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ANNUAL STATEMENT FOR THE YEAR 2023 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 .....c.ocviiiiiiiiiiiiiciiccie e o 62,068,628 |............ 21.633 |....... 62,068,625 |.......cooveeeiins foreene 62,068,625 |........... 21.633
1.02 All OthEr GOVEIMMENLS .........vvviieciceiiieeete et e eeeeeee [ereneneneneas 0.000 [.-eeeeeeeeeeeerenreieees frreeeerneiereeens [ e 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ..............ocoocoifoeeeeeennene 910,686 |.............. 0.317 [ooeee 910,686 |- [oeeiieens 910,686 |............. 0.317
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 4,233,352 | 1.475 ... 4,233,352 | e 4,233,352 |............. 1.475
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUATANEEEM ...ttt 112,819,837 |............ 39.322 |...... 112,819,838 | [ 112,819,838 |........... 39.322
1.06 Industrial and MISCEIANEOUS ..........c.ccccveveverereieeeeeeeeeeeeieieeeie e e 94,161,789 |............ 32.819 |....... 94,161,784 ... [ 94,161,784 |........... 32.819
1.07 HyDFid SECUMHES ....oveviiiiieieieieiecee sttt [eeeeeeeeens 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
1.08 Parent, subsidiaries and affiliates ..........c.covooveoeeoeeoe e e |eeeeeeeiens 0.000 [ oo oo | 0.000
1.09 SVO identified fFUNGAS .......coeuivrriieiieriircceereee e e oo 0.000 [..eeeeeeeerrreeieies e [ e 0.000
1.10 Unaffiliated DANK I0NS ............ceeiiiiiieieieieececeeee e eieeeene [ereeeneneeeas 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
1.11 Unaffiliated certificates of dPOSIt ............cccvceeeiveeiieeiieeeeeeeeeeeseeeee e o 0.000 [ foererieieieeeierenenees oo foeeieens 0.000
1.12 Total [ong-term boNdS .........c.ceeeeeeeeiereeeeeeeeeeeieeee e oo 214,194,292 ... 95567 |...... 274,194,285 |.....oeeeeeen o 274,194,285 |........... 95.567
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..........c.cccoevriiiiniinnieninned
2.02 Parent, subsidiaries and affiliates ..
2.03 Total preferred StOCKS .........ccoioiiiiiiiiierieseee 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) ............ccooovvniinncnnn
3.03 Parent, subsidiaries and affiliates Publicly traded ..............cccccooenienne
3.04 Parent, subsidiaries and affiliates Other ..............cccoviiiiiiiiiiiin
3.05 Mutual fUNAS ...
3.06 Unitinvestment trusts ...
3.07 Closed-end funds ..o
3.08 Exchange traded funds ............ccooiiiiiiiiicceeee e
3.09 Total commOn STOCKS ..........ccoiiiiiiiiii e
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccveeieiieeiieiieeriee ittt s nneeneeneeas
4.02 Residential MOortgages ..........cocveiiiiiiiiiiiieneeseee e
4.03 Commercial MOMGAGES ........ooueiiieiieriierieesieeie et sree e
4.04 Mezzanine real estate loans ..
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeeseee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cccueiiiiiiiiiiiiiieieeieeceeeeeee
5.02 Properties held for production of iNCOME .........cccoeviriiiieiiiiiienieneenenn
5.03 Properties held for sale
5.04 Total real estate ..o
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ..ot 8,506,020 |............. 2.965 |......... 8,506,020 ... [ 8,506,020 |............. 2.965
6.02 Cash equivalents (Schedule E, Part 2) .........c.cccoceeeeenirinrneeeerenenenens froeeeccciiiies v 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveecceeeeeeeeeeeee e 3,414,274 |............. 1.190 |......... 3,414,274 | o 3,414 274 |............. 1.190
6.04 Total cash, cash equivalents and short-term investments .....................}oo.... 11,920,294 |............. 4.155 |....... 11,920,294 | foie 11,920,294 |............. 4.155
7. CONTACLIOBNS ...ttt ns s [ee e eseeeeeneneene [ereneneneneas 0.000 [-.eeeereeeeeeireneeieins frreeieirneiereeens [rereeeeeeereeees foeereeeeeend 0.000
8. Derivatives (SChedUIE DB) .........ccceeiiiirieieieieieieeeseeieieieieeeee e oo seseeeieeeene [orereeeenenas 0.000 [..eeeeeeerreeeieies e [ e 0.000
9. Other invested assets (SChedUle BA) ...........ccccueiieieieieeeeeiceeeeeeeeie e foeeseeeseeseeeeesenee [rerenenenens 0.000 [.-eeeeeeeeeeeerenreieies frreieirneiereenns [ e 0.000
10.  ReCEIVaDIES fOr SECUMHIES ........c.ouiiiieiiieiiiciieie e e 800,000 |.....covnve 0.279 |onne 800,000 |-...voveieirieees [ 800,000 |............. 0.279
11.  Securities Lending (Schedule DL, Part 1)...........ccceeiieieieiereieecceeeeieeevenes eeeeeeseseseseseeeees. oeeeeneens 0.000 [ foenn D0, % S S D.3, % SR RV XXX
12.  Other invested assets (Page 2, LiNe 11) ..c.coviierinenincceeeeceeeeeeeena 0.000 0.000
13. Total invested assets 286,914,586 100.000 286,914,579 286,914,579 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE

10.
1.

© ® N o

10.

1.
12.
13.
14.
15.

COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiitiiiitiiteite ittt bt bbb bbb bt bbb E b E £ E e h b £ E e E R e bt ARt ARt e bt e b e eb et Ssemmee e e e ene e e e e e e e e e e nneens
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ....

2.2 Additional investment made after acquisition (Part 2, Column 9)

Current year change in encumbrances:
o B ] = S =T i TR o 10 o e PP RRTRPS
3.2 TOtals, Part 3, COIUMN 11 ..ot b bbbt b st b b e e b b e se e b e o0 b e e b e e b et e b et e b e b e e b e b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e bt ebesebeses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G . ........ o ... S ... B ... S .. ... .......@.ttseeseeseeseeteanteenseanbeas foeereeeeaseeaaeeete e e e ae s

Deduct amounts received on disposals, Part 3, RRY  COUR. VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o . ... N .. ... Y- B N B

6.2 Totals, Part 3, COIUMN 13 ..o e e e i s
Deduct current year’s other than temporary impairment recognized:

7.1 Totals, Part 1, Column 12 ...
7.2 TOtals, Part 3, COIUMN T0 ...ttt bbb bbb £ b b e se b e e b e e b e e b e e e b e s e e b e b e e b e b e saebe 22848 SRS AR SR L AR oA L e b oA e e b e b e e b e b et ebesesese s ese et

Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ... b bbb b bbb e b e e b e bbbt b b s b bbb e saebe S0 e R e R e e b e s e b bbb

L ol = K =T G T o 10 oo TR O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) .........c.ccuiiiiiiiiiiiiiiie ettt bbbttt be s 2o e e e e e e e e e e e e e e e e e eneeas
Deduct total NONAAMIEA @MOUNLS ..ottt e b e e e e E e e e e e e e e e e e e e e R e e R e £ e e S H e £ R e SR e e R e SR oo R e e E e e e e e Ee e e e e eesh e seeeeeeeeeeeaae s S0eas et e s e b e e et

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiiiieie ettt bbbt b bt bbb bR bRt b e bt b e e bt bt e bt b Smseeneensess e e e e e e e e e e eneenes

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr VAT .........ciiiiiiiiie ettt meee e e e e e e e e e e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acqUISItIoN (Part 2, COIUMN 7) ..ot bbbttt bbbt bbbttt b e aR e e s e e resbesbeebesaeetesaeeteereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e et e et e eaeeaae oeabeeabeeabe et e et e e e e aaeesbeeas eeesseeseeaseenaeeseeaeeaeenaean
Capitalized deferred interest and other:

o B ] = S =T i TR o1 10 o e PP PRRPNS

3.2 Totals, Part 3, Column 11 ...

Accrual of discount

Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, COIUMN O ... oo Qo g ... B ... S ... e ... .eoueeseseesseesseeareeateetesteanseanns
5.2 Totals, Part 3, Column 8 ..o A . .. A . B . BB e

Total gain (loss) on disposals, Part 3, Column 18j..\ : ™ ... . B B O
Deduct amounts received on disposals, Part 3, CHEIMN G ... ... A ... B ... U B o e
Deduct amortization of premium and mortgage i e T TO Moo a0 A O (T e OO e O rrerrrerrrerrrerr RPN
Total foreign exchange change in book value/recorded investment excluding accrued interest:

Lo I B o] = S =T i TR o 10 o e T PP PRPRTPS

9.2 Totals, Part 3, Column 13 ...

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 L. b bt b e b e b bbb e s b b e b e e b et b et b e e eb e R e SR oA e e e e b e b et b b e st b e

O o) = T o Ty A o] [0 Ty N O OSSP
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) .......c.couiiiiiiiiiiiiiiiieieeeeeies —eeeeee e
TOtal VAIUBLION @IIOWANCE ... .ottt h et et e e e e e e e E e oo e e oo R oo R e £ R e £ E e SRt £ R e £ Ee SR e SR e o R e e E e e R e e R e e et £Ee o ee e R e e R e eR e e e e e e e ehe e ReeReeeeeeeeaeen SR e R e ettt
ST o] ol = I (g T= Y B o TU T O
Deduct total NONAAMIEA @MOUNLS ..ot h e b e e e e E e e et e e e oo e e e e e R e e R e £ R e e H e £ R e £ R e e R e SR e e R e e Ee e e e e Ee e E e e e e eheeeeseeebeeeeaae s S0ess e s e s e e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......ciiiiiiiiiiiiiie bbbt bbbt ab e e e aes
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ANNUAL STATEMENT FOR THE YEAR 2023 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 YEAI ..........uiiiiiiitiitiite ittt bbbt e bbb bbb E b E e E e E b £ E e AR b b e e b e e b e e bt b e bt Ssemmeeeeeee e s e e e e e e eneeneens
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbbt bbb bbbttt aR e e reebe s b e saeebesaeeaeeaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ittt e et e et e aaeeaae oeabeeabeeabe et e et e st e saeeabeeas eeetseesseaseenseeseeaeeaeeaaean
Capitalized deferred interest and other:

o B ] = S =T i TR o1 10 o e R PP PRPPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bbb e b b se e b e e b e e b e b e e b e ke e b b e e b e b e saebe S84 E SR e AR SR L e R oA L e b e R e e b e b e e b e b et ebesebese s eae ettt
FaXeTe (U= o e =TotoTU o | OO PRS
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ..........cooecvveeeeeennd
5.2 Totals, Part 3, Column 9 .......c.ccccoviiniiiinnne,

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

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

LS B o] = S =T i TR o1 10 o e I A PP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbbt bbb b b se e b e e b e e b e e bt e b e e b b e e b e b e saebe 22048 SRS AR SR Lo R e R e e b oAb e b e b e e b e b et ebesesese s e s et s e
Deduct current year’s other than temporary impairment recognized:

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

O e = T e Ty A A o] [0 T e B O OSSN
Book/adjusted carrying value at end of current period (LINEs 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiitiitiie ittt bbbttt bttt sttt abe s Seeeee e s eseeeee e e e eeeneeas
[DI=Ye [0 8 o) =T Mo o E=Te (4 g 11 C=To IR= a0 To 0L OO

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt b bbb bbb bRt b bbbt e bt bt bt e bt b 2esemmeensens e e e e e e e e e e enaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAN ............cccueueueeeeeeececteteeeeeescaete et eeesssaesesesesessssesesesssessssssesesesessssssesesesensssesesesesnsssstesessssnsnsnsasans seesessescaesens 273,200,769
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiueeiteestete sttt etete et et et et e e et es et ese et eae st ess st esessese et ese et et ess et ess et ensasessssesssseseesebesseseseseasassesesesesennane 51,815,315
ACCTUAI OF QISCOUNT .......eveviie ettt eee e ettt e e eeesacaeteteseeesssaeteteses s s saetesesesessssssesesasessssstesasasssssesesesaseesnsete st s ensnsseesesesensssnsesasasansnsesessassesnsnsesesesassnsnsesasas s esebet et etsaeseaeses 438,030

Unrealized valuation increase/(decrease):

L g R - 1y G I 0] [T 3o T
4.2, Part 2, SECHON 1, COIUMN 15 ...ttt d et b et b e bbbt h b b et ebe s Se8easebeb e b et et e e s b e s s s s
L - 1y =T (T B2 07 ] (W 4 4o W 1 ST
44, Part 4, COIUMN 11 oottt bbb b e b e b bt e b e b b e b e b £ s 4o b e 4o h £ E R e e bt bR E R b b e sbeb e e R SRR R SR e LR L b e e e Sheseebeeesesees et
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ..........ouiuiiiiieecectete e eececte et eeee et ctetetesee s asaetesesesssasaetesesesssssaesesesessssseesesesessssssetesesssssssesesasasnsssnsesesanas fesesesesasacsesesees (529, 184)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoouiuiiuiuieieieeiee ettt ettt e et et et e s es e st ese et eassessaseeseseeeeaeeneaen 49,988,793
DedUCt AMOTHZAtION OF PIEMIUM ........viieceeeeee i ececeete et ceeaetete s seaeeetesessasassese s s s ssasseses s s asssseses s ssssssses s s sssssssesasasasssses et s s sssssssess s sssnseses s s asssansnsasas +eetsesesesesassacaes 741,846
Total foreign exchange change in book/adjusted carrying value:

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

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

Deduct current year’s other than temporary impairment recognized:

9.1, PArt 1, COIUMN T4 L. b bbbt bbb b bbbt b et b ek e bbb
9.2. Part 2, Section 1, Column 17
9.3. Part 2, Section 2, Column 14

L =V B 7o ¥ 4o O OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccciiiiiiiiiiiiiiiieiese s e
Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesessesetesesesessseesesesesesssaesesssesessssesesasanas seesesscscaesens 274,194,291
(DTt [N Tet i o) =TI gTeT g F=Te o Ty (=T o JR= T 40U S
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccucueiiieeeeececteteeeeeeeceete e s esscaete e esesssseae s s esesssesaesesesessssssesesesensssstesesssensssssesesasanas fesesesesesanas 274,194,291
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ANNUAL STATEMENT FOR THE YEAR 2023 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 .........ccoovvevvovncrieiriee i 62,068,628 |................. 60,904,347 |....ovcvnee 61,955,744 |................. 62,216,648
Governments 2. €Canada .....ccceoeieeeieeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 62,068,628 60,904,347 61,955,744 62,216,648
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 910,686 905,187 884,920 1,000,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 4,233,352 3,924,362 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 112,819,837 108,706,514 115,683,148 111,246,106
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeseee e 78,489,081 |................ 73,998,618 |................ 78,684,560 |................. 79,469,044
Identified Fungs, Unaffilia}ted Bank 9. €anada ...coooiieeee e 3,987,881 |...coiine 3,781,354 .o 4,005,373 |.coverinee 3,980,000
Loans, Unaffiliated Certificates of 10._ Other Countries 11,684,822 11,329, 147 11,624,061 11,829,359
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 94,161,784 89,109,119 94,313,994 95,278,403
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 274,194,287 263,549,529 277,071,892 273,996, 157
PREFERRED STOCKS 14. United States ..
Industrial and Miscellaneous 15, Canada .....cccceeveeeeeiieeeeee e
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20, United SEAteS .....oovoveeieeiiieieiee 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 274,194,287 263,549,529 277,071,892
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SCHEDULE D - PART 1A - SECTION 1

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY

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

7

Total Current Year

4 5
Over 1 Year Over 5 Years Over 10 Years
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years
1. U.S. Governments
TANAIC T e 11,000,838 |............. 53,110,526 |............... 1,186,687 |.................. 150,005

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..

1.5NAICS ..

TBNAIC G ..o

1.7 Totals

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

65,482,899

............. 48,098,386

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

GoIs

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

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

910,686

2,658,872

910,686

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

Possessions , Guaranteed

AANAICT (e

4.2NAIC2 ..

43NAIC 3 .o
4A4ANAICA ..o

4.5NAICS ..

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

.............. 1,154,161

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

......... 1,974,191

............... 4,233,352

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

............... 4,233,352

4B NAIC B ...
4.7 Totals 5,000 1,154,161 1,100,000 1,974,191 4,233,352 1.5 4,233,426 4,233,352
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAIC T (e e 3,480,714 |............. 24,263,562 |............. 13,923,197 |....co.oe.. 35,884,594 18,747,605 |........... XXX.eooovoeees oo 96,299,672 |...cvovreeicienne 3.7 | 105,612,426 |..........coceeeer . 374 | 96,299,672
5.2NAIC 2 .. 831,667 |..ccvnnve. 3,581,353 |.... ...1,301,743 |..... .. 2,951,842 |.............. 1,853,561 |... .16,520,166 |.. ...15,403,804 |.... .16,520,167 |..

5.3NAIC3 ..
54 NAIC4 ..

SBE5NAICS .o
BBNAICE ..o

5.7 Totals

4,312,381

27,844,915

21,224,940

38,836,436

20,601, 166

112,819,838

121,016,230

112,819,839




ANNUAL STATEMENT FOR THE YEAR 2023 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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 6,637,860 |............. 25,370,314 |............. 15,146,963 |............... 5,376,545 |...ccoeuenne 2,313,067 54,844,749 |......cevvvereren 198 | 62,897,088 PRSI P 37,555,163 |............. 17,289,586

6.2NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
B.5NAIC 5 ...ooiicieeeeeeeseeseesdee s [ e [ [ foeneseness XXXurnniinn o e e e [ [
6.6 NAIC 6
6.7 Totals 10,205,299 49,268,617 26,998,257 5,376,545 2,313,067

..3,567,439 |.............23,898,303 |............. 11,851,204

.39,317,036 |.. ...43,175,265 |.... 163 .21,350,731 |..

...17,966,305

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

Q0IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e
B2NAIC 2 .o
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAIC 5 ..
B.BNAIC B ..ot
8.7 Totals

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

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE 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

12.5NAICS ...
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) ... 21,124,412 |........... 103,655,088 |............. 31,411,008 |............. 42,511,144 |............. 23,069,706 |.....cocooveverererereiienes e 221,771,358 204,481,772 |............. 17,289,586
122 NAIC 2 ... ) e 4,399,106 |... ...27,479,656 |... ..19,153,037 ..2,951,842 |.. ..1,853,561 |... .55,837,202 |.. .37,870,898 |.. ...17,966,304
123 NAIC 3 e (D) e s [ [ [ e s [ [ X e XK e

124 NAIC A oo (D) e [ e o eseeees [ e seene [reerreneese s [eeeseeneesnesseesseesieens foeeneennss XX e e XXX e o

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

12.7 TOtalS .o 25,523,518 |........... 131,134,744 |............. 50,564,045 |............ 45,462,986 |............. 24,923,267 |...ocvvveieeein (b) ....277,608,560 242,352,670 |............. 35,255,890

12.8 Line 12.7 as a % of Col. 7 9.2 47.2 18.2 16.4 9.0 100.0 87.3 12.7
13. Total Bonds Prior Year

13ANAIC T e 27,255,192 |............. 80,065,137 |............. 41,999,649 |............. 46,273,281 |............. 27,906,939 ..o 223,500,198 |...ocvoveveriiane 79.2 | 197,668,902 |............. 25,831,296

13 2NAIC 2 et 4,795,263 |............ 30,139,512 |............. 17,907,654 |............... 5,597,285 |..ccvuennen. 139,355 58,579,069 |.......ccoovevvne. 20.8 | 39,914,140 |............. 18,664,929

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

..4,034,478 |...

...16,477,601 |....

.. 12,553,415

..2,951,842 |.

..1,853,561 |...

.37,870,897 |..

...39,914,140 |....

137 TotalS ..o e 32,050,455 |.......... 110,204,649 |............. 59,907,303 |............ 51,870,566 |............. 28,046,294 |......ooorverierirnins [ XXX v e XRX (b) ....282,079,267 |......oocevviecnnee 100.0 |..coonee. 237,583,042

13.8 Line 13.7 as a % of Col. 9 11.4 39.1 21.2 18.4 9.9 XXX 100.0 XXX 84.2
14. Total Publicly Traded Bonds

T4 A NAIC T e e 16,087,620 |............. 97,542,531 |............. 27,345,657 |............. 41,436,257 |............ 22,069,707 |..ceeeeeeerenieceninnnens fereeeeens 204,481,772 | (LI 197,668,902 |......cveveerenne 701 [oe 204,481,772

.37,870,897 |.

15.5NAIC S ...
15.6 NAIC 6 ...
15.7 Totals ..cceeveeeeiieienee

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

T4B NAIC B ..o
14.7 TOtalS .o e 20,122,098 |........... 114,020,132 |............. 39,899,072 |............ 44,388,099 |............ 23,923,268 |....oooveveeeeciiees e 242,352,669 |......cccveernnnn T T 237,583,042 |.....cooovee 84.2|.......... 242,352,669
14.8 Line 14.7asa % of COL 7 ...ocvveueurereeee forreccccc 8.3 | 47.0 | 16.5 [ 18.3 | 9.9 | o 100.0 | X% [ D0, &. SO DL R U 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 7.2 41.1 14.4 16.0 8.6 87.3 XXX XXX 87.3 XXX
15. Total Privately Placed Bonds
151 NAIC T e 5,036,792 |......c..c.... 6,112,557 | 4,065,351 |..coovecennne 1,074,887 | 999,999 | [ 17,289,586 |......cocvcvevieeen 6.2 [o.25,831,296 | 922 [ XX [ 17,289,586
15.2NAIC 2 ... .364,628 |... ...11,002,055 |.... 6,599,622 .17,966,305 |.. ...17,966,305
153 NAIC 3 et seees [ sees [
T54NAIC 4 oo e [t [t e e [ [ sneens et snennne[oeeeeseesee e [oeeneeenneeseeessenenes foeeneeren XK e [

Section 12

.5,401,420 |...

1.9

6.2

3.8

R 2.8

0.4

.909,999 |...

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

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

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

................. 24,755,965 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

............ 3,414,274 ; NAIC2 $

current year, $

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

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... i NAIC3 $oiiiciicicceeeee. 3 NAIC 4 $iiiiiiiceeees. 5 NAIC 5§ 5 NAIC 6 $ s
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ANNUAL STATEMENT FOR THE YEAR 2023 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

. U.S. Governments

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

............. 10,999,553

...... 1,286 |.

.............. 1,186,687

............. 65,481,264

...... 1,635 |..

............. 48,093, 155

....5,230 |...

............. 65,481,264

...... 1,635 |.

N

. All Other Governments

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

w

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

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

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

3.05 Totals 910,686 XXX 910,686 0.3 2,658,872 0.9 910,686
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ...........cccccooeoviiiiirnininccnicienes fovveieiieeeenen 9,000 | o 1,154,161 |.coeeeee 1,100,000 |............... 1,974,191 D,0. ¢ SRR RN 4,233,352 .o 1.5 [ 4,233,426 |...ocooveens 1.5 [ 4,233,352 [

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

4.05 Totals 5,000 1,154,161 1,100,000 1,974,191 4,233,426 1.5 4,233,352
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........cccccceuueee e 4,248,590 |............. 26,846,730 |..ccvennne 20,649,352 |............. 38,590,940 |.............20,526,243 |............ XXX ocorovens o 110,861,855 |...coveicie 39.9 [ 120,120,855
5.02 Residential Mortgage-Backed Securities ... ....62,741 |. ...210,881 |.. 245,496 |....ooovveeeee 74,928 [ XK e | 838,321 895,375 |...

............... 1,119,663 |..

R 1,119,663 |.

5.03 Commercial Mortgage-Backed Securities .......... [...ccccccovienn. 1,051 [ 787,304 .o 331,308 [ o e O XK e 1,119,663 [ 004 [

5.04 Other Loan-Backed and Structured Securities ...

5.05 Totals 4,312,382 27,844,915 21,224,940 38,836,436 20,601, 166 XXX 112,819,839 40.6 121,016,230 42.9 112,819,838 1

6. Industrial and Miscellaneous

6.01 Issuer Obligations ..........ccccceevieieniinienienieneene | 5,671,411 [.......... 37,889,505 |.......c..... 21,934,821 | 4,312,976 |.............. 2,313,067 |............ D,9,0 NI RUR 72,121,780 |eoveeiiieee, 26.0 [ 69,786,255 |.cooveveeieee 28,7 [ 48,029,679 |............. 24,092,101
6.02 Residential Mortgage-Backed Securities ............ [ o e e 999,563 |.voeieeeerieeeene [, D,0,0 NN U 999,563 |.ceoieieiiienne 0.4 | 6,996,878 |.....covveiieie 2.5 [ [ 999,563
6.03 Commercial Mortgage-Backed Securities .......... |.............. 2,563,370 |.............. 4,158,158 |.....c.c... 2,602,144 .o o e, D.9.0 NN RURR 9,323,672 [ 3.4 | 17,391,735 [ 6.2 [ 7,567,368 |..cooeneene 1,756,304
6.04 Other Loan-Backed and Structured Securities ... 1,970,518 7,220,955 2,461,292 64,006 XXX 11,716,771 4.2 11,897,486 4.2 3,308,847 8,407,924
6.05 Totals 10,205,299 49,268,618 26,998,257 5,376,545 2,313,067 XXX 94,161,786 33.9 106,072,354 37.6 58,905,89% 35,255,892

~

. Hybrid Securities

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

oo

. Parent, Subsidiaries and Affiliates

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Distribution by Type

1

1 Year or Less

Maturity Distribution of All Bon
2

Over 1 Year

Through 5 Years

3
Over 5 Years

Through 10 Years

4
Over 10 Years

Through 20 Years

No Maturity
Date

Values by Major Type and Subtype of Issues
6 7 8

Total Current Year

Col. 7 as a % of

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
10.02 Unaffiliated Bank Loans - Acquired
10.03 Totals

11. Unaffiliated Certificates of Deposit
11.01 Totals

12. Total Bonds Current Year

12.01 Issuer Obligations ..........ccccceveereeiiniienieenienene
12.02 Residential Mortgage-Backed Securities .........
12.03 Commercial Mortgage-Backed Securities ........
12.04 Other Loan-Backed and Structured Securities . |.

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit
12.09 Totals
12.10 Line 12.09 as a % of Col. 7

..... 2,564,421

,970,518

...... 4,945,462
7,220,955

.............. 44,153,921
................ 1,245,059

.... 253,608,937
....... 1,839,519
10,443,335

11,718,771 |

................ 8,687,031
3,308,847

................ 1,756,304
................ 8,407,924

............. 131,134,744
47.2

............... 50,564,045
18.2

.............. 45,462,986
16.4

100.0

............. 242,352,669
87.3

.............. 35,265,893
12.7

60I1S

13. Total Bonds Prior Year

13.01 Issuer Obligations ...........cccoovririnininiiiicnee
13.02 Residential Mortgage-Backed Securities .........
13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

.941,913

1,806,066 ..

.............. 41,216,490
... 254,866
12,906,971
.5,528,977

.............. 50,139,266

1,266,137 |..

...244,892,563

...71,897,483 |.
. 17,391,735 |.
. 11,897,486 |.

220,980,716

...... 900,606 |..
. 15,568,108 |..
.. 133,617 |..

.............. 23,911,847
.6,996,877
.1,823,632
11,763,869

13.07 Unaffiliated Bank LOGNS ..........cccoviiiiiiiininins foeeieiiicicicicicicns Joeeriesiciiescseiescien [ooesiesieseseesesesesene Joocseeseesesesseeseesesene JoeseseseseesesesesensJrenenenss KKK iiiininnn fooenrenenns XX forenrenenns XXX i oo oo iciciens fooericiee e [oeereesee e

13.08 Unaffiliated Certificates of Deposi .

13.09 Totals B F 32,050,453 |............. 110,204,649 |.............. 59,907,304 |....ccoeveee 51,870,567 282,079,267 |..ccveeveeciecnns 100.0 |orveenneee. 237,583,042 |......cenee 44,496,225

13.10 Line 13.09 as a % of Col. 9 1.4 39.1 21.2 18.4 100.0 XXX 84.2 15.8
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeevreoineinciincicens oo 18,871,556 |............. 105,765,223 |.............. 36,889,108 |.............. 44,142,603 |.............. 23,848,345 |........... XXX...coouee ...220,980,716

14.02 Residential Mortgage-Backed Securities . , ....244,280 ..245,496 |..

14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...cooveeiieieeieeeeeee s

XXX

I 4,945,462
...... 3,008,217

................ 2,765,683

133,617

15,568,103 |.

I 8,667,031 |

................ 3,308,847

............... 20,122,008

14.10 Line 14.09 @as @ % of Col. 7 .....c.ccovviiviriciicins forveneenicccicce, 8.3
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 7.2 41.1 14.4 16.0 87.3 XXX XXX 87.3 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........ccccuvvririninininininins foeeieeieeeees 2,052,998 23,911,847 |85 | D.9.0 TN RUN 24,092,102
15.02 Residential Mortgage-Backed Securities .......... [ooccooeniiiiiinnns T (Do foreeiriinn999,563 | oot XX 02 999,563 [ 004 s 6,996,877 [.ocoovviiiiiiiienn 2.5 s D,0. 0 SRR TR 999,563
15.03 Commercial Mortgage-Backed Securities ........ |..cccccceee. 1,588,535 167,769 | e e D.9.0 TN FUN 1,756,304 [ 0.6 [ 1,823,632 ..o 006 | XXX [ 1,756,304

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics

15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12

,461,292

8,407,924 |.

. 11,763,869 |.

.8,407,924

................ 1,074,887
......................... 3.0

0.4
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ANNUAL STATEMENT FOR THE YEAR 2023 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 a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total NONadMItEEd @MOUNLS ..o e e e e e e e e e e e e e e e

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

3,414,274

3,414,274

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




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 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 .............cccovveueuera |oeececeeerenenens 8,878,501 |.cevrinne 8,878,497 |..oeeeeeeeeeeeeeeeeees e 4
2. Cost of cash equivalents ACQUIFEM .............cccceueueverecceceeeeeeeececeee e eeeeeseaeaena oo 1,395,298 |...oovvvenn 1,395,298 |ovvviiiecicieeseeeieies [
3. ACCIUAI OF DISCOUNL ... [eeeeine e 15,509 [oovieciiciciene 15,509 [o.viieeieieeeeeeeeeees e
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieeiieniiineeniesieseens |oereeiieiniinsin e foeeiie i nes oreeie s eines [reesreesreese e
5. Total gain (108S) ON AISPOSAIS ..........ceueveviiiieeeieieiieeese et sssesess [reeeesececeeeseeenees (1,029) ..o (1,029) oo e
6. Deduct consideration received on diSPOSAlS .............ccceeeveeeveveverererieiieeeeeiens oeeeeeenenenenns 10,288,279 | 10,288,275 oo [ 4
7. Deduct amortization of PrEMIUM ..........cciiiiiieiieiiecieee e [eer e [ree e [ [
8. Total foreign exchange change in book/adjusted carrying value ............cccco. forreoiininiinniciicins foriiins e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
ST ) TP U RO RSO N RRPRR NR RO
11.  Deduct total nonadmitted amoOuNts ...........ccooiiiiiiiiiiiieeeeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11)

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 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 Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-02-4 ..... US TREASURY N/B 3.125 02/15/2043 A ...85.5938 |.......coeeeennn 128,391 | 150,000 |.vvveniieennnnnn50,005 [ooiiiiiiiiiiiins Jovvniiiiiiis () [ s s 3125 |...... KIRVAT [ N R, 1,758 | 4,688 |....09/26/2022 ... |....02/15/2043 ...
912810-TB-4 ..... US TREASURY N/B 1.875 11/15/2051 ... A ...63.3750 |... 240,000 |oeeernnieeeeennn 34,843 | e 126 [ e e 1.875 |...... 2.538 ....04/05/2022 ...|....11/15/2051 ...
912828-M8-0 ..... US TREASURY N/B 2 11/30/2022 A ...99.9570 |... 21,750,000 |ovvveniieennnn 1,749,636 [oiivnniniiiins v (728) e s e 2.000 |...... 2.240 ...12/26/2017 ...|....11/30/2022 ...
912828-Z-3 ..... US TREASURY N/B 0.25 06/30/2025 .. A ...93.9180 |... 1,004,000 |-eevenieeeennn 1,008,734 [ e 186 o e et 0.250 |...... 0.268 ....07/20/2023 ...|....06/30/2025 ...
912828-70-3 ..... US TREASURY N/B 0.25 06/30/2025 .. A ...93.9180 |... 12,496,000 |.. 512,395,148 [ i 30,085 [ e e 0.250 |...... 0.823 ...07/20/2023 ...|....06/30/2025 ...
91282C-AB-7 ..... US TREASURY N/B 0.25 07/31/2025 ... A ...93.6406 |... ..340,000 |.. 319,209 12,828 | e s 0.250 |...... 4.345 ....09/30/2022 ...|....07/31/2025 ...
912820-BV-2 ..... US TREASURY N/B 0.375 04/15/2024 ... A ...98.6094 |... .5,500,000 |.. .... 5,500,954 e (B317) L e e 0.375 |...... 0.314 ....04/22/2021 ...|....04/15/2024 ...
91282C-CP-4 ... US TREASURY N/B 0.625 07/31/2026 ... A ...91.6016 |... .3,850,000 |.. .... 3,802,236 17,569 [ e e 0.625 |...... 1.131 ...09/28/2022 ...|....07/31/2026 ...
91282C-DH-1 US TREASURY N/B 0.75 11/15/2024 . A ...96.4922 |. . 150,000 . 149,985 .0.750 |......0.759 ... 1173072021 .. 11/15/2024 ...
91282C-DR-9 ..... [US TREASURY N/B 0.75 12/31/2023 .. A A e | . . .0.750 |.. . ....01/21/2022 .. 12/31/2023 ...
91282C-DY-4 . US TREASURY N/B 1.875 02/15/2032 A .. 86.0000 |. . 200,000 .191,463 .1.875 |......2.471 ....04/05/2022 .. 02/15/2032 ...
91282C-DZ-1 ..... US TREASURY N/B 1.5 02/15/2025 A ...96.5000 |... .2,100,000 |.. e 2,095,194 [ e 4,064 | e e 1.500 |...... 1.705 ...03/10/2022 ...|....02/15/2025 ...
91282C-ED-9 ... US TREASURY N/B 1.75 03/15/2025 ... A ...96.6289 |... 7T T s ot 8,366 | e e 1.750 |...... 2.438 ...04/06/2022 ...|....03/15/2025 ...
91282C-EE-7 ..... US TREASURY N/B 2.375 03/31/2029 ... A ...92.8594 |... 196,434 oo e B0 e e e 2.375 |...... 2.756 ....04/12/2022 ...|....03/31/2029 ...
912820-EF-4 ..... US TREASURY N/B 2.5 03/31/2027 A ...95.5938 |... 00:299,009 |oeiiiniiiiiiins o208 | e e 2.500 |...... 2.613 ....04/05/2022 ...|....03/31/2027 ...
91282C-EM-9 ..... US TREASURY N/B 2.875 04/30/2029 ... A ...95.1563 |... 1 0a199,965 |eeeeiiieeeiis [ 21 e e e 2.875 |...... 2.902 ....05/19/2022 ...|....04/30/2029 ...
912820-EP-2 ... US TREASURY N/B 2.875 05/15/2032 ... A ...92.7031 |.................370,813 |................ 400,000 |....covnnnennnnnn398,988 |ouenniiiiiiiinnns fovvviiiiien e 98 e [ e 2.875 |...... 2.930 ....06/10/2022 ...|....05/15/2032 ...
91282C-EQ-0 ..... US TREASURY N/B 2.75 05/15/2025 .... A ...97.6016 |... e 2,291,498 o e 9174 | e e 2.750 |...... 4.064 ...09/01/2023 ...|....05/15/2025 ...
912820-ET-4 ..... US TREASURY N/B 2.625 05/31/2027 ... A ...95.7344 |... 981,062 |oeeeeiiiiiis foeen5,235 | e e 2.625 |...... 3.237 ...06/22/2022 ...|....05/31/2027 ...
91282C-FN-6 . US TREASURY N/B 4.25 09/30/2024 .. A ...99.4883 |. 184,704 |.. .4.250 |......4.513 ....10/13/2022 .. 09/30/2024
912820-GG-0 ..... US TREASURY N/B 4.125 01/31/2025 A ...99.3711 . 1,998,463 |.. 4,125 |...... 4.256 ...01/27/2023 .. 01/31/2025
91282C-GM-7 ..... US TREASURY N/B 3.5 02/15/2033 A ...97.0156 |. .199,838 |.. L9 .3.500 |......3.540 ....04/21/2023 .. 02/15/2033
91282C-GP-0 . US TREASURY N/B 4 02/29/2028 A . 100.3437 |. . 7,498,861 |.. ..(18,432) |. .4.000 |......3.616 ....03/27/2023 .. 02/29/2028 ...
91282C-GR-6 . US TREASURY N/B 4.625 03/15/2026 A . 100.8828 |. . 820,000 .835,655 |.. .4.625 |......3.748 ...08/23/2023 .. 03/15/2026 ...
912820-HK-0 ..... US TREASURY N/B 4 06/30/2028 A . 100.4844 |... .2,400,000 |.. 002,398,386 [onieiiiiiininns v 979 e i e 4.000 |...... 4.112 ....07/20/2023 ...|....06/30/2028 ...
91282C-H2-7 ... US TREASURY N/B 4.125 07/31/2028 ... A . 101.0391 02,564,105 [oieeiiiiiieee e 2,800 [ [ e 4125 |...... 4.513 ....08/21/2023 ...|....07/31/2028 ...
912820-HV-6 ..... US TREASURY N/B 5 08/31/2025 A . 100.9336 |... 02,993,801 [ v 980 [ e e 5.000 |...... 5.151 ....00/25/2023 ...|....08/31/2025 ...
91282C-HX-2 ... US TREASURY N/B 4.375 08/31/2028 ... A . 102.1484 |...ooennee 393,271 | eee2.385,000 [iiiiiiee 385,146 | e (B) s e | 4.375 |...... 4.3% ....09/05/2023 ...|....08/31/2028 ...
912820-JA-0 ..... US TREASURY N/B 4.625 09/30/2028 ... A . 103.2344 |... e 3,505,400 [oanniiiiiiiinnns i (342) | [ e 4.500 |...... 4.507 ....10/11/2023 ...|....09/30/2028 ...
91282C-4B-8 ..... US TREASURY N/B 5 09/30/2025 A .. 249,355 |. 101.0273 |... 252,568 |.... ..250,000 |.. 249,510 |oevveeeeeeeenins feeeeiee 154 | e s 5125 |...... 5.332 ....09/27/2023 ...|....09/30/2025 ...
912820-JL-6 ..... US TREASURY N/B 4.875 11/30/2025 ... J RO R . 6,522,402 |. 101.0508 |... ..6,568,301 |.... .6,500,000 |.. 56,521,524 | o (B78) | i e 4.875 |...... 4.7371 ...12/08/2023 ... |....11/30/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 61,954,155 [ XXX 60,902,693 62,215,000 62,066,993 XXX XXX XXX XXX
362258-0J-0 ... GNSF POOL 781357 ....evvvvviniieiiiiiineeecnniineeeevnns oo ven | s ‘4 ............. TA 338 [. 100.0347 |....ccvvvenniiiiinnnnn 346 | 346 e BT R R, L O N RN 7.000 |...... 8.499 ...11/19/2001 ...|....10/15/2025 ...
362258-0N-1 ... GNSF POOL 781367 ....eeveveuureermnnnnaeeeennnnnneeernnnnsfons ven | nnnees 4 s | 1A s 1,251 ). 100.4808 |.....vvuneeeeennnn 1,308 [ 1,302 [ 1,290 fooiiiiiiiiiiis o 18 foeeimiiiiieienn fonaereerneiinaes foeees 7.500 |...... 9.531 ...11/19/2001 ...|....12/15/2025 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe!

Securities 1,589 | XXX 1,654 1,648 1,635 2 XXX XXX XXX 10 135 XXX XXX
0109999999. Total - U.S. Government Bonds 61,055,744 | XXX 60,904,347 62,216,648 62,068,628 65,429 XXX XXX XXX 436,765 490,423 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX XXX
13063D-C4-8 ..... |CAL|FORNIA ST 1.7 02/01/2028 ....ovivvivnnnniiiinnnnns | ...... | ....... | .......... | T.0FE |, 884,920 [...90.5187 |.......ccouunnnns 905,187 |..evuunnnnnns 1,000,000 J..oeeniiinnnnn 910,686 |...eevveiiiiiinnn foviennns 19,693 |ovveiiviiiiiinnns oo oennns 1.700 |...... 4140 [FA ..ooo v, 7,086 [.ooiiiiinnnnns 17,000 |....09/06/2022 ... |....02/01/2028 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 884,920 | XXX 905, 187 1,000,000 910,686 19,693 XXX XXX XXX 7,036 17,000 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 884,920 | XXX 905,187 1,000,000 910,686 19,693 XXX XXX XXX 7,036 17,000 XXX XXX
111746-00-6 ..... BROCKTON MA 2.308 11/01/2029 .......cevvnvivinnnnnnnnns foee ven | s ‘ .......... | TEFE |t 750,000 |...88.6054 |........coeneeen 664,541 |.oeeiiiiiinnnn 750,000 |.oeevvnnnninnnns FEUNVSe I R R (M) [ s o 2.308 |...... 2.308 [MN ..o ooviinniniiiens 2,837 | 17,310 |....10/21/2021 ... |[....11/01/2029 ...
54438C-YN-6 ... LOS ANGELES CA CMNTY CL 1.806 08/01/2030 .......ccow fooe veefinnnnes 1o |- 1BFE |t 405,544 |...85.6441 |.........cccenn 342,576 |..oovvunnens 400,000 |.oeeevnmnnaaanees 404,102 [ooiiiiiiiiiiiiies i (633) |-evnmneeeremnnines foorreeiiniiiiiiees Jenens 1.806 |...... 1.629 [FA oooe |oeveenniiniaennes 3,010 [oooiiiiiiinnnnns 7,224 |....09/20/2021 ...|....08/01/2030 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 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
64966L-0C-8 ..... NEW YORK NY 5 08/01/2024 L TCFE s 5,182 1.100.1688 |.......evvvevennnnn 5,008 [oeeniiiiiiiiannnns 5,000 |oeeivrneniiiiinnnnn £ 000 O O R R N [0 S 4.440 [FA ...... ....04/10/2008 ...|....08/01/2024 ...
649660-XX-3 ..... NEW YORK NY 4 08/01/2050 N2 e | 1.CFE Ll ...1,973,360 |. 101.8749 |... 1974191 [ 570 [ e [-2222240000 .. 4124 [FA ...... ....07/05/2022 ...|....08/01/2050 ...
898735-UT-0 ..... TUCSON AZ COPS 2.232 07/01/2034 v 1 .. 1.DFE ..|.. .. 1,100,000 )...79.5217 |... 874,739 |.... . 1,100,000 fooeniiiiiininns v foeeinniiiiis o 0000 2.232 | 2.2821dJ ....... , ...02/18/2021 ...|....07/01/2034 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 4,234,086 | XXX 3,024,362 4,255,000 4,233,352 XXX XXX 51,491 129,336 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 4,234,086 | XXX 3,924,362 4,255,000 4,233,352 XXX XXX 51,491 129,336 XXX XXX
02765U-EK-6 ..... AMERICAN MUNI PWR-OHIO 8.084 02/15/2050 ... N L .. 1.F FE ..|... 1,077,813 |. 134.7679 |... 1,212,911 |.... . 900,000 |.. JU N0/ LY ORI FUURPRRY (+151:) ) FRRUURRRUUPN AEUPPPRPRRRPPURPR St : N1 73 IS 6.524 ....10/20/2023 ...|....02/15/2050 ...
040654-XV-2 ..... ARIZONA ST TRANSPRTN BR 2.058 07/01/2025 . B L .. 1.B FE ..|... ...95.7819 |... 1,245,165 |.... .1,300,000 |.. e 1,266,136 [oniiiiiiinnnns e 21,480 [ s 00002 2.058 |l 3.899 ....00/12/2022 ...|....07/01/2025 ...
04780M-VA-4 ... ATLANTA GA ARPT REVENUE 4 07/01/2049 2 ... .. 1.DFE ..|... . 100.4242 |... .3,000,000 |.. 102,966,980 [.oeieeeiiiiiieee feeeeeneeeee 816 [ e 2222242000 ... 4.114 ....07/05/2022 ...|....07/01/2049 ...
072024-XG-2 ..... BAY AREA CA TOLL AUTH T 2.019 04/01/2030 .... B L .. 1.CFE ..|... ...86.3439 |... 21,000,000 |oevvenneeennnnnnn999,997 [ s (2) [ i 00022019 | 2.019 ....03/03/2021 ...|....04/01/2030 ...
13053C-AD-4 ..... CALIFORNIA ST POLL CONTR 4.75 11/01/2046 ... 2 ... .. 1.F FE ..|... . 101.7998 |... .3,500,000 |-evvuneeeeenn 3,499,917 [ e (82) [ e 4750 | 4.750 ....12/15/2016 ...|....11/01/2046 ...
130770-QU-9 ..... CALIFORNIA ST UNIV REVE 2.795 11/01/2041 .... B L .. 1.DFE ..|... ...74.6926 |... ..250,000 Joeevveinnenennnnn280,831 [oiiiiiiiiiinns v (97) [ e 002,795 | 2.747 ....09/21/2021 ...|....11/01/2041 ...
155498-JJ-8 ..... CENTRL TX REGL MOBILITY 2.635 01/01/2032 .... 2 ... .. 1.G FE ..|... ...84.2147 |... ... 500,000 |.. 508,018 |oeeeeveeeeeeennn fermeeeeee (1,280) oo e [0 2,635 oo 2.347 ....02/12/2021 ...|....01/01/2032 ...
155498-MK-1 ..... CENTRL TX REGL MOBILITY 2.504 01/01/2032 .... 2. .. 1.G FE ..|... ...83.2363 |... ... 1,329,999 PR AR M8 13 R 2.504 ....10/07/2021 ...|....01/01/2032 ...
167736-B8-9 ..... CHICAGO IL WTRWKS REVENUE 5 11/01/2029 .... 2 ... .. 1.EFE ..|... . 101.6255 |... . o (7,986) [oeeeeenieeeeeeen Jeeeeeeeeeeeeeiees [oee.2.5.000 ol 4.045 ....05/19/2015 ...|....11/01/2029 ...
167736-C7-0 ..... CHICAGO IL WTRWKS REVENUE 5 11/01/2044 . 2 .1EFE .. . 100.7117 |. ..1,007,117 |. .1,000,000 (4,472) |. .4.520 ....06/18/2015 .. 11/01/2044
167736-SJ-7 ..... CHICAGO IL WTR REVENUE 5.75 11/01/2030 . . .. 2.AFE .. . 108.0574 |. ..6,548,278 |. .6,060,000 ..(93,231) | .3.934 ....04/30/2014 .. 11/01/2030
167736-YV-3 ..... |CHICAGO IL WTR REVENUE 6.642 11/01/2029 1 .1EFE .. . 105.7461 ..407,122 |. ..385,000 .. (13,332) | i 2.737 ....01/07/2022 .. 11/01/2029 ...
23503C-AP-2 ..... DALLAS-FORT WORTH TX IN 4.087 11/01/2051 . N A |- LEFE L. ...88.2345 |... 882,345 |.... .1,000,000 |.. e 1,001,476 e e (36) [ e [enn 40087 | 4.128 ....04/06/2022 ...|....11/01/2051 ...
249182-QY-5 ..... DENVER CITY & CNTY CO A 4.125 11/15/2053 ... 2 .. |- 1.DFE ... ...96.4186 |... 1,928,372 |.... .2,000,000 |.. 1,895,492 [ e 1918 e e e 4125 | 4.514 ....07/08/2022 ...|....11/15/2053 ...
345105-JE-1 ..... FOOTHILL ESTRN TRANSPRT 4.094 01/15/2049 .... N L .. 2.AFE ..|... ...83.7038 |... 1,255,557 |.... .1,500,000 |.. e 1,210,963 [ e 30643 [ e e 42094 ) 5.641 ....05/17/2023 ...|....01/15/2049 ...
345105-KA-7 ..... FOOTHILL ESTRN TRANSPRT 2.962 01/15/2046 .... B L .. 1.EFE ..|... ...72.6272 |... .1,000,000 |.. 0999,982 | 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 ... L2 .. .. 1.AFE ..|... . 100.0193 |... 894,935 | e s e 1222230850 . 3.849 ....02/21/2013 ... |....12/01/2041 ...
3B122N-A7-T7 ..... GOLDEN ST TOBACCO SECURIT 1.4 06/01/2025 . N .. 1.DFE ..|... ...94.8832 |... 1,423,248 |.... 1,445,081 [ e 36,834 [ s ennn 10400 ).l 4123 ....06/28/2022 ...|....06/01/2025 ...
426063-JU-8 ..... HENRICO CNTY VA INDL DE 5.929 08/23/2027 .. .. 1.EFE ..|... . 106.4850 |... 4,472,370 |.... . 8,288,280 [oeeeeeiiieeee feeeeennen (9,804) [ e e 6,694 ) 5.710 ....02/12/2009 ...|....08/23/2027 ...
A42349-EN-2 ...... HOUSTON TX ARPT SYS REV 1.716 07/01/2026 .... I .. 1.EFE ..|... ...93.4566 |... 308,407 |.... ..330,000 |.. 313,227 |oveviiiiiiiiins foeniinn 8,265 | e 1716 3.906 ....06/06/2022 ...|....07/01/2026 ...
47770V-AZ-3 ..... [ JOBSOHIO BEVERAGE SYS S 4.532 01/01/2035 . 1 .1.DFE .. ...98.5690 |. ..6,406,985 |. .6,500,000 .6,891,407 |.. .3.676 ....02/14/2019 .. 01/01/2035
544445-UD-9 ......[LOS ANGELES CA DEPT OF 2.063 05/15/2034 1 .1.DFE .. ...76.4256 |. ..382,128 |. . 500,000 .499,999 |.. .2.063 ...01/28/2021 .. 05/15/2034
57419T-55-6 . MARYLAND ST CMNTY DEV A 6.282 09/01/2048 . 2 .1.BFE .. . 104.5911 .. 784,433 |. . 750,000 .750,440 |.. .6.381 ....11/09/2023 .. 09/01/2048
57587A-LB-2 ..... MASSACHUSETTS ST HSG FIN AG 4 12/01/2045 . -2 .1.CFE .. ...93.0279 |. ..2,790,837 |. .3,000,000 .2,999,765 |.. .3.99 ....12/11/2015 .. 12/01/2045 ...
57587A-MA-3 ..... MASSACHUSETTS ST HSG FIN 3.9 12/01/2040 .2 .1.CFE .. ...96.1163 |. 1,922,326 |. .2,000,000 1,999,848 |.. ......3.899 ....12/11/2015 .. 12/01/2040 ...
57587A-RK-6 ..... MASSACHUSETTS ST HSG FIN 3.4 12/01/2046 ... 2. .. 1.CFE ..|... .. 3,000,000 |...83.4909 |... 2,504,727 |.... .3,000,000 |.. 02,999,832 [ooiiiiiiiiinines v (86) [ s 0022230400 ..l 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 |. 100.4975 |... .1,000,000 |.. e 1,004,419 [ e (797 [ e [-222225.000 .. 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 |...75.8360 |... e 1,000,000 [oeeneiiiiiiiniens oeviriiiiiiiie e v 0000202079 | 2.079 ...02/04/2021 ...|....07/01/2035 ...
592090-MC-5 ... MET GOVT NASHVILLE & DA 5.597 07/01/2056 .... e [ 1.CFE L 1,000,000 |. 105.7512 |... e 1,002,791 [ e 2,791 [ e 025597 | 5.671 ....08/10/2023 ...|....07/01/2056 ...
592643-80-2 ..... METRO WASHINGTON AIRPORTS 6.5 10/01/2044 ... 2 e [ 2AFE L L 111.8146 |.................569,073 |.........eettnt 500,000 [oiivinnnnnnnnn520,948 |oveeeniiiiniins fooeinennn (3,027) | oo 10026.500 ...l 3.719 ....01/05/2015 ...|....10/01/2044 ...
59335K-DL-8 ..... MIAMI-DADE CNTY FL SEAPORT 4 10/01/2050 .. 2 ... .. 1.DFE ..|... ...94.3438 |... 002,720,905 [oeeeieeiiiineee Jeeeeeeeee 5721 e e [-222224.000 ... 4.681 ....06/28/2022 ...|....10/01/2050 ...
64578E-ML-8 ..... NEW JERSEY ST ECON DEV 4.984 03/01/2027 1 .1.GFE .. . 100.86% |. . 500,000 .500,316 |.. .5.044 ....01/20/2023 .. 03/01/2027 ...
64578E-MM-6 ..... NEW JERSEY ST ECON DEV 5.064 03/01/2028 1 . 1.GFE .. . 101.4191 . 500,000 .500,342 |.. .5.126 ....01/20/2023 .. 03/01/2028
646108-SR-2 ..... NEW JERSEY ST HSG & MTGE 3.75 11/01/2045 . 2 .1.DFE .. ...89.4253 |. . .2,500,000 . 2,499,821 |.. .3.748 ...04/29/2016 .. 11/01/2045
647719-QF-3 ..... NEW ORLEANS LA SEWAGE S 1.891 06/01/2031 . 1 L2.AFE .. ...81.7214 |. ..81,721 | . 100,000 100,000 |.. .1.891 ....02/05/2021 .. 06/01/2031
647719-0G-1 ..... NEW ORLEANS LA SEWAGE S 1.991 06/01/2032 . 1 L2.AFE .. ...79.8686 |. ..159,737 |. . 200,000 200,000 |.. ... 1.991 ....02/06/2021 .. 06/01/2032 ...
647719-0H-9 ..... NEW ORLEANS LA SEWAGE S 2.091 06/01/2033 .... e [ 2.AFE L ...78.2953 |... 156,591 |.... . 200,000 |.. 0 200,000 |-eeeieeeeeeiies foeeeeees e e 222,001 | 2.091 ....02/05/2021 ...|....06/01/2033 ...
647719-Q4-5 ..... NEW ORLEANS LA SEWAGE S 2.191 06/01/2034 .... A1 [ 2AFE L ...76.8344 |... ..230,503 |.... . 300,000 |.. +00300,000 |eveeiiiiiiiins foeniii e e 2191 2.191 ....02/05/2021 ...|....06/01/2034 ...
647719-0K-2 ..... NEW ORLEANS LA SEWAGE S 2.241 06/01/2035 .... N A |- 2.AFE L. s ... 75.4152 |... . 100,000 |.. o0 100,000 |-eeeeneeeeeiins foeeeeeeis e e 22240 | 2.241 ....02/05/2021 ...|....06/01/2035 ...
647719-0L-0 ..... NEW ORLEANS LA SEWAGE S 2.291 06/01/2036 .......ooevufoes vue]vnnnnns 1T L2AFE L 100,000 |...74.0304 |.........coceeeee 74,080 |ooeevnnnnnnnnnns 100,000 J..veevniiiinnen 100,000 Joeevenviviivnnnns fooviiiiiiiiinns Joviiiniiiiins fooiniiiiinns | 2.291 |l 2.291 ...02/05/2021 ... |....06/01/2036 ...
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647753-WH-2 ..... NEW ORLEANS LA WTR REVE 2.041 12/01/2032 L 2AFE L 200,000 |...79.0168 |................. 158,034 |..ccooerirnnnnnn 200,000 |oeevvrnnninnnns (V[0 000 [ Y AR R NN RN 2.041 |...... 2.041 ....02/05/2021 ...|....12/01/2032 ...
647753-MJ-8 ..... NEW ORLEANS LA WTR REVE 2.141 12/01/2033 .... cee |- 2.AFE )., ..200,000 |...77.0542 |... . 200,000 |.. 10200,000 |eeeenieeeeennis feeeeeeeis e e e 2141 ... 2.141 ....02/05/2021 ...|....12/01/2033 ...
647753-MK-5 ..... NEW ORLEANS LA WTR REVE 2.241 12/01/2034 .... veo |- 2.AFE L)L .. 300,000 |...75.9259 |... . 300,000 |.. +0300,000 |eeeveiiiiiiiiiins [ e e e 2.241 |...... 2.241 ....02/05/2021 ...|....12/01/2034 ...
647753-ML-3 ..... NEW ORLEANS LA WTR REVE 2.291 12/01/2035 . |- 2.AFE L. .. 300,000 |...73.7145 |... ... 300,000 |.. 10800,000 |eeeenneeeeennis feeeeeeeiis e 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 ... .. 1.AFE ..|... 1,008,750 |. 100.0015 |... 20:999,906 |oeeveiiiiiiiiins foeniiinnn (983) | e e 3.700 |...... 3.584 ....01/07/2015 ...|....11/15/2034 ...
649710-GL-8 ..... NEW YORK CITY NY TRANSITION 5 08/01/2038 .... .. 1.AFE ..|... . 101.5436 |... . . 002,015,286 [oenneeeeiiiiiieee feeeeeennn (25,365) [oeeeeeeeeiees e e 5.000 |...... 3.670 ...07/17/2014 ...|....08/01/2038 ...
64972E-UD-9 ... NEW YORK CITY NY HSG DE 1.477 11/01/2027 ... .. 1.CFE ..|... ...88.3744 |... ... 100,000 |.. (00000 Y ) R AR RN 1.477 |...... 1.477 ....02/24/2021 ...|....11/01/2027 ...
64972E-UE-T7 ..... NEW YORK CITY NY HSG DE 1.577 05/01/2028 .... .. 1.CFE ..|... ...87.3464 |... . . 100,000 |.. 0 100,000 |eeeeeneeeeennies feeeeeeeis e e e 1.577 |...... 1.577 ....02/24/2021 ...|....05/01/2028 ...
64972E-UF-4 ..... NEW YORK CITY NY HSG DE 1.677 11/01/2028 . . .. 1.CFE .. ...86.3798 |. ...86,380 |. . 100,000 100,000 |.. 1,677 |......1.677 ....02/24/2021 .. 11/01/2028
64988R-FJ-6 ..... NEW YORK ST MTGE AGY REVE 3.7 10/01/2038 . 2 1AFE .. ...95.3586 |. ..3,084,851 |. . 3,235,000 .3,234,530 |.. .3.700 |......3.667 ....02/15/2013 .. 10/01/2038
64990G-JY-9 ..... NEW YORK ST DORM AUTH R 4.294 07/01/2044 . 1 .1.DFE .. ...94.5336 |. .. 3,308,676 |. . 3,499,900 |.. .4.294 |......4.293 ....02/13/2019 .. 07/01/2044 ...
650014-TF-0 ..... NEW YORK ST THRUWAY AUT 5.449 04/01/2025 ... e [ 1B FE L ...99.9642 |... . . e 1,027,496 oo e (835,893) [ e e 5.449 |...... 1.766 ...01/28/2022 ...|....04/01/2025 ...
650035-8N-1 ..... NEW YORK ST URBAN DEV CO 3.25 03/15/2025 .... A1 [ 1B FE L ...97.8574 |... .2,000,000 |.. 1,982,084 [ e 167 [ i e 3.250 |...... 4.051 ....09/08/2022 ...|....03/15/2025 ...
650116-AH-9 ..... NEW YORK ST TRANSPRTN DEV C 4 07/01/2031 ... N2 e 2B FE L . 100.03%5 |... e 750,000 |-eveenieeeeennnn 753,479 [ e (6,929) [ e [ 4.000 |...... 3.040 ....05/18/2016 ...|....07/01/2031 ...
650116-AJ-5 ..... NEW YORK ST TRANSPRTN DEV C 4 07/01/2032 .... 2 e [ 2B FE L .100.0171 |... 1,000,000 |..eveniieeenn 1,004,490 [oooiiiiniiiiniins Joveneenn (8,945) [ s e 4.000 |...... 3.070 ....05/18/2016 ...|....07/01/2032 ...
650116-AK-2 ..... NEW YORK ST TRANSPRTN DEV C 4 07/01/2033 .... 2 e 2B FE L . 100.0535 |... 1,500,000 |-eeeenieeeenn. 1,506,287 [ooeeeeeeniiiiies e (12,542) [ s s 4.000 |...... 3.130 ....05/18/2016 ...|....07/01/2033 ...
650116-AQ-9 ..... NEW YORK ST TRANSPRTN DEV C 5 07/01/2041 ... 2 e [ 2B FE L . 100.3466 |... 2,257,799 |.ooevvnnnnnn 2,250,000 |ooennnnnnnnnn 2,264,691 [ e (29,182) [ i e 5.000 |...... 3.652 ....11/28/2016 ...|....07/01/2041 ...
709224-HN-2 ... PENNSYLVANIA ST TURNPIKE CO 5 12/01/2040 ... 2 ... .. 1.DFE ..|... . 101.3783 |... 2,027,566 |.... . . e 2,028,585 |oeieeeiiiieeee feeeeenen (19,439) | e e 5.000 |...... 3.939 ...05/15/2015 ...|....12/01/2040 ...
709235-87-1 PENNSYLVANIA ST UNIV 2.115 09/01/2028 B L .. 1.CFE ..|... ...89.9641 |... .. 1,799,282 |.... .2,000,000 |.. ,841,212 230,388 i e e 2.115 ... 4.039 ...09/01/2022 ...|....09/01/2028 ...
71783D-CC-7 ..... [PHILADELPHIA PA AUTH FO 2.016 04/15/2027 . 1 1.FFE .. ...92.1136 |. ..230,284 |. ..250,000 .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 1FFE .. ...90.8328 |. ..227,082 |. ..250,000 .249,999 |.. (MY .2.216 |......2.216 ....03/19/2021 .. 04/15/2028
733581-CX-0 ..... PORT AUTH OF NEW YORK & 5.647 11/01/2040 . . .. 1.DFE .. . 107.6608 |. ..807,456 |. . 750,000 977,545 |.. ..(12,385) | .5.647 |......3.058 ....01/27/2022 .. 11/01/2040
771902-HF-3 ..... ROCHESTER NN HLTH CARE FACS 4 11/15/2048 . -2 .1.CFE .. . 100.2448 |. .. 1,508,672 |. .1,500,000 .1,485,544 |.. . 367 |. .4.000 |......4.106 ....07/05/2022 .. 11/15/2048 ...
783186-UJ-6 ..... RUTGERS NJ ST UNIV 3.27 05/01/2043 ... N . 1EFE .. ...80.5705 |. ..435,081 |. ..540,000 543,168 |.. (155) | .3.270 |......3.248 ...02/04/2022 .. 05/01/2043 ...
783186-UU-1 ..... RUTGERS NJ ST UNIV 2.556 05/01/2040 .. B L .. 1.EFE ..|... ...75.0280 |... 525,1% |.... . 700,000 |.. ....544,033 e 1,469 | 2.5 |...... 4.766 ....08/03/2022 ...|....05/01/2040 ...
786134-RN-8 ..... SACRAMENTO CNTY CA SANT 6.325 08/01/2040 ... N L .. 1.BFE ..|... . 114.3394 |... 5,716,970 |.... .5,000,000 |.. ....6,162,006 6.325 |...... 4.029 ....01/17/2019 ...|....08/01/2040 ...
837151-JB-6 ..... SOUTH CAROLINA ST PUBLI 5.784 12/01/2041 .... B L .. 1.G FE ..|... . 104.8769 |... 1,048,769 |.... .1,000,000 |.. 1,324,893 5.784 |...... 2.805 ....11/18/2021 ...|....12/01/2041 ...
880461-FX-1 ..... TENNESSEE HSG DEV AGY RS 4.05 01/01/2038 .... 2 ... .. 1.BFE ..|... . 101.1197 |... ..315,000 |.. 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 e [ TAFE L . 104.4974 |... .5,845,000 |.. 5.500 |...... 4.999 ....03/11/2009 ...|....07/01/2031 ...
882667-AZ-1 ..... TEXAS ST PRIV ACTIVITY 3.922 12/31/2049 ... N L .. 2.BFE ..|... ...81.7476 |... 825,651 |.... 1,010,000 |.. 808,801 . 3.922 |...... 5.597 ...05/16/2023 ...|....12/31/2049 ...
88283K-AY-4 ..... TEXAS ST TRANSPRTN COMMISSI 5 08/15/2037 . 2 .1.GFE .. . 100.2108 |. ..1,002,108 |. .1,000,000 1,007,842 |.. ..(12,463) |. .5.000 |......3.690 ....03/02/2015 .. 08/15/2037 ...
88283K-AZ-1 TEXAS ST TRANSPRTN COMMISSI 5 08/15/2042 . 2 . 1.GFE .. ...99.9949 |. ..3,724,810 |. .3,725,000 .3,744,828 |.. .. (31,774) | .5.000 |......4.098 ....05/28/2015 .. 08/15/2042
91412G-XE-0 ..... [UNIV OF CALIFORNIA CA R 3.931 05/15/2045 . 1 .1.CFE .. ...92.6625 |. 1,723,523 |. .1,860,000 .1,818,027 |.. .3.931 |......4.195 ....01/16/2019 .. 05/15/2045
91412H-JR-5 ..... [UNIV OF CALIFORNIA CA R 1.897 05/15/2030 . 1 .1.CFE .. ...85.4059 |. ..512,435 |. . 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 . 2 1FFE .. . 100.8283 |. ..1,008,283 |. .1,003,161 |.. .5.000 |[......4.621 ....08/07/2014 .. 12/01/2039 ...
944514-RS-9 ...... WAYNE CNTY MI ARPT AUTH REV 5 12/01/2044 .... N2 e | LFFE L .. 1,026,620 |. 100.7558 |.............. 1,007,558 |.... . . ....1,002,713 U A JUPP PO 5.000 |...... 4.671 ...08/07/2014 ...|....12/01/2044 ...
977100-H3-2 ..... WISCONSIN ST GEN FUND A 1.636 05/01/2031 .......ccouufeee ven]vnnnnns 1T LACFE i 500,000 |...81.9637 |.....couueennns 409,819 |....oviiiinnnn 500,000 [.oieevrnnniinnnns 499,999 [..oiivviiniiiiis Jovveiiniiniiiinns o i foens 1.636 |...... 1.636 , , ....02/11/2021 ...|....05/01/2031 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 113,725,140 | XXX 106,872,860 109,270,000 110,861,861 (358,251) XXX XXX XXX 1,427,261 4,536,639 XXX XXX
3133KH-LL-8 ..... FNCL POOL RA2131 . ..637,614 |...88.6804 |... ..545,350 |.... ....632,898 e (1,862) | e s 3.000 |...... 2.677 s . 18,552 |....01/29/2020 ... |....02/01/2050 ...
3140LC-TV-3 ..... FN POOL BS2363 ... . .. 206,370 |...83.3640 |... 167,682 |.... ...205,423 |ooinieiiieinis feeeeeeeeine s (645) | e s 1.850 |...... 1.507 ...07/29/2021 ...|....09/01/2035 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residel
Backed Securities 843,984 [ XXX 713,032 816,106 838,321 (2,307) XXX XXX XXX XXX
3137BS-P7-2 ..... FHUS K058 A2 2.653 08/25/2026 CMBS ... v e A L) .. 235,049 |...95.4513 |... ....236,921 e 1872 s e 2.683 |...... 4.952 ....08/09/2023 ...|....08/25/2026 ...
S137FE-2U-7 ..... FHUS K076 A2 3.9 04/25/2028 CNBS e 1A .. 244,199 |...98.1489 |... . . ....244.772 JUTP AU 3.900 |...... 4.545 ....06/27/2023 ...|....06/25/2051 ...
3137FJ-Y6-0 ..... FHS K158 A2 VAR 12/25/2030 CMBS LA e 97,719 |...96.7037 704 el 100,000 ainiiiiiiinnnns 97,890 [.ooiiivviniinninn ovennnn 171 i i fonns 3.900 |...... 4.347 ...06/09/2023 ... |....12/25/2030 ...
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S137FN-WX-4 ..... FHUS K736 A2 2.282 07/25/2026 CMBS .........couvvvvvvnsfors e unnnns L R TA s 303,723 [...94.9436 |.......cevvnnnnns 308,567 |..evuuniiiiinnnnn 325,000 [..oeiiiinnnnnnns 306,662 [......ccvvvvevinn fovvnnnnnnns 2,939 | e e 2.282 |...... 5.082 [MON ..ooe [orvvviinnniieinns (SR 2,472 |....08/09/2023 ...|....07/25/2026 ...
3137H9-2V-4 ..... FHUS K-155 A2 4.25 04/25/2033 CMBS .....evveevveennnnsfone vun ] vnnnnns 4 s | 1A e 233,334 |...98.4471 |....cooiiiiennn 231,351 [ooiiiiiies 235,000 [..oiiiiinninnnns 233,410 |eeveieieiiniis foeiiiiiiiiinnns 84 | foeeii e 4.250 |...... 4,428 [MON ... foeeeemnnnninnaennes 832 | 5,826 |....05/19/2023 ...|....04/25/2033 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 1,114,024 | XXX 1,120,622 1,160,000 1,119,655 5,639 XXX XXX XXX 3,141 17,659 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 115,683,148 [ XXX 108,706,514 111,246,106 112,819,837 (354,919) XXX XXX XXX 1,432,249 4,576,590 XXX XXX
002824-BF-6 ..... ABBOTT LABORATORIES 3.75 11/30/2026 .. |- 1.DFE ... .. 429,351 ]...98.4870 |... ..417,585 |.... ..424,000 |.. 825,652 oo e (B40) | e 22230750 3.589 . 15,900 |....04/17/2017 ...|....11/30/2026 ...
002824-B0-2 ..... ABBOTT LABORATORIES 1.4 06/30/2030 ... N .. 1.DFE ..|... .. 165,550 |...84.4630 |... . 200,000 |.. 170,666 |oveeeeieiiiiiins oo 3,874 | e 01,400 L 4.024 ....09/02/2022 ...|....06/30/2030 ...
00287Y-AY-5 ..... ABBVIE INC 3.2 05/14/2026 ....ovveeeeeeenneeeeeeenns oo e | s 1. |- 1.GFE L. ,465,620 |...96.8450 |... .1,500,000 |.. 1,489,880 [oieiiiiiiieeee e 3,960 [ 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.BFE ... .. 249,580 |...92.5480 |... ..250,000 |oeevvnineneennnn249,785 [ v 99 e s 002,450 |l 2.486 ....10/21/2021 ...|....10/29/2026 ...
008474-E#-1 ..... AGNICO EAGLE MINES 4.63 04/05/2033 Private .. A..... - 2.AFE ... 1,400,000 |...95.7422 |... 1,400,000 |-eevenneeeennn 1,399,987 [ s (7)o e [0 40630 | 4.630 ...04/05/2018 ...|....04/05/2033 ...
008474-E*-5 ..... AGNICO EAGLE MINES 4.38 04/05/2028 Private .. Ao |- 2.AFE L. .. 100,000 |...96.9808 |... ... 100,000 |oevveniiinnnnnnnn 99,998 [ e (D) e i 0000242380 | 4.380 ....04/05/2018 ...|....04/05/2028 ...
025816-Cll-7 ..... AMERICAN EXPRESS CO 4.05 05/03/2029 .. .. 1.F FE ..|... .. 195,586 |...98.8480 |... 197,696 |.... . 200,000 |.. 196,152 | feeeee 566 e e [l 40050 . 4.506 ....01/20/2023 ...|....05/03/2029 ...
025816-DA-4 ..... AMERICAN EXPRESS CO VAR 08/03/2033 ... .. 1.F FE ..|... .. 352,692 |...95.9810 |... 335,934 |.... 302,336 e oo (228) | e [ 40420 4.378 ...08/16/2022 ...|....08/03/2033 ...
03040W-BA-2 ..... AMERICAN WATER CAPITAL C 4.45 06/01/2032 . .. 2.AFE ..|... ...99.0980 |... ...99,098 |.... 000 [eeeeeeeeneeee e 94,080 [oeeiiniieciiin e B8 [ e [ 40450 o 5.409 ....09/29/2022 ...|....06/01/2032 ...
031162-DD-9 . AMGEN INC 3 02/22/2029 .........ccvvvvunnnnne L2.AFE .. ...93.8080 |. ...93,808 |. 100,000 ..99,006 |.. .3.23% ....03/16/2022 .. 02/22/2029
03444R-AB-4 . ANDREW W MELLON FOUNDAT 0.947 08/01/2027 . 1AFE .. ...88.2000 |. ..1,102,500 |. 1,250,000 1,166,937 |.. .2.931 ...08/29/2022 .. 08/01/2027
035240-AR-1 . ANHEUSER-BUSCH INBEV WOR 4.9 01/23/2031 .1.GFE .. . 103.8370 |. ..250,000 .259,385 |.. ......4.687 ....01/19/2023 .. 01/23/2031 ...
037833-EB-2 ..... APPLE INC 0.7 02/08/2026 N A |- 1.BFE ... ...92.5720 |... .1,600,000 |.. e 1,598,482 o e 727 e e 42222202700 .. 0.746 ...02/01/2021 ...|....02/08/2026 ...
054561-Ad-4 ..... EQUITABLE HOLDINGS INC 4.35 04/20/2028 .......ccovvvn foen ven] unnnns 1. .. 2.AFE ..|... ...96.5510 |... .2,500,000 |.. i 2,897,798 o v 829 e e o0 42350 |l 4.372 ...01/16/2019 ... |....04/20/2028 ...
055451-BA-5 ..... BHP BILLITON FIN USA LTD 4.9 02/28/2033 ... D...... 1 |- LFFE L . 102.1660 |... 1o 150,000 |eevveneeeeennnn 149178 [ e 8 [ e 042900 |- 5.041 ....02/24/2023 ...|....02/28/2033 ...
05635J-AB-6 ..... BACARDI LTD / MARTINI BV 5.4 06/15/2033 .. D...... 1 |- 2.CFE ... . 100.6090 |... 200,000 Joeeeveenneneennna99,676 [onniiiiiniininns v 422 e e 10022250400 |l 5.523 ....06/06/2023 ...|....06/15/2033 ...
05964H-AP-0 ..... BANCO SANTANDER SA 3.496 03/24/2025 D...... |- 1L.EFE ... . ...97.8010 |... 200,000 |oeeernnnneeeeenn200,080 funniiiiiiniiiinee feeeemnnieeeee (44) | e ennn 32496 | 3.526 ....08/17/2022 ...|....03/24/2025 ...
05971K-AF-6 ..... BANCO SANTANDER SA 3.49 05/28/2030 .... Dovevee | veeeeennns .. 1.G FE ..|... .. 178,042 ]...89.9240 |.................179,848 |................ 200,000 |.......coeeeeennn180,358 [oeenniiinniinnns Jovviinnnenn 2,316 [ oo 00002232490 | 5.388 ....01/26/2023 ...|....05/28/2030 ...
06051G-GL-7 ..... BANK OF AMERICA CORP VAR 04/24/2028 ........ccevueeeee foon on ] unnnns 1,5 it 1.G FE ..|... ...95.4590 |... . . 10002,999,867 ooeeeeeeiiiiiieee Jeeeeenieeeee e (B9) [ e 00280705 | 3.442 ...04/19/2017 ...|....04/24/2028 ...
06051G-HZ-5 ..... BANK OF AMERICA CORP VAR 02/13/2031 ...85.8000 |... 429,000 |.... . 500,000 |.. 833,073 s o 7298 | e 002,496 4.790 ...01/19/2023 ... |....02/13/2031 ...
060516-KQ-1 ..... BANK OF AMERICA CORP VAR 04/27/2033 .. ...95.1830 |. ..190,366 | . 200,000 .200,093 |.. .4.623 ....04/21/2022 .. 04/27/2033
06406R-BH-9 ..... BANK OF NY MELLON CORP VAR 06/13/2033 .. ...95.2830 |. ..571,698 |. . 600,000 .602,218 |.. .4.283 ...07/22/2022 .. 06/13/2033 ...
06406R-BM-8 ..... BANK OF NY MELLON CORP VAR 10/25/2033 . 105.8960 |. . 100,000 100,076 |.. .5.919 ....10/18/2022 .. 10/25/2033 ...
06738E-BR-5 ..... BARCLAYS PLC VAR 03/10/2032 .... ...82.4110 |. . 400,000 .320,652 |.. .5.819 ....06/256/2023 .. 03/10/2032 ...
096591-2K-9 ..... BNP PARIBAS VAR 01/13/2031 ..... ...87.8020 |. . 300,000 .269,060 |.. ......4.855 ....02/02/2023 .. 01/13/2031 ...
096630-AE-8 ..... BOARDWALK PIPELINES LP 5.95 06/01/2026 . . 101.3770 |... L TTA8T e [ (9577) | e 0000050950 | 4.387 ...05/11/2017 ...|....06/01/2026 ...
103730-BU-3 ..... BP CAP MARKETS AMERICA 4.812 02/13/2033 ... . 100.6530 |... 200,062 [.eeeeeenniiieeee eeermmnneeeees 62 [ e [ 40812 | 4.869 ....02/09/2023 ...|....02/13/2033 ...
12636Y-AA-0 ..... CRH AMERICA FINANCE INC 3.4 05/09/2027 .... ...95.4150 |... ,585,732 |ovviiiiiiiiiiiin e 1,240 [ i [20.3.400 ... 3.487 ...05/02/2017 ...|....05/09/2027 ...
12661P-AC-3 ..... CSL FINANCE PLC 4.25 04/27/2032 ...cevvenaeeeeennnaeecfonn e .. 199,290 |...97.2550 |... 1 0a199,520 e [ 8B | e [ 40250 . 4.340 ....04/20/2022 ...|....04/27/2032 ...
130789-Y#-1 ..... CALIFORNIA WATER SVC 4.17 06/11/2059 Private ...... [... ... 1,000,000 |...90.3649 |... . .. 999,999 | e e [ | 4170 4170 ...06/11/2019 ...|....06/11/2059 ...
13645R-BF-0 ..... CANADIAN PACIFIC RAILWAY 2.45 12/02/2031 ... .. 379,867 |...92.7900 |... 352,602 |.... . 380,000 |.. 879,889 e e T e e [0l 2,450 . 2.454 ... 11/17/2021 ...|....12/02/2031 ...
14040H-BN-4 ..... CAPITAL ONE FINANCIAL CO 3.75 03/09/2027 . 674,451 |...95.4540 |. ..653,860 |. . 685,000 681,148 |.. .3.940 ...05/09/2017 .. 03/09/2027 ...
141781-BN-3 ... CARGILL INC 0.75 02/02/2026 . ,170,982 |...92.3200 |. ..1,084,760 |. .1,175,000 1,173,288 |.. .0.820 ....01/28/2021 .. 02/02/2026
14456%-AA-4 ... CARRIX INC 4.96 07/31/2027 Private ..800,000 |. 100.0392 |. ..800,314 |. . 800,000 .799,989 |.. . 4.960 ....07/19/2017 .. 07/31/2027
14456#-AB-2 ..... CARRIX INC. 5.06 07/31/2029 Private ,500,000 |. 100.7646 |. ..2,519,114 |. .2,500,000 . 2,499,975 |.. .5.060 ....07/19/2017 .. 07/31/2029
14456%-AC-0 ..... CARRIX INC 5.21 07/31/2032 Private . ,500,000 |. 100.9553 |. 1,514,329 |. .1,500,000 1,499,990 |.. ......5.210 ...07/19/2017 .. 07/31/2032 ...
166756-AL-0 ..... CHEVRON USA INC 1.018 08/12/2027 ... .. 244,508 |...89.0300 |... 222,575 |.... ..250,000 |.. 246,552 |eeeeeeeeeeeiies feeeiii i 921 | 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 |...92.2304 |... 276,691 |.... ... 300,000 |.. 299,999 [..oovvviiiiiiiinn o (D [ s [ 1720 e 1.720 ....10/29/2020 ...|....10/29/2026 ...
168296-AD-5 ..... CHICK-FIL-A INC 1.82 10/29/2027 Private ... 1,100,000 |...90.3016 |... .1,100,000 |.. e 1,099,997 [ e (2) [ e e 10820 ) 1.820 ....10/29/2020 ...|....10/29/2027 ...
18190C-AB-1 ..... CLARK UNIVERSITY 3.113 07/01/2036 ......oevvvvvvvvnnnnsfonn ooe [ P 2,000,000 |...81.4322 |.............. 1,628,644 |.............. 2,000,000 |..eevennnnnnns 2,000,211 [ o (29) oo i [ 30118 L 3.112 .. 1171772021 ... |....07/01/2036 ...
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194162-AP-8 ..... COLGATE-PALMOLIVE CO 3.25 08/15/2032 .......cevuunvveefons vun] unnnns T LADFE e 136,685 |...92.6650 |................. 138,998 [.........oeunins 150,000 |evveenviiinnnnn 138,096 [.oovvvvveivininnn Jovvnneen 1183 [ s s 3.250 |...... 4.413 ....10/03/2022 ...|....08/15/2032 ...
21036P-BH-0 ..... CONSTELLATION BRANDS INC 2.25 08/01/2031 . |- 2.CFE ..|... .. 327,640 |...83.9420 |... . 400,000 |.. 831,30 e e 3088 e e s 2.250 |...... 5.063 ....06/30/2023 ...|....08/01/2031 ...
210518-DP-8 ..... CONSUMERS ENERGY CO 3.6 08/15/2032 | LEFE L ...92.5090 |... . 300,000 |.. 300,026 |oevveenieiiiiiis feeeiiiiiiiie (8) e e e 3.600 |...... 3.640 ...08/01/2022 ...|....08/15/2032 ...
210518-DU-7 ..... CONSUMERS ENERGY CO 4.625 05/15/2033 |- LEFE L. ...99.6470 |... 100,000 |oeeeerenieeeeennn99,606 [enneeiiiiiiiees foeeeiniee e 155 [ e e 4.625 |...... 4.745 ....02/13/2023 ...|....05/15/2033 ...
21688A-AS-1 ..... COOPERAT RABOBANK UA/NY 1.375 01/10/2025 . weveeeees | LD FE L ...96.2330 |... . ..450,000 |.. AT s DT L [ e 1.375 |...... 1.448 ....01/06/2022 ...}|....01/10/2025 ...
24422E-\K-2 ... JOHN DEERE CAPITAL CORP 0.7 01/15/2026 ... B .. 1.F FE ..|... ...92.6670 |... 463,335 |.... . 500,000 |.. 498,440 e e TA9 | e e 0.700 |...... 0.854 ....02/23/2021 ...|....01/15/2026 ...
25601B-2A-2 ..... DNB BANK ASA VAR 09/30/2025 2,5 el .. 1.DFE ..|... ...96.5710 |... 241,428 |.... 00250,000 |oeeiiniiiiiiiins oo i e e 0.856 |...... 0.856 ....00/23/2021 ...|....09/30/2025 ...
26442C-8B-9 ... DUKE ENERGY CAROLINAS 2.55 04/15/2031 .. N A .. 1.F FE ..|... ...86.7130 |... 173,426 |.... e AT1,828 e o TS | e e 2.550 |...... 4.973 ....06/14/2023 ...|....04/15/2031 ...
285512-AE-9 . ELECTRONIC ARTS INC 1.85 02/15/2031 1 L2.AFE .. ...83.3410 |. ..833,410 |. .998,012 |.. .1.850 |......1.880 ....02/09/2021 .. 02/15/2031
30303\-81-7 ..... META PLATFORMS INC 4.8 05/15/2030 .. 1 . 1EFE .. . 102.3480 |. ..409,392 |. .399,204 |.. .4.800 |......4.8% ....05/01/2023 .. 05/15/2030
32055R-B#-3 ... FIRST INDUSTRIAL 3.97 07/23/2029 Private . . ..2.BFE .. ...92.7431 ..927,431 | 999,99 |.. .3.970 |......3.970 ...07/23/2019 .. 07/23/2029 ...
36264F-AL-5 ..... HALEON US CAPITAL LLC 3.375 03/24/2029 .... N A |--2.BFE ... ...94.4660 |... 236,165 |.... . . 287 48T e e D | e s 3.375 |...... 3.618 ....04/01/2022 ...|....03/24/2029 ...
369550-BM-9 ... GENERAL DYNAMICS CORP 3.625 04/01/2030 ... N | 1.GFE L. ...95.8410 |... ...95,841 |.... . 100,000 |.. 102,595 | et (388) e e e 3.625 |...... 3.183 ....03/31/2022 ...|....04/01/2030 ...
369604-BV-4 ..... GENERAL ELECTRIC CO 3.45 05/01/2027 N A |- 2.AFE L. ...94.8750 |... ..284,625 |.... . 300,000 |.. 318,045 e [ (5,527 e e e 3.450 |...... 1.498 ....02/17/2021 ...|....05/01/2027 ...
37045X-BUI-5 ..... GENERAL MOTORS FINL CO 3.95 04/13/2024 . N |- 2.BFE ... ...99.3550 |... ,980,650 |.... .3,000,000 |.. 02,999,573 [ el 71 e e e 3.950 |...... 3.978 ...04/10/2017 ...|....04/13/2024 ...
372460-AB-1 ..... GENUINE PARTS CO 1.75 02/01/2025 N A |--2.BFE ... ...96.0700 |... 216,158 |.... 2.225,000 |eeeerrineeeeennn228778 e e 190 [ e e 1.750 |...... 1.849 ....01/06/2022 ...|....02/01/2025 ...
38141G-XE-9 ..... GOLDMAN SACHS GROUP INC 3.625 02/20/2024 .. N | LR FE L ...99.6890 |... 398,756 |.... . 400,000 |.. 400,481 s e (90336) | [ e 3.625 |...... 1.266 . 1272772021 ... |....02/20/2024 ...
38148L-AC-0 ..... GOLDMAN SACHS GROUP INC 3.5 01/23/2025 ... L2 .. .. 2.AFE ..|... ...98.0360 |... 196,072 |.... . 200,000 |.. 00i203,238 e e (B947) e e e 3.500 |...... 1.483 ....12/03/2021 ...|....01/23/2025 ...
404280-CY-3 ..... HSBC HOLDINGS PLC VAR 11/22/2032 ... 1, .. 1.G FE ..|... ...83.0890 |... 207,723 |.... 289,998 s e (@) e e e 2.871 |...... 2.871 ... 1171572021 ...|....11/22/2032 ...
437076-CN-0 ..... HOME DEPOT INC 2.875 04/15/2027 ... 1. 1.FFE .. ...95.5100 |. ..191,020 |. .199,307 |.. .2.875 |......3.012 ...08/24/2022 .. 04/15/2027
438516-CN-6 ..... HONEYWELL INTERNATIONAL 4.5 01/15/2034 . 1 1FFE .. . 100.3420 |. ..401,368 |. .396,867 |.. .4.500 |......4.655 ....06/12/2023 .. 01/15/2034
458140-AK-6 ..... INTEL CORP 4.8 10/01/2041 ............ 1. 1.FFE .. ...97.3350 |. ..184,937 |. .208,59 |.. .4.800 |......4.023 ....04/11/2017 .. 10/01/2041
46647P-BE-5 ..... JPMORGAN CHASE & CO VAR 10/15/2030 . 1 .1EFE .. ...88.7510 |. ..710,008 |. 2,739 |......2.991 ...08/02/2022 .. 10/15/2030 ...
46647P-BJ-4 ..... JPMORGAN CHASE & CO VAR 03/24/2031 . 1 . 1EFE .. ...97.5330 |. ...97,533 | . 100,000 .4.493 |......4.987 ....02/08/2023 .. 03/24/2031 ...
46647P-BII-5 ..... JPMORGAN CHASE & CO VAR 02/04/2027 . 1 .. 1.EFE ..|... 1,475,000 |...91.8520 |... .. 1,354,817 |.... 1,475,000 |oeeeennennnn 1,474,978 [ e () [ s s 1.040 |...... 1.040 ...01/28/2021 ...|....02/04/2027 ...
46647P-CC-8 ..... JPMORGAN CHASE & CO VAR 04/22/2032 1 .. 1.EFE ..|... .. 253,073 |...84.4700 |... ..250,000 |.. 252,852 oo oot (B0B) e [ e 2.580 |...... 2.432 ....12/08/2021 ...|....04/22/2032 ...
46849L-W-1 ..... JACKSON NATL LIFE GLOBAL 1.75 01/12/2025 .... .. 1.F FE ..|... .. 449,924 1...95.8250 |... ..450,000 |.. 450,004 e e (D) | e e 1.750 |...... 1.762 ....01/06/2022 ...|....01/12/2025 ...
478160-CF-9 ..... JOHNSON & JOHNSON 3.625 03/03/2037 |- TAFE L .. 131,627 |...91.7220 |... ... 150,000 |.. 182,787 [ Joeieeeeed 920 [ s s 3.625 |...... 4.872 ....10/06/2022 ...|....03/03/2037 ...
486670-AN-5 ..... KAZMUNAYGAS NATIONAL CO 4.75 04/19/2027 . |- 2.BFE ..|... 1,980,400 |...97.2950 |... .2,000,000 |.. V992,417 | e 2,081 [ i e 4.750 |...... 4.875 ....04/11/2017 ...|....04/19/2027 ...
50247W-AB-3 ..... LYB INTERNATIONAL FINANC 3.5 03/02/2027 .. 2.BFE ..|... .. 745,275 ]...96.0130 |... . 750,000 |.. 788,335 e el B10 | [ s 3.500 |...... 3.576 ...04/18/2017 ...|....03/02/2027 ...
539830-BP-3 ... LOCKHEED MARTIN CORP 1.85 06/15/2030 ... .1.GFE .. ...85.890 |. . 100,000 .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 .. ...95.8881 . 400,000 .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 .. ...93.0767 |. . 400,000 .3.410 |......3.410 ....08/12/2019 .. 12/10/2029
56501R-AE-6 ..... MANULIFE FINANCIAL CORP VAR 02/24/2032 . L2.AFE .. ...94.5520 |. .1,800,000 .4.061 |......3.880 ...04/25/2017 .. 02/24/2032
574599-B5-4 ..... [MASCO CORP 1.5 02/15/2028 ...... .2.BFE .. ...87.4550 |. . . . 560,000 .1.500 |......1.525 ....02/18/2021 .. 02/15/2028 ...
579780-AR-8 ..... MCCORMICK & CO 0.9 02/15/2026 . ceveeeees |- 2B FE L.l ...92.0420 |... 598,273 |.... . 650,000 |.. 649,269 oo el B85 | e s 0.900 |...... 0.954 ....02/08/2021 ...|....02/15/2026 ...
586054-AA-6 ..... MEMORIAL SLOAN-KETTERING 5 07/01/2042 .....evvvvvvvns fooe e veeeeen [T s .. 1.DFE ..|... ...99.5070 |... 995,070 |.... .1,000,000 |.. V327,843 | e (13,464) [ i e 5.000 |...... 2.731 ...12/07/2021 ...|....07/01/2042 ...
617446-8P-7 ..... MORGAN STANLEY VAR 04/01/2031 R .. 1.EFE ..|... ...92.1480 |... 184,296 |.... ... 200,000 |.. 192,388 [ooeeeeeeiieeeeenn e 1,078 [ s s 3.622 |...... 4.302 ....07/29/2022 ...|....04/01/2031 ...
61747Y-EL-5 ..... MORGAN STANLEY VAR 01/21/2033 . .. 1.EFE ..|... ...84.9370 |... 254,811 |.... ... 300,000 |.. 300,073 [oeeeviviiiinnee ovvvnnneeees (1) e o 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 ..|... ...96.7560 |... 1,693,230 |.... 1,750,000 |.. JTAA8 e [ 2,485 | e e 3.950 |...... 4.101 ...04/27/2017 ...|....06/15/2026 ...
62952E-AB-3 ... NYU LANGONE HOSPITALS 5.75 07/01/2043 N | LR FE L .1,133,785 |. 105.4640 |... ,195,962 |.... . 1,134,000 |.. J133,687 v o (97) s e e 5.750 |...... 5.833 ....08/15/2023 ...|....07/01/2043 ...
63902H-AP-4 ... NATURE CONSERVANCY (THE 1.711 07/01/2031 .... 1. |- 1.CFE ... ,340,000 |...81.4520 |... ,001,457 |.... .1,340,000 |.. 1,339,988 |eeeeiiieieeennn errmeeeeeeeens (B) [ e et 1.711 |...... 1.711 ...01/27/2021 ...|....07/01/2031 ...
63902H-AR-0 ..... NATURE CONSERVANCY (THE 1.861 07/01/2033 .... 1. .. 1.CFE ..|... ...76.0890 |... 200,875 |.... s 263,998 e e (D) e e e 1.861 |...... 1.861 ....01/27/2021 ...|....07/01/2033 ...
641062-BD-5 ..... NESTLE HOLDINGS INC 4.3 10/01/2032 ...... 1 .1.DFE .. . 100.1290 |. ..500,645 |. 500,000 .500,619 |.. .4.300 |......4.329 ....02/02/2023 .. 10/01/2032 ...
6533%K-AT-7 ..... NEXTERA ENERGY CAPITAL 3.55 05/01/2027 .... 1.. L 2.AFE L ...96.3820 |.............s 2,168,595 |.... .2,250,000 |. Ll 2,287,615 | o 864 | i e 3.550 |...... 3.584 ...04/25/2017 ...|....05/01/2027 ...
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681630-AA-7 ..... OLYMPUS CORP 2.143 12/08/2026 ........coevvvvvvunnennns foun one D...... T L 2AFE L 200,000 |...92.0370 |......oeunnnnnens 184,074 |oeevniiiinnnnnn 200,000 |oeeevvnnineennn 200,000 [oeeniiiiiiinninns foovvriniiiiiiiinnn o o e 2,143 | 2.143 ....12/02/2021 ...|....12/08/2026 ...
68389X-CN-3 ..... ORACLE CORP 4.65 05/06/2030 ... oo |--2.BFE ... ... 99,682 |...99.3480 |... 100,000 Joeeernnnieeeeennn 99,761 [ e e 79 e e ennn 40650 | 4.754 ....02/02/2023 ...|....05/06/2030 ...
68389X-CP-8 ..... ORACLE CORP 4.9 02/06/2033 |- 2.BFE ... .. 477,020 |...99.4280 |... . 500,000 |oeevvveniereennnn 78,096 [onniiiiininnnns ovviinnnnnn 1,076 [ v J0nnn 42900 | 5.593 ...06/25/2023 ... |....02/06/2033 ...
693342-AF-4 ..... PG&E WILDFIRE RECOVERY 4.022 06/01/2031 .. - TAFE L. 127,162 |...97.0200 |..oovvnnneeennn 129,428 e 183,398 [ 127,315 [ e 889 | e [ 4022 5.372 ....08/18/2023 ...|....06/01/2033 ...
69351U-BA-0 ..... PPL ELECTRIC UTILITIES 5 05/15/2033 | LEFE L .. 148,463 |. 102.1370 |... 148,657 s e 194 e [ 1222252000 . 5.192 ....02/27/2023 ...|....05/15/2033 ...
69371R-R7-3 ..... PACCAR FINANCIAL CORP 2.85 04/07/2025 B .. 1.EFE ..|... .. 249,935 |...97.7250 |... 244,313 |.... . . 1 00:250,005 |-eeeieeeeenins foeeeeeiie e (28) | e [1202222.850 . 2.879 ....08/31/2022 ...|....04/07/2025 ...
70450Y-AL-7 ..... PAYPAL HOLDINGS INC 4.4 06/01/2032 ... N | 1.GFE L. .. 199,308 |...99.1200 |... 198,240 |.... . 200,000 |.. 199,519 | e A e e 0040400 4.492 ....06/16/2022 ...|....06/01/2032 ...
709599-AX-2 ..... PENSKE TRUCK LEASING/PTL 4.2 04/01/2027 ... N A .. 2.BFE ..|... ...96.7030 |... ..2,175,818 |.... .2,250,000 |.. ,270,499 |ooeeveniieeeein e (6,389) [ e [ 4.200 o 3.875 ...04/27/2017 ...|....04/01/2027 ...
716973-AE-2 ..... PFIZER INVESTMENT ENTER 4.75 05/19/2033 1 1FFE .. ...99.8670 |. ..399,468 |. . 400,000 .399,500 |.. .4.826 ....06/16/2023 .. 05/19/2033
742718-DF-3 ..... PROCTER & GAMBLE CO/THE 5.55 03/05/2037 1 .1.DFE .. . 111.8660 |. .. 167,799 |. . 150,000 .155,124 |.. .5.253 ....10/13/2022 .. 03/05/2037
743820-AB-8 ..... PROV ST JOSEPH HLTH OBL 2.7 10/01/2051 . 1 1FFE .. ...61.2880 |. ..1,378,980 |. .2,250,000 ,313,068 |.. ......5.788 ....03/02/2023 .. 10/01/2051 ...
784710-AA-3 ..... SSM HEALTH CARE 3.823 06/01/2027 N A |- LEFE L. .. 497,995 |...96.8730 |... 484,365 |.... ... 500,000 |.. 498,512 |oeeeeieeeeeiies foeeii 884 | e 220080828 3.951 ...06/30/2022 ...|....06/01/2027 ...
832248-AZ-1 ..... SMITHFIELD FOODS INC 4.25 02/01/2027 .... N |- 2.CFE ... .. 1,266,060 |...96.0730 |......ovvnnenn 1,186,502 |.... .1,235,000 |.. V25,427 Lo e (BL48) [ i [ 42250 o 3.930 ....04/12/2017 ...|....02/01/2027 ...
83363R-AA-5 ... SOC CONC AUTO CENTRAL 6.223 12/15/2026 . L1 |- 2.AFE L. .. 1,062,150 |...99.2890 |.....eunnneeen 1,087,215 |.... 1,095,000 |.. 087,937 |eeeeeeeieeiiies oo 3788 | e 62223 ] 6.621 ...03/08/2011 ...|....12/15/2026 ...
835495-Al-4 ... SONOCO PRODUCTS CO 1.8 02/01/2025 .. N |- 2.BFE ... ...96.2220 |... ..450,000 |.. e A49,975 s e (8) e e 00001800 1.814 ...01/11/2022 ... |....02/01/2025 ...
86944B-AF-0 ..... SUTTER HEALTH 1.321 08/15/2025 N A |- LEFE L. ...93.5700 |... . 200,000 |.. 185,742 s [ 2,883 | e e 12321 6.090 ....09/13/2023 ...|....08/15/2025 ...
87246Y-AC-0 ..... NUVEEN FINANCE LLC 4.125 11/01/2024 .. N | LR FE L ...98.5890 |... .1,430,000 |.. V435,237 | e (6,308) [ i [ 4125 [ 3.663 ...05/11/2017 ...|....11/01/2024 ...
87264A-BF-1 ..... T-MOBILE USA INC 3.875 04/15/2030 N A |--2.BFE ... . ...94.6490 |... 236,623 |.... 269,810 [..ooeeeeeeiiieeee oeeeeeneen (3,010) [ o [20e223.875 | 2.455 ....09/29/2021 ...|....04/15/2030 ...
872898-AA-9 ..... TSMC ARIZONA CORP 1.75 10/25/2026 N .. 1.DFE ..|... .. 249,940 |...92.0900 |... ..230,225 |.... 289,966 e e 12 e [ 1750 1.755 ....10/20/2021 ...|....10/25/2026 ...
87612G-AA-9 ..... TARGA RESOURCES CORP 4.2 02/01/2033 .. 1 .2.CFE .. . 99,815 (...91.9360 |. ...91,936 | ..99,952 |.. .4.266 ....08/23/2022 .. 02/01/2033
88240T-AA-9 ..... TEXAS ELECTRIC MKT STAB 4.265 08/01/2034 . . .. 1.AFE .. 132,730 |...96.9780 |. 133,174 .. .5.559 ....08/17/2023 .. 08/01/2036
89115A-26-1 ..... TORONTO-DOMINION BANK 4.456 06/08/2032 . 1 . 1EFE .. 198,954 |...96.9690 |. 199,054 |.. .4.573 ....08/25/2022 .. 06/08/2032
902674-YU-8 ..... UBS AG LONDON 1.375 01/13/2025 ... ..[2 .1EFE .. 598,59 |...96.0020 |. .599,583 |.. . 1.460 ....01/04/2022 .. 01/13/2025 ...
927804-GE-8 ..... VIRGINIA ELEC & POWER CO 2.3 11/15/2031 N 1.FFE .. 249,448 |...84.0700 |. . .249,537 |.. eeenn 2.325 ....11/15/2021 .. 11/15/2031 ...
941053-AJ-9 ..... WASTE CONNECTIONS INC 3.5 05/01/2029 .... 1 [ 2.AFE L) .. 100,236 |...95.5060 |... . 100,000 |.. 100,171 | e B e e 022232500 . 3.492 ....04/01/2022 ...|....05/01/2029 ...
94106L-BP-3 ..... WASTE MANAGEMENT INC 1.5 03/15/2031 .. e [ 2.AFE L .. 252,618 |...81.5%0 |... . 300,000 |.. 259,397 v foeeee 4,840 | e 1210500 3.684 ....08/01/2022 ...|....03/15/2031 ...
98388M-AD-9 ..... XCEL ENERGY INC 4.6 06/01/2032 e [ L 2LAFE L .. 199,928 |...97.3640 |... . 200,000 |.. 199,979 s e e oo |00 4,600 L 4.657 ...06/03/2022 ...|....06/01/2032 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 72,161,687 | XXX 68,620,865 73,221,515 72,121,781 32,789 XXX XXX XXX 674,588 2,379,840 XXX XXX
74331C-AD-0 ..... |PROG 2020-SFR1 D 2.383 04/17/2037 ABS .......ccevvnnns | ...... | ....... |4 ......... | TDFE | 999,976 [...95.0562 [.......cceuunnnns 950,562 [....ccvvunnnns 1,000,000 |-.eeeeeeeeennnns 999,563 |-evvuuiieieiiiias feeeiiieiiinnnns 24 e foei e 2.383 |...... 2413 [MON ..ooe [oeeienniaieennes 1,986 [oevvennnnnnns 23,830 |....03/04/2020 ...|[....04/17/2037 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 999,976 [ XXX 950,562 1,000,000 999,563 24 1,986 23,830 XXX XXX
05606K-AG-7 ..... BX 2019-MMP B FLT 08/15/2036 CMBS ...........euvvnnnnns .1 ) PN 820,153 [...98.2421 |.....ccvvvnnnnnns 805,484 |....evniiiinnnnn 819,897 [.ooevvirnnnnnnns 819,822 [.vvvviiiiiiiiiis e (725 N R R PN B (0T R 8 7 0\ R AN 2,59 | 52,407 |....07/29/2021 ...|....08/15/2036 ...
05609V-AA-3 ..... BX 2021-VOLT A FLT 09/15/2036 CMBS ... ..100,000 |...97.6017 |... ...97,602 |.... ....09/15/2021 ...|....09/15/2036 ...
05610J-AC-3 ..... BX 2022-MVRK B FLT 03/15/2039 CMBS ... ... 98,490 |...97.4800 |... ...96,394 |.... ....03/10/2022 ...}|....03/15/2039 ...
06541L-BG-0 ..... BANK 2022-BNK40 3.506581 03/15/2064 CMBS ... . 46,275 |...89.2339 |... ...40,155 |.... ....02/25/2022 ...|....03/15/2064 ...
08163P-BG-4 ..... BMARK 2022-B33 A5 3.4582 03/15/2055 CMBS .... . 66,950 |...88.1382 |... ...57,290 |.... . .. ....02/24/2022 ...|....03/15/2055 ...
12591T-AE-6 ..... COMM 2014-LC15 A4 4.006 04/10/2047 CMBS ... .. 472,278 |...99.6473 |... 436,052 |.... ..437, .. ....439,584 ...07/30/2021 ...|....04/10/2047 ...
125930-BJ-8 . COMM 2015-CR26 C 4.61318 10/10/2048 CMBS . ...92.9275 |. ..162,623 |. . 175,000 179,932 |.. ....10/26/2021 .. 10/10/2048 ...
12597D-AE-5 . CSAIL 2019-C18 ASB 2.868 12/15/2052 CMBS . ..466,265 |. . 500,000 .460,382 ...06/27/2023 .. 12/15/2052 ...
12625K-AE-5 ..... COMM 2013-CR8 A5 3.612 06/10/2046 CMBS ..........cooes fooe voe ] veeeeen |45 i [ n 1A s e [ frii e fvi e . ....07/30/2021 .. 06/10/2046
12635F-AU-8 ..... CSAIL 2015-C3 ASB 3.4481 08/15/2048 CMBS . .. 115,377 |. . 117,002 118,268 (2,748) |. ....11/15/2021 .. 08/15/2048
12656K-AE-7 ..... COMM 2020-CX B 2.446 11/10/2046 CMBS .... ...80.7197 |. ..149,331 |. . 185,000 167,769 |.. .2,147 |. ....03/22/2022 .. 11/10/2046 ...
17328R-BC-2 ..... CGCMT 2020-GC46 B 3.15 02/15/2053 CMBS . L 772,439 |...75.7432 |... 568,074 |.... . 750,000 |.. ....764,597 v e (2,179) | ...02/13/2020 ...|....02/15/2053 ...
17328R-BD-0 ..... CGCMT 2020-GC46 C 3.554 02/15/2053 CMBS [ FPTIT 1,287,430 |...70.3655 |......oeunnnnnnns 879,569 |....coennnns 1,250,000 [..oevvvnnnnnns 1,274,156 ovvveeeeeieeeeeee [, (83,557) ...02/13/2020 ... |....02/15/2053 ...
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20478J-AG-5 ... EQUS 2021-EQAZ B FLT 10/15/2038 CMBS ........ovvvvvvnsfonn vun] vunnnns 4 s R Y N 154,315 (...97.0058 |........evvvnnnns 150,356 [o.evvevevnnnnnns 164,997 [oiiiiiininnnns 154,971 [ o B [ e e 6.576 |...... 6.801 [MON ... |ovvrnnniiiiinnnnns 21 I O 9,640 |....10/27/2021 ...|....10/15/2038 ...
20478J-AJ-9 ... EQUS 2021-EQAZ C FLT 10/15/2038 CMBS .... LA .. 219,032 |...96.2559 |... 219,958 oo e 129 | e s 6.826 |...... 7.068 ...10/27/2021 ...|....10/15/2038 ...
36263U-AT-6 ..... GSMS 2021-GSA3 B 2.8276 12/15/2054 CMBS LA .. 179,999 |...74.6525 |... 179,997 s e (D) e e e 2.828 |...... 2.865 ....12/16/2021 ...|....12/15/2054 ...
46642E-BC-9 ..... JPNBB 2014-C21 AS 3.9965 08/15/2047 CMBS . LA ... 33,679 ]...95.5432 |..covruiiieeennnn 33,440 o 835,000 [oeiiiiiiieeeeenn 34,653 [ e 782 | e e 3.997 |...... 6.589 ....00/28/2022 ...|....08/15/2047 ...
61767E-AE-4 ..... MSBAM 2017-C34 A4 3.536 11/15/2052 CMBS ... LA ..514,980 |...94.0232 |.................470,116 |................ 500,000 |.......coeeeeennn805,790 [oueenvvvvnnnnnnns foovvvennnn (1,486) |oveeneniiiinnns oo e 3.5%6 |...... 3.247 ...10/06/2017 ...|....11/15/2052 ...
61774L-BN-8 ..... MSC 2022-L8 AS 3.920232 04/15/2055 CMBS ... LA . 39,863 [...86.1260 |.........eeeeeeen 34,450 |ooenennieennnnnnnd0,000 [oeiiinnin 39,901 e e 10 e e e 3.79% |...... 3.898 ....08/25/2022 ...|....04/15/2055 ...
624750-AC-9 ..... MTN 2022-LPFL B FLT 03/15/2039 CMBS LA . 99,500 |...97.5657 |.........coeeeenn 97,566 |ooevnnnninnnnn 100,000 [oniiiinnnnnnnn99,969 |oceiiiniiiiiiiins fooiiiiinnn 107 s e e 7.266 |...... 7.674 ....03/08/2022 ...|....03/15/2039 ...
78485G-AG-9 ..... SREIT 2021-FLWR B FLT 07/15/2036 CMBS LA ..92,625 [...97.9578 |.....ccevuieeenn93,060 |oeeninnieeennnnnn95,000 [oiiiiiiiiei i 94,959 | el 824 | [ s 6.402 |...... 6.694 ...08/02/2022 ...|....07/15/2036 ...
90270R-BD-5 ..... UBSBB 2012-C4 A4 2.7919 12/10/2045 CMBS 1.4 .. . R S RN . 2,792 |.. ....08/04/2021 .. 12/10/2045
90276X-AY-1 ..... UBSCM 2018-C11 AS 4.4917 06/15/2051 CMBS . 1.A .. ...90.1080 |. ..2,252,700 |. .2,535,738 |.. (7,285) | 4,492 |.. ...06/28/2018 .. 06/15/2051
92890K-BF-1 ..... WFRBS 2014-C22 B 4.371 09/15/2057 CMBS . 1.4 .. ...88.3010 |. ..123,621 |. 142,465 |.. (3,655) |. ......1.738 ....08/05/2021 .. 09/15/2057 ...
94989M-AD-1 ..... WFCM 2015-NXS2 A4 3.498 07/15/2058 CMBS ... LA . ...97.4621 |... 419,087 |.... ....438,413 e (9,49) |oeeenneeeeeeins e |22 30498 | 1.336 ...07/29/2021 ...|....07/15/2058 ...
95000F-AT-3 ..... WFCM 2016-C35 A4 2.931 07/15/2048 CMBS .... LA .. 183,188 |...93.1164 |... ..186,233 |.... ....186,029 e 28H L e 2.931 |...... 6.212 ....06/16/2023 ...|....07/15/2048 ...
96221T-AG-2 ..... WFRBS 2014-LC14 AS 4.351 03/15/2047 CMBS . LA ) ... 56,080 |...98.2183 |... . . .. U JUTP PO 4.351 |...... 7.977 ....06/02/2022 ...|....03/15/2047 ...
96221T-AL-1 ..... WFRBS 2014-LC14 C 4.344 03/15/2047 CMBS LA 105,280 |...94.4652 , , , ,309) [ o fons 4.344 |...... 2.007 ...08/05/2021 ...|....03/15/2047 ...
1039999999. Subtotal - Bonds - Industrial and Miscella
Commercial Mortgage-Backed Securities 9,456,455 [ XXX XXX XXX XXX XXX
00217Q-AB-7 ..... ARIFL 2022-A A2 3.12 01/15/2031 ABS .......eueeeenee .. 1.LAFE .. ...99.0573 s s 2329 [ e (9) e e e 3.120 |...... 3.160 ....04/07/2022 ...|....01/15/2031 ...
02582J-JT-8 ..... AMXCA 2022-2 A 3.39 05/15/2027 ABS ... AFE ... L. 97.9323 | 269,314 | 275,000 [iiiiinnnnnn268,102 | e 1,868 [ [ | 3.390 |...... 5.416 ....08/09/2023 ...|....05/15/2027 ...
02582J-dV-3 ... AMXCA 2022-3 A 3.75 08/15/2027 ABS ... AFE .. ...98.2921 |..iiiiiii 270,308 e 275,000 [oeeiiiiiieeeee 268,108 |oeeeeceiieeee e B71 | e e 3.750 |...... 4.589 ....08/09/2023 ...|....08/15/2027 ...
03880R-AA-7 ..... ARCLO 2021-FL4 A FLT 11/15/2036 CRE AFE ... ...98.8483 |... . e 195,164 [ [ (F07) e [ 6.826 |...... 6.924 LLA171772021 ... 11/15/2036 ..
04047E-AA-4 ... ARIVO 2022-1A A 3.93 05/15/2028 ABS BFE ..|.. ...98.0145 |... 83,936 |oeeiiiieeeeenn 83,947 | e (2D) [ e e 3.930 |...... 3.975 ....04/06/2022 ...|....05/15/2028 ...
05522R-DF-2 ..... BACCT 2022-A2 A2 5 04/15/2028 ABS .. AFE ... . 100.4720 |... . 270,000 Joeereiinneneennnn289,535 [oiiiiiiiiiinns v 84 e [ e 5.000 |...... 5.218 ....08/09/2023 ...|....04/15/2028 ...
05601D-AC-7 ..... [BREX 2022-1 A 4.63 07/15/2025 ABS FFE .. ...99.1120 |. . 100,000 .4.630 |......4.835 ....08/23/2022 .. 07/15/2025 ...
05684C-AS-4 . BCC 2020-3A CR FLT 10/23/2034 LL FFE .. ...97.6800 |. 450,000 .7.824 |......7.990 ...10/01/2021 .. 10/23/2034 ...
08862B-AA-3 ..... BHG 2021-B A 0.9 10/17/2034 ABS . A FE .. ...97.0609 |. 50,029 .0.900 |......0.909 ....09/10/2021 .. 10/17/2034
08862B-AB-1 ..... BHG 2021-B B 1.67 10/17/2034 ABS BFE.. ...92.3425 |. ..195,000 .. .1.670 |......1.684 ....09/10/2021 .. 10/17/2034 ...
12663J-AC-5 ..... CNH 2022-B A3 3.89 08/16/2027 ABS .. A FE .. ...98.2583 |. . ..315,000 .308,943 |.. .3.890 |......5.582 ....08/25/2023 .. 08/16/2027 ...
14319B-AC-6 ..... CARMX 2023-3 A3 5.28 05/15/2028 ABS .. AFE ... . 101.0240 |... 272,765 |.... . 270,000 |.. 269,318 e e B e e 5.280 |...... 5.543 ....08/23/2023 ...|....05/15/2028 ...
161571-HT-4 ..... CHAIT 2023-A1 A 5.16 09/15/2028 ABS .. AFE .. . 101.4920 |... 537,908 |.... ..530,000 |.. 10580,337 e e 8B | e s 5.160 |...... 5.258 ....09/07/2023 ...|....09/15/2028 ...
17151K-AJ-5 ... CHWML 2021-1A C FLT 10/24/2033 MML ... GFE ... ...93.2716 |... 396,404 |.... ..425,000 |.. 826,380 e e 268 | e e 8.260 |...... 8.468 ...10/01/2021 ...|....10/24/2033 ...
17305E-GS-8 ..... CCCIT 2018-A7 A7 3.96 10/13/2030 ABS . AFE .. ...97.5849 |... 317,151 |.... ..325,000 |.. 810,917 e oo 1,291 | e s 3.960 |...... 5.050 ....06/29/2023 ...|....10/15/2030 ...
194241-AB-3 ..... CASL 2021-C A2 2.32 07/26/2055 ABS ... | TAFE L ...85.9317 |... 125,065 |.... 145457 s e 1 L e 2.320 |...... 2.356 ....11/16/2021 ...|....07/26/2055 ...
194240-AD-9 ..... CASL 2021-C C 3.06 07/26/2055 ABS .. 1.F FE ..|... ...86.8379 |... 191,043 |.... . 219,918 e e 12 | e s 3.060 |...... 3.112 ....11/16/2021 ...|....07/26/2055 ...
233046-AN-1 DNKN 2021-1A A21 2.045 11/20/2051 ABS .2.BFE .. ...90.8223 |. ..226,965 |. ..249,900 .249,8% |.. .2.045 |......2.062 ....10/15/2021 .. 11/20/2051 ...
24702C-AE-4 . DEFT 2022-2 A3 4.14 07/22/2027 ABS 1AFE .. ...98.9776 |. ..267,240 |. . 270,000 .266,232 |.. .4.140 |......6.135 ....09/06/2023 .. 07/22/2027
26209X-AD-3 . HONK 2021-1A A2 2.791 10/20/2051 ABS . .2.CFE .. ...85.4349 |. . 196,000 .195,996 |.. 2,791 |......2.821 ....00/23/2021 .. 10/20/2051
29374F-AB-9 . EFF 2022-3 A2 4.38 07/20/2029 ABS .. 1AFE .. ...98.8579 |. 38,306 ..38,317 |.. .4.380 |......4.436 ....08/16/2022 .. 07/20/2029
36321B-AA-9 ..... [GALXY 2017-24A A FLT 01/15/2031 LL 1AFE .. ...99.8800 |. ..268,693 .267,805 |.. .6.775 |......7.168 ....02/14/2023 .. 01/15/2031 ...
37959P-AC-1 ... SEACO 2020-2A A 2.26 11/19/2040 ABS .. .. 1.F FE ..|... ...91.2905 |... 01,029,728 |.. ,029,397 |oeeiiiiiiiecein e 106 o e et 2.260 |...... 2.29% ...09/23/2020 ...|....11/19/2040 ...
37959P-AG-2 ..... SEACO 2021-2A A 1.95 08/17/2041 ABS D...... 4 .. .. 1.F FE ..|... .. 187,382 |...89.7225 |... Ll B8T374 s e e e 1.950 |...... 1.971 ....07/27/2021 ...|....08/17/2041 ...
42806M-AP-4 ..... HERTZ 2022-2A B 2.65 06/26/2028 ABS .........coveeeees foon ven ] unnnns 4 .. .. 1.F FE ..|... .. 279,941 1...90.1948 |... 280,088 oo e (20) e [ e 2.650 |...... 2.677 ....01/11/2022 ...|....06/26/2028 ...
42806M-BL-2 ..... HERTZ 2022-5A B 4.28 09/25/2028 ABS .. 1.F FE ..|... .. 179,928 |...94.9265 |... 180,003 e e () e e e 4.280 |...... 4.365 ....03/25/2022 ...|....09/25/2028 ...
437927-AC0 ..... HAROT 2023-2 A3 4.93 11/15/2027 ABS .. 1.AFE ..|... .. 267,722 |. 100.3770 |... 268,082 e e BT e e s 4.930 |...... 5.427 ....08/23/2023 ...|....11/15/2027 ...
438150-AC-1 ..... HAROT 2023-3 A3 5.41 02/18/2028 ABS LAFE L 269,684 |. 101.2530 269,721 [.ooiiiiiiiiinnnns foviviinnn 37 o o oenens 5.410 |...... 5.602 ...08/25/2023 ... |....02/18/2028 ...
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441480-AA-T ... HWIRE 2021-1 A2 2.311 11/20/2051 ABS .....ovvvvvvvnnnfoes ven | et 4 s LFFE L 110,000 |...90.2399 |......ccevvvnnnnns 99,264 |...covvnnnnns 110,000 |ovvveenvirinnnnn 109,998 [oovvvvviiiiiiiinn v (D [ s s 2,311 ... 2.337 ....11/09/2021 ...|....11/20/2051 ...
476681-AB-7 ..... JUIKE 2021-1A A21 2.891 02/15/2052 ABS ....oeveneveee oo ven | s 4 .. |--2.BFE ... .. 238,800 |...90.4737 |... 288,797 e oo (B) e e s 2.891 [...... 2.923 ....12/03/2021 ...|....02/15/2052 ...
53048H-AA-4 ... LNCR 2021-CRE6 A FLT 11/15/2038 CRE D.....[4 .. .. 1.AFE ..|... .. 130,000 |...97.7909 |... 130,085 e e (73) e e e 6.776 |...... 6.852 ....10/27/2021 ...|....11/15/2038 ...
55283T-AA-6 ..... MF1 2021-FL6 A FLT 07/16/2036 CRE .... D......[4 .. .. 1.AFE ..|... .. 181,790 |...98.3979 |... 183,216 | [ B32 | e s 6.573 |...... 6.684 ....02/16/2022 ...|....07/16/2036 ...
55284A-AA-6 ..... MF1 2021-FL7 A FLT 10/16/2036 CRE .... Do |4 ... .. 1.AFE ..|... .. 168,559 |...98.5739 |... 168,647 e e (185) e e s 6.583 |...... 6.608 ...09/10/2021 ...|....10/18/2036 ...
571080-AC-7 ..... MFT 2021-3A C 1.81 12/15/2031 ABS .... .. 1.F FE ..|... .. 386,936 |...95.5431 |... 889,044 oo e 1018 | e s 1.810 |...... 2.101 ...10/18/2021 ...|....12/15/2031 ...
63941H-AA-O ..... NAVSL 2020-DA A 1.69 05/15/2069 ABS .. .. 1.AFE ..|... ... 32,778 1...90.9375 |..eevvninneennnnnn 30,398 [ounniiiiiinnnn 33,427 033,007 [ o 260 | e e 1.690 |...... 2.463 ....03/09/2022 ...|....05/15/2069 ...
65480J-AC-4 ..... NAROT 2022-B A3 4.46 05/17/2027 ABS .. .. 1.AFE ..|... .. 265,444 1...99.2458 |.................267,964 |..oiiieeennnnn 270,000 |oiieiiiiinneennnn266,338 [oeeiiiiiiiiiees e 894 | e e 4.460 |...... 5.638 ....08/23/2023 ...|....05/17/2027 ...
67516C-AQ-2 ..... [OCTR 2020-10A BR FLT 10/15/2034 LL .1.CFE .. 350,000 |...99.1800 |. .7.455 |......7.620 ...10/28/2021 .. 10/15/2034
69335P-EY-7 . PFSFC 2023-C A 5.52 10/15/2028 ABS . 1AFE .. 134,494 |. 101.1270 |. .5.520 |......5.800 ...08/18/2023 .. 10/15/2028
784490M-AA-4 ..... [SMB 2021-D A1A 1.34 03/17/2053 ABS 1AFE .. . 63,072 |...89.8552 |. . ..63,072 |.. .1.340 |......1.350 ....08/10/2021 .. 03/17/2083 ...
78449P-AD-1 ..... S\B 2018-A B 3.96 07/15/2042 ABS .. 1.BFE ..|... ..999,420 |...94.1444 |... .1,000,000 |.. 10999,522 oo e B8 e e s 3.960 |...... 4.044 ...03/14/2018 ...|....07/15/2042 ...
784850-AA-T ... STWD 2019-FL1 A FLT 07/15/2038 CRE ... .. 1.AFE ..|... . 36,664 |...97.8136 |... 036,653 | 36,660 [ i (12) [ [ e 6.5 |...... 6.743 ....09/29/2021 ...|....07/15/2038 ...
80286X-AE-4 ..... SDART 2021-2 C 0.9 06/15/2026 ABS .. 1.AFE ..|... . 12,960 [...99.6062 |......covuneeeeen 18,342 |ooeniniiei 18,395 [ 18376 e o280 e [ e 0.900 |...... 2.707 ....06/29/2022 ...|....06/15/2026 ...
83390U-AF-4 ..... SOFI 2020-C AFX 1.95 02/15/2046 ABS .. 1.AFE ..|... . 26,745 (...90. 7011 [oooiiiinneninnnn 25,268 |oeennnnineennnnnn 27,859 [ 26,978 | e 387 e e e 1.950 |...... 3.445 ...06/06/2022 ...|....02/15/2046 ...
85236K-AD-4 ..... SIDC 2020-1A A2 1.893 08/25/2045 ABS ... LG FE e s T URRRPUTT TTRRREPPPPTRRRUIN IUUPTRRRUPPRR RRRRPPTRRTRRP ISUURTRRRPRTR RTRURRTRRRRR IR 1.893 et ....10/05/2022 ...|....08/25/2045 ...
86271P-AE-5 ..... STRTA 2021-1A B FLT 10/20/2033 LL .... .. 1.CFE ..|... .. 375,000 |...99.5300 |... 373,238 |.... . .. 875,881 | e 18T e e 7.727 |...... 7.864 ...09/20/2021 ...|....10/20/2033 ...
891941-AD-8 ..... TAOT 2023-B A3 4.71 02/15/2028 ABS ... .. 1.AFE ..|... .. 265,454 ]...99.8821 |... 269,682 |.... . 270,000 |.. 266,119 | o B84 | e e 4.710 |...... 5.605 [MON ..... . ....08/25/2023 ...|....02/15/2028 ...
92333B-Al-0 ..... VENTR 2019-37A CR FLT 07/15/2032 LL .. .. 1.F FE ..|... .. 185,000 |...99.3400 |... 183,779 |.... . 185,000 |.. 185,316 | e 3 e e 8.155 |...... 8.331 | JALO ... . 13,886 |....07/30/2021 ...|....07/15/2032 ...
98875J-AS-3 ..... ZAIS 2020-16A AR FLT 10/20/2034 LL .. .. . 1.LAFE ..|... .. 400,000 |...99.8600 |... . 400,000 |.. ..400,890 |eevniiiieieiiis feeeeieee 104 | e s 7.097 |...... 7.175 | AL ... . 25,924 |....10/14/2021 ...|....10/20/2034 ...
1049999999. Subtotal - Bonds - Industrial and Miscella Other
Loan-Backed and Structured Securities 11,695,884 | XXX 11,308,652 11,763,955 11,716,772 13,369 XXX XXX XXX 56, 156 409,085 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 94,314,002 | XXX 89,109, 127 95,278,402 94,161,789 6,915 XXX XXX XXX 762,065 3,197,863 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 252,959,988 [ XXX 241,225,967 249,961,515 250,194,673 (240,436) XXX XXX XXX 2,597,131 7,553,103 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 1,845,549 | XXX 1,665,248 1,817,754 1,839,519 (2,261) XXX XXX XXX 3,843 46,257 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 10,570,479 | XXX 9,349,670 10,452,932 10,443,328 (33,628) XXX XXX XXX 32,476 402,767 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 11,695,884 | XXX 11,308,652 11,763,955 11,716,772 13,369 XXX XXX XXX 56, 156 409,085 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 277,071,900 [ XXX 263,549,537 273,99, 156 274,194,292 (262,956) XXX XXX XXX 2,689,606 8,411,212 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 89,991,718 1B..$............ 14,763,882 1C..$............ 23,771,840 1D .$........... 33,454,937 1E.$........... 17,766,517 1F .$ ..o 23,024,898 1G..$............ 15,583,293
1B 2A..$ 25,658,104 2B ..$ .. 20,845,482 2C .$ .. ....9,333,621
1Cc 3A..$ .. .. 3B.%. .. 3C.%.. .
1D 4A .8 . 4B ..$ .. 4C ..$ ..
1E 5A...$ .. 5B..%.. 5C..$..
1F 6.... $




ANNUAL STATEMENT FOR THE YEAR 2023 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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912828-70-3 ......... US TREASURY N/B 0.25 06/30/2025 ... .|....07/20/2023 ... | JP MORGAN SECURITIES LLC ... 1,374,028 |.. .... 1,500,000 |..
91282C-EQ-0 ......... US TREASURY N/B 2.75 05/15/2025 .... . |--..09/01/2023 ... [BANK OF NEW YORK MELLON/THE .. .... 1,283,086 |.. .... 1,330,000 |..
912820-GG-0 ......... US TREASURY N/B 4.125 01/31/2025 ... ...01/27/2023 ... |BANK OF NEW YORK MELLON/THE ... 1,996,719 |.. .... 2,000,000 |..
91282C-GM-7 ......... US TREASURY N/B 3.5 02/15/2033 04/21/2023 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC .
912820-GP-0 ......... US TREASURY N/B 4 02/29/2028 .
91282C-GR-6 . .. | US TREASURY N/B 4.625 03/15/2026 03/23/2023 ... | GOLDMAN SACHS & CO LLC
91282C-HK-0 . ..|US TREASURY N/B 4 06/30/2028 .. 07/20/2023 ... |HSBC SECURITIES USA INC .
91282C-H0-7 . .| US TREASURY N/B 4.125 07/31/2028 08/21/2023 ... |CITIGROUP GLOBAL MARKETS INC . 2,561,305 . 2,600,000

912826-HV-6 .........

US TREASURY N/B 5 08/31/2025 . |-..09/25/2023 ... | BMO NESBITT BURNS INC 2,992,852 |.. ... 3,000,000 |..
91282C-HX-2 ......... US TREASURY N/B 4.375 08/31/2028 ... veer |-..00/05/2023 ... | STONEX FINANCIAL INC
91282C-JA-0 ......... US TREASURY N/B 4.625 09/30/2028 ... oo |-...10/11/2023 ... BMO NESBITT BURNS INC ....
91282C-JB-8 ......... US TREASURY N/B 5 09/30/2025 .+ |--..09727/2023 ... | BNP PARIBAS SECURITIES CORP .. .. ..
912820-JL6 ......... US TREASURY N/B 4.875 11/30/2025 ... ...12/08/2023 ... | VARIOUS ... 6,522,402 |.. ... 6,500,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 31,820,949 31,865,000
02765U-EK6 ......... AVERICAN MUNI PUR-OHI0 8.084 02/15/2050 ...veuvvuereneteneseenesteneneeseseesensesenseseneesenessenessenessennnne | oesueenneiennene 1010/20/2023 .. [PERSHING LLC ..vveveveetenetesetesetesetete ettt s st sese st ese e esesebe e ebeneetenessenesnenenne |onsesensasenessenensesessesennenens [oererseenieenneieeas 1,077,813 v 900,000
3137BS-PT-2 ......... FHIS K058 A2 2.653 08/25/2026 CMBS . |--..08/09/2023 ... | MORGAN STANLEY ... 235,049 |.. ....250,000 |..
31BTFE-ZU-T .. FHIS K076 A2 3.9 04/25/2028 CBS ... . |-..06/27/2023 ... | WELLS FARGO SECURITIES LLC 1. 244,199 |.. ....250,000 |..
3187FJ-Y6-0 ......... FHIS K158 A2 VAR 12/25/2030 CMBS ... veer |--..05/09/2023 ... | BARCLAYS CAPITAL ....100,000 |..
31BTAN-WX4 ... FHIS K736 A2 2.282 07/25/2026 OMBS .. |-...08/09/2023 ... [ STONEX FINANCIAL INC .. ....325,000 |..
3187H-ZV4 ........ FHIS K-155 A2 4.25 04/25/2033 CMBS ...05/19/2023 ...
345105-JE-1 .| FOOTHILL ESTRN TRANSPRT 4.094 01/15/2049 . .| MoRGAN STANLEY .
57419T-55-6 ......... | MARYLAND ST CHNTY DEV A 6.282 09/01/2048 . .| JP MORGAN SECURITIES LLC
592090-MC-5 . .|MET GOVT NASHVILLE & DA 5.597 07/01/2056 . . | GOLDMAN SACHS & CO LLC

64578E-ML-8 .........

NEW JERSEY ST ECON DEV 4.984 03/01/2027 .. . [-...01/20/2023 ... | PERSHING LLC 500,000 |..

64578E-M-6 ......... NEW JERSEY ST ECON DEV 5.064 03/01/2028 +[...01/20/2023 ... | PERSHING LLC . ....500,000 |.. ..
882667-AZ-1 ......... TEXAS ST PRIV ACTIVITY 3.922 12/31/2049 ...05/16/2023 ... ....805,703 |.. .... 1,010,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 6,954,860 7,320,000
025816-Cli-7 ......... AMERICAN EXPRESS CO 4.05 05/03/2029 .......eevuurruurernneeniineeeeeesesssessesessssssessssssssssssssssssssssssssssssses | srssssssssnnnnns |oon .01/20/2023 ... [ SUNTRUST BANK/ATLANTA GA .o 195,586 |..evvvvvvevenennninnninns 200,000
02582J-JT-8 ......... AMXCA 2022-2 A 3.39 05/15/2027 ABS ... - [--..08/09/2023 ... | JPMorgan Investment Advisors Inc. ... 266,234 |.. ....275,000 |..
02582J-V-3 ......... AMXCA 2022-3 A 3.75 08/15/2027 ABS ... . [-...08/09/2023 ... | JP MORGAN SECURITIES LLC ....267,438 |.. ....275,000 |..
035240-AR-1 . .. | ANHEUSER-BUSCH INBEV WOR 4.9 01/23/2031 .. ...01/19/2023 ... [DEUTSCHE BANK SECURITIES INC . ....260,530 |.. ...250,000 |..
05522R-DF-2 ......... | BACCT 2022-A2 A2 5 04/15/2028 ABS ....... 08/09/2023 ... |MUFG SECURITIES AMERICAS INC . . 269,452

055451-BA-5 . ..|BHP BILLITON FIN USA LTD 4.9 02/28/2033 .. ....02/24/2023 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . . 149,025

05635J-AB-6 . .| BACARDI LTD / MARTINI BV 5.4 06/15/2033 ...06/06/2023 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . . 199,254

05971K-AF-6 . .
06051G-HZ-5 .........
06738E-BR-5 .........
096591-2(-9 . .
103730-BU-3 .........
12507D-AE-5 .........
12663J-AC-5 .........
14319B-AC6 .........
161571-HT-4 .........
17305E-GS-8

21036P-BH-0 .
210518-DU-7 .
24702C-AE-4 .
26442C-8B-9 .

30303-8M-7 .
36321B-AA-9

437927-AC-0
43815Q-AC-1 .
438516-CMi-6 .
46647P-BJ-4 .
62952E-AB-3 .
641062-BD-5

.. BANCO SANTANDER SA 3.49 05/28/2030 ...

.| BNP PARIBAS VAR 01/13/2031 ..

.. | CONSTELLATION BRANDS INC 2.25 08/01/2031 .
.. | CONSUMERS ENERGY CO 4.625 05/15/2033 .
.. | DEFT 2022-2 A3 4.14 07/22/2027 ABS ...
.. | DUKE ENERGY CAROLINAS 2.55 04/15/2031
.| META PLATFORMS INC 4.8 05/15/2030 ....

.. | HAROT 2023-3 A3 5.41 02/18/2028 ABS ..
.. |HONEYWELL INTERNATIONAL 4.5 01/15/2034 .
..| JPMORGAN CHASE & CO VAR 03/24/2031 ...
.|NYU LANGONE HOSPITALS 5.75 07/01/2043

BANK OF AMERICA CORP VAR 02/13/2031 ..
BARCLAYS PLC VAR 03/10/2032

BP CAP MARKETS AMERICA 4.812 02/13/2033 ..
CSAIL 2019-C18 ASB 2.868 12/15/2052 CMBS ....
CONH 2022-B A3 3.89 08/16/2027 ABS
CARMX 2023-3 A3 5.28 05/15/2028 ABS ..
CHAIT 2023-A1 A 5.16 09/15/2028 ABS ..
CCCIT 2018-A7 A7 3.96 10/13/2030 ABS

GALXY 2017-24A A FLT 01/15/2031 LL ...
HAROT 2023-2 A3 4.93 11/15/2027 ABS ..

NESTLE HOLDINGS INC 4.3 10/01/2032

....01/26/2023 ...
.|---.01/19/2023 ...
....06/25/2023 ...
...02/02/2023 ...

-|---.02/09/2023 ...
.|---.06/27/2023 ...
-|--..08/25/2023 ...
.|---.08/23/2023 ...
-|---.09/07/2023 ...

...06/29/2023 ...
.| JANE STREET EXECUTION SERVICES LLC .
.| BARCLAYS CAPITAL ..
.| OPPENHEIMER & CO INC ..
06/14/2023 ...

05/01/2023 ...
...02/14/2028 ...

...08/23/2023 ...
08/25/2023 ...
05/12/2023 ...
. |MORGAN STANLEY .............
.| JP MORGAN SECLRITIES LLC
....02/02/2023 ...

JANE STREET EXECUTION SERVICES LLC .
HSBC SECURITIES USA INC
RBC CAPITAL MARKETS LLC
CITIGROUP GLOBAL MARKETS INC

JP MORGAN SECURITIES LLC
WELLS FARGO SECURITIES LLC ...
TORONTO-DOMINION BANK/NY
MUFG SECURITIES AMERICAS INC
JPMorgan Investment Advisors Inc.
MUFG SECURITIES AMERICAS INC

JANE STREET EXECUTION SERVICES LLC .

MERRILL LYNCH PIERCE FENNER & SMITH INC .
JP MORGAN SECURITIES LLC

TORONTO-DOMINION BANK/NY
BNP PARIBAS SA/NEW YORK NY
JP MORGAN SECURITIES LLC

MORGAN STANLEY

. 178,042

265,755

.327,640
.. 99,451
.264,769
. 169,578
.399,09

. 269,684
.396,484
. 97,122
. 1,133,785

... 425,775 |..
...316,212 |..

....200,000 |..
... 454,785 |..
... 272,169 |..
.... 269,220 |..
....529,853 |..
...309,626 |..

....298,500 |..
... 267,722 |..

154,158 |..

-...300,000

....500,000 |..
...400,000 |..

....200,000 |..
....500,000 |..
....280,000 |..
....270,000 |..
....530,000 |..
...325,000 |..

300,000 |..
270,000 |..
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65480J-AC-4 ......... NAROT 2022-B A3 4.46 05/17/2027 ABS .. . | TORONTO-DOMINION BANK/NY ... 265,444 |.. ....270,000 |..
68389X-CN-3 ......... ORACLE CORP 4.65 05/06/2030 .| CITIGROUP GLOBAL MARKETS INC . ....100,000 |..
68389X-CP-8 ......... ORACLE CORP 4.9 02/06/2033 .| BNP PARIBAS SA/NEN YORK NY ... 477,020 |.. ....500,000 |..
693342-AF-4 ......... PG&E WILDFIRE RECOVERY 4.022 06/01/2031 .. .| CITIGROUP GLOBAL MARKETS INC ... ... 134,477 |.. ... 141,072 |..
69335P-EY-7 ......... PFSFC 2023-C A 5.52 10/15/2028 ABS ... .| WELLS FARGO SECURITIES LLC ... ... 134,494 |.. .... 135,000 |..
69351U-BA-0 . ..| PPL ELECTRIC UTILITIES 5 05/15/2033 .. . | BARCLAYS CAPITAL . 148,463 . 150,000
716973-AE-2 ......... PFIZER INVESTMENT ENTER 4.75 05/19/2033 .. . [MERRILL LYNCH PIERCE FENNER & SMITH INC . ....399,400 |.. ....400,000 |..
743820-AB-8 ......... PROV ST JOSEPH HLTH OBL 2.7 10/01/2051 . . | MORGAN STANLEY .... 1,301,963 |.. .... 2,250,000 |..
86944B-AF-0 ......... SUTTER HEALTH 1.321 08/15/2025 .| WELLS FARGO SECURITIES LLC
88240T-AA-9 ......... TEXAS ELECTRIC MKT STAB 4.265 08/01/2034 . .| CITIGROUP GLOBAL MARKETS INC ... .
891941-AD-8 . .| TAOT 2023-B A3 4.71 02/15/2028 ABS ...... .| BNP PARIBAS SA/NEW YORK NY . 265,454

.| WFCM 2016-C35 A4 2.931 07/15/2048 CMBS .

95000F-AT-3 ........ o | BARCLAYS CAPITAL erenitieeiinuueeeeinnnaeseeennnasseeenessseeernnsaseeennnnaseeennennssseennnnnnsseeennnnnsseeennnn [onnnn ... 183,188 |..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 12,432,549 75,655
2509999997. Total - Bonds - Part 3 51,208,358 53,061, 189 200,480
2509999998. Total - Bonds - Part 5 606,957 616,458 251
2509999999. Total - Bonds 51,815,315 53,677,647 200,731
4509999997. Total - Preferred Stocks - Part 3 XXX

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks XXX

5989999997. Total - Common Stocks - Part 3 XXX

5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks XXX

5999999999. Total - Preferred and Common Stocks XXX

6009999999 - Totals 51,815,315 XXX 200,731
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ANNUAL STATEMENT FOR THE YEAR 2023 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 | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
36225B-0J-0 ...| GNSF POOL 781357 .... ..12/01/2023 . MBS PAYDONN L1842 ....1,342 ....1,312 L1342 ..10/15/2025 .
36225B-ON-1 ...| GNSF POOL 781361 .... ..12/01/2023 . MBS PAYDONN .. 2,297 ...2,207 ). ....2,207 |.. L. 2,207 | ... 92 (.. 12/15/2025 .
912828-M8-0 .. |US TREASURY N/B 2 11/30/2022 ... ..01/02/2023 . [MATURITY ..(1,750,000) (1,750,000).. (1,730,521)|.. .(1,750,000) |. . (7,950)(.. 11/30/2022 .
912828-YW-4 .. |US TREASURY N/B 1.625 12/15/2022 . ..01/02/2023 . [MATURITY ..oennnniii oo oo forriiiiiiiiiiiieiieees [ foiis fin e foiis e e o K . 14,935 (.. 12/15/2022 .
91282C-CU-3 ...|US TREASURY N/B 0.125 08/31/2023 ..............|....... ..08/31/2023 . [MATURITY ... .... 1,000,000 . 999,047 |.. ..1,000,000 |.... ..08/31/2023 .
91282C-DM-0 .. | US TREASURY N/B 0.5 11/30/2023 ... ..11/30/2023 . [MATURITY ... .. 9,000,000 . 8,987,540 |.. . ..9,000,000 |.... ..11/30/2023 .
91282C-DR-9 ...|US TREASURY N/B 0.75 12/31/2023 ............... [....... ..12/31/2023 . | MATURITY ... 800,000 797,808 | Lo 2497 | e, 2,197 |... .... 800,000 |.... s .. 12/31/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 9,053,639 9,053,639 9,039,229 9,037,644 15,996 9,053,639 59,364 XXX
207726-E5-3 .. |CONNECTICUT ST 5.69 03/15/2023 .....oovvvvveeees] cunnnne o 03/15/2023 .|MATURITY ................................................ 1,750,000 |.......... 1,750,000 ......... 1,848,683 |......... 1,767,879 [ | (17,879 |, (A7.879) oo fonnnnn 1,750,000 |ovvevveeeeieeees e Jevviiiiiiiiiiiiins o 49,788 |..03/15/2023 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 1,750,000 1,750,000 1,848,683 1,767,879 (17,879) (17,879) 1,750,000 49,788 XXX
SECURITY CALLED BY
167593-MP-4 .. | CHICAGO IL O'HARE INTERNATI 5 01/01/2026 ... |....... ..01/03/2023 . [ ISSUER ... ...2,500,000 |... 2,500,000 |......... 2,593,175 ..01/01/2026 .
JP MORGAN
167593-Y5-5 .. | CHICAGO IL O'HARE INTERNA 4.5 01/01/20%6 ... |....... ..05/10/2023 . [LLC ..3,812,464 |.......... 3,800,000 |......... 3,678,742 L 117,204 |.... ..01/01/2056 .
167736-SJ-7 .. | CHICAGO IL WTR REVENUE 5.75 11/01/2030 .... ..11/01/2023 . [ VARIOUS . 740,000 (105)]. ..11/01/2030 .
3133KH-LL-8 .. | FNCL POOL RA2131 . ..12/01/2023 . MBS PAYDONN . 42,325 ..02/01/2050 .
3140LC-TV-3 .. |FN POOL BS2363 ........cceeeieeeiiiiiiiiiiieieeeenn [ oo .12/01/2023 . MBS PAYDONN .. 12,356 |... ..09/01/2035 .
SECURITY CALLED BY
38611T-AB-3 .. | GRAND PARKWAY TRANSPRTN C 5.5 04/01/2083 ....[....... ..10/02/2023 . [ ISSUER .....ovvvvvvvnnnnnnns oeeeeeeneeeeeeeeeeees e, 1,850,000 |.......... 1,850,000 [......... 2,075,201 |.......... 1,872,434 |oevveeieiiiiiiinins [ (22,838) | [ (22,634) [ [ 1,849,800 |.oeeveeieeeeiiens oo 200 ..04/01/2053 .
SECURITY CALLED BY
426063-JU-8 .. |HENRICO CNTY VA INDL DE 5.929 08/23/2027 ....[....... ..08/14/2023 . [ ISSUER .....ovvvvvvvvnnnnnns eeeeeeneeeenieeeeees |, 950,000 |............. 950,000 |............ 980,875 |............ 960,752 |.oeeeeeeeeeeeeeeens e (1,803) | e (1,303) e [ 959,449 |..ooiiiiiiiiiiins s (9,449) ..08/23/2027 .
SECURITY CALLED BY
64971Q-6A-6 .. |NEW YORK CITY NY TRANSITION 5 05/01/2038 ... |....... ..05/01/2023 . [ ISSUER at 100.000 ...... |oeeeeeeeeeeeeennnnnns Joeeeenes 2,500,000 f...vvvnnees 2,500,000 |......... 2,706,225 |.......... 2,507,938 |..oooeeeeeeeeen [ (7,938)[evvvnnnnnnnnininnn | (7,938) |- eeeeeeeeeeeeeees [ 2,500,000 [..oeeiiiiiiiiiens [, ..05/01/2038 .
SECURITY CALLED BY
64988R-FJ-6 .. |NEW YORK ST MTGE AGY REVE 3.7 10/01/2038 ... |....... .09/29/2023 . [ ISSUER ....evvvvvvvvnnnnnnns |oeeeeeeieeeieeeeeeees |, 125,000 [..ooeeennnnns 125,000 [eevvveeens 125,313 [oennnnnnne YV O A LT PO R LS R A 124,987 |.ooeeeeeiiieiii e, 13 ..10/01/2038 .
Corporate Actions Event
79771F-AA-5 .. | SAN FRANCISCO CA CITY & 2.825 11/01/2041 ... |....... L.08/10/2023 .| ..o | | 2,421,967 |........... 2,994,998 ......... 2,322,765 |.......... 2,330,995 [ e, 7,679 1o o, 17,679 |ovvveveeveeieenns e 2,348,674 |.vvvvirnniinnns |oveeeeens 73,293 .. 11/01/2041 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 14,954,112 15,514,679 15,413,908 14,796,330 (23,438) (23,438) 14,772,892 181,220 XXX
00217Q-AB-7 .. | ARIFL 2022-A A2 3.12 01/15/2031 ABS .. ..12/15/2023 . (MBS PAYDOIN .. ....60,671 ... .. 60,678 |.. (D). ...60,671 |.... ..01/15/2031 .
03842V-AA-5 .. | AQFIT 2021-A A 1.54 07/17/2046 ABS ... ..08/09/2023 . [ VARIOUS ... ...108,558 |... .. 118,583 .. 118,567 . 118,563 |. 4. .. 118,567 |.... . (10,008) ..07/17/2046 .
CITIGROUP GL
04018N-AS-0 .. | ARES 2020-56A CR FLT 10/25/2034 LL .... ..08/09/2023 . [MARKETS INC .. ...420,242 ... .. 440,000 ... 440,000 . (12,180).... ..10/25/2034 .
04047E-AA-4 .. | ARIVO 2022-1A A 3.93 05/15/2028 ABS ..12/15/2023 . (MBS PAYDOIN .. . 54,350 54,344 ..05/15/2028 .
05606D-AS-7 .. | BX 2022-PSB A FLT 08/15/2039 CMBS .. ..09/06/2023 . [ VARIOUS ... .69, 182 68,739 ..08/15/2039 .
05610J-AC-3 .. | BX 2022-MVRK B FLT 03/15/2039 CMBS . . ..07/15/2023 . MBS PAYDOIN .. ..03/15/2039 .
05724B-AB-5 .. | BAKER HUGHES LLC/CO-0BL 1.231 12/15/2028 ....{....... ..12/15/2023 . ..12/15/2023 .
08862B-AA-3 .. |BHG 2021-B A 0.9 10/17/2034 ABS ...........coe. | oeeeen ..12/17/2023 . (MBS PAYDOIN .. ..10/17/2034 .
SUNTRUST BANK/ATLANTA
096630-AE-8 .. | BOARDWALK PIPELINES LP 5.95 06/01/2026 ......[....... ..01/18/2023 . .... 400,000 ... 445,184 . 418,070 |.... ...(7,002)f... ..06/01/2026 .
12591T-AE-6 .. | COMM 2014-LC15 A4 4.006 04/10/2047 CMBS .....]....... ..12/01/2023 . (MBS PAYDOIN .. ... 397,405 .... 428,902 ..397,405 |.... ..04/10/2047 .
12625K-AE-5 .. | COMM 2013-CR8 A5 3.612 06/10/2046 CMBS ......|....... ..05/01/2023 . MBS PAYDONN .... 245,109 .... 257,288 ..245,109 |.... ..06/10/2046 .
12635F-AU-8 .. | CSAIL 2015-C3 ASB 3.4481 08/15/2048 CMBS ... |....... ..12/01/2023 . MBS PAYDONN .. 118,013 .. 122,273 . 118,013 |.... ..08/15/2048 .
SUSQUEHANNA FINANCIAL
14040H-BN-4 .. | CAPITAL ONE FINANCIAL CO 3.75 03/09/2027 ... |....... ..01/19/2023 . [GROUP LLLP ...oooeeeeeneei e | 444,208 |............. 460,000 |............ 452,916 |............ 456,660 [..vvvveeerernninnns fooreiiiiiiiins [0 R N [/0J O R 456,750 [o.eeeeniiiiiin fervininns (12,542)|.......... (12,542) ). 6,421 (..03/09/2027 .
DEUTSCHE BANK
15032E-AS-8 .. | CEDF 2017-8A CR FLT 10/17/2034 LL ..08/21/2023 . [ SECURITIES INC . ...307,976 |... .. 315,000 ...315,000 (7,706)[...........(7,706)|... ..10/17/2034 .
194244-AB-3 .. | CASL 2021-C A2 2.32 07/26/2055 ABS .... ..12/25/2023 . MBS PAYDONN ...21,170 ... ..07/26/2085 .
SECURITY CALLED
224399-AR-6 ...| CRANE HOLDINGS CO 4.45 12/16/2023 ............. ..04/04/2023 . [ ISSUER ... ..1,500,000 |.......... 1, . 1,500,193 |.. . . ..12/15/2023 .
225433-AT-8 ...| CREDIT SUISSE GROUP AG 3.8 06/09/2023 ....... ..06/09/2023 . [MATURITY 300,000 |... .. 303,441 |.. .... 300,000 |.... ..06/09/2023 .
233046-AN-1 .. | DNKN 2021-1A A2l 2.045 11/20/2051 ABS ... ..11/20/2023 . MBS PAYDONN ... 2,550 |.... ..11/20/2051 .
238021-AA-9 .. | COLO 2021-1A A2 2.06 02/27/2051 ABS ..08/03/2023 . | TD SECURITIES USA LLC . ...44,588 |.... ..02/27/2051 .
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ANNUAL STATEMENT FOR THE YEAR 2023 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- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
26209X-AD-3 .. |HONK 2021-1A A2 2.791 10/20/2051 ABS ..10/20/2023 . [MBS PAYDOUN ..........oooe |oeveeneniiiiniininins | 2,000 |.ooeeeieeennns 2,000 2,000 ..10/20/2051 .
262440-AN-3 ...|DRSLF 2017-49A AR FLT 07/18/2030 LL ..06/29/2023 . [ VARIOUS ... 444,250 |... .. 448,412 ... 448,480 ..07/18/2030 .
MERRILL LYNCH PIERCE
29001V-AQ-2 .. | ELMV6 2020-3A CR FLT 10/20/2034 LL ........... D...... ..08/09/2023 . [FENNER & SMITH INC ...o. |ooeeeeeiiiiiiiiiiiins | 380,005 |........eeue. 385,000 ..o 385,000 386,208 ..10/20/2034 .
20278N-AC-7 .. |ENERGY TRANSFER LP 4.2 09/15/2023 ........cccooufeeennn ..09/15/2023 . [MATURITY ... 400,000 ...418,556 . 400,000 |.... ..09/15/2023 .
20374F-AB-9 .. | EFF 2022-3 A2 4.38 07/20/2029 ABS .. ..12/20/2023 . MBS PAYDONN 11,694 11,693 ...11,694 |. ..07/20/2029 .
36321B-AA-9 .. | GALXY 2017-24A A FLT 01/15/2031 LL ..10/16/2023 . MBS PAYDOIN .. .. 31,307 |.. ..31,151 |.. 31,307 | ..01/15/2031 .
37959P-AC-1 ...| SEACO 2020-2A A 2.26 11/19/2040 ABS ..12/17/2023 . (MBS PAYDOIN .. 177,785 .. 77,718 |.. 177,785 | ..11/19/2040 .
37959P-AG-2 ...| SEACO 2021-2A A 1.95 08/17/2041 ABS .. ..12/17/2023 . MBS PAYDONN .. 26,619 .. .. 26,618 |.. ...26,619 |. ..08/17/2041 .
38141G-WT-7 .. | GOLDMAN SACHS GROUP INC 3.2 02/23/2023 ...... ..02/23/2023 . [MATURITY . . ... 300,000 ....307,608 . .. K K . 300,000 |.... U , ..02/23/2023 .
38141G-ZH-0 .. | GOLDMAN SACHS GROUP INC VAR 01/24/2025 ...... |....... ..07/14/2023 . | GOLDMAN SACHS & CO LLC |.oeeeeeeeeeeneeiieens |oeeeeeeees 293,070 [euvvvrvnnnnns 300,000 |..evvvreens 300,000 |............ 300,023 |.oeeeeeeeeeeeeeee [ (3] PO R (3] O A 300,019 |ooeeeeeeeeiins s (6,949)[........... (6,949)..0vvvvnnnnnns 5,183 [..01/24/2025 .
MIZUHO SECURITIES USA
466365-AD-5 .. | JACK 2022-1A A2l 3.445 02/26/2052 ABS ....... |[....... .02/09/2023 L [LLC evvvvviiiiiiiiiiiiiiiiis e e 114,365 |t 128,050 |..evvveeens 128,050 |............ 128,129 [evvviiiiiiiiiiiens [ (3] PO R (73] S A 128,127 |oveeeeeiiieiiins oo (13,763)|......... (QRILX) ] 956 |..02/26/2052 .
52604D-AC-6 .. |LFT 2021-2A C 3.09 04/20/2032 ABS .. ..01/24/2023 . .. 195,000 .. 194,965 (34,385)]..........(34,355) ... ..04/20/2032 .
55283T-AA-6 .. |MF1 2021-FL6 A FLT 07/16/2036 CRE ..12/18/2023 . MBS PAYDONN .6,664 .. 6,607 |.. N ..07/16/2036 .
55284A-AA-6 .. |MF1 2021-FL7 A FLT 10/16/2036 CRE .. ..12/18/2023 . MBS PAYDOIN ..... 14410 1,441 | o | ..10/18/2036 .
55285B-AA-3 .. |MF1 2022-FL10 A FLT 09/17/2037 CRE . ..09/06/2023 . [ GOLDMAN SACHS & CO LLC .. 100,000 .. 99,500 VAL AKN ..09/17/2037 .
WELLS FARGO SECURITIES
55822B-AG-0 .. | MDPK 2021-52A C FLT 01/22/2035 LL ..08/09/2023 . [LLC ..ovvvvviiiiiiiiiiiiieci e | 244,720 |............. 250,000 |..cceennnnn 250,000 [..oeeeeeeenn 250,579 | [ 190 [ 150 [ 250,729 | (6,009)]........... (6,009)]............. 13,851 [..01/22/2035 .
55953U-AE-4 ...|MAGNE 2021-30A C FLT 10/25/2034 LL . ..08/09/2023 . [MORGAN STANLEY . ...246,025 |... .. 250,000 ...250,000 . .(4,780)[...........(4,780)|... ..10/25/2034 .
57119H-AA-8 .. | MLR 2022-1A A1 3.372 07/20/2023 ABS ..04/20/2023 . MBS PAYDONN ...31,637 |... ..07/20/2023 .
JP MORGAN SECURITIES
576339-CX-1 .. | MCCT 2022-4A B 6.24 04/21/2029 ABS .... ..|..01/27/2023 . LLC ...103,883 |... . 100,060 |.... ..04/21/2029 .
63941B-AB-1 .. |NAVSL 2019-A A2A 3.42 01/15/2043 ABS . ..05/05/2023 . .89,896 91,1% |. ..01/15/2043 .
63941H-AA-0 .. |NAVSL 2020-DA A 1.69 05/15/2069 ABS ..12/15/2023 . ..8,973 ... ....8,973 |.... ..05/15/2069 .
65357L-AJ-4 .. |NIAPK 2019-1A AR FLT 07/17/2032 LL ........... D...... ..06/27/2023 . [LLC .ooovvviiiiiiiiiiiiiii e | 246,150 [...evveeneee 250,000 |..cceennnnn 244,250 |............ 244,735 [ foeeeeeeed (VN O N [S{V I TR 245,405 ..07/17/2032 .
693342-AF-4 ...|PG&E WILDFIRE RECOVERY 4.022 06/01/2031 .....|....... L. 12/0172023 [ e e [ 7,674 ... ... 7,674 ... ..06/01/2033 .
69335P-DP-7 ...|PFSFC 2020-A A 1.27 06/15/2025 ABS ...........[....... ..06/15/2023 . [MATURITY ...100,000 |... .. 100,000 . 100,000 |.... ..06/15/2025 .
T8440M-AA-4 .. | SMB 2021-D A1A 1.34 03/17/2053 ABS . ..12/15/2023 . [MBS PAYDONN ....21,660 |... ...21,660 |.... ..03/17/2053 .
78485l1-AA-7 .. | STWD 2019-FL1 A FLT 07/15/2038 CRE . ..11/15/2023 . MBS PAYDOIN .. . 29,200 29,200 |. ..07/15/2038 .
80286X-AE-4 .. | SDART 2021-2 C 0.9 06/15/2026 ABS ..... ..12/15/2023 . MBS PAYDONN .86,605 ..06/15/2026 .
82481L-AC-3 .. | SHIRE ACQ INV IRELAND D 2.875 09/23/2023 .. ..09/23/2023 . [MATURITY . . . o | ..09/23/2023 .
832248-AZ-1 .. | SMITHFIELD FOODS INC 4.25 02/01/2027 ......... ..08/02/2023 . | BARCLAYS CAPITAL ...310 000 . 317 797 . (25,836)].... ..02/01/2027 .
SINKING FUND REDEMPTION
83363R-AA-5 .. | SOC CONC AUTO CENTRAL 6.223 12/15/2026 ...... ..12/15/2023 . .... 255,000 ... 247,350 ..12/15/2026 .
83390U-AF-4 .. | SOFI 2020-C AFX 1.95 02/15/2046 ABS .......... ..12/15/2023 . [MBS PAYDOUN ..........oooe |oeveennnnnnnnnnininns e 1,407 [, 7,407 ..02/15/2046 .
BNP PARIBAS SA/NEW YORK
85236K-AD-4 .. | SIDC 2020-1A A2 1.893 08/25/2045 ABS .........[....... ..08/03/2023 . [NY ..oovviiiiiiiiiiiiiieeeees e e 45,250 [ovvvvvnninnnns 50,000 |+vvvvvrnnnnn. 44,406 |ooeeevennnnnn 44,827 [onniniiiiiiiiiiins e 1,082 [ [ 1,082 | 45,909 [ [ [(515))] S (659)]..ccceeeeennns 584 |..08/25/2045 .
MUFG SECURITIES
87167N-DG-7 .. | SYMP 2020-23A CR FLT 01/15/2034 LL ........... D...... ..08/09/2023 . [AMERICAS INC ...ccooeeeees oo | 244,750 |....on 250,000 |............250,000 |............ 250,367 |.eeevrrrrrnnnnnnnns forviiiennnnnd 110 | e 110 [ [ 250,478 [ | (5,728)|..0vvvnnnnn (5,728)].ccceennnns 14,031 [..01/15/2034 .
JPMorgan Investment
89169E-AC-3 .. | TPMT 2017-5 M1 FLT 02/25/2057 WHOLE LOAN ... ..08/09/2023 . | Advisors Inc. ...6,003,750 |.......... 6,000,000 |......... 5,981,719 6,242 | 6,242 |... ..02/25/2057 .
90276X-AV-7 .. |UBSCM 2018-C11 A5 4.2411 06/15/2051 CMBS .. ..03/21/2023 . BARCLAYS CAPITAL . 2,819,063 . 3,000,000 |.. . 3,089,981 |[.. (230,089)|. . (230,089) ..06/15/2051 .
95001N-AY-4 .. | WIFCM 2018-C45 A4 4.184 06/15/2051 CMBS . ..03/21/2023 . BARCLAYS CAPITAL . 4,434,981 ..4,690,000 |.. . 4,830,325 |.. (331,780)|. . (331,780) ..06/15/2051 .
98978V-AB-9 .. | ZOETIS INC 3.25 02/01/2023 ........cevvvvunnnneee . |..02/01/2023 . [MATURITY ...1,000,000|.......... 1,000,000 |............ 943,690 .... 999,265 |.. .. . T O APy . ..02/01/2023 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 23,615,266 24,194,258 24,451,461 24,311,109 (24,073) (24,073) 24 325,955 (710,689) (710,689) 555 812 XXX
2509999997. Total - Bonds - Part 4 49,373,017 50,512,576 50,753,281 49,912,962 (49,394) (49,394) 49,902,486 (529,469) (529,469) 1,144,456 XXX
2509999998. Total - Bonds - Part 5 615,776 616,458 606,957 8,534 8,534 615,491 285 285 4,512 XXX
2509999999. Total - Bonds 49,988,793 51,129,034 51,360,238 49,912,962 (40,860). (40,860) 50,517,977 (529, 184) (529, 184) 1,148,968 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 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 | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal _|on Disposal| Disposal Year Date
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 49,988,793 XXX 51,360,238 49,912,962 (40,860)! (40,860) 50,517,977 (529, 184) (529, 184) 1,148,968 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 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
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
247030-AC-6 .. [DEFT 2021-1 A3 0.43 05/22/2026 ABS ..... |....... ..01/27/2023 .| JP MORGAN SECURITIES LLC ....... ..10/22/2023 .| MBS PAYDOUN ................ |.... 2 ... 4,463 |....
30023J-CC-0 ...[EVGRN 2023-CRT3 B 6.58 02/15/2027 ABS . ..03/08/2023 .| TD SECURITIES USA LLC ... ..08/03/2023 .| TD SECURITIES USA LLC . .70 |
63942A-AB-2 .. [NAVSL 2020-1A A1B FLT 04/15/2069 ABS .. |....... ..02/02/2023 .| GOLDMAN SACHS & CO LLC .......... ..05/05/2023 .| VARIOUS .....evvvvvriiiiiinns foeeeeeen . 58,361 |l .
80286C-AC-4 .. [SRT 2021-C A3 0.5 03/20/2025 ABS ........ |....... ..02/03/2023 .| MUFG SECURITIES AMERICAS INC .. |..12/20/2023 .[MBS PAYDOIN ................ 0 e | 3,940
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 616,458 606,957 615,776 615,491 8,534 8,534
2509999998. Total - Bonds 616,458 606,957 615,776 615,491 8,534 8,534

4509999998. Total - Preferred Stocks

5989999998. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals

606,957

615,776

615,491
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY

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

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

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

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

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

5 6
% of

Number of Shares Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE DA - PART 1

w
(@)

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
US TREASURY N/B 2.25 11/15/2024 .....coovvvvvvnnnneee | eeeeenennn | eeeiennnnns ..12/04/2023 . | STONEX FINANCIAL INC ...eevvvvnniiiiinnnnnnns 11/15/2024 . |........... 3414274 | ol 6,969 |.uuveiiiiiiiiinnns foriiiiiinn e 3,500,000 |........... 3,407,305 [....iiiiinnnnns 9,952 |uveiiiiiiiiiinnns [ 2.250 |....ooeens 5.222 | oo IN oou | i 4,327
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 3,414,274 6,969 3,500,000 3,407,305 9,952 XXX XXX XXX 4,327
0109999999. Total - U.S. Government Bonds 3,414,274 6,969 3,500,000 3,407,305 9,952 XXX XXX XXX 4,327
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX
0909999999. Total - U.S. Special Revenues Bonds XXX XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX XXX XXX
2419999999. Total - Issuer Obligations 3,414,274 6,969 3,500,000 3,407,305 9,952 XXX XXX XXX 4,327
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX
2509999999. Total Bonds 3,414,274 6,969 3,500,000 3,407,305 9,952 XXX XXX XXX 4,321
7109999999. Total - Parent, Subsidiaries and Affiliates XXX XXX XXX XXX
7709999999 - Totals 3,414,274 6,969 XXX 3,407,305 9,952 XXX XXX XXX 4,321
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1C. TE S e, TF S e, 1G .8 e,
2C.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE
COMPANY

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE

COMPANY
1 2 3 4 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest of Current Year Balance *
JP MORGAN CHASE Tampa, FIOrida ..oocoeveeieeieeiiiieiieies [ e e ieieeie o [ore e (184,689) .. XXX.
JP Morgan Chase Bank . Chicago, Illinois ... 14,850,709 [..XXX.
Avenulnsights ....... . Quincy, Massachusetts .. .100,000 |..XXX.
Union Bank ........ San Francisco, California .150,000 |..XXX.
Washington Trust .. Westerly, Rhode Island 3,590,000 |..XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 8,506,020 | XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 8,506,020 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX
0599999 Total - Cash XXX XXX 8,506,020 [ XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January...)o. 15,004,720 4. April 7,838,616 7. Julye o 8,910,050 10. October......}.ccorinnnnns (32,285,071)

2. February...|.cooiiiinis 23,769,961 5. May.....foii 10,657,386 8. August.......... 13,870,101 11.  November...|.....ccccoeenis 92,956,027

3. March 5,938,138 6. June 11,394,647 9. September 9,690,414 12.  December 8,506,020

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS GROUP PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

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

12/28/2021 ...
08/19/2021 ..

8509999999. Subtotal - Other Cash Equivalents

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

1A 1C.8 ...




ANNUAL STATEMENT FOR THE YEAR 2023 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

SPECIAL DEPOSIT
WORKERS COMPENSATION

Special-Limited .
Special-Limited

....223,941 .
300,005

..210,376
278,391

1. Alabama

2. Alaska .......ccceiviiiiiiiieeee

3. ArZONA ....oooiiiiiee

4. Arkansas ...,

5. California ......ccccevoveiviiciiiienn,

6.  Colorado ........coovririiiniiiiiiens

7. Connecticut .

8. Delaware

9. District of Columbia
10. Florida .. .FL
11, GEOrgia ..cooeeeeeeeeieeieeieeesees GA
12, Hawaii .ccccoooveiiiiiiiiiiiciccees HI
13. Idaho
14. lllinois
15. Indiana
16. lowa ..
17. Kansas
18.  Kentucky .....cccooviiiiiiiiiiiiies
19. Louisiana .
20. Maine ....coooveiiiiiic e
21, Maryland ......cccoooviiiiiniieneenene
22. Massachusetts ... MA
23.  Michigan .......ccccooeniiienienienes Ml
24. MiIiNNesota .......ccoccveevieiiniinies MN
25.  MiSSISSIPPI «ovveeeveeiieiieieeeeieen MS
26.  MiSSOUN ...oovvieiiiiiiicicceeie e MO
27. Montana ......cceveeieeiiiiieeeees MT
28. Nebraska .........cccooeviiviiciiincnnn, NE
29. Nevada .....ccccooevienieieeieeeee NV
30. New Hampshire .......ccccoevveennennne NH
31. New JEersey ......coceeverveeieeneenienns NJ
32. New MexXiCO ......ccoevvevireiinennen. NM
33, New YOrK ..cooovviiiieiieieeiceies NY
34. North Carolina .........cccoevvrinnnncns NC
35. North Dakota .......cccccoueeiereennene ND
36.  ONIO .oovveiiiieiie i OH
37. Oklahoma ......ccccceveiiieiiiiiees OK
38, Oregon ....ccoevreiiniiiiieneees OR
39. Pennsylvania .........cccoocevinienene PA
40. Rhode Island .........c.ccceeviviinnenns RI
41. South Carolina .......ccccceeveeneenenne SC
42.  South Dakota .........cccceeeevveiencnnne SD
43.  TennesSee ......cccooereereeneenennnns TN
44, TeXaS ..oooviviiiiiieieeeeeeees >
45, Utah .o uT
46.  Vermont ........ccccoecveviiniiiicieen. VT
47, Virginia .....cooeeeeeeeeeeeeeeee VA
48.  Washington .........ccceevrviinennnn. WA
49. West Virginia ........cccooeeveeveenene wv
50.  WISCONSIN ....ccuveiiiiiiieeiceicees Wi
51. WYoming .....cccoeceeveeieeeieenienienns wy
52.  American Samoa ...........cccccceeuenn AS
53, GUAM ..cceiiiiiieeeeee e GU
54. Puerto RiCO ......cccooveviiiiiiiiien, PR
55. U.S.Virginlslands .........cccccceveennen \Y/|
56. Northern Mariana Islands ........... MP
57. Canada
58. Aggregate Alien and Other ......... oT
59. Subtotal

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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