. 01/10/2025 ...
224399-AR-6 CRANE HOLDINGS CO 4.45 12/15/2023 .......cevvvuueeeeeen foun e ,502,890 |...99.0980 |. .. 1,486,470 |. .1,500,000 .1,500,193 |.. .....4.426 ...12/10/2013 .. 12/15/2023 ...
225433-AT-8 ..... CREDIT SUISSE GROUP AG 3.8 06/09/2023 .. .. 311,562 |...97.3180 |... ... 300,000 |.. 303,441 |oveeeiiiiiiiins foeeee s (7,801) | e 0223800 ...l 1.167 ...12/14/2021 ...|....06/09/2023 ...
24422E-VK-2 ... JOHN DEERE CAPITAL CORP 0.7 01/15/2026 ... .. 496,320 |...88.9380 |... . 500,000 |.. 897,891 e e TA3 | e 4222200700 . 0.854 ....02/23/2021 ...|....01/15/2026 ...
25601B-2A-2 ..... DNB BANK ASA VAR 09/30/2025 .. 250,000 |...91.8920 |... ..250,000 |.. 200250,000 |veeiiiiiiiiiens oo i [ 10.0.0.856 ..l 0.856 ....00/23/2021 ...|....09/30/2025 ...
285512-AE-9 ..... ELECTRONIC ARTS INC 1.85 02/15/2031 .. .. 997,270 |...78.5160 |... .1,000,000 |.. 997,750 |eeeiieieeeiees foeeeee 257 s e 221,850 1.880 ....02/09/2021 ...|....02/15/2031 ...
20278N-AC-7 ... ENERGY TRANSFER LP 4.2 09/15/2023 .. 418,556 |...99.1980 |... ... 400,000 |.. A07 I | e (11,384) | e 00042200 1.305 ....12/29/2021 ...|....09/15/2023 ...
32055R-B#-3 ... FIRST INDUSTRIAL 3.97 07/23/2029 Private . ,000,000 |...88.6521 |... 886,521 |.... .1,000,000 |.. 1:999,998 |eiiiiiiiieeeeies feeeeeeeie s (B) | e 12222232970 3.970 ...07/23/2019 ...|....07/23/2029 ...
36264F-AL-5 ..... [GSK CONSUMER HEALTHCARE 3.375 03/24/2029 ...89.8380 |. .. 224,595 |. 250,000 .247,016 |.. .3.618 ....04/01/2022 .. 03/24/2029 ...
369550-B-9 . GENERAL DYNAMICS CORP 3.625 04/01/2030 . ...92.9790 |. 92,979 | 100,000 102,984 |.. .3.183 ....08/31/2022 .. 04/01/2030
369604-BV-4 ..... GENERAL ELECTRIC CO 3.45 05/01/2027 ..... ...91.2800 |. ..273,840 |. . 300,000 .323,571 |.. .1.498 ....02/17/2021 .. 05/01/2027
37045X-BI-5 ..... GENERAL MOTORS FINL CO 3.95 04/13/2024 . ...98.0310 |. .. 2,940,930 |. .3,000,000 .2,998,862 |.. .3.978 ...04/10/2017 .. 04/13/2024
372460-AB-1 ..... GENUINE PARTS CO 1.75 02/01/2025 ...... ...93.3910 |. ..210,130 |. ..225,000 .224,588 |.. ......1.849 ....01/06/2022 .. 02/01/2025 ...
38141G-WT-7 ..... GOLDMAN SACHS GROUP INC 3.2 02/23/2023 . ...99.7270 |... . 300,000 |.. ....300,432 e (T157) | e 12222232200 . 0.801 ....12/28/2021 ...|....02/23/2023 ...
38141G-XE-9 ..... GOLDMAN SACHS GROUP INC 3.625 02/20/2024 .. ...98.2910 |... . 400,000 |.. ....409,817 e (9,218) [ e 0000030625 | 1.266 1272172021 .. |....02/20/2024 ...
38141G-2H-0 ..... GOLDMAN SACHS GROUP INC VAR 01/24/2025 ... ...95.5850 |... . 300,000 |.. 00e800,023 oo feeeei e 28 e e | TET | 1.765 ....01/19/2022 ...|....01/24/2025 ...
38148L-AC-0 ..... GOLDMAN SACHS GROUP INC 3.5 01/23/2025 . ...96.6570 |... . 200,000 |.. 207,185 v oo (3,889) | e 1022232500 . 1.483 ....12/03/2021 ...|....01/23/2025 ...
404280-CY-3 ..... HSBC HOLDINGS PLC VAR 11/22/2032 ...76.7090 |... ..250,000 |.. 100250,000 |-eeeiieieeeiies foeeeee e e [ 2,871 | 2.871 ....11/15/2021 ...|....11/22/2032 ...
437076-CN-0 ..... HOME DEPOT INC 2.875 04/15/2027 .....uvvvvvvvnnnnnnnnns foun e e e ...93.3240 |... . 200,000 |.. 199,115 | e 18T e e | 2,876 3.012 ....03/24/2022 ...|....04/15/2027 ...
458140-AK-6 ..... INTEL CORP 4.8 10/01/2041 .. 1.EFE ..|... ...92.0540 |... 174,908 |.... . 190,000 |.. 1:209,305 |eeeveiieeeeeniins feeeeeeeennn(880) | e |een224.800 ... 4.023 ....04/11/2017 ...|....10/01/2041 ...
46647P-BE-5 ..... JPMORGAN CHASE & CO VAR 10/15/2030 ... 1,5 e J1EFE ... ...83.8070 |... 670,456 |.... ... 800,000 |.. 784,348 |.oviiiiiiniiees v (832) [ i 00002739 | 2.991 ....08/02/2022 ...|....10/15/2030 ...
46647P-BII-5 ..... JPMORGAN CHASE & CO VAR 02/04/2027 . 1EFE .. ...87.0390 |[. 1,283,825 |. . 1,475,000 1,474,989 |.. ......1.040 ...01/28/2021 .. 02/04/2027 ...
46647P-CC-8 ..... JPMORGAN CHASE & CO VAR 04/22/2032 ........oveiiennnns . 1.EFE ..|.. L. 79.9240 |t 199,810 |.... ..250,000 |. 252,758 i feeeinnnn (298) | e [0 2.580 Ll 2.432 ...12/08/2021 ...|....04/22/2032 ...
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46849L-W-1 ..... JACKSON NATL LIFE GLOBAL 1.75 01/12/2025 ......ccoooifees e ] ooeeeen | eeeeees LFFE L 449,924 1...92.7150 |.eevvennereennn 417,218 [ 450,000 |........c0eeeenn850,029 oovvviiniiiiiiis feriiiiiinnnn 105 L e e 1.750 |...... 1.762 | o [ 3,697 |oeeeiiiiiinnnns 3,938 [....01/05/2022 ...|....01/12/2025 ...
478160-CF-9 ..... JOHNSON & JOHNSON 3.625 03/03/2037 ..cevvveeeeeeenns fo ven | s 1. |- TAFE L .. 131,627 |...88.1970 |... e 150,000 |-evneneeeeenn 131,817 [ e 191 [ e [t 3.625 |...... 4.872[MS oot e 1,782 |... ....10/06/2022 ...|....03/03/2037 ...
486670-AN-5 ..... KAZMUNAYGAS NATIONAL CO 4.75 04/19/2027 D...... .| 2.CFE ..|... 1,980,400 |...91.8050 |... .2,000,000 |.evenreeennnn 1,990,387 [ooeiiiiniiniiiiins Jovvneennn 1,935 [ s e 4.750 |...... 4.875 ....04/11/2017 ...|....04/19/2027 ...
50247W-AB-3 ..... LYB INTERNATIONAL FINANC 3.5 03/02/2027 D...... 1. |--2.BFE ... .. 745,275 |...92.5460 |... 750,000 |eeeeennneeeeeenn 747,824 | o492 | e e 3.500 |...... 3.576 ...04/18/2017 ...|....03/02/2027 ...
539830-BP-3 ... LOCKHEED MARTIN CORP 1.85 06/15/2030 ........cevvuuns forn vun] unnnns 1. | 1.GFE L ... 88,107 |...81.9590 |... . 100,000 Joeevvveniiinennnnn89,043 [ [ 936 [ i e 1.850 |...... 3.570 ....04/13/2022 ...|....06/15/2030 ...
56081#-BQ-2 ..... MAJOR LEAGUE BB 3.2 12/10/2026 Private .... .. 1.F FE ..|... ..400,000 |...93.35% |... 373,438 |.... . 400,000 |.. 008399,999 oo e (D) e e s 3.200 |...... 3.200 ...08/12/2019 ...|....12/10/2026 ...
56081#-BR-0 ..... MAJOR LEAGUE BB 3.41 12/10/2029 Private ... .. 1.F FE ..|... s ...89.6565 |... 358,626 |.... . 400,000 |.. 0399,999 | e (D) e e e 3.410 |...... 3.410 ....08/12/2019 ...|....12/10/2029 ...
56501R-AE-6 ..... MANULIFE FINANCIAL CORP VAR 02/24/2032 ... .. 2.AFE ..|... 1,826,316 |...91.1140 |... .. 1,640,052 |.... .1,800,000 |.. 1,811,428 [ e (2,543) [ e e 4.061 |...... 3.880 ...04/25/2017 ...|....02/24/2032 ...
574599-BS-4 ..... [MASCO CORP 1.5 02/15/2028 ...... .2.BFE .. 559,082 |...82.7200 |. ..463,232 |. . 560,000 .559,308 |.. .1.500 |......1.525 ....02/18/2021 ..
579780-AR-8 ..... MCCORMICK & CO 0.9 02/15/2026 ... .2.BFE .. 648,284 |.. 87.7110 |. ..570,122 |. . 650,000 .648,924 |.. .0.900 |......0.954 ....02/08/2021 ..
586054-AA-6 ..... MEMORIAL SLOAN-KETTERING 5 07/01/2042 .1.DFE .. ,355,150 |...97.7620 |. ..977,620 |. .1,000,000 . 1,341,307 |.. .5.000 |......2.731 ...12/07/2021 .. .
617446-8P-7 ..... MORGAN STANLEY VAR 04/01/2031 .. 1.EFE ..|... .. 190,864 |...87.4810 |... ... 200,000 |.. 191,310 [ooeeeeiiiiiieein oo 446 [ e [t 3.622 |...... 4.302 ....07/29/2022 ...|....04/01/2031 ...
61747Y-EL-5 ..... MORGAN STANLEY VAR 01/21/2033 .. 1.EFE ..|... ..300,000 |...80.6560 |... ... 300,000 |.. 300,083 [...oeeeiiiiiiiies foevvnnninneeen 83 e i e 2.943 |...... 2.965 ....01/19/2022 ...}|....01/21/2033 ...
62854A-AN-4 ... UTAH ACQUISITION SUB 3.95 06/15/2026 . B | .2.CFE ..|... ,729,998 |...93.2420 |... .1,750,000 |.. e 1,741,683 s e 2,346 [ e e 3.950 |...... 4.101 ....04/27/2017 ...|....06/15/2026 ...
63902H-AP-4 ... NATURE CONSERVANCY (THE 1.711 07/01/2031 .... N |- 1.CFE ... ,340,000 |...75.2070 |... .1,340,000 |.. L 10339,994 L e (B) [ e e 1.711 |...... 1.711 ...0172772021 ...|....07/01/2031 ...
63902H-AR-0 ..... NATURE CONSERVANCY (THE 1.861 07/01/2033 .... N A |- 1.CFE ... .. 264,000 |...70.3840 |... 264,000 |oeeeeniieeeeeennn263,999 [ e (D) o oo e 1.861 |...... 1.861 ...01/27/2021 ...|....07/01/2033 ...
641062-BD-5 ..... NESTLE HOLDINGS INC 4.3 10/01/2032 N |- 1.DFE ... .. 346,478 |...97.4000 |... ..350,000 Joeeevennnennennnn346,519 [ i A e [ e 4.300 |...... 4.474 ....00/21/2022 ...|....10/01/2032 ...
6533%K-AT-7 ..... NEXTERA ENERGY CAPITAL 3.55 05/01/2027 .... N A |- 2.AFE ... ...94.3120 |... .2,250,000 |.. 2,246,951 [ e B34 | e e 3.550 |...... 3.584 ...04/25/2017 ...|....05/01/2027 ...
681630-AA-7 ..... OLYMPUS CORP 2.143 12/08/2026 1. |- 2.BFE ... ...88.5720 |... 177,144 |.... . 200,000 |.. 0200,000 |eeveiiiiiiiiiis [ i e e 2143 |...... 2.143 ....12/02/2021 ...|....12/08/2026 ...
69371R-R7-3 ..... PACCAR FINANCIAL CORP 2.85 04/07/2025 .. 1.EFE .. ...95.8800 |. ..239,700 |. ..250,000 .250,029 |.. .2.850 |......2.879 ....08/31/2022 .. 04/07/2025
70450Y-AL-7 ..... PAYPAL HOLDINGS INC 4.4 06/01/2032 ... .1.GFE .. ...93.9980 |. ..187,9% |. . 200,000 199,474 |.. .4.400 |......4.492 ....06/16/2022 .. 06/01/2032
709599-AX-2 ..... PENSKE TRUCK LEASING/PTL 4.2 04/01/2027 .2.BFE .. ...93.9020 |. ..2,112,79 |. .2,250,000 .2,276,888 |.. (6,146) |. .4.200 |......3.875 ...04/2172017 .. 04/01/2027
742718-DF-3 ..... PROCTER & GAMBLE CO/THE 5.55 03/05/2037 ............. feur ... .|..1.DFE .. . 108.0030 |. . 150,000 .156,39%0 |.. . (82)|. .5.560 |......5.253 ....10/13/2022 .. 03/05/2037 ...
784710-AA-3 ..... SSM HEALTH CARE 3.823 06/01/2027 .....ccevuueeeeennnns feun e .. 1.EFE .. ...94.4590 |. . 500,000 498,128 |.. 133 | .3.823 |......3.951 ....06/30/2022 .. 06/01/2027 ...
82481L-AC-3 ..... SHIRE ACQ INV IRELAND D 2.875 09/23/2023 .. |- 2.BFE ... ...98.2350 |... . e (1,500) feuniiiiiiiiis e e 2.875 |...... 0.976 ....12/28/2021 ...|....09/23/2023 ...
832248-AZ-1 ..... SMITHFIELD FOODS INC 4.25 02/01/2027 .... |- 2.CFE ..|... ...91.9760 |... 1,421,029 |.... ... (4,150) |. 4.250 |...... 3.930 ....04/12/2017 ...|....02/01/2027 ...
83363R-AA-5 ..... SOC CONC AUTO CENTRAL 6.223 12/15/2026 . |- 2.AFE L ...91.1650 |... 1,230,728 |.............. 1,350,000 |......eeeeenn 1,338,516 [oeenniviiinnnnnns oovviinnnnns 4,49 |. 6.223 |...... 6.621 ...03/08/2011 ...|....12/15/2026 ...
835495-Al-4 ... SONOCO PRODUCTS CO 1.8 02/01/2025 |--2.BFE ... ...92.9650 |... 1.800 |...... 1.814 ....01/11/2022 ...|....02/01/2025 ...
87246Y-AC-0 ..... NUVEEN FINANCE LLC 4.125 11/01/2024 .. | LR FE L ...97.3680 |... . ... (6,083) |. 4125 |...... 3.663 ...05/11/2017 ...|....11/01/2024 ...
87264A-BF-1 ..... T-MOBILE USA INC 3.875 04/15/2030 .. .. 2.CFE ..|... ...90.5400 |... ..250,000 |.. ....272,820 .. (2,938) . 3.875 |...... 2.455 ....09/29/2021 ...|....04/15/2030 ...
872898-AA-9 ..... TSMC ARIZONA CORP 1.75 10/25/2026 .. .1.DFE .. ...88.7280 |. ..250,000 .249,954 |.. 12 .1.750 |......1.755 ....10/20/2021 .. 10/25/2026 ...
87612G-AA-9 ..... TARGA RESOURCES CORP 4.2 02/01/2033 .. .2.CFE .. ...86.0410 |. . 100,000 ..99,948 |.. .4.200 |......4.266 ....08/23/2022 .. 02/01/2033
89115A-2E-1 ..... TORONTO-DOMINION BANK 4.456 06/08/2032 . .1EFE .. ...94.9200 |. . 200,000 .198,966 |.. 4,456 |......4.573 ....08/25/2022 .. 06/08/2032
902674-YU-8 ..... UBS AG LONDON 1.375 01/13/2025 ... .1.DFE .. ...92.7410 |. . 600,000 .599,187 |.. .1.375 |...... 1.460 ....01/04/2022 .. 01/13/2025
927804-GE-8 ..... VIRGINIA ELEC & POWER CO 2.3 11/15/2031 1FFE .. ...80.3560 |. ..250,000 .249,502 |.. .2.300 |......2.325 ....11/15/2021 .. 11/15/2031 ...
941053-AJ-9 ... WASTE CONNECTIONS INC 3.5 05/01/2029 .... vee |- 2.AFE )., .. 100,236 |...91.3620 |... . 100,000 |.. 100,202 e e (B8) e e s 3.500 |...... 3.492 ....04/01/2022 ...|....05/01/2029 ...
94106L-BP-3 ..... WASTE MANAGEMENT INC 1.5 03/15/2031 .. veo |- 2.AFE ). .. 252,618 |...78.0400 |... . 300,000 |.. 204,557 v 1,939 i e 1.500 |...... 3.684 ....08/01/2022 ...|....03/15/2031 ...
98388\1-AD-9 ..... XCEL ENERGY INC 4.6 06/01/2032 N A |- 2.AFE ... .. 199,928 |...95.5950 |... . 200,000 |.. 199,979 e e BT s e s 4.600 |...... 4.657 ....05/08/2022 ...|....06/01/2032 ...
98978V-AB-9 ..... ZOETIS INC 3.25 02/01/2023 ......ccevvvnnnniniivnnnnnnnne fone ven | nnnnns 1o L2AFE L 943,690 |...99.8510 |.................998,510 |.............. 1,000,000 J..eeenniiiinnnnns 999,265 |..evvviiiiiiiinns fooeiiieenn 7,076 |oviviiiniiiiiiinns foveiniiiiiiiiinnns foeees 3.250 |...... 3.992 ... 12/11/2013 ... |....02/01/2023 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 69,854,388 | XXX 63,851,666 69,568,000 69,786,257 (45,632) XXX XXX XXX 602,548 2,213,083 XXX XXX
74331C-AD-0 ..... PROG 2020-SFR1 D 2.383 04/17/2037 ABS .......ccevvnnnn ‘ ............. ‘4 ........... TFFE |t 999,976 |...90.1102 |.....cevvvnennnns 901,102 |eeveeeees 1,000,000 |-eveeeeeeeennnnn 999,539 [.oeeeeiiiiiieienn oo 28 s e e 2.383 |...... 2413 [MON oot e 1,986 |oeveeeennnnes 23,830 |....03/04/2020 ...|....04/17/2037 ...
89169E-AC-3 ..... TPMT 2017-5 M1 FLT 02/25/2057 WHOLE LOAN .........ooifeee voefinnnnns 4 s | TA e 5,981,719 [...96.8472 [.............. 5,810,830 |....oieiennnn 6,000,000 |..cevunnnnnnns 5,997,339 |.iiiiiniiiiiinn o 10,848 [ i foenns 2.746 |...... 2. 793 [MON ..ooe [oovvennniiiinnns 2,289 | 145,841 |....05/16/2019 ...|....02/25/2057 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Residential Mortgage-Backed Securities 6,981,695 | XXX 6,711,932 7,000,000 6,996,878 10,872 XXX XXX XXX 4,215 169,671 XXX XXX
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05606D-AS-7 ..... BX 2022-PSB A FLT 08/15/2039 CMBS .........cccvvvvnnnns O Y S 68,739 [...99.7886 |...........oeeeee89,063 |ooviinniiinnnnnnn 89,199 i 88,944 | [ 208 L [ e 6.787 |...... 7.256 ....08/04/2022 ...|....08/15/2039 ...
05606K-AG-7 ..... BX 2019-MMP B FLT 08/15/2036 CMBS ... |- 1.DFE ... ...98.0028 |........ooeeeeenn803,522 |ouiiiiieennnn 819,897 | 820,346 e [ 2,570 [ e e 5.618 |...... 5.672 ...07/29/2021 ...|....08/15/2036 ...
05609V-AA-3 ..... BX 2021-VOLT A FLT 09/15/2036 CMBS ... 1A e ...96.7622 |......oeieeennnnn 96,762 |ovnnniiinnnnn. 100,000 [oiiiiinniennn 100,105 foneeniciiiiinens fovvvviiennn 105 e [ e 5.018 |...... 4.979 ....09/15/2021 ...|....09/15/2036 ...
05610J-AC-3 ..... BX 2022-MVRK B FLT 03/15/2039 CMBS 1.A ... ...96.5854 |.......iiiiieennnn 96,585 oniiiiiiiinnnnn 100,000 [oiiiiiiiiee i 99,910 |neniics el 31 e e | 6.242 |...... 6.505 ....03/10/2022 ...|....03/15/2039 ...
06541L-BG-0 ..... BANK 2022-BNK40 3.39358 03/15/2064 CMBS ... 1.A ... ...87.6906 |.......cooeeeeennn 39,461 | 45,000 [oiiiiiiinnnnnn86,201 | e (78) e e e 3.3% |...... 3.100 ....02/25/2022 ...|....03/15/2064 ...
08163P-BG-4 ..... BMARK 2022-B33 A5 3.4582 03/15/2055 CMBS .. 1.A ... L. 87.7800 |..eevvrunieeeeenn 57,057 |oeeiieiiiinnenn 85,000 [oeeeiiniiieeeeenn86,838 e e (112) e o e 3.458 |...... 3.143 ....02/24/2022 ...|....03/15/2055 ...
12591T-AE-6 ..... COMM 2014-LC15 A4 4.006 04/10/2047 CMBS ... 1.A ... ...97.9671 10.863,232 | oo (25,866) | [ e 4.006 |...... 0.878 ...07/30/2021 ...|....04/10/2047 ...
125930-BJ-8 ..... COMM 2015-CR26 4.466668 10/10/2048 CMBS ... 1.0 ... ...89.5751 |... 182,790 e [ (2,780) e [ e 4.467 |...... 2.mM ....10/26/2021 ...|....10/10/2048 ...
12625K-AE-5 ..... COMM 2013-CR8 A5 3.612 06/10/2046 CMBS . 1.4 .. ...99.2733 |. 247,597 |.. .3.612 |......0.273 ....07/30/2021 .. 06/10/2046
12635F-AU-8 ..... CSAIL 2015-C3 ASB 3.4481 08/15/2048 CMBS . 1.A .. ...97.4589 |. .240,279 |.. .3.448 |......1.133 ....11/15/2021 .. 08/15/2048
12656K-AE-7 ..... COMM 2020-CX B 2.446 11/10/2046 CMBS .... 1.4 .. ...74.6593 |. . A .165,622 |.. 2,446 |......4.080 ....03/22/2022 .. 11/10/2046 ...
17328R-BC-2 ..... CGCMT 2020-GC46 B 3.15 02/15/2053 CMBS . 1.A ... ...76.3697 |... 572,773 |.... . 750,000 |.. ... 766,776 e (2,119) [ e e 3.150 |...... 2.838 ...02/13/2020 ...|....02/15/2053 ...
17328R-BD-0 ..... CGCMT 2020-GC46 C 3.554 02/15/2053 CMBS ... 1.F ... ...72.3768 |... 904,710 |.... .1,250,000 |.. 74/ PR R €< 715 ) AU R RN 3.554 |...... 3.252 ...02/13/2020 ... |....02/15/2053 ...
20478J-AG-5 ... EQUS 2021-EQAZ B FLT 10/15/2038 CMBS 1.A ... ...95.4999 |... 148,022 |.... 154,879 [ooeeeeiiiieieeen oo 522 [ e et 5.418 |...... 5.658 ....10/27/2021 ...|....10/15/2038 ...
20478J-AJ-9 ..... EQUS 2021-EQAZ C FLT 10/15/2038 CMBS .... 1.A ... ...95.2440 |... 209,533 |.... 219,829 s el T8 e e 5.668 |...... 5.921 ....10/27/2021 ...|....10/15/2038 ...
36263U-AT-6 ..... GSMS 2021-GSA3 B 2.8276 12/15/2054 CMBS 1A ...74.1009 |... 133,382 |.... 179,998 e e (D) e e s 2.828 |...... 2.865 ...12/16/2021 ...|....12/15/2054 ...
46642E-BC-9 ..... JPNBB 2014-C21 AS 3.9965 08/15/2047 CMBS . LA ...95.8574 |..oiiiiiieennnnn 33,550 [ouiiiiiiinnnnnn 35,000 [oiiiiiine 33,871 L e 192 e [ e 3.997 |...... 6.569 ....00/28/2022 ...|....08/15/2047 ...
61767E-AE-4 ... MSBAM 2017-C34 A4 3.536 11/15/2052 CMBS ... 1.A ... L. 92.3243 | 461,622 |nenniieennnn. 500,000 [eeiiiiieeeenn507,276 e e (1,439) | e e 3.536 ...10/06/2017 ...|....11/15/2052 ...
61774L-BN-8 ..... MSC 2022-1.8 AS 3.79535 04/15/2055 CMBS .... O O O S R AU RN 3.79% ....03/25/2022 ...|....03/15/2032 ...
61774L-BN-8 ..... MSC 2022-L8 AS 3.794763 04/15/2055 CMBS 1.A .. .3.7% |.. ....08/25/2022 .. 04/15/2055
624750-AC-9 ..... [MTN 2022-LPFL B FLT 03/15/2039 CMBS .. 1.4 .. .6.231 |.. ....03/08/2022 .. 03/15/2039
78485G-AG-9 ..... [SREIT 2021-FLWR B FLT 07/15/2036 CMBS .. 1.A .. .5.244 |.. ...08/02/2022 .. 07/15/2036
90270R-BD-5 ..... [UBSBB 2012-C4 A4 2.7919 12/10/2045 CMBS 1.4 .. A 2,792 |.. ....08/04/2021 .. 12/10/2045 ...
90276X-AV-7 ..... UBSCM 2018-C11 A5 4.2411 06/15/2051 CMBS . 1.A .. ..2,819,406 |. 4.241 .. ...06/28/2018 .. 06/15/2051 ...
90276X-AY-1 ..... UBSCM 2018-C11 AS 4.4917 06/15/2051 CMBS ... 1.A ... L. 92,3161 |t 2,307,903 |.... 2,543,022 [ e (6,990) [ e e 4.492 ...06/28/2018 ...|....06/15/2051 ...
92890K-BF-1 ..... WFRBS 2014-C22 B 4.371 09/15/2057 CMBS ... 1.A ... ...92.6116 |... .. 148,120 e [ (30598) e [ s 4.371 ....08/05/2021 ...|....09/15/2057 ...
94989M-AD-1 ..... WFCM 2015-NXS2 A4 3.498 07/15/2058 CMBS ... 1.A ... ...96.3045 |... ..430,000 |.. o BAT,908 s e (8,828) | [ e 3.498 ....07/29/2021 ...|....07/15/2058 ...
95001IN-AY-4 ..... WFCM 2018-C45 A4 4.184 06/15/2051 CMBS .... 1.A ... ...94.5160 |... .4,690,000 |.. 4,769,803 |..eiiiiiiiieee e (13,184) [ e e 4.184 ...06/28/2018 ...|....06/15/2051 ...
96221T-AG-2 ..... WFRBS 2014-LC14 AS 4.351 03/15/2047 CMBS . 1A e . ...96.7925 |...iiiiiienennnnn 53,286 [oninniiiiinnnn 85,000 [oiiiiiiiinnnn 85,584 | e (496) [ e | 4.351 ....06/02/2022 ...|....03/15/2047 ...
96221T-AL-1 ..... WFRBS 2014-LC14 C 4.344 03/15/2047 CMBS ............. b LA s 105,280 |...93.8016 |.....ooeeeeennn. 93,388 [oiiiiinnnnnn99,559 |l 102,097 [ e (2,800) [ e ...08/05/2021 ...|....03/15/2047 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 17,617,099 | XXX 15,681,020 17,113,773 17,391,734 XXX XXX
00217Q-AB-7 ..... ARIFL 2022-A A2 3.12 01/15/2031 ABS ......evvvvvvvrnnn foen ven | nnnnns 4 s LLAFE e 99,999 |...98.1091 100,000 |vvveniirrnnnnn 100,017 ....04/07/2022 ...|....01/15/2031 ...
03842V-AA-5 ..... AQFIT 2021-A A 1.54 07/17/2046 ABS ... 4 .. .. 1.G FE ..|... ...89.8027 |... ..118,583 |.. ... 118,563 ....09/29/2021 ...|....07/17/2046 ...
03880R-AA-7 ..... ARCLO 2021-FL4 A FLT 11/15/2036 CRE .. |4 1AFE .. ...96.0908 |. ..195,000 195,271 |.. ... 11/17/2021 .. 11/15/2036 ...
04018N-AS-0 ..... ARES 2020-56A CR FLT 10/25/2034 LL .. |4 1FFE .. ...89.9100 |. ..440,000 441,155 |.. ...10/2172021 .. 10/25/2034 ...
04047E-AA-4 ..... ARIVO 2022-1A A 3.93 05/15/2028 ABS 4 .1.CFE .. ...97.0581 . 118,287 118,332 |.. ....04/06/2022 .. 05/15/2028
05601D-AC-7 ..... BREX 2022-1 A 4.63 07/15/2025 ABS .. 4 1FFE .. ...96.8403 |. ..99,943 |.. ....08/23/2022 .. 07/15/2025 ...
05684C-AS-4 ..... BCC 2020-3A CR FLT 10/23/2034 LL 4 1FFE .. ...91.2400 |. 451,142 .. ...10/01/2021 .. 10/23/2034 ...
08862B-AA-3 ..... BHG 2021-B A 0.9 10/17/2034 ABS ... 4 | LA FE L .. 100,640 |...93.9739 |... ... 100,640 ....09/10/2021 ...|....10/17/2034 ...
08862B-AB-1 ..... BHG 2021-B B 1.67 10/17/2034 ABS ... 4 e [ 1.CFE L 194,977 |...84.2535 |... ...194,997 ....09/10/2021 ...|....10/17/2034 ...
12663J-AC-5 ..... CNH 2022-B A3 3.89 08/16/2027 ABS .. 4 | LA FE L ..34,995 |...97.6281 |... ....08/16/2022 ...|....08/16/2027 ...
15032E-AS-8 ..... CEDF 2017-8A CR FLT 10/17/2034 LL .... 4 ..o | LFFE ... .. 315,000 |...90.5600 |... ....08/18/2021 ...|....10/17/2034 ...
17151K-AJ-5 ... CHWML 2021-1A C FLT 10/24/2033 MML ... D...... 4 oo |- 1LGFE ..., .. 425,000 |...90.2339 |... ...10/01/2021 ...|....10/24/2033 ...
194241-AB-3 ..... CASL 2021-C A2 2.32 07/26/2055 ABS ........cceevvnnvrrifons vun]unnnnns 4. LAFE 172,609 |...85.2262 ...11/16/2021 ...|....07/26/2055 ...
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194240-AD-9 ..... CASL 2021-C C 3.06 07/26/2055 ABS .........evvevvevunsfone ven] unnnns 4 s LFFE L 219,913 [...83.7853 |[....coevvrnnnnnns 184,328 [oeniiiiiinnnnnn 220,000 [...oeeeivnnnnnnns 219,906 [...ooovivniiiiines fovvrnnninen 18 e s 002223.060 |l 3.112 ....11/16/2021 ...|....07/26/2055 ...
233046-AN-1 ..... DNKN 2021-1A A2 2.045 11/20/2051 ABS .. |--2.BFE ... ...85.0454 |... 252,448 s e (@) | e 2,045 2.061 ...10/15/2021 ...|....11/20/2051 ...
238021-AA-9 ..... COLO 2021-1A A2 2.06 02/27/2051 ABS 4. | TG FE L L. 86.6170 |...cevvnneeennnnn 43,309 |ovniniiiinnnnnnnn 50,000 [oiiininnnnennn 43,464 e oo 472 | e 00222060 . 6.877 ....00/28/2022 ...|....02/27/2051 ...
26209X-AD-3 ..... HONK 2021-1A A2 2.791 10/20/2051 ABS ....covveuneveeee o ven | s 4 .. |- 2.CFE ..|... L..76.2520 |...cevvnnieeeeen 150,979 |onniiiiiiinnn. 198,000 [oiiiinine 197,998 | oo (2) e e 2,791 | 2.821 ....09/23/2021 ...|....10/20/2051 ...
262440-AN-3 ... DRSLF 2017-49A AR FLT 07/18/2030 LL .. D...... 4 .. 1.AFE ..|... L.98.1100 [ovvvvvnnnnnennn 439,937 |ouninniiiinn 448,412 [ B LBT6 s [ 8B4 | e 5144 5.209 ....07/30/2021 ...|....07/18/2030 ...
29001V-AQ-2 ..... ELMW6 2020-3A CR FLT 10/20/2034 LL ... D...... 4 .. .. 1.F FE ..|... ...91.3800 |...ccevnnnieennnn 351,813 |onniniinnnnn 385,000 [oiieininn 386,026 | feeeieeen 1,026 | e [l 6.203 | 6.394 ...09/23/2021 ...|....10/20/2034 ...
20374F-AB-9 ..... EFF 2022-3 A2 4.38 07/20/2029 ABS ........ceuvvvvvevnnsfons ven] unnnns 4 .. .. 1.AFE ..|... ...98.1003 |... . e 90,029 [ e 36 e e 000240380 | 4.434 ....08/16/2022 ...|....07/20/2029 ...
37959P-AC-1 ... SEACO 2020-2A A 2.26 11/19/2040 ABS D...... 4 .. 1.F FE ..|... ...88.5494 |... 1,207,513 e 1,207,067 [ e 128 [ e [00022.2.260 | 2.29% ...09/23/2020 ...|....11/19/2040 ...
37959P-AG-2 . SEACO 2021-2A A 1.95 08/17/2041 ABS .. 1FFE .. ...86.4131 ..214,009 .1.970 ....07/27/2021 .. 08/17/2041
42806M-AP-4 ..... HERTZ 2022-2A B 2.65 06/26/2028 ABS .. 1FFE .. ...85.6759 |. . 280,000 .2.677 ....01/11/2022 .. 06/26/2028
42806M-BL-2 ..... HERTZ 2022-5A B 4.28 09/25/2028 ABS .. 1FFE .. ...91.1557 |. . A . 180,000 ......4.364 ....03/25/2022 .. 09/25/2028 ...
441480-AA-T ... HWIRE 2021-1 A2 2.311 11/20/2051 ABS ... |- 1LFFE L .. 110,000 |.. 86.8668 |... ... 95,583 |.... . 110,000 |.. 109,999 oo e (B) e e 22310 2.336 ....11/09/2021 ...|....11/20/2051 ...
466365-AD-5 ..... JACK 2022-1A A21 3.445 02/26/2052 ABS |- 2.BFE ... .. 128,050 |...85.5150 |... 109,502 |.... ..128,050 |.. 128,129 s e T8 e e 30445 3.473 ....02/02/2022 ...|....02/26/2052 ...
476681-AB-7 ..... JUIKE 2021-1A A2l 2.891 02/15/2052 ABS .... 4 2B FE L .. 238,800 |...84.6150 |... 202,061 |.... ..238,800 |.. 238,802 e feeeee 2 e e 002,891 | 2.922 ....12/03/2021 ...|....02/15/2052 ...
52604D-AC-6 ..... LFT 2021-2A C 3.09 04/20/2032 ABS ........ceuvvvvvevnnefone ven] unnnns 4 ...cooo. |..2.CFE .. [... .. 194,965 |...78.2290 |... 162,547 |.... ..195,000 |.. 194,988 s e B e e 022230090 Ll 3.140 ....10/15/2021 ...|....04/20/2032 ...
53048H-AA-4 ... LNCR 2021-CRE6 A FLT 11/15/2038 CRE .. .. 1.AFE ..|... .. 130,000 |...95.5682 |... 124,239 |.... . 130,000 |.. 130,188 e e 198 e e 2 5L618 | 5.703 ....10/27/2021 ...|....11/15/2038 ...
55283T-AA-6 ..... MF1 2021-FL6 A FLT 07/16/2036 CRE .... .. 1.AFE ..|... .. 188,397 |...96.0755 |... 182,543 |.... . 190,000 |.. 189,332 | o935 | e 00 50426 5.888 ....02/16/2022 ...|....07/16/2036 ...
55284A-AA-6 ..... MF1 2021-FL7 A FLT 10/16/2036 CRE .... .. 1.AFE ..|... ..170,000 |...95.6111 |... 162,539 |.... . 170,000 |.. L A70,274 s e 274 s e |49 5.442 ....09/10/2021 ...|....10/18/2036 ...
55285B-AA-3 MF1 2022-FL10 A FLT 09/17/2037 CRE ... .. 1.AFE ..|... ...99.3980 |... ...99,398 |.... . 100,000 Joeeeeeinnineennnn 99,621 [ v 121 e e 0nnn 80567 | 6.924 ....07/26/2022 ...|....09/17/2037 ...
55822B-AG-0 ..... [MDPK 2021-52A C FLT 01/22/2035 LL .. 1FFE .. ...90.2000 |. ..225,500 | ..250,000 .6.357 ....11/18/2021 .. 01/22/2035 ...
55953U-AE-4 ..... [MAGNE 2021-30A C FLT 10/25/2034 LL 1FFE .. ...90.8000 |. ..227,000 |. ..250,000 .6.411 ....10/01/2021 .. 10/25/2034 ...
571080-AC-7 ..... [MFT 2021-3A C 1.81 12/15/2031 ABS .. . 1.GFE .. ...89.1162 |. .. 347,553 |. ..390,000 L2112 ...10/18/2021 .. 12/15/2031
57119H-AA-8 ..... MLR 2022-1A A1 3.372 07/20/2023 ABS 1AFE .. ...99.6150 |. 31,515 | 31,637 .3.207 ....06/24/2022 .. 07/20/2023 ...
576339-CX-1 ..... MCCT 2022-4A B 6.24 04/21/2029 ABS . 1EFE .. ...99.7299 |. 99,730 |. . 100,000 ......6.407 ....10/13/2022 .. 04/21/2029 ...
63941B-AB-1 ..... NAVSL 2019-A A2A 3.42 01/15/2043 ABS . .. 1.AFE ..|... ...95.9147 |... ...88,579 |.... 092,352 90,824 [ e 442 e e 000032420 | 4.872 ....08/16/2022 ...|....01/15/2043 ...
63941H-AA-O ..... NAVSL 2020-DA A 1.69 05/15/2069 ABS .. |- TAFE L ...89.6797 |... ... 38,025 |.... 82,401 e 41,885 [ e 304 [ e e 10690 | 2.613 ....08/09/2022 ...|....05/15/2069 ...
65357L-Ad-4 ..... NIAPK 2019-1A AR FLT 07/17/2032 LL ... | TAFE L ...97.3900 |... .. 243,475 |.... ..250,000 Joeeeeneneneennnn 244,735 [ i 485 e e 002250079 | 5.798 ....00/19/2022 ...|....07/17/2032 ...
67516C-AQ-2 ..... OCTR 2020-10A BR FLT 10/15/2034 LL ... |- 1.CFE ... ...95.4700 |... ..334,145 |.... ..350,000 |oeeeruunneeeennnn350,528 foiiiiiiiiiieeee e 528 [ e 022250879 | 5.945 ...10/28/2021 ...|....10/15/2034 ...
69335P-DP-7 ..... PFSFC 2020-A A 1.27 06/15/2025 ABS ... | TAFE L ...97.9718 |... ...97,972 ... . 100,000 |oeevveeniineennnnn 98,638 [oniiiiiiiiininns vl 1288 L e el 1270 | 4.360 ....07/26/2022 ...|....06/15/2025 ...
T84490M-AA-4 ..... S\B 2021-D A1A 1.34 03/17/2053 ABS ... .. 1.AFE ..|... ...89.0042 |... ...75,418 |.... 84T el BT [ e e [ e 12340 | 1.350 ....08/10/2021 ...|....03/17/2053 ...
78449P-AD-1 ..... S\B 2018-A B 3.96 07/15/2042 ABS ... .1.BFE .. ...88.8044 |. ..888,044 |. .1,000,000 .999,454 |.. . 4.044 ...03/14/2018 .. 07/15/2042 ...
784850-AA-T ... STWD 2019-FL1 A FLT 07/15/2038 CRE 1AFE . ...98.9738 |. ..65,883 |.. .5.471 ...09/29/2021 .. 07/15/2038
80286X-AE-4 ..... SDART 2021-2 C 0.9 06/15/2026 ABS .. .1.CFE .. ...97.1131 ..98,603 |.. .4.286 ...06/29/2022 .. 06/15/2026
83390U-AF-4 . SOFI 2020-C AFX 1.95 02/15/2046 ABS 1AFE . ...90.4984 |. .. 33,949 |.. .3.5% ...06/06/2022 .. 02/15/2046
85236K-AD-4 . SIDC 2020-1A A2 1.893 08/25/2045 ABS . .1.GFE .. ...88.8913 [. ..44,827 |.. ......6.304 ....10/056/2022 .. 08/25/2045 ...
86271P-AE-5 ..... STRTA 2021-1A B FLT 10/20/2033 LL .... |- 1.CFE ... ...95.8900 |... 875,750 e foeeee e 750 e e [l 62203 | 6.399 ...09/20/2021 ...|....10/20/2033 ...
87167N-DG-7 ..... SYMP 2020-23A CR FLT 01/15/2034 LL ... D...... 4 | 1R FE L ...93.0200 |... 00i250,367 |eveiiiiiiiiins o367 e e 06,079 | 6.186 ....11/17/2021 ...|....01/15/2034 ...
92333B-Al-0 ..... VENTR 2019-37A CR FLT 07/15/2032 LL .. D...... 4 |- 1LFFE L ...92.6900 |... B s .. 185,278 e o 278 s e | 6579 | 6.712 ....07/30/2021 ...|....07/15/2032 ...
98875J-AS-3 ..... ZAIS 2020-16A AR FLT 10/20/2034 LL ......covvvvnnneeifonn oot D...... 4. . 1LAFE .. L..97.2300 [..iiiiiiinnnns 388,920 |...oiiiiinnnnn 400,000 |..eeevunnnnens 400,786 |..oeevvnnniiiinnnn foveeennnnnnnnn 786 foiiiiiiiiiiins Jeveiiiiiiiiiinnnn. [....5.663 |...... 5.736 ...10/14/2021 ...|....10/20/2034 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 11,879,730 | XXX 10,827,589 11,914,700 11,897,488 18,447 XXX XXX XXX 68,917 314,399 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 106,332,912 [ XXX 97,072,207 105,596,473 106,072,357 (100,372) XXX XXX XXX 732,146 3,366,230 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
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1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 239,232,642 | XXX 219,318,608 234,542,998 236,014,069 (554,584) XXX XXX XXX 2,285,722 7,121,203 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 7,887,348 | XXX 7,476,218 7,876,076 7,897,483 6,040 XXX XXX XXX 6,280 193,984 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 17,617,099 | XXX 15,681,020 17,113,773 17,391,734 (84,059) XXX XXX XXX 56,406 669,077 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 11,879,730 | XXX 10,827,589 11,914,700 11,897,488 18,447 XXX XXX XXX 68,917 314,399 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 276,616,819 | XXX 253,303,435 271,447,547 273,200,774 (614,156) XXX XXX XXX 2,417,325 8,298,663 XXX XXX
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A.$ .. 82,474,695 1B ..$ .. .13,820,289 1C..§ .. 23,318,548 1D ..$............ 34,448,947 1E..$ ... 22,742,730 1F .$ ... 24,573,188 1G..$............ 13,243,305
1B  2A..$.. 26,693,471 2B..$.. 16,224,778 2C ..$ .. .15,660,823
1C BA LS s 3B.$ e 3C .8 s
1D 4A .S .. 4B ..$ .. 4C ..$ ..
1E 5A ...% 5B ..% 5C ..$
TF 6nS e




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS GROUP 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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Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4
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Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912810-0Z-4 ......... US TREASURY N/B 3.125 02/15/2043 ... . veer)|....09/26/2022 ... [ JPMorgan Investment Advisors Inc. ... 150,000 |.. .... 150,000 |..
912810-TB-4 ......... US TREASURY N/B 1.875 11/15/2051 ... ...04/05/2022 ... | GOLDMAN SACHS & CO LLC ...100,000 |..

....340,000 |..
....350,000 |..
...800,000 |..

....303,729 |..
....306,783 |..
... 795,723 |..

...00/30/2022 ... [BNP PARIBAS SECLRITIES CORP ..

91282C-AB-7 ... .|
...00/28/2022 ... | JP MORGAN SECURITIES LLC

91282C-CP-4 ...

..|US TREASURY N/B 0.25 07/31/2025 ...
..|US TREASURY N/B 0.625 07/31/2026 ...
. |US TREASURY N/B 0.75 12/31/2023 ...

91282C-DR-9 ........ . .

91282C-DY-4 . ..|US TREASURY N/B 1.875 02/15/2032 04/05/2022 ... | GOLDMAN SACHS & CO LLC . 189,852
91282C-DZ-1 . ..|US TREASURY N/B 1.5 02/15/2025 .. 03/10/2022 ... | VARIOUS .. .2,087,883
91282C-ED-9 . .| US TREASURY N/B 1.75 03/15/2025 . 04/05/2022 ... | JP MORGAN SECURITIES LLC .966,046

91282C-EE-7 ......... US TREASURY N/B 2.375 03/31/2029 ...
91282C-EF-4 ......... US TREASURY N/B 2.5 03/31/2027
91282C-EM-9 ......... US TREASURY N/B 2.875 04/30/2029 ...
91282C-EP-2 ......... US TREASURY N/B 2.875 05/15/2032 ...

....04/12/2022 ... [ GOLDMAN SACHS & CO LLC
«ev|-...04/05/2022 ... [ GOLDMAN SACHS & CO LLC ...
- |....06/19/2022 ...
.|---.06/10/2022 ...
...05/13/2022 ... [BANK OF NEW YORK MELLON/THE ..

....200,000 |..
....300,000 |..
...200,000 |..

... 195,344 |..
....208,594 |..
.... 199,926 |..
....398.820 |..
...998,828 |..

91282C-EQ-0 ......... US TREASURY N/B 2.75 05/15/2025 .... aR . ..
91282C-ET-4 ......... US TREASURY N/B 2.625 05/31/2027 ... ....06/22/2022 ... | GOLDMAN SACHS & CO LLC ....973,086 |.. .... 1,000,000 |..
912820-FN-6 ......... US TREASURY N/B 4.25 09/30/2024 .... - ....]....10/13/2022 ... [BNP PARIBAS SECURITIES CORP .. .. . ... 184,263 |.. 185,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 8,135,440 8,310,000
13063D-C4-8 ......... CALIFORNIA ST 1.7 02/01/2028 ..evvueniiiiiiiiiiiiiiiiie e et e s s e e e e e e e s eeeannaas ‘ ................. ‘....09/06/2022 ‘JP 0T 0 = S R RO 884,920 |ouvueniiiiiiiiies 1,000,000
20772G-E5-3 ......... CONNECTICUT ST 5.69 03/15/2023 ....eeruuuieeeeunuunaaerennnunsaaeennnnasaeeennnnnssaernnnnnsssenennnnnseseennnnnsseenne | ennnseeeeeesnnnns fonns 01/20/2022 ... [WELLS FARGO SECURITIES LLC ..ereuuiieeiuunnnseeennnnnseeennnnuaasaeennnnnssennnnnnsssaennnnnnseennnnnnsssennnnnnases |oennnnsseernnnnnnseeennnnnnneeernns |oennsseeeennnnnnseeeees 1,848,683 [....ccovvnniiiiiennnn 1,750,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 2,733,603 2,750,000
649660-XX-3 ......... |NEW YORK NY 4 08/01/2050 ....eeeuuuueeeeennnuseeeeennuseeseennesseseeennssseeennnnsseeennsnaseeennnnnseeeeennnnnnas | ................. |....07/05/2022 |CITY OF NEW YORK NY et et eeitii e e eeinee e e e eeeeee e s e e ereneseeenensasseenesnaaseeernnnnaeeennnnnaeeeennnnnns | .......................................................... 1,978,360 [-oieieiiiiiieiennnn 2,000,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 1,973,360 2,000,000

€13

040654-XV-2 ......... ARIZONA ST TRANSPRTN BR 2.058 07/01/2025 ... +|----09/12/2022 ... [HILLTOP SECURITIES INC ... 1,238,341 . ... 1,300,000 [..
04780M-VA-4 ......... ATLANTA GA ARPT REVENUE 4 07/01/2049 -|--..07/05/2022 ... | CITIGROUP GLOBAL MARKETS INC ... .... 2,965,770 |.. ... 3,000,000 [..
167593-Y5-5 ......... CHICAGO IL O'HARE INTERNA 4.5 01/01/2056 .... ...08/31/2022 ... | JP MORGAN SECURITIES LLC ... ... 3,678,742 |.. .... 3,800,000 [..

...01/07/2022 ... [ JP MORGAN SECURITIES LLC ...

167736-YV-3 ......... CHICAGO IL WTR REVENUE 6.642 11/01/2029 .|
...04/06/2022 ...|Citigroup Global Markets Inc. ..............

1,000,000 |.. .... 1,000,000 [..

23503C-AP-2 ......... | DALLAS-FORT WORTH TX IN 4.087 11/01/2051 .... .|

249182-QY-5 . ..|DENVER CITY & CNTY CO A 4.125 11/15/2053 .... -|--..07/08/2022 ... MERRILL LYNCH PIERCE FENNER & SMITH INC . 1,890,620 |.. ....2,000,000 |..
38122N-A7-7 .........| GOLDEN ST TOBACCO SECURIT 1.4 06/01/2025 .... ...06/28/2022 ... |BARCLAYS CAPITAL 1,390,185 |.. ... 1,500,000 [..
442349-EN-2 . [HOUSTON TX ARPT SYS REV 1.716 07/01/2026 . .| JP MORGAN SECLRITIES LLC ... .303,514 .330,000

50335K-DL-8 . .. | MIAMI-DADE CNTY FL SEAPORT 4 10/01/2050 ..
650014-TF-0 . ..[NEW YORK ST THRUNAY AUT 5.449 04/01/2025 .
650035-8N-1 ......... NEW YORK ST URBAN DEV CO 3.25 03/15/2025 ....

. |NATIONAL FINANCIAL SERVICES CORPORATION .
.| GOLDMAN SACHS & CO LLC ........
. |----09/08/2022 ... | SUNTRUST CAPITAL MARKETS INC .

...09/0172022 ... MERRILL LYNCH PIERCE FENNER & SMITH INC .

.2,712,3%0
. 1,095,940
.... 1,963,640 |..

. 3,000,000
. 1,000,000
....2,000,000 [..

709235-S7-1 ......... PENNSYLVANIA ST UNIV 2.115 09/01/2028 .| .... 1,801,140 [.. ....2,000,000 |..
73358-CX-0 ......... PORT AUTH OF NEW YORK & 5.647 11/01/2040 . weer|-...01/27/2022 ... [CITIGROUP GLOBAL MARKETS INC .... 1,001,056 |..
771902-H-3 ......... ROCHESTER MN HLTH CARE FACS 4 11/15/2048 . -|----07/05/2022 ... |CITIGROUP GLOBAL MARKETS INC .... 1,485,000 [..

...02/04/2022 ... [RBC CAPITAL MARKETS LLC

783186-UJ-6 ......... RUTGERS NJ ST UNIV 3.27 05/01/2043 .|

783186-UU-1 ......... RUTGERS NJ ST UNIV 2.556 05/01/2040 - [--..08/03/2022 ... |RBC CAPITAL MARKETS LLC .... .. ..
T9771F-AAS ......... SAN FRANCISCO CA CITY & 2.825 11/01/2041 . .. ... ....11/01/2022 ... | VARIOUS ... ... 2,326,720 |.. .... 3,000,098 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 26,395,680 27,805,098

00217Q-AB-7 ......... ARIFL 2022-A A2 3.12 01/15/2031 ABS .....eveiieieiiiiie e [ eeeee e ....04/07/2022 ... [MIZUHO SECURITIES USA LLC ...eeereieieieeeee e , 100,000
002824-B0-2 ......... ABBOTT LABORATORIES 1.4 06/30/2030 ... -|----09/02/2022 ... |CREDIT SUISSE SECURITIES USA LLC . ....200,000 |..
025816-DA-4 ......... AMERICAN EXPRESS CO VAR 08/03/2033 ... «or|-...08/16/2022 ... [ JP MORGAN SECURITIES LLC ....350,000 |..
030401i-BA-2 AMERICAN WATER CAPITAL C 4.45 06/01/2032 . +|--.-09/29/2022 ... | JP MORGAN SECURITIES LLC ...100,000 |..
031162-DD-9 . .| AMGEN INC 3 02/22/2029 .........ceeeennnnee 03/16/2022 ... | CITIGROUP GLOBAL MARKETS INC .
.| ANDREW I MELLON FOUNDAT 0.947 08/01/2027 . 03/29/2022 ... | WELLS FARGO SECURITIES LLC ... 1,129,413

.... 362,692 |..

03444R-AB-4 . .

04047E-AA-4 . .| ARIVO 2022-1A A 3.93 05/15/2028 ABS .. .| JPMorgan Investment Advisors Inc. . 169,979
05601D-AC-7 . ..|BREX 2022-1 A 4.63 07/15/2025 ABS . . | BARCLAYS CAPITAL .. 99,838
05606D-AS-7 . .|BX 2022-PSB A FLT 08/15/2039 CMBS . 08/04/2022 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC . 69,535

05610J-AC-3 ......... BX 2022-MVRK B FLT 03/15/2039 CMBS ... ...03/10/72022 ... | BARCLAYS CAPITAL

.| 99,599 |..
...03/17/2022 ... [ SANTANDER INVESTMENT SECURITIES INC

05964H-AP-0 ......... BANCO SANTANDER SA 3.496 03/24/2025 .. ....200,000 |..
06051G-KQ-1 . ..|BANK OF AMERICA CORP VAR 04/27/2033 .. 04/21/2022 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC . .200,000
06406R-BH-9 . ..|BANK OF NY MELLON CORP VAR 06/13/2033 .. 07/22/2022 ... | JP MORGAN SECURITIES LLC ... .602,592
06406R-BM-8 . .| BANK OF NY MELLON CORP VAR 10/25/2033 .. 10/18/2022 ... [CITIGROUP GLOBAL MARKETS INC .100,000

06541L-BG-0 ......... BANK 2022-BNK40 3.39358 03/15/2064 CMBS .. . woer|-...02/25/2022 ... [WELLS FARGO SECURITIES LLC .
08163P-BG-4 ......... BMARK 2022-B33 A5 3.4582 01/15/2032 CMBS ........eeeeeiiiuriiiiiiiiiiiiiiiiiiiiiiieeeiiiiie e e e et eeeessiiiees [ ereeeeniiieeeens ....02/24/2022 ... [GOLDMAN SACHS & 00 LLC ...vveeiieiiusiiiieiiiittiiie e ittt ettt ettt e et e e e e
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12656K-AE-7 ......... COMM 2020-CX B 2.446 11/10/2046 CMBS ... ...03/22/2022 ... |DEUTSCHE BANK SECURITIES INC ... 164,021 |.. ... 185,000 |..
12661P-AC-3 . ..| CSL FINANCE PLC 4.25 04/27/2032 .... ....04/20/2022 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC . . 199,290
12663J-AC-5 . ..|CNH 2022-B A3 3.89 08/16/2027 ABS . ...08/16/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . 34,99
194162-AP-8 . ..| COLGATE-PALMOLIVE CO 3.25 08/15/2032 10/03/2022 ... |HSBC SECURITIES USA INC .... 136,685
210518-DP-8 ......... CONSUMERS ENERGY CO 3.6 08/15/2032 .|...08/01/2022 ... | JP MORGAN SECURITIES LLC ... ... 299,775 |..
21688A-AS-1 ......... COOPERAT RABOBANK UA/NY 1.375 01/10/2025 ... . |--..01/05/2022 ... | CREDIT SUISSE SECURITIES USA LLC .
238021-AA-9 ......... COLO 2021-1A A2 2.06 02/27/2051 ABS . |-...09/28/2022 ... |DEUTSCHE BANK SECURITIES INC
20374F-AB-9 ......... EFF 2022-3 A2 4.38 07/20/2029 ABS .|--..08/16/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC .
36264F-AC-5 ......... GSK CONSUMER HEALTHCARE 3.375 03/24/2029 .... .|....04/01/2022 ... [HSBC SECURITIES USA INC
369550-B-9 GENERAL DYNAMICS CORP 3.625 04/01/2030 . ...08/31/2022 ... |HSBC SECURITIES USA INC .
372460-AB-1 . ..| GENUINE PARTS CO 1.75 02/01/2025 ...... 01/06/2022 ... |JPMorgan Investment Advisors Inc. . 224,372
38141G-ZH-0 . ..| GOLDMAN SACHS GROUP INC VAR 01/24/2025 . 01/19/2022 ... | GOLDMAN SACHS & CO LLC .300,000
42806M-AP-4 . ..|HERTZ 2022-2A B 2.65 06/26/2028 ABS .. 01/11/2022 ... |RBC CAPITAL MARKETS LLC . .279,941
42806M-BL-2 . ..|HERTZ 2022-5A B 4.28 09/25/2028 ABS 03/25/2022 ... | BARCLAYS CAPITAL .. . 179,928
437076-CN-0 . ..| HOME DEPOT INC 2.875 04/15/2027 ... 03/24/2022 ... [MORGAN STANLEY & CO LLC . . 198,928
466365-AD-5 ......... JACK 2022-1A A2| 3.445 02/26/2052 ABS .. . |--..02/02/2022 ... | Guggenheim Securities, LLC ... ... 130,000 |..
46642E-BC-9 ......... JPNBB 2014-C21 AS 3.9965 08/15/2047 CMBS . .|....09/28/2022 ... | JP MORGAN SECURITIES LLC ..
46647P-BE-5 ......... JPMORGAN CHASE & CO VAR 10/15/2030 . |--..08/02/2022 ... |CITIGROUP GLOBAL MARKETS INC .... 269,826 |.. . .
46849L-W-1 ......... JACKSON NATL LIFE GLOBAL 1.75 01/12/2025 . .|....01/05/2022 ... | JP MORGAN SECURITIES LLC ... 449,924 |.. ....450,000 |..
478160-CF-9 ......... JOHNSON & JOHNSON 3.625 03/03/2037 .|--..10/06/2022 ... | CREDIT SUISSE SECURITIES USA LLC . .. 131,627 |.. .... 150,000 |..
539830-BP-3 LOCKHEED MARTIN CORP 1.85 06/15/2030 ...04/13/2022 ... | JP MORGAN SECURITIES LLC ....100,000 |..
55283T-AA-6 . .|MF1 2021-FL6 A FLT 07/16/2036 CRE . ....02/16/2022 ... |CREDIT SUISSE SECURITIES USA LLC . . 190,000
55285B-AA-3 MF1 2022-FL10 A FLT 09/17/2037 CRE ... .|....07/26/2022 ... |CREDIT SUISSE SECURITIES USA LLC .... . ....100,000 |..
57119H-AA-8 MLR 2022-1A A1 3.372 07/20/2023 ABS .. ...06/24/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . .... 120,000 |.. .... 120,000 |..
576339-CX-1 . .. [MCCT 2022-4A B 6.24 04/21/2029 ABS 10/13/2022 ... | JPMorgan Investment Advisors Inc. .. 99,961 .
617446-8P-7 . ..| MORGAN STANLEY VAR 04/01/2031 . 07/29/2022 ... | GOLDMAN SACHS & CO LLC . 190,864
61747Y-EL-5 . ..| MORGAN STANLEY VAR 01/21/2033 . 01/19/2022 ... | MORGAN STANLEY ... .300,000
61774L-BN-8 ......... MSC 2022-18 AS 3.79535 04/15/2055 CMBS .... . |--..08/25/2022 ... | MORGAN STANLEY ....
624750-AC-9 ......... MTN 2022-LPFL B FLT 03/15/2039 CMBS .... .|...03/08/2022 ... | CITIGROUP GLOBAL MARKETS INC ...
63941B-AB-1 ......... NAVSL 2019-A A2A 3.42 01/15/2043 ABS ... .|--..08/16/2022 ... |BARCLAYS CAPITAL
63941H-AA-0 NAVSL 2020-DA A 1.69 05/15/2069 ABS .. ...03/09/2022 ... | GOLDMAN SACHS & CO LLC ...
641062-BD-5 . ..|NESTLE HOLDINGS INC 4.3 10/01/2032 09/21/2022 ... | GOLDMAN SACHS & CO LLC ... . 346,478
65357L-AJ-4 . .. NIAPK 2019-1A AR FLT 07/17/2032 LL ...09/19/2022 ... [Citigroup Global Markets Inc. . 244,250
69335P-DP-7 .. |PFSFC 2020-A A 1.27 06/15/2025 ABS ... 07/26/2022 ... |RBC CAPITAL MARKETS LLC .... .. 97,3% .
69371R-R7-3 . .. |PACCAR FINANCIAL CORP 2.85 04/07/2025 .. ..|....08/31/2022 ... [MUFG SECURITIES AMERICAS INC . ... 249,935 |.. ....250,000 |..
70450Y-AL-7 ......... PAYPAL HOLDINGS INC 4.4 06/01/2032 . |--..05/16/2022 ... MORGAN STANLEY & CO LLC . ....199,308 |.. ....200,000 |..
742718-DF-3 ......... PROCTER & GAMBLE CO/THE 5.55 03/05/2037 .. . |-...10/13/2022 ... | PERSHING LLC ... 155,472 |.. .... 150,000 |..
784710-AA-3 ......... SSM HEALTH CARE 3.823 06/01/2027 . |--..06/30/2022 ... [BOFA SECURITIES INC . ... 497,99 |.. .500,000 ..
78485G-AG-9 ......... SREIT 2021-FLWR B FLT 07/15/2036 CMBS .. .|....03/02/2022 ... |BARCLAYS CAPITAL .... .. 95,000 |..
80286X-AE-4 ......... SDART 2021-2 C 0.9 06/15/2026 ABS .... . |--..06/29/2022 ... [DEUTSCHE BANK SECURITIES INC .
83300U-AF-4 ......... SOFI 2020-C AFX 1.95 02/15/2046 ABS .. .|....06/06/2022 ... |JP MORGAN SECURITIES LLC
835495-Al-4 ......... SONOCO PRODUCTS CO 1.8 02/01/2025 ...01/11/2022 ... | JPMorgan Investment Advisors Inc.
85236K-AD-4 . ..[SIDC 2020-1A A2 1.893 08/25/2045 ABS 10/05/2022 ... | WELLS FARGO SECURITIES LLC ......... .
87612G-AA-9 . ..| TARGA RESOURCES CORP 4.2 02/01/2033 .. 03/23/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . .. 99,815
89115A-2E-1 . ..| TORONTO-DOMINION BANK 4.456 06/08/2032 . ....08/25/2022 ... |BMO NESBITT BURNS INC . . 198,954
902674-YU-8 . .|UBS AG LONDON 1.375 01/13/2025 ........ ....01/04/2022 ... |UBS SECURITIES LLC ..... . 598,59
941053-AJ-9 WASTE CONNECTIONS INC 3.5 05/01/2029 . ....04/01/2022 ... |PNC CAPITAL MARKETS LLC . ....100,236 |..
94106L-BP-3 ......... WASTE MANAGEMENT INC 1.5 03/15/2031 .|--..08/01/2022 ... | JANE STREET EXECUTION SERVICES LLC . ... 252,618 |..
96221T-AG-2 ......... WFRBS 2014-LC14 AS 4.351 03/15/2047 CMBS ... ..|....05/02/2022 ... |VARIOUS s
98388\-AD-9 ......... XCEL ENERGY INC 4.6 06/01/2032 ...eeuuuiieeesuunsserennuusaeeennnussseeeennnsssesnnnnnnssaennnnnnnssesnnnnnnsseeennnns |nnsessessnnnnees . ...05/03/2022 ... | BARCLAYS CAPITAL .rniiiiiiienuneeeennnueeseernenuaseennnnnassaernnsaasaennnnnaaseeennnnnnsseennnnnnsseennnnnnsseennns |oennnnsseernnnnnnseeennnnnnseeennns |onnanseeseennnnnsserennnns 199,928
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 12,920,553 13,268,755 26,352
2509999997. Total - Bonds - Part 3 52,158,636 54,133,853 261,291
2509999998. Total - Bonds - Part 5 10,811,646 10,993,725 13,580
2509999999. Total - Bonds 62,970,282 65,127,578 274,871
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
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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
62,970,282 XXX 274,871

6009999999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS GROUP 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

I4E

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-0J-0 ...| GNSF POOL 781357 .... ..12/01/2022 . | MBS PAYDOIN .3,721 ....3,644 .2 .. Ll 3,727 ..10/15/2025 .
36225B-QN-1 ...| GNSF POOL 781361 ... ..12/01/2022 .| MBS PAYDOIN ....4,250 ....4,082 e 4,250 ... .. 12/15/2025 .
JP MORGAN SECURITIES
912810-TB-4 .. |US TREASURY N/B 1.875 11/15/2051 . ..04/19/2022 .|LLC .. 60,000 |.. .. 51,938 |.. 1 ...51,944 |. .(5,198)/. ..11/15/2051 .
912828-M8-0 .. |US TREASURY N/B 2 11/30/2022 ... ..11/30/2022 .| VARIOUS . . 3,000,000 |.. . 2,966,608 |.. 6,475 ..3,000,000 |. ..11/30/2022 .
912828-YW-4 .. |US TREASURY N/B 1.625 12/15/2022 . ..12/15/2022 . | MATURITY ... .. 1,840,000 ......... 1,878,381 (26,086)... .. 12/15/2022 .
BANK OF NEW YORK
91282C-CK-5 ...|US TREASURY N/B 0.125 06/30/2023 . ..12/20/2022 . | MELLON/THE ... ..5,862,422 |.......... 6,000,000 |......... 5,985,469 . . 7,001 |... (133,764) ..06/30/2023 .
91282C-DK-4 ...|US TREASURY N/B 1.25 11/30/2026 .. ..02/24/2022 . | VARIOUS 266,836 |... 270,000 fo..unnnneens 270,843 .... 270,829 |.. . (9)]... . . A I ...(3,988) . .. 11/30/2026 .
0109999999 Subtotal - Bonds - U.S. Governments 11,023,981 11,177,977 11,160,965 11,127,464 (12,470) (12,470) 11,166,931 (142,950) (142,950) 56,127 XXX
UBS FINANCIAL SERVICES
072024-XF-4 .. |BAY AREA CA TOLL AUTH T 1.869 04/01/2029 ... |....... ..01/10/2022 .| INC ..1,715,298 |.......... 1,750,000 |......... 1,750,000 |......... 1,750,000 |.. ..1,750,000 |.... . (34,703) ..04/01/2029 .
SECUR
114894-SJ-8 .. | BROWARD CNTY FL ARPT SYS RE 5 10/01/2029 ... |....... ..10/03/2022 .| ISSUER ....eeeeveeennneeee foeeemmneeeeeeenies Jenns 2,275,000 |........... 2,275,000 |......... 2,524,568 |.......... 2,296,982 |.ceeeneneeeeennnn fornns [P0} | AR A (21,906) |-vvveeeeeeennes feeeeens 2,275,076 |.eeeeeeeeeeeeeen foeeeeeennnnn (V5] PO (76)-eeeeeennn 113,750 |..10/01/2029 .
SECURITY CALLED BY
114894-SK-5 .. | BROWARD CNTY FL ARPT SYS RE 5 10/01/2030 ... |....... ..10/03/2022 .| ISSUER ....eeeeeeennneeee foeeemmneeeeeeenes Jenns 2,500,000 |............ 2,500,000 |......... 2,763,200 |.......... 2,523,232 [cceeeeeiiiieeeeeen s (28,152)[eeeeeeeeeneeee foeeeeeennns (23,152) [ooeeeeeiieeeeee Joeeennns 2,500,080 [eeuuereeemnnnaes eeeennieeeeens [C:[0)] FOP [E:(0)] PP 125,000 |..10/01/2030 .
SECURITY CALLED BY
114894-SL-3 .. | BROWARD CNTY FL ARPT SYS RE 5 10/01/2031 ... |....... ..10/03/2022 .| ISSUER ....eeeeeeennneeee foeeemmneeeeeeenes Jenns 1,540,000 |-ccvvennnns 1,540,000 |......... 1,698,081 |[.......... 1,553,971 [ooeeeeeieeieeees s [QENRC7C)] R RPN (13,928) [-oeeeeeiieeeee Jeeennns 1,540,048 |ooveeieiiiinnn oot [1:)] R (1)) FET—— 77,000 ..10/01/2031 .
SECURITY CALLED BY
114894-SN-9 ...| BROWARD CNTY FL ARPT SYS RE 5 10/01/2037 ... |....... ..10/03/2022 .| ISSUER ....eeeeeeennneeee foeeemmneeeeeeenes s 1,750,000 |.......... 1,750,000 |......... 1,745,625 |......... 1,748,754 o | 994 |eeeieeeeeeeeee e 994 [ooiieieiiiiiees Jeeeennns 1,749,748 ..10/01/2037 .
167736-SJ-7 .. | CHICAGO IL WTR REVENUE 5.75 11/01/2030 ...... | ....... ..11/01/2022 .| VARIOUS ... 200,000 ... 236,500 ..200,020 |.... ..11/01/2030 .
3133KH-LL-8 .. |FNCL POOL RA2131 ..o e ..12/01/2022 .| MBS PAYDOIN .. ...88,520 |.... ..02/01/2050 .
3140LC-TV-3 .. |FN POOL BS2363 .......cvvvnivirinnnnnieiiiniinnnnns [ eeeeees ..12/01/2022 .| MBS PAYDOIN .. . 11,765 ... ..09/01/2035 .
314008-AH-8 .. | FNCL POOL CA0907 . ..12/20/2022 .| VARIOUS ..3,067,332 |.... ..12/01/2047 .
SECURITY CALLED BY
373539-K8-7 .. | GEORGIA ST HSG & FIN AUT 3.85 12/01/2041 ... |....... ..04/01/2022 .| ISSUER ..12/01/2041 .
386117-DL-8 .. | GRAND PARKWAY TRANSPRTN 3.236 10/01/2052 ....|....... ..01/13/2022 .| BARCLAYS CAPITAL .. 1,000,000 ... 777,060 ..10/01/2052 .
SECURITY CALLED BY
426063-JU-8 .. |HENRICO CNTY VA INDL DE 5.929 08/23/2027 ....|....... ..08/29/2022 .| ISSUER ....evvvvvvinnnnnnes foevenninieeciiiins o 550,000 |............. 550,000 |............ 567,875 |...cevunnnns LSSV F RN [R:I570 ] AR N (897) ..08/23/2027 .
SECURITY CALLED BY
478271-JV-2 .. | JOHNSON CITY TN HLTH & EDUC 5 08/15/2042 ....[....... ..08/10/2022 .| ISSUER ......ovvvvvvnnnnnnns . v f-erernnn1,000,000 |.......... 1,000,000 |......... 1,033,910 |......... 1,002,609 |.. ..(2,692)[... .. (2,692) ... ..08/15/2042 .
544445-UA-5 ...|LOS ANGELES CA DEPT OF 1.713 05/15/2031 ..02/14/2022 .| GOLDMAN SACHS & CO LLC ...903,010 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. . (2)]... (2. ..05/15/2031 .
SECURITY CALLED BY
575896-JX-4 .. | MASSACHUSETTS ST PORT AUTH 5 07/01/2030 .....[....... ..07/01/2022 .| ISSUER at 100.000 ...... |eeeeveuurreeemmnnnns Joennnnns 1,000,000 |.......... 1,000,000 |......... 1,107,370 |......... 1,008,414 |.oeeeeeeieeeieen [ (6,414)[ceeeeeeiieiiees Joeeeiins (6,414) |oeeeeeeeecennn feees 1,000,000 |-eeevveeereeeenn forrreeeemniieeeee e feeeeeeeenans 50,000 ..07/01/2030 .
SECURITY CALLED BY
575896-J2-9 .. | MASSACHUSETTS ST PORT AUTH 5 07/01/2032 ..... | ....... ..07/01/2022 .| ISSUER at 100.000 ... ..1,480,000 |.......... 1,480,000 |......... 1,622,110 |......... 1,488,536 |.. ..(8,536)]... ..(8,536) ... ..1,480,000 |.... ..07/01/2032 .
SECURITY CALLED BY
575896-KA-2 .. | MASSACHUSETTS ST PORT AUTH 5 07/01/2037 .....|....... ..07/01/2022 .| ISSUER at 100.000 ...... |eeeereumreeeemmnnns Jovnnnnnns 1,000,000 |.......... 1,000,000 |......... 1,086,530 [.......... 1,005,222 [..oeeeeiiiieieees Joeenins (5,222) e foreeeeennnns (5,222) [ceeeeeeeeiieeeee eeeennnn 1,000,000 |-eeeeveeereeennn forereeeemnieeeee e feeeeeeeeeeans 50,000 ..07/01/2037 .
SECURITY CALLED BY
575896-KB-0 .. | MASSACHUSETTS ST PORT AUTH 5 07/01/2042 ..07/01/2022 .| ISSUER at 100.000 ... ..1,800,000 |.......... 1,800,000 |.......... 1,043,442 |......... 1,808,687 |. ..(8,687)]... ...(8,687)[... ..1,800,000 |.... ..07/01/2042 .
575896-WN-1 .. | MASSACHUSETTS ST PORT A 1.979 07/01/2034 .... ..02/07/2022 . | MORGAN STANLEY ... 894,270 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. 999,992 |.... ..07/01/2034 .
SECURITY CALLED BY
64988R-FJ-6 .. |NEW YORK ST MTGE AGY REVE 3.7 10/01/2038 ... |....... ..09/30/2022 .| ISSUER ....evvvivvinnnninns foevrnnieeeeiiiiins e 140,000 |..evvnvnnnens 140,000 |............ 140,350 |....cevvnen JECIC IR oI O R LI T A, L PR R 139,987 ..10/01/2038 .
SECURITY CALLED BY
797412-BP-7 .. | SAN DIEGO CNTY CA WTR AUTH 5 05/01/2034 .....|....... ..11/01/2022 .| ISSUER at 100.000 ...... |.eeevvrenrvrrernnnnns Jovnnnnnns 3,250,000 |........... 3,250,000 |.......... 3,341,325 [.......... 3,259,977 |.evvvviiiieiiininn feeeeens [ TH0] U R, (9,977) |+ eevvvneeeiennn feees 3,250,000 ..06/01/2034 .
SINKING FUND REDEMPTION
T9771F-AA-5 .. | SAN FRANCISCO CA CITY & 2.825 11/01/2041 ... |....... L A1/0172022 | e e [ 5,100 |ooevvvnininns 5,100 |uveenniinennns FCTRC 1 T P AR FRR N B [ L R RN LS (V[0 R A R 72 |..11/01/2041 .
SECURITY CALLED BY
880461-FX-1 .. | TENNESSEE HSG DEV AGY RS 4.05 01/01/2038 ... |....... ..07/01/2022 .| ISSUER ...115,000 |... 115,000 |............ 114,733 LW 114732 114,758 |.... ..01/01/2038 .
977100-HQ-2 .. | WISCONSIN ST GEN FUND A 1.636 05/01/2031 .. ..03/10/2022 . | MORGAN STANLEY ... ...906,470 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |. ..1,000,000 |.... e |en .. ..05/01/2031 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 27,009,089 27,467,414 28,666,483 27,431,282 27,316,910 (307 822) (307 822) XXX
03842V-AA-5 .. | AQFIT 2021-A A 1.54 07/17/2046 ABS ...........|.ceee. ..12/17/2022 .| MBS PAYDOIN ...54,085 |... 54,054 |.. ...54,056 |.... (] (... ..07/17/2046 .
04047E-AA-4 .. | ARIVO 2022-1A A 3.93 05/15/2028 ABS ..12/156/2022 .| MBS PAYDOIN .. 51,713 |. ..06/156/2028 .
05606D-AS-7 .. | BX 2022-PSB A FLT 08/15/2039 CMBS ..... .. 12/15/2022 .| MBS PAYDOIIN ...801 |.... ..08/15/2039 .
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08862B-AA-3 .. | BHG 2021-B A 0.9 10/17/2034 ABS ............... ..12/17/2022 .| MBS PAYDOIN s .. 67,222 (.. 1. ...67,222 |.... ..10/17/2034 .
096630-AE-8 .. | BOARDWALK PIPELINES LP 5.95 06/01/2026 . 08/01/2022 . | MARKETAXESS CORP . 225,000 . 238,254 .(1,694) ..236,559 |. ..06/01/2026 .
110122-Cli-6 .. | BRISTOL-MYERS SQUIBB CO 3.25 08/15/2022 ... ..08/156/2022 . | MATURITY . 1,000,000 |.. ..3,820 ..1,000,000 |. ..08/15/2022 .
12625K-AE-5 .. | COMM 2013-CR8 A5 3.612 06/10/2046 CMBS ... ..12/01/2022 .| MBS PAYDOIN ...49,891 [.. .(1,308) ...49,891 |. ..06/10/2046 .
12635F-AU-8 .. | CSAIL 2015-C3 ASB 3.4481 08/15/2048 CMBS ... |....... ..12/01/2022 . | MBS PAYDOIN .. 113,816 117 924 .. (1,224))... . 113,816 |.... ..08/15/2048 .
SUSQUEHANNA FINANCIAL
14040H-BN-4 .. | CAPITAL ONE FINANCIAL CO 3.75 03/09/2027 ... |....... ..04/21/2022 .| GROUP LLLP ... .. 450,000 ... 443,070 ..268 |... ... (7,024)]... ..03/09/2027 .
19424\-AB-3 .. | CASL 2021-C A2 2.32 07/26/2055 ABS ........... [....... ..12/25/2022 . | MBS PAYDOIN .. ..07/26/2055 .
233046-AN-1 .. | DNKN 2021-1A A21 2.045 11/20/2051 ABS ... ..11/20/2022 . | MBS PAYDOIN .. 11/20/2051 .
26209X-AD-3 .. |HONK 2021-1A A2 2.791 10/20/2051 ABS . ..10/20/2022 .| MBS PAYDOIN .. ..10/20/2051 .
262440-AN-3 ...| DRSLF 2017-49A AR FLT 07/18/2030 LL .. ..10/18/2022 .| MBS PAYDOIN .. ..07/18/2030 .
29478J-AG-5 .. | EQUS 2021-EQAZ B FLT 10/15/2038 CMBS . ..11/15/2022 .| MBS PAYDOIN .. .10/15/2038 .
29478J-AJ-9 ...|EQUS 2021-EQAZ C FLT 10/15/2038 CMBS .........[|....... ..11/156/2022 . | MBS PAYDOIN ..10/15/2038 .
302846-AP-7 .. | FNBM LLC 4.18 06/20/2022 Private ..06/20/2022 . | MATURITY .. 7,000,000 |......... 7,000, 000 ..06/20/2022 .
37959P-AC-1 ...| SEACO 2020-2A A 2.26 11/19/2040 ABS ..12/17/2022 .| MBS PAYDOIN . 194,196 |.. . 194,123 |.. ..11/19/2040 .
37959P-AG-2 ...| SEACO 2021-2A A 1.95 08/17/2041 ABS evenn |-.12/17/2022 .| MBS PAYDOIN ..08/17/2041 .
40438P-AB-8 .. | HPEFS 2020-2A A2 0.65 07/22/2030 ABS .........|....... ..01/20/2022 .| MBS PAYDOUN .....coevvvvnn Joovvvnnnnnnerinnninns fonneeeennnn 34,842 [0 34,842 | 34,866 [t 34,850 | [ (B) e [ (B) [ 34,842 i i e ..07/22/2030 .
CITIGROUP GLOBAL
458140-AK-6 .. | INTEL CORP 4.8 10/01/2041 .....oevvvvveneeecinnn | eennns ..01/05/2022 . |MARKETS INC ...coevvvvnnns |oovevnnnniiiiiinins fovnineeeens 191,249 ..10/01/2041 .
466365-AD-5 .. | JACK 2022-1A A2| 3.445 02/26/2052 ABS ....... | ....... ..11/25/2022 . | MBS PAYDOIN .. 1,950 |... ..02/26/2052 .
476681-AB-7 .. | JMIKE 2021-1A A2 2.891 02/15/2052 ABS ......|....... ..08/15/2022 . | MBS PAYDOIN .. 1,200 |... ..02/15/2062 .
57119H-AA-8 .. | MLR 2022-1A A1 3.372 07/20/2023 ABS ..........|.ceeee. ..12/20/2022 .| MBS PAYDONN ......ceeevmen Joeeemmmnneeeeennnes Jenieeeees 88,363 ..07/20/2023 .
US BANCORP INVESTMENTS
574599-BS-4 ...|MASCO CORP 1.5 02/15/2028 .......ervueeeeeenns | eeeens ..03/24/2022 .| INC/SPOKANE WA .....coeve |oevmmmmineeeemnnens Jorneeeeens 331,166 |............. 375,000 |.ccvvnnnnnen 374,385 |............ 374,454 (43,322)].......... (43,322)]ceeeeeennn 3,484 |..02/15/2028 .
JP MORGAN SECURITIES
62854A-AN-4 .. |UTAH ACQUISITION SUB 3.95 06/15/2026 .........|....... ..02/28/2022 .|LLC ..1,291,788 |... 1,242,693 . 1,246,131 |.. 45,427 |...........45,427 |... ..06/15/2026 .
63941B-AB-1 .. |NAVSL 2019-A A2A 3.42 01/15/2043 ABS . ..12/156/2022 . | MBS PAYDOIN .11,510 .. 11,288 |.. ..01/15/2043 .
63041H-AA-0 .. [NAVSL 2020-DA A 1.69 05/15/2069 ABS ..12/15/2022 . |MBS PAYDOIN .. 11,765 11,537 |.. . o ..05/15/2069 .
67777J-AL-2 . | OHIOHEALTH CORP 2.297 11/15/2031 ..01/10/2022 . [BARCLAYS CAPITAL . L 1.972,980 | 2,000,000 [ 2,000,000 2,000,000 |.. . (27,145)]..... .. 11/15/2031 .
DETROIT EDISON
SECURITIZATION FUND.
709599-AX-2 .. | PENSKE TRUCK LEASING/PTL 4.2 04/01/2027 .....|....... ..04/21/2022 . |LLC 452,138 |... 450,000 .... 461,691 . 456,607 |.. ... (4,162)[...........(4,162)]... ..04/01/2027 .
743756-AC-2 .. | PROV ST JOSEPH HLTH OBL 3.744 10/01/2047 .. ..01/07/2022 . | MORGAN STANLEY . 1,116,450 . 1,000,000 |... .973,390 |.. . 974,770 ..974,886 |. . 141,564 |. 141,564 .. 10/01/2047 .
74977R-DK-7 .. | COOPERATIEVE RABOBANK UA VAR 02/24/2027 ..01/06/2022 .| VARIOUS 867,902 |... 900,000 ...900,000 . 900,000 |.... ..(82,099)..........(32,099)|... ..02/24/2027 .
78449M-AA-4 .. | SMB 2021-D A1A 1.34 03/17/2053 ABS . ..12/156/2022 . | MBS PAYDOIN ....28,922 (... ...28,922 |.... ..03/17/2083 .
78485W-AA-7 .. | STID 2019-FL1 A FLT 07/15/2038 CRE . ..12/15/2022 . | MBS PAYDOIN ... 34,147 |... L 34,147 | ..07/15/2038 .
SECURITY CALLED BY
82481L-AC-3 .. | SHIRE ACQ INV IRELAND D 2.875 09/23/2023 .... ..03/24/2022 . | ISSUER . . 21211 | .. 120,000 .. 123,526 ..123,007 |.... .(3,007).... ..09/23/2023 .
N MORGAN SECURITIES
832248-AZ-1 .. | SMITHFIELD FOODS INC 4.25 02/01/2027 .........|..... ..04/05/2022 .|LLC ..veeeeeeiieeeeeenes foeeeer e e 495,635 |............. 500,000 [....eeeenee 509,363 |............ 505,186 [...eeeeeeneeieeenn Joennieeees [210)] FEUPRR TR (7210 ) PO IR 504,975 [oeeeeeeeiiiieeen o (9,340) ..02/01/2027 .
83363R-AA-5 .. | SOC CONC AUTO CENTRAL 6.223 12/15/2026 ...... 3 .. 12/15/2022 . ...255,000 ... ... 255,000 .... 247,350 . 254,391 |.. ..12/15/2026 .
83390U-AF-4 .. | SOFI 2020-C AFX 1.95 02/15/2046 ABS .......... . ..12/16/2022 . | MBS PAYDOUN .....ceevvvvne Joevvnnnnnieiininines foveneeeeinnnns 5,461 [covieeiiinnnnnns ST 1 A 5,242 .. ..02/15/2046 .
90270R-BD-5 .. |UBSBB 2012-C4 A4 2.7919 12/10/2045 CMBS .....|....... ..06/01/2022 . . 181,122 |.. ..12/10/2045 .
95001N-AY-4 .. | IFCM 2018-C45 A4 4.184 06/15/2051 CMBS ...... . ..02/10/2022 .| BARCLAYS CAPITAL . .. ... 1,000,000 . 1 019,827 |.. . ....60,481 ..06/15/2051 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 17,793,129 17,616,130 17,660,608 17,474,332 (1,238) (1,238) 17 644,530 147,386 147,386 312 138 XXX
2509999997. Total - Bonds - Part 4 55,826,199 56,261,521 57,488,056 56,033,078 (133,172) (133,172) 56,128,371 (303,386) (303, 386) 1,432,487 XXX
2509999998. Total - Bonds - Part 5 10,673,754 10,993,725 10,811,646 963 963 10,812,609 (138,854) (138,854) 27,041 XXX
2509999999. Total - Bonds 66,499,953 67,255,246 68,299,702 56,033,078 (132,209) (132,209) 66,940,980 (442,240) (442,240) 1,459,528 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS GROUP 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
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 66,499,953 XXX 68,299,702 56,033,078 (132,209) (132,209) 66,940,980 (442,240) (442,240) 1,459,528 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
912810-TC-2 .. [US TREASURY N/B 2 11/15/2041 .......cevven | eennnnn ..02/14/2022 | VARIOUS ....ovvviiiiiiiniiiiiinnens ..03/15/2022 .| VARIOUS ....ovvviviiniinnes fovvinnnnns 1,355,000 |....... 1,301,544 |....... 1,291,814 |......... 1,301,613 [ i (51 R R (2 O O R, [CRA:))] . (9,798)).cceeeenns 7,007 [ooeeeinenne 6,040
JP MORGAN SECURITIES LLC
912810-TF-5 .. [US TREASURY N/B 2.375 02/15/2042 ........ |....... ..04/05/2022 .| GOLDMAN SACHS & CO LLC .......... L.04/05/2022 .| eenieiiiiiee s i 600,000 |.......... 588,582 |..cvuunnnn 569,664 |............ 588,589 |..evuniiiiiiiiinns oo [ PP AR [ S IO R (18,925)|.......... (18,920)].....vvnnnn 1,850 |ovveennnnnns 1,214
91282C-DK-4 ...[US TREASURY N/B 1.25 11/30/2026 ......... |....... ..02/10/2022 . | MORGAN STANLEY .......ccovvvunnns ..02/24/2022 .| BARCLAYS CAPITAL ...oeevvn Joevmmnnnnnens 500,000 |.......... 485,430 |.......... 487,188 |.....enn.... 485,540 [..oeeveniiieecenns [ L[ P IR L[N PR ISUUTRRRRRUTRPI IRRRN 1,648 |oeeeeeennens 1,648 [ 1,494 |............ 1,305
JP MORGAN SECURITIES LLC
91282C-DN-8 ...[US TREASURY N/B 1 12/15/2024 ............. |..eeees ..01/05/2022 .| JP MORGAN SECURITIES LLC ....... IVRVATV.[07.7 20 I INPRRR 1,250,000 |....... 1,248,145 |....... 1,241,406 |......... 1,248,158 [ e L3 PP TR 4 s o o (6,752)]-cvvuennnee (6,752)]ccevvennnns 1,202 |oveeeeeeeeee 755
91282C-DP-3 ...|US TREASURY N/B 1.375 12/31/2028 ........ |....... ..01/10/2022 .| VARIOUS ....evvniiviinnnnniiiiinnnnns ..01/25/2022 .| VARIOUS ...oovvnvvvvvnnnnnnns fovvnnnnnns 4,635,000 |....... 4,539,350 |....... 4,528,930 |......... 4,539,755 [.oooiiiiiiiiiinines [ 405 [ e 405 |oeviiiiiiiiiiies o o, (10,825)].......... (10,825))............ 3,868 |............ 2,004
0109999999. Subtotal - Bonds - U.S. Governments 8,340,000 8,163,051 8,119,002 8,163,655 604 604 (44,652) (44,652) 15,421 11,318
CENTRL TX REGL MOBILITY 1.795 01/01/2025
155498-JS-8 ... . iiuuiiiiiiiiiii | ....... |..02/02/2022 .‘JP MORGAN SECURITIES LLC ....... |..03/23/2022 .‘MARKETAXESS CORP evveeeee foernnnnaes 700,000 |.......... 694,470 |.......... 670,222 |....cenennnn 694,728 |.ovveeieieiiiins feeeeiiiiiiinnns 258 [ Joeee e 258 [ooeeiiiniiiieeee e foeeeeannns (24,506)].......... (24,506)]..cevnnnnes 2,982 [ 1,152
0909999999. Subtotal - Bonds - U.S. Special Revenues 700,000 694,470 670,222 694,728 258 258 (24,506)| (24,506) 2,932 1,152
466365-AA-1 .. [ JACK 2019-1A A2l 3.982 08/25/2049 ABS . |....... ..01/13/2022 .| Guggenheim Securities, LLC ..... ..02/25/2022 .| MBS PAYDOUN ......ceeevvvnnn Joeemnnnnes 168,725 |.......... 169,147 |.......... 168,725 |............ 168,725 [oeeeeeeeeieeeee Joeeeenieees (G723 PO ISP (A22)]ceeeeeeeeeenn e e e e 1,654 |oeeeeeeeenee 989
WELLS FARGO SECURITIES
88444N-AC-2 ...[ THOMAS JEFFERSON UNIV 2.368 11/01/2025 |....... ..01/27/2022 .|BOFA SECURITIES INC ... |-.03/29/2022 .|LLC e |eeeennnn. 1,750,000 |....... 1,750,000 |....... 1,680,805 |....
94988H-AF-8 .. [WFCM 2012-LC5 B 4.142 10/15/2045 CMBS . |.......|..05/26/2022 .| BANK OF MONTREAL ... . |..07/01/2022 .| MATURITY .. e 34978 [ 35,000 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,953,725 1,954,125 1,884,530 1,954,226 101 101 (69,696)| (69,696), 8,688 1,110
2509999998. Total - Bonds 10,993,725 10,811,646 10,673,754 10,812,609 963 963 (138,854) (138,854) 27,041 13,580

4509999998. Total -

Preferred Stocks

5989999998. Total -

Common Stocks

Preferred and Common Stocks

5999999999. Total -

6009999999 - Totals

10,811,646

10,673,754

10,812,609

963

963

(138,854)

(138,854)

13,580




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

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

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS GROUP 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

JP MORGAN CHASE

JP Morgan Chase Bank .........ccccceevvuveenueennns Chicago, ILL 60606 ........ccceevvruveeruennne
100 Hancock Street, 10th Floor, Quincy

Avenuinsights ...ooovvieeiiieiieeecee e MA 02171 i
3 Chase Metro Tech Center, Brooklyn

JP Morgan Chase .......ccceeevueeeveeeeiveesiiieeniens New York 11245 ..oooiiviiiiiiiiie s
1901 6th Ave North, 4th Floor,

Regions Bank .......ccccoeeevieeenieeeiieeeiieeiiens Birmingham AL 35203 ........ccovvevviiennns
350 California Street, San Francisco CA

Union Bank .....cccoeeeeviiiiiiiiieeceece 94104 ..o
2204 Lakeshore Drive Suite 302

US Bank .eveeeeiie e Birmingham AL 35209 ........ccccovevviieennns
300 Delaware Ave, Floor 9, Wilmington,

US Bank DE 19801 ..oeieiieeeeeee e

Washington Trust 23 Broad St, Westerly RI 02891

(3,862,799)|..
...100,000 |..

...200,000 |..

...490,000 |..
...................... 3,590,000 |..

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 941,501 | 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 941,501 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX . XXX 941,501 XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....o... 16,049,373 4, 28,269,997 7. 52,038,928 10. October. ....65,772,313

2. February...| .o 18,614,894 5. 32,360,443 8. 79,532,572 11.  November... .... 11,829,405

3. March 24,471,465 6. 42,634,110 9. September 55,369,405 12.  December 941,501

E27




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

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8¢

2

Description

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

TREASURY BILL 0 01/24/2023

12/30/2022

01/24/2023

............................... 8,878,497

0019999999

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

8,878,497

0109999999.

Total - U.S. Government Bonds

8,878,497

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

8,878,497

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

8,878,497

BANC OF CALIFORNIA INC 0.05 01/24/2022 CD
BANC OF CALIFORNIA INC 0.1 02/14/2022 CD

01/24/2022
02/14/2022

. Subtotal - Other Cash Equivalents

8,878,497




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS GROUP 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 ........cccoevvieevceeeieeee AL [

2. Alaska .... AK [

3. Arizona .....ccceeeeeeviieeieeeee el AZ |

4. Arkansas Special DEpoSit ..o e [ [ 224,000 |............... 224,000

5. California Special DepoSit .o et [ 300,009 |.............. 278,109

6.  Colorado ......cccoevrvvnvniniiniinicneed CO o | s e e e

7. ConNeCtiCUt ....c..eeeeieeeieeeie . CT s | s

8. Delaware ........ccccoevvveveveeeee. DE oo ST....

9. District of Columbia .
10 Florida ......ocoovveeeeneeeiniieneenieeenen. FL [ ST.....|Special Deposit 390,000 390,000
11, Georgia ...cccoceveveeeeieeeeneeen . GA | ST... Special DepoSit oo [ [ 50,000 |o.coovevereees 50,000
12, Hawaii .cccoooeveveevecccicccecee HE s
13.

14.

15.

16.

17.

18.  Kentucky .....cccoovvvivicnciiinc KY el

19.  Louisiana .......cccceveeevenieeeceeneene . LA |l

20. Maine ......ccooevvvevieciiciicene  ME

21, Maryland .....ccoeeeeieninnenene MDD || e [ e e [
22. Massachusetts ..............cccococue..e. MA |..... ST.....|Special Deposit ..oooeiiiiieeeeeeeeee foeeccns [ o 100,000 |........c....... 100,000
23.  Michigan ......ccccoeevvcvvivicnvcenee. MI |

24. Minnesota ........cccceceeeveeiecceeeee. MN |

25.  MiSSISSIPPI «oveeveriieiieeeeeeene MBS [ ] s [ [ [ e
26. Missouri

27. Montana .

28. Nebraska

29. Nevada .....cccooevieniiiiiieeeene

30. New Hampshire .......ccccoeveeveeee.. NH [ e,

31. New Jersey .....ccocevveeveeveeveeee . NJ i

32, New MexXiCO .....cccovevvenvenvenecettd NM || e [ [ e [
33. New YorK ...ccccovvevvvveeneenienec. NY i

34.

35.

36.

37.

38. Oregon ...

39.  Pennsylvania ... PA || e [ [ e [
40. Rhode Island .........cccccceeveveeeee . R[0T | Ben. of STate Policyhold. .o fonn3,080,000 10000000 03,090,0000 | e
41.  South Carolina ....

42. South Dakota

43, TenneSSEE .....cccoceevveeeneenieeneens TN s | s fo e [ [
44.

45.

46. Vermont

A7, Virginia ..ooeeeeeeeeneeieeeeeeeen . VA ] s e i [ [
48. Washington

49. West Virginia

50.  WISCONSIN ....oouveeriieereeeeenee W || e [ [ s [
51. WYoming ......ccccceevueeieeeienieneenne

52. American Samoa

53.

54. Puerto RiCO ......ccccveviiiiiiiiicen,

55. U.S.Virginlslands .........cccccceeeeneen

56. Northern Mariana Islands .

57. Canada .......ccccooveeieeiiiiiniens

58. Aggregate Alien and Other ......... OT [ XXX XXX

59. Subtotal XXX XXX 3,790,000 3,790,000 1,164,009 1,142,109

DETAILS OF WRITE-INS
B80T, i e e | et nnes [eeseseneiee ettt sens [eee et esnens [eee et [rest et
5802, ...ttt [eeaes crees | eteaeee ettt ettt s s st s s eseas s senens [eseseseiesseseseseseseseas [ere st sesesessse s sens |oaes et easaes [ores ettt
5803, .. e e | ettt ennes [eeseseseiee ettt sesens [eeeene et ensnens [eee et es [rest e
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