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Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONAS ettt | seresseennee 2,900,497, 417 | .ovoveeeeeeereseeennenne | v 2,900,497,417 | ..oovenene 3,175,016,383
2. Stocks:
2.1 PrEferred SIOCKS. .. ..ottt sttt nsensnans | ssessessessesean 40,904,723 | oo | e 40,904,723 | oo 40,805,790
2.2 COMMON SOCKS. .. ..eererrerrereeesessesesesessssssesssesssssessssssssssssesssssssssessessssssessesssnssessessanssns | ssesssessessanes 756,349,883 | ...coovvvirinn 8,888,296 | .....cconvene. 747,461,587 | .ooovenne 794,411,300
3. Mortgage loans on real estate:
31 FIISEENS et | ceeeieneennees 286,835,899 | ..o | v 286,835,899 | ...ccvvvinne 394,604,846
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....(43,217,495)), cash equivalents ($.......... 0)
and short-term investments (§.......... 0) ettt ennns | enteeenienins (43,217,495) | ..o | cereeeeieeineens (43,217,495) | ..ovvvrnee 76,574,964
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ...ttt ettt e et st sts e st sese st sn st snenenenenenenenennanes | seetesesesesesesesssessssssssesssssns | ereseresesesesenesesesesennnnnns | eererererererererererereeseseaea (0 4,914,151
8. Other iNVESIEA @SSELS..........ociuiiiiiii it | ereieseeneerees 20,526,846 |......cooeviiiiiniins | e 20,526,846 | ................ 382,105,281
9. ReCeivables fOr SECUMHIES. .......c.cvuuriuiiiiiieiisirirs e | ersessseensenees 12,391,386 | ..o | cevienienienens 12,391,386 | ..o
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for iNVEStE @SSELS..........cveviiieeieicicse s | anreressseessesssaees 337,666 | .o [( ) 337,666 | oo, 74,164
12.  Subtotals, cash and invested assets (LINES 110 11)......c..rurrrruneremrminciiereseieeriseeses | veeseenees 3,974,626,325 | ....oovvvvriinnenns 8,888,296 | .......c..... 3,965,738,029 | ............. 4,868,506,879
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corerrerrirennns 15,367,515 | oo 2,095,427 | .covvvrvrnnns 13,272,088 | ...ccvvvrrne 24,490,168
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccccevververeniies | ovrverrennns 1,195,398,682 | ..covvvvvvvrrinnnn 2,577,491 | ..o 1,192,821,191 | oovvvrenee 1,255,754,574
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS.............cccuiveieerereiresieiesesese e sesessssienes | evsesssissssaesens 4,250,866 | .......cccoevennenn 971,428 | ..o 3,279,438 | oo 2,510,305
16.2 Funds held by or deposited with reinsured COMPANIES............ccoevrveiveerriereiriicieiieieens | oo AB AT | oo | e ABA1T | oo 48,417
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon..............cceceveveees | covveriiriannns 41161188 | oo | v 41,161,188 | ..coecvvreene 2,120,007
18.2 Net deferred taX @SSEL........c.iiiiiirririere e | esbiesiaeniennnens 4,520,260 | .....cooevrrriniiinninninns | e 4,520,266 | .....cocorerenan 93,615,760
19.  Guaranty funds receivable or 0N AEPOSIL............cccuiueiecieciiirieieet et | cereresesaenienans 3,495,375 | oo | e 3,495,375 | oo 3,006,186
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0)erereriereresrienes | e 141,120 | oo 141,120 | oo 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates..........c..ccoveevererieieieieseeesseeiens | e 1,067,928 | ...oovvrereen 34,504 | .o 1,033,424 | ..o 30,481,398
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........cocivieicerieieeseeeseseeines | ererisiesienans 82,982,534 | .....ccoovernen. 18,503,817 | oo 64,478,717 | oo 364,761,911
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verureienrereieiiesinsieesssseeeesssessssesssessssssssssssessssssns | sessnsessenns 5,351,333,887 | ..ovvvvveienee. 33,212,083 | .....coov 5,318,121,804 | ............. 6,677,950,060
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......ruuiererereireeireiseissseeeseeseseessse st sssssessssesesssssssssessesssssssessenssnssns
DETAILS O
1101. Receivables for investments other than SECUMHES.............covrieiierierinenennnereiresis
1102, oottt
1103, ettt | ieeb ettt ntnt s | eestenss st snnnt e nnntn | eesteess ettt (O
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 :@DOVE).......cccurrurrreenimenrrrinerssereessenssssnnees | seeesssesssssssssenns 337,666 | ..o (VR 337,666 | ..o 74,164
2501. Equities and deposits in pools and assOCIAtIoNS...............c.eueveiveieicineisieieeeeee e | cveesessesesienns 37,740,654 | ..ooooveeeeceeeeeeeeeees | e, 37,740,654 | ....ooene. 29,368,207
2502. Accounts receivable - Other INSUMETS.............c.riiieririerisrseeseesessesiesssi s | esssesseessenssens 26,738,003 | ... | s 26,738,063 |......ovvveerierierierieniens
2503, Prepaid BXPENSES. .......ouevuiiiriteieieiesse e sesssse sttt bbbt bbbt ssssnsenas | sniesesestensenas 16,559,507 | ..ovvevrnene. 16,559,507 | oo (01 T
2598. Summary of remaining write-ins for Line 25 from overflow page..........occoeeveevereieneieiies | ceveveiseiesienns 1,944,310 | oo 1,944,310 | oo (01 I 335,393,704
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuirerrreeiresseresscessenmssssnsssenes | corenssssesscns 82,982,534 | ..o 18,503,817 | ..cvvvvceen, 64,478,717 | .oovvvrecennn. 364,761,911




Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....433,816,868)...........cco.evueruerrecrreeereiieesieieess s sses s ssssssssssssesss s ssssssnsssnnes | evsesssessinseensens 1,154,813,719 | oo 1,378,681,877
2. Reinsurance payable on paid losses and 10Ss adjustment EXPENSES.........c.crereeeriiiriiriineireireereieeseeseiseeseissesssssssssssssssens | reeneenesseensensensessenses (10,369) | .vvvvvvverrrrirereiriae, (10,537)
3. L0SS adjuStMeNt EXPENSES. .....cvvrrrrrriirireieireieeeeeee e 253,173,605 ...291,538,563
4. Commissions payable, contingent commissions and other Similar Charges............covrrrirereerersrerereseseseseneeseeneenes | veereereeneesenenees 44,455,156 | .oooveveeins 57,670,699
5. Other expenses (excluding taxes, lICENSES @NA fEES)........ccuiuiiiuriiirieiiee et sessens | ebessessssessssessssenees 33371114 | o 34,038,039
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME TAXES)..........cvivruriieiriiriiieieieiee s siessiessesnssnnns | errsernsesesseesnsesees 6,218,142 | oo, 12,078,252
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES)).........cueueurerreereereererreerees | corerreireineineiseieineieiseiseiseessenes | e
7.2 Net deferred taX HADIIEY.........cvveereece bbbttt enenne | retes ettt enees | e
8.  Borrowed money §.......... 0 and interest thereon §......... 0ttt tns | cbeebssesss sttt ententens | ereseseses s 700,220,132
9. Unearned premiums (after deducting uneared premiums for ceded reinsurance of $.....1,737,087,795 and including
warranty reserves of §..........0 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErVICE ACE).........ccvuvrinrrrrirrnrsrnsnsnencnneniees | coreeneinsnnensnssssssssssssssssssssssens | sessessesesennns 1,716,284,165
10, AQVANCE PrEMIUM. .. .uvuieiveieeiseseteteestseseeeteesesesesesessssesesessss s sss e sesesesesesesesessasasetesasassesesesas s e sesesesessesesesesessssnsesesassnsnsesasasnsns | sresesessssssesesesssnens 36,330,570 [ .o 22,336,707
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ... ..ottt | ntbieeies sttt | neriene s
11,2 POICYNOIAETS. ... vttt sttt e e s et b s s e s et b s e st b et s e sesesnsssnsesesass | sbsssssesesesesnsesesesessnsetesesnssrnntes | eretetesaneset et et ettt s s s
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........c.cceveurireiriieiriresie e snaes | evesesesesssse s 2484882 | ..o, 2,795,617
13. Funds held by company under reinSUranCe trEatiES...........c.ou vt | cbessesessessss e eee N
14, Amounts withheld or retained by company for account of Others............cccevrriericiic s | e 3,064,330 [ .oooovevriiirerin 4,627,831
15.  Remittances and itemS NOt @lIOCALEM. ...........ccveveveiiecreeee ettt st eess bt setessssssansennans | ovresesesssssnresesesases 3,632,682 [ ..oveveeecer 2,619,374
16.  Provision for reinsurance (including $.......... L0 1o ) P PP OO
17.  Net adjustments in assets and liabilities due to foreign XChaNGE FaLES. ... seeeesenes | reereeseeneeseessese s ssssessssnses | reeeeneee e eseeeeees
18, DIaftsS OUISTANGING. ... vreureeieiiei ettt s st | neeseeeee e et ettt st anntants | eteinee et een
19.  Payable to parent, subsidiaries and affiliates............ccceurieiriiiiiee et | crenserseesnienas 1,740,835,317 | woveveveeeeererne. 29,959,046
20, DBIIVALVES......coveeeeeveteieeeectete ettt ettt ettt e bttt s e sttt e e st s s st ettt as e e bt et s s set ettt ennaetebessnsnsetessanansesas | ebeserinsesetetasneesesesesnseaetesasanns | ereeererereseneerererarns 3,384,993
21, PaYable fOr SECUMLIES. ......cuiueviecicieicie ettt sttt nse s nsesnsensnnns | bvetesssesesessesensees 12,367,860 | coevvevevereeereeeeeeee 5,393
22, Payable for SECUHES IBNAING. ........coeiiieiiieiiiecises ettt sn e ssnsennes | cbetsesnssessssessstessssessetensebensesnnts | oetessesessesnssesineas 161,886,091
23.  Liability for amounts held Under UNINSUTEA PIANS...........ccereieierieniiniiriiiisieieieee e ssessessessessees | resesessssnesssssssssssesnsssssnssnses | conemissesesnsssesesesssssssssssssses
24. Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt stenes | ehbenees st ettt st sttt st | ehieet ettt
25.  Aggregate Write-ins fOr [ADIIIHES. ............ceieiiieiiece ettt eb s snsennes | stesssssssssssesesneessneas 3,626,352 [ ..o 10,575,885
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)...........ccriiriiiriirencreseseeeeeeeeeieneiens | eeeeeiseeeneieens 3,294,366,094 | ...cvvverrnnnnn 4,428,692,127
27, ProteCted COIl HADIILIES. ..........euieeiieciiiei ettt ettt s et ensebensebensesnbesns | Shetetesetessstensetansetentessntsnntesss | ossebsssesassesassessnbennbenssbanssianea
28.  Total liabilities (LINES 28 ANT 27)........ccurruierrierierieereiseeneiseieiesises s ssse st ssb bbb bbbt ssenes | _sssssensssssesssees 3,294,366,094 | ..o 4,428,692,127
29.  Aggregate write-ins for SPecial SUMIUS UNDS...........cuiiiimiiiiriiieeicicceceee ettt | frtbneb bbbt nsenae (0 T 0
30.  COMMON CAPIAl SEOCK.........vuvieiiiieiietiete ettt bbb s bbbttt s et ssebensenas | sbatsetesiesnstessnteteea 4,200,000 | .coeiiiiiereee 3,000,000
31, Preferred Capital SIOCK..........c.oiiiiiiriiieiieieieie ettt s ettt nenens | chetietenie sttt n st ent e ente et | ebesseientetnntetneas 315,000,000
32.  Aggregate write-ins for other than special SUTPIUS fUNAS............cocuriiiriiriniie ettt snesensenes | ettt (0 T 0
33, SUMIUS NMOES......eoceiiiitiitie ettt s bbb e bbbkttt bbbt st s et essebensetas | cbetsetessetetsetansetenbet s betebessnbesas | betsebssebassebass et s b es s b enssbensebanias
34.  Gross paid in and contributed surplus...... .1,099,902,428 ....1,101,058,128
35, UnasSigned fUNAS (SUMPIUS)........euiveurieririieiiieiseisiseistie sttt bbbttt essesennenas | conbnisebnssesnssenens 919,653,282 | oo 830,199,805
36. Less treasury stock, at cost:
36.1 . 0.000 shares common (value included in Line 30 §.......... 0) ettt | nerer et ntees | ceet et
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt nres | netereten ettt enrensnrensntens | eenrneet et ee sttt
37.  Surplus as regards policyholders (LINES 29 10 35, 185 36)........cvvuerrerrrreririrnirrininieieeseeseeseesessesssssssssssssssssssesesessessees |_ssssssssssssessesens 2,023,755,710 | oo 2,249,257,933
38, Totals (Page 2, LINE 28, COL. 3)........cuiiuriiirirriiiririiriresiser ettt | neiesinenenienes 5,318,121,804 | ..ocovvrviierne 6,677,950,060
DETAILS OF WRITE-INS
2501. Deferred gain on transfer of DON INVESIMENL. ..ot ssnsneneses | erssssresssnsnsssseeesenns 3,529,749 [ oo 4,309,460
2502. Accounts payable - OtNEI INSUIETS ..........cccciiiriiereiiiiierce ettt ss et s bbb se s s s s ssesesessnsssesesesnnsnns | sbesessssssesesesnsinssesesanns 92,066 | .voveverrererereeee s
2503, MISCEIIANEOUS...........cvveiirrrieietee bbb | remsensessensens e ee s 4537 | oo 749,829
2598. Summary of remaining write-ins for Line 25 from oVerfloW Page..........cccceuieiiieiciciccie ettt niens | ceveiess e e (01 IO 5,516,596
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 8DOVE)......c..iveirriieririiesirieiiserssisesiseieneseessns s ene s senesesenenens | sesssssesssesesensessens 3,626,352 | ..., 10,575,885
20071, Rttt ens | nebieni ettt | neri s
2002, RS n b
2903, s
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 BDOVE)... ... rururererrerrerseseessessessesessessessessnssnsensesssnssnssssasssssesssssessssessesns | sossssssasssssansssssssessassessesssssens 0 ] 0
3201, eSS RR RS eS£ReEAE RS Resnsessessen st nentnes | essnssensenss st st st sttt ntnstens | nersenssest st et s st
3202, SRS Re R £ £ R RS RE £ R RS e st ssen et nen s | estnssess st st st st nt st ntnstens | nessensest ettt
3203, SRS R £ RS RE £ ARE£R ARt n et n et sensnns | estentsess st st st ettt st nstens | nersensrest ettt
3298. Summary of remaining write-ins for Line 32 from OVEIfIOW PAGE.........uevrriiriiiiirireseie s eeeeeesessessees | sesessssssssnssssssssassessessessesnesn (0 TR 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0OVE).......euuiurrererierieriesiesiessssnisssseseessnssessnssssenssnsessensessensessessssssssssssssss | sesesssssssssssanssssassasssssessessesses 0 e 0




Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............. (WHAHEN $.....764,732,934).......ooeeoeeeeeeeereees st ssssn s esss s sssssesssnses | seesseneenes 762,528,477 | .............771,540,691 | .......... 1,559,813,553
1.2 Assumed........ (written $ B [ 1,046,300,822 | .......... 1,075,702,707 | . .2,163,665,462
1.3 Ceded............ (Written §.....2,642,208,348).........cccorrvrmererrremeresneessesesseessnesssees s sssssssssessssssssensnes | serssssseeas 922,763,784 | ............... 33,037,295 | ............... 62,362,732
14 Net................ (written $.....(830,218,650))..........cuurerieerieieeeie st ssessnnes | eveensesi 886,065,515 | .......... 1,814,206,103 | .......... 3,661,116,283
DEDUCTIONS:
2. Losses incurred (current accident year $.....994,508,665):
2 DIIECL ...ttt et bt a bbb | eresiesenns 402,861,472 v 421,649,952 | .............896,474,613
............. 628,348,154 | .............556,091,777 | ..........1,215,428,833
............. 522,973971 | .............10,710,346 | ...............28,670,092
...508,235,655 ...967,031,383 | . .2,083,233,354
3. Loss adjustment EXPENSES INCUMTEM...........c.oiueiiuriiiriiirieirieise ittt bttt naens | aveesnieeans 101,209,806 e 164,271,026 | .............356,759,374
4. Other underwriting EXPENSES INCUITEA............curiururiiriiieiriieireie ettt bbbt sssbensenns | coebesienaees 232,101,361 LGATT 732,779  e.....947,611,820
5. Aggregate write-ins for underwriting deductions.....
6. Total underwriting deductions (Lines 2 through 5)
7. Netincome of protected Cells..........ocvuevercencnercrenennn. ..
8. Net underwriting gain (loss) (Line 1 MiNUS LINE 6 + LINE 7).......cocuviuririiiriririereereieeeieieiseisseesseisssessssesnies | ceeiesninnans 44,518,693 1205170915 | .............273,511,735
INVESTMENT INCOME
9. Net investment INCOME BAMMEH. ..ot 61,377,205 ....153,026,833 oeee.232,068,687
10. Net realized capital gains (losses) less capital gains tax of $ 80,100,789 1,812,823 ....(15,617,839)
11. Net investment gain (I0SS) (LINES 9+ 10).......ccviueiiieiiriiciicrieree ettt ssssennees | sveviesesinns 141,477,994 ....154,839,656 ....216,450,848
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....41,962 amount charged off $.....6,350,218)..........cccovvreervernerneserssrersnseesensessessssssnsens | coenrerienrenns(6,308,256) | vovvorenreen (5,169,977)| ...vvcveeve. (9,765,532)
13. Finance and service charges not included in PremMiUmS.........cocvreeennninneenrseseesesesesesesesesssesessessssssssssnsnens | senvnennnnennens 1,117,992 [ i 1,329,657 | .. ..2,447 122
14. Aggregate write-ins for miscellaneous income............ .(13,431,213)] ..............(25,461,542)
15. Total other income (LINES 12 throUGN 14)...........eueieieiiceree st (17,271,533 .............(32,779,952)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINES 8 + 11+ 15)......iuiiieiiecscscsc e ....342,739,038 ....457,182,631
17. Dividends t0 PONICYNOIAETS.............evueeeereieieieieieiee ettt sttt essessessensessesnensennesnes | cosssssssssssssssssssssansansanses | coossesssnssssssssenssssnnsesses | onesssssssssesessssssessenes
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LINE 17)........coiuriiriiriinicneesee ettt 181,227,403 v 342,739,038 ....457,182,631
19. Federal and foreign income taxes incurred......... ....(60,444,716) | ............... 45,275,509 .68,119,002
20. Net income (Line 18 minus Line 19) (to Line 22) 241,672,119 ....297,463,529 ....389,063,629
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DEcembEr 31 PriOr YEAI........ovverrerrrrirnrrrrrinieieeeeseeeseeseseseesessesssssssssssssesss | seseeneens 2,249,257,933 | .......... 2,159,118,589 | .......... 2,159,118,589
22. Netincome (from LINE 20)........c.eueurerirriririririeicisiseisssssssssssssssssssse s s s s ssessessessessessessesssssessesssssssnss | svsessesseses 241,672,119 v 297,463,529 | .............389,063,629
23. Net transfers (o) from Protected Cell @CCOUNES...........cvuvurvererrinirrcrnirnirrirnininieisesseesesssssessesseessesesssesssssssssnses | sesseessssssssssssssssssssssssenss | seessessesesnsesnssnsesesss | sereessessssessessessessssseens
24. Change in net unrealized capital gains or (losses) less capital gains tax of $ ....(16,937,718) 93,720,778) ....(31,523,360)
25. Change in net unrealized foreign exchange capital gain (10SS)..........cccoeevveveveiireiireiieriiennns | e 784,879 [ .o, 334,745 | .. ...1,503,084
26. Change in net deferred INCOME taX.........cvurirriririricieesissese sttt st et essessessessessessessnens | ressssneens (104,345,618) (1,807,377)| cevvererrrenn 2,760,861
27. Change in NONAAMItEA ASSELS...........ccovueurireiiieicieice ettt sttt ntanes | evssessnsenns 77,775,522 v (12,944,390) | ..............(16,067,681)
28. Change in provision for reinsurance...
29. Change iN SUMIUS NOLES..........cueviviiiiieiicieisciesie sttt sttt a bbb bbb bbb
30. Surplus (contributed to) withdrawn from protected CEIIS............ccviueiiiiiciieecece e eiens [ et | errerisse s sesesens | cresessse e
31. Cumulative effect of changes in acCoUNtiNg PrINCIPIES. ........cvveviveiiieieiccieie ettt ssssesns | esetesiesesssssesssessssesns | eeseressesissessssessssesesessess | cresesssessssesssse e sssenes
32. Capital changes:
321 P MMttt naestenas | ereresnsnns 1,200,000 | cvovveeeeeeeeieeeereierenes [ e
32.2 Transferred from surplus (Stock DIVIEN).............ceicuiieiieiececee et | crenisiinens (315,000,000) | ....vvvevreererereiereierens | e
32.3 TranSErTEA 10 SUMPIUS......vc ettt essens st ess st st st ensessassans | sesessssnssssssssnssassassansanss | sessemsessessnsnsssensssessesses | reeeeesesessesseeeenens
33. Surplus adjustments:
331 PI IN..eiviiiee ettt

33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital

34. Net remittances from or (10) HOME OffiCE........uuirrrrririrririreeeeeieeeee e sessssssssssssssssnnes | nesneensensssssnsensensssssessenes | sesessessemesnsesnsnsesesss | soneesseseeseseeeseeseeeeens
35. Dividends t0 StOCKNOIAETS...........c.cueveieeceeicee ettt ettt s s ssassssensnsstesenns | senersreesaeas (36,718,438)] ............ (253,199,658)| ............ (255,597,189)
36. ChaNge iN trEASUNY STOCK. .......uuvrieeeceerciecrecsecieise ettt sttt ess s ensensessensenns | nesnssnssnssseanssssensssssensanss | sesessessessemnmsesnnsnssessenss | coneeseeeessseseeseenseneeeens
37. Aggregate write-ins for gains and 10SSES IN SUIPIUS............c.vuiererierienieniinirnriniereseeeseeseeseesessessessessessenenenesens | cesessnssssns (T2,777,269) | oo [0 0
38. Change in surplus as regards policyholders (Lines 22 through 37) ol ..(225,502,223) ...(63,964,869)| .. 90,139,344
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38)..........oeueureereereereinienineineinenesesesesenes | ceveienns 2,023,755,710 | .......... 2,095,153,720 | .......... 2,249,257,933

0501.

0502.

0503.

0598. Summary of remaining write-ins for Line 5 from oVerflow Page............cceeeeeiieiriceeneceseesesesesensineins | seeneeneessessesssessesne s (01 TR 0

0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE). ... iuiuiiiiiiiiiiiiiisi s snssnsensens | snessessessssnesnssnssnsensenes [0 R 0

1401. Forgiveness of debt by Farmers Group, INC..........ccouriiiieiieieicsesie et snsessssesssenns | coveieinsinnneens 5,406,922 | ..o | e

1402, RESHUCIUMING ChATGES. ... eucvuieririiiiiseiseiecicict sttt nsensenns | oebeieieinees (4,253,034) [ ...ooevrevereeeeeieieeees [

1403. Restated quota share - dividends, write-offs, payment fees .(1,765,343) ...(16,007,804) [ ...... (27,285,352)

1498. Summary of remaining write-ins for Line 14 from overflow page..........cccoeeeuriiirieinieinieeeicseeseeseeseeeneees | ceveieineininenns 1,032,435 [ .o 2,576,591 | .o 1,823,810

1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE).......ruuiieiiriieiiisieeieii s seesnissessnssssssesssnssessnsssssnssensenes | sosesssssssssssasees 420,980 cenn(13,431,213) ..............(25,461,542)

3701. Stock purchase agreement assets / liabilities retained by Farmers Group, Inc... ..(72,777,269)

3702, bR R £ R AR AR bbbt n et | HEebaen bttt

3703, bbb R SRR E R R Rt b bbbt | HEebaen bbbttt

3798. Summary of remaining write-ins for Line 37 from overflow page.... ceveeneennn0

3799. Totals (Lines 3701 thru 3703 plus 3798) (LiNe 37 @DOVE)......ccouiuriiiiiiiiiiiieieieisieisei e seseseenses | ennsenssaennas (72,777,269)
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Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

CASH FLOW

1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance ..927,325,392 | ............ 1,795,061,215 | ............ 3,589,766,166
2. Netinvestment income... ..710,460,051 ..144.291,931 | ... ..229,107,354
3. MISCEHIANEOUS INCOME........ouiiieiieisciceesie ettt sttt ns st en s b s bessenss | snsensessssaneas (10,176,206) | ................ (17,271,533) | coverernan (32,779,952)
4. Total (LINES 1 TOUGN 3)....oiveieciricicse ettt | enssesssnsens 987,609,237 | ..cevveee. 1,922,081,613 | ............ 3,786,093,568
5. Benefit and 10SS related PAYMENLS.........ccuiieiiiciee ettt sntensenae | sressesesienies 727,935,505 | ...covveen 939,308,848 | ............ 1,975,458,628
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccoveveiirinieesseie e | seeeensiennes 380,837,200 | ....cceuuen 664,521,700 | ............ 1,261,409,459
8. Dividends paid t0 POICYNOIAETS. ........cuvieereeiirciieieireis ettt ssessessssntes | netesseesessstessessssnssassessesnns | sesetssnssessessnsnssessesnnsnssens | cosessssesssenssnssessesssassesnnes
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. (12,437,712 | .... .40,000,000 ....65,470,712
10, Total (LINES 5 throUGN 9).......cuureuierieiiiecireieiie ettt s ettt ens st | stensnsnees 1,096,334,993 | ........... 1,643,830,548 | ............ 3,302,338,799
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccvieviiiuiieiieiiceeee et sssebennns | sessesessanns (108,725,756) | .......ocvv... 278,251,065 | ......cco... 483,754,769
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS. ..ottt ettt | sesesbineeas 1,469,047,377 | ..cvvveenee. 589,914,110 | ............ 1,107,309,731
12.2 Stocks 43,465,575 5,270,443 | ..ovvvvvrinen. 21,205,194
12.3 Mortgage loans ....103,720,925 5,940,239 | oo 23,085,443
12,4 REAIESIALE. ... .okttt sr et tents | senstentesetentessetetessensenet | sresetestensesesnnnentes et nntante | estessesseaet s st an et
12.5  Other iNVESIEA @SSELS........couiuiieiecicieiie ettt ntes e bnns | evsebsnsesans 385,146,170 | ..ovvvverernne 7,761,548 | oo 20,451,114
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS............ccccvevereereiccveeeiceereeeie | e 13,205 | oo 65,164 | ..o 63,905
12,7 MISCEIIANEOUS PrOCEEAS. .......ovcvviveiiieieciii ittt ettt se st st es b b s s sssensens | dessessessssensa 12,362,467 | ....coeuuee. 107,851,067 | .covvevernnee. 1,272,506
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucviuieeieiereeee ettt sesss s ssssessessssenes | evessessnes 2,013,755,719 | .cccvvennn 716,802,570 | ............ 1,173,387,893
13.  Cost of investments acquired (long-term only):
1311 BONAS...o.vvoieeiieieciee ittt ss bbbt | sbsesbinenes 1,169,971,820 | ............... 556,789,769 | ....cccovrvne. 986,348,993
1302 SHOCKS ettt | faeetseei e 856,953 | ..ovveriiis 5,429,849 | oo 6,337,095
13.3 MOMGAGE I08NS........cooeircieiieii sttt ettt | Sienssenssens s 528,114 | oo 45,890,349 | ......cooeennn 68,305,668
134 REAIESIALE......uveiceci bbbttt st ntes | dhesaesie st n ettt nee
13.5  Other iNVESIEA @SSELS........cvucviveiecictcece ettt s st es s enses s sanns | evaesssssssesens 22,023,339
13.6  MiSCEllANEOUS @PPIICALIONS. .......cvueiriviieiieieiiisieie sttt st s tes e nsnsensensens | sessessessssensa 12,654,888
13.7 Total investments acquired (Lines 13.1 to 13.6)... .1,206,035,114
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNe 14)........ccoovrrnrirrinrnrnineineeeneeseeseees e essesseneens | ceseesesnnens 807,720,605
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUrpIUS, 1ESS trEASUNY SLOCK...........cceiiiieiicieecceiree st eae s esens | eeaebesnsenes (315,000,000) | ....ocvrvererirererieererieeens [ ereerereneess e
16.3 BOITOWEA fUNGS......ooovveieeiiiiii ittt nbtnns | eebbnssnseas (700,000,000) [ ...ovourrerrereierirniirneirenes | orrieeieees (100,000,000)
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 DivIdENdS t0 STOCKNOIAETS...........ciuieieiiiie ettt ettt enss st | sseesessenssnees 1,812,319 | .. 254,290,312 | coovveeenne 256,687,843
16.6  Other cash provided (APPHEA).......c..cvuuererririiiiiie ittt | ersensssssenes 198,025,011 | .o (14,638,223) | ...coovvvennene (91,302,279)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | c.ccccouueeeee (818,787,308) | .............. (268,928,535) | .............. (447,990,122)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvevvverens | verrernnenns (119,792,459) | ....covvvnenes 84,253,144 | .....ccconv. 73,448,369
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN.......vveiirecieeieeieeie sttt s sttt b bbbt ssens | snsssnsssnssans 76,574,964 | .....coovevene. 3,126,595 | ..ovvvrereinns 3,126,595
19.2 End of period (LINe 18 PIUS LINE 19.1)....ccu ittt sttt bbbt sssenes | erbsesssnssnnees (43,217,495) | ...cvvrrrnen. 87,379,739 | oo 76,574,964
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Unearned premium pOrftfolio tranSTEr............oreriererririncireieis ittt ssessssssesssssessns | sesssseseees 1,684,563,101
20.0002  Stock purchase agreement assets / liabilities retained by Farmers Group, Inc....
20.0003  In kind dividend paid
20.0004  MetLife Legal Plans - premium. ..18,159,522 56,338,204
20.0005  Security exchanges............... ..11,807,027 17,975,943
20.0006 MetLife Legal Plans - professional services provided... ..10,824,126 17,604,241
20.0007  Transfer from mortgages into other invested assets 5,537,391 |
20.0008  Forgiveness of debt by Farmers Group, INC..........cccvceveieveieieicinesieesereseseesessssseesssssessesssssssessesessssssssesees | seeseesenesseseeney 808,922 | ioviivieiciiesieeseieiens [ v
20.0009  MetLife Legal Plans - losses 19,653,056
20.0010  Transfer from gross paid in and contributed surplus to common capital Stock............ccccccevevereereereivereceiieeen | cveeereeneeennn 1,200,000 | oo [
20.0011  Joint venture distribution paid in the form of cOmMmMON StOCKS...........covvurrerririereirririncrriereenesseeeeneenseeeneineens | vrenesnnnennenneen 386,159 | it | e 494,109
20.0012  Capitalized interest on bonds 1,113,741
20.0013  Intangible asset received
20.0014  Dividends received in the form of DONAS............ccccviueiiiciiiise e
20.0015  Other Invested Assets non cash contributions..
20.0016  Common StOCK EXChANGES.........cvueveviieieicisisie et
20.0017  Dividends received in the form of bonds investment income due and accrued
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Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

NOTES TO THE FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

The accompanying financial statements of Farmers Property and Casualty Insurance Company (the “Company” or

“FPC”) have been prepared on the basis of accounting standards prescribed or permitted (“RI SAP”) by the State of
Rhode Island (“RI”’) Department of Business Regulation, Insurance Division (the “Department” or “RIDBR”).

The Department recognizes only the statutory accounting practices prescribed or permitted by Rhode Island in

determining and reporting the financial condition and results of operations of an insurance company, in determining its

solvency under the Rhode Island Insurance Law. In 2001, the National Association of Insurance Commissioners’
(“NAIC”) Accounting Practices and Procedures Manual (“NAIC SAP”) was adopted as the basis of Rl SAP.

The Department has not adopted any prescribed accounting practices that differ from those found in NAIC SAP. A

reconciliation of the Company’s net income and capital and surplus between RI SAP and NAIC SAP is as follows:

Financial

Financial  Statement For the Six
SSAP Statement Line Months Ended For the Year Ended
Number ® Page Number June 30, 2021 December 31, 2020
Net income, RI SAP $ 241,672,119  § 389,063,629
State prescribed practices: NONE — —
State permitted practices: NONE — —
Net income, NAIC SAP $ 241,672,119  § 389,063,629
June 30, 2021 December 31, 2020
Statutory capital and surplus, RI SAP $ 2,023,755,710  $ 2,249,257,933
State prescribed practices: NONE — —
State permitted practices: NONE — —
Statutory capital and surplus, NAIC SAP $ 2,023,755,710 $ 2,249,257,933

@ Statement of Statutory Accounting Principles (“SSAP”)

B. Use of Estimates in the Preparation of the Financial Statements

No significant change.

C. Accounting Policy

M

2

No significant change.

The Company did not sell and reacquire any NAIC Securities Valuation Office Identified Funds.

(3) No significant change.

“

6))

(6)

Redeemable preferred stocks are generally stated at amortized cost unless they have a NAIC rating designation
of 3, 4, 5 or 6, in which case such stocks are stated at the lower of amortized cost or fair value. Perpetual preferred
stocks are generally stated at fair value. Mandatory convertible preferred stocks are stated at fair value, not to
exceed any currently effective call price, prior to conversion.

No significant change.

Mortgage-backed bonds, included in bonds, are generally stated at amortized cost using the scientific method
unless they have a NAIC rating designation of 3, 4, 5, or 6, which are stated at the lower of amortized cost or fair
value. Amortization of the discount or premium from the purchase of these securities considers the estimated
timing and amount of prepayments of the underlying mortgage loans. Actual prepayment experience is
periodically reviewed and effective yields are recalculated when differences arise between the prepayments
originally anticipated and the actual prepayments received and currently anticipated. For credit-sensitive
mortgage-backed and asset-backed bonds and certain prepayment-sensitive bonds (e.g., interest-only securities),
the effective yield is recalculated on a prospective basis. For all other mortgage-backed and asset-backed bonds,
the effective yield is recalculated on a retrospective basis.

For certain residential mortgage-backed securities (“RMBS”) and commercial mortgage-backed securities
(“CMBS”), both an initial and final NAIC designation is determined on a security-by-security basis based on a
range of values published by the NAIC. The initial designation is used to determine the carrying value of the
RMBS or CMBS. RMBS and CMBS with initial designations of 1 or 2 are stated at amortized cost, while RMBS
and CMBS with initial designations of 3, 4, 5 or 6 are stated at the lower of amortized cost or fair value. The final
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Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

NOTES TO THE FINANCIAL STATEMENTS

designation calculation compares this carrying value with a range of values, resulting in a final NAIC designation
reported herein, which is used for all other accounting and reporting purposes.

(7-14) No significant change.
D. Going Concern
Management does not have any substantial doubt about the Company’s ability to continue as a going concern.
2.  Accounting Changes and Corrections of Errors
No significant change.
3. Business Combinations and Goodwill
No significant change.
4. Discontinued Operations
No significant change.
5. Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans

(1-3) No significant change.
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Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

NOTES TO THE FINANCIAL STATEMENTS

(4) The Company’s age analysis of mortgage loans and identification of mortgage loans in which the insurer is a

participant or co-lender in a mortgage loan agreement, aggregated by type, was as follows:

a.  June 30, 2021
1. Recorded Investments (All)
(a) Current
(b) 30-59 days past due
(c) 60-89 days past due
(d) 90-179 days past due
(e) 180+ days past due

2. Accruing Interest 90-179 Days Past Due
(a) Recorded investment

(b) Interest accrued

3. Accruing Interest 180+ Days Past Due
(a) Recorded investment

(b) Interest accrued

4. Interest Reduced
(a) Recorded investment
(b) Number of loans
(c) Percent reduced

5. Participant or Co-lender in a
Mortgage Loan Agreement

(a) Recorded investment

b.  December 31, 2020
1. Recorded Investments (All)
(a) Current
(b) 30-59 days past due
(c) 60-89 days past due
(d) 90-179 days past due
(e) 180+ days past due

2. Accruing Interest 90-179 Days Past Due
(a) Recorded investment

(b) Interest accrued

3. Accruing Interest 180+ Days Past Due
(a) Recorded investment

(b) Interest accrued

4. Interest Reduced
(a) Recorded investment
(b) Number of loans

(c) Percent reduced

5. Participant or Co-lender in a
Mortgage Loan Agreement

(a) Recorded investment

Residential Commercial
All
Farm Insured Other Insured All Other Mezzanine Total

$ 140,954,871 $  — $ — $  — $ 145,881,028 $ — $ 286,835,899
$ — $ — $ — $  — $ — $ — $ —
$ — $ — $ — $  — $ — $ — $ —
$ — $  — $ — $  — $ — $ — $ —
$ — $  — $ — $  — $ — $ — $ —
_ _ _ _ _ _ $ _
$ — $  — — — — — $ —
_ _ _ _ _ - $ -
_ _ _ _ _ - $ -
$ 6,089,477 $  — $ — $  — $ — $ — $ 6,089,477
4 — — — — — 4

15% — % —% — % —% —% 15%
$ 140,954,871 $  — $ — $  — $ 145,881,028 $ — $ 286,835,899
$ 177,300,181 $  — $ — $  — $ 216,163,411 $ 428,102 $ 393,891,694
$ — $  — $ — $  — $ 982,737 $ — $ 982,737
$ — $  — $ — $  — $ — $ — $ —
$ — $  — $ — $  — $ — $ — $ —
$ — 3 — $ — $  — $ — $ — $ —
$ — $  — — — — — $ —
- _ _ _ _ _ $ _
_ _ _ _ _ _ $ _
_ _ _ _ _ _ $ _
$ 12,045,676 $  — $ — $  — $ 52,440,089 $ — $ 64,485,765
9 — — — 12 — 21

1.3% — % —% — % 1.0% —% 1.0%
$ 115,563,710 $  — $ — $  — $ 217,146,149 $ 428,102 $ 333,137,961
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Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

NOTES TO THE FINANCIAL STATEMENTS

(5) The Company’s investment in impaired loans with or without allowance for credit losses and impaired loans subject
to a participant or co-lender mortgage loan agreement for which the reporting entity is restricted from unilaterally
foreclosing on the mortgage loan, were as follows:

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
a. June 30,2021

1. With allowance for credit losses  $ — 3 — 8 — 8 — 3 — 3 — 8 —
2. No allowance for credit losses ~ $ — 3 — S — 8 — — 3 — —
3. Total (1+2) $ — 8 — 8 — 3 —  $ — 8 — S —
4. Subject to a participant or co-

lender mortgage loan agreement

for which the reporting entity is

restricted from unilaterally

foreclosing on the mortgage loan — 3 — 3 — 8 — 3 — 3 — 8 —

b. December 31,2020

1. With allowance for credit losses $ — 8 — 8 — 3 —  $ —  § — 8 —
2. No allowance for credit losses ~ $ — 3 — 3 — 3 —  $5537391 $ —  $5,537,391
3. Total (1+2) $ — 3 — 8§ — 3 — $5537391 § —  $5,537,391
4. Subject to a participant or co-

lender mortgage loan agreement

for which the reporting entity is

restricted from unilaterally

foreclosing on the mortgage loan ~ $ — 8 — 8 — 3 —  $ —  § — 8 —

(6) The Company’s investment in impaired and nonaccrual loans was as follows:

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
2. June 30,2021
1. Average recorded investment $ — 3 — 3 — 3 —  $1845797 $ —  $1,845,797
2. Interest income recognized $ — 3 — S — 8 — 3 — 3 — 8§ —

3. Recorded investments on
nonaccrual status ) $ — 3 — $ — 8 — 3 — 3 — 3 -
4. Amount of interest income
recognized using a cash-basis

method of accounting — $ — $ - $ - $ - $ - $ -
b. December 31,2020

1. Average recorded investment $ — 3 — 3 — 3 —  $2214957 $ —  $2.214,957
2. Interest income recognized $ — 3 — 3 — 3 — $ 106,133 $ — $ 106,133
3. Recorded investments on
nonaccrual status ¥ $ — 3 — 3 — 3 —  $5,537,391 $ —  $5,537,391
4. Amount of interest income
recognized using a cash-basis

— 3 — 3 — 3 — $§ 88252 $ — § 88252

method of accounting

M As of June 30, 2021 , the recorded investment in impaired farm, residential and commercial mortgage loans which were in nonaccrual
status was $0, $0 and $0, respectively. As of December 31, 2020, the recorded investment in impaired farm, residential and commercial
mortgage loans which were in nonaccrual status was $0, $0 and $5,537,391, respectively.

(7) The Company’s allowance for credit losses, were as follows:

2021 2020
a. Balance at beginning of period $ 269,586  $ —
b. Additions charged to operations (269,586) 269,586
c. Direct write-downs charged against the allowances — —
d. Recoveries of amounts previously charged off — —
e. Balance at end of period $ — § 269,586

(8-9) No significant change.
B-C. No significant change.
D. Loan-backed Securities

(1) Prepayment assumptions were obtained from published broker dealer values and internal estimates.
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“4)

)

a. The Company did not recognize any other than temporary impairments (“OTTI”) on the basis of the intent to
sell during the six months ended June 30, 2021.

b. The Company did not recognize any OTTI on the basis of the inability or lack of intent to retain the investment
in the security for a period of time sufficient to recover the amortized cost basis during the six months ended
June 30, 2021.

As of June 30, 2021, the Company has not recognized any OTTI on its loan-backed securities based on cash flow
analysis.

At June 30, 2021, the estimated fair value and gross unrealized losses for loan-backed securities, aggregated by
length of time the securities have been in a continuous loss position were as follows:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 1,038,326
2. 12 Months or Longer $ 304,502

b. The aggregate related fair value of securities with
unrealized losses:

1. Less than 12 Months $ 182,802,886
2. 12 Months or Longer $ 11,218,069

The Company performs a regular evaluation, on a security-by-security basis, of its securities holdings in accordance
with its OTTI policy in order to evaluate whether such investments are other than temporarily impaired.
Management considers a wide range of factors about the security issuer and uses its best judgment in evaluating the
cause of the decline in the estimated fair value of the security and in assessing the prospects for near-term recovery.
Factors considered include fundamentals of the industry and geographic area in which the security issuer operates,
as well as overall macroeconomic conditions. Projected future cash flows are estimated using assumptions derived
from management’s best estimates of likely scenario-based outcomes after giving consideration to a variety of
variables that include, but are not limited to: (i) general payment terms of the security; (ii) the likelihood that the
issuer can service the scheduled interest and principal payments; (iii) the quality and amount of any credit
enhancements; (iv) the security’s position within the capital structure of the issuer; (v) possible corporate
restructurings or asset sales by the issuer; and (vi) changes to the rating of the security or the issuer by rating
agencies. Additional considerations are made when assessing the unique features that apply to certain loan-backed
securities including, but are not limited to: (i) the quality of underlying collateral; (ii) expected prepayment speeds;
(iii) current and forecasted loss severity; (iv) consideration of the payment terms of the underlying assets backing
the security; and (v) the payment priority within the tranche structure of the security. For loan-backed securities in
an unrealized loss position as summarized in the immediately preceding table, the Company does not have the intent
to sell the securities, believes it has the intent and ability to retain the security for a period of time sufficient to
recover the carrying value of the security and based on the cash flow modeling and other considerations as described
above, believes these securities are not other than temporarily impaired.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

The Company did not have any dollar repurchase agreements or securities lending transactions as of June 30, 2021.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company did not have any repurchase agreement transactions accounted for as secured borrowings as of June 30,
2021.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company did not have any reverse repurchase agreement transactions accounted for as secured borrowings as of
June 30, 2021.

H. Repurchase Agreements Transactions Accounted for as a Sale

The Company did not have any repurchase agreement transactions accounted for as a sale as of June 30, 2021.

I.  Reverse Repurchase Agreements Transactions Accounted for as a Sale

The Company did not have any reverse repurchase agreement transactions accounted for as a sale as of June 30, 2021.
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J.  Real Estate

No significant change.

K. Investments in Low-Income Housing Tax Credits (“LIHTC”)

No significant change.

L. Restricted Assets

(1) Restricted Assets (Including Pledged)

Information on the Company’s investment in restricted assets as of June 30, was as follows:

Gross Restricted

2021

()] @

General

Account
Supporting

Separate

Restricted Asset ~ Total General Account
Category Account Activity @

(©)]

Total
Separate
Account

Restricted
Assets

O] ®)

Separate
Account
Assets
Supporting
General
Account 2021
Activity ® (@ plus3)

(6)

December 31,
2020

O]

Increase/
(Decrease)
(5 minus 6)

Percentage

®) (9) (10) (11

Admitted
Total Current Gross Restricted
Total Non Year Restricted to Total
Admitted Admitted to Total Admitted
Restricted Restricted Assets Assets

Subject to

contractual

obligation for

which liability

is not shown $ — 3 —

Collateral held
under security
lending
agreements

Subject to
repurchase
aareements
Subject to
reverse
repurchase
aareements
Subject to
dollar
repurchase
aareements
Subject to
dollar reverse
repurchase
agreements

Placed under
option
contracts

Letter stock or
securities
restricted as to
sale -
excluding
Federal Home
Loan Bank
(“FHLB™)
capital stock

FHLB capital
stock 1,382,600 —

On deposit
with states 4,912,823 -

On deposit
with other
regulatory
bodies
Pledged
collateral to
FHLB
(including
assets backing
funding
agreements) — —

Pledged as
collateral not
captured in
other
cateqories
Other restricted
assets

— 1,382,600

— 4,912,823

155,949,158

28,963,900

4,911,309

992,380,672

4,909,586

(155,949,158)

(27,581,300)

1,514

(992,380,672)

(4,909,586)

— 1,382,600 0.03 0.03

— 4,912,823 0.09 0.09

Total restricted
assets $ 6295423 $ —

$ — $ 6,295423

$1,187,114,625

$ (1,180,819,202)

$ — $ 6,295,423 0.12% 0.12%

(a) Subset of column 1.
(b) Subset of column 3.
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(2) Details on the Company’s assets pledged as collateral, not captured in other categories, as of June 30, were as

follows:
Gross Restricted
2021 Percentage
(€] 2 (©) 4 (®) (6) @] ®) (9) (10)
Separate
General Account
Account Total Assets Total Admitted
Supporting Separate Supporting Current Gross Restricted
Separate Account General Increase/ Year Restricted to Total
Collateral Total General Account Restricted Account 2021 December 31, (Decrease) Admitted to Total Admitted
Agreement Account Activity @ Assets Activity ® (1 plus 3) 2020 (5 minus 6) Restricted Assets Assets
Derivative
over-the-
counter
(“OTC”)
Bilateral -
Securities — 8 — 3 — $ — 3 — $ 1494679  $ (1,494679) $ — — % — %
Derivative
oTC
Centrally
Cleared -
Securities
Pledged
— — — — — 3,414,907 (3,414,907) — — —
Total $ — $ — $ — $ — $ — $ 4,909,586 $ (4,909,586) $ — —% —%

(a) Subset of column 1.
(b) Subset of column 3.
(c) Cash collateral pledged for OTC Cleared is reported in aggregate write-ins for invested assets as cash collateral on derivatives.

(3) No significant change.
(4) The Company did not have any collateral received and reported as assets as of June 30, 2021.
M. Working Capital Finance Investments
The Company had no working capital finance investments as of June 30, 2021.
N. Offsetting and Netting of Assets and Liabilities
The Company had no assets and liabilities which are offset and reported net in accordance with a valid right to offset.
O-P. No significant change.
Q. Prepayment Penalty and Acceleration Fees
During the six months ended June 30, 2021, the Company had securities sold, redeemed or otherwise disposed of as a

result of a callable feature. The number of securities sold, disposed or otherwise redeemed and the aggregate amount of

investment income generated as a result of a prepayment penalty and/or acceleration fees were as follows:

General Account Protected Cell

Number of CUSIPs 13 —
Aggregate Amount of Investment Income $ 889,604 $ _

R. Reporting Entity’s Share of Cash Pool by Asset Type
The Company did not invest in cash pools during the six months ended June 30, 2021.
6. Joint Ventures, Partnerships and Limited Liability Companies
No significant change.
7. Investment Income
A. Due and accrued income is excluded from surplus on the following bases:

All investment income due and accrued with amounts over 90 days past due is nonadmitted except for mortgage loans
in default (i.e., delinquent or in the process of foreclosure), when any amounts due and accrued over 180 days past due

are nonadmitted.

B. There was no amount excluded as of June 30, 2021. The total amount excluded was $14,810 as of December 31, 2020.
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8. Derivative Instruments
A. Derivative Instruments under SSAP No. 86, Derivatives (“SSAP 86)
As of March 31,2021, the Company has sold all its derivative positions.

The Company may be exposed to various risks relating to its ongoing business operations, including interest rate risk,
foreign currency exchange rate risk and credit risk. The Company uses a variety of strategies to manage these risks,
including the use of derivatives.

Derivatives are financial instruments whose values are derived from interest rates, foreign currency exchange rates,
credit spreads or other financial indices. Derivatives may be exchange-traded or contracted in the over the counter
(“OTC”) market. All of the Company’s OTC derivatives are bilateral contracts between two counterparties. The
Company uses a variety of derivatives, including swaps and forwards, to manage risks that may include interest rate
risk, foreign currency exchange rate risk and credit risk. Derivative hedges are designed to reduce risk on an economic
basis while considering their impact on accounting results and statutory capital. To a lesser extent, the Company uses
credit derivatives in replication synthetic asset transactions (“RSATs”) to synthetically replicate investment risks and
returns which are not readily available in the cash market.

Insurance statutes restrict the Company’s use of derivatives to: (i) hedging activities intended to offset changes in the
estimated fair value of assets held, obligations and anticipated transactions; (ii) income generation transactions to
generate additional income or return on covering assets; and (iii) RSATs to reproduce the investment characteristics of
otherwise permissible investments. The Company is prohibited from using derivatives for speculation. OTC derivatives
are carried on the Company’s Statutory Statements of Assets, Liabilities, Surplus and Other Funds either as derivative
assets or derivative liabilities.

The Company does not offset the values recognized for derivatives executed with the same counterparty under the same
master netting agreement. This policy applies to the recognition of derivative assets and derivative liabilities in the
Statutory Statements of Assets, Liabilities, Surplus and Other Funds.

To qualify for hedge accounting under SSAP 86, at the inception of the hedging relationship, the Company formally
documents its risk management objective and strategy for undertaking the hedging transaction, as well as its designation
of the hedge as either: (i) a hedge of the estimated fair value of a recognized asset or liability (“fair value hedge”); or (ii)
a hedge of the variability of cash flows to be received or paid related to a forecasted transaction or a recognized asset or
liability (“cash flow hedge”). In its hedge documentation, the Company sets forth how the hedging instrument is
expected to hedge the designated risks related to the hedged item and sets forth the method that will be used to
retrospectively and prospectively assess the hedging instrument’s effectiveness. A derivative designated as a hedging
instrument must be assessed as being highly effective in offsetting the designated risk of the hedged item. Hedge
effectiveness is formally assessed at inception and at least quarterly throughout the life of the designated hedging
relationship.

The Company may hold cash flow and fair value derivatives that hedge various assets and liabilities including bonds
and liability portfolios; the derivatives that hedge those assets and liabilities are valued in a manner consistent with the
underlying hedged item, if the derivatives meet the criteria for highly effective hedges. Bonds that have an NAIC
designation of 1 or 2 are carried at amortized cost; therefore, the derivatives hedging such bonds are also carried at
amortized cost. Bonds that have an NAIC designation of 3 through 6 are carried at the lower of amortized cost or
estimated fair value; therefore, the derivatives hedging such bonds are also carried at the lower of amortized cost or
estimated fair value. Any hedged liabilities of the Company are carried at amortized cost; therefore, the derivatives
hedging liabilities are also carried at amortized cost. Effective foreign currency swaps have a foreign currency
adjustment reported in change in net unrealized foreign exchange capital gain (loss) pursuant to SSAP 86 by using the
same procedures as used to translate the hedged item.

The Company discontinues hedge accounting prospectively when: (i) it is determined that the derivative is no longer
highly effective in offsetting changes in the estimated fair value or cash flows of a hedged item; (ii) the derivative expires
or is sold, terminated or exercised; (iii) it is no longer probable that the hedged forecasted transaction will occur; or (iv)
the Company removes the designation of the hedge.

When hedge accounting is discontinued because it is determined that the derivative is not highly effective in offsetting
changes in the estimated fair value or cash flows of a hedged item, the derivative is carried at its estimated fair value
with changes in estimated fair value, excluding changes in foreign exchange rates, reported in change in net unrealized
capital gains (losses) and estimated fair value changes attributable to changes in foreign exchange rates are reported in
change in net unrealized foreign exchange capital gain (loss).
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Upon termination of a derivative that qualified for hedge accounting, the gain or loss is reflected as an adjustment to the
basis of the hedged item and is recognized in income consistent with the hedged item. If the hedged item is sold, the
gain or loss on the derivative is realized.

To the extent the Company does not designate a derivative for hedge accounting, the derivative is carried at estimated
fair value with changes in estimated fair value, excluding changes in foreign exchange rates, reported in change in net
unrealized capital gains (losses) and any changes in estimated fair value attributable to changes in foreign exchange rates
are reported in change in net unrealized foreign exchange capital gain (loss).

The Company carries RSATs at amortized cost. Upon termination of an RSAT, the gain or loss on the derivative is
realized.

Types of Derivatives
Foreign Currency Exchange Rate Derivatives

The Company uses foreign currency exchange rate derivatives, including foreign currency swaps and forwards to reduce
the risk from fluctuations in foreign currency exchange rates associated with its assets denominated in foreign currencies.

In a foreign currency swap transaction, the Company agrees with another party to exchange, at specified intervals, the
difference between one currency and another at a fixed exchange rate, generally set at inception, calculated by reference
to an agreed upon notional amount. The notional amount of each currency is exchanged at the inception and termination
of the currency swap by each party. See Schedule DB, Part A.

In a foreign currency forward transaction, the Company agrees with another party to deliver a specified amount of an
identified currency at a specified future date. The price is agreed upon at the time of the contract and payment for such
a contract is made in a specified currency at the specified future date. In certain instances the Company may lock in the
economic impact of existing forwards by entering into offsetting positions. See Schedule DB, Part A.

Credit Derivatives

Credit default swaps are used in RSATs to synthetically create investments that are either more expensive to acquire or
otherwise unavailable in the cash markets. These transactions are a combination of a derivative and one or more cash
instruments such as U.S. Treasury securities, agency securities or other bonds. These credit default swaps are not
designated as hedging instruments. In a credit default swap transaction, the Company agrees with another party to pay,
at specified intervals, a premium to hedge credit risk. If a credit event as defined by the contract occurs, the contract may
be cash settled or it may be settled gross by the delivery of par quantities of the referenced investment equal to the
specified swap notional in exchange for the payment of cash amounts by the counterparty equal to the par value of the
investment surrendered. Credit events vary by type of issuer but typically include bankruptcy, failure to pay debt
obligations, repudiation, moratorium, involuntary restructuring or governmental intervention. In each case, payout on a
credit default swap is triggered only after the Credit Derivatives Determinations Committee of the International Swaps
and Derivatives Association, Inc. (“ISDA”) deems that a credit event has occurred.

In certain instances, the Company may lock in the economic impact of existing credit default swaps used in RSATs by
entering into offsetting positions. See Schedule DB, Part A.

Fair Value Hedges

The Company held no fair value hedges for the six months ended June 30, 2021 and for the year ended December 31,
2020.

Cash Flow Hedges

The Company designates and accounts for foreign currency swaps to hedge the foreign currency cash flow exposure of
foreign currency denominated assets as cash flow hedges, when they have met the effectiveness requirements of SSAP
86.

All components of each derivative’s gain or loss were included in the assessment of hedge effectiveness.

For the six months ended June 30, 2021 and for the year ended December 31, 2020, there were no gains (losses) related
to cash flow derivatives that no longer qualify for hedge accounting or for which the Company removed the hedge
designation.

In certain instances, the Company may discontinue cash flow hedge accounting because it is no longer probable that the
forecasted transaction will occur by the end of the originally specified time period or within two months of the anticipated
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date. For the six months ended June 30, 2021 and for the year ended December 31, 2020, there were no gains (losses)
related to such discontinued cash flow hedges.

There were no hedged forecasted transactions for the six months ended June 30, 2021 and for the year ended December
31, 2020.

Non-qualifying Derivatives

The Company enters into foreign currency swaps and forwards to economically hedge its exposure to adverse
movements in exchange rates.

Derivatives for Other than Hedging Purposes
The Company enters into credit default swaps used in RSATs for other than hedging purposes under SSAP 86.
Credit Risk

The Company enters into various collateral arrangements, which may require both the pledging and accepting of
collateral in connection with its derivatives.
The table below summarizes the collateral pledged by the Company in connection with its OTC derivatives at:

Securities @
June 30, 2021 December 31, 2020

Initial Margin:

OTC-cleared $ — 3 3,414,907
Variation Margin:

OTC-bilateral — 1,494,679
OTC-cleared — —
Total OTC $ — $ 4,909,586

M Securities pledged as collateral are reported in bonds. Subject to certain constraints, the counterparties are permitted by contract to sell or repledge

this collateral.

The table below summarizes the collateral received by the Company in connection with its OTC derivatives at:

Cash @
June 30, 2021 December 31, 2020
Variation Margin:
OTC-bilateral $ — $ 3,579,574
OTC-cleared — 1,937,022
Total OTC $ — $ 5,516,596

() Cash collateral received is reported in cash, cash equivalents and short-term investments and the obligation to return the collateral is reported in
aggregate write-ins for liabilities as cash collateral received on derivatives.

The Company’s collateral arrangements for its OTC derivatives generally require the counterparty in a net liability
position, after considering the effect of netting agreements, to pledge collateral when the amount owed by that party
reaches a minimum transfer amount. In addition, the Company’s netting agreements for derivatives contain provisions
that require both the Company and the counterparty to maintain a specific investment grade credit rating from each of
Moody’s Investors Service and Standard & Poor’s Ratings Service. If a party’s credit ratings were to fall below that
specific investment grade credit rating, that party would be in violation of these provisions, and the other party to the
derivatives could terminate the transactions and demand immediate settlement and payment based on such party’s
reasonable valuation of the derivatives.

B. Derivatives under SSAP No. 108, Derivatives Hedging Variable Annuity Guarantees

The Company did not utilize derivatives hedging variable annuity guarantees in 2021.
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9. Income Taxes

A. The components of net deferred tax assets (“DTAs”) and deferred tax liabilities (“DTLs”) consisted of the following:

June 30, 2021

Ordinary Capital Total
Gross DTAs 21,508,950 $ - $ 21,508,950
Statutory valuation allowance adjustments - - -
Adjusted Gross DTAs 21,508,950 - 21,508,950
DTAs nonadmitted - - -
Subtotal net admitted DTAS 21,508,950 - 21,508,950
DTLs (15,076,561) (1,912,123) (16,988,684)
Net admitted DTAs/(Net DTLs) 6,432,389 (1,912,123) $ 4,520,266
December 31, 2020
Ordinary Capital Total
Gross DTAs 113,938,952 5662374 $ 119,601,326
Statutory valuation allowance adjustments - - -
Adjusted Gross DTAs 113,938,952 5,662,374 119,601,326
DTAs nonadmitted - (5,662,374) (5,662,374)
Subtotal net admitted DTAs 113,938,952 - 113,938,952
DTLs (20,323,192) - (20,323,192)
Net admitted DTAs/(Net DTLs) 93,615,760 - $ 93,615,760
Change
Ordinary Capital Total
Gross DTAs (92,430,002) (5,662,374) $ (98,092,376)
Statutory valuation allowance adjustments - - -
Adjusted Gross DTAs (92,430,002) (5,662,374) (98,092,376)
DTAs nonadmitted - 5,662,374 5,662,374
Subtotal net admitted DTAs (92,430,002) - (92,430,002)
DTLs 5,246,631 (1,912,123) 3,334,508
Net admitted DTAs/(Net DTLs) (87,183,371) (1,912,123) $ (89,095,494)
Admission calculation components - SSAP No. 101 /ncome Taxes, (“SSAP 101”):
June 30, 2021
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through
loss carrybacks $ -$ -$ -
Adjusted gross DTAs expected to be realized (excluding the
amount of DTAs fromabove) after application of the
threshold limitation (the lesser of 1 and 2 below) 16,352,391 - 16,352,391
1. Adjusted gross DTAs expected to be realized
following the balance sheet date 16,352,391 - 16,352,391
2. Adjusted gross DTAs allowed per limitation
threshold XXX XXX 302,885,316
Adjusted gross DTAs (excluding the amount of DTAs from
above) offset by gross DTLs 5,156,559 - 5,156,559
DTAs admitted as the result of application of SSAP 101 total $ 21508950 $ - $ 21,508,950
December 31, 2020
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through
loss carrybacks $ 22,800,000 $ - $ 22,800,000
Adjusted gross DTAs expected to be realized (excluding the
amount of DTAs from above) after application of the
threshold limitation (the lesser of 1 and 2 below) 86,255,157 - 86,255,157
1. Adjusted gross DTAs expected to be realized
following the balance sheet date 86,255,157 - 86,255,157
2. Adjusted gross DTASs allowed per limitation
threshold XXX XXX 323,346,326
Adjusted gross DTAs (excluding the amount of DTAs from
above) offset by gross DTLs 4,883,795 - 4,883,795
DTAs admitted as the result of application of SSAP 101 total $ 113,938,952 $ -$ 113,938,952
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Change
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through
loss carrybacks $ (22,800,000) $ -$ (22,800,000)
Adjusted gross DTAs expected to be realized (excluding the
amount of DTAs fromabove) after application of the
threshold limitation (the lesser of 1 and 2 below) (69,902, 766) - (69,902, 766)
1. Adjusted gross DTAs expected to be realized
following the balance sheet date (69,902, 766) - (69,902, 766)
2. Adjusted gross DTAs allowed per limitation "
threshold XXX XXX (20,461,010)
Adjusted gross DTAs (excluding the amount of DTAs from
above) offset by gross DTLs 272,764 - 272,764
DTAs admitted as the result of application of SSAP 101 total $ (92,430,002) $ - $ (92,430,002)
2021 2020
RBC percentage used to determine recovery period and threshold limitation amount 809 % 863 %
Amount of total adjusted capital used to determine recovery period and threshold
limitation $ 2,019,235,443 $ 2,155,642,173

Management believes the Company will be able to utilize the DTAs in the future without any tax planning strategies.
Do the Company’s tax planning strategies include the use of reinsurance? No
B. No significant change.

C. Current income taxes incurred consisted of the following major components:

June 30, 2021 December 31, 2020

Current income tax:
Federal $ (60,444,716)  $ 68,119,002
Foreign — —

Subtotal (60,444,716) 68,119,002
Federal income tax on net capital gains/(losses) 8,965,823 2,925,204
Utilization of capital loss carryforwards — —
Other — —
Federal and foreign income taxes incurred $ (51,478,893) $ 71,044,206
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The changes in the main components of deferred income tax amounts were as follows:

DTAs:

Ordinary:
Discounting of unpaid losses
Unearned premium reserve
Policyholder reserves
Investments
Deferred acquisition costs
Policyholder dividends accrual
Fixed assets
Compensation and benefits accrual
Pension accrual
Receivables - nonadmitted
Net operating loss carryforward
Tax credit carryforwards

Other (including items <5% of total
ordinary tax assets)

Employee benefits
Litigation reserves
Nonadmitted assets
Subtotal
Statutory valuation allowance adjustment
Nonadmitted
Admitted ordinary DTAs

Capital:
Investments
Net capital loss carryforward
Real estate

Other (including items <5% of total
capital tax assets)

Subtotal
Statutory valuation allowance adjustment
Nonadmitted
Admitted capital DTAs
Admitted DTAs

Deferred tax liabilities (“DTLs”):
Ordinary:
Investments
Fixed assets
Deferred and uncollected premiums
Policyholder reserves

Other (including items <5% of total
ordinary tax liabilities)

Subtotal

Q06.12

June 30, 2021 December 31, 2020 Change

12,241,817  $ 13,875,528 (1,633,711)
— 72,703,383 (72,703,383)

5 5 —

1,460,309 1,411,589 48,720
2,698,824 4,654,620 (1,995,796)
5,107,995 21,293,827 (16,185,832)
21,508,950 113,938,952 (92,430,002)
21,508,950 113,938,952 (92,430,002)
— 5,662,374 (5,662,374)
— 5,662,374 (5,662,374)

— (5,662,374) 5,662,374
21,508,950 § 113,938,952 (92,430,002)
(9,441,141) $ (14,913,353) 5,472,212
(5,635,420) (5,409,839) (225,581)
(15,076,561) (20,323,192) 5,246,631
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Capital
Investments
Real estate

Subtotal
DTLs

Net DTAs/(DTLs)

June 30, 2021 December 31, 2020 Change

(1,912,123) - (1,912,123)

Investments in consolidated subsidiaries - - -
Unrealized capital gains (losses) - - -
(1,912,123 - (1,912,123)

$ (16,988,684) $ (20,323,192) $ 3,334,508

$ 4,520,266 $ 93,615,760 $ (89,095,494)

Change in nonadmitted DTAs (5,662,374)

Taxeffect of unrealized gains (losses) (9,587,750)

Prior years adjustment in surplus -

Change in net DTAs (104,345,618)

D. The provision for Federal and foreign income taxes incurred is different from that which would be obtained by

applying the statutory Federal income tax rate to net gain (loss) from operations after dividends to policyholders and

before Federal income tax. The significant items causing the difference were as follows:

June 30, 2021
Net income, before net realized capital gains (losses), after dividends to policyholders and
before all other Federal and foreign income taxes @ 21% $ 21,236,589
Net realized capital gains (losses) @ 21% 18,703,989
Taxeffect of:
Change in nonadmitted assets $ 16,185,832
Nondeductible expenses 151,062
Prior years adjustments and accruals 54,914
Meals and entertainment 1,782
Penalties 144
Dividend received deduction (141,750)
Taxexempt income (3,325,836)
Total statutory income taxes (benefit) $ 52,866,725
Federal and foreign income taxes incurred including taxon realized capital gains $ (51,478,893)
Change in net DTAs 104,345,618
Total statutory income taxes (benefit) $ 52,866,725

E. No significant change.
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F. (1) The Company's federal income tax return is consolidated with the following entities, with Farmers Insurance

2

G-L.

Exchange (“FIE”) as the parent company.

Farmers Insurance Exchange

American Federation Insurance Company
American Pacific Insurance Company, Inc.

Bristol West Casualty Insurance Company
Bristol West Holdings, Inc.

Bristol West Insurance Company

Bristol West Insurance Services of California, Inc.
Bristol West Insurance Services, Inc. of Florida
Bristol West Preferred Insurance Company

BWIS of Nevada, Inc.

Coast National General Agency, Inc.

Coast National Holding Company

Coast National Insurance Company

Economy Fire & Casualty Company

Economy Preferred Insurance Company

Economy Premier Assurance Company

Farmers Casualty Insurance Company

Farmers Direct Property and Casualty Insurance Company
Farmers General Insurance Agency, Inc.

Farmers Group Property & Casualty Insurance Company
Farmers Insurance Company of ldaho

Farmers Insurance Company of Oregon

Farmers Insurance Company, Inc.

Farmers Insurance Hawaii, Inc.

Farmers Insurance of Columbus, Inc

Farmers Lloyds, Inc.

Farmers New Century Insurance Company
Farmers Specialty Insurance Company

Foremost BExpress Insurance Agency, Inc.

Foremost Insurance Company Grand Rapids, Michigan
Foremost Lloyds of Texas

Foremost Property and Casualty Insurance Company
Foremost Signature Insurance Company

Hawaii Insurance Consultants Ltd.

lllinois Farmers Insurance Company

Kraft Lake Insurance Agency Inc.

Metropolitan Lloyds Insurance Company of Texas
Mid-Century Insurance Company

Mid-Century Insurance Company of Texas

Security National Insurance Company

Texas Farmers Insurance Company

Toggle Insurance Company

Western Star Insurance Services, Inc.

21st Century Advantage Insurance Company

21st Century Auto Insurance Company of New Jersey
21st Century Casualty Company

21st Century Centennial Insurance Company

21st Century Indemnity Insurance Company

21st Century Insurance & Financial Services

21st Century Insurance Company

21st Century Insurance Group

21st Century North America Insurance Company
21st Century Pacific Insurance Company

21st Century Pinnacle Insurance Company

21st Century Premier Insurance Company

FIE and its eligible affiliates have executed a tax-sharing agreement whereby FIE receives from its affiliates the tax
they would pay if they had filed separate returns and pays to the affiliates amounts for any tax benefits reported.
Any expense or benefit so derived is recognized in the respective affiliate's current year tax provision. Intercompany
tax balances are settled monthly based on estimates with the final settlement made annually within 30 days after the

return has been filed.

No significant change.

10. Information Concerning Parents, Subsidiaries, Affiliates and Other Related Parties

A-B. The Company has paid its preferred stock dividends due to MetLife Credit Corp. (“MLCC”) through the November 15,

2020 quarterly payment. The next dividend payment normally is due and payable on February 15, 2021. Due to a
definitive agreement to sell the Company and certain of its subsidiaries to Farmers Group, Inc. (“Farmers Group™) as
described in Note 21.A., all preferred stock dividend amounts due and in arrears from November 16, 2020 through April
1, 2021 were paid when the preferred stock was redeemed as described in Note 13.A.

On April 1, 2021, the Company paid an in-kind dividend of Metropolitan General Insurance Company (“MGEN”)
common stock of $34,906,119 to MetLife, Inc. (“MetLife”).

In conjunction with the sale of the Company to Farmers Group as described in Note 21.A., certain invested assets
primarily consisting of private equity partnerships and bonds, were sold to a MetLife affiliate in March 2021 and in April
2021 prior to the sale of the Company. The invested assets sold had a book/adjusted carrying value of $574,282,174 and
an estimated fair value of $635,662,553 at the date of sale including accrued interest of $1,700,351. A realized capital
gain of $58,636,860 was recognized on these sales, along with the release of accumulated unrealized gains of
$43,926,453.

No significant change.

The Company has receivables and payables with affiliates for services necessary to conduct its business. Receivables
expected to be settled within 90 days are admitted. Receivables from affiliates totaled $1,067,928 and $30,915,219 at
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June 30, 2021 and December 31, 2020, respectively, of which $34,504 and $433,821 were nonadmitted. Payables to
affiliates totaled $1,740,835,317 and $29,959,046 at June 30, 2021 and December 31, 2020, respectively.

E. Effective April 8, 2021, the Company entered into a service agreement with FIE. Under the terms of this agreement, FIE
provides various services as are necessary and appropriate to discharge their obligations to their policyholders,
shareholders and regulators. These agreements broadly encompass, claims adjustment services, investment management
services, preparation of insurance policies, billing and collections, and other administrative services.

On April 7, the Company terminated the agreement with MetLife Legal Plans, effective April 1, 2021. Balances due
will be settled within 60 days of the termination date.

F. No significant change.

G. The outstanding shares of common stock of the Company are owned as follows: 800 shares are owned by FIE, 100
shares are owned by Fire Insurance Exchange, and 100 shares are owned by Truck Insurance Exchange. On April 1,
2021, the Company redeemed all its preferred stock, as described in Note 13.A.

H-K. No significant change.
L. The Company did not hold investments in a downstream noninsurance holding company as of June 30, 2021.
M. The Company’s SCA investments, as of June 30, 2021, were as follows:
NAIC
Disallowed
Entities
NAIC Valuation
Percentage Type of Date of NAIC Response Method
of SCA Gross Admitted  Nonadmitted NAIC Filing to Valuation Received  Resubmission
SCA Entities Ownership Amount Amount Amount Filing®  the NAIC Amount YIN Required Y/N  Code®
a. SSAP 97 8a Entities
None —% $ —  $ — — — 3 — — — —
Total SSAP 97 8a Entities XXX XXX XXX XXX XXX XXX
b. SSAP 97 8h(ii) Entities
None — — — — — — — — — —
Total SSAP 97 8h(ii) Entities XXX XXX XXX XXX XXX XXX
c. SSAP 97 8h(iii) Entities
Metropolitan Lloyds Inc 10000 $ 1,000 $ — $ 1,000 st 10/19/2016  No Value Y N [
Metlife Auto & Home
Ins Agency Inc 100.00 8,887,296 — 8,887,296 st 10/19/2016  No Value Y N [
Total SSAP 97 8h(iii) Entities XXX $ 8,888,296 $ — $ 8,888,296 XXX XXX $ — XXX XXX XXX
d. SSAP 97 8b(iv) Entities
None — — — — — — — — — —
Total SSAP 97 8b(iv) Entities XXX $ — 8 — s — XXX XXX $  — XXX XXX XXX
e. Total SSAP 97 8b Entities
(except 8bi) (b+c+d) XXX $8888206 $ — $ 8888296 XXX XXX $  — XXX XXX XXX
f. Aggregate Total (a+e) XXX $ 8,888,296 $ — $ 8,888,296 XXX XXX $ — XXX XXX XXX

(M S1 - Sub 1, S2 - Sub 2 or RDF - Resubmission of Disallowed Filing
@ T - Immaterial or M - Material

N-O.

11. Debt

A.

No significant change.

Debt

(1-6) During 2020, the Company issued short-term advances associated with FHLB of Boston agreements with stated

maturity dates in 2021. At June 30, 2021, the Company had no short-term debt outstanding and no accrued interest.
Interest was paid monthly between 0.35% and 0.40% per annum. The debt was required to be collateralized by
assets in the general account of the Company with a fair value at least equal to the outstanding principal.

(7) AtJune 30, 2021, there were no assets pledged as collateral.

(8) Interest paid during 2021 on short-term advances was $504,243.

(9-12) The Company has no debt outstanding at June 30, 2021. None of the debt was considered to be extinguished by in-

substance defeasance prior to the effective date of this statement.
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B. Federal Home Loan Bank Agreements

(1) The Company is a member of the FHLB of Boston as of June 30, 2021. Through its membership, the Company has
conducted business activity (borrowings) with the FHLB. Prior to the sale of the Company to Farmers Group as
described in Note 21.A., it was part of the Company’s strategy to utilize these funds as a source of contingent
liquidity as well as for spread margin business. In conjunction with this sale, the Company has unwound its business
activities with the FHLB and as of June 30, 2021, the Company only holds membership stock in conjunction with
its ongoing contingent liquidity strategy. The Company has determined the actual or estimated maximum borrowing
capacity as $2,659,060,902. The Company calculated this amount in accordance with RI regulatory and or FHLB

specific borrowing limits.

(2) FHLB Capital Stock

a. The Company’s aggregate total for FHLB capital stock was as follows at:

Membership stock - Class A
Membership stock - Class B
Activity stock

Excess stock

Aggregate total

Actual or estimated borrowing capacity as
determined bv the insurer

Membership stock - Class A
Membership stock - Class B
Activity stock

Excess stock

Aggregate total

Actual or estimated borrowing capacity as
determined by the insurer

June 30, 2021

General Separate

Total Account Account
— 3 — 3 _
1,382,600 1,382,600 —
1,382,600 $ 1,382,600 $ —
2,659,060,902 $ 2,659,060,902 —

December 31, 2020

General Separate

Total Account Account
— 3 — 3 _
963,900 963,900 —
28,000,000 28,000,000 —
28,963,900 $ 28,963,900 $ —

3,338,975,030

$  3,338,975,030

b. The Company’s membership stock (Class A and B) eligible for redemption at June 30, 2021 was as follows:

a.

Not Eligible 6 Months to 1 to Less
for Less Than 6  Less Than 1 Than 3 3toS
Total Redemption Months Year Years Years
Membership stock
Class A $ — 3 — — — _ _
Class B $ 1,382,600 $ 1,382,600 — — — —
(3) The Company’s collateral pledged to FHLB was as follows:
Amount pledged as of:
June 30, 2021
Aggregate Total
Fair Value Carrying Value Borrowing
1. Total collateral pledged - Total General and
Separate Accounts - - -
2. Total collateral pledged - General Account — — —
3. Total collateral pledged - Separate Account — — —
December 31, 2020
4. Total collateral pledged - Total General and
Separate Accounts $ 1,063,428,117 $§ 992,380,672 § 700,000,000
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b. Maximum amount pledged during the reporting period ended:

June 30, 2021
Amount Borrowed
at Time of
Fair Value Carrying Value I::[il::;?il:;?
1. Maximum collateral pledged - Total General and
Separate Accounts $§ 1,062,993,596 § 999,374,881 § 700,000,000
2. Maximum collateral pledged - General Account $ 1,062,993,596 $ 999,374,881  $ 700,000,000
3. Maximum collateral pledged - Separate Account $ — 8 — 3 —
December 31, 2020
4. Maximum collateral pledged - Total General and
Separate Accounts $ 1,139,242917 $ 1,070,082,205 § 800,000,000
(4) The Company’s borrowing from FHLB was as follows:
a. Amount borrowed as of:
June 30, 2021
Funding
Agreements
Separate Reserves
Total General Account Account Fetahliched
Debt $ — 3 — — —
Funding agreements — — — —
Other — — — —
Aggregate total $ —  $ —  $ — 3 —
December 31, 2020
Funding
Separate A{g{:;e:ge;ts
Total General Account Account Established
Debt $ 700,000,000 $ 700,000,000 — —
Funding agreements — — — —
Other — — — —
Aggregate total $ 700,000,000 $ 700,000,000 $ — 3 —
b. Maximum amount borrowed during the reporting period ended:
June 30, 2021
Total General Account Separate Account
Debt $ 700,000,000 $ 700,000,000 $ —
Funding agreements — — —
Other — — —
Aggregate total $ 700,000,000 $ 700,000,000 $ —

c. FHLB - Prepayment Obligations:

Does the company have prepayment obligations under the
following arrangement (yes/no)?

Debt No

Funding agreements —

Other —

There were no prepayment obligations under funding agreements, other than in the event of default.
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12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement
Benefit Plans

A. Defined Benefit Plan

As of June 30, 2021, the Company did not sponsor a defined benefit plan.

B-1. No significant change.

13. Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi Reorganizations

A

E-I.

K-M.

The Company’s capital is comprised of common stock as of June 30, 2021. The Company has 1,000 shares of common
stock authorized, of which 1,000 shares are issued and outstanding, with a $4,200 per share par value. As of March
31, 2021, the Company had 315,000 shares authorized of preferred stock, of which 315,000 shares were issued and
outstanding, with a $1,000 per share par value. On April 1, 2021, the Company redeemed $315,000,000 in preferred
stock owned by MLCC.

On April 1, 2021, the Company redeemed all its issued and outstanding preferred stock.

No significant change.

The Company has paid its preferred stock dividends to MLCC through the November 15, 2020 quarterly payment.
The next dividend payment normally is due and payable on February 15, 2021. Due to a definitive agreement to sell
the Company and certain of its subsidiaries to Farmers Group as described in Note 21.A., all preferred stock dividend
amounts due and in arrears from November 16, 2020 through April 1, 2021 were paid when the preferred stock was
redeemed as described in Note 13.A.

On April 1, 2021, the Company paid an in-kind dividend of MGEN common stock of $34,906,119 to MetLife.

No significant change.

The portion of unassigned funds (surplus) represented by cumulative unrealized gains (losses) was $41,016,677 at
June 30, 2021.

No significant change.

14. Liabilities, Contingencies and Assessments

A-F. No significant change.

G. All Other Contingencies

Uncollectible Premium Receivables

Based upon Company experience, the amount of premiums and other accounts receivable that may become uncollectible

and result in a potential loss is not material to the Company’s financial condition.

Litigation

Certain of the Farmers’ companies are defendants in certain lawsuits arising in the normal course of business, which are

in various stages of development. Some of these matters seek punitive as well as compensatory damages. While it is

not possible to predict the outcome of these matters with certainty, management believes that their ultimate disposition

will not have a material effect on the Company’s financial position or results of operations. In addition, certain of the

Farmers’ companies are, from time to time, involved as parties in various governmental and administrative proceedings.

15. Leases

No significant change.
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16. Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of
Credit Risk

(1) The table below summarizes the notional amount of the Company’s financial instruments (derivatives that are designated
as effective hedging instruments) with off-balance sheet credit risk at:

Assets Liabilities
June 30, 2021 December 31, 2020 June 30, 2021 December 31, 2020
Swaps $ — 3 103,895,500 $ — 3 —
Futures — — — —
Options — — — —
Total $ —  $ 103,895,500 $ — 3 —

(2) See Note 8 for a description of the nature and terms of the Company’s derivatives, including market risks, cash
requirements and related accounting policy.

(3) The Company may be exposed to credit-related losses in the event of nonperformance by counterparties to derivatives.
Generally, the current credit exposure of the Company’s derivatives is limited to the net positive estimated fair value of
derivatives at the reporting date after taking into consideration the existence of master netting or similar agreements and
any collateral received pursuant to such agreements.

The Company manages its credit risk related to derivatives by entering into transactions with creditworthy counterparties
and establishing and monitoring exposure limits. The Company’s OTC derivative transactions are governed by
International Swaps and Derivatives Association, Inc. (“ISDA”) Master Agreements which provide for legally
enforceable set-off and close-out netting of exposures to specific counterparties in the event of early termination of a
transaction, which includes, but is not limited to, events of default and bankruptcy. In the event of an early termination,
the Company is permitted to set-off receivables from the counterparty against payables to the same counterparty arising
out of all included transactions. Substantially all of the Company’s ISDA Master Agreements also include Credit Support
Annex provisions which may require both the pledging and accepting of collateral in connection with its OTC
derivatives.

Off-balance sheet credit exposure is the excess of positive estimated fair value over positive book/adjusted carrying
value for the Company’s highly effective hedges at the reporting date. All collateral received from counterparties to
mitigate credit-related losses is deemed worthless for the purpose of calculating the Company’s off-balance sheet credit
exposure. The Company had no off-balance sheet credit exposure at June 30, 2021. The off-balance sheet credit

exposure of the Company's swaps was $557,651 at December 31, 2020.

(4) At June 30, 2021 and December 31, 2020, the Company held no off-balance sheet collateral on its OTC-bilateral
derivatives.

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales
No significant change.
B. Transfer and Servicing of Financial Assets

The Company did not participate in the transfer or servicing of financial assets during the six months ended June 30,
2021.

C. Wash Sales
(1) In the course of the Company’s asset management, securities are not sold and reacquired within 30 days of the sale
date to enhance the Company’s yield on its investment portfolio. There may be occasional isolated incidents where

wash sales occur.

(2) The Company had no wash sales with an NAIC designation 3 or below or unrated securities during the six months
ended June 30, 2021.

18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

No significant change.
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19. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.

20. Fair Value Measurement

A. (1) Assets and Liabilities Measured and Reported at Estimated Fair Value or net asset value (“NAV”) at Reporting Date

2

Hierarchy Table

The following table provides information about financial assets and liabilities measured and reported at estimated
fair value or NAV at:

June 30,2021
Fair Value Measurements at Reporting Date Using

Lewel 1 Lewel 2 Lewel 3 NAV Total
Assets
Bonds:
Industrial & Miscellaneous $ - $ 50,481,118 $ 12,684,213  $ - $ 63,165,331
Unaffiliated Bank Loans - 8,469,292 - - 8,469,292
Total bonds - 58,950,410 12,684,213 - 71,634,623
Perpetual preferred stocks:
Industrial & Miscellaneous - 34,713,000 - - 34,713,000
Redeemable preferred stock
Industrial & Miscellaneous - - 291,723 - 291,723
Common stocks:
Industrial & Miscellaneous ) 14,278,972 1,382,600 7,123 - 15,668,695
Total assets $ 14278972 $ 95,046,010 $ 12,983,059 $ - $ 122,308,041

@ Common stocks as presented in the table above may differ from the amounts presented in the Statutory Statements of Assets, Liabilities,

Surplus and Other Funds because certain of these investments are not measured at estimated fair value (e.g., affiliated common stocks
carried at underlying equity, etc.).

Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date
Rollforward Table - Level 3 Assets and Liabilities

A rollforward of the estimated fair value measurements for all assets and liabilities measured and reported at
estimated fair value using significant unobservable (Level 3) inputs for their respective time periods was as follows:

Estimated Fair Value Measurements in Level 3 of the Fair Value Hierarchy

Total
Gains Total
and Gains and
Losses Losses
included included
Balance, Transfer Transfer in in Capital Balance,
March 31, into out of Net and Purchases Issuances  Settlements June 30,
2021 Level 3® Level 3®  Income ®  Surplus @ Sales @ @ @ 2021
Assets
Bonds - Industrial &
miscellaneous $ 9,339,508 $4,443,399 $(1,210,884) $ 2,177 $ (6,505) $ 188,700 $(72,182) $ - % - $12,684,213
Redeemable preferred stocks -
Industrial & miscellaneous 379,790 (1,347) (86,720) 291,723
Common stocks - Industrial &
miscellaneous 7,123 - - - - 7,123 (7,123) - 7,123
Total $ 9,726,421 $4,443,399 $(1,210,884) $ 830 $ (93,225) $ 195,823 $(79,305) $ - $ - $12,983,059

M Interest and dividend accruals, as well as cash interest coupons and dividends received, are excluded from the rollforward.

@ The amount reported within purchases, sales, issuances and settlements is the purchase/issuance price (for purchases and issuances) and
the sales/settlement proceeds (for sales and settlements) based upon the actual date purchased/issued or sold/settled.

©®  Bonds that were measured at estimated fair value at the beginning of the period, but were measured at amortized cost at the end of the
period, as amortized cost was less than estimated fair value at the end of the period - are reported within transfer out of Level 3 column in
the amount of $1,210,884. Bonds that were measured at amortized cost at the beginning of the period, but were measured at estimated fair
value at the end of the period, as estimated fair value was less than amortized cost at the end of the period - are reported within transfer
into Level 3 column in the amount of $4,443,399.

Transfers between Levels

Overall, transfers between levels occur when there are changes in the observability of inputs and market activity.
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Transfers into or out of Level 3

Transfers into or out of Level 3 are presented in the table above. Assets and liabilities are transferred into Level 3
when a significant input cannot be corroborated with market observable data. This occurs when market activity
decreases significantly and underlying inputs cannot be observed, current prices are not available and/or when there
are significant variances in quoted prices, thereby affecting transparency. Assets and liabilities are transferred out
of Level 3 when circumstances change such that a significant input can be corroborated with market observable
data. This may be due to a significant increase in market activity, a specific event, or one or more significant input(s)
becoming observable.

During the quarter ended June 30, 2021, there were no transfers in or out of Level 3, except for the changes in fair
value measurements that are footnoted in the table above.

(3) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date

Valuation Techniques and Inputs for Level 2 and Level 3 Assets and Liabilities by Major Classes of Assets and
Liabilities:

When developing estimated fair values, the Company considers two broad valuation techniques: (i) the market
approach and (ii) the income approach. The Company determines the most appropriate valuation technique to use,
given what is being measured and the availability of sufficient inputs, giving priority to observable inputs.

The Company categorizes its financial assets and liabilities into a three-level hierarchy, based on the significant
input with the lowest level in their valuation. The input levels are as follows. Level 1 - Unadjusted quoted prices
in active markets for identical assets or liabilities. The Company defines active markets based on average trading
volume for common stock. The size of the bid/ask spread is used as an indicator of market activity for bonds.
Level 2 - Quoted prices in markets that are not active or inputs that are observable either directly or indirectly. These
inputs can include quoted prices for similar but not identical assets or liabilities other than quoted prices in Level 1,
quoted prices in markets that are not active, or other significant inputs that are observable or can be derived
principally from or corroborated by observable market data for substantially the full term of the assets or liabilities.
Level 3 - Unobservable inputs that are supported by little or no market activity and are significant to the
determination of estimated fair value of the assets and liabilities. Unobservable inputs reflect the reporting entity’s
own assumptions about the assumptions that market participants would use in pricing the asset or liability.

The valuation of most instruments listed below are determined using independent pricing sources, matrix pricing,

discounted cash flow methodologies or other similar techniques that use either observable market inputs or
unobservable inputs.

Q06.21



Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

NOTES TO THE FINANCIAL STATEMENTS

Instrument

| Level 2 Observable Inputs

| Level 3 Unobservable Inputs

Bonds

U.S. corporate and Foreign corporate securities - included within Industrial & Miscellaneous and Unaffiliated Bank Loans

Valuation Techniques: Principally the market and
income approaches.

Key Inputs:
» quoted prices in markets that are not active

* benchmark yields; spreads off benchmark yields;
new issuances; issuer rating

« trades of identical or comparable securities;
duration

* privately-placed securities are valued using the
additional key inputs:

+ market yield curve; call provisions

* observable prices and spreads for similar public
or private securities that incorporate the credit
quality and industry sector of the issuer

* delta spread adjustments to reflect specific
credit-related issues

Valuation Techniques: Principally the market approach.
Key Inputs:
* illiquidity premium

« delta spread adjustments to reflect specific credit-
related issues

« credit spreads

* quoted prices in markets that are not active for
identical or similar securities that are less liquid and
based on lower levels of trading activity than
securities classified in Level 2

* independent non-binding broker quotations

Loan-backed securities - included within Industrial & Miscellaneous

* not applicable

Valuation Techniques: Principally the market and
income approaches.

Key Inputs:

« credit spreads

* quoted prices in markets that are not active for
identical or similar securities that are less liquid and

based on lower levels of trading activity than
securities classified in Level 2

* independent non-binding broker quotations

Common and preferred stocks

Valuation Techniques: Principally the market approach

Key Input:

» quoted prices in markets that are not active

Valuation Techniques: Principally the market and
income approaches.

Key Inputs:
« credit ratings; issuance structures

* quoted prices in markets that are not active for
identical or similar securities that are less liquid and
based on lower levels of trading activity than
securities classified in Level 2

* independent non-binding broker quotations

C. Estimated Fair Value of All Financial Instruments

The Company provides additional fair value information in Notes 11, 21 and 22.

Information related to the aggregate fair value of financial instruments is shown below at:

Assets
Bonds
Preferred stocks

Common stock - unaffiliated

Mortgage loans

Cash and cash equivalents

Derivative assets ()

Investment income due and accrued

Receivables for investments other

than securities
Total assets

Liabilities

Borrowed money (including interest

thereon)

Derivative liabilities

Payable for securities lending

derivatives
Total liabilities

June 30, 2021

Aggregate Fair

Value Admitted Value Lewel 1

Not Practicable

Lewel 2 Lewel 3 NAV (Carrying Value)

$ 3083876257 $ 2900497417 $ 6,069,481 $ 2949050492 $ 128,756,284 $ - $ -
40,904,723 40,904,723 - 40,613,000 291,723 - -
15,668,695 15,668,694 14,278,972 1,382,600 7123 - -
301,031,271 286,835,899 - - 301,031,271 - -
(43,217,495) (43,217,495) (43,217,495) - - - -
28,273,671 28,273,671 - 28,273,671 - - -
337,666 337,666 - 337,666 - - -

$ 3426874788 $ 3229300575 $ (22,869,042) $ 3019657429 $ 430,086,401 $ - $ -
$ - 8 - 8 - $ - $ $ - $ -
$ - $ - $ - $ - $ $ - $ -
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December 31, 2020

Aggregate Fair Not Practicable
Value Admitted Value Lewel 1 Lewel 2 Lewl 3 NAV (Carrying Value)
Assets
Bonds $ 3422221073 $ 3175016383 $ 215232568 $ 3015970044 $ 191,018461 $ - $
Preferred stocks 40,805,790 40,805,790 - 40,426,000 379,790
Common stock - unaffiliated 51,066,360 51,066,360 22,095,337 28,963,900 7,123
Mortgage loans 413,088,578 394,604,846 - - 413,088,578
Cash and cash equivalents 76,577,787 76,574,964 76,577,787 -
Derivative assets ) 5,471,803 4,914,151 - 5,471,803
Investment income due and accrued 32,654,455 32,654,455 - 32,654,455
Receivables for investments other
than securities 74,164 74,164 - 74,164 - -
Total assets $ 404190010 $ 3775711113 $ 313905692 $ 3123560366 $ 604493952 $ - $
Liabilities
Borrowed money (including interest
thereon) $ 700,220,132 $ 700,220,132 $ - 8 700,220,132 $ - 8 - $
Derivative liabilities ® 2,331,398 3,384,993 - 2,331,398
Payable for securities lending 161,886,091 161,886,091 - 161,886,091
Cash collateral received on
derivatives 5,516,596 5,516,596 - 5,516,596 -
Total liabilities $ 869,954,217 $ 871,007,812 $ - $ 869,954,217 $ - $ - $

M Classification of derivatives is based on each derivative’s positive (asset) or negative (liability) book/adjusted carrying value, which equals the
net admitted assets and liabilities.

Assets and Liabilities

The methods and significant assumptions used to estimate the fair value of all admitted financial instruments are

presented below.

The Company defines fair value as the price that would be received to sell an asset or paid to transfer a liability (an exit
price) in the principal or most advantageous market for the asset or liability in an orderly transaction between market
participants on the measurement date. In most cases, the exit price and the transaction (or entry) price will be the same
at initial recognition.

Excluded from the disclosure are General Account investments accounted for under the equity method.
Bonds, Stocks, Cash and Cash Equivalents

When available, the estimated fair value for bonds, including loan-backed securities, preferred stocks, unaffiliated
common stocks and cash equivalents are based on quoted prices in active markets that are readily and regularly
obtainable. Generally, these investments are classified in Level 1, are the most liquid of the Company’s securities
holdings and valuation of these securities does not involve management’s judgment.

When quoted prices in active markets are not available, the determination of estimated fair value is based on market
standard valuation methodologies, giving priority to observable inputs. The significant inputs to the market standard
valuation methodologies for certain types of securities with reasonable levels of price transparency are inputs that are
observable in the market or can be derived principally from or corroborated by observable market data. Generally, these

investments are classified in Level 2.

When observable inputs are not available, the market standard valuation methodologies rely on inputs that are significant
to the estimated fair value that are not observable in the market or cannot be derived principally from or corroborated
by observable market data. These unobservable inputs can be based in large part on management’s judgment or
estimation, and cannot be supported by reference to market activity. Even though these inputs are unobservable,
management believes they are consistent with what other market participants would use when pricing such securities
and are considered appropriate given the circumstances. Generally, these investments are classified in Level 3.

The use of different methodologies, assumptions and inputs may have a material effect on the estimated fair values of
the Company’s securities holdings.

The estimated fair value for cash approximates carrying value and is classified as Level 1 given the nature of cash.
Mortgage Loans

For mortgage loans, estimated fair value is primarily determined by estimating expected future cash flows and
discounting them using current interest rates for similar mortgage loans with similar credit risk, or is determined from
pricing for similar mortgage loans. The estimated fair values for impaired mortgage loans are principally obtained by
estimating the fair value of the underlying collateral using market standard appraisal and valuation methods. Mortgage
loans valued using significant unobservable inputs are classified in Level 3.
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NOTES TO THE FINANCIAL STATEMENTS

E.

Derivatives

The estimated fair value of OTC derivatives is determined through the use of pricing models. The determination of
estimated fair value, when quoted market values are not available, is based on market standard valuation methodologies
and inputs that management believes are consistent with what other market participants would use when pricing such
instruments. The significant inputs to the pricing models for most OTC derivatives are inputs that are observable in the
market or can be derived principally from, or corroborated by, observable market data. Significant inputs that are
observable generally include interest rates, foreign currency exchange rates, interest rate curves, credit curves and
volatility. Derivative valuations can be affected by changes in interest rates, foreign currency exchange rates, financial
indices, credit spreads, default risk, nonperformance risk, volatility, liquidity and changes in estimates and assumptions
used in pricing models. Generally, these derivatives are classified in Level 2.

Most inputs for OTC derivatives are mid-market inputs but, in certain cases, liquidity adjustments are used when they
are deemed more representative of exit value. Market liquidity, as well as the use of different methodologies,
assumptions and inputs may have a material effect on the estimated fair values of the Company’s derivatives and could
materially affect the net change in capital and surplus.

Investment Income Due and Accrued

Due to the short-term nature of investment income due and accrued, the Company believes there is minimal risk of
material changes in interest rates or the credit of the issuer such that estimated fair value approximates carrying value.
These amounts are generally classified as Level 2.

Receivables for Investments Other Than Securities

The estimated fair value of receivables for investments other than securities approximates carrying value. The receivable
account, classified within Level 2, essentially represents the equivalent of demand receivable balances and is generally
received over a short period. Excluded from the disclosure are those assets that are not considered to be financial
instruments subject to this disclosure.

Borrowed Money (Including Interest Thereon)

The estimated fair value for borrowed money (including interest thereon) approximates carrying value due to the short-
term maturities of these instruments. These amounts are generally classified in Level 2.

Payable for Securities Lending

The estimated fair value of payable for securities lending approximates carrying value as these obligations are short-
term in nature. These amounts are generally classified in Level 2.

Cash Collateral Received on Derivatives

The estimated fair value of cash collateral received on derivatives approximates carrying value as these obligations are
short-term in nature. These amounts are generally classified in Level 2.

At June 30, 2021, the Company had no investments where it was not practicable to estimate fair value.

The Company did not have any investments that were measured using NAV as a practical expedient as of June 30, 2021.

21. Other Items

A.

B-G.

Unusual or Infrequent Items

In December 2020, MetLife entered into a definitive agreement to sell its wholly-owned subsidiary, the Company, and
certain of its wholly-owned subsidiaries to Farmers Group for $3.9 billion in cash. In connection with the transaction,
MetLife and a Farmers Group subsidiary have established a 10-year strategic partnership to offer its personal line

products on MetLife’s U.S. Group Benefits platform. The transaction closed on April 7, 2021.

No significant change.
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NOTES TO THE FINANCIAL STATEMENTS

H. The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has
Otherwise Obtained Rights to Control the Policy

On April 1, 2021, the Company sold its company owned life insurance (“COLI”) asset to MLCC at its fair value of
$336,030,202.

22. Events Subsequent

The Company has evaluated events subsequent to June 30, 2021 through August 12, 2021, which is the date these financial
statements were available to be issued, and has determined there are no material subsequent events requiring adjustment to
or disclosure in the financial statements.

The Company has not been subject to the annual fee imposed under Section 9010 of the Affordable Care Act (“ACA”). The
annual assessment under ACA was repealed effective 2021.

23. Reinsurance

A. The Company had aggregate recoverables for losses, paid and unpaid including IBNR, loss adjustment expenses and
unearned premium with the following reinsurers, authorized or unauthorized, that exceeded 3% of the Company’s
policyholders’ surplus at June 30, 2021:

NAIC Federal

Group Identification Unsecured
Code Number Reinsurer Amount
0069 95-2575893 Farmers Insurance Exchange $ 2,002,783,296

B. No significant change.

C. Reinsurance Assumed and Ceded

@ Assumed Reinsurance Ceded Reinsurance Net
Premium Commission Premium Commission Premium Commission
Reserwe Equity Reserwe Equity Reservwe Equity
@) 2 @3) @) () (6)

a. Affiliates $ 970527,762 $ - $ 1684563101 $ - $ (714,035339) $ -
b. All Other 13,262,717 1,528,865 52,524,693 3,843,814 (39,261,976) (2,314,949)
c. Total $ 983790479 $ 1528865 $ 1,737,087,794 $ 3843814 $ (753,297,315) $ (2,314,949)
d. Direct Unearned Premium Reserves: $ 753,297,315

@ The additional or return commission, predicted on loss experience or on any other form of profit sharing arrangements in this annual
statement as a result of existing contractual arrangements are accrued as follows:

Direct Assumed Ceded Net
a. Contingent Commission $ 3,368,063 $ 3,256,747 $ - $ 6,624,810
b. Sliding Scale Adjustments - - - -
c. Other Profit Commission Arrangements - - - -
d. Total $ 3,368,063 $ 3256,747 $ - $ 6,624,810

D-K. No significant change.

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination

A-E. No significant change.

F. The Company is not subject to the risk sharing provision of the ACA.
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25.

26.

27.

28.

29.

30.

31

32.

33.

Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of December 31, 2020 were $1,670,220,440. As of June 30, 2021, $478,292,743 has been paid for incurred
losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years as
of June 30, 2021 are $1,196,560,034. As a result, the incurred losses and loss adjustment expenses attributable to insured
events of prior years has increased by $4,632,337 for the six months ended June 30, 2021. The prior year incurred losses
have increased mainly for the small commercial auto and private passenger auto no fault coverage segments. For the
six months ended June 30, 2020, the incurred losses and loss adjustment expenses attributable to insured events of prior
years increased by $22,845,324. The Company has no retrospectively rated policies and no additional premiums or return
premiums have been accrued as a result of the prior year effects.

B. Beginning in 2019, for the auto casualty coverages (bodily injury, uninsured motorists bodily injury and no fault), the
Company changed its assumptions from a reliance on a five year average for the development factors to a weighted three
year average. For the other coverages, there were no significant changes in methodologies or assumptions used in
calculating the liability for unpaid losses and loss adjustment expenses. Beginning in March 2020, for the auto line of
business, the Company also reviewed accident month data in order to estimate the impact of reduced driving and
accidents due to the “shelter in place” mandates due to the COVID-19 pandemic which began in the middle of March,
2020.

Intercompany Pooling Arrangements

The Company did not participate in any intercompany pooling arrangements as of June 30, 2021.

Restated Quota Share Reinsurance Treaty

On April 7, 2021, MGEN’s participation in the Restated Quota Share Reinsurance Treaty was terminated and replaced by a

Covered Business Reinsurance Agreement, effective April 1, 2021, whereby MGEN will cede to the Company (i) the property

and casualty insurance business written by MGEN other than certain non-covered products in-force as of the effective date

of the treaty and (ii) any MGEN property and casualty business sold or renewed by MGEN after the closing until such
business can be written on the Company’s paper but for no longer than eighteen months from the effective date of the treaty.

Farmers Quota Share Reinsurance Agreement

Effective April 1, 2021, the Company cedes its business written, net of non-affiliated reinsurance and assumption of affiliated

business under the restated quota share reinsurance treaty mentioned above, to FIE under a 100% quota share reinsurance

agreement.
Structured Settlements

No significant change.
Health Care Receivables

No significant change.
Participating Policies

No significant change.
Premium Deficiency Reserves

No significant change.
High Deductibles

No significant change.

Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No significant change.

Asbestos/Environmental Reserves

No significant change.
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34. Subscriber Savings Accounts
No significant change.

35. Multiple Peril Crop Insurance
No significant change.

36. Financial Guaranty Insurance
A. No significant change.

B. As of June 30, 2021, the Company did not have any financial guaranty contracts.
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9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[X] NoJ[ ]
If yes, has the report been filed with the domiciliary state? Yes[X] Nol[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[X] Nol[ ]
If yes, date of change: 04/08/2021
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

Acquisition of Farmers Property and Casualty Insurance Company (formerly Metropolitan Property and Casualty Insurance Company), and its subsidiaries. This involves various mergers
reorganization and formations — See Schedule Y Part 1, regarding information concerning activities of insurer members of a holding company group.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company | State of
Name of Entity Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 01/11/2018

By what department or departments?

Rhode Island Insurance Division / Department of Business Regulation

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
BFP Securities St Louis, Missouri YES
Farmers Financial Solutions, LLC Westlake Village, California YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 1,033,424
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $
13. Amount of real estate and mortgages held in short-term investments: $
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 747,270,993 740,681,188
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 82,684,505 20,526,846
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 829,955,498 $ 761,208,034
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NA[]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $
16.3 Total payable for securities lending reported on the liability page: $
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Chase & Co 4 New York Plaza - 12th Floor, New York, NY, 10004
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
174 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation
MetLife Investment Management, LLC 9]

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[X] Nol[ ]
17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[X] Nof[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
142463 MetLife Investment Management, LLC | EAUO72Q8FCR1S0XGYJ21 SEC DS

Q07.1




Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer orobligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] Nol[ ]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]

21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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3.1
3.2

4.1

4.2

6.1
6.2
6.3
6.4

71

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[ ] NA[X]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0 0 0 0 0

Total XXX XXX 0 0 0 0 0 0 0
Operating Percentages:

5.1 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] NoJ[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] NoJ[ ]
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
Affiliates
21652......... 95-2575893......... | FAMMETS INSUFANCE EXCNANGE.....rceses et CA AUHNONZEd..... | oo Lo
All Other Insurers
39950........... 22-2342710.......... Metropolitan General INSUrance COMPANY.........ccovueviueireiseiiiniieieissieses et sssesseseseees [X{ I AUthOMZEM........ | oo [ e
Reciprocal
00000........... AA-3191432......... Vantage RISK LIMILEA. ...........ccveviiiiiiieccecec et BMU.......... Jurisdiction [ [
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama........ccocoovnineiniininnns AL|....... Lo | v 15,272,438 | ....oeovvnnee. 18,971,896 | ..covvvvvenee. 12,172,264 | .....ccoenee. 11,932,369 | ..ooovvvernne 12,242,934 | .o 13,067,471
2. AlasKa.......coooee AK|....... Nuve [ errrirrrrirersneesinsenes | verrereeeessieseessisssseseene | seeseesssessesssssssesesssessesne | rssessesessstesesetessesesnes | sresnssestesessssessesennsnssens | srestesesnssestesessenssesiesas
3. ANiZONA.... AZ|.... Lo | v 9,783,541 | oo 9,730,631 | coevrrierrnas 4,113,266 | ..oovvvirnnnes 4,107,891 | oo 5,843,947 | oo 4,976,204
4, Arkansas.........coomrrerninnenns AR |...... IS T 7,549,854 | ..o 8,190,003 | ..oovererrrrnns 4,957,065 | .covvrrerrrenns 5,523,980 | .ovvrrrrrrrenns 4,827,384 | ..o 5,472,563
5. California.......cccoerernieneirenen CA|.. Nt e [ e | st | stirenen sttt | et sttt ens | seben et
6. Colorado........coeurrerrerenrennenes CO ... IS T 6,495,703 | ..coovvrrrenne 8,370,080 | .ovvrererrrrenns 5,336,640 | .ooovrrrennn 4,687,531 | oo 5,251,137 | oo 7,825,985
7. Connecticut........cveuuevrnevrernenas CT]|...... L. 30,582,820 | ...ccovvrnenee 34,802,808 14,400,457 ....13,818,720 36,741,070 | .coovvoernnnee 27,314,438
8. Delaware.......c.ccoeovrerrcneennenn. DE | i L.... 713,203 702,556 371,331 276,582 474,328 | oo 471,302
9. District of Columbia................ DC|...... Lt e [ e | et | e
10, Florida......ccovooeerreveenenereenen FL [l | 002,168,895 | e 2,403,090 817,107
11.  Georgia .11,049,291 ..7,252,145
12, HaWaii..c.oocveevceieicceeeee, 214,367
13, 1daho.....ccovvvevcrcrvinrcnennd D [l | 5,394,454 | L 6,345,942 4,314,268 ....3,915,853 3,407,817
14. ..5,279,687 1,846,124 .2,513,750 7,475,946 ..7,138,404
15. 12,136,323 ....6,562,833 5,316,042 ....8,439,612 6,965,369
16, 1oWa. o A [l | 3,605,938 | ..ooovieienee 3,961,987 | oo 2,602,391 | oo 2,106,855 | ....covvernenee 2,130,572 | oo 2,475,102
17, Kansas.......ooovevernencriennen K8 il | i 11,279,854 | 11,100,790 4,891,048 5,118,197 4,454 503 | .....coovvvennn 3,133,922
18, Kentucky.....oooevveneereenecneeeed KY [l | eii0000.23,510,698 | oo 22,375,231 11,186,801 ....10,975,440 12,380,651 | v 12,517,032
19, LOUISIANA........cvverererreriririririnas LA|...... Lo | v 24,669,143 | ...coovvvenee 24,607,346 | ..coovvenen 16,046,736 | ..ocoovverene 15,733,870 | oo 24,366,556 | ... 21,692,714
20.  MainB....ocooeeeenierererineineieinae 19,255,289 | ..ccvvvvennee 18,188,912 ....8,940,208 o 1,837,354 O TT1,387 | e 8,147,574
21.  Maryland 2,969,558 | ...oovvverninne 3,122,954 996,274 1,072,690 2, 344847 | o 2,162,691
22. Massachusets........c..ccceneenee. MA|...... Lo | v 118,447,775 | .ovvvenee. 123,057,065 | ....ocovvvuvnnn 48,303,847 | ..o 45,356,253 | ....ocvvenenee 56,909,824 | ................ 57,556,600
23, Michigan........ccccooerrerninrerrennns MI 11,219,513 | oo 10,695,279 2,850,633 2,741,104 7,907,037 | oovvrreeen 7,455,775
24, Minnesota........ccc.ueereureneencs MN | ....... L.... 22,764,494 | ............... 22,571,264 12,378,426 ..11,571,417 13,904,265 | ..coovvecnnne 10,492,270
25, MisSISSIPPI....reeerrerrerrernrneenee MS | vl | i 11,614,108 | 11,637,893 | oo 7,413,036 | covevrereenns 9,251,298 | ..ooovverrrenne 6,960,262 | ...oovverennnn 4,401,201
26, MiSSOUM......oceveneeneerernrneensMO [l | rii00.6,320,999 | o 6,037,159 ...2,943,233 3,311,571 A418,981 | 4,451,226
27.  Montana........cocooeevernrrrreend MT o L | i 2,691,373 | 2,588,930 .. 1,776,441 1,892,601 1,569,432 | 2,309,641
28.  Nebraska........cccoveenenerveeeneencd NE | oLt | 1,263,431 | e 1,486,850 | ...ooooverncirnnes 314,266 | ..coovveinee 1,295,670 | .ooocerveieines 527,401 | oo 952,553
29.  Nevada......ccomvmemmmmrmeenend NV | o L | 6,034,427 | o 5,374,862 ....2,550,232 2,050,896 4978848 | .. 2,503,652
30. New Hampshire... 5,479,292 ..3,598,408 2,692,674 | ... ..3,782,037
31, New Jersey.....coownerninnenne 41,991,278 ....37,454,889 ....102,534,703 | .....coeenv 91,962,797
32, New Mexico.......ccourevrrnennee 3,252,665 1,593,138 3,837,740 | o 3,312,139
33.  New York..... 101,784,462 | ... .97,033,881 47,727,087 39,430,020 ..80,168,717 ....63,407,934
34.  North Carolina 34,613,649 | ...covvvenee 38,956,078 20,291,992 ....24,643,037 17,893,620 20,616,220
35. 9,152,158 | ..oververeienee 9,016,087 | c.ovvvererrrnas 3,638,698 2,927,295 | ..coovvvrenee 2,953,383 | oo 3,058,541
36. ...24,955,532 | ... .27,068,735 .13,722,688 14,726,917 .16,121,567 | .... ....16,360,756
37. 4,407,803 | oo 5,662,915 | .oovvrrrenns 2,176,353 4,604,399 3,979,297 | o 3,833,152
38, 0regon.......cocovveneerererneened OR v L s 8,615,550 | ..cooovvuvirenee 9,247,106 | c.ovvveernnns 5,551,317 | v 3774725 | o 8,064,205 | ...cocovvirnnne 5,322,267
39.  Pennsylvania 15,395,288 | ....cccovvenee. 17,358,944 11,986,676 ....10,296,152 17,022,960 | ..ovvvvecene 15,973,483
40. Rhode Island 31,100,650 | ...ccoovvvnenee 26,326,473 7,988,985 7,368,093 10,354,329 | ..coovvrennn 10,456,105
41.  South Carolina.........coceevevenee. SC| ... Lo | v 3,136,277 | v 3,658,358 | ..o 1,971,425 | oo 3,315,301 | oo 1,135,310 | oo 3,722,183
42.  South Dakota........cccrerrrnrenee SD|....... L. 2,002,295 | ....covvrnninee 2,395,672 835,800 2,094,564 1,401,260 | e 1,868,397
43.  Tennessee 13,064,599 | ...coevrvvnnee. 13,156,322 ....8,287,063 ...16,818,814 4,661,871 | 10,228,660
44, TeXaS....ccwomeverrernenererene IK |l | 10,303,155 | i 8,460,456 | .....cccoverunnnn 8,802,531 | .o 6,640,599 | ....cocovvnnee. 23,631,999 | ..o 15,625,711
45, Utah..ocoiencrceeenlUT |l | i 4,687 147 | 4,609,450 ....3,222,185 wrnn2,349,552 3,287,462 | oo 2,360,005
468, Vermont......coccoevvvenrvernneenee VT |l | 0000 2,486,293 | oo 2,488,903 ....1,116,089 1,265,898 851,879 | oo 926,848
47, Virginia.......ocoeveeeneereeeineiieenns 10,002,803 | ....ccevvvrrnenee 9,543,243 | ..o 3,980,667 | ..ocvuerreerenas 4,412,699 | .oooviveenee 3,381,977 | v 3,999,205
48. Washington 17,073,996 | ....covvnvee. 19,365,994 10,837,743 7,628,146 11,787,079 | oo 8,152,182
49.  West Virginia......c..cccorvveneenee. WV |....... Lo | e 2,055,149 | ..oovvveienee 2,276,780 611,183 642,811 | oo 1,473,732 | oo 1,380,779
50.  WiSCONSIN.....c.vrvrerrereerirernes WI....... IO ST 12,720,478 | ..o 14,288,755 | ..o 5,423,566 | ..ocovrrrenenns 5,890,174 | oo 8,581,158 | covveererrienn 9,418,595
51, Wyoming......coocnvvnererrneeneen WY | i, Lo | v 3,457,588 | ..coovvvvrnanee 3,412,922 | e 1,284,574 | ..o 2,141,207 | oo 1,924,439 | ..o 2,181,652
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | e 764,732,934 | 791,202,942 ....394,644,337 | ..............384,565,637 | .............575,144,398 | .............. 523,663,485
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 49 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 8
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF FARMERS INSURANCE GROUP

PART 1 - ORGANIZATIONAL CHART

%

Company FEIN NAIC Domiciled Ownership
10433 Ella Blvd, LLC 83-0877980 N/A DE Mid-Century Insurance Company
11930 Narcoossee Road, LLC 82-3606914 N/A DE Mid-Century Insurance Company
12225 NE 60th Way, LLC N/A DE Truck Insurance Exchange
14001 Rosencrans Avenue, LLC 84-2794277 N/A DE Farmers Insurance Exchange
145 Great Road, LLC 81-4674724 N/A DE Mid-Century Insurance Company
17885 Von Karman, LLC 47-3820947 N/A CA Farmers Insurance Exchange
201 Railroad Ave, LLC 82-2860816 N/A DE Farmers Insurance Exchange
21st Century Advantage Insurance Company 22-3398993 25232 MN 21st Century North America Insurance Company
21st Century Auto Insurance Company of New Jersey 22-3337475 10184 NJ 21st Century Centennial Insurance Company
21st Century Casualty Company 95-4136306 36404 CA 21st Century Insurance Group
21st Century Centennial Insurance Company 23-2044095 34789 PA Mid-Century Insurance Company
21st Century Indemnity Insurance Company 13-1967524 43974 PA 21st Century Premier Insurance Company
21st Century Insurance and Financial Services, Inc. 51-0283170 N/A DE Mid-Century Insurance Company
21st Century Insurance Company 95-2565072 12963 CA 21st Century Insurance Group
21st Century Insurance Group 95-1935264 N/A DE Mid-Century Insurance Company
21st Century North America Insurance Company 13-3333609 32220 NY Mid-Century Insurance Company
21st Century Pacific Insurance Company 02-0226203 23795 CO Mid-Century Insurance Company
21st Century Pinnacle Insurance Company 13-3922232 10710 NJ 21st Century North America Insurance Company
21st Century Premier Insurance Company 22-1721971 20796 PA 21st Century Centennial Insurance Company
2501 East Valley Road, LLC 82-2666461 N/A DE Fire Insurance Exchange
384 Santa Trinita Ave LLC 81-0741455 N/A DE Fire Insurance Exchange
3900 Indian Avenue, LLC 81-2487862 N/A DE Farmers Insurance Exchange
460 Gibraltar Drive, LLC 81-4365602 N/A DE Truck Insurance Exchange
5401 Wiles Road LLC 47-2591947 N/A FL Mid-Century Insurance Company
600 Riverside Parkway, LLC 81-1746692 N/A DE Farmers Insurance Exchange
6671-6675 North Macarthur Blvd, LLC 82-4386531 N/A DE Mid-Century Insurance Company
American Federation Insurance Company 86-0812982 10245 X 21st Century Insurance Group
American Pacific Insurance Company, Inc. 13-3953213 10805 HI Farmers Insurance Hawaii, Inc.
Bristol West Casualty Insurance Company 34-1893500 11034 OH Coast National Insurance Company
Bristol West Holdings, Inc. 13-3994449 N/A DE Farmers Insurance Exchange
Bristol West Holdings, Inc. 13-3994449 N/A DE Fire Insurance Exchange
Bristol West Holdings, Inc. 13-3994449 N/A DE Truck Insurance Exchange
Bristol West Holdings, Inc. 13-3994449 N/A DE Mid-Century Insurance Company
Bristol West Insurance Company 38-1865162 19658 OH Coast National Insurance Company
Bristol West Insurance Services of California, Inc. 65-0880876 N/A CA Bristol West Holdings, Inc.
Bristol West Insurance Services, Inc. of Florida 65-0616769 N/A FL Bristol West Holdings, Inc.
Bristol West Preferred Insurance Company 86-1174452 12774 Mi Bristol West Holdings, Inc.
BWIS of Nevada, Inc. 65-0919338 N/A NV Bristol West Holdings, Inc.
Civic Property and Casualty Company 95-4528269 10315 CA Fire Insurance Exchange
Civic Property and Casualty Company 95-4528269 10315 CA Truck Insurance Exchange
Coast National General Agency, Inc. 76-0543593 N/A X Bristol West Holdings, Inc.
Coast National Holding Company 33-0246699 N/A CA Bristol West Holdings, Inc.

100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
42.00000
3.75000
6.75000
47.50000
100.00000
100.00000
100.00000
100.00000
100.00000
80.00000
20.00000
100.00000
100.00000
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Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF FARMERS INSURANCE GROUP
PART 1 - ORGANIZATIONAL CHART

Company FEIN NAIC Domiciled Ownership %

Coast National Insurance Company 33-0246701 25089 CA Coast National Holding Company 100.00000
Economy Fire & Casualty Company 36-1022580 22926 IL Farmers Property and Casualty Insurance Company 100.00000
Economy Preferred Insurance Company 36-3027848 38067 IL Economy Fire & Casualty Company 100.00000
Economy Premier Assurance Company 36-3105737 40649 IL Economy Fire & Casualty Company 100.00000
Exact Property and Casualty Company 95-4528266 10318 CA Fire Insurance Exchange 80.00000
Exact Property and Casualty Company 95-4528266 10318 CA Truck Insurance Exchange 20.00000
Farmers Casualty Insurance Company 05-0393243 40169 RI Farmers Property and Casualty Insurance Company 100.00000
Farmers Direct Property and Casualty Insurance Company 23-1903575 25321 RI Farmers Property and Casualty Insurance Company 100.00000
Farmers Financial Solutions, LLC 77-0530616 N/A NV FFS Holding, LLC 100.00000
Farmers General Insurance Agency, Inc. 95-3003951 N/A RI Farmers Property and Casualty Insurance Company 100.00000
Farmers Group Property and Casualty Insurance Company 13-2915260 34339 RI Farmers Property and Casualty Insurance Company 100.00000
Farmers Insurance Company of Arizona 95-2626387 21598 AZ Farmers Insurance Exchange 70.00000
Farmers Insurance Company of Arizona 95-2626387 21598 AZ Truck Insurance Exchange 20.00000
Farmers Insurance Company of Arizona 95-2626387 21598 AZ Fire Insurance Exchange 10.00000
Farmers Insurance Company of Idaho 95-2626385 21601 ID Farmers Insurance Exchange 80.00000
Farmers Insurance Company of Idaho 95-2626385 21601 ID Fire Insurance Exchange 6.70000
Farmers Insurance Company of Idaho 95-2626385 21601 ID Truck Insurance Exchange 13.30000
Farmers Insurance Company of Oregon 95-2655893 21636 OR Farmers Insurance Exchange 80.00000
Farmers Insurance Company of Oregon 95-2655893 21636 OR Truck Insurance Exchange 20.00000
Farmers Insurance Company of Washington 95-2655894 21644 WA Fire Insurance Exchange 80.00000
Farmers Insurance Company of Washington 95-2655894 21644 WA Truck Insurance Exchange 20.00000
Farmers Insurance Company, Inc. 48-0609012 21628 KS Farmers Insurance Exchange 90.00000
Farmers Insurance Company, Inc. 48-0609012 21628 KS Fire Insurance Exchange 10.00000
Farmers Insurance Exchange 95-2575893 21652 CA Interinsurance Exchange (See Note 1)

Farmers Insurance Hawaii, Inc. 22-2640040 28487 HI Mid-Century Insurance Company 100.00000
Farmers Insurance of Columbus, Inc. 31-0956373 36889 OH Farmers Insurance Exchange 100.00000
Farmers Lloyds, Inc. 05-0476998 N/A TX Farmers Property and Casualty Insurance Company 100.00000
Farmers New Century Insurance Company 36-4165395 10806 IL lllinois Farmers Insurance Company 100.00000
Farmers Property and Casualty Insurance Company 13-2725441 26298 RI Farmers Insurance Exchange 80.00000
Farmers Property and Casualty Insurance Company 13-2725441 26298 RI Truck Insurance Exchange 10.00000
Farmers Property and Casualty Insurance Company 13-2725441 26298 RI Fire Insurance Exchange 10.00000
Farmers Services Insurance Agency 95-6048990 N/A CA Truck Insurance Exchange 100.00000
Farmers Specialty Insurance Company 59-2326047 43699 Ml Foremost Insurance Company Grand Rapids, Michigan 100.00000
Farmers Texas County Mutual Insurance Company 74-1067657 24392 X County Mutual Company (See Note 2)

FCOA, LLC 27-0342907 N/A DE Foremost Insurance Company Grand Rapids, Michigan 100.00000
FFS Holding, LLC 77-0530617 N/A NV Mid-Century Insurance Company 100.00000
Fire Insurance Exchange 95-6235715 21660 CA Interinsurance Exchange (See Note 3)

Foremost County Mutual Insurance Company 38-1721730 29254 TX County Mutual Company (See Note 4)

Foremost Express Insurance Agency, Inc. 38-2505922 N/A Ml FCOA, LLC 100.00000
Foremost Insurance Company Grand Rapids, Michigan 38-1407533 11185 Ml Farmers Insurance Exchange 80.00000
Foremost Insurance Company Grand Rapids, Michigan 38-1407533 11185 Mi Fire Insurance Exchange 10.00000
Foremost Insurance Company Grand Rapids, Michigan 38-1407533 11185 Ml Truck Insurance Exchange 10.00000
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF FARMERS INSURANCE GROUP
PART 1 - ORGANIZATIONAL CHART

Company FEIN NAIC Domiciled Ownership %
Foremost Lloyds of Texas 75-1779175 41688 X Lloyds Company (See Note 5)
Foremost Property and Casualty Insurance Company 35-1604635 11800 Mi Foremost Insurance Company Grand Rapids, Michigan 100.00000
Foremost Signature Insurance Company 38-2430150 41513 Ml Foremost Insurance Company Grand Rapids, Michigan 100.00000
GP, LLC 65-1142050 N/A DE Bristol West Holdings, Inc. 100.00000
Hawaii Insurance Consultants, Ltd. 99-0083322 N/A HI Mid-Century Insurance Company 100.00000
lllinois Farmers Insurance Company 36-2661515 21679 IL Farmers Insurance Exchange 100.00000
Insurance Data Systems, G.P. 65-0881673 N/A FL Bristol West Holdings, Inc. 99.90000
Insurance Data Systems, G.P. 65-0881673 N/A FL GP, LLC 0.10000
Kraft Lake Insurance Agency, Inc. 38-2336672 N/A Mi FCOA, LLC 100.00000
MC Maple Tree, LLC 85-2377860 N/A DE Mid-Century Insurance Company 100.00000
Metropolitan Lloyds Insurance Company of Texas 75-2483187 13938 X Farmers Lloyds, Inc.
Mid-Century Insurance Company 95-6016640 21687 CA Farmers Insurance Exchange 80.00000
Mid-Century Insurance Company 95-6016640 21687 CA Fire Insurance Exchange 10.00000
Mid-Century Insurance Company 95-6016640 21687 CA Truck Insurance Exchange 10.00000
Mid-Century Insurance Company of Texas 74-2448744 28673 X Farmers Insurance Exchange 100.00000
Neighborhood Spirit Property and Casualty Company 95-4528264 10317 CA Fire Insurance Exchange 80.00000
Neighborhood Spirit Property and Casualty Company 95-4528264 10317 CA Truck Insurance Exchange 20.00000
Security National Insurance Company 65-0109120 33120 FL Bristol West Holdings, Inc. 100.00000
Texas Farmers Insurance Company 94-1663548 21695 X Farmers Insurance Exchange 86.28000
Texas Farmers Insurance Company 94-1663548 21695 TX Mid Century Insurance Company 13.72000
Toggle Insurance Company 13-3551577 44245 DE Mid-Century Insurance Company 100.00000
Toggle Services, LLC 83-3256280 N/A DE Toggle Insurance Company 100.00000
Truck Insurance Exchange 95-2575892 21709 CA Interinsurance Exchange (See Note 6)
Western Star Insurance Services, Inc. 74-1593853 N/A X FCOA, LLC 100.00000

The following are Zurich Insurance Group entities within NAIC Group Code "0212" and are not included in Farmers Insurance Group within NAIC Group Code "0069"
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF ZURICH INSURANCE GROUP
PART 1 - ORGANIZATIONAL CHART

Company FEIN NAIC Domiciled Ownership %
Access Franchise Management Limited N/A GBR Zurich Assurance Ltd 100.00000
ACN 000 141 051 Ltd. N/A AUS Zurich Financial Services Australia Limited 100.00000
Afterland Limited N/A GBR Zurich Assurance Ltd 100.00000
AG Haus der Wirtschaft N/A CHE Zurich Versicherungs-Gesellschaft AG 8.16327
Allied Dunbar Assurance plc N/A GBR Zurich Financial Services (UKISA) Nominees Limited 100.00000
Allied Dunbar Financial Services Limited N/A GBR Allied Dunbar Assurance plc 100.00000
Allied Dunbar Provident plc N/A GBR Allied Dunbar Assurance plc 100.00000
Allied Zurich Holdings Limited N/A JEY Zurich Versicherungs-Gesellschaft AG 100.00000
Allied Zurich Limited N/A GBR Zurich Insurance Group Ltd. 100.00000
American Guarantee and Liability Insurance Company 36-6071400 26247 NY Zurich American Insurance Company 100.00000
American Zurich Insurance Company 36-3141762 40142 IL Steadfast Insurance Company 100.00000
Applyhere Pty Ltd N/A AUS Davidson Trahaire Holding Pty Ltd 100.00000
Ashdale Land and Property Company Limited N/A GBR Zurich Insurance plc 100.00000
Asistbras S/A Assisténcia ao Viajante N/A BRA Travel Ace Internacional de Servicios S.A. 65.00000
Assistance Online (China) Co Ltd N/A CHN Assistancee Online Pte. Ltd 100.00000
Assistancee Online HK Ltd N/A HKG Assistancee Online HK Ltd 0.00000
Assistancee Online HK Ltd N/A HKG Assistancee Online Pte. Ltd 100.00000
Assistancee Online Pte. Ltd N/A SGP Customer Care Assistance Pty Ltd 100.00000
ASTIS Holdings Limited N/A AUS Cover-More Finance Pty Limited 100.00000
Aust Office 1, LLC 36-4851720 N/A DE Zurich American Insurance Company 100.00000
autoSense AG N/A CHE Zurich Versicherungs-Gesellschaft AG 33.33000
Ballykilliane Holdings Limited N/A IRL Zurich Insurance plc 100.00000
Bansabadell Pensiones, E.G.F.P, S.A. N/A ESP Zurich Vida, Compania de Seguros y Reaseguros, S.A. - Socied 50.00000
Bansabadell Seguros Generales, S.A. de Seguros y Reaseguros N/A ESP Zurich Versicherungs-Gesellschaft AG 50.00000
Bansabadell Servicios Auxiliares De Seguros, S.L. N/A ESP Bansabadell Seguros Generales, S.A. de Seguros y Reaseguros 100.00000
Bansabadell Vida S.A. de Seguros y Reaseguros N/A ESP Zurich Vida, Compania de Seguros y Reaseguros, S.A. - Socied 50.00000
Benefit Finance Partners, L.L.C. N/A DE Zurich Benefit Finance LLC 50.00000
BFP Securities LLC 13-4097988 N/A DE Benefit Finance Partners, L.L.C. 100.00000
Bloomington Office LP N/A DE Zurich Structured Finance, Inc. 99.00000
Bloomington Office MGP Manager, Inc N/A DE Zurich Structured Finance, Inc. 100.00000
Bloomington Office MGP, LLC N/A DE Zurich Structured Finance, Inc. 1.00000
Bloomington Office MGP, LLC N/A DE Bloomington Office MGP Manager, Inc 99.00000
Blue Insurance Australia Pty Ltd N/A AUS Blue Insurance Limited 100.00000
Blue Insurance Limited N/A IRL Cover-More Australia Pty Ltd 97.61000
Blue Marble Capital L.P. N/A BMU Blue Marble Micro Limited 100.00000
Blue Marble Micro Limited N/A GBR Zirich Versicherungs-Gesellschaft AG 100.00000
Blue Marble Microinsurance, Inc. N/A DE Blue Marble Micro Limited 100.00000
Bonus Pensionskassen Aktiengesellschaft N/A AUT Zurich Versicherungs-Aktiengesellschaft 87.50000
BONUS Vorsorgekasse AG N/A AUT Zurich Versicherungs-Aktiengesellschaft 50.00000
BOS Apt 1, LLC 47-2289489 N/A DE Zurich American Insurance Company 100.00000
BOS Apt 2, LLC 47-2445859 N/A DE Zurich American Insurance Company 100.00000

BOS Office 2 LLC 47-1046245 N/A DE Zurich American Insurance Company 100.00000
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Company FEIN NAIC Domiciled Ownership %
BOS Office 3, LLC 47-2483669 N/A DE Farmers New World Life Insurance Company 100.00000
BOS Office 4, LLC 37-1849541 N/A DE Zurich American Insurance Company 100.00000
BOS Retail 1, LLC 47-4684158 N/A DE Zurich American Insurance Company 100.00000
Bright Box Europe S.A. N/A CHE Bright Box HK Limited 100.00000
Bright Box HK Limited N/A CHN Zdrich Versicherungs-Gesellschaft AG 100.00000
Bright Box Hungary KFT N/A HUN Bright Box HK Limited 100.00000
Bright Box Middle East FZCO N/A ARE Bright Box HK Limited 100.00000
Brinker Retail MGP, LLC N/A DE Zurich Structured Finance, Inc. 99.00000
Bristlecourt Limited N/A GBR Zurich Assurance Ltd 100.00000
brokerbusiness.ch AG N/A CHE Zirich Versicherungs-Gesellschaft AG 25.00000
Cayley Aviation Ltd. N/A BMU Zurich Insurance Company Ltd, Bermuda Branch 100.00000
Celta Assistance SL N/A ESP Universal Assistance S.A. 100.00000
Centre Group Holdings (U.S.) Limited 13-4038482 N/A DE Zurich Finance Company Ltd 100.00000
Centre Insurance Company 13-2653231 34649 DE Centre Solutions (U.S.) Limited 100.00000
Centre Life Insurance Company 04-1589940 80896 MA Centre Solutions (U.S.) Limited 100.00000
Centre Reinsurance (U.S.) Limited AA-3190673 N/A BMU Centre Group Holdings (U.S.) Limited 100.00000
Centre Solutions (Bermuda) Limited N/A BMU Zurich Finance Company Ltd 100.00000
Centre Solutions (U.S.) Limited AA-3190822 N/A BMU Centre Group Holdings (U.S.) Limited 100.00000
Charlotte Industrial 2, LLC 32-0616217 N/A DE Farmers New World Life Insurance Company 100.00000
Charlotte Office 1, LLC 30-1113235 N/A DE Zurich American Insurance Company 100.00000
CHI APT 1, LLC 38-3988749 N/A DE Zurich American Insurance Company 100.00000
CHIIND 1, LLC 47-4429730 N/A DE Farmers New World Life Insurance Company 100.00000
Chilena Consolidada Seguros de Vida S.A. N/A CHL Inversiones Suizo Chilena S.A. 98.97703
Chilena Consolidada Seguros Generales S.A. AA-2280100 N/A CHL Chilena Consolidada Seguros de Vida S.A. 7.40525
Chilena Consolidada Seguros Generales S.A. AA-2280100 N/A CHL Inversiones Suizo Chilena S.A. 82.73165
COFITEM-COFIMUR N/A FRA Zurich Versicherungs-Gesellschaft AG 12.40521
Collierville Center, LP N/A DE Zurich Structured Finance, Inc. 99.00000
Colonial American Casualty and Surety Company 52-1096670 34347 IL Fidelity and Deposit Company of Maryland 100.00000
Concisa Vorsorgeberatung und Management AG N/A AUT Bonus Pensionskassen Aktiengesellschaft 100.00000
Concourse Skelmersdale Limited N/A GBR Zurich Financial Services (UKISA) Limited 100.00000
Cover-More (NZ) Limited N/A NzZL Cover-More Australia Pty Ltd 100.00000
Cover-More Asia Pte. Ltd N/A SGP Travel Assist Pty Limited 100.00000
Cover-More Australia Pty Ltd N/A AUS Cover-More Holdings Pty Ltd 100.00000
Cover-More Finance Pty Limited N/A AUS Cover-More Group Limited 100.00000
Cover-More Group Limited N/A AUS Zurich Travel Solutions Pty Limited 100.00000
Cover-More Holdings Pty Ltd N/A AUS Travel Assist Pty Limited 100.00000
Cover-More Holdings USA Inc. N/A DE Travel Assist Pty Limited 100.00000
Cover-More Inc. N/A DE Cover-More Holdings USA Inc. 100.00000
Cover-More Insurance Services Limited N/A GBR Cover-More Australia Pty Ltd 100.00000
Cover-More Insurance Services Pty Ltd N/A AUS Travel Assist Pty Limited 100.00000
CP Holding Limited N/A VGB Zurich Insurance Company Ltd, Bermuda Branch 100.00000
CREC (Bloomington) Lender, LLC N/A DE Zurich American Insurance Company 0.00000
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CREC (Durham), LLC N/A DE Zurich Structured Finance, Inc. 100.00000
CREC (Hagerstown) Lender, LLC N/A DE Zurich Structured Finance, Inc. 100.00000
CREC (Hagerstown) Owner, LLC N/A MD Zurich Structured Finance, Inc. 0.00000
CREC (Las Vegas), LLC N/A DE Zurich Structured Finance, Inc. 100.00000
CREC (Sacramento), LLC N/A DE Zurich Structured Finance, Inc. 100.00000
CREC (Sioux Falls) Lender, LLC N/A DE Zurich Structured Finance, Inc. 100.00000
CREC (Sioux Falls) Owner, LLC N/A DE Zurich Structured Finance, Inc. 100.00000
CREC (Sioux Falls), LLC N/A DE Zurich Structured Finance, Inc. 100.00000
Cursud N.V. N/A ANT Zurich Versicherungs-Gesellschaft AG 100.00000
Customer Care Assistance Pty Ltd N/A AUS Customer Care Holdings Pty Ltd 100.00000
Customer Care Holdings Pty Ltd N/A AUS Travel Assist Pty Limited 100.00000
Customer Care Pty Ltd N/A AUS Customer Care Holdings Pty Ltd 100.00000
DA Deutsche Allgemeine Versicherung Aktiengesellschaft N/A DEU Zirich Beteiligungs-Aktiengesellschaft (Deutschland) 100.00000
Dallas Office MGP Manager, Inc. N/A DE Zurich Structured Finance, Inc. 100.00000
Dallas Office MGP, LLC N/A DE Zurich Structured Finance, Inc. 1.00000
Dallas Office MGP, LLC N/A DE Dallas Office MGP Manager, Inc. 99.00000
Dallas Tower LP N/A DE Zurich Structured Finance, Inc. 99.00000
Davidson Trahaire Corpsych (Singapore) Pte. Limited N/A SGP DTC Bidco Pty Ltd 100.00000
Davidson Trahaire Corpsych Pty Ltd N/A AUS Davidson Trahaire Holding Pty Ltd 35.00000
Davidson Trahaire Corpsych Pty Ltd N/A AUS Applyhere Pty Ltd 65.00000
Davidson Trahaire Holding Pty Ltd N/A AUS DTC Australia Pty Ltd 100.00000
DB Vita S.A. N/A LUX Deutscher Herold Aktiengesellschaft 25.00000
DC Apt 1, LLC 47-4654837 N/A DE Zurich American Insurance Company 100.00000
DC Retail 1, LLC 82-2833981 N/A DE Farmers New World Life Insurance Company 100.00000
Delkir S.A. N/A URY Zdurich Versicherungs-Gesellschaft AG 100.00000
DEN Industrial 1, LLC 84-3610066 N/A DE Farmers New World Life Insurance Company 100.00000
DEN Industrial 2, LLC N/A DE Zurich American Insurance Company 100.00000
DEN Retail 1 LLC 47-1387852 N/A DE Farmers New World Life Insurance Company 100.00000
Dentolo Deutschland GmbH N/A DEU Zirich Beteiligungs-Aktiengesellschaft (Deutschland) 100.00000
Derimed S.A. N/A ARG Zirich Versicherungs-Gesellschaft AG 100.00000
Deutsche Zurich Pensiones, Entidad Gestora de Fondos de Pens N/A ESP Zurich Vida, Compania de Seguros y Reaseguros, S.A. - Socied 50.00000
Deutscher Herold Aktiengesellschaft N/A DEU Zurich Beteiligungs-Aktiengesellschaft (Deutschland) 79.82639
Deutscher Pensionsfonds Aktiengesellschaft N/A DEU Deutscher Herold Aktiengesellschaft 74.90000
Deutsches Institut fur Altersvorsorge GmbH N/A DEU Deutscher Herold Aktiengesellschaft 22.00000
DIG GmbH N/A DEU Digital Insurance Group B.V. 100.00000
Digital Insurance Group B.V. N/A NLD Zirich Versicherungs-Gesellschaft AG 10.00000
DTC Australia Pty Ltd N/A AUS DTC Bidco Pty Ltd 100.00000
DTC Bidco Pty Ltd N/A AUS DTC Holdco Pty Ltd 100.00000
DTC Holdco Pty Ltd N/A AUS ASTIS Holdings Limited 100.00000
DTC NZ Bidco Limited N/A NZL DTC Bidco Pty Ltd 100.00000
Dunbar Assets Ireland N/A IRL Zurich Finance Company Ltd 0.00000
Dunbar Assets Ireland N/A IRL ZCMC Il Holdings Limited 0.03664
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Dunbar Assets plc N/A GBR Dunbar Assets Ireland 100.00000
Dusfal S.A. N/A URY Zirich Versicherungs-Gesellschaft AG 100.00000
Eagle Star (Leasing) Limited N/A GBR Zurich Assurance Ltd 100.00000
Eagle Star European Life Assurance Company Limited N/A IRL Zurich Life Assurance plc 100.00000
Eagle Star Group Services Limited N/A GBR Eagle Star Holdings Limited 100.00000
Eagle Star Holding Company of Ireland N/A IRL Zurich Assurance Ltd 0.00100
Eagle Star Holding Company of Ireland N/A IRL Zurich Assurance Ltd 99.99900
Eagle Star Holdings Limited N/A GBR Zurich Financial Services (UKISA) Limited 100.00000
Eagle Star Securities Limited N/A GBR Zurich Insurance plc 100.00000
Edilspettacolo SRL N/A ITA Zurich Insurance Company Ltd - Rappresentanza Generale per | 35.71233
Empire Fire and Marine Insurance Company 47-6022701 21326 IL Zurich American Insurance Company 100.00000
Empire Indemnity Insurance Company 73-6091717 21334 OK Zurich American Insurance Company 100.00000
Employee Services Limited N/A GBR Allied Dunbar Financial Services Limited 100.00000
Endsleigh Financial Services Limited N/A GBR Zurich Holdings (UK) Limited 100.00000
Endsleigh Pension Trustee Limited N/A GBR Zurich Holdings (UK) Limited 100.00000
Eritage S.A. N/A URY Zirich Versicherungs-Gesellschaft AG 65.00000
ES Plympton Nominee 1 Limited N/A GBR Zurich Assurance Ltd 100.00000
ES Plympton Nominee 2 Limited N/A GBR Zurich Assurance Ltd 100.00000
Euclid KY Annex, LP N/A DE Zurich Structured Finance, Inc. 99.00000
Euclid Office LP N/A DE Zurich Structured Finance, Inc. 99.00000
Euclid Warehouses LP N/A DE Zurich Structured Finance, Inc. 99.00000
Euroamérica Administradora General de Fondos S.A N/A CHL Chilena Consolidada Seguros de Vida S.A. 100.00000
Extremus Versicherung-Aktiengesellschaft N/A DEU Zurich Insurance plc Niederlassung fur Deutschland 5.00000
Farmers Family Fund 45-3561769 N/A CA Farmers Group, Inc. 100.00000
Farmers Group, Inc. 95-0725935 N/A NV Zurich Versicherungs-Gesellschaft AG 12.10000
Farmers Group, Inc. 95-0725935 N/A NV Zurich Insurance Group Ltd. 87.90000
Farmers Life Insurance Company of New York 46-4261000 N/A NY Farmers New World Life Insurance Company 100.00000
Farmers New World Life Insurance Company 91-0335750 63177 WA Farmers Group, Inc. 100.00000
Farmers Reinsurance Company 95-4650862 10873 CA Farmers Group, Inc. 100.00000
Farmers Services Corporation N/A NV Farmers Group, Inc. 100.00000
Farmers Underwriters Association N/A CA Farmers Group, Inc. 100.00000
Fidelity and Deposit Company of Maryland 13-3046577 39306 IL Zurich American Insurance Company 100.00000
FIG Holding Company N/A CA Farmers Group, Inc. 100.00000
FIG Leasing Co., Inc. N/A CA Farmers Group, Inc. 100.00000
Fire Underwriters Association 95-2670247 N/A CA Farmers Group, Inc. 100.00000
Fitsense Insurance Services Pty Ltd N/A AUS Travel Assist Pty Limited 100.00000
Futuro de Bolivia S.A. Administradora de Fondos de Pensiones N/A BOL Zurich Boliviana Seguros Personales S.A. 8.42193
Futuro de Bolivia S.A. Administradora de Fondos de Pensiones N/A BOL Zurich South America Invest AB 71.57801
FX Insurance Agency Hawaii, LLC 83-1572480 N/A HI FIG Leasing Co., Inc. 100.00000
FX Insurance Agency, LLC 35-2281892 N/A DE FIG Leasing Co., Inc. 100.00000
General Surety & Guarantee Co Limited N/A GBR Zurich Insurance Company (U.K.) Limited 100.00000
Grovewood Property Holdings Limited N/A GBR Eagle Star Holdings Limited 100.00000
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H4B Humboldthafen Einheitsgesellschaft GmbH&Co.KG N/A DEU REX-ZDHL S.C.S. SICAV-SIF 94.90000
Halo Holdco Limited N/A GBR Cover-More Australia Pty Ltd 100.00000
Halo Holdco Limited N/A GBR Zurich Versicherungs-Gesellschaft AG 0.00000
Halo Insurance Services Limited N/A GBR Halo Holdco Limited 100.00000
Halo Insurance Services Pty Ltd N/A AUS Halo Insurance Services Limited 100.00000
Hawkcentral Limited N/A GBR Zurich Assurance Ltd 100.00000
Healthinsite Proprietary Limited N/A ZAF Zirich Versicherungs-Gesellschaft AG 100.00000
Healthlogix Pty Ltd N/A AUS Insite Holdings Pty Ltd 100.00000
Healthlogix Technologia Eireli N/A BRA Healthlogix Pty Ltd 100.00000
Herengracht Investments B.V N/A DEU RE Curve Holding B.V. 100.00000
Hoplite Reinsurance Company of Vermont, Inc. 32-0478525 N/A VT Zurich Holding Company of America, Inc. 100.00000
HOU IND 1, LLC 46-2975161 N/A DE Zurich American Insurance Company 100.00000
HOU IND 2, LLC 46-2984834 N/A DE Zurich American Insurance Company 100.00000
HOU IND 3, LLC N/A DE Zurich American Insurance Company 100.00000
Independence Center Realty L.P. N/A DE Philadelphia Investor, LLC 89.00000
INNATE, Inc. N/A DC Cover-More Holdings USA Inc. 100.00000
Insite Holdings Pty Ltd N/A AUS Zdrich Versicherungs-Gesellschaft AG 100.00000
INTEGRA Versicherungsdienst GmbH N/A AUT Zurich Versicherungs-Aktiengesellschaft 100.00000
International Travel Assistance S.A. N/A PAN Zdrich Versicherungs-Gesellschaft AG 55.00000
Inversiones Suizo Chilena S.A. N/A CHL Inversiones Suizo-Argentina S.A. 0.00100
Inversiones Suizo Chilena S.A. N/A CHL Zurich Versicherungs-Gesellschaft AG 99.99900
Inversiones Suizo-Argentina S.A. N/A ARG Zurich Lebensversicherungs-Gesellschaft AG 5.00400
Inversiones Suizo-Argentina S.A. N/A ARG Zurich Versicherungs-Gesellschaft AG 94.99600
Inversiones ZS America Dos Limitada N/A CHL Inversiones ZS America SpA 100.00000
Inversiones ZS America SpA N/A CHL Zurich Santander Insurance America, S.L. 100.00000
Inversiones ZS America Tres SpA N/A CHL Zurich Santander Insurance America, S.L. 100.00000
Irish National Insurance Company p.l.c. N/A IRL Zurich Insurance plc 99.99999
Isis S.A. N/A ARG Inversiones Suizo-Argentina S.A. 60.50140
Isis S.A. N/A ARG Zurich Versicherungs-Gesellschaft AG 39.49860
JFS/ZSF 1997 L.P. N/A VA Zurich Structured Finance, Inc. 99.00000
JFS/ZSF 1998, L.P. N/A VA Zurich Structured Finance, Inc. 99.00000
Kansas City Office LP N/A DE Zurich Structured Finance, Inc. 99.00000
Kansas Office MGP Manager, Inc. N/A DE Zurich Structured Finance, Inc. 100.00000
Kansas Office MGP, LLC N/A DE Zurich Structured Finance, Inc. 1.00000
Kansas Office MGP, LLC N/A DE Kansas Office MGP Manager, Inc. 99.00000
Karvat Cover-More Assist. Pvt Ltd. N/A IND Cover-More Asia Pte. Ltd 100.00000
Kennet Road 1 UK Limited N/A GBR Zurich Assurance Ltd 100.00000
Kennet Road 2 UK Limited N/A GBR Zurich Assurance Ltd 100.00000
Klare Corredora de Seguros S.A. N/A CHL Zurich Insurance Mobile Solutions AG 49.90000
Knip (Deutschland) GmbH N/A DEU Knip AG 100.00000
Knip AG N/A CHE Digital Insurance Group B.V. 98.88000
Komparu B.V. N/A NLD Digital Insurance Group B.V. 100.00000
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Kono Insurance Limited N/A HKG Zurich Versicherungs-Gesellschaft AG 100.00000
Kouler S.A. N/A URY Zirich Versicherungs-Gesellschaft AG 100.00000
LA Industrial 1, LLC 36-4877375 N/A DE Zurich American Insurance Company 100.00000
La Industrial 2, LLC 85-3842785 N/A DE Farmers New World Life Insurance Company 100.00000
LA Retail 1 LLC 47-1325180 N/A DE Zurich American Insurance Company 100.00000
Limited Liability Company "BRIGHT BOX" N/A RUS Bright Box HK Limited 100.00000
Limited Liability Company "REMOTO" N/A RUS Bright Box HK Limited 100.00000
Manon Vision Co., Ltd. N/A THA Centre Solutions (Bermuda) Limited 0.00057
Manon Vision Co., Ltd. N/A THA Zurich Finance Company Ltd 0.00066
Manon Vision Co., Ltd. N/A THA Zurich Versicherungs-Gesellschaft AG 99.99877
MEATPACKING B.V. N/A NLD Rock Inne Vastgoed B.V. 100.00000
Medidata AG N/A CHE Zurich Versicherungs-Gesellschaft AG 8.85180
MI Administrators, LLC N/A DE FIG Leasing Co., Inc. 100.00000
MIAMI INDUSTRIAL 1, LLC 30-0947450 N/A DE Zurich American Insurance Company 100.00000
Miami Industrial 2, LLC 81-3346909 N/A DE Farmers New World Life Insurance Company 100.00000
Miami Office 2, LLC 38-4002060 N/A DE Zurich American Insurance Company 100.00000
MIAMI OFFICE 3, LLC 35-2567170 N/A DE Zurich American Insurance Company 100.00000
Miami Retail 1, LLC 61-1852255 N/A DE Zurich American Insurance Company 100.00000
Minas Brasil Promotora de Servicos S/A N/A BRA Zurich Minas Brasil Seguros S.A, 100.00000
Minerva Science Limited N/A GBR Project Policy Bidco Limited 100.00000
MSHQ, LLC N/A DE JFS/ZSF 1998, L.P. 100.00000
MSP APT 1, LLC 30-1003542 N/A DE Zurich American Insurance Company 100.00000
My Policy Limited N/A GBR Project Policy Bidco Limited 100.00000
Nashville Office 1, LLC 30-1004249 N/A DE Zurich American Insurance Company 100.00000
Navigators and General Insurance Company Limited N/A GBR Zurich Insurance plc 100.00000
Nearheath Limited N/A GBR Zurich Assurance Ltd 100.00000
NY Industrial 1, LLC 30-1071415 N/A DE Zurich American Insurance Company 100.00000
Oak Underwriting plc N/A GBR Zurich Holdings (UK) Limited 100.00000
OnePath General Insurance Pty Limited N/A AUS Zurich Financial Services Australia Limited 100.00000
OnePath Life Australia Holdings Pty Ltd N/A AUS Zurich Financial Services Australia Limited 100.00000
OnePath Life Limited N/A AUS OnePath Life Australia Holdings Pty Ltd 100.00000
Orange Stone Company N/A IRL Zurich Finance Company AG 100.00000
Orion Rechtsschutz-Versicherung AG N/A CHE Zurich Versicherungs-Gesellschaft AG 78.00000
Parcelgate Limited N/A GBR Zurich Assurance Ltd 100.00000
Perils AG N/A CHE Zurich Versicherungs-Gesellschaft AG 11.11111
Perunsel S.A. N/A URY Zirich Versicherungs-Gesellschaft AG 60.00000
PFS Pension Fund Services AG N/A CHE Zurich Versicherungs-Gesellschaft AG 8.32000
Philly Office 1, LLC 35-2553880 N/A DE Zurich American Insurance Company 100.00000
POR Apt 1, LLC 47-1392591 N/A DE Zurich American Insurance Company 100.00000
POR Apt 2, LLC 47-4067157 N/A DE Zurich American Insurance Company 100.00000
POR Office 1, LLC 47-4054154 N/A DE Farmers New World Life Insurance Company 100.00000
Prime Corporate Psychology Pty Ltd N/A AUS DTC Bidco Pty Ltd 100.00000
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Project Policy Bidco Limited N/A GBR Zurich Versicherungs-Gesellschaft AG 20.00000
Protektor Lebensversicherungs-AG N/A DEU Zurich Deutscher Herold Lebensversicherung Aktiengesellschaf 5.15838
PT Asuransi Adira Dinamika Tbk N/A IDN Zurich Versicherungs-Gesellschaft AG 98.48794
PT Zurich Insurance Indonesia AA-5360007 N/A IDN Zurich International (Bermuda) Ltd. 1.56878
PT Zurich Insurance Indonesia AA-5360007 N/A IDN Zurich Versicherungs-Gesellschaft AG 97.09134
PT Zurich Topas Life N/A IDN Zurich Versicherungs-Gesellschaft AG 80.00000
Qira GmbH N/A DEU Digital Insurance Group B.V. 100.00000
R3 FL Holdings, LLC N/A FL Fidelity and Deposit Company of Maryland 100.00000
Raleigh/Durham Offices, L.P. N/A DE Zurich Structured Finance, Inc. 99.00000
RE Curve Holding B.V. N/A DEU Zurich Deutscher Herold Lebensversicherung Aktiengesellschaf 100.00000
Real Garant Espana S.L. N/A ESP Real Garant GmbH Garantiesysteme 100.00000
Real Garant GmbH Garantiesysteme N/A DEU Real Garant Versicherung Aktiengesellschaft 100.00000
Real Garant Versicherung Aktiengesellschaft N/A DEU Zurich Beteiligungs-Aktiengesellschaft (Deutschland) 100.00000
Research Triangle MGP Manager, Inc. N/A DE Zurich Structured Finance, Inc. 100.00000
Research Triangle Office MGP, LLC N/A DE Zurich Structured Finance, Inc. 1.00000
Research Triangle Office MGP, LLC N/A DE Research Triangle MGP Manager, Inc. 99.00000
REX Holding S.a.r.l. N/A LUX REX-ZDHL S.C.S. SICAV-SIF 100.00000
REX Mauchamps N/A FRA REX Holding France 100.00000
REX Vilette N/A FRA REX Holding France 0.00000
REX-Aurea-ZDHL S.C.S. N/A LUX REX-ZDHL GP S.ar.l. 100.00000
REX-De Baak B.V. N/A NLD REX Holding S.ar.l. 100.00000
REX-Germany-ZDHL S.C.S N/A LUX REX-ZDHL S.C.S. SICAV-SIF 95.24000
REX-Humboldthafen Verwaltungs GmbH N/A DEU REX-ZDHL S.C.S. SICAV-SIF 100.00000
Rex-Spain-ZDHL S.L. N/A ESP Zurich Deutscher Herold Lebensversicherung Aktiengesellschaf 100.00000
REX-The East S.a.r.l. N/A LUX REX-ZDHL S.C.S. SICAV-SIF 94.80000
REX-ZDHL GP S.a.r.l. N/A LUX Zurich Deutscher Herold Lebensversicherung Aktiengesellschaf 100.00000
REX-ZDHL S.C.S. SICAV-SIF N/A LUX Zurich Deutscher Herold Lebensversicherung Aktiengesellschaf 100.00000
Rock Inne Vastgoed B.V. N/A NLD REX Holding S.a.r.l. 100.00000
Rokin 21 B.V. N/A NLD Roxana Vastgoed B.V. 100.00000
Rokin 49 B.V. N/A NLD Rock Inne Vastgoed B.V. 100.00000
Roxana Vastgoed B.V. N/A NLD REX Holding S.a.r.l. 100.00000
Rural Community Insurance Company 41-1375004 39039 MN Zurich American Insurance Company 100.00000
Sacramento Office MGP, LLC N/A DE Zurich Structured Finance, Inc. 100.00000
San Diego Retail 1, LLC 61-1791237 N/A DE Zurich American Insurance Company 100.00000
Santander Rio Seguros S.A. N/A ARG Inversiones ZS America SpA 4.00000
Santander Rio Seguros S.A. N/A ARG Zurich Santander Insurance America, S.L. 96.00000
Santander Seguros Sociedad Anénima N/A URY Zurich Santander Insurance America, S.L. 100.00000
Saudi National Insurance Company N/A BHR Zurich Insurance Company Ltd (Bahrain Branch) 5.00000
Sceptre Trust Limited N/A BHS Eagle Star Holdings Limited 0.00100
Sceptre Trust Limited N/A BHS Zurich Legacy Solutions Services (UK) Limited 99.99900
SEA APARTMENT 2, LLC 46-3060914 N/A DE Zurich American Insurance Company 100.00000
Sea Pine Technologies, Inc. N/A IL Zurich Holding Company of America, Inc. 100.00000
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Serviaide Assistencia e Servicos, Lda. N/A PRT AIDE Asistencia Seguros y Reaseguros, S.A. - Sociedad Uniper 95.00001
Serviaide Assistencia e Servicos, Lda. N/A PRT Serviaide, S.A. - Sociedad Unipersonal 4.99999
Serviaide, S.A. - Sociedad Unipersonal N/A ESP AIDE Asistencia Seguros y Reaseguros, S.A. - Sociedad Uniper 100.00000
Servizurich S.A. - Sociedad Unipersonal N/A ESP Zurich Insurance plc, Sucursal en Espana 100.00000
SF Apt 1, LLC 47-1153493 N/A DE Zurich American Insurance Company 100.00000
SF Office 4, LLC 47-2967693 N/A DE Zurich American Insurance Company 100.00000
Shire Park Limited N/A GBR Zurich Assurance Ltd 12.41935
Speigelhof Vastgoed B.V. N/A DEU RE Curve Holding B.V. 100.00000
Springboard Health and Performance Pty Ltd N/A AUS DTC Bidco Pty Ltd 100.00000
Steadfast Insurance Company 52-0981481 26387 IL Zurich American Insurance Company 100.00000
Steadfast Santa Clarita Holdings LLC N/A DE Steadfast Insurance Company 100.00000
Stratos Limited N/A NZL DTC NZ Bidco Limited 100.00000
TDG Tele Dienste GmbH N/A DEU Zurich Beteiligungs-Aktiengesellschaft (Deutschland) 100.00000
Tennyson Insurance Limited N/A GBR Zurich Holdings (UK) Limited 100.00000
The Liverpool Reversionary Company Limited N/A GBR Zurich Legacy Solutions Services (UK) Limited 100.00000
The Zurich Services Corporation 36-3839542 N/A IL Zurich Holding Company of America, Inc. 100.00000
TopReport Schadenbesichtigungs GmbH N/A AUT Zurich Versicherungs-Aktiengesellschaft 14.28571
Travel Ace Chile S.A. N/A CHL Travel Ace Internacional de Servicios S.A. 1.00000
Travel Ace Chile S.A. N/A CHL Zirich Versicherungs-Gesellschaft AG 99.00000
Travel Ace Internacional de Servicios S.A. N/A URY Zirich Versicherungs-Gesellschaft AG 100.00000
Travel Assist Pty Limited N/A AUS ASTIS Holdings Limited 100.00000
Travel Insurance Partners Pty Ltd N/A AUS Travel Assist Pty Limited 100.00000
Travelex Insurance Services Limited N/A DE Cover-More Holdings USA Inc. 100.00000
Truck Underwriters Association 95-2670330 N/A CA Farmers Group, Inc. 100.00000
Turegum Immobilien AG N/A CHE Zurich Versicherungs-Gesellschaft AG 100.00000
UA Assistance S.A. de C.V. N/A MEX Travel Ace Internacional de Servicios S.A. 0.00000
UA Assistance S.A. de C.V. N/A MEX Zirich Versicherungs-Gesellschaft AG 100.00000
Universal Assistance Assistencia Ao Viajante Ltda N/A BRA Perunsel S.A. 0.00000
Universal Assistance Chile S.A. N/A CHL Travel Ace Internacional de Servicios S.A. 99.98000
Universal Assistance Chile S.A. N/A CHL Travel Ace Chile S.A. 0.02000
Universal Assistance S.A. N/A ARG World Wide Assistance S.A. 92.71000
Universal Assistance S.A. N/A ARG Zirich Versicherungs-Gesellschaft AG 7.29000
Universal Assistance S.A. N/A URY Zurich Versicherungs-Gesellschaft AG 100.00000
Universal Travel Assistance S.A.S. N/A COL Zirich Versicherungs-Gesellschaft AG 100.00000
Universal Underwriters Insurance Company 43-1249228 41181 IL Zurich American Insurance Company 100.00000
Universal Underwriters of Texas Insurance Company 36-3139101 40843 IL Universal Underwriters Insurance Company 100.00000
Universal Underwriters Service Corporation 43-1269296 N/A MO Zurich Holding Company of America, Inc. 100.00000
Unviversal Assistance Inc. N/A FL Universal Assistance S.A. 0.00000
Vehicle Dealer Solutions, Inc. 26-1282208 N/A FL Zurich Holding Company of America, Inc. 100.00000
Winchester Land, LLC N/A FL R3 FL Holdings, LLC 100.00000
Winn-Dixie MGP Manager, Inc. N/A DE Zurich Structured Finance, Inc. 100.00000
Wohnen H3B Humboldthafen GmbH&Co.KG N/A DEU REX-ZDHL S.C.S. SICAV-SIF 94.90000



TTTTO

Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF ZURICH INSURANCE GROUP
PART 1 - ORGANIZATIONAL CHART

Company FEIN NAIC Domiciled Ownership %
World Travel Protection Canada Inc. N/A CAN Zurich Canadian Holdings Limited 100.00000
World Wide Assistance S.A. N/A ARG Zirich Versicherungs-Gesellschaft AG 100.00000
Wrightway Underwriting Limited N/A IRL Ballykilliane Holdings Limited 100.00000
Z flex Gesellschaft fur Personaldienstleistungen mbH N/A DEU Zurich Beteiligungs-Aktiengesellschaft (Deutschland) 100.00000
ZCM (U.S.) Limited N/A DE Zurich Finance Company Ltd 100.00000
ZCM Asset Holding Company (Bermuda) Limited N/A BMU Zurich Finance Company Ltd 100.00000
ZCM Matched Funding Corp. N/A CYM Zurich Capital Markets Inc. 100.00000
ZFUS Services, LLC 20-5900744 N/A DE Zurich Holding Company of America, Inc. 100.00000
ZGEE14 Limited N/A GBR Zurich Legacy Solutions Services (UK) Limited 100.00000
ZLS Aseguradora de Colombia S.A N/A COL Zirich Versicherungs-Gesellschaft AG 4.43000
ZLS Aseguradora de Colombia S.A N/A COL Zurich Lebensversicherungs-Gesellschaft AG 95.00000
ZNA Services, LLC 02-0802795 N/A DE ZFUS Services, LLC 100.00000
ZPC Capital Limited N/A GBR Zurich Holdings (UK) Limited 100.00000
ZSF / Office KY, LLC N/A DE Euclid Office LP 100.00000
ZSF / Office NV, LLC N/A DE Euclid Office LP 100.00000
ZSF / Office NY, LLC N/A DE Euclid Office LP 100.00000
ZSF KY Annex, LLC N/A DE Euclid KY Annex, LP 100.00000
ZSF/Bloomington, LLC N/A DE Bloomington Office LP 100.00000
ZSF/C1 MGP Manager, Inc N/A DE Zurich Structured Finance, Inc. 100.00000
ZSF/C1 MGP, LLC N/A DE Zurich Structured Finance, Inc. 1.00000
ZSF/C1 MGP, LLC N/A DE ZSF/C1 MGP Manager, Inc 99.00000
ZSF/C2 MGP Manager, Inc N/A DE Zurich Structured Finance, Inc. 100.00000
ZSF/C2 MGP, LLC N/A DE Zurich Structured Finance, Inc. 1.00000
ZSF/C2 MGP, LLC N/A DE ZSF/CF2 MGP Manager, Inc. 99.00000
ZSF/Dallas Tower, LLC N/A DE Dallas Tower LP 100.00000
ZSF/Kansas, LLC N/A DE Kansas City Office LP 100.00000
ZSF/Land Parcels LLC N/A DE Zurich Structured Finance, Inc. 100.00000
ZSF/Research Gateway, LLC N/A DE Raleigh/Durham Offices, L.P. 100.00000
ZSF/WD Fitzgerald, LLC N/A DE Euclid Warehouses LP 100.00000
ZSF/WD Hammond, LLC N/A DE Euclid Warehouses LP 100.00000
ZSF/WD Jacksonville, LLC N/A DE Euclid Warehouses LP 100.00000
ZSF/WD Opa Locka, LLC N/A DE Euclid Warehouses LP 100.00000
ZSFH LLC 36-3096373 N/A DE Zurich Holding Company of America, Inc. 100.00000
ZSG Kfz-ZulassungsservicegesmbH N/A AUT Zurich Versicherungs-Aktiengesellschaft 33.33333
Zurich - Companhia de Seguros Vida S.A. N/A PRT Zurich Finanz-Gesellschaft AG 0.00100
Zurich - Companhia de Seguros Vida S.A. N/A PRT Zurich Investments Life S.p.A. 0.00100
Zurich - Companhia de Seguros Vida S.A. N/A PRT Zurich Lebensversicherungs-Gesellschaft AG 99.99600
Zurich - Companhia de Seguros Vida S.A. N/A PRT Zurich Versicherungs-Gesellschaft AG 0.00100
Zurich - Companhia de Seguros Vida S.A. N/A PRT Zurich Vida, Compania de Seguros y Reaseguros, S.A. - Socied 0.00100
Zurich (Scotland) Limited Partnership N/A GBR Zurich General Partner (Scotland) Ltd 100.00000
Zurich Advice Network Limited N/A GBR Allied Dunbar Assurance plc 100.00000

Zurich AFIN Mexico, S.A. DE C.V. N/A MEX Zurich Compania de Sefuros, S.A. 0.00200
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Zurich AFIN Mexico, S.A. DE C.V. N/A MEX Zurich Versicherungs-Gesellschaft AG 99.99800
Zurich Agency Services Inc. 04-3126497 N/A MA Zurich Holding Company of America, Inc. 100.00000
Zurich Alternative Asset Management, LLC 86-1164252 N/A DE Zurich Holding Company of America, Inc. 100.00000
Zurich America Latina Servigos Brasil Ltda. N/A BRA Zurich Lebensversicherungs-Gesellschaft AG 0.01000
Zurich America Latina Servigos Brasil Ltda. N/A BRA Zurich Versicherungs-Gesellschaft AG 99.99000
Zurich American Company, LLC 36-6169781 N/A DE Zurich Holding Company of America, Inc. 100.00000
Zurich American Insurance Company 36-4233459 16535 NY Zurich Holding Company of America, Inc. 100.00000
Zurich American Insurance Company of lllinois 36-2781080 27855 IL American Zurich Insurance Company 100.00000
Zurich American Life Insurance Company 36-3050975 90557 IL Zurich American Corporation 100.00000
Zurich American Life Insurance Company of New York 27-4746162 14178 NY Zurich American Life Insurance Company. 100.00000
Zurich Argentina Cia. de Seguros S.A. N/A ARG Inversiones Suizo-Argentina S.A. 55.46140
Zurich Argentina Cia. de Seguros S.A. AA-2130022 N/A ARG Zurich Versicherungs-Gesellschaft AG 44.53611
Zurich Argentina Compania de Seguros de Retiro S.A. AA-2130022 N/A ARG Zurich Argentina Cia. de Seguros S.A. 46.64193
Zurich Argentina Compania de Seguros de Retiro S.A. N/A ARG Zurich Versicherungs-Gesellschaft AG 53.35807
Zurich Aseguradora Argentina S.A. N/A ARG Zurich Versicherungs-Gesellschaft AG 99.90000
Zurich Aseguradora Mexicana, S.A. de C.V. N/A MEX Zurich Versicherungs-Gesellschaft AG 0.00000
Zurich Aseguradora Mexicana, S.A. de C.V. N/A MEX Zirich Lebensversicherungs-Gesellschaft AG 100.00000
Zurich Asset Management Gerente de Fondos Comunes de Inversi N/A ARG Inversiones Suizo-Argentina S.A. 89.99990
Zurich Asset Management Gerente de Fondos Comunes de Inversi N/A ARG Isis S.A. 10.00010
Zurich Assurance Ltd N/A GBR Eagle Star Holdings Limited 100.00000
Zurich Australia Limited N/A AUS Zurich Financial Services Australia Limited 100.00000
Zurich Australian Insurance Limited AA-1930995 N/A AUS Zurich Financial Services Australia Limited 100.00000
Zurich Australian Insurance Properties Pty Limited N/A AUS Zurich Australia Limited 40.00000
Zurich Australian Insurance Properties Pty Limited N/A AUS Zurich Australian Insurance Limited 60.00000
Zurich Australian Property Holdings Pty Ltd N/A AUS Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Bank International Limited N/A GBR Dunbar Assets Ireland 100.00000
Zurich Benefit Finance LLC 13-4186554 N/A DE Zurich Holding Company of America, Inc. 100.00000
Zurich Beteiligungs-Aktiengesellschaft (Deutschland) N/A DEU Zurich IT Service AG Niederlassung fur Deutschland 82.61672
Zurich Beteiligungs-Aktiengesellschaft (Deutschland) N/A DEU Zurich Leben Service AG Niederlassung fur Deutschland 17.38328
Zurich Brasil Capitalizacao S.A N/A BRA Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Brasil Companhia de Seguros N/A BRA Zurich Minas Brasil Seguros S.A. 100.00000
Zurich Building Control Services Limited N/A GBR Zurich Holdings (UK) Limited 100.00000
Zurich Canadian Holdings Limited N/A CAN Zurich Insurance Company Ltd, Canadian Branch 68.81942
Zurich Canadian Holdings Limited N/A CAN Zurich Versicherungs-Gesellschaft AG 31.18058
Zurich Capital Markets Inc. N/A DE ZCM (U.S.) Limited 100.00000
Zurich Capital Markets Securities Inc. N/A DE Zurich Capital Markets Inc. 100.00000
Zurich Commercial Services (Europe) GmbH N/A DEU Zirich Beteiligungs-Aktiengesellschaft (Deutschland) 100.00000
Zurich Community Trust (UK) Limited N/A GBR Zurich Financial Services (UKISA) Limited 50.00000
Zurich Community Trust (UK) Limited N/A GBR Zurich Financial Services (UKISA) Nominees Limited 50.00000
Zurich Compania de Reaseguros Argentina S.A. N/A ARG Zurich Versicherungs-Gesellschaft AG 95.00000
Zurich Compania de Reaseguros Argentina S.A. N/A ARG Inversiones Suizo-Argentina S.A. 5.00000
Zurich Compania de Seguros, S.A. N/A MEX Zurich Versicherungs-Gesellschaft AG 99.88280
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Zurich Corredora de Bolsa S.A. N/A CHL Inversiones Suizo Chilena S.A. 99.00030
Zurich Corredora de Bolsa S.A. N/A CHL Zurich Investments Chile S.A. 0.99970
Zurich Customer Active Management, d.o.o. N/A SVN Zirich Versicherungs-Gesellschaft AG 100.00000
Zurich CZI Management Holding Ltd. 36-4412924 N/A DE Zurich Global Investment Management Inc. 100.00000
Zurich Deutscher Herold Lebensversicherung Aktiengesellschaf N/A DEU Deutscher Herold Aktiengesellschaft 67.54030
Zurich Deutscher Herold Lebensversicherung Aktiengesellschaf N/A DEU Zurich Beteiligungs-Aktiengesellschaft (Deutschland) 32.45970
Zurich E&S Insurance Brokerage, Inc. 95-4773780 N/A CA Zurich American Insurance Company 100.00000
Zurich Employment Services Limited N/A GBR Zurich Financial Services (UKISA) Limited 100.00000
Zurich Engineering Inspection Services Ireland Limited N/A IRL Zurich Insurance plc 100.00000
Zurich Eurolife S.A. N/A LUX Zurich Lebensversicherungs-Gesellschaft AG 90.00000
Zurich Eurolife S.A. N/A LUX Zurich Versicherungs-Gesellschaft AG 10.00000
Zurich F&l Reinsurance T&C Limited AA-0053640 N/A TCA Zurich Agency Services Inc. 99.99950
Zurich F&l Reinsurance T&C Limited AA-0053640 N/A TCA Universal Underwriters Service Corporation 0.00050
Zurich Fianzas Mexico, S.A.DE C.V. N/A MEX Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Finance (Australia) Limited N/A AUS Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Finance (Bermuda) Ltd. N/A BMU Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Finance (Ireland) DAC N/A IRL Zdrich Versicherungs-Gesellschaft AG 100.00000
Zurich Finance (UK) plc N/A GBR Zurich Financial Services (UKISA) Limited 99.99800
Zurich Finance (UK) plc N/A GBR Zurich Financial Services (UKISA) Nominees Limited 0.00200
Zurich Finance Company Ltd N/A CHE Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Financial Services (Isle of Man) Group Services Limit N/A GBR Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Financial Services (Isle of Man) Holdings Limited N/A GBR Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Financial Services (Isle of Man) Insurance Manager Lt N/A GBR Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Financial Services (UKISA) Limited N/A GBR Allied Zurich Holdings Limited 90.31559
Zurich Financial Services (UKISA) Limited N/A GBR Zurich Insurance plc 9.68441
Zurich Financial Services (UKISA) Nominees Limited N/A GBR Zurich Financial Services (UKISA) Limited 100.00000
Zurich Financial Services Australia Limited AA-1930995 N/A AUS Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Financial Services EUB Holdings Limited N/A IRL Zurich Ins Group 0.08333
Zurich Financial Services EUB Holdings Limited N/A IRL Zurich Insurance Group Ltd. 99.91667
Zurich Financial Services UK Pension Trustee Limited N/A GBR Zurich Financial Services (UKISA) Limited 99.00000
Zurich Finanz-Gesellschaft AG N/A CHE Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich General Insurance Company (China) Limited N/A CHN Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich General Insurance Malaysia Berhad N/A MYS Zdrich Versicherungs-Gesellschaft AG 100.00000
Zurich General Partner (Scotland) Ltd N/A GBR Allied Zurich Holdings Limited 100.00000
Zurich GL Servicios Mexico, S.A. de C.V. N/A MEX Zurich Vida, Compaiiia de Seguros, S.A. 5.00000
Zurich GL Servicios Mexico, S.A. de C.V. N/A MEX Zurich Compania de Seguros, S.A. 95.00000
Zurich Global Corporate UK Limited N/A GBR Zurich Holdings (UK) Limited 100.00000
Zurich Global Investment Management Inc. 04-3729755 N/A DE Zurich Holding Company of America, Inc. 100.00000
Zurich Global, Ltd. AA-3190947 N/A BMU Zurich Holding Company of America, Inc. 100.00000
Zurich Group Pension Services (UK) Ltd N/A GBR Zurich Assurance Ltd 100.00000
Zurich GSG Limited N/A GBR Zurich GSH Limited 100.00000
Zurich GSH Limited N/A GBR Zurich Holdings (UK) Limited 100.00000
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Zurich Holding Company of America, Inc. 36-3096373 N/A DE Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Holding Ireland Limited N/A IRL Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Holdings (UK) Limited N/A GBR Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Immobilien (Deutschland) AG & Co. KG N/A DEU Zurich Immobilientreuhand (Deutschland) GmbH 0.00000
Zurich Immobilien Liegenschaftsverwaltungs-GesmbH N/A AUT Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Immobilientreuhand (Deutschland) GmbH N/A DEU Zurich Deutscher Herold Lebensversicherung Aktiengesellschaf 100.00000
Zurich Insurance Company (U.K.) Limited N/A GBR Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Insurance Company Escritorio de Representacao no Bras N/A BRA Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Insurance Company Ltd., Representative Office Buenos Aires N/A ARG Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Insurance Group Ltd. N/A CHE Board of Directors

Zurich Insurance Holdings (Hong Kong) Limited N/A HKG Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Insurance Malaysia Berhad N/A MYS Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Insurance plc AA-1780059 N/A IRL Zurich Beteiligungs-Aktiengesellschaft (Deutschland) 25.07428
Zurich Insurance plc AA-1780059 N/A IRL Zurich Holding Ireland Limited 70.40509
Zurich Insurance plc AA-1780059 N/A IRL Zurich Insurance Company Ltd - Rappresentanza Generale per | 4.52063
Zurich Insurance plc, Representative Office Buenos Aires N/A ARG Zurich Insurance plc 100.00000
Zurich Intermediary Group Limited N/A GBR Zurich Financial Services (UKISA) Limited 99.99900
Zurich Intermediary Group Limited N/A GBR Zurich Financial Services (UKISA) Nominees Limited 0.00100
Zurich International (UK) Limited AA-1120018 N/A GBR Zurich Holdings (UK) Limited 100.00000
Zurich International Life Limited N/A GBR Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich International Pensions Administration Limited N/A IMN Zurich International Life Limited 100.00000
Zurich Invest AG N/A CHE Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Invest ICAV N/A IRL Zirich Versicherungs-Gesellschaft AG 50.00000
Zurich Invest ICAV N/A IRL Zurich Invest AG 50.00000
Zurich Investment Management Limited N/A AUS Zurich Australia Limited 100.00000
Zurich Investment Services Limited N/A BMU Zurich Finance Company Ltd 100.00000
Zurich Investments Life S.p.A. N/A ITA Zurich Insurance Company Ltd - Rappresentanza Generale per | 100.00000
Zurich JVCompany Servicios Mexico, S.A. DE C.V. N/A MEX Zurich Vida, Compania de Seguros, S.A. 99.99800
Zurich JVCompany Servicios Mexico, S.A. DE C.V. N/A MEX Zurich Santander Seguros Mexico, S.A. 0.00200
Zurich Kunden Center GmbH N/A DEU Zurich Beteiligungs-Aktiengesellschaft (Deutschland) 100.00000
Zurich Latin America Corporation 26-0530367 N/A FL Zurich Holding Company of America, Inc. 100.00000
Zurich Latin America Holding S.L. - Sociedad Unipersonal N/A ESP Zurich Lebensversicherungs-Gesellschaft AG 100.00000
Zurich Latin American Services S.A. N/A ARG Inversiones Suizo-Argentina S.A. 6.32000
Zurich Latin American Services S.A. N/A ARG Zurich Versicherungs-Gesellschaft AG 93.68000
Zurich Lebensversicherungs-Gesellschaft AG N/A CHE Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Legacy Solutions Services (UK) Limited N/A GBR Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Life Assurance plc N/A IRL Zurich Holding Ireland Limited 100.00000
Zurich Life Insurance (Hong Kong) Limited N/A HKG Zirich Versicherungs-Gesellschaft AG 100.00000
Zurich Life Insurance (Singapore) Pte Ltd N/A SGP Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Life Insurance Company Ltd., Representative office Buenos Aires N/A ARG Zurich Lebensversicherungs-Gesellschaft AG 100.00000
Zurich Life Preparatory Japan Co. Ltd. N/A JPN Zurich Lebensversicherungs-Gesellschaft AG 100.00000
Zurich LiveWell Services and Solutions AG N/A CHE Zurich Versicherungs-Gesellschaft AG 100.00000
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Zurich Management (Bermuda) Ltd N/A BMU Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Management Services Limited N/A GBR Zurich Holdings (UK) Limited 100.00000
Zurich Minas Brasil Seguros S.A, N/A BRA Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Pension Trustees Ireland Limited N/A IRL Zurich Insurance plc 50.00000
Zurich Pension Trustees Ireland Limited N/A IRL Zurich Trustee Services Limited 50.00000
Zurich Pension Trustees Limited N/A GBR Zurich Assurance Ltd 100.00000
Zurich Pensions Management Limited N/A GBR Allied Dunbar Assurance plc 100.00000
Zurich Pensionskassen-Beratung AG N/A CHE Zurich Lebensversicherungs-Gesellschaft AG 100.00000
Zurich Professional Limited N/A GBR Zurich Holdings (UK) Limited 100.00000
Zurich Project Finance (UK) Limited N/A GBR Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Properties Pty Limited N/A AUS Zurich Australia Limited 40.00056
Zurich Properties Pty Limited N/A AUS Zurich Australian Insurance Limited 59.99944
Zurich Property Services Malaysia Sdn Bhd N/A MYS Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Realty, Inc. 30-0165071 N/A MD Zurich Holding Company of America, Inc. 100.00000
Zurich Rechtsschutz-Schadenservice GmbH N/A DEU Zurich Beteiligungs-Aktiengesellschaft (Deutschland) 100.00000
Zurich Reliable Insurance Limited N/A RUS Zurich Versicherungs-Gesellschaft AG 0.10000
Zurich Reliable Insurance Limited N/A RUS Zurich Versicherungs-Aktiengesellschaft 99.90000
Zurich Resseguradora Brasil S.A. N/A BRA Zurich Versicherungs-Gesellschaft AG 0.00100
Zurich Resseguradora Brasil S.A. N/A BRA Zurich Lebensversicherungs-Gesellschaft AG 99.99900
Zurich Risk Consulting RU N/A RUS Zurich Reliable Insurance 100.00000
Zurich Risk Management Services (India) Private Limited N/A IND Zurich International (Bermuda) Ltd. 1.00000
Zurich Risk Management Services (India) Private Limited N/A IND Zurich Versicherungs-Gesellschaft AG 99.00000
Zurich Ruckversicherungs-Gesellschaft AG N/A CHE Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Sacramento, Inc. N/A CA JFS/ZSF 1998, L.P. 100.00000
Zurich Santander Brasil Odonto LTDA. N/A BRA Zurich Santander Brasil Seguros e Previdéncia S.A. 99.00000
Zurich Santander Brasil Odonto LTDA. N/A BRA Zurich Santander Brasil Seguros S.A. 1.00000
Zurich Santander Brasil Seguros e Previdéncia S.A. N/A BRA Zurich Latin America Holding S.L. - Sociedad Unipersonal 0.22007
Zurich Santander Brasil Seguros e Previdéncia S.A. N/A BRA Zurich Santander Holding (Spain), S.L. 99.56848
Zurich Santander Brasil Seguros S.A. N/A BRA Zurich Santander Brasil Seguros e Previdéncia S.A. 100.00000
Zurich Santander Holding (Spain), S.L. N/A ESP Zurich Santander Insurance America, S.L. 100.00000
Zurich Santander Holding Dos (Spain), S.L. N/A ESP Zurich Santander Insurance America, S.L. 100.00000
Zurich Santander Insurance America, S.L. N/A ESP Zurich Latin America Holding S.L. - Sociedad Unipersonal 51.00000
Zurich Santander Seguros Argentina S.A. N/A ARG Zurich Santander Insurance America, S.L. 4.00000
Zurich Santander Seguros Argentina S.A. N/A ARG Inversiones ZS America SpA 96.00000
Zurich Santander Seguros de Vida Chile S.A. N/A CHL Inversiones ZS America Dos Limitada 99.78173
Zurich Santander Seguros de Vida Chile S.A. N/A CHL Inversiones ZS America SpA 0.21827
Zurich Santander Seguros Generales Chile S.A. N/A CHL Inversiones ZS America Dos Limitada 99.50540
Zurich Santander Seguros Generales Chile S.A. N/A CHL Inversiones ZS America SpA 0.49460
Zurich Santander Seguros Mexico, S.A. N/A MEX Inversiones ZS America SpA 0.00053
Zurich Santander Seguros Mexico, S.A. N/A MEX Zurich Santander Insurance America, S.L. 99.99947
Zurich Schweiz Services AG N/A CHE Zdrich Versicherungs-Gesellschaft AG 100.00000
Zurich Seguros Ecuador, S.A. N/A ECU Zurich Versicherungs-Gesellschaft AG 100.00000
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Zurich Service GmbH N/A DEU Zurich Versicherungs-Aktiengesellschaft 100.00000
Zurich Services (Australia) Pty Limited N/A AUS Zurich Financial Services Australia Limited 100.00000
Zurich Services (Hong Kong) Limited N/A HKG Zirich Versicherungs-Gesellschaft AG 99.99714
Zurich Services (Hong Kong) Limited N/A HKG Zurich Insurance Holdings (Hong Kong) Limited 0.00286
Zurich Services A.l.E. N/A ESP AIDE Asistencia Seguros y Reaseguros, S.A. - Sociedad Uniper 0.00100
Zurich Services A.L.E. N/A ESP Bansabadell Pensiones, E.G.F.P, S.A. 0.00100
Zurich Services A.l.E. N/A ESP Bansabadell Seguros Generales, S.A. de Seguros y Reaseguros 0.00100
Zurich Services A.lL.E. N/A ESP Bansabadell Vida S.A. de Seguros y Reaseguros 0.00100
Zurich Services A.l.E. N/A ESP Zurich Insurance plc, Sucursal en Espana 97.18000
Zurich Services A.lL.E. N/A ESP Zurich Vida, Compania de Seguros y Reaseguros, S.A. - Socied 2.81600
Zurich Services Company (Pty) Ltd N/A AUS Zdrich Versicherungs-Gesellschaft AG 100.00000
Zurich Services US. LLC 35-2546417 N/A DE Farmers Group, Inc. 50.00000
Zurich Services US. LLC 35-2546417 N/A DE Zurich Holding Company of America, Inc. 50.00000
Zurich Servicios de Mexico, S.A. de. C.V. N/A MEX Zurich Vida, Compania de Seguros, S.A. 90.00000
Zurich Servicios de Mexico, S.A. de. C.V. N/A MEX Zurich, Compania de Seguros, S.A. 10.00000
ZURICH SERVICIOS DIRECTO ESPANA, S.L. N/A ESP Zurich Insurance Mobile Solutions AG 100.00000
Zurich Servicios y Soporte México, S.A. de C.V. N/A MEX Zirich Versicherungs-Gesellschaft AG 0.02000
Zurich Servicios y Soporte México, S.A. de C.V. N/A MEX Zurich Lebensversicherungs-Gesellschaft AG 99.98000
Zurich Shared Services S.A. N/A CHL Inversiones Suizo Chilena S.A. 99.98667
Zurich Shared Services S.A. N/A CHL Zurich Investments Chile S.A. 0.01333
Zurich Sigorta A.S. N/A TUR Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Small Amount and Short Term Insurance Ltd N/A JPN Zirich Versicherungs-Gesellschaft AG 100.00000
Zurich South America Invest AB N/A SWE Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Specialties London Limited N/A GBR Zurich Holdings (UK) Limited 100.00000
Zurich Structured Finance, Inc. N/A DE Zurich Finance Company Ltd 100.00000
Zurich Takaful Malaysia Berhad (ZTMB) N/A MYS Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Technical and Consulting Services (Beijing) Co. Ltd. N/A CHN Zurich Insurance Holdings (Hong Kong) Limited 100.00000
Zurich Technology Malaysia Sdn Bhd N/A MYS Zurich Technology Services Malaysia Sdn Bhd 100.00000
Zurich Technology Services Malaysia Sdn Bhd N/A MYS Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Transitional Services Limited N/A GBR Zurich Holdings (UK) Limited 100.00000
Zurich Travel Solutions Pty Limited N/A AUS Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Treasury Services Limited N/A IRL Zurich Financial Services EUB Holdings Limited 100.00000
Zurich Trustee Services Limited N/A IRL Zurich Life Assurance plc 100.00000
Zurich UK General Employee Services Limited N/A GBR Zurich UK General Services Limited 100.00000
Zurich UK General Services Limited N/A GBR Zurich Holdings (UK) Limited 100.00000
Zurich Versicherungs-Aktiengesellschaft AA-1220080 N/A AUT Zurich Versicherungs-Gesellschaft AG 99.98125
Zurich Versicherungs-Gesellschaft AG AA-1460190 N/A CHE Zurich Insurance Group Ltd. 100.00000
Zurich Vida e Previdencia S.A. N/A BRA Zurich Minas Brasil Seguros S.A, 100.00000
Zurich Vida, Compania de Seguros y Reaseguros, S.A. - Socied AA-1840022 N/A ESP Zurich Lebensversicherungs-Gesellschaft AG 100.00000
Zurich Vida, Compania de Seguros, S.A. AA-2734111 N/A MEX Zurich Versicherungs-Gesellschaft AG 100.00000
Zurich Vorsorge-Beratungs und Vertriebs GmbH (Deutschland) N/A DEU Zirich Beteiligungs-Aktiengesellschaft (Deutschland) 100.00000
Zurich Warranty Solutions, Inc. 36-4453190 N/A IL American Zurich Insurance Company 100.00000
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Zurich Whiteley Investment Trust Limited N/A GBR Zurich Insurance plc 100.00000
Zurich Whiteley Trust Limited N/A GBR Zurich Whiteley Investment Trust Limited 100.00000
Zurich Workplace Solutions (Middle East) Limited N/A UAE Zurich International Life Limited 100.00000

Note 1: Farmers Insurance Exchange, formed and organized pursuant to California Insurance Code Section 1280, et seq., is owned by its policyholders. Its attorney-in-fact, Farmers Group, Inc.,

dba Farmers Underwriters Association, which is a subsidiary of Zurich Insurance Group Ltd. (See also Schedule Y, Part 1A)

Note 2: Farmers Texas County Mutual Insurance Company, formed and organized pursuant to Chapter 912 of the Texas Insurance Code, is managed by Farmers Group, Inc., dba Farmers Underwriters Association
Note 3: Fire Insurance Exchange, formed and organized pursuant to California Insurance Code Section 1280, et seq., is owned by its policyholders. Its attorney-in-fact, Fire Underwriters Association,

which is a subsidiary of Zurich Insurance Group Ltd. (See also Schedule Y, Part 1A)

Note 4: Foremost County Mutual Insurance Company is a Texas County mutual insurance company managed by Foremost Insurance Company Grand Rapids, Michigan

Note 5: Foremost Lloyds of Texas is a Texas company managed by Foremost Insurance Company Grand Rapids, Michigan.

Note 6: Truck Insurance Exchange, formed and organized pursuant to California Insurance Code Section 1280, et seq., is owned by its policyholders. Its attorney-in-fact, Truck Underwriters Association,

which is a subsidiary of Zurich Insurance Group Ltd. (See also Schedule Y, Part 1A)

Note 7: Zurich Insurance Plc operates branches in the following countries: Italy (AA-1364106), Portugal (AA-1820001), Spain (AA-1840150), and United Kingdom (AA-1780059).

Note 8: Zurich Versicherungs-Aktiengesellschaft operates a branch in Germany (AA-1340017)

Note 9: Zurich Versicherungs-Gesellschaft AG also known as Zurich Insurance Company, Ltd operates branches in the following countries: Bermuda (AA-3190825), Canada (AA-1560999), Hong Kong (AA-5324112), Ireland (AA-1780042),
Japan (AA-1584115), and Singapore (AA-5760036). It also operates a management entity Alpina International (AA-1460010) in Switzerland.
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
....................................................... 00000... [83-0877980.. |.....c.cceorrueee 10433 Ella Blvd, LLC..........cccoevveveervevrererseereens | DEcnn Mid-Century Insurance Company.....................|Ownership......... |....100.000 | Farmers Insurance Exchange..........cccocceevvuees [ eereNeviiis [
....................................................... 00000... [82-3606914.. | ...covvrvrrrrnnns 11930 Narcoossee Road, LLC...........cccccceevcvenee | DEcnnncee Mid-Century Insurance Company..................... | Ownership......... | ....100.000 |Farmers Insurance Exchange.........ccccoovevrenes [ coreecNeeiss | o
0069 | Farmers InSurance Group...... | .oeeeiees [ eovenreieneienies | eevererseinniennes 12225 NE 60th Way, LLC.....c.ccvvverererrirereienns DE............. A, Truck Insurance Exchange..........ccoevevviveinnnen. Ownership......... ....100.000 |Farmers Insurance Exchange..........cccoeovveveees | conee | TR IS
....................................................... 00000... [84-2794277.. | .ccvverrrrerenen. 14001 Rosencrans Avenug, LLC...................... | DE Farmers Insurance Exchange.............c..c......... |Ownership......... | ........1.000 | Farmers Insurance Exchange.........cccccovomeeneene | corecNevoiis | o
....................................................... 00000... |81-4674724.. |......ccoeueune.. 145 Great Road, LLC..........cccccoecevvevceviverennn. | DE Mid-Century Insurance Company.....................| Ownership......... | ....100.000 |Farmers Insurance Exchange...........cccoceeveveeee [eeeedNuciios [
....................................................... 00000... [47-3820947.. | ...ccocvvrveveiens | cvrvrerrevniens [ evveveverseisiieneennn. | 17885 Von Karman, LLC........c.cocovveeeevveccvecenes | CAus [ IAo ... | Farmers Insurance Exchange......................... |Ownership......... |....100.000 | Farmers Insurance Exchange.........cccooeeecvees [ eeeedNevoiis [
....................................................... 00000... [82-2860816.. | ...coevrerrrrres | wereermrrmernnrnes | eermrereernrrnnennennnnne | 201 Railroad Ave, LLC.....voovvvevevvvevereinvnncnns | DEececiei | [An...... | Farmers Insurance Exchange...........cccocoveee.e. | Ownership........ |....100.000 | Farmers Insurance Exchange.........coocevvveeneens | eoreedNevois [ o
21st Century North America Insurance
0069 | Farmers Insurance Group...... 25232... [22-3398993.. | ...ooverrrirens | e [ e 21st Century Advantage Insurance Company.... |[MN............ A s Company Ownership......... ....100.000 | Farmers Insurance Exchange..........ccccccoveevees | cvnee. Neoooos [
21st Century Auto Insurance Company of New
0069 | Farmers Insurance Group...... 10184... |22-3337475.. | .oveveereeivis | vrereieieiienns | everiesseseissienins Jersey N 21st Century Centennial Insurance Company.. | Ownership......... ....100.000 |Farmers Insurance Exchange..........ccccccovveiees | cune Neoooos [
0069 | Farmers Insurance Group...... 36404... [95-4136306.. | ...covvrverrrnnne 21st Century Casualty Company...........cccc.evenee. CA....ce... 21st Century Insurance Group ..........ccoeeeeenee. Ownership......... ....100.000 | Farmers Insurance Exchange..........ccccoeoveveenes | conee |\ TR ISR
0069 | Farmers Insurance Group...... 34789... [23-2044095.. | .....ccceverernene 21st Century Centennial Insurance Company....| PA............. Mid-Century Insurance Company..................... Ownership......... ....100.000 |Farmers Insurance Exchange..........ccccccooeevvien | e N | e
0069 | Farmers Insurance Group...... 43974... [13-1967524.. | ..coovverivens | v [ e 21st Century Indemnity Insurance Company..... PA..coe A s 21st Century Premier Insurance Company...... Ownership......... ....100.000 | Farmers Insurance Exchange.........ccccocoveeenns [ . Nucooe s
21st Century Insurance and Financial Services,
....................................................... 00000... [51-0283170.. | ..cccoeverrerveees | errevreireveens [ erveeireriesiisnienns | INC Mid-Century Insurance Company..................... | Ownership......... |....100.000 | Farmers Insurance Exchange.........cccccoeceervreer | e Yeroeos [ eveiriinnnas
0069 | Farmers Insurance Group...... 12963... |95-2565072.. 21st Century Insurance Company. 21st Century Insurance Group ............oeeevenee. Ownership......... ....100.000 | Farmers Insurance Exchange.........cccccoeoviveenes | conee |\ TR ISR
....................................................... 00000... |95-1935264.. 21st Century Insurance Group............cccevevevnee Mid-Century Insurance Company.....................| Ownership......... | ....100.000 |Farmers Insurance Exchange..........cccooveveveee [ eeeYooviis e
21st Century North America Insurance
0069 | Farmers Insurance Group...... 32220... [13-3333609.. Company Mid-Century Insurance Company.................... Ownership......... ....100.000 |Farmers Insurance Exchange..........ccccccocevvvens | e N | e,
0069 | Farmers Insurance Group...... 23795... |02-0226203.. 21st Century Pacific Insurance Company.......... Mid-Century Insurance Company...............c.... Ownership......... ....100.000 |Farmers Insurance Exchange..........ccccoeovieriens | cunee [\ TR ISR
21st Century North America Insurance
0069 | Farmers Insurance Group...... 10710... | 13-3922232.. 21st Century Pinnacle Insurance Company....... Company Ownership ....100.000 |Farmers Insurance Exchange N
0069 | Farmers Insurance Group...... 20796... |22-1721971.. 21st Century Premier Insurance Company........ 21st Century Centennial Insurance Company.. | Ownership......... ....100.000 | Farmers Insurance Exchange Neoooos [
....................................................... 00000... |82-2666461.. 2501 East Valley Road, LLC.......cccocrvrvrrrrrnen. Fire Insurance Exchange.........cccccccvvrevrnnnee. | OWNETrship........ |....100.000 |Fire Insurance Exchange........ccoovvevvevvvcneinnes | eoeeedNuviois [ o
....................................................... 00000... |81-0741455.. 384 Santa Trinita Ave LLC.......cccocvvierrevrreirennens Fire Insurance Exchange..............ccccccvuevreenene. | Ownership......... |....100.000 |Farmers Insurance Exchange.........ccooovvevvcenee [eoeeecNuciiiis | o,
....................................................... 00000... [81-2487862.. | ....cevovererrres | crrrernrinerees | eeverreereeneenennnee | 3900 Indian Avenue, LLC......cooveieieiinrenee Farmers Insurance Exchange.......................... |Ownership......... |....100.000 |Farmers Insurance Exchange.........cccccoeoveenene | coeeecNevoris | o
....................................................... 00000... |81-4365602.. |.......cceevreee 460 Gibraltar Drive, LLC Truck Insurance Exchange..............ccc.ccue..e.... | Ownership......... |....100.000 | Farmers Insurance Exchange.........ccccoceeevvveees | cooeeNuvoiiis [
....................................................... 00000... [47-2591947.. | ..cverrvrrrrnnns 5401 Wiles Road LLC Mid-Century Insurance Company.....................|Ownership......... |....100.000 | Farmers Insurance Exchange.........ccccoeceevvreer [ eereNeviiis [
....................................................... 00000... [81-1746692.. | ....ccccovverrrers | womrrerrrernennes | eermernrreireernennenee | 600 Riverside Parkway, LLC........ocvvvrvvirrinnenne Farmers Insurance Exchange.............c.c......... |Ownership......... |....100.000 |Farmers Insurance Exchange.........cccccoeemvenene | eoreecNevoris | v
....................................................... 00000... [82-4386531.. | ..cccoerrrrrrnnes 6671-6675 North Macarthur Blvd, LLC............... Mid-Century Insurance Company.....................|Ownership......... |....100.000 | Farmers Insurance Exchange.........cccccoeceecvieer [ eoreNevoiis [
0069 | Farmers Insurance Group...... 10245... |86-0812982.. |.......cccvue. American Federation Insurance Company......... 21st Century Insurance Group ..........cc.cccvvuee. Ownership......... ....100.000 | Farmers Insurance Exchange..........ccccccovvevees | cvnee. Neoooos e
0069 | Farmers Insurance Group...... 10805... | 13-3953213.. | .coovvrrerrrne. American Pacific Insurance Company, Inc......... Farmers Insurance Hawaii, InC. .........cccoovvvennne Ownership......... ....100.000 | Farmers Insurance Exchange N
0069 | Farmers Insurance Group...... 11034... | 34-1893500.. |.... . | Bristol West Casualty Insurance Company. . | Coast National Insurance Company .... ..|Ownership......... | ....100.000 |Farmers Insurance Exchange N
....................................................... 00000... [13-3994449.. Bristol West Holdings, INC......c.cccocovririniiinennee Farmers Insurance Exchange.............c............ |Ownership......... | .....42.000 | Farmers Insurance Exchange ) (RN PO
....................................................... 00000... [13-3994449.. | .....cceoecvvvees | cvvvirereviieiens | cevvrveereieerenenennn. | Bristol West Holdings, INC...cveveecvcvvecvccicienn Fire Insurance Exchange.............cccccceuevnnene. | Ownership......... | ........3.750 |Farmers Insurance Exchange..........cccocooevveees | Yoo | i
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00000... [13-3994449.. |.... . | Bristol West Holdings, Inc... ... |DE. .. | Truck Insurance Exchange....... ....| Ownership......... | ........ 6.750 |Farmers Insurance Exchange..........ccovveeeeens | cvae Y.
00000... [13-3994449.. Bristol West Holdings, Inc Mid-Century Insurance Company..................... Ownership......... |...... 47.500 | Farmers Insurance Exchange.........ccoevevveces | ceeeY oot [
19658... | 38-1865162.. | ...ovvvvvevrerins | ereerereereireieens | rerereerereeneneeneens Bristol West Insurance Company............cc.ceen.. OH Coast National Insurance Company ................ Ownership......... ....100.000 | Farmers Insurance Exchange.........cccccovoveveees | conee |\ TSSO ISR
Bristol West Insurance Services of California,
....................................................... 00000... [65-0880876.. | ....ccceveerrereers | wereermrreermernnes | cermermeereereerneennenes | INC. Bristol West Holdings, Inc..........c..cc.ccccevvrveneer | Ownership......... |....100.000 |Farmers Insurance Exchange.........cccoooveeveenee [ eoreedNeciiois | e
....................................................... 00000... |65-0616769.. Bristol West Insurance Services, Inc. of Florida. Bristol West Holdings, Inc...............ccccceuneee.. | Ownership......... |....100.000 | Farmers Insurance Exchange.........cccoooveveveeeee [eeeedNuciis [
0069 | Farmers Insurance Group...... 12774... | 86-1174452.. Bristol West Preferred Insurance Company....... Bristol West Holdings, INC........ccccooveveiriirinnnee Ownership......... ....100.000 | Farmers Insurance Exchange..........ccccocovieviees | cvnee [\ TOUSUO ISR
....................................................... 00000... {65-0919338.. BWIS of Nevada, INC.......c.oververrrnrneerrirrisienninns Bristol West Holdings, Inc..........ccccccocrvvrneenee. | OWnership......... |....100.000 |Farmers Insurance Exchange.........cccoeoveveenee [Nt | o
0069 | Farmers Insurance Group...... 10315... |95-4528269.. Civic Property and Casualty Company............... Fire Insurance Exchange..........ccoovvvieiiinnnne Ownership......... | ... 80.000 |Fire Insurance EXchange.........cccoovvuvvereernnnes | e |\ TR ISR
0069 | Farmers Insurance Group...... 10315... | 95-4528269.. Civic Property and Casualty Company............... CA..cooven. Truck Insurance Exchange..........ccocovcviencunenne Ownership......... |...... 20.000 |Fire Insurance EXchange.........c.ccoceveveurnenns | cevae Neoooos [
00000... |76-0543593.. Coast National General Agency, InC........cccveeee | TXurirrinienne Bristol West Holdings, INC........ccocevviveriiriinnnne Ownership......... ....100.000 | Farmers Insurance Exchange N
00000... |33-0246699.. |.... . | Coast National Holding Company... . | Bristol West Holdings, Inc............. ... | Ownership......... |....100.000 |Farmers Insurance Exchange N
25089... [33-0246701.. Coast National Insurance Company Coast National Holding Company .................. Ownership......... ....100.000 | Farmers Insurance Exchange N

Farmers Property and Casualty Insurance
0069 | Farmers Insurance Group...... 22926... [36-1022580.. |.....ccecveveens [ crvrrerrerrisiiens e Economy Fire & Casualty Company.................. | IS [DIS TR Company Ownership......... ....100.000 |Farmers Insurance Exchange..........ccccocovieveens | cvnee [\ TOUSOO ISR
0069 | Farmers Insurance Group...... 38067... [36-3027848.. | .....cccevererees | v e Economy Preferred Insurance Company........... | IS (D1 S Economy Fire & Casualty Company................ Ownership......... ....100.000 |Farmers Insurance Exchange..........ccccccooevvven | nnee N | e
0069 | Farmers Insurance Group...... 40649... [36-3105737.. | ..ccvverrerrrennns Economy Premier Assurance Company............ | IS DS Economy Fire & Casualty Company................ Ownership......... ....100.000 |Farmers Insurance Exchange..........ccccocovveriens | conee [\ TR ISR
0069 | Farmers Insurance Group...... 10318... |95-4528266.. | .........ccenvn.. Exact Property and Casualty Company............. CA....cc.... A Fire Insurance Exchange..........ccoovvvivininnnne Ownership......... [...... 80.000 |Fire Insurance EXchange.........c.cccoveveverencnees | e |\ TR ISR
0069 | Farmers Insurance Group...... 10318... [95-4528266.. | ......cccovvverers | erveererieeienns | ceeeesiiee e Exact Property and Casualty Company............. CA..ccoevnne. A Truck Insurance Exchange...........cccccvvevevennnes Ownership......... | ...... 20.000 |Fire Insurance Exchange.........ccccoeevvvevevieees | ovnes N | e
Farmers Property and Casualty Insurance
0069 | Farmers Insurance Group...... 40169... [05-0393243.. | ....ovovvvrenns [ v [ Farmers Casualty Insurance Company.............. [ P [ DS Company Ownership......... ....100.000 | Farmers Insurance Exchange..........ccccovevevenes | conee |\ TR ISR
Farmers Direct Property and Casualty Farmers Property and Casualty Insurance
0069 | Farmers Insurance Group...... 25321... [23-1903575.. | ...cveirrirnens | rerirerinerinenins | crverinenineninerenenens Insurance Company Rl DS Company Ownership......... ...100.000 |Farmers Insurance Exchange............ccccvcueveves | ceveee Noeiore | e
....................................................... 00000... [77-0530616.. |.....ccceeerveens | crvrvererirveiens | cvvererverieseeneennn. | FArmers Financial Solutions, LLC...........cccoceeee [INVeciceiois [TAuecaeeee. [FES Holding, LLC......cocveveeeevceeee .. | OWNETShp.......... |....100.000 | Farmers Insurance Exchange.........ocoeeeeeevvees [ eereedNuvocis [,
Farmers Property and Casualty Insurance
0069 | Farmers Insurance Group...... 00000... [95-3003951.. | ..evverrrreenne [ cererrererreriens [ erverrereerenereeneenens Farmers General Insurance Agency, Inc............ [ P (DS Company Ownership......... ....100.000 | Farmers Insurance Exchange.........ccccovoveviines | oveae ) (RN PO
Farmers Group Property and Casualty Farmers Property and Casualty Insurance
0069 | Farmers Insurance Group...... 34339... [13-2915260.. | ...cooverrcrrins | rerirerirerinenins | crvenineninenisenenenens Insurance Company Rl Company Ownership......... ...100.000 |Farmers Insurance Exchange............ccccvcveneves | coveee Noeiore | e
0069 | Farmers Insurance Group...... 21598... [95-2626387.. | ....oecevereries | cererrireiiieiens e Farmers Insurance Company of Arizona............ AZ....... Farmers Insurance Exchange...........ccccovveueae Ownership......... |...... 70.000 |Farmers Insurance Exchange..........cccccooevvveen | e N | e,
0069 | Farmers Insurance Group...... 21598... [95-2626387.. | ..coevrrrrrrnnes Farmers Insurance Company of Arizona............ AL........ Truck Insurance Exchange..........cccovcvriveinnnee. Ownership......... |...... 20.000 |Farmers Insurance Exchange.........ccocveveeries | e | TR ISR
0069 | Farmers Insurance Group...... 21598... [95-2626387.. | ...overrririrnnne Farmers Insurance Company of Arizona............ AZ....... Fire Insurance Exchange..........ccovvvivinninne Ownership......... |...... 10.000 | Farmers Insurance Exchange.........ccccovevevienes | conee |\ TR ISR
0069 | Farmers Insurance Group...... 21601... |95-2626385.. |.......cceveeneee Farmers Insurance Company of Idaho............... Do Farmers Insurance Exchange........c.ccccceveueae Ownership......... | ...... 80.000 |Farmers Insurance Exchange..........cccccccceevvens | e N | e,
0069 | Farmers Insurance Group...... 21601... |95-2626385.. | .....cccovvrveee Farmers Insurance Company of Idaho............... 1 - Fire Insurance Exchange..........cccccocviveirinae Ownership......... | ... 6.700 | Farmers Insurance Exchange.........cccccocvveines | cevaee Neoooos e
0069 | Farmers Insurance Group...... 21601... |95-2626385.. | ....cccovurrrnnne Farmers Insurance Company of ldaho............... 10— Truck Insurance Exchange..........coovevvveninnnee. Ownership......... [ ... 13.300 | Farmers Insurance Exchange.........ccccovevevienes | conee | TSI ISR
0069 | Farmers Insurance Group...... 21636... [95-2655893.. |....coceveiviens [ cvrerreiiiniiens e Farmers Insurance Company of Oregon............ OR...coevee. A, Farmers Insurance Exchange...........cccoveunnan Ownership......... |...... 80.000 |Farmers Insurance Exchange.........cccoveuveeries | e [\ TR ISR
0069 | Farmers Insurance Group...... 21636... [95-2655893.. | ...eevrereirrns | e | e Farmers Insurance Company of Oregon............ OR....ccc... A, Truck Insurance Exchange.........c.ooveureeninnnee Ownership......... | ...... 20.000 |Farmers Insurance Exchange..........coc.ooeveneens | cevne |\ TSSO ISR
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0069 | Farmers Insurance Group...... 21644... |95-26558%4.. | .... . | Farmers Insurance Company of Washington..... | WA. . | Fire Insurance Exchange...... . | Ownership......... | ...... 80.000 |Fire Insurance Exchange.........c.ccoevvveevevivees | evnes N
0069 | Farmers Insurance Group...... 21644... |95-2655894.. Farmers Insurance Company of Washington..... | WA Truck Insurance Exchange Ownership......... |...... 20.000 |Fire Insurance EXchange.........ccccoeueveveurnenns | e N
0069 | Farmers Insurance Group...... 21628... |48-0609012.. Farmers Insurance Company, InC.........cccccc.vvenee Farmers Insurance Exchange.........cccooeuneenee Ownership......... [...... 90.000 |Farmers Insurance Exchange N
0069 | Farmers Insurance Group...... 21628... |48-0609012.. |.... . | Farmers Insurance Company, Inc... . | Fire Insurance Exchange ... | Ownership......... | ...... 10.000 |Farmers Insurance Exchange N
0069 | Farmers Insurance Group...... 21652... [95-2575893.. Farmers Insurance Exchange..........ccccooocuneennee. SEE NOE Toueeeeeerercinrereeeeeeneereeeeneneens | OB s | i | ettt | ceees N
0069 | Farmers Insurance Group...... 28487... |22-2640040.. Farmers Insurance Hawaii, Inc..............c.cccvue... Hlooovee. Mid-Century Insurance Company..................... Ownership......... ....100.000 |Farmers Insurance Exchange..........ccccccceevvens | e N | e
0069 | Farmers Insurance Group...... 36889... [31-0956373.. Farmers Insurance of Columbus, Inc................. OH............ Farmers Insurance Exchange..........ccccocunnnn Ownership......... ....100.000 |Farmers Insurance Exchange..........ccccocovieriens | cvnee. Neoooos [
Farmers Property and Casualty Insurance
0069 | Farmers Insurance Group...... 00000... |05-0476998.. Farmers LIoyds, INC......cccccvvuvveerninieiieisieieis LD, SO DS Company Ownership......... ....100.000 | Farmers Insurance Exchange..........ccccovvveiiees | vveee ) (U PO
0069 | Farmers Insurance Group...... 10806... | 36-4165395.. Farmers New Century Insurance Company....... | A s lllinois Farmers Insurance Company................ Ownership......... ....100.000 |Farmers Insurance Exchange..........ccccccoveevces | cvnee. Neoooos [
Farmers Property and Casualty Insurance
0069 | Farmers Insurance Group...... 26298... [13-2725441.. | ccoverrrrrnnns Company [ P RE....cccoennne Farmers Insurance Exchange...........ccccveunnnne Ownership......... |...... 80.000 |Farmers Insurance Exchange.........ccccvevveries | e [\ TR ISR
Farmers Property and Casualty Insurance
0069 | Farmers Insurance Group...... 26298... [13-2725441.. | ..oovveievriens [ v [ Company [ P RE....ccoeinne Truck Insurance Exchange ........ccccoovevveevinnnen Ownership......... | ... 10.000 | Farmers Insurance Exchange.........c.ccovovevieens | conee [\ TR IS
Farmers Property and Casualty Insurance
0069 |Farmers Insurance Group...... 26298... [13-2725441.. | oo Company Fire Insurance Exchange..........ccoovvvivinnnnne Ownership......... | ... 10.000 |Farmers Insurance Exchange.........cccoovevevines | conee |\ TR ISR
....................................................... 00000... |95-6048990.. . | Farmers Services Insurance Agency Truck Insurance Exchange Ownership......... |....100.000 | Truck Insurance Exchange
Foremost Insurance Company Grand Rapids,
0069 | Farmers Insurance Group...... 43699... [59-2326047.. | ...ccovoerereriees | cererieiiieies e Farmers Specialty Insurance Company............. Moo, A Michigan Ownership......... ....100.000 |Farmers Insurance Exchange..........cccccccoeevvens | e N | e
Farmers Texas County Mutual Insurance
0069 | Farmers Insurance Group...... 24392... [T4-1067657.. | .ovvverierenns [ corrrrireireniiens [ evereneineneneiseenens Company D, SO A SEE NOE 2. Management...... | .cccoovvrreneene Farmers Insurance Exchange.........cccccovovevene | conee |\ TR ISR
Foremost Insurance Company Grand Rapids,
....................................................... 00000... [27-0342907.. | ..covvemrrrrrees [ eorrrmermenerees [ eerveereerenneeneerennne | FCOA; LLC it Michigan Ownership......... |....100.000 |Farmers Insurance Exchange...........ccccoeoveenees | coneeeYerroois [ cornineenes
....................................................... 00000... [77-0530617.. | ....cccovrererrnee FES Holding, LLC.....cooeveiieveeceee e Mid-Century Insurance Company.....................| Ownership......... | ....100.000 |Farmers Insurance Exchange..........cccoeeveveee [ eeeYooviis e
0069 | Farmers Insurance Group...... 21660... [95-6235715.. | ..cvvevrvrrrrnes Fire Insurance Exchange SEENOtE 3. OB et | ettt snns | eraes Neoooos [
0069 | Farmers Insurance Group...... 29254... [38-1721730.. | .ovvverereinns [ e [ v Foremost County Mutual Insurance Company... | TX............. A See NOtE 4. Management...... | .ccooevreneene Farmers Insurance Exchange.........cccccoevevree | conee |\ TS ISR
....................................................... 00000... [38-2505922.. |....cccceveveieer | evevrrerreiriinns [ eonerererseininennennn. | FOremost Express Insurance Agency, InC......co.. Ml [TAviiicicieeeos [FCOA LLCoecvseveseee e | OWNETSHID........ [....100.000 | Farmers Insurance Exchange.........oocoveeeeniees [N [
Foremost Insurance Company Grand Rapids,
0069 | Farmers Insurance Group...... 11185... | 38-1407533.. | ..cveeviereiens [ erveeieiieienns | cvveeisiieeennienns Michigan 17/ I A Farmers Insurance Exchange...........ccccccoueueae Ownership......... | ...... 80.000 |Farmers Insurance Exchange..........cccccoevvvens | e N | e
Foremost Insurance Company Grand Rapids,
0069 | Farmers Insurance Group...... 11185... | 38-1407533.. | ..cvverieiiris [ ereerereereireieens | rerereerereeeeneennens Michigan (7] A Fire Insurance Exchange..........ccoovvvivnnenne Ownership......... |...... 10.000 | Farmers Insurance Exchange.........ccccovevevienes | cenee |\ TR ISR
Foremost Insurance Company Grand Rapids,
0069 | Farmers Insurance Group...... 11185... | 38-1407533.. | coooieeieereiree | ceeereireieeneins | rrereeeseeseieesnnenees Michigan 17] I A Truck Insurance Exchange.........c.coovevvincncnnee Ownership......... |...... 10.000 |Farmers Insurance Exchange........cccooovvvenes [ . |\ TSSO ISR
0069 | Farmers Insurance Group...... 41688... [75-1779175.. | oovveereeiiees [ e e Foremost Lloyds of Texas.........cccccoeeverveirennnen. B ), A See Note B Management...... | .ccocoerviernne Farmers Insurance Exchange..........cccccoecvvviees | cvene N | e
Foremost Property and Casualty Insurance Foremost Insurance Company Grand Rapids,
0069 | Farmers Insurance Group...... 11800... | 35-1604635.. | ....cvoevvrirerens | e | revireireererieeneinens Company Ml A s Michigan Ownership......... ....100.000 | Farmers Insurance Exchange.........c.ccooveevnes | e Necoo [
Foremost Insurance Company Grand Rapids,
0069 | Farmers Insurance Group...... 41513... [38-2430150.. | ..coooverierveens | cvrerreiieiiens [ e Foremost Signature Insurance Company........... 7] A, Michigan Ownership......... ....100.000 | Farmers Insurance Exchange..........ccccocovieveens | cunee Neoooos [
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00000... |65-1142050.. |.... GP, LLC....... ..| DE. . | Bristol West Holdings, Inc . | Ownership......... |....100.000 |Farmers Insurance Exchange
00000... {99-0083322.. Hawaii Insurance Consultants, Ltd..................... [ P Ownership......... ....100.000 | Farmers Insurance Exchange
21679... |36-2661515.. Illinois Farmers Insurance Company..........ccoceee. [ ILevririnnnnee Ownership......... ....100.000 | Farmers Insurance Exchange
00000... |65-0881673.. |.... . | Insurance Data Systems, G.P......... . | Ownership......... | ...... 99.900 |Farmers Insurance Exchange
00000... {65-0881673.. Insurance Data Systems, G.P.........cccccoovvnrenne. Ownership......... |.coe...d 0.100 | Farmers Insurance Exchange
....................................................... 00000... |38-2336672.. Kraft Lake Insurance Agency, Inc...........cccc....... Ownership......... |....100.000 |Farmers Insurance Exchange
....................................................... 00000... |85-2377860.. MC Maple Treg, LLC .....oooveveiecveceeiee Ownership......... |........1.000 | Farmers Insurance Exchange
Metropolitan Lloyds Insurance Company of
0069 | Farmers Insurance Group...... 13938... | 75-2483187.. Texas Farmers Lloyds, INC. ....cccocvvevnrvirereeieciris Attorney In Fact. | ......cccccevene Farmers Insurance Exchange..........ccccovovivies | conee |\ TR ISR
0069 | Farmers Insurance Group...... 21687... |95-6016640.. Mid-Century Insurance Company Farmers Insurance Exchange...........ccccccuune Ownership Farmers Insurance Exchange...........cccccovveveeis | conee Neoooos [
0069 | Farmers Insurance Group...... 21687... |95-6016640.. Mid-Century Insurance Company Fire Insurance Exchange..........ccoovvvivinnnnne Ownership Farmers Insurance Exchange N
0069 | Farmers Insurance Group...... 21687... |95-6016640.. |.... . | Mid-Century Insurance Company........ .. | Truck Insurance Exchange... ..| Ownership. Farmers Insurance Exchange N
0069 | Farmers Insurance Group...... 28673... |74-2448744.. Mid-Century Insurance Company of Texas........ Farmers Insurance Exchange.........cccccveuneenee Ownership Farmers Insurance Exchange N
Neighborhood Spirit Property and Casualty
0069 | Farmers Insurance Group...... 10317... | 95-4528264.. Company CA..ccoeene. A, Fire Insurance Exchange..........cccocevviveiiinnae Ownership........ |...... 80.000 |Fire Insurance Exchange.........c.ocoeueveveurnnnns | e [\ TOUSOO ISR
Neighborhood Spirit Property and Casualty
0069 | Farmers Insurance Group...... 10317... | 95-4528264.. Company Truck Insurance Exchange..........ccoevevvvveinnnee. Ownership......... |...... 20.000 |Fire Insurance EXchange.........ccoceuvvevevrinnes | e [\ TR IS
0069 | Farmers Insurance Group...... 33120... {65-0109120.. Security National Insurance Company Bristol West Holdings, INC. ......cocvvvieiriniinenne Ownership......... ....100.000 | Farmers Insurance Exchange.........cccccoeoviveenes | conee |\ TR ISR
0069 | Farmers Insurance Group...... 21695... |94-1663548.. Texas Farmers Insurance Company................. Farmers Insurance Exchange...........ccccovvevae Ownership......... | ... 86.280 |Farmers Insurance Exchange N
0069 | Farmers Insurance Group...... 21695... |94-1663548.. |.... . | Texas Farmers Insurance Company... . |[Mid Century Insurance Company.. .. | Ownership......... |...... 13.720 | Farmers Insurance Exchange N
0069 | Farmers Insurance Group...... 44245... |13-3551577.. Toggle Insurance Company........c..oceveeeerrerrenns Mid-Century Insurance Company Ownership ....100.000 | Farmers Insurance Exchange N
....................................................... 00000... |83-3256280.. Toggle Services, LLC Toggle Insurance Company...........c..cecevuneenen. | OWnership ....100.000 | Farmers Insurance Exchange...........ccccovvvvviens | coee.N
0069 | Farmers Insurance Group...... 21709... |95-2575892.. |.... . | Truck Insurance Exchange.. .|See Note B........cccorrinnee Other....cueeeeveees e N
....................................................... 00000... |74-1593853.. Western Star Insurance Services, Inc FCOA, LLC Ownership ....100.000 N
**THE FOLLOWING ARE
ZURICH INSURANCE
GROUP ENTITIES WITHIN
NAIC GROUP CODE "0212"
AND ARE NOT INCLUDED
IN FARMERS INSURANCE
GROUP WITHIN NAIC
........ GROUP CODE "0069" U OP P UUOOPPOPUUPOPOPUPUPPPI ok fOUROPOPRUPUN ek OUUOE PPN ko sP OO PSP UUUOR PP PPUPRPPSPRUPUPRRRY o OPOUUOPPUPUUTR BPUOPTOPSPRUPUTN ekt POP OO OTPSTEOTSPRRRSRRPIRS INSTPUPRRTRP TSR
........ Access Franchise Management Limited............ |GBR.......... Zurich Assurance Ltd............cccoceeeeviverernennn. | Ownership......... |....100.000 | Zurich Insurance Group Ltd........ccccoceeervicrenes
........ ACN 000 141 051 Ltd....coevererrrercrrereeeirerniee Zurich Financial Services Australia Limited...... | Ownership ....100.000 | Zurich Insurance Group Ltd
........ Afterland Limited..... .. | Zurich Assurance Ltd...........ccccoennee. . | Ownership......... |....100.000 | Zurich Insurance Group Ltd.
........ AG Haus der Wirtschaft Zurich Versicherungs-Gesellschaft AG............ | Ownership +enr.8.163 | Zurich Insurance Group Ltd
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Zurich Financial Services (UKISA) Nominees
....................................................... 00000... [.coverveererieees [ ervevieiieveiens [eveeveiieiseisiiens [ evevveivessieseeenenn. | Allied Dunbar Assurance plc...........cceccvevvvenene. | GBRu........ | OTH............... | Limited Ownership......... |....100.000 |Zurich Insurance Group Ltd..........cccoeveeivereen | e Nees [ 1100
....................................................... 00000... [coverrreerrerrreree | eerrererreereennnns Allied Dunbar Financial Services Limited........... | GBR.......... |OTH.............. | Allied Dunbar Assurance plc...............cc.cee....... |OWRETrship......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [ccorerrerrirreiies | errererreisriennes Allied Dunbar Provident plc..........c.cccccoeecvvvereennes | GBR......... | OTH................ | Allied Dunbar Assurance plc...............c.ceueeneee. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... [ eoreereereereermene | reermereeereireens | weneereereensnees | eerseeseereeeeeeneenenee | Allied Zurich Holdings Limited...........coccceeveveees | JEY e | OTH............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccooceevrevneenne | oo N | 111
....................................................... 00000... [.coeeiierireens | ervrveererieiens | evevereiesiieens | eevvsvererenseeennnnn. | Allied Zurich Limited..........ccoccoeceevieccceceeeen | GBR........ |OTH.............. | Zurich Insurance Group Ltd.................c.co......... | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........cccocoevrvevcveens [ e Nuc [ 111
Zurich U.S. Insurance Pool American Guarantee and Liability Insurance
0212 | Group 26247... [36-6071400.. | ..covvevrerenns [ corrmereireriens [ evereireineeereineenens Company NY .o OTH...ovveeenee Zurich American Insurance Company.............. Ownership......... ....100.000 | Zurich Insurance Group Ltd.........ccccoereeerenrnnes | cevnes Yoo Mo
Zurich U.S. Insurance Pool
0212 | Group 40142... [36-3141762.. | .oeveeererens | crrrrireenenees [ cerrerneineiseeeeennens American Zurich Insurance Company................ | IS OTH...ovvenee Steadfast Insurance Company.............ccceeenn.c. Ownership......... ....100.000 | Zurich Insurance Group Ltd.........cccceeerreneeneenees | cevnne Yoo L
....................................................... 00000... | cevererieriiiees {errrveererieienns Applyhere Pty Ltd...........cccccoeevvevevcceieveveeeene |AUSLL....... |OTH.............. | Davidson Trahaire Holding Pty Ltd...................| Ownership......... | ....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [.corererrirrieiies | errererieiriiennns Ashdale Land and Property Company Limited... | GBR.......... |OTH.............. | Zurich Insurance plc.............ccceeeerrerrerrrerennenen. | OWnership......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [coeerrreerrereeneee | eerrereerrereenenns Asistbras S/A Assisténcia ao Viajante................|BRA.......... |OTH.............. | Travel Ace Internacional de Servicios S.A....... | Ownership......... | ......65.000 | Zurich Insurance Group Ltd.........cccccoverrrrrrmrenns [ ereec N | 111
....................................................... 00000... [.corererrierreiiee | eererrerreinrennns Assistance Online (China) Co Ltd...................... |CHN.......... |OTH.............. | Assistancee Online Pte. Ltd..................cc......... | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [.covererrerrieries | erererieiriiennns Assistancee Online HK Ltd..........cccceeveiercinnnes Assistancee Online HK Ltd...............ccccuueee.. | Ownership........ | ..o | Zurich Insurance Group Ltd N [
....................................................... 00000... [coverrrerrrerrreee | eerrererreernennnns Assistancee Online HK Ltd........cccocovvrvinienninne. Assistancee Online Pte. Ltd..............cc.cccooneen. | Ownership......... |....100.000 |Zurich Insurance Group Ltd.........ccccoovvvrrrrrinnes | coreecNeven | 11
....................................................... 00000... [coovererrirreiies | errererieisriennns Assistancee Online Pte. Ltd..........cccooovrivreirenne Customer Care Assistance Pty Ltd.................. |Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [coverereereereeneee | eerrererreereennnns ASTIS Holdings Limited...........ccoeverrerrenrennenens Cover-More Finance Pty Limited...................... | Ownership......... | ....100.000 | Zurich Insurance Group Ltd N [
........ 00000... [36-4851720.. | ......eeverrrreee Aust Office 1, LLC.....cooevereceeeveeeeeeeseeine Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N.......
........ 00000... |.... . |autoSense AG................. . ... | ZUrich Versicherungs-Gesellschaft AG. .. | Ownership......... |......33.330 | Zurich Insurance Group Ltd. N
........ 00000... Ballykilliane Holdings Limited Zurich Insurance plC........ccoovveevverrererernereennnne | OWNEIShip......... |....100.000 |Zurich Insurance Group Ltd [\
Zurich Vida, Compania de Seguros y
....................................................... 00000... [ eoeeereerrerrermens | reereereeseireens | wseereireesenees | eevseseneinnenen. | Bansabadell Pensiones, E.G.F.P, SA............... |ESP...........| OTH.............. |Reaseguros, S.A. - Socied Ownership......... |......50.000 |Zurich Insurance Group Ltd...........ccoeveeiverees | e N [ 110,
Bansabadell Seguros Generales, S.A. de
....................................................... 00000... [eeerrerrereereene | rererneineineens | ereereriesnsnees [ e | S€QUIOS y Reaseguros ESP...........|OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |.....50.000 |Zurich Insurance Group Ltd..........cccocoveurermevnees | coeeecNeveis | 11
Bansabadell Servicios Auxiliares De Seguros, Bansabadell Seguros Generales, S.A. de
....................................................... 00000... [ceoevereererrreens | erererrreirerieis e [ eenerinennnneenens | S.L ESP..........|OTH.............. | Seguros y Reaseguros Ownership......... |....100.000 | Zurich Insurance Group Ltd.........ccccoverervrveens | v Nuvesi [ 110
Bansabadell Vida S.A. de Seguros y Zurich Vida, Compania de Seguros y
....................................................... 00000... [eeereeerrmriereres | rererernnineens | errrereinninens [ cvernenenennennn. | RESEQUIOS ESP..........|OTH.............. |Reaseguros, S.A. - Socied Ownership......... |......50.000 |Zurich Insurance Group Ltd..........cccccoevvrveveveens [ eeredNec [ 111
....................................................... 00000... Benefit Finance Partners, LL.C.............ccce..c..e. | DE............. |OTH.............. | Zurich Benefit Finance LLC.................c.c.......... | Ownership......... | ......50.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... BFP Securities LLC........coccovrereeenrreininrrnireinns Benefit Finance Partners, L.L.C....................... | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
........ 00000... Bloomington Office LP..........ccccceveveeviecrerenenen. Zurich Structured Finance, Inc......................... | Ownership......... |......99.000 | Zurich Insurance Group Ltd N......
........ 00000... |.... . | Bloomington Office MGP Manager, Inc... ... | Zurich Structured Finance, Inc.......... ... |Ownership......... | ....100.000 | Zurich Insurance Group Ltd. N
........ 00000... Bloomington Office MGP, LLC..........c.ccccovurvnnnee Bloomington Office MGP Manager, Inc............ | Ownership......... |........1.000 | Zurich Insurance Group Ltd N
........ 00000... Bloomington Office MGP, LLC..........cccccceuriunnee Zurich Structured Finance, Inc......................... | Ownership......... |......99.000 | Zurich Insurance Group Ltd N
........ 00000... |.... . | Blue Insurance Australia Pty Ltd. . |AUS... .. | Blue Insurance Limited .. | Ownership......... |....100.000 |Zurich Insurance Group Ltd. [\
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.......... 00000... |.... . | Blue Insurance Limited.... . |OTH.. .. | Cover-More Australia Pty Ltd ... | Ownership......... | ......97.610 | Zurich Insurance Group Ltd. N......
........ 00000... Blue Marble Capital L.P.........ccccoevervivereirirnnnn. Blue Marble Micro Limited................cccceuneeeeen. | Ownership........ |....100.000 | Zurich Insurance Group Ltd N
........ 00000... |.oeerereereereenenns Blue Marble Micro Limited..........cccovrevneerirrnenes Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd [\
.......... 00000... |.... . | Blue Marble Microinsurance, Inc............. .. | Blue Marble Micro Limited.... .. | Ownership......... |....100.000 |Zurich Insurance Group Ltd. N
........ 00000... Bonus Pensionskassen Aktiengesellschatt........ Zurich Versicherungs-Aktiengesellschatft......... | Ownership......... |.....87.500 |Zurich Insurance Group Ltd N
....................................................... 00000... BONUS Vorsorgekasse AG...........cccevverennnen. Zurich Versicherungs-Aktiengesellschatt......... | Ownership......... |......50.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [47-2289489.. | .....cccevvrunnee BOS Apt 1, LLC....coviieieeccee e Zurich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ 1
....................................................... 00000... [47-2445859.. | ....cccovvevrrnres [ eorrrnrrnrnnnens [ eernrrrernnnnnesnnins |BOS APE 2, LLC oo Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd.........ccccoeervrrrmrrnnes | coreecNeverns | 11
....................................................... 00000... [47-1046245.. |.......ccccevneee BOS Office 2 LLC.....cvvvviecrrceerceee e Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... [47-2483669.. | .....ccocerrennn. BOS Office 3, LLC.....oveeereeereireenereieeeees Farmers New World Life Insurance Company. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ 10,
....................................................... 00000... [37-1849541.. | ..cocvvvrverveens | evvrrrieriesiiens [ evvrveverevieriereeenns | BOS Office 4, LLC...vevceeeee Zurich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd.........cccceeverrveveeeee | coeedNeoeo [ 111
....................................................... 00000... [47-4684158.. | ...cceevrrrrnns BOS Retail 1, LLC......ccoevvevieeeeeeceiaes Zurich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... [coveerreerrereereree | eerrereereereenenns Bright Box EUrope S.A.......ccoeeeneireeeeneineieenne Bright Box HK Limited............cccccccvvnrererrnienene | OWnership......... | ....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [.corrererrerreres [ evernniieieinns [evvrrnreieiniiens [evvrreinsinsieneneenn | Bright Box HK Limited......ooovvvvvicnineneeinn, Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........cccoevvcvrvvrecns | coeeedNeveo [ 111
....................................................... 00000... Bright Box Hungary KFT........ccccoeveviivivencienae. Bright Box HK Limited.............ccccccccovevevnnneee. | Ownership........ |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... Bright Box Middle East FZCO..........ccccccovrnrnnne. Bright Box HK Limited............cccccccvvevrernnennne | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
........ 00000... Brinker Retail MGP, LLC..........ccccovvivereiriirnnnnn. Zurich Structured Finance, Inc......................... | Ownership Zurich Insurance Group Ltd N
........ 00000... |.... . | Bristlecourt Limited...... . .... | Zurich Assurance Ltd...........ccoccunenee ... | Ownership. Zurich Insurance Group Ltd. N
........ 00000... brokerbusiness.ch AG Zirich Versicherungs-Gesellschaft AG............ | Ownership Zurich Insurance Group Ltd N,

Zurich Insurance Company Ltd, Bermuda

....................................................... 00000... [ cereererrerrernens | rrermerneesnerees | eereernenesnnnnes | eenresrernennnenenne | CAYIEY AVIAHON L. eoeoioceceere e Branch Ownership......... |....100.000 | Zurich Insurance Group Ltd..........cccccovevrrrrrens | ceereNucoen [ 110
....................................................... 00000... [ corerrerrerieres [ errrnniieininns [evvrinireieiniiens [evvreineinsieeneenn | CElta ASSISEANCE SL..ovivieciicceeeeie Universal Assistance S.A..........ccccccoevvevenene. | OWnErship......... |....100.000 |Zurich Insurance Group Ltd.........ccocoevevvvvieens [ oo Nucocn | 111
....................................................... 00000... [13-4038482.. Centre Group Holdings (U.S.) Limited Zurich Structured Finance, Inc......................... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
0212 | Zurich Ins Group.........ccceveeee.. 34649... [13-2653231.. Centre Insurance Company. Centre Solutions (U.S.) Limited..........cc.oevue.... Ownership......... ....100.000 | Zurich Insurance Group Ltd........c.ccccovevevveerens [ oo N M.
0212 | Zurich Ins Group..........cceueeeee. 80896... |04-1589940.. Centre Life Insurance Company...........c.ccveuneee Centre Solutions (U.S.) Limited...........cccocvnee. Ownership......... ....100.000 | Zurich Insurance Group Ltd.........ccccoovveveviceees [ oo N Mo
....................................................... 00000... |AA-3190673. Centre Reinsurance (U.S.) Limited........c.......... Centre Group Holdings (U.S.) Limited.............. | Ownership......... | ....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... |.ccverererrrerenens Centre Solutions (Bermuda) Limited.................. Zurich Finance Company Ltd........................... | Ownership......... |....100.000 |Zurich Insurance Group Ltd

........ 00000... [AA-3190822. Centre Solutions (U.S.) Limited..........ccccocovrurrenee Centre Group Holdings (U.S.) Limited.............. | Ownership ....100.000 | Zurich Insurance Group Ltd
.......... 00000... [32-0616217.. |.... . | Charlotte Industrial 2, LLC... . .. | Farmers New World Life Insurance Company. | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ 00000... {30-1113235.. Charlotte Office 1, LLC......covvvvveereeieeeees Zurich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd

Z2 Z2 Z2 Z2 222222222

........ 00000... |38-3988749.. CHIAPT 1, LLC Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd
.......... 00000... [47-4429730.. |.... .|CHIIND 1, LLC........... .. | Farmers New World Life Insurance Company. | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ 00000... [.oovereererrerrenne Chilena Consolidada Seguros de Vida S.A........ Inversiones Suizo Chilena S.A......................... | Ownership......... | ......98.977 | Zurich Insurance Group Ltd
Bolsa de
Comercio de

....................................................... 00000... |[AA-2280100. |......ccccerueeene | -.....196453 | Santiago Chilena Consolidada Seguros Generales S.A... |CHL...........|OTH.............. | Chilena Consolidada Seguros de Vida S.A...... |Ownership......... |........7.405 | Zurich Insurance Group Ltd...........cccocovrrrvnens | ceereNecoo [ 11
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Bolsa de
Comercio de
....................................................... 00000... [AA-2280100. |.......cceruurens | -.....196453 | Santiago Chilena Consolidada Seguros Generales S.A... [CHL...........|OTH.............. | Inversiones Suizo Chilena S.A......................... | Ownership......... |.....82.732 | Zurich Insurance Group Ltd..........ccccouovrrrrnens | ceereNecee [ 110
"Second
Marche" part of
EURONEXT
PARIS stock
exchange since
....................................................... 00000... [eoveerrerrerrerens | errereeereereernees | e 34431 | 1987 COFITEM-COFIMUR........ccccovvemenernirnenenennene |[FRAL....co.. | OTH.............. | Zurich Versicherungs-Gesellschaft AG............ |Ownership......... |......12.405 | Zurich Insurance Group Ltd...........cocoovovrvrrnens | veereNuce [ 110
........................................................................................................................................................ Collierville Center, LP...........cccoceeeeeveveveseeeiennn | DEcen. | OTH........o........ | Zurich Structured Finance, Inc......................... | Ownership......... |......99.000 |Zurich Insurance Group Ltd..........ccccooeveevevens | e Yoo | 110
Zurich U.S. Insurance Pool Colonial American Casualty and Surety
0212 | Group 34347... [52-1096670.. | ..ocvvvrrrenns [ corerrireirerirens [ erveeereineeeseeneeeens Company | IS OTH..covvnenee Fidelity and Deposit Company of Maryland...... Ownership......... ....100.000 | Zurich Insurance Group Ltd......c..coccevrmvmrenrrnes | e [\ Mo
Concisa Vorsorgeberatung und Management
....................................................... 00000... [ereeeeereerrermeas | rrereerneernereens | eereereenennnees [ eerseeneerenincnnennenn | AG Bonus Pensionskassen Aktiengesellschatft...... | Ownership......... |....100.000 |Zurich Insurance Group Ltd........cccoeveurrrreenne | coreecNeceo | 11
....................................................... 00000... Concourse Skelmersdale Limited.... Zurich Financial Services (UKISA) Limited...... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... Cover-More (NZ) Limited Cover-More Australia Pty Ltd........................... |Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... Cover-More Asia Pte. Ltd........cccovvvrninrnrreinnns Travel Assist Pty Limited..........cc.ccccoureurrrnnen. | Ownership......... |....100.000 |Zurich Insurance Group Ltd.........cccovvvvrrrnrenne | coreecNevenn | 11
....................................................... 00000... Cover-More Australia Pty Ltd...........cccoevereirennes Cover-More Holdings Pty Ltd..............cc.cco...o.. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... Cover-More Finance Pty Limited...........ccccoueue... Cover-More Group Limited Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... Cover-More Group Limited............ccoevvvrrevernnnee. Zurich Travel Solutions Pty Limited.................. | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccceevevrveveeeree | ceeecNeveon [ 111
....................................................... 00000... Cover-More Holdings Pty Ltd..........ccccvvevernnnen Travel Assist Pty Limited Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ 1
....................................................... 00000... Cover-More Holdings USA INC........ccvverrurneennn. Travel Assist Pty Limited Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
........ 00000... COVEr-MOre INC...coviiee s Cover-More Holdings USA Inc............ccceunune. | Ownership........ |....100.000 | Zurich Insurance Group Ltd N
........ 00000... |.... . | Cover-More Insurance Services Limited. .. | Cover-More Australia Pty Ltd . | Ownership......... |....100.000 |Zurich Insurance Group Ltd. .N.......
........ 00000... Cover-More Insurance Services Pty Ltd Travel Assist Pty Limited..............cccccocorvurrennee. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N
Zurich Insurance Company Ltd, Bermuda
....................................................... 00000... CP Holding Limited........c.ccccoervrenrrrrerniinenennns | VGB.....oo... |OTH.............. | Branch Ownership......... |....100.000 | Zurich Insurance Group Ltd...........cccoovevrrrrrens | ceereNucoei [ 110
....................................................... 00000... CREC (Bloomington) Lender, LLC..................... |DE............. |OTH.............. | Zurich Structured Finance, Inc............c..cccce..... |OWRErShip......... |.cccovuvuennnn. | ZUrich Insurance Group Lid........ccocevveveeeienen [ e N [ 110,
....................................................... 00000... CREC (Durham), LLC.........ccccocoosvveenererserneenes | DEeccieee | OTH........c..... | Zurich Structured Finance, Inc......................... |Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... CREC (Hagerstown) Lender, LLC...............c...... | DE............. |OTH.............. | Zurich Structured Finance, Inc......................... |Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... CREC (Hagerstown) Owner, LLC............c........ [MD............ |OTH.............. | Zurich Structured Finance, Inc............c..cc.ce..... |OWNErShip......... |.coecvuennnnenn. | ZUrich Insurance Group Lid........ccoceveveevcenen [ e N [ 110,
....................................................... 00000... CREC (Las Vegas), LLC.......ccccovrrrrrnrreernirnnen. Zurich Structured Finance, Inc......................... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... CREC (Sacramento), LLC...........cccoeovrviererrerennns Zurich Structured Finance, Inc......................... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
........ 00000... CREC (Sioux Falls) Lender, LLC Zurich Structured Finance, Inc......................... | Ownership......... |....100.000 | Zurich Insurance Group Ltd N
........ 00000... |.... . |CREC (Sioux Falls) Owner, LLC. .... | Zurich Structured Finance, Inc.. ... |Ownership......... |....100.000 | Zurich Insurance Group Ltd. .N.......
........ 00000... CREC (Sioux Falls), LLC.......ccccoovvirererrirrrreirenns Zurich Structured Finance, Inc......................... | Ownership......... |....100.000 | Zurich Insurance Group Ltd JRO |\ S
....................................................... 00000... | eeeereereereermene | rrermereeereineens | eemeereermennnnes | eermeeneereeesneennnn | CUISUA NWVeiiiiciccecncseneiecscneeseiscenecnees | ANT o | OTH............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........cocooveeveevneenne | oo N | 111
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.......... 00000... |.... . | Customer Care Assistance Pty Ltd. .. |AUS.......... |OTH.. .. | Customer Care Holdings Pty Ltd.. .. | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ 00000... Customer Care Holdings Pty Ltd....................... |AUS.......... |OTH Travel Assist Pty Limited Ownership......... |....100.000 | Zurich Insurance Group Ltd
....................................................... 00000... [ereererrerrerrens | reereermeereerees | eereereeresnnenees | eernseseesseinnennenene | CUStOMer Care Pty Ltd........ccccoooevcvvveevicnineee. | AUS......... | OTH.............. | Customer Care Holdings Pty Ltd...................... | Ownership......... | ....100.000 | Zurich Insurance Group Ltd..........cccoeurrrrrrnrenee
DA Deutsche Allgemeine Versicherung Ziirich Beteiligungs-Aktiengesellschaft
....................................................... 00000... [ cveerrerrernerns | errerrernernens | cvernernerineiens | eesernenenneeneenee | Aktiengesellschaft DEU.......... |OTH.............. | (Deutschland) Ownership......... |....100.000 | Zurich Insurance Group Ltd...........cccoverevercverene | coec Nt [ 11
....................................................... 00000... | oovererieriiiees {ererveererieienns Dallas Office MGP Manager, Inc............c.cce..... | DE............ | OTH............... | Zurich Structured Finance, Inc......................... | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [.corererrerrienies | errererieiriiennns Dallas Office MGP, LLC............cceceveveevverenen | DE..e.. | OTH................ | Dallas Office MGP Manager, Inc...................... | Ownership......... | ........1.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [.eoevrreerrerrernerns | rrereererrnirees | eneereeinennnnes | eerneeserserenennenenne | Dallas Office MGP, LLC.......ccoeovvvvvevnirnenenes | DEnnnens | OTH.........o...... | Zurich Structured Finance, Inc............ccccoee...... | Ownership......... |......99.000 | Zurich Insurance Group Ltd..........cooovreverveenne | oo N | 111
....................................................... 00000... [.correrrerrinreres [ errerrnnrereinns [evveinieieinninns [evnrreveseisiienennns | Dallas TOWEr LP.....ovvieicivceieiieveviieiecseisiieines | DEan | OTH........oo.... | Zurich Structured Finance, Inc............ccocv....... | Ownership........ |......99.000 | Zurich Insurance Group Ltd.........coccovvveerierens [ eoeedNeoos [ 110
Davidson Trahaire Corpsych (Singapore) Pte.
........ 00000... [coverrreerrerreneree | eereereereeriennnns Limited DTC Bidco Pty Ltd.... Ownership Zurich Insurance Group Ltd N
.......... 00000... |.... . | Davidson Trahaire Corpsych Pty Ltd .. | Applyhere Pty Ltd.. ... | Ownership. Zurich Insurance Group Ltd. .N.......
........ 00000... Davidson Trahaire Corpsych Pty Ltd Davidson Trahaire Holding Pty Ltd...................| Ownership Zurich Insurance Group Ltd N
....................................................... 00000... Davidson Trahaire Holding Pty Ltd DTC Australia Pty Ltd.............cccoeveerereereneenene. | OWnership Zurich Insurance Group Ltd N [T
....................................................... 00000... DB Vita S.A ..o LUX........... |OTH.............. | Deutscher Herold Aktiengesellschaft............... | Ownership Zurich Insurance Group Ltd N [
....................................................... 00000... [47-4654837.. | ..cccoevvreereeens | evvrivreerieveiens [ evveverveveisiiseeinne |DC APt 1, LLC.ocevvcvcvecveveveceeceveeeeeeeiseesnes | DEecee | OTH................ | ZUrich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd...........ccceevererverens | eoreNevoeos [ 110
....................................................... 00000... [82-2833981.. | ...cccevvrrrrnnes DC Retail 1, LLC Farmers New World Life Insurance Company. | Ownership......... |....100.000 |Zurich Insurance Group Ltd eNe [ 100
....................................................... 00000... Delkir SA......ccccoeeen. Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... DEN Industrial 1, LLC...........cccceceveveviveeisevevenn. | DEce. | OTH................. | Farmers New World Life Insurance Company. | Ownership......... |....100.000 |Zurich Insurance Group Ltd............ccceceevvveveeee | cooecNeeeies [ 10,
....................................................... 00000... DEN Industrial 2, LLC...........ccccccovuveveevererverrenenn. | DE....o.. | OTH................ | Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... DEN Retail 1 LLC........ccccoecvvcveveininrsernrnninnenns | DEuncnene | OTH................ | Farmers New World Life Insurance Company. | Ownership......... |....100.000 | Zurich Insurance Group Ltd eeeNee [ 100
Ziirich Beteiligungs-Aktiengesellschaft
........ 00000... . | Dentolo Deutschland GmbH (Deutschland) Ownership ....100.000 | Zurich Insurance Group Ltd
........ 00000... Derimed S.A......covieeeesee s Zirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd
Deutsche Zurich Pensiones, Entidad Gestora Zurich Vida, Compania de Seguros y
....................................................... 00000... [coeeeerrereeenee | eereereerereneines [ eovevesieneinns [ coveivreseinenennene. | d€ FONdos de Pens ESP..........|OTH.............. |Reaseguros, S.A. - Socied Ownership......... |......50.000 | Zurich Insurance Group Ltd..........cccccovevrrrrnens | ceereNucoon [ 110
Zurich Beteiligungs-Aktiengesellschaft
........ 00000... |.... . | Deutscher Herold Aktiengesellschaft...... .. | (Deutschland) Ownership......... |......79.826 | Zurich Insurance Group Ltd. N
........ 00000... Deutscher Pensionsfonds Aktiengesellschatt.... Deutscher Herold Aktiengesellschatt............... | Ownership ... 74.900 | Zurich Insurance Group Ltd N,
....................................................... 00000... Deutsches Institut fur Altersvorsorge GmbH...... Deutscher Herold Aktiengesellschatt............... |Ownership......... |......22.000 | Zurich Insurance Group Ltd N
....................................................... 00000... DIG GMbH.....ooieeereeeeeee e Digital Insurance Group B.V............ccccoeuvvenen. | Ownership......... | ....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... Digital Insurance Group B.V...........ccceceecvecveeenee |NLD........... | OTH................ | ZUrich Versicherungs-Gesellschaft AG............ | Ownership......... | ......10.000 |Zurich Insurance Group Ltd.........cccccovevvcvrceees [ coeeecNucoons [ 111
....................................................... 00000... DTC Australia Pty Ltd............cccoeceeeecerccrveenene |AUS......... |OTH.............. | DTC Bidco Pty Ltd........ccccooeveereeeieccsienee. | Ownership...... |....100.000 | Zurich Insurance Group Ltd N [ 1
....................................................... 00000... DTC Bidco Pty Ltd........cccoecvevvrivrcvereiniisnnenns |AUS.......... |OTH.............. | DTC Holdco Pty Ltd.......ccccocevvvvnnrereirnienenen. | OWnership....... | ....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [.correrreriisreies | errevrenieieiens [ evveisnieieinniens [ evnnveveseissienennns | DTC HOldCO Py Ltd....vovvccviccvicievesieee |[AUS....... | OTH............... | ASTIS Holdings Limited...............ccccccoevvennne. | Ownership........ |....100.000 | Zurich Insurance Group Ltd..........cccooeveerveves | e Neoeos [ 110
....................................................... 00000... [ .errereerrerrernens | rrererrnnneinees | eseereesmennnees | eersnseresnsineennnns | DTC NZ Bidco Limited........ovvveveivenvrevsiennennen [NZL...o..o. | OTH.............. | DTC Bidco Pty Ltd......ooovveeecceieecreeieceeene | OWnership......... | ....100.000 | Zurich Insurance Group Ltd.........ccoovveevevvnienns | oo N | 111
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ZCM Asset Holding Company (Bermuda)
....................................................... 00000... [.corverrerererieens [ ervevrerieveiens [eveeieiieieisiiens [ eveiveivessieseeenn. | DUNbAr Assets Ireland.........cocecveeveeecevcveenen [ IRL.o.. | OTH.............. | Limited Ownership......... |.coecereerennn.. | ZUrich Insurance Group Lid.........coceveveeevereen | e N [ 1100,
....................................................... 00000... [coverrreerrerrreree | eerrererreereennnns Dunbar Assets Ireland............ccccccoeevvineverninnes | IRLeccccee. |OTH................ | Zurich Finance Company Ltd.............c..cccc....o. | OWnership......... | ........0.037 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [ccorerrerrirreiies | errererreisriennes Dunbar Assets plC..........cccocovveeveveierreseisiieeenes | GBR........ |OTH........o....... | Dunbar Assets Ireland...............ccccoceveinevnee.e. | Ownership....... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... [ ereereereerrermene | rrereereeereineens | eemeereereennnnes | eermeeneerseesneennnne | DUSTAL SLA i | URY i | OTH........o...... | ZUrich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........cooovoeevmevneenne [ o N | 111
....................................................... 00000... | coeeirierriieens | ervrveererierens | evevereiesiieiens | cevvsveveenneneenennn. | EQQlE Star (Leasing) Limited..........ccccceeveveeene. | GBR........... |OTH.............. | Zurich Assurance Ltd...............ccccccvvveveveerenene. | Ownership........ |....100.000 | Zurich Insurance Group Ltd..........cccoeeevvveceens [ e Nuc [ 111
Eagle Star European Life Assurance Company
........ 00000... [coverereerereeneee | eerrererreereeennns Limited Zurich Life Assurance plc Ownership ....100.000 | Zurich Insurance Group Ltd N
........ 00000... |.... . | Eagle Star Group Services Limited..... .. | Eagle Star Holdings Limited.. . | Ownership......... |....100.000 |Zurich Insurance Group Ltd. N
........ 00000... Eagle Star Holding Company of Ireland............. Zurich Assurance Ltd.............cccceveeereverennnn. | Ownership........ |........0.001 | Zurich Insurance Group Ltd N.oooa.
........ 00000... Eagle Star Holding Company of Ireland............. Zurich Assurance Ltd..........cccccovvvvivsvnnrennnne. | Ownership......... |......99.999 | Zurich Insurance Group Ltd [\
.......... 00000... |.... . | Eagle Star Holdings Limited................ .. | Zurich Financial Services (UKISA) Limited...... |Ownership......... |....100.000 |Zurich Insurance Group Ltd. Yoo
........ 00000... Eagle Star Securities Limited Zurich Insurance pIC........cccoeveeeereerrenceneennennnnn. | OWNErShip ....100.000 | Zurich Insurance Group Ltd N
Zurich Insurance Company Ltd -
....................................................... 00000... [ eeevererererirerns [ errerirerinernens | cverrerinennenins | cvnerinerinennennenene | EIISPEACOI0 SRL.......evcvevivciscicneicscineicneenes | ITALeo. | OTH.............. | Rappresentanza Generale per | Ownership......... |.....35.712 | Zurich Insurance Group Ltd...........cccccoevevercmeens | coec Nt [ 11
Zurich U.S. Insurance Pool
0212 | Group 21326... |47-6022701.. | .oevvervrrrrinnns Empire Fire and Marine Insurance Company..... | IL............... OTH..covvvene Zurich American Insurance Company.............. Ownership......... ....100.000 | Zurich Insurance Group Ltd.........cccoevvvierens | coneee N M.
Zurich U.S. Insurance Pool
0212 | Group 21334... [73-6091717.. | .o Empire Indemnity Insurance Company.............. OK.oveve. OTH....ccoeevee Zurich American Insurance Company.............. Ownership......... ....100.000 |Zurich Insurance Group Ltd.........cccccovveveervcvens | onnee N....... Mo
....................................................... 00000... |.corererrirrireries | errererieiriiennns Employee Services Limited..............ccccceeveuenee. | GBR.......... |OTH.............. | Allied Dunbar Financial Services Limited......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... [.oererrrrerrerneins | rrererreresniseess | esreressessnnsnes | eerssseennennennee. | ENAsleigh Financial Services Limited................. | GBR.......... | OTH.............. | Zurich Holdings (UK) Limited...............c.c.c....... |Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccoverrcrervrrenns | oreec N | 110
....................................................... 00000... Endsleigh Pension Trustee Limited.................... | GBR.......... | OTH.............. | Zurich Holdings (UK) Limited...............c........... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... Eritage S.A....coooverevineneneininenesesneineeneenns | URY i | OTH................ | ZUrich Versicherungs-Gesellschaft AG............ | Ownership......... | ......65.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... ES Plympton Nominee 1 Limited....................... | GBR.......... |OTH.............. | Zurich Assurance Ltd...............c..cccecevurerennenne. | Ownership......... |....100.000 | Zurich Insurance Group Ltd...........ccoeeeveeveees | cooecNeei [ 11
....................................................... 00000... ES Plympton Nominee 2 Limited........................ | GBR.......... |OTH.............. | Zurich Assurance Ltd...............cc.cccoccsuverernennn. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... Euclid KY Annex, LP........cocvvvrenerercnieens Zurich Structured Finance, Inc.............c.c......... | Ownership......... |......99.000 |Zurich Insurance Group Ltd N
........ 00000... Euclid Office LP......vevvreeceieceese s Zurich Structured Finance, Inc Ownership......... |......99.000 | Zurich Insurance Group Ltd N
........ 00000... . | Euclid Warehouses LP Zurich Structured Finance, Inc Ownership......... |......99.000 | Zurich Insurance Group Ltd N
Euroamérica Administradora General de
....................................................... 00000... [.corverrererirreins [ erveveenieieiens [evvriviveieisiiens [ evssieivsesienienenn. | FONAOS S.A CHL...........|OTH.............. | Chilena Consolidada Seguros de Vida S.A...... | Ownership......... |....100.000 |Zurich Insurance Group Ltd............cccoerveervervens | coreNeois [ 110
Zurich Insurance plc Niederlassung fur
........ 00000... |.cccereeerrrerenen Extremus Versicherung-Aktiengesellschatt........ | DEU.......... |OTH.............. | Deutschland Ownership +errn..000 | Zurich Insurance Group Ltd N......
........ 00000... [45-3561769.. |.... . | Farmers Family Fund.. .. | Farmers Group, Inc........... . | Ownership......... |....100.000 |Zurich Insurance Group Ltd. N
........ 00000... |95-0725935.. Farmers Group, INC........ccoeeveeveveeereerenrerernnns Zurich Insurance Group Ltd..................ce.......... | Ownership ......12.100 | Zurich Insurance Group Ltd N,
....................................................... 00000... [95-0725935.. |...ccoccerveveens [ evrrrrerriviiens [ evvieversseiieneeen. | FAIMErS GrOUP, INC...vevevciece e Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......87.900 | Zurich Insurance Group Ltd..........cccccoervrveriens | oo Neei
0212 | Zurich Ins Group.........ccveveveees | covverernnas 46-4261000.. | ..cooverrrieeens | erveererieeenns | e Farmers Life Insurance Company of New York. [NY............. OTH....ccoeeve. Farmers New World Life Insurance Company. | Ownership......... ....100.000 |Zurich Insurance Group Ltd.........cccccovveveervcvens | e N...... 10.........
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0212 | Zurich Ins Group.... .163177... [91-0335750.. | .... . | Farmers New World Life Insurance Company... | WA. . |OTH.. .. |Farmers Group, Inc... .. | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
10873... |95-4650862.. Farmers Reinsurance Company...........c..cc.c...... Farmers Group, INC........cccoevrveverereneriericiennns Ownership......... ....100.000 | Zurich Insurance Group Ltd
00000... Farmers Services Corporation.............ccccce.eeene. Farmers Group, Inc Ownership......... ....100.000 | Zurich Insurance Group Ltd
00000... . | Farmers Underwriters Association Farmers Group, Inc Ownership......... ....100.000 | Zurich Insurance Group Ltd
0212 | Group 39306... Fidelity and Deposit Company of Maryland........ | IS OTH....ccooevee Zurich American Insurance Company.............. Ownership......... ....100.000 |Zurich Insurance Group Ltd.........cccccovvvverervcvens | e N...... Mo
....................................................... 00000... FIG Holding Company............cccccoeeververeevirerienn | CAvrcveens | OTH.....co..... | Farmers Group, INC......ovvvevcvecieiccceieeneen. | OWnETship....... |....100.000 | Zurich Insurance Group Ltd N [100
....................................................... 00000... FIG Leasing Co., INC.....cccovvvvverrrneenerereirneenns | CAveeiveiene |OTH........co.... | Farmers Group, INC......covveevveviencereereineeneenns | OWNErship....... |....100.000 | Zurich Insurance Group Ltd........cocoovevvvvrnenees | coreecNeceir | 101
....................................................... 00000... Fire Underwriters Association..............ccccocceeeers | CAvucvivens |OTH.......coo.... | Farmers Group, INC......cvvveicivcevcieceieieeneenn. | OWnErship........ |....100.000 | Zurich Insurance Group Ltd eeeNee [ 10
....................................................... 00000... Fitsense Insurance Services Pty Ltd................. |AUS.......... |OTH.............. | Travel Assist Pty Limited............c..c.cccccceuereunen. | OWnership......... |....100.000 | Zurich Insurance Group Ltd N [T
Futuro de Bolivia S.A. Administradora de
....................................................... 00000... [.corererrerrenies | errererreisriennns Fondos de Pensiones BOL...........|OTH.............. | Zurich Boliviana Seguros Personales S.A........| Ownership......... | ........8.422 | Zurich Insurance Group Ltd N [ M
Futuro de Bolivia S.A. Administradora de
....................................................... 00000... [.corererrierreiiee | eererrerreinrennns Fondos de Pensiones BOL...........|OTH.............. | Zurich South America Invest AB..................... |Ownership......... |.....71.578 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [83-1572480.. | .....c.cceovvueve. FX Insurance Agency Hawaii, LLC.....................|Hl.............. |OTH.............. | FIG Leasing Co., InC..........c.cececserrvrrrerrerenen. | OWnership........ |....100.000 |Zurich Insurance Group Ltd N (100
....................................................... 00000... [35-2281892.. | ...ceevrvrrrres | wemererrmrnrnnns | eernresereiinnennnnee | FX INsUrance Agency, LLC.........coccovvvvcevveienens | DEorieies | OTH.......o..... | FIG Leasing Co., INC..evvvvevereieieiseenninenne. | OWNETShip........ |....100.000 | Zurich Insurance Group Ltd..........cccooveevcveverinns | coeeeNevees | 10.cc.
....................................................... 00000... [coovererrirreiies | errererieisriennns General Surety & Guarantee Co Limited............|GBR.......... |OTH.............. | Zurich Insurance Company (U.K.) Limited....... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [coverereereereeneee | eerrererreereennnns Grovewood Property Holdings Limited............... | GBR.......... |OTH.............. | Eagle Star Holdings Limited...................c......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
H4B Humboldthafen Einheitsgesellschaft
....................................................... 00000... | eovererereieeins [ eerreirneinniinens | eriieeinniinniins | eveeiieeiieniinenneneee | GMbH&C0.KG DEU.......... |OTH.............. |REX-ZDHL S.C.S. SICAV-SIF.............ccccec..... | Ownership......... |......94.900 |Zurich Insurance Group Ltd........c.cccocenermrrnenes [ oeeNeceos | 11
....................................................... 00000... [coerrrrerrerrernens | rrermrrersnisnes | eseeressnsnsennes | eersseseesnsenennennnee | Halo Holdco Limited.......c.oovvvveicevncsniniinnnnnns | GBRu..ooo. | OTH............... | COver-More Australia Pty Ltd..............cc.ccoeee.e. | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........coooveervervrenns [ eoneec N | 110
....................................................... 00000... [coorerrerrerrenies | errererreesniennns Halo Holdco Limited............ccccccoeeveivreveviinnienn | GBR.......... |OTH................ | ZUrich Versicherungs-Gesellschaft AG............ | Ownership......... | .....cccoeuu..... | ZUrich Insurance Group Ltd N [ M
....................................................... 00000... [eoeerereerrereies | erereereereeeneens Halo Insurance Services Limited...............c........ | GBR.......... | OTH.............. | Halo Holdco Limited..............cccocrsrrnrnerrnurnnnee. | OWnership......... |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [.oorerererrererees | erererieirieenens Halo Insurance Services Pty Ltd........................ |AUS.......... |OTH.............. | Halo Insurance Services Limited...................... | Ownership......... | ....100.000 |Zurich Insurance Group Ltd..........cccceeeverrvrveees [ cerrecNuceon [ 111
....................................................... 00000... [.corererririeries | errererieiriiennns Hawkeentral Limited...........cccccooeevveviviieieseens | GBR.......... |OTH................ | Zurich Assurance Ltd...........c.ccccevevvvenenneee. | Ownership........ |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [coverrreerereeneee | eerrereereereenenns Healthinsite Proprietary Limited.................c....... |ZAF........... |OTH.............. | ZUrich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [.coverrerrerrieiree | eerererreinrennns Healthlogix Pty Ltd.........cccocoveevveveivieieinicneens |AUS......o. |OTH.............. | Insite Holdings Pty Ltd..........ccccoveveeveirennene. | Ownership........ |....100.000 | Zurich Insurance Group Ltd.........ccocevvevvvvceees [ oo Nucoos [ 111
....................................................... 00000... [eovererreenrirriree | erereereereeeneens Healthlogix Technologia Eireli..............cc.cccceeeo. | BRA.......... |OTH.............. | Healthlogix Pty Ltd...........cccoeveivinnnerninnenen | Ownership....... |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... | oeererieririees {errrveererieienns Herengracht Investments B.V................ceceo.e.e.. | DEU.......... |OTH.............. |RE Curve Holding B.V.............ccecevvvevevenneenn. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [32-0478525.. | ....cccovvevrreens | wereermrrmeinnnees | werseereereernnenennnnnee. | HOplite Reinsurance Company of Vermont, Inc. | VT............. |OTH.............. | Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccocerererrnrenne | o N | 111
....................................................... 00000... [46-2975161.. | ..cccveevveveiens | coveivirereisiiens [ eevnieseseiereneen. |HOU IND 1, LLC Zurich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........cccoevvvcvrvvrecns | e Neveoot [ 111
....................................................... 00000... [46-2984834.. | .....cccevovruee. HOUIND 2, LLC Zurich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ 1
....................................................... 00000... [coverrrerrrerreneee | eereererreeriennnns HOU IND 3, LLC Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [ cerrerreriisrieies | errevesiieieiens [ evveissieieisniens [ eeseieiveiseineenn | INdependence Center Realty L.P....................... |DE............. |OTH.............. | Philadelphia Investor, LLC..............c..ccceeurnnenne. | Ownership......... |......89.000 | Zurich Insurance Group Ltd..........ccovvveerveres [ coreNeoeos [ 1100
....................................................... 00000... [ eevereerrerrerrene | rrererrerneineens | eneereermennnnes | eersneseerssesneinnnne | INNATE, INCuviiiivivciviseveeiisecnesessiisssennens | DG | OTH............... | COver-More Holdings USA Inc............cccoveee.e. | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........cooovevvevveenns | oreed N | 110
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Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.......... 00000... |.... . | Insite Holdings Pty Ltd..... ..|AUS.......... |OTH.. .. | Zlirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd. [\
........ 00000... INTEGRA Versicherungsdienst GmbH... Zurich Versicherungs-Aktiengesellschatt......... | Ownership......... |....100.000 | Zurich Insurance Group Ltd

00000... |....
00000...

. |Manon Vision Co., Ltd
Manon Vision Co., Ltd

.. | Zurich Finance Company Ltd............ ... | Ownership......... | o 0.001 | Zurich Insurance Group Ltd.
Zurich Versicherungs-Gesellschaft AG............ Ownership......... |...... 99.999 | Zurich Insurance Group Ltd

N
........ 00000... International Travel Assistance S.A................... |PAN.......... Ziirich Versicherungs-Gesellschaft AG Ownership......... |......55.000 | Zurich Insurance Group Ltd [\
.......... 00000... |.... . | Inversiones Suizo Chilena S.A.... .. | Inversiones Suizo-Argentina S.A...... ..| Ownership......... | ........0.001 | Zurich Insurance Group Ltd. N
........ 00000... Inversiones Suizo Chilena S.A........ccccooovvnrenne. Zurich Versicherungs-Gesellschaft AG Ownership......... |......99.999 | Zurich Insurance Group Ltd N
....................................................... 00000... Inversiones Suizo-Argentina S.A..... Zurich Lebensversicherungs-Gesellschaft AG. | Ownership......... |........5.004 | Zurich Insurance Group Ltd N [T
....................................................... 00000... Inversiones Suizo-Argentina S.A..... Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......94.996 | Zurich Insurance Group Ltd N [ 1
....................................................... 00000... Inversiones ZS America Dos Limitada............... | CHL...........| OTH.............. | Inversiones ZS America SpA............c..ccccreeeeoe. | OWNETShip......... |....100.000 | Zurich Insurance Group Ltd.........ccoovvrrcrerrnrenne [ eoreec N [ 110
....................................................... 00000... Inversiones ZS America SpA............cccceeueeeeneeee. |CHL........... | OTH.............. | Zurich Santander Insurance America, S.L....... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... Inversiones ZS America Tres SpA............c....... | CHL...........| OTH.............. | Zurich Santander Insurance America, S.L....... |Ownership......... |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... Irish National Insurance Company p.l.c.............. [ IRL............ |OTH.............. | Zurich Insurance plc..........c..ccceuvresrevrererrnnnnn. | OWNErShip........ |....100.000 | Zurich Insurance Group Ltd.........ccoeeeeveeveees | coeedNevei [ 111
....................................................... 00000... ISIS S.A....cociisiererisriesessiesieseiessesessissienens. | ARG | OTH.......oo..... | INVersiones Suizo-Argentina S.A...................... | Ownership......... | ......60.501 | Zurich Insurance Group Ltd N [
....................................................... 00000... SIS S.A.....ceeerriernrrereennneseissssssessssensnssesnes | ARG | OTH............... | Zurich Versicherungs-Gesellschaft AG............ |Ownership......... |......39.499 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [ccorerrerrinrreres [ erverrnnreieinns [evvernneieinninns [evvnreveseissiesennnes | JFSIZSF 1997 LP.ccvicvevievevcivieeesvisienees | VA | OTH.............. | Zurich Structured Finance, Inc............ccocv.eeee.. | Ownership........ |......99.000 | Zurich Insurance Group Ltd.........cccovvcveevierens | e Neos [ 110
....................................................... 00000... [.ooeeerrrreees e JFSIZSF 1998, L.P........ccoeveveeveveerieveenceneen | VAo | OTH............... | Zurich Structured Finance, Inc......................... |Ownership......... |......99.000 |Zurich Insurance Group Ltd N [ M,
....................................................... 00000... Kansas City Office LP..........c.cccccoeevevvinvivesennns | DEuecnene |OTH................ | Zurich Structured Finance, Inc......................... | Ownership......... | ......99.000 | Zurich Insurance Group Ltd N [ M
........ 00000... Kansas Office MGP Manager, Inc...................... | DE............. |OTH.............. | Zurich Structured Finance, Inc......................... | Ownership ....100.000 | Zurich Insurance Group Ltd N
........ 00000... |.... . |Kansas Office MGP, LLC.... .... | Kansas Office MGP Manager, Inc .... | Ownership......... | ........1.000 |Zurich Insurance Group Ltd. N
........ 00000... Kansas Office MGP, LLC..........ccccoeeevervicrernns Zurich Structured Finance, Inc......................... | Ownership ......99.000 |Zurich Insurance Group Ltd N......
........ 00000... Karvat Cover-More Assist. Pvt Ltd..................... | IND............|OTH.............. | Cover-More Asia Pte. Ltd.................cccoeunueeceen. | Ownership ....100.000 | Zurich Insurance Group Ltd N
........ 00000... |.... . |Kennet Road 1 UK Limited .. | Zurich Assurance Ltd.... . | Ownership......... |....100.000 | Zurich Insurance Group Ltd. [\
........ 00000... Kennet Road 2 UK Limited Zurich Assurance Ltd..........ccccoeeveveeiereennnnn. | Ownership ....100.000 | Zurich Insurance Group Ltd N
....................................................... 00000... Klare Corredora de Seguros S.A..... Zurich Insurance Mobile Solutions AG............. | Ownership......... |......50.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... Knip (Deutschland) GmbH KNP AG.....cooveveeeeiveeseeeesieee e | OWNETShIp........ | ....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... KNP AG...ooieecee e e Digital Insurance Group B.V............c.cccceueueee.. | Ownership........ |......98.880 | Zurich Insurance Group Ltd..........cccoveveevveee | eore N [ 110
....................................................... 00000... Komparu B.V........cccccooevvinecnecneininecneisnsneennenes | NLD...o. | OTH............... | Digital Insurance Group B.V............cccccevveeee. | OWnership........ | ....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... Kono Insurance Limited..........ccccceeevvvvierernnnn. | HKG....o..... |OTH................ | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [ccorererriirierees | erveveeiierieiens [ eveviieiieiniens [ eveevevereeissieniennnes | KOUIBE SA uiiiiciccseceseseeseseesseeseneenes |URY i | OTH............. | ZUrich Versicherungs-Gesellschaft AG............ |Ownership......... |....100.000 | Zurich Insurance Group Ltd.........ccoeveerveees | e Neecs [ 110
....................................................... 00000... [36-4877375.. | ..evverrrerrrnnnne LA Industrial 1, LLC.........cccoernrimriverernernnsecrenns | DB | OTH............... | Zurich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... |85-3842785.. |.....cccovvrrnnee La Industrial 2, LLC........c.cccecevveiveverreveisecsienns | DEecee |OTH........co....... | Farmers New World Life Insurance Company. | Ownership......... |....100.000 |Zurich Insurance Group Ltd eeeNe [ 10
....................................................... 00000... [47-1325180.. | ...ccveererrrrns | wemrreermenenens | eernenereerneneenenns | LARERAINT LLC.ooeiieevveveeeisenesessinsnes | DEneies | OTH........o...... | Zurich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........coooveevmrneenne | o N | 111
....................................................... 00000... Limited Liability Company "BRIGHT BOX".........|RUS.......... |OTH.............. | Bright Box HK Limited.............c....c.cccecsvvereneenen. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... Limited Liability Company "REMOTOQ"............... |RUS.......... |OTH.............. | Bright Box HK Limited..............ccccccevurnevreurnnnee. | OWnership......... |....100.000 | Zurich Insurance Group Ltd N [T
........ 00000... Manon Vision Co., Ltd Centre Solutions (Bermuda) Limited................ | Ownership +..e....0.001 | Zurich Insurance Group Ltd [\

N

N
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.......... 00000... |.... . IMEATPACKING B.V. . [NLD...........|OTH.. .. |Rock Inne Vastgoed B.V................... ... | Ownership......... |....100.000 |Zurich Insurance Group Ltd. N......
........ 00000... Medidata AG Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |........8.852 | Zurich Insurance Group Ltd N
........ 00000... |.oeerereereereenenns MI Administrators, LLC.........cc.coenrinrereerrinrnnenns FIG Leasing Co., INC......ccccovrrrrvrrnrerrrnirniennenen. | OWNETShip........ |....100.000 | Zurich Insurance Group Ltd [\
.......... 00000... [30-0947450.. |.... . |MIAMI INDUSTRIAL 1, LLC.... .. | Zurich American Insurance Company ... | Ownership......... |....100.000 |Zurich Insurance Group Ltd. N
........ 00000... {81-3346909.. Miami Industrial 2, LLC.........cccovvererrurrincinrireenns Farmers New World Life Insurance Company. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N
....................................................... 00000... |38-4002060.. Miami Office 2, LLC.......cooeveeeierceceeee Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N,
....................................................... 00000... |35-2567170.. MIAMI OFFICE 3, LLC....coevieieeereeei Zurich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ 1
....................................................... 00000... [61-1852255.. | ...ovivrrrerrens | womrererrrermernnes [ eererrmnrneseesnennenn | Miami Retail 1, LLC..ovvoioieeereveeiscninns Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd.........ccccoeervrrrmrrnnes | coreecNeverns | 11
....................................................... 00000... | oeveeeieriiieens {ererveererieenns Minas Brasil Promotora de Servicos S/A........... |BRA.......... |OTH.............. | Zurich Minas Brasil Seguros S.A,..................... | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [eorerereereireiee | erereereereeeneens Minerva Science Limited.............ccccceccrerinrenenee | GBR.......... | OTH.............. | Project Policy Bidco Limited................c.c.cc....... | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [coorerererreerees | erererinisieenens MSHQ, LLC......ovoeveevevercerersreeesiereensereneesseenes | DEcveeieee |OTH e | JFSIZSF 1998, L.P....oceeeeee e, | OWNETShID......... | ....100.000 |Zurich Insurance Group Ltd..........cocceveeevvverens [ oo Nucecn [ 111
....................................................... 00000... [30-1003542.. | ...coevvvrrrenee MSP APT 1, LLC.....ccoeeververeevicecevisiiesesniens | DEce. | OTH........oo....... | Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... [coveerreerrereereree | eerrereereereenenns My Policy Limited.........cccccoeverrrninecsncsnrneennenes | GBR.......... | OTH.............. | Project Policy Bidco Limited................c.c.......... | Ownership......... | ....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [30-1004249.. | ...c.cevvrrrrnnes Nashville Office 1, LLC...........cccoecvevvrvervecvecniienes | DE.cce. | OTH........co....... | Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd.........cccccevevvcvrceees [ coeeecNucocs [ 111
Navigators and General Insurance Company
....................................................... 00000... [coverrreerrerrneree | eerrereereerienenns Limited GBR.......... |OTH.............. | Zurich Insurance plC...........ccccourrvrrrrerrrinnennnee. | OWREIShI......... |....100.000 |Zurich Insurance Group Ltd...........cooovvrrrrierens | veereNucoer [ 110
....................................................... 00000... [.corererrerrenies | errererreisriennns Nearheath Limited..........cccccoeeeviivvecvecsiiereseeenns | GBR......... |OTH........co....... | Zurich Assurance Lid..........cccocceeevevvenenneeen. | Ownership........ |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [30-1071415.. | .oveevererrerenen. NY Industrial 1, LLC........cccoccevvsenecsecrerneeneennns | DE.ceoe. | OTH............... | Zurich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... | coererireriiiees [ ervrveererieienns Oak Underwriting plC........ccceeevvvveesereeseceeenn. | GBR.......... | OTH................. | Zurich Holdings (UK) Limited........................... | Ownership......... |....100.000 |Zurich Insurance Group Ltd...........c.ccoeveervevees | o Neec | 110
....................................................... 00000... [.corererririeries | errererieiriiennns OnePath General Insurance Pty Limited............ |AUS.......... |OTH.............. | Zurich Financial Services Australia Limited...... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... [coverereerrereeneee | eerrereereereenenns OnePath Life Australia Holdings Pty Ltd........... |[AUS.......... |OTH.............. | Zurich Financial Services Australia Limited...... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [.oorerrrrirreiies | eerereireinriennns OnePath Life Limited........cccocvvvrerreierennennns OnePath Life Australia Holdings Pty Ltd......... |Ownership......... |....100.000 | Zurich Insurance Group Ltd.........cccooerverrveren | coreNeoos [ 110
....................................................... 00000... [ererereereereiee | rrereereereeeneens Orange Stone Company Zurich Finance Company AG...........c..ceceeennee. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... [.ooverererreerees | erereriririeenens QOrion Rechtsschutz-Versicherung AG.... CHE.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......78.000 |Zurich Insurance Group Ltd N [ 1
....................................................... 00000... [.oorerrerierienies | ervevrenieieiens [ evvrviieieiisiens [ evnsveveseisnieenn. | Parcelgate Limited.......ooooceccviccicviceieiscceieees | GBRu... | OTH............. | Zurich Assurance Ltd.........ccevceceieicienne. | Ownership.......... |....100.000 | Zurich Insurance Group Ltd..........ocooeveevveven [ e Neoeos [ 110
....................................................... 00000... | oerrererrerrenenns Perils AG.......ocoovvevernrnrnerernenessssisssssensnnnes | CHE e | OTH................ | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... | ......11.111 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... |.ccverererrrerenens Perunsel S.A.........cccocoeveveveeveieveveceeeeevecenenees | URY . |OTH............... | Zlrich Versicherungs-Gesellschaft AG............ | Ownership......... |......60.000 | Zurich Insurance Group Ltd N [T
........ (0010010 PFS Pension Fund Services AG............c.c........ |CHE.......... |OTH.............. | ZUrich Versicherungs-Gesellschaft AG............ | Ownership <rrr..8.320 | Zurich Insurance Group Ltd N
.......... 00000... |35-2553880.. |.... . | Philly Office 1, LLC.. ... | Zurich American Insurance Company... ... | Ownership......... |....100.000 | Zurich Insurance Group Ltd. N......
........ 00000... [47-1392591.. POR APt 1, LLC....ooovieeeceeeee e Zurich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N
........ 00000... [47-4067157.. POR Apt 2, LLC Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd [\
.......... 00000... [47-4054154.. |.... . | POR Office 1, LLC...... . . .... | Farmers New World Life Insurance Company. | Ownership......... |....100.000 |Zurich Insurance Group Ltd. N.......
........ 00000... | cooeererrirrrinnes Prime Corporate Psychology Pty Ltd DTC Bidco Pty Ltd.........cccccoeveereivcrerrereneee. | Ownership....... |....100.000 | Zurich Insurance Group Ltd N
....................................................... 00000... [.ooveereerrerierens | ereevererierieiens [ eveviresieiseiens | eveveervesseisneneenn. | Project Policy Bidco Limited.........cccoeevevveeveenees | GBR......... | OTH.............. | Zlirich Versicherungs-Gesellschaft AG............ | Ownership......... |......20.000 | Zurich Insurance Group Ltd............ccceeveerverees | cereNeicns
Zurich Deutscher Herold Lebensversicherung

....................................................... 00000... | ereeeeermereermene | reereereeeseiseens | eseereenennnens | sereesennnnenenennee | PrOtEktor Lebensversicherungs-AG................... | DEU.......... | OTH.............. | Aktiengesellschaf Ownership......... |........5.158 | Zurich Insurance Group Ltd..........ccccoovevrrrrrene | e Nucoet [ 110
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.......... 00000... | ceeereeririeen | e . | PT Asuransi Adira Dinamika Thk . |IDN............|OTH.. .. | Zlirich Versicherungs-Gesellschaft AG............ | Ownership........ Zurich Insurance Group Ltd.
........ 00000... |AA-5360007. PT Zurich Insurance Indonesia IDN............|OTH Ziirich Riickversicherungs-Gesellschaft AG..... | Ownership......... . Zurich Insurance Group Ltd
........ 00000... |AA-5360007. PT Zurich Insurance Indonesia...............ccccceeeee. | IDN........... | OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... . Zurich Insurance Group Ltd
.......... 00000... . | PT Zurich Topas Life . . .. | Zurich Versicherungs-Gesellschaft AG .. | Ownership........ Zurich Insurance Group Ltd.
........ 00000... Qira GMbH......cooieireieeeeee e Digital Insurance Group B.V............cccccceevvenene. | Ownership......... | ....100.000 | Zurich Insurance Group Ltd
....................................................... 00000... | ceererieriiiees {ererveererieienns R3 FL Holdings, LLC Fidelity and Deposit Company of Maryland...... | Ownership......... |....100.000 |Zurich Insurance Group Ltd
....................................................... 00000... [.corererrirrreries | errererieiriiennns Raleigh/Durham Offices, L.P..........c.ccccccceeesuene. | DE........... | OTH............... | Zurich Structured Finance, Inc......................... | Ownership......... |......99.000 |Zurich Insurance Group Ltd
Zurich Deutscher Herold Lebensversicherung
....................................................... 00000... [.ooverrrreerrenee | eerererreenrennns RE Curve Holding B.V..........cccccoveenenvnvininenens | DEUL....c... |OTH............... | Akliengesellschaf Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [eeerereereireeee | rrereereereeeneens Real Garant Espana S.L.........c.cccccocvvievenenennes | ESP....ec.... | OTH.............. | Re@l Garant GmbH Garantiesysteme.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [coverrreerrerrreree | eerrererrreriennnns Real Garant GmbH Garantiesysteme................ |DEU.......... |OTH.............. | Real Garant Versicherung Aktiengesellschatft.. | Ownership......... |....100.000 |Zurich Insurance Group Ltd.........ccccoerrrrvrmrenre [ coreecNeveros | 11
Zurich Beteiligungs-Aktiengesellschaft
....................................................... 00000... [ eorererreerrerrine | erereereereeeneens Real Garant Versicherung Aktiengesellschaft.... | DEU.......... |OTH.............. | (Deutschland) Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccooverrrrvnens | ceereNucoee [ 110
....................................................... 00000... | cevererieriiiees [ eerveererieienns Research Triangle MGP Manager, Inc............... | DE............. |OTH.............. | Zurich Structured Finance, Inc......................... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... [.corererrirrieries | errererieiriennns Research Triangle Office MGP, LLC.................. | DE............. | OTH.............. | Research Triangle MGP Manager, Inc............. | Ownership......... | ........1.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... [.oorerererreerees | erereriririenens Research Triangle Office MGP, LLC.................. | DE............|OTH.............. | Zurich Structured Finance, Inc......................... | Ownership......... | ......99.000 |Zurich Insurance Group Ltd..........ccccovevervvrveees [ ceerecNuceons [ 111
....................................................... 00000... [coorererrerreries | errererreiriiennes REX Holding S.a.r.l..... REX-ZDHL S.C.S. SICAV-SIF.............cccoeu.... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... [coverereereereereee | eerrererreereennnns REX Mauchamps REX Holding France..........cccooovvneneinrenceneene. | OWnership....... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [.oeveerierieees [ evrveererieiees | eveerreresiiniens | eeververerenesverensneens | REX VIBHE.coivviccccccccee e REX Holding France............ccccceceeveevvevererennene. | OWRErship......... | .covoeveeeeenen. | ZUrich Insurance Group Ltd.......ccevvvcveeevceens | e Nee | 110
....................................................... 00000... [.covererrirrireries | errererreiriiennns REX-Aurea-ZDHL S.C.S........c.cccoeevevveveervereeeens | LUX e |OTH oo |[REX-ZDHL GP S.a Tl | OWnETShip......... |....100.000 | Zurich Insurance Group Ltd N [ M
............................................................................................................ REX-De Baak B.V........cccocovevvinrinrsevniinnisncnnes |[NLDueeeo. | OTH......c.coo... [REX HoIDING S8 L. | OWnETShp........... | ....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [ evvererrneirneins [ eerrernerneiinens | veevernenneens | eevvernennseinenenenes | REX-Germany-ZDHL S.C.S.........cooccovevvennennes | LUX oo | OTH......c.c... |REX-ZDHL S.C.S. SICAV-SIF..............cccc.oeeo... | Ownership......... |......95.240 | Zurich Insurance Group Ltd........ccoconvvmnecnneennns | e Necs [ 11
....................................................... 00000... [eeeereereerrerrens | reereereeineiseens | eereereereennnees | eerseesereeieeeneenene. | REX-Humboldthafen Verwaltungs GmbH.......... | DEU.......... |OTH............. |REX-ZDHL S.C.S. SICAV-SIF......................... |Ownership......... |....100.000 | Zurich Insurance Group Ltd...........cccocrrrrrrmenne | o N | 111
Zurich Deutscher Herold Lebensversicherung
....................................................... 00000... [.corererrirrreiies | errererieiriiennns Rex-Spain-ZDHL S.L.........ccccoevveenecnevenneneneene | ESPucciii. | OTH............... | Aktiengesellschaf Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [coverereerrereeneee | eerrereereereenenns REX-The East S.a.1.l...cccovcevveincnrnernrnnenennnne | LUX .o | OTH.....o.......... |REX-ZDHL S.C.S. SICAV-SIF............ccceoee... | Ownership......... | ......94.800 | Zurich Insurance Group Ltd N [ M
Zurich Deutscher Herold Lebensversicherung
....................................................... 00000... [ereeeeerrereermeee | rrereereeeneineens | emeereernennnens [ eermeeneereeneneeneenns | REX-ZDHL GP S.@ L | LUX oo | OTH.............. | Aktiengesellschaf Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccooverrrrvnens | ceereNucoot [ 110
Zurich Deutscher Herold Lebensversicherung
....................................................... 00000... [ccorererriirierres | errererieiriennns REX-ZDHL S.C.S. SICAV-SIF.........ccccoeonenune |LUX....o.... |OTH............. | Aktiengesellschaf Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... [covererrereereereree | eerrereerrereenenns Rock Inne Vastgoed B.V..........cccccocevvvienrcnecnnes [NLD......... | OTH........o.... [REX HoldIiNG S L. | OWnETShp........... | ....100.000 | Zurich Insurance Group Ltd oY e [T
....................................................... 00000... [.oorerererrniies | eerererreenniennns Rokin 21 B.V....ccovvvieveveivieseisniesessssisseiseiees | NLDueno. |OTH.......co...... | ROXaNa Vastgoed B.V..........ccccceceeveviviennennen. | Ownership........ |....100.000 | Zurich Insurance Group Ltd.........ccocevvevvvvceees [ eoeeecNucoons [ 111
....................................................... 00000... [.covererrerrireries | errererieiriiennns Rokin 49 B.V.......cccoecveveerveveeicevesecsiceseisneeee | NLD......... |OTH............... | ROCk Inne Vastgoed B.V...............cccccoueeeeee.. | Ownership........ |....100.000 |Zurich Insurance Group Ltd N [ 1
....................................................... 00000... [coverrrerrrerreneee | eereererreeriennnns Roxana Vastgoed B.V..........c.ccoceeeevereinrcnecsecns |[NLD..ceo. | OTH........co... [REX HoldING S8 L. | OWNETShID.......00o. | ....100.000 | Zurich Insurance Group Ltd N [ M
0212 | Zurich Ins Group.........ccceveeee. 39039... [41-1375004.. | ..covvrvrrrrnns Rural Community Insurance Company.............. MN............ OTH..covvvee Zurich American Insurance Company.............. Ownership......... ....100.000 | Zurich Insurance Group Ltd..........cccoevvvvrerens | conee N Mo
....................................................... 00000... [coeerrreerereereee | eerrererreereennnns Sacramento Office MGP, LLC............ccccccoeurnwee | DE.......o... | OTH.............. | Zurich Structured Finance, Inc......................... |Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [61-1791237.. | ..cvvererrrrnns San Diego Retail 1, LLC...........cccoecevveveveveeenees | DE.ee. | OTH................. | Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
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.......... 00000... |.... . | Santander Rio Seguros S.A.... ... |ARG.......... |OTH.. .. | Inversiones ZS America SpA................ ... |Ownership......... |.......4.000 |Zurich Insurance Group Ltd.
........ 00000... Santander Rio Seguros S.A...........cccceeveveeeen. |ARG.......... |[OTH Zurich Santander Insurance America, S.L....... | Ownership......... |......96.000 | Zurich Insurance Group Ltd
....................................................... 00000... [ ereeererrerrerrens | rrereermeennirees | eereersensnnenees | eermeesennennneneene | S@Ntander Seguros Sociedad Anénima............. |URY.......... |OTH.............. | Zurich Santander Insurance America, S.L....... | Ownership......... |....100.000 |Zurich Insurance Group Ltd..........cccoeurrrrrrnrenee
Zurich Insurance Company Ltd (Bahrain
....................................................... 00000... [ eeeeeeerrerrereene | rreeereeeneireens | eereereeseesenees | eerseeseneeeneeneenennee. | S@Udi National Insurance Company................... | BHR.......... | OTH.............. | Branch) Ownership......... |........5.000 | Zurich Insurance Group Ltd..........ccccooerrrrvnens | e Nucoee [ 110
....................................................... 00000... [.oveeiierrireens [ ervrveererierens | eveveeieiiieens | evvrveerenseeenennn. | SCEPtre Trust Limited........ccocceveeeviecceveceneeen. [BHS........ |OTH.............. | Eagle Star Holdings Limited............................. | Ownership......... | ........0.001 | Zurich Insurance Group Ltd..........cccccoeovrveveveens [ e Nucs [ 111
........ 00000... Sceptre Trust Limited.........coovveererrereenrreiniennen: Zurich Legacy Solutions Services (UK) Limited| Ownership ......99.999 | Zurich Insurance Group Ltd
........ 00000... . | SEA APARTMENT 2, LLC.. .. | Zurich American Insurance Company... ... | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ 00000... Sea Pine Technologies, Inc Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 | Zurich Insurance Group Ltd
AIDE Asistencia Seguros y Reaseguros, S.A.
....................................................... 00000... [.corereerererieens [ erveveeiieieiens [evvrieieieiniiens [eveieveineieeenn. | S€IViaide Assistencia e Servicos, Lda............... |[PRT...........|OTH.............. | - Sociedad Uniper Ownership......... |......95.000 | Zurich Insurance Group Ltd
....................................................... 00000... [eeererrrerrermins | rrereerernnereens | emereereeennnes | eermenenennenene | S€IViaide Assistencia e Servicos, Lda............... | PRT...........| OTH.............. | Serviaide, S.A. - Sociedad Unipersonal........... | Ownership......... | ........5.000 | Zurich Insurance Group Ltd
AIDE Asistencia Seguros y Reaseguros, S.A.
....................................................... 00000... [ereereerrereereees | errererreerrnireens | emeereereensnees | cereenenenenenennee. | S€IVIAide, S.A. - Sociedad Unipersonal............. |ESP...........| OTH.............. | - Sociedad Uniper Ownership......... |....100.000 | Zurich Insurance Group Ltd
........ 00000... |.ccerrrerrrerennns Servizurich S.A. - Sociedad Unipersonal........... |ESP...........|OTH.............. | Zurich Insurance plc, Sucursal en Espana....... | Ownership......... |....100.000 |Zurich Insurance Group Ltd
.......... 00000... [47-1153493.. | .... L SFAPt 1, LLC e . . ... | Zurich American Insurance Company... . | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ 00000... [47-2967693.. SF Office 4, LLC Zurich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd
....................................................... 00000... | covererireriiieens [ errrveererieienns Shire Park Limited.........cccccoevevvvcievvccesiveeenn | GBRu....... [OTH................. | Zurich Assurance Ltd...........ccccoceeeevevecvevennnen.. | Ownership......... | ......12.419 | Zurich Insurance Group Ltd
....................................................... 00000... [.corererrirrreries | errererieiriiennns Speigelhof Vastgoed B.V............cccceeveveeevene. |DEUL......... [OTH.............. |RE Curve Holding B.V.........ccccccceoevvereirrvrnneene. | Ownership....... |....100.000 | Zurich Insurance Group Ltd
....................................................... 00000... [covrerrrrrerrernens | rrereererennesness | wnererresssnnnes | sermsnenennneeneenee. | Springboard Health and Performance Pty Ltd....|AUS.......... |OTH.............. |DTC Bidco Pty Ltd.........ccccccovevrrerninrneirenennnnn | OWnership........ | ....100.000 | Zurich Insurance Group Ltd
Zurich U.S. Insurance Pool
0212 | Group 26387... [52-0081481.. | .oeoveeereerens | eomrerrireenennes [ cereereeireiieeseinee Steadfast Insurance Company............ccccceereenee | IS OTH...ovvnenee Zurich American Insurance Company.............. Ownership......... ....100.000 | Zurich Insurance Group Ltd.........cocoerrenrenenees [ e N L
....................................................... 00000... [.oeeeirierriieens | ervrveererierens | evevereeviieien | eevvnveeennenennnnn. | Steadfast Santa Clarita Holdings LLC............... [ DE............. | OTH.............. | Steadfast Insurance Company......................... | Ownership......... | ....100.000 | Zurich Insurance Group Ltd........c.ccccceevvrveveveens [ eeredNecos [ 111
....................................................... 00000... [coorerrerrrierierees | erveveenieiieiens [ evvevieieiiniens [ evenveiessissieeennn | Stratos Limited.......oooceevceccevcecveiccscisiccceineee [NZLo.oe.o. | OTH.............. [ DTC NZ Bidco Limited..........ccccoeevivenennnene. | Ownership........ |....100.000 | Zurich Insurance Group Ltd...........ccoeveevveees | e Neees [ 110
Zurich Beteiligungs-Aktiengesellschaft
....................................................... 00000... TDG Tele Dienste GmbH...........cc.cocoevveveevnenn | DEU......... [OTH.............. | (Deutschland) Ownership......... |....100.000 |Zurich Insurance Group Ltd weelNe [T
....................................................... 00000... Tennyson Insurance Limited.............cccccevueeeee. | GBR.......... | OTH.............. | Zurich Holdings (UK) Limited.................c......... |Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... The Liverpool Reversionary Company Limited.. Zurich Legacy Solutions Services (UK) Limited | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... The Zurich Services Corporation.............cc.vevee.. Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
........ 00000... TopReport Schadenbesichtigungs GmbH.......... Zurich Versicherungs-Aktiengesellschaft......... | Ownership Zurich Insurance Group Ltd N......
........ 00000... |.... . | Travel Ace Chile S.A... .. | Travel Ace Internacional de Servicios S.A....... | Ownership. Zurich Insurance Group Ltd. N
........ 00000... Travel Ace Chile S.A.......ccooeevieeiceeicce Ziirich Versicherungs-Gesellschaft AG............ | Ownership Zurich Insurance Group Ltd N......
........ 00000... Travel Ace Internacional de Servicios S.A......... |URY.......... |OTH.............. | Zlirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N
........ 00000... |.... . | Travel Assist Pty Limited .. | ASTIS Holdings Limited . | Ownership......... |....100.000 |Zurich Insurance Group Ltd. [\
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.......... 00000... |.... . | Travel Insurance Partners Pty Ltd... . |AUS.......... |OTH.. .. | Travel Assist Pty Limited....... ... | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ 00000... Travelex Insurance Services Limited................. |DE............. |OTH Cover-More Holdings USA Inc............cccceu....e.. | Ownership........ |....100.000 | Zurich Insurance Group Ltd
........ 00000... Truck Underwriters Association Farmers Group, INC......cccccevovveeverrrscneeneenenne. | OWnErship........ |....100.000 | Zurich Insurance Group Ltd
.......... 00000... . | Turegum Immobilien AG..... ... |CHE... OTH.. .. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ 00000... UA Assistance S.A.de C.V.....ccccoovvevvinvnenee | MEX OTH Travel Ace Internacional de Servicios S.A....... | Ownership......... |.....c.c......... | Zurich Insurance Group Ltd
....................................................... 00000... | covererreervirees | errrveererrerens | eveeerereiviieiens | eevenveveenserenennnn. | UA Assistance S.A.de CV.....oovceecccviccee [MEX......... |OTH.............. | ZlIrich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........cccccceerviernnes
Universal Assistance Assistencia Ao Viajante
....................................................... 00000... [coereererrerrrrennee [ eererererenenns [ ererereneriiens [ eevrereneienenneenen | LEdA BRA.......... |OTH....cccc..... | Perunsel S.A.........cocovrvrvnrnenennrnnncneernnennens | OWNEISNIP.....oe. | covvieeenenen. | Zurich Insurance Group Ltd.........ovevveeevreeenne | eoreedNecen | 11
....................................................... 00000... [.ooverrrreerrenee | eerererreenrennns Universal Assistance Chile S.A.............cccceveeee. | CHL........... |OTH............... | Travel Ace Chile SA.........ccoevvvvvieverienee. | OwWnership........ |......99.980 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [eeerereereireeee | rrereereereeeneens Universal Assistance Chile S.A..............cccceeeeee. | CHL........... | OTH.............. | Travel Ace Internacional de Servicios S.A....... | Ownership......... | ........0.020 | Zurich Insurance Group Ltd N [T
........ 00000... [coverrreerrerrreree | eerrererrreriennnns Universal Assistance S.A.........ccccoevrnrrrirnrennes World Wide Assistance S.A.............cccccseunenn... | OWnership ......92.710 | Zurich Insurance Group Ltd Yoo
.......... 00000... |.... . | Universal Assistance S.A.... .. | Zlirich Versicherungs-Gesellschaft AG ... | Ownership......... |........7.290 | Zurich Insurance Group Ltd. Yoo
....................................................... 00000... Universal Assistance S.A.........cccccovenrrrerneenes Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N
....................................................... 00000... [.oeeeireerriiees | ervrveererieiens | evevereeiviieens | cevseveveenneneenenn. | Universal Travel Assistance S.AS.................... |COL.......... |OTH.............. | Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... | ....100.000 | Zurich Insurance Group Ltd..........cccccoevvrveveveens [ eeeedNucn [ 111
Zurich U.S. Insurance Pool
0212 | Group 41181... [43-1249228.. | ...covvvererveens | v [ Universal Underwriters Insurance Company...... | IS OTH..covvree Zurich American Insurance Company.............. Ownership......... ....100.000 | Zurich Insurance Group Ltd..........ccoevvrrcerevns | cvnee. N M.
Zurich U.S. Insurance Pool Universal Underwriters of Texas Insurance
0212 | Group 40843... [36-3139101.. | .ovvererenes [ e [ Company | IS OTH...ovvnenee Universal Underwriters Insurance Company.... | Ownership......... ....100.000 | Zurich Insurance Group Ltd.........ccccoverrenrenrrens [ e N Mo
........ 00000... [43-1269296.. |.......ccceeuveee Universal Underwriters Service Corporation...... [MO............ |OTH.............. | Zurich Holding Company of America, Inc......... | Ownership ....100.000 |Zurich Insurance Group Ltd N.......
........ 00000... . |Unviversal Assistance Inc... .. |Universal Assistance SA...........cc......... ... | Ownership......... | .....ccceun..n. | Zurich Insurance Group Ltd. N
........ 00000... Vehicle Dealer Solutions, Inc Zurich Holding Company of America, Inc......... | Ownership ....100.000 | Zurich Insurance Group Ltd [\
........ 00000... Winchester Land, LLC.........ccccoevevreirerienrennes R3 FL Holdings, LLC.........cccecevververerrerrernnen. | OWnership ....100.000 | Zurich Insurance Group Ltd N
........ 00000... |.... . | Winn-Dixie MGP Manager, Inc.... .. | Zurich Structured Finance, Inc.. ... |Ownership......... | ....100.000 | Zurich Insurance Group Ltd. N
........ 00000... Wohnen H3B Humboldthafen GmbH&Co.KG.... REX-ZDHL S.C.S. SICAV-SIF......................... | Ownership ......94.900 |Zurich Insurance Group Ltd N......
....................................................... 00000... World Travel Protection Canada Inc... Zurich Canadian Holdings Limited................... | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... World Wide Assistance SA................. Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [ceorrerrrrrreirenns [ errrnnreneinns [ evvninreininniens [evvveineissieneneen | Wrightway Underwriting Limited..........ooovevneee. Ballykilliane Holdings Limited........................... | Ownership......... |....100.000 | Zurich Insurance Group Ltd.........cccooeevrrrveres | coreNeoes [ 110
Z flex Gesellschaft fur Personaldienstleistungen Zurich Beteiligungs-Aktiengesellschaft
....................................................... 00000... [ ooveerierriieiens | eervererereeieies [ evererveresiiniess | ceversevesesesseeenne. | MOH DEU.......... |OTH.............. | (Deutschland) Ownership......... |....100.000 |Zurich Insurance Group Ltd.........cccccoevvveveveens [ eevedNucs [ 111
....................................................... 00000... [.corerrerisreies | erveveeiieieiens [ evveiviieiieiiniens [ evveveveseisnieeennns | ZCM (U.S.) Limited.......cooceevvveicevieiievesiceiseees | DE.e | OTH..........o..... | Zurich Finance Company Ltd........................... |Ownership......... |....100.000 | Zurich Insurance Group Ltd...........ccoeveerveres | coreNeies [ 110
ZCM Asset Holding Company (Bermuda)
....................................................... 00000... [ correrrrrrrrreres [ erveresireneiens [erveinireieiniiens [eonrieineissienenennn. | Limited BMU.......... |OTH.............. | Zurich Finance Company Ltd........................... |Ownership......... |....100.000 |Zurich Insurance Group Ltd............coceerverrveres [ coreNeoes [ 110
....................................................... 00000... [.covererrerrireries | errererieiriiennns ZCM Matched Funding Corp...........ccceeesveerrvnne. |CYM.......... |OTH.............. | Zurich Capital Markets Inc...............cccceoeeee... | Ownership....... |....100.000 | Zurich Insurance Group Ltd N [ 1
....................................................... 00000... [20-5900744.. | ...coovvrvrrrrnnns ZFUS Services, LLC......c..ccccoevvrivrcverninncseseinns | DEucne | OTH..........o..... | Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... | ereereereerrerrene | rrereereeeneeneens | eemeereereennnnes | eerneeseereeieeneenenes | ZGEE14 Limited.....ooooveveeoeiisincneveicsecneisiinieneens | GBRu.ooo. | OTH................ | Zurich Legacy Solutions Services (UK) Limited | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........cocooveeveonenne | oo N | 111
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.......... 00000... |.... . | ZLS Aseguradora de Colombia S.A.... ... |COL.......... |OTH.. .. | Zlirich Lebensversicherungs-Gesellschaft AG. | Ownership......... |.......4.430 | Zurich Insurance Group Ltd. N......
........ 00000... ZLS Aseguradora de Colombia SA................... |COL.......... Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |......95.000 | Zurich Insurance Group Ltd N
........ 00000... ZNA Services, LLC.......ovvvurereerereeneireieieeene ZFUS Services, LLC........ccccovvcvereirneeneereirnennnne | OWnership......... |....100.000 |Zurich Insurance Group Ltd [\
.......... 00000... . | ZPC Capital Limited .. | Zurich Holdings (UK) Limited.... ... |Ownership......... |....100.000 |Zurich Insurance Group Ltd. N
........ 00000... ZSF | Office KY, LLC Euclid Office LP.........ccccovvoverereersinerereeneenen. | OWnership........ |....100.000 | Zurich Insurance Group Ltd N
....................................................... 00000... ZSF | Office NV, LLC Euclid Office LP.... Ownership......... |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... ZSF | Office NY, LLC Euclid Office LP.... Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ 1
....................................................... 00000... ZSF KY Annex, LLC......vvvverrrreenerereincinnis Euclid KY Annex, LP........c.ccccovivvnrreirninnnene. | OWNETShip........ |....100.000 | Zurich Insurance Group Ltd........cccoovrrvrvrnrenns [ eoreecNevoors | 110
....................................................... 00000... ZSF/Bloomington, LLC.........ccceevvieniieereiinnns Bloomington Office LP..........c..cccccevveveveeneneene. | OWnership........ | ....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... ZSF/C1 MGP Manager, INC........ccoevveneereirinnnen. Zurich Structured Finance, Inc......................... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... ZSFIC1MGP, LLC.....oovveverrereereeceree e ZSF/C1 MGP Manager, InC...........cc.ccveveveeeene. | OWnership....... |........1.000 | Zurich Insurance Group Ltd.........ccocevevveeeees | coeedNeeeon [ 110
....................................................... 00000... ZSFIC1 MGP, LLC......ovveieereveese s Zurich Structured Finance, Inc......................... | Ownership......... |......99.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... ZSFI/C2 MGP Manager, INC.......cccoevvverrereerniennn. Zurich Structured Finance, Inc......................... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... ZSFIC2 MGP, LLC......cvvvereeiereeseeeinns ZSF/CF2 MGP Manager, Inc..............ccerveneee. | Ownership......... |........1.000 | Zurich Insurance Group Ltd.........cccoevvvcvivvecns | v Neveoo [ 111
....................................................... 00000... ZSFIC2MGP, LLC......oeeeeeeeeeeeeeen Zurich Structured Finance, Inc......................... | Ownership......... |......99.000 | Zurich Insurance Group Ltd N [ M,
....................................................... 00000... ZSF/Dallas Tower, LLC.......ccovvvvrvrreirennireireinns Dallas TOWEr LP.........ccccovvervinrrereincenninnennnns | OWNErship........ |....100.000 | Zurich Insurance Group Ltd N [ M
........ 00000... ZSF/Kansas, LLC.........cccoeeverveeieereseeinins Kansas City Office LP..........c.ccccecoererverrvennene. | Ownership ....100.000 | Zurich Insurance Group Ltd N
........ 00000... |.... . |ZSF/Land Parcels LLC........ .. | Zurich Structured Finance, Inc.. ... |Ownership......... | ....100.000 | Zurich Insurance Group Ltd. N
........ 00000... ZSF/Research Gateway, LLC Raleigh/Durham Offices, L.P..............c.c.......... | Ownership ....100.000 |Zurich Insurance Group Ltd N......
........ 00000... ZSF/WD Fitzgerald, LLC.........ccccovvevererrerrirines Euclid Warehouses LP Ownership ....100.000 | Zurich Insurance Group Ltd N
........ 00000... |.... . |ZSF/WD Hammond, LLC .. | Euclid Warehouses LP.. . | Ownership......... |....100.000 | Zurich Insurance Group Ltd. [\
........ 00000... ZSF/WD Jacksonville, LLC Euclid Warehouses LP Ownership ....100.000 | Zurich Insurance Group Ltd N
....................................................... 00000... ZSF/WD Opa Locka, LLC.... Euclid Warehouses LP.............ccccccoeeeveereeneenee. | OWnership........ |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... ZSFHLLC Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... ZSG Kfz-ZulassungsservicegesmbH................. |AUT........... Zurich Versicherungs-Aktiengesellschatt......... | Ownership......... |......33.333 | Zurich Insurance Group Ltd..........cceecvervrevens | oo Neeeo [ 111
....................................................... 00000... Zurich - Companhia de Seguros Vida SA......... [PRT........... Zurich Finanz-Gesellschaft AG........................ |Ownership......... |........0.001 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... Zurich - Companhia de Seguros Vida S.A......... |PRT........... Zurich Investments Life S.p.A............ccccceuuenen. | Ownership......... |........0.001 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... Zurich - Companhia de Seguros Vida S.A......... |PRT........... Zurich Lebensversicherungs-Gesellschaft AG. | Ownership......... |......99.996 | Zurich Insurance Group Ltd..........cccccovoveeeens | oo Neecs [ 111
....................................................... 00000... Zurich - Companhia de Seguros Vida SA......... [PRT........... Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |........0.001 |Zurich Insurance Group Ltd.........ccccocevvrrrerenns | coreecNeversn | 11
Zurich Vida, Compania de Seguros y

........ 00000... Zurich - Companhia de Seguros Vida SA......... Reaseguros, S.A. - Socied Ownership......... |........0.001 | Zurich Insurance Group Ltd [\
.......... 00000... |.... . | Zurich (Scotland) Limited Partnership .. | Zurich General Partner (Scotland) Ltd Ownership......... |....100.000 | Zurich Insurance Group Ltd. N.......
........ 00000... Zurich Advice Network Limited..............ccccevveece. Allied Dunbar Assurance plc.................ceo........ | Ownership......... |....100.000 | Zurich Insurance Group Ltd N..ooo.
....................................................... 00000... Zurich AFIN Mexico, SA.DECV......ccocovverenne Zurich Compania de Sefuros, S.A.................... | Ownership......... | ........0.002 | Zurich Insurance Group Ltd N [
....................................................... 00000... Zurich AFIN Mexico, S A.DE CV......cccocvverenne Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......99.998 | Zurich Insurance Group Ltd N [
....................................................... 00000... [04-3126497.. | ...ccoovrevrrnns | corrrmrrmnnenens | eeveireerneneenennnne | ZUrICh AgENCY SEIVICES INC..ovvvvveirieciririenne Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd..........cccocovvrrrmennes | coreecNeves | 11
....................................................... 00000... [86-1164252.. |.....cccevevevees | cvevrrevesiieies | eeevveverereeneennenn. | ZUrich Alternative Asset Management, LLC....... Zurich Holding Company of America, Inc......... | Ownership......... | ....100.000 | Zurich Insurance Group Ltd...........cccceceevevevevee | cooeeNueee | 11
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.......... 00000... |.... . | Zurich America Latina Servigos Brasil Ltda........|BRA.......... |OTH.. .. | Zurich Lebensversicherungs-Gesellschaft AG. | Ownership......... |........0.010 | Zurich Insurance Group Ltd.
........ 00000... Zurich America Latina Servigos Brasil Ltda........|BRA.......... [OTH Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......99.990 | Zurich Insurance Group Ltd
....................................................... 00000... [36-6169781.. | ...cceovvrverreers | crererrmenerens | eerveereersnnnenenenne | ZUrICh American Company, LLC.............cccceeeee. | DE.........o.. | OTH............... | Zurich Holding Company of America, Inc......... | Ownership......... | ....100.000 | Zurich Insurance Group Ltd..........cccoverrirrrnrenee
Zurich U.S. Insurance Pool
0212 | Group 16535... | 36-4233459.. | ...cereeirrnes | e | reeeeeeeeneieeneeens Zurich American Insurance Company................ NY .o OTH...ovvenenee Zurich Holding Company of America, Inc......... Ownership......... ....100.000 | Zurich Insurance Group Ltd.........coccoerreerenenees [ e N L
Zurich U.S. Insurance Pool
0212 | Group 27855... [36-2781080.. | ....cocevevrens [ crvrrerrerreniiens [ erereveisseeisneenns Zurich American Insurance Company of lllinois. | IL............... OTH.oovriee American Zurich Insurance Company.............. Ownership......... ....100.000 | Zurich Insurance Group Ltd..........cccoeevivrerrens | conee N Mo
0212 | Zurich Ins Group.........ccc.evenvn. 90557... [36-3050975.. | ..cvvverrenns [ cererrireireiniens [ v Zurich American Life Insurance Company......... | IS OTH...ovveeenee Zurich American Company, LLC...........ccccocueee. Ownership......... ....100.000 | Zurich Insurance Group Ltd.........ccccovrrenrenrnees [ e [\ Mo
Zurich American Life Insurance Company of
0212 | Zurich Ins Group..........c.evenen. 14178... | 27-4T46162.. | oooeeeeeeeeeee | ceeereireieeeens | rrereeeseeseieesnnenees New York NY .o OTH...ovvenee Zurich American Life Insurance Company....... Ownership......... ....100.000 | Zurich Insurance Group Ltd.........coccoerreneenenees [ e N L
....................................................... 00000... | cevererieriiiees {errrveererieienns Zurich Argentina Cia. de Seguros S.A.... ARG.......... |OTH.............. | Inversiones Suizo-Argentina S.A...................... | Ownership......... | ......55.461 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [AA-2130022. |...ccevevrrrennes Zurich Argentina Cia. de Seguros S.A.... ARG..........|OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......44.536 | Zurich Insurance Group Ltd N [ M
Zurich Argentina Compania de Seguros de
....................................................... 00000... |[AA-2130022. |.....cccovrernnee Retiro S.A. ARG.......... |OTH.............. | Zurich Argentina Cia. de Seguros S.A............. | Ownership......... |......46.642 | Zurich Insurance Group Ltd N [T
Zurich Argentina Compania de Seguros de
....................................................... 00000... [.ooverererrererees | erereriririeenens Retiro S.A. ARG.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......53.358 | Zurich Insurance Group Ltd N [
....................................................... 00000... [.corererririeiies | errererieiriiennns Zurich Aseguradora Argentina S.A.............c....... | ARG.......... |OTH.............. | Zlirich Versicherungs-Gesellschaft AG............ | Ownership......... |......99.900 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [eeereeerrerrerrens | rrereererenmirees | weseereeeensenees | eermseseennernnennennnne | ZUrICh Aseguradora Mexicana, S.A. de C.V.......|MEX.......... |OTH.............. | Zlrich Lebensversicherungs-Gesellschaft AG. | Ownership......... | .......cc.o...... | ZUrich Insurance Group Ltd..........coooveevevvrenns [ o N | 110
....................................................... 00000... | ooereeeerriiees | evrveererieiees | eveveveiesiieiens | cevssveesenneneenenn. | ZUrich Aseguradora Mexicana, S.A. de C.V.......|MEX.......... |OTH.............. | Ziirich Versicherungs-Gesellschaft AG............ |Ownership......... | ....100.000 | Zurich Insurance Group Ltd..........cccccoeevrveveveens [ e Nucs [ 111
Zurich Asset Management Gerente de Fondos
....................................................... 00000... [ oveerrrrerrirnires | rrereernnnneneens | erersniseesnnnnes [ eressssnsneennnnne. | COMUNES de Inversi ARG.......... |OTH.............. | Inversiones Suizo-Argentina S.A...................... | Ownership......... | ......90.000 | Zurich Insurance Group Ltd.........cccoverevrrrmrenns [ e N | 111
Zurich Asset Management Gerente de Fondos
....................................................... 00000... [eorererreereereeree | rrereereernneneens | eeerniseesseenes | cereeseneenennnneene. | COMUNES de Inversi ARG....ooees | OTH e [ 18IS SLA e | OWNETShID......... | ......10.000 | Zurich Insurance Group Ltd.........ccocooveereonenne [ oo N | 11
....................................................... 00000... | oeererieriiieens {ererveererinienns Zurich Assurance Ltd..........cccccoceeceveeieivivecereneen. |GBR......... |OTH............... | Eagle Star Holdings Limited............................. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... [.corererrerrieiies | errererieiriiennns Zurich Financial Services Australia Limited...... | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [AA-1930995. | .....ccoverrrnnne Zurich Financial Services Australia Limited...... | Ownership......... |....100.000 |Zurich Insurance Group Ltd.........ccccoeevrrrrrrennes | coreecNeces | 11
Zurich Australian Insurance Properties Pty
....................................................... 00000... [eeeeeeerrereernene | reereereeereiinens | eereereenneseerees | eesseseessnsneneennneee | Limited AUS.......... |OTH.............. | Zurich Australia Limited.............cccccccoeurrereunnee | OWnership......... | ......40.000 | Zurich Insurance Group Ltd..........cocooveereonenne [ oo N | 111
Zurich Australian Insurance Properties Pty
....................................................... 00000... [ corereerrerieres [ ervevreiieieiens [ evveivireieissiens [ evesiesessiessenenn. | Limited AUS.......... |OTH.............. | Zurich Australian Insurance Limited................. | Ownership......... | ......60.000 | Zurich Insurance Group Ltd..........cccceceevrvereens | e Neeeos [ 111
....................................................... 00000... [eeeeeeerrerrernene | reereereresmineess | eeseereeseennenees | eermeeseennennnennennnne | ZUrICh Australian Property Holdings Pty Ltd.......| AUS.......... |OTH.............. | ZUrich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccocerrrrrrrrenne | coreec N | 111
....................................................... 00000... [coorererreirrniiee | eererrerreenrennns Zurich Bank International Limited....................... | GBR.......... |OTH.............. | Dunbar Assets Ireland.................c.ccccoervrrunene. | OwWnership....... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [13-4186554.. | ...coovvevrrrrenes Zurich Benefit Finance LLC...............cccceceeveeven. | DE......... | OTH.............. | Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
Zurich Beteiligungs-Aktiengesellschaft Zurich IT Service AG Niederlassung fur
....................................................... 00000... [eeerereereireree | reereereereeeneens (Deutschland) DEU.......... |OTH.............. | Deutschland Ownership......... |......82.617 | Zurich Insurance Group Ltd N [T
Zurich Beteiligungs-Aktiengesellschaft Zurich Leben Service AG Niederlassung fur
....................................................... 00000... [ voereerrrervererns | erererrnninerenes | evererienneinens | eenenerenieneneenene | (DeUtsChland) DEU.......... |OTH.............. | Deutschland Ownership......... |......17.383 | Zurich Insurance Group Ltd..........cccccoevvrveveveens [ eeeedNuc [ 111
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.......... 00000... |.... . | Zurich Brasil Capitalizacao S.A....... ...|BRA.......... |OTH.. .. | Zurich Versicherungs-Gesellschaft AG. ... | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ 00000... Zurich Brasil Companhia de Seguros.................|BRA.......... |OTH Zurich Minas Brasil Seguros S.A...................... | Ownership......... |....100.000 | Zurich Insurance Group Ltd
....................................................... 00000... [ereererrereerrerns | veereerneeseerees | eeseereeressnnenees | eerseeseenneenneneenenne | ZUriCh Building Control Services Limited............| GBR.......... | OTH.............. | Zurich Holdings (UK) Limited...............c........... |Ownership......... |....100.000 | Zurich Insurance Group Ltd..........cccovurrerrrnrenee
Zurich Insurance Company Ltd, Canadian
....................................................... 00000... [eoreeeerreereereene | reereereeeneiseens | wemeereerneennnes | eerseesenennenneennenee | ZUriCh Canadian Holdings Limited..................... | CAN.......... | OTH.............. | Branch Ownership......... |......68.819 | Zurich Insurance Group Ltd..........ccccooveverrvnens | N [ 110
....................................................... 00000... | oovererieriiiees {ererveererieienns Zurich Canadian Holdings Limited CAN.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......31.181 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [.corererrerrienies | errererieiriiennns . Zurich Capital Markets Inc ZCM (U.S.) Limited........ccccoeovverrerresierenrennnen. | Ownership....... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [eeerreerrerrerrens | rrerrererernireens | eeseereemennnnes | eermeeneennenneenennne | ZUrICh Capital Markets Securities Inc.................| DE............. | OTH.............. | Zurich Capital Markets Inc..............cccceervueneenen. | OWnership........ | ....100.000 | Zurich Insurance Group Ltd..........coovvrrverrneenns | oo N | 110
Ziirich Beteiligungs-Aktiengesellschaft
....................................................... 00000... [eoeeeerereereereene | ereereerneereirees | eeseereeeeeneenees | eeneeseeneeenneneenenne | ZUrICh Commercial Services (Europe) GmbH.... | DEU.......... | OTH.............. | (Deutschland) Ownership......... |....100.000 |Zurich Insurance Group Ltd...........cccoeveervereens | e Neees [ 110
....................................................... 00000... [.ovreerrrrerrerneins | rrererersniseess | esreresiennnnnes | eersseseesesienennnnnnnee | ZUrICh Community Trust (UK) Limited................ |GBR.......... |OTH.............. | Zurich Financial Services (UKISA) Limited...... | Ownership......... |......50.000 | Zurich Insurance Group Ltd..........ccccocerrverrmrenns | oreec N | 110
Zurich Financial Services (UKISA) Nominees
....................................................... 00000... [eoeeererrrerrernees | rrereerenrnnereens | wveereiresinnnnes | eereseseeseeseesnnennenee. | ZUrICh Community Trust (UK) Limited................ | GBR.......... | OTH.............. | Limited Ownership......... |......50.000 | Zurich Insurance Group Ltd..........cccccovevrrrrrens | ceereNucoei [ 110
Zurich Compania de Reaseguros Argentina
....................................................... 00000... [corereerererieiens [ erverreiieieens [ evereieiieiiens [everieveeseieeeenn | SUAL ARG.......... |OTH.............. | Inversiones Suizo-Argentina S.A...................... | Ownership......... |......95.000 | Zurich Insurance Group Ltd..........ccccceevrereens | e Neeco [ 111
Zurich Compania de Reaseguros Argentina
....................................................... 00000... [ccorerrerrrerieens [ ervevreiieieiens [ evvreiieieiniens [everievessieieeeen | SUAL ARG.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |........5.000 | Zurich Insurance Group Ltd.........cccceoeevrvereens | oo Neeeos [ 111
....................................................... 00000... [eeerreerrerrernens | reereerereseireess | wseereeeensennes | eermeeseensernnennenennee | ZUrICh Compania de Seguros, S.A.........ccccoeeeee. | MEX.......... | OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... | ......99.883 | Zurich Insurance Group Ltd..........ccccoeoeeverrvrenne | oo N | 110
....................................................... 00000... | coererieririees {ererveererieienas Zurich Corredora de Bolsa S.A....... Inversiones Suizo Chilena S.A...... Ownership......... |......99.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... |.corererrirrireries | errererieiriiennns Zurich Corredora de Bolsa S.A....... Zurich Investments Chile S.A........ Ownership......... |........1.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... [.eorreerrrrerrerneins | rrererrersnisees | wseeressesnsnnes | eerssesenennenennnnne | ZUrICh Customer Active Management, d.o.o...... | SVN.......... |OTH.............. | ZUrich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccoverrververenne | coreee Y v | 11
....................................................... 00000... [36-4412924.. |....ccceccvveveer | coveivrieieisniens | eoviieverseisiienenn | ZUrICh CZI Management Holding Ltd................. |DE............. |OTH.............. | Zurich Global Investment Management Inc...... | Ownership......... |....100.000 | Zurich Insurance Group Ltd............cccoeeveerveres | coreNeooss [ 110
Zurich Deutscher Herold Lebensversicherung
....................................................... 00000... [ corerrerrrrrrneree | eerereiniierenes [ eoveinrinreinninns [ coneisreneinneneenn. | Aktiengesellschaf DEU.......... |OTH.............. | Deutscher Herold Aktiengesellschaft............... | Ownership......... |......67.540 |Zurich Insurance Group Ltd...........cccccoeveervevens | o Neeei | 110
Zurich Deutscher Herold Lebensversicherung Zurich Beteiligungs-Aktiengesellschaft
....................................................... 00000... [ cveeererrrerirerne [ crrerirerirernens | verrernennenine | crnernereneeenenenenne | Aktiengesellschaf DEU.......... |OTH.............. | (Deutschland) Ownership......... |......32.460 | Zurich Insurance Group Ltd..........cccovevvververene | coee Nt [ 11
....................................................... 00000... Zurich E&S Insurance Brokerage, Inc................ |CA............. |OTH.............. | Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd ceeNe [ M
....................................................... 00000... Zurich Employment Services Limited................. | GBR.......... |OTH.............. | Zurich Financial Services (UKISA) Limited...... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
Zurich Engineering Inspection Services Ireland
........ 00000... |.... . | Limited .. | Zurich Insurance plc ... | Ownership......... |....100.000 |Zurich Insurance Group Ltd. N
........ 00000... Zurich Eurolife S.A........oveveeenerereecnereis Zurich Lebensversicherungs-Gesellschaft AG. | Ownership......... |......90.000 |Zurich Insurance Group Ltd N
....................................................... 00000... Zurich EUrolife S.A ..o Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......10.000 | Zurich Insurance Group Ltd JRO |\ S
....................................................... 00000... [AA-0053640. | .....ccoverrrennn. Zurich F&I Reinsurance T&C Limited................. Universal Underwriters Service Corporation.... | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [AA-0053640. |.....cccecevveene | cvveverrerieisiiens | evsiveveresiesienennnn | ZUrich F&I Reinsurance T&C Limited................. Zurich Agency Services Inc..........cc.ccovcveveeeeen.. | OWnership....... |........0.001 | Zurich Insurance Group Ltd.........ccocevevveeeees | coerdNeeeo [ 110
....................................................... 00000... [.covererrirreries | errererreirniennes Zurich Fianzas Mexico, SAADEC.V.... Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... [ceoeerrreeeerieneee | eerrererreereennnns Zurich Finance (Australia) Limited Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M




Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

8120

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.......... 00000... |.... . | Zurich Finance (Bermuda) Ltd. ..|BMU.......... |OTH.. .. | Zurich Versicherungs-Gesellschaft AG ... | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ 00000... Zurich Finance (Ireland) DAC Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd
....................................................... 00000... [ererrerrerrernens | reermerneerniiees | eereermenesnnnnes | eennereessenneneneene | ZUFCH FiNANCE (UK) PIC...euvrierririieireeieceinns Zurich Financial Services (UKISA) Limited...... | Ownership......... |......99.998 |Zurich Insurance Group Ltd..........ccccovrrrrrrenecn.
Zurich Financial Services (UKISA) Nominees
....................................................... 00000... [eoeeereerrereernene | rrereerenernereens | wmeereereeesnnes | eereeeneeneeseennnennenee | ZUrICh Finance (UK) plc.......oooovoveveicvcvcscnniennen | GBR.......... | OTH............. | Limited Ownership......... |........0.002 | Zurich Insurance Group Ltd..........ccccoovevrrrrnens | e Nucoi [ 110
....................................................... 00000... | coeeireerriiees | ervrveererieiees | eveveveieisiieens | eevssveesessereennnn. | ZUriCh Finance Company Ltd...........cccceeeeeevnee. [CHE.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd...........ccccoeevrveveveens [ eeredNucs [ 111
Zurich Financial Services (Isle of Man) Group
....................................................... 00000... [eoreerrerrerrermeies | rrereererennennens | eneereenennnnes | eermeenrennernnnnennenne | S€IVICES Limit GBR.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ |Ownership......... |....100.000 |Zurich Insurance Group Ltd..........cccoeorerrrrmens | ceereNucoee [ 110
Zurich Financial Services (Isle of Man) Holdings
....................................................... 00000... [eeeeeeerrerrernene | reereereeereirnens | eereereenseneenees | eesseseessnensneennneee | Limited GBR.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ |Ownership......... |....100.000 |Zurich Insurance Group Ltd.........ccccoeoverrmrmens | ceereNuceoet [ 110
Zurich Financial Services (Isle of Man)
....................................................... 00000... [ eeeererrerreereree | ererereeineineens | eoneereresesssinees | evseneneeeneenene. | INSUraNce Manager Lt Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd
........ 00000... Zurich Financial Services (UKISA) Limited Allied Zurich Holdings Limited Ownership......... |......90.316 | Zurich Insurance Group Ltd
........ 00000... Zurich Financial Services (UKISA) Limited Zurich Insurance plc. Ownership......... | ........9.684 | Zurich Insurance Group Ltd
Zurich Financial Services (UKISA) Nominees
....................................................... 00000... Limited GBR.......... |OTH.............. | Zurich Financial Services (UKISA) Limited...... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... Zurich Financial Services Australia Limited........|AUS.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... | oevereireerriiees | ervrveererieiens | eveveveiessiieens | eevssvevesesneneennenn. | ZUrich Financial Services EUB Holdings Limited|IRL............ |OTH.............. |Zurich Ins Group...........ccccoecveviveerevenerensenennn. | OWNErship......... | ........0.083 | Zurich Insurance Group Ltd..........cccoceevrveeveens [ e Nuc [ 111
....................................................... 00000... [.eoerrrrerrerrernens | rrermrrenesnisnes | esreressssnsennes | eermsesennnnnnennnnnee | ZUriCh Financial Services EUB Holdings Limited| IRL............ |OTH.............. | Zurich Insurance Group Ltd............cc.ccccrsuenenen. | OWnership........ | ......99.917 | Zurich Insurance Group Ltd..........coovvrvvrrrnrenne [ eoreed N | 110
Zurich Financial Services UK Pension Trustee
....................................................... 00000... [.oeerrerrerrreeres [ errerenienenes [ evvereeneniinns [ eoveveneinennenennn. | Limited GBR.......... |OTH.............. | Zurich Financial Services (UKISA) Limited...... | Ownership......... |......99.000 |Zurich Insurance Group Ltd...........cccoeorrrrrrerens | veereNucoee [ 110
....................................................... 00000... |.oeereireerriiees | evrveererieiees | eveveveiessiieiens | cevssvevesenneneeennenns | ZUrich Finanz-Gesellschaft AG...............c.c........ |CHE.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... | ....100.000 | Zurich Insurance Group Ltd..........cccccoevvrveveveens [ eeredNucs [ 111
Zurich General Insurance Company (China)
........ 00000... Limited Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N
.......... 00000... |.... . | Zurich General Insurance Malaysia Berhad....... .. | Zirich Versicherungs-Gesellschaft AG ... | Ownership......... |....100.000 |Zurich Insurance Group Ltd. .N......
........ 00000... Zurich General Partner (Scotland) Ltd............... Allied Zurich Holdings Limited.......................... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N
....................................................... 00000... Zurich GL Servicios Mexico, S.A. de C.V...........|MEX.......... |OTH.............. | Zurich Compania de Seguros, S.A...................| Ownership......... |........5.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... Zurich GL Servicios Mexico, S.A. de C.V..........|MEX.......... |OTH.............. | Zurich Vida, Compafiia de Seguros, S.A......... |Ownership......... |......95.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [eeeereerrerrernene | rrereereresnireess | ceseereesnensenees | eermeeseensenneenennnnee | ZUriCh Global Corporate UK Limited.................. | GBR.......... |OTH.............. | Zurich Holdings (UK) Limited............c...c.c......... |Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccoverrcrmrrrrenne | coreec N | 111
....................................................... 00000... [04-3729755.. | ..evvvrrrrrrinnnns Zurich Global Investment Management Inc........ | DE.............|OTH.............. | Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [AA-3190947. | ...ccevvrrrrnnes Zurich Global, Ltd..........cccoevereceierceecsicisenee | BMU.......... | OTH.............. | Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... [ceoererrrrerrerniies | rrererrersniseess | csreresiennnnnes | eerssesenennenenennnee | ZUrICh Group Pension Services (UK) Ltd........... | GBR.......... |OTH.............. | Zurich Assurance Ltd...........cccccccovrnrrerrnirenee. | OWNETShip........ |....100.000 | Zurich Insurance Group Ltd..........ccooveevveverenns [ eoreed N | 110
....................................................... 00000... [.covererrerrenies | errererreirriennns Zurich GSG Limited..........c.ccccoevvveiveivrieieiseiennes | GBRu..o... [ OTH.............. | Zurich GSH Limited.........cccccoovvevevvieiereineene. | Ownership....... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... |coovervreeeereeneee | eerrererreereeennns Zurich GSH Limited..........c.ccoccovvvvcnenernineenenns | GBR...oo... | OTH............... | Zurich Holdings (UK) Limited........................... |Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.......... 00000... |36-3096373.. |.... . | Zurich Holding Company of America, Inc ... |OTH.. .. | Zurich Versicherungs-Gesellschaft AG ... | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ 00000... | corerrrrrrrriennes Zurich Holding Ireland Limited............cccccovvnnee. OTH Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd
....................................................... 00000... [eoreererrrerrerrens | rrermeeernnereens | wneereireesnnnees | eereeeneeneesnennnennenee | ZUriCh Holdings (UK) Limited.......o.oovvieveriernenns OTH.............. | Zurich Versicherungs-Gesellschaft AG............ |Ownership......... |....100.000 |Zurich Insurance Group Ltd...........ccccoerrrrrrnncn.
Zurich Immobilientreuhand (Deutschland)
....................................................... 00000... [eeeeeeerrereernens | rrermereeereirnes | eeseerseeseseenees | seneeseesseennennennnee | ZUrICh Immobilien (Deutschland) AG & Co. KG. | DEU.......... |OTH.............. | GmbH Ownership......... | .coccreeeeenene. | ZUrich Insurance Group Ltd.........coveevvcrernens | e N [ 110
Zurich Immobilien Liegenschaftsverwaltungs-
....................................................... 00000... [.eorerrerrririeies [ erveveenieinens [ evvriniieieiiniens [ everieisssienieeenn. | GESMbH AUT...........| OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccoevevrvervens | oo Neveots [ 111
Zurich Immobilientreuhand (Deutschland) Zurich Deutscher Herold Lebensversicherung
....................................................... 00000... [eoerererrereerenne | erererrneinerieens | eveererinenenens [ ervnesenerinsnenenee. | GMBH DEU.......... |OTH.............. | Aktiengesellschaf Ownership......... |....100.000 | Zurich Insurance Group Ltd.........c.ccoveererrvrvene | veereNuveri [ 110
....................................................... 00000... [ eeeeeeereereermene | reermereeereireens | weseereeseensnees | eerseeseerseeeeeneenenee | ZUrCH Insurance Company (U.K.) Limited......... | GBR.......... | OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd...........cccovrerrermrenne | oo Neooos | 111
Zurich Insurance Company Escritorio de
....................................................... 00000... [.corervrrererreees [ ervevreiieineiens [ everieiensisniens [eveenseieenn. | REPresentacao no Bras BRA.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd............coeervererverrens [ eoreNeios [ 110
Zurich Insurance Company Ltd.,
....................................................... 00000... | ceererireriiiees | errrveererinienns Representative Office Buenos Aires ARG.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
SIX Swiss
....................................................... 00000... [.oererrrrereereeies | cvrrrerrerrnnnnns | 1127799 | Exchange Zurich Insurance Group Ltd.............cceceveeevveveee. |CHE.......... [OTH............. | Board of Directors...........cccccovvereeresrerresieenes | BOAIMcceiiiciiins e, | ShArEhOIErs......ovecveecceececeeeeeeeeneens | eereNeeeins [,
....................................................... 00000... [.correrreriisrieries | errevresieieiens [ evveissieieinniens | evssveveiseinnneenn | ZUriCh Insurance Holdings (Hong Kong) Limited |HKG.......... | OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd............cccoerveververes | coreNeoes [ 110
....................................................... 00000... [.eoerrreerrerrerrens | reermrrenseirees | weseereesmensenees | eermsesensenneeneennnee | ZUrCH Insurance Malaysia Berhad..................... |MYS.......... | OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccocererrrrmrenne | coreec N | 111
Zurich Beteiligungs-Aktiengesellschaft
....................................................... 00000... [AA-1780059. | ....ccevererrees [ cereerermeeneinens [ eerveiseerseneenenenene | ZUMICH INSUFANCE PIC.....uveiercvrcirsinisereiinienenens | IRLccceeos | OTH............. | (Deutschland) Ownership......... |......25.074 | Zurich Insurance Group Ltd...........ccoeveeevereen | coredNevoioas | T
....................................................... 00000... [AA-1780059. | ....coevrrrrrres | eerrererrmennnnns | eermrereeresesenenennns | ZUFCH INSUFANCE PIC.....evoververvirnireinsveiieiisnnnens | IRLeoiinenes | OTH.........o..... | Zurich Holding Ireland Limited.......................... | Ownership......... | ......70.405 | Zurich Insurance Group Ltd..........ccccovevermrrnrenne | oreec N | T
Zurich Insurance Company Ltd -
....................................................... 00000... [AA-1780059. |....coovevererrens | rerirerirerncnine | coverererererineneneeene | ZUTICH INSUFANCE PIC.....vvrcvecrircrircrrcrrerirernennes | IR | OTH............... | R@ppresentanza Generale per | Ownership......... |.......4.521 | Zurich Insurance Group Ltd..........cccovevvververene | coeesNuveoois | T
Zurich Insurance plc, Representative Office
....................................................... 00000... [.corerrerrrerieens [ erveveesreieiens [ erveiviieiieissiens [ ceesieieseesieneenn. | BUENOS Aires ARG..........|OTH.............. | Zurich Insurance pIC.........cccceerrerrerererrerennnnnen. | OWnership........ |....100.000 | Zurich Insurance Group Ltd..........cccoeeeviereens | e Neecs [ 110
....................................................... 00000... [coererrrrrerrernens | vrererrenesnesnes | eseeressmsnsennes | eersseseessnrnneneennnne | ZUriCH Intermediary Group Limited.....................| GBR.......... | OTH.............. | Zurich Financial Services (UKISA) Limited...... | Ownership......... |......99.999 | Zurich Insurance Group Ltd.........ccccouerrrerrmrenne [ oneec N | 111
Zurich Financial Services (UKISA) Nominees
....................................................... 00000... [eeeereereereerrine | rreeeeeeneereens | cneereesnesneennes | sereseseneennenneeneenee. | ZUriCh Intermediary Group Limited.....................| GBR.......... | OTH.............. | Limited Ownership......... |........0.001 | Zurich Insurance Group Ltd..........ccccoovevrrrrnens | e Nuce [ 110
....................................................... 00000... Zurich International (UK) Limited........................ | GBR.......... | OTH.............. | Zurich Holdings (UK) Limited........................... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... Zurich International Life Limited GBR.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
Zurich International Pensions Administration
........ 00000... . | Limited Zurich International Life Limited....................... | Ownership ....100.000 | Zurich Insurance Group Ltd N
........ 00000... Zurich Invest AG Zurich Versicherungs-Gesellschaft AG Ownership......... |....100.000 |Zurich Insurance Group Ltd N...ooee
....................................................... 00000... Zurich Invest ICAV. Zurich Invest AG.......cccccoeveeveeeeeeeeeseeeennnn | OWNErship........ |......50.000 | Zurich Insurance Group Ltd N
....................................................... 00000... Zurich Invest ICAV Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |......50.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [eeereeerrerrernens | reererrereseisees | eeseereereennnnes | eermseseernereneneennnnee | ZUriCh Investment Management Limited............ |AUS.......... |OTH.............. | Zurich Australia Limited.............c.ccccourvreunnee | Ownership........ | ....100.000 | Zurich Insurance Group Ltd.........ccoooververveenne | oreed N | 110
....................................................... 00000... | oeveeeeerriieens | evrveererieiees | eveveveieiiieiens | cevssveesenneeeenennn. | ZUrich Investment Services Limited.................. [BMU..........|OTH.............. | Zurich Finance Company Ltd........................... |Ownership......... | ....100.000 | Zurich Insurance Group Ltd...........ccceeevrveveveen | eeredNucos [ 111
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Name of Type of
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Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Zurich Insurance Company Ltd -
....................................................... 00000... [eerererrerreermene | ereeerrneereriees | eeseereereseneinens | eeseeseesssinneneenene | ZUrICH Investments Life S.p.A....c.ccoecovcvevvienns | ITA...ee. | OTH.............. | Rappresentanza Generale per | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccoueverrevneens | veerelNucioei [ 11
Zurich JVCompany Servicios Mexico, S.A. DE
....................................................... 00000... [ceorerrrrrierreres [ errerreirenninns [ evenreseieisniens [everreinsssiensennnenn |GV MEX.......... |OTH.............. | Zurich Santander Seguros Mexico, S.A........... |Ownership......... |......99.998 | Zurich Insurance Group Ltd...........coceerveervvrens [ coreNeoos [ 110
Zurich JVCompany Servicios Mexico, S.A. DE
....................................................... 00000... | oevererierrieees oo CVv. MEX.......... |OTH.............. | Zurich Vida, Compania de Seguros, S.A..........| Ownership......... | ........0.002 |Zurich Insurance Group Ltd N [T
Zurich Beteiligungs-Aktiengesellschaft
....................................................... 00000... [eeeererrirrirenes | rerrereeieneneens Zurich Kunden Center GmbH.............cccccccoeueeeee. | DEU.......... | OTH.............. | (Deutschland) Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... [26-0530367.. | ..ccovrrrrrrrnnnns Zurich Latin America Corporation............c.ccccoeee. | FLuvuovrvvrnens | OTH............. | Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
Zurich Latin America Holding S.L. - Sociedad
........ 00000... |.... . | Unipersonal .. | Zurich Lebensversicherungs-Gesellschaft AG. | Ownership......... |....100.000 | Zurich Insurance Group Ltd. [\
........ 00000... Zurich Latin American Services S.A.........ccceve.. Inversiones Suizo-Argentina S.A......................| Ownership......... | ........6.320 |Zurich Insurance Group Ltd N
........ 00000... Zurich Latin American Services S.A................... Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......93.680 |Zurich Insurance Group Ltd N
.......... 00000... |.... . | Zurich Lebensversicherungs-Gesellschaft AG... .. | Zurich Versicherungs-Gesellschaft AG . | Ownership......... |....100.000 |Zurich Insurance Group Ltd. N.......
....................................................... 00000... Zurich Legacy Solutions Services (UK) Limited. |GBR.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd TR A I DR
....................................................... 00000... Zurich Life Assurance plc..........cccoccoevvecsreevennnes | IRLecee. | OTH............... | Zurich Holding Ireland Limited..........................|Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... Zurich Life Insurance (Hong Kong) Limited........ [HKG.......... |OTH.............. | Ziirich Versicherungs-Gesellschaft AG............ |Ownership......... |....100.000 |Zurich Insurance Group Ltd..........cccoeorrrrrrrmrens | ceereNuceoee [ 110
....................................................... 00000... Zurich Life Insurance (Singapore) Pte Ltd..........|SGP.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd..........cccceeveverveverns | N | 110
Zurich Life Insurance Company Ltd.,
....................................................... 00000... Representative office Buenos Aires Zurich Lebensversicherungs-Gesellschaft AG. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... Zurich Life Preparatory Japan Co. Ltd............... Ziirich Lebensversicherungs-Gesellschaft AG. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... Zurich LiveWell Services and Solutions AG....... Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd..........cccocoverrrmennes | coreecNeoe | 11
....................................................... 00000... Zurich Management (Bermuda) Ltd................... Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... Zurich Management Services Limited................ Zurich Holdings (UK) Limited........................... |Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... Zurich Minas Brasil Seguros S.A,........cccoevveunne Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd..........cccoceverrrrrrnnes | coreecNeces | 11
....................................................... 00000... Zurich Pension Trustees Ireland Limited............ Zurich Insurance plc Ownership......... |......50.000 | Zurich Insurance Group Ltd ceeNe [ M
....................................................... 00000... Zurich Pension Trustees Ireland Limited............ Zurich Trustee Services Limited... Ownership......... |......50.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... Zurich Pension Trustees Limited........................ Zurich Assurance Ltd.............ccccccceeevvenevennnen. | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccoeevvveveees | cooee N [ 110
....................................................... 00000... Zurich Pensions Management Limited............... Allied Dunbar Assurance plc...............c.ceuu...... | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... Zurich Pensionskassen-Beratung AG................ Zurich Lebensversicherungs-Gesellschaft AG. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
........ 00000... Zurich Professional Limited............cccccoeviverennene Zurich Holdings (UK) Limited........................... |Ownership......... |....100.000 |Zurich Insurance Group Ltd N......
........ 00000... |.... . | Zurich Project Finance (UK) Limited... .. | Zrich Versicherungs-Gesellschaft AG. ... |Ownership......... |....100.000 | Zurich Insurance Group Ltd. N
........ 00000... Zurich Properties Pty Limited............ccccovvevene. Zurich Australia Limited............c.c.ccceeveeveveeeen.. | Ownership........ |......40.001 | Zurich Insurance Group Ltd N......
........ 00000... Zurich Properties Pty Limited...........ccccveveevnnen Zurich Australian Insurance Limited................. | Ownership......... |......59.999 | Zurich Insurance Group Ltd N
........ 00000... |.... . | Zurich Property Services Malaysia Sdn Bhd...... .. | Zurich Versicherungs-Gesellschaft AG. . | Ownership......... |....100.000 |Zurich Insurance Group Ltd. [\
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....................................................... 00000... [30-0165071.. | ...ccoeererrrrnas Zurich Realty, Inc.... Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 | Zurich Insurance Group Ltd
Zurich Beteiligungs-Aktiengesellschaft
....................................................... 00000... [.eeverrrrerrireres | rerrererierineene Zurich Rechtsschutz-Schadenservice GmbH.....| DEU.......... | OTH.............. | (Deutschland) Ownership......... |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [ccorerrerrirreiies | errererreisriennes Zurich Reliable Insurance Limited...................... |RUS.......... |OTH.............. | Zurich Versicherungs-Aktiengesellschatt......... | Ownership......... |........0.100 | Zurich Insurance Group Ltd N [
....................................................... 00000... [eorererreerrerriree | erereereereeeneens Zurich Reliable Insurance Limited...................... [RUS.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ |Ownership......... |......99.900 |Zurich Insurance Group Ltd..........cccoeovrrrrmens | veereNecee [ 110
....................................................... 00000... | oovererieriiiees {ererveererieienns Zurich Resseguradora Brasil SAA....................... |BRA.......... |OTH.............. | Zurich Lebensversicherungs-Gesellschaft AG. | Ownership......... | ........0.001 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [.corererrerrienies | errererieiriiennns Zurich Resseguradora Brasil SA....................... |BRA.......... |[OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......99.999 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [eeereeerrerrerrees | reereererernirees | eeseereeieennnnes | eermeeseerseenennennnnne | ZUrICh Risk Consulting RU..........cocovvvvvvivvennes | RUS........... | OTH............... | Zurich Reliable Insurance............c..ccccosueveneenen. | OWnership......... | ....100.000 | Zurich Insurance Group Ltd.........ccooovevvernrenne | o N | 111
Zurich Risk Management Services (India)
....................................................... 00000... [.coveereerrrrreries | erveiveeiieiieiees [ evveviieiieseiens [ cveieiieisesseneenn. | Private Limited IND............|OTH.............. | ZUrich Rickversicherungs-Gesellschaft AG..... | Ownership......... |........1.000 |Zurich Insurance Group Ltd...........ccceeoveerverees | e Neees [ 110
Zurich Risk Management Services (India)
....................................................... 00000... [.corverrerrrrreries [ erreveesieiieiens [ evvevsieieviiens | covieiesessenenn. | Private Limited IND............|OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......99.000 |Zurich Insurance Group Ltd............ccceeveerverees [ e Neees [ 110
....................................................... 00000... [eeeeererrerrernene | rrereerenernineess | eeseeseemennenees | eermeeseennenneeneennee | ZUrICh Ruckversicherungs-Gesellschaft AG.......| CHE.......... | OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccoveerverrvrenns | coreec N | 110
....................................................... 00000... [.corerrerrnrieres | errerrnnreieiens [ ervenieieinsinns [ eonvreneseisneennn | ZUrICh Sacramento, INC.......cvvvvreveeiieieiniines |CAuvreiciceess [OTHus [JFSIZSF 1998, LP.....ecveeevceeen, | OWnershiip.......... |....100.000 | Zurich Insurance Group Ltd.........cocoovvveevierens [ e Neioo [ 110
Zurich Santander Brasil Seguros e
........ 00000... Zurich Santander Brasil Odonto LTDA Previdéncia S.A. Ownership......... |......99.000 |Zurich Insurance Group Ltd
........ 00000... . | Zurich Santander Brasil Odonto LTDA Zurich Santander Brasil Seguros S.A..............| Ownership......... | ........1.000 | Zurich Insurance Group Ltd
Zurich Santander Brasil Seguros e Previdéncia Zurich Latin America Holding S.L. - Sociedad
....................................................... 00000... | coeereerriiees | eerveererierees [ evererreennieens | eeverveierersseenenn | SUA BRA.......... |OTH.............. |Unipersonal Ownership......... | ........0.220 | Zurich Insurance Group Ltd.........cccccoevvrveveveens [ e Nuc [ 111
Zurich Santander Brasil Seguros e Previdéncia
....................................................... 00000... [ cerrrrrrrrerrirnens | rrererrernnirees | evrereresnnnnes | eermnenressnnsnnnnnns | SUA BRA.......... |OTH.............. | Zurich Santander Holding (Spain), S.L.............| Ownership......... |.....99.568 |Zurich Insurance Group Ltd.........cccccerrrrvmrennes | coreecNevers | 11
Zurich Santander Brasil Seguros e
....................................................... 00000... [ eoeeereereereerrene | reermermeennireens | eereereenesnenees | seeeeseneenneeneenennee | ZUrICh Santander Brasil Seguros SA.................|BRA.......... | OTH.............. | Previdéncia S.A. Ownership......... |....100.000 |Zurich Insurance Group Ltd..........ccccooverrrrrrens | ceereNucoe [ 110
....................................................... 00000... Zurich Santander Holding (Spain), S.L...............|ESP...........|OTH.............. | Zurich Santander Insurance America, S.L....... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... Zurich Santander Holding Dos (Spain), S.L....... |[ESP...........|OTH.............. | Zurich Santander Insurance America, S.L....... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M

Zurich Latin America Holding S.L. - Sociedad
.. | Unipersonal Ownership.

Inversiones ZS America SpA.......cccocrrerenne. Ownership

00000... |....
00000...

. | Zurich Santander Insurance America, S.L..

Zurich Insurance Group Ltd.
Zurich Santander Seguros Argentina S.A..........

Zurich Insurance Group Ltd

zZ Z =2 Z2 =2

........ 00000... Zurich Santander Seguros Argentina SAA.......... Zurich Santander Insurance America, S.L....... | Ownership Zurich Insurance Group Ltd

........ 00000... |.... . | Zurich Santander Seguros de Vida Chile S.A.... .. | Inversiones ZS America Dos Limitada.. . | Ownership. Zurich Insurance Group Ltd.

........ 00000... Zurich Santander Seguros de Vida Chile S.A.... Inversiones ZS America SpA...........ccccoeuenen.. | OWnership Zurich Insurance Group Ltd
....................................................... 00000... Zurich Santander Seguros Generales Chile S.A.|CHL...........|OTH.............. | Inversiones ZS America Dos Limitada............. | Ownership......... |......99.505 | Zurich Insurance Group Ltd............cccoeoveerverees | e N [ 110,
........ 00000... |.... . | Zurich Santander Seguros Generales Chile S.A. .. | Inversiones ZS America SpA.... . | Ownership. Zurich Insurance Group Ltd.

........ 00000... Zurich Santander Seguros Mexico, SAA............. Inversiones ZS America SpA........c..c.coeuenuen.. | OWnership Zurich Insurance Group Ltd

....................................................... 00000... |ccorerrerrrrreres | eerevenrieieines | evverviieieiniinns | eovsieneineinnens | ZUrICh Santander Seguros Mexico, S.A............. IMEX.......... |OTH.............. | Zurich Santander Insurance America, S.L....... | Ownership Zurich Insurance Group Ltd.........ccccoevvevecvien | e Neioss [ 1100
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.......... 00000... |.... . | Zurich Schweiz Services AG... ... |CHE.......... |OTH.. .. | Zlirich Versicherungs-Gesellschaft AG .. | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ 00000... Zurich Seguros Ecuador, SA.............ccceeveeueen. |ECUL......... [OTH Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd
........ 00000... Zurich Service GMbH........ccovvvvrverererinrres Zurich Versicherungs-Aktiengesellschatft......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd
........ 00000... . | Zurich Services (Australia) Pty Limited Zurich Financial Services Australia Limited...... | Ownership......... |....100.000 | Zurich Insurance Group Ltd
Zurich Insurance Holdings (Hong Kong)
....................................................... 00000... Zurich Services (Hong Kong) Limited Limited Ownership......... |......99.997 | Zurich Insurance Group Ltd
....................................................... 00000... Zurich Services (Hong Kong) Limited HKG.......... |OTH.............. | ZUrich Versicherungs-Gesellschaft AG............ |Ownership......... | ........0.003 |Zurich Insurance Group Ltd
AIDE Asistencia Seguros y Reaseguros, S.A.
........ 00000... |.... . | Zurich Services A.IE... .. |- Sociedad Uniper Ownership. Zurich Insurance Group Ltd.
........ 00000... Zurich ServiceS ALLE.........oovoveoeeeeeeeeeeeeeeeeeen Bansabadell Pensiones, E.G.F.P, S.A............. | Ownership Zurich Insurance Group Ltd
Bansabadell Seguros Generales, S.A. de
....................................................... 00000... Zurich Services A.LE........cccoooeeevevviinecnenennens |[ESPuc.cei. | OTH.............. | Seguros y Reaseguros Ownership......... |........0.001 | Zurich Insurance Group Ltd..........ccccocrerrrninnee
Bansabadell Vida S.A. de Seguros y
.......... 00000... |.... . | Zurich Services A.L.E... .. |Reaseguros Ownership. Zurich Insurance Group Ltd.
........ 00000... Zurich Services A.LE.........cocveeeieieceens Zurich Insurance plc, Sucursal en Espana....... | Ownership Zurich Insurance Group Ltd
Zurich Vida, Compania de Seguros y
....................................................... 00000... [eeerrerreereereene | erereereerneiieens | eneererinenenens | eevneeseereninesneenenee | ZUrCH Services ALE......ccocovcvviivconinevnininecnes | ESP..ei. | OTH.............. | Re@sEQUIOS, S.A. - Socied Ownership......... |.......2.816 | Zurich Insurance Group Ltd..........cccoeveerveries | e Nees [ 110
....................................................... 00000... [eoeereeerrerrernens | rrereererernirees | weseereeeensennes | eermseseennernnennenenne | ZUrICh Services Company (Pty) Ltd...........c........ | AUS.......... | OTH.............. | ZUrich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccovererrrrrrenne | oreec N | 111
....................................................... 00000... |35-2546417.. | .....ceeverernens Zurich Services US. LLC...........cccceecevveceveveveenes | DEcnenr. |OTH.....o.o........ | Farmers Group, INC.........ccoevvvvcvevevceceicenneeene, | OWnership......... |......50.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [35-2546417.. | ..cvverrrrrrrnnes Zurich Services US. LLC...........cccceoeeveecsvcervennens | DE.eo. | OTH................ | Zurich Holding Company of America, Inc......... | Ownership......... |......50.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... [correerrrrerrerniins | rrererrernnisees | enrererisnnnnnes | eermssennennnnne | ZUrICh Servicios de Mexico, S.A. de. C.V...........|MEX.......... | OTH.............. | Zurich Vida, Compania de Seguros, S.A..........|Ownership......... | ......90.000 | Zurich Insurance Group Ltd..........ccccoeeervevmrenns | oreec N | 110
....................................................... 00000... [.corverrerinrieies | ervevreiieieiens [ erveinsieieinniens [ eossveieeennneenn | ZUrICH Servicios de Mexico, S.A. de. C.V...........[MEX.......... |OTH.............. | Zurich, Compania de Seguros, S.A.................. | Ownership......... |......10.000 | Zurich Insurance Group Ltd............cccoerveerveres | coreNeos [ 110
....................................................... 00000... | veorevvereeeecrens | eeeeeerenerccenens [ everceneesierennne | eeveresesecessnnienennn. | ZURICH SERVICIOS DIRECTO ESPANA, S.L. |ESP...........|OTH.............. | Zurich Insurance Mobile Solutions AG............. | Ownership......... | ....100.000 |Zurich Insurance Group Ltd............cooovecevemrcrees | coceecNuveore | 11
....................................................... 00000... [eevreeerrerrernens | rrereerererminnes | eereereemennennes | eermseneennennnenennnne | ZUKiCh Servicios y Soporte México, S.A. de C.V.|MEX.......... |OTH.............. | Zlrich Lebensversicherungs-Gesellschaft AG. | Ownership......... | ........0.020 | Zurich Insurance Group Ltd..........ccccoveeererrvrenne | o N | 111
....................................................... 00000... [eeeereereerrermene | reemereeeneireens | eeseereenensnnes | eereeeseenneeneeneennne | ZUKICh Servicios y Soporte México, S.A. de C.V.|MEX.......... |OTH.............. | Zlrich Versicherungs-Gesellschaft AG............ | Ownership......... | ......99.980 | Zurich Insurance Group Ltd...........cccovrerrrrmenne | oo N | 111
........ 00000... Zurich Shared Services SA.........cccccoceveviverennn, Inversiones Suizo Chilena S.A...... Ownership ......99.987 | Zurich Insurance Group Ltd IR \\ T
........ 00000... |.... . | Zurich Shared Services S.A .. | Zurich Investments Chile S.A........ . | Ownership. +er...0.013 | Zurich Insurance Group Ltd. .N......
........ 00000... Zurich Sigorta A.S.....coeeeeererereeeeeseeeeeene Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N
Zurich Small Amount and Short Term Insurance
....................................................... 00000... [ coveerrerererieens [ erverieiieiniens [ evevveiveeiieiies [ eveeessesiesneneen | Lt JPN........... |OTH.............. | Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd.........ccceevvrereens | oo Neeeo [ 111
....................................................... 00000... [coerrrrrrrerrerniies | rrererrerssiseens | enreressesnnnnes | eerssesesnnienennennnee | ZUrICh South America Invest AB...........cccoeeenee. | SWE..........| OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccoeerrcverrerenns | oreec N | 110
....................................................... 00000... [.covererrerrenies | errererreirriennns Zurich Specialties London Limited..................... |GBR.......... |OTH.............. | Zurich Holdings (UK) Limited........................... |Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [ceoeeerreeeereeneee | eerrererreereeennns Zurich Structured Finance, Inc..........cccccocoeeeeeee | DE....c.co... |OTH.............. | Zurich Finance Company Ltd........................... |Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... | ceeeiierrireens | ervrveererieiens | eveveveieisiieiens | eevssvevesenneneennnn. | ZUrich Takaful Malaysia Berhad (ZTMB)............[MYS.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... | ....100.000 |Zurich Insurance Group Ltd..........cccccoeevrveveveens [ eeeedNecos [ 111




Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Zurich Technical and Consulting Services Zurich Insurance Holdings (Hong Kong)
....................................................... 00000... [ eerererirerineins [ errerreireinens | cveevesisessenins [ eeivseisseenneenneeeen. | (BEGjiNG) Co. Ltd. CHN.......... |OTH.............. | Limited Ownership......... |....100.000 |Zurich Insurance Group Ltd.........cccccouvuvneuvnerns | corec Nt [ 11
....................................................... 00000... [eerererrerrereene | erererneinerieens | eseererinsinsnens | eevneneneneeneenenee. | ZUriCh Technology Malaysia Sdn Bhd................|MYS.......... | OTH.............. | Zurich Technology Services Malaysia Sdn Bhd| Ownership......... |....100.000 | Zurich Insurance Group Ltd...........coourerervvrenes [ eoreed N | 111

........ 00000... . | Zurich Technology Services Malaysia Sdn Bhd. Zurich Versicherungs-Gesellschaft AG Ownership ....100.000 |Zurich Insurance Group Ltd

........ 00000... Zurich Transitional Services Limited.................. Zurich Holdings (UK) Limited........................... |Ownership......... |....100.000 | Zurich Insurance Group Ltd

....................................................... 00000... [eovreererrerrernens | rrermrrnsrsnesees | eereerssmnssnerees | eesssseesnnsnneneennnnne | ZUriCh Travel Solutions Pty Limited...........c........ Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd.........ccccoeevrrrrrrrnnes | coreecNeverss | 11

Zurich Financial Services EUB Holdings

....................................................... 00000... [eeeererreereereeies | rrreereeeneineens | eneererrsesnsnees | eereeesenennnneenennee | ZUriCh Treasury Services Limited............cocoeeeee. | IRL....co.. | OTH.............. | Limited Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccooceverrrnens | veereNucoei [ 110

....................................................... 00000... [.ereereerrrsreerens | ervevererierieiens [ evvrisiieiieiiniens | evevvereeeeinneeen | ZUrICH Trustee Services Limited..............cceeoee. | IRL............. |OTH.............. | Zurich Life Assurance plc...........cccoceverenneene. | OWnNership........ |....100.000 | Zurich Insurance Group Ltd.........ccoeevvevevverees | eoredNeoeio [ 110

........ 00000... |.oerrrerrerrenenns Zurich UK General Employee Services Limited. |GBR.......... |OTH.............. | Zurich UK General Services Limited................ |Ownership......... |....100.000 |Zurich Insurance Group Ltd N

.......... 00000... |.... . | Zurich UK General Services Limited.................. . .... | Zurich Holdings (UK) Limited........ ... | Ownership......... |....100.000 |Zurich Insurance Group Ltd. N

........ 00000... |AA-1220080. Zurich Versicherungs-Aktiengesellschaft Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......99.981 | Zurich Insurance Group Ltd N

....................................................... 00000... |AA-1460190. Zurich Versicherungs-Gesellschaft AG.............. Zurich Insurance Group Ltd............cc.cceeuneeeen. | Ownership........ |....100.000 | Zurich Insurance Group Ltd oY |9

....................................................... 00000... | corerrrrrrrrirnnes Zurich Vida e Previdencia SA.............ccceeceeeeee. | BRA.......... |OTH.............. | Zurich Minas Brasil Seguros S.A......................| Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
Zurich Vida, Compania de Seguros y

....................................................... 00000... |AA-1840022. Reaseguros, S.A. - Socied ESP..........| OTH.............. | Zurich Lebensversicherungs-Gesellschaft AG. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T

....................................................... 00000... |AA-2734111. Zurich Vida, Compania de Seguros, S.A........... IMEX.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
Zurich Vorsorge-Beratungs und Vertriebs Ziirich Beteiligungs-Aktiengesellschaft

....................................................... 00000... [eeverierererreens | erererineineriees [ eveereninsinenens [ eenerseisseineneenenee. | GMDH (Deutschland) DEU.......... |OTH.............. | (Deutschland) Ownership......... |....100.000 | Zurich Insurance Group Ltd.........ccccovererrvrvens | veereNuvisi [ 110

....................................................... 00000... [36-4453190.. | ...cceovrrrrrens | cmrermrrmennnens | cerseereereireeenenennee | ZUrICh Warranty Solutions, Inc...........ccooevveevneee | ILeecenee. | OTH............... | American Zurich Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........cccovrevevneenne [ o N | 111

....................................................... 00000... | oeererieriiieens {ererveererinienns Zurich Whiteley Investment Trust Limited.......... |GBR.......... |OTH.............. | Zurich Insurance plC............cccccecvuverererrrrenenennn. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T

....................................................... 00000... [.corererrerrieiies | errererieiriiennns Zurich Whiteley Trust Limited...........c..cc.ccoeuever. | GBR.......... | OTH.............. | Zurich Whiteley Investment Trust Limited........ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
Zurich Workplace Solutions (Middle East)

....................................................... 00000... [.corererrirrenies | errererieirriennns Limited ARE.......... |OTH.............. | Zurich International Life Limited....................... | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M

Aster Explanation

Note 1: Farmers Insurance Exchange is a California "interinsurance exchange" owned by its policyholders. Its attorney-in-fact is Farmers Group, Inc, dba Farmers Underwriters Association, which is a subsidiary of Zurich Insurance Group Ltd.

Note 2: Farmers Group Inc, as attorney-in-fact for Farmers Insurance Exchange, provides management services to Farmers Texas County Mutual Insurance Company.

Note 3: Fire Insurance Exchange is a California "interinsurance exchange" owned by its policyholders. Its attorney-in-fact is Fire Underwriters Association, which is a subsidiary of Zurich Insurance Group Ltd.

Note 4: Foremost County Mutual Insurance Company is a Texas County mutual insurance company managed by Foremost Insurance Company Grand Rapids, Michigan.

Note 5: Foremost Lloyds of Texas is a Texas company managed by Foremost Insurance Company Grand Rapids, Michigan.

Note 6: Truck Insurance Exchange is a California "interinsurance exchange" owned by its policyholders. Its attorney-in-fact is Truck Underwriters Association, which is a subsidiary of Zurich Insurance Group Ltd.

Note 7: Zurich Insurance Plc operates branches in the following countries: Italy (AA-1364106), Portugal (AA-1820001), Spain (AA-1840150), and United Kingdom (AA-1780059).

Note 8: Zurich Versicherungs-Aktiengesellschaft operates a branch in Germany (AA-1340017)
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PART 1A - DETAIL OF INSURA
8 9

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Note 9: Zurich Versicherungs-Gesellschaft AG also known as Zurich Insurance Company, Ltd operates branches in the following countries: Bermuda (AA-3190825), Canada (AA-1560999), Hong Kong (AA-5324112), Ireland (AA-1780042), Japan (AA-1584115), and Singapore (AA-5760036).
It also operates a management entity Alpina International (AA-1460010) in Switzerland.

Note 10: An affiliate entity is the attorney-in-fact of Farmers Insurance Exchange, Fire Insurance Exchange and Truck Insurance Exchange (collectively "Exchanges"). The reporting entity's relationship to the Exchanges, their subsidiaries, and the affiliates that they manage is classified as OTHER.

Note 11: This company is a subsidiary of Zurich Insurance Group Ltd., and is an affiliate of Farmers Group, Inc.




Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

PART 1 - LOSS EXPERIENCE

Current Year to Date 4
2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
1L BTttt ssesssessessnssssssnnnes | eeennneneennseeennnn 2,098,998 | i 1,671,438
2. AllIEA INES....ervereieeiieeiieeiesiseiesessisessssesesssenssensssnsssssssssnssnsenns | eeenssenssnnssnnssnneenns [ 204,320 | it 1,879,841
3. FarmowNErs MUIEPIE PETIL.........c.cuiueireieiiirieiciesee et sesssienss | cressssesses e ssssessessssss s ssessstes | sebessessessssssessessessssassessesssenes
4. Homeowners multiple peril... ..186,802,915
5. Commercial multiple peril 5,778,182
6. MOItgAgE GUATANEY........ocveeeiiiieicicieie ettt sse s sntenss | sbsessssessesessstessesssssssessessessnts | sebsssessessessssassesses et antessesnsnes
8. OCBAN MAIMNE.......ctuerisrieietiees ittt es | Hbetbe bt st s bbbt | Sbtbebsesbesb bbbt
9. Inland marine........ ..2,030,655
10. FiN@NCIAl QUAIANEY......c.evueieiiiiicieiee ettt nsens | sressessssessessessstesse s st ensessesses
11.1. Medical professional liability - OCCUITENCE.........c.vuiveiriiiiriieicieese et | e
11.2. Medical professional liability - ClAIMS-MATE..........cccrrurreieriirieieisseeeiens | e sessseenens |+
12. Earthquake.........c.coeverrenieneincincienene 2,977,338
13. Group accident and hAIN...........cccuiriiecee s | st

. Credit accident and health....

15. Other accident and health

16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made....
17.3 Excess workers' compensation
18.1 Products liability-occurrence.....
18.2 Products liability-claims made......
19.1, 19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability..........

21. Auto physical damage.........cccoueverirrieiieeieees e

. AICraft (all PETIIS)......cvevceeieieies e

. International..
- WAITANEY ...
. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business. .
s TOAIS .ot

: Sum of remaining write-ins for Line 34from overflowpage e
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......ccoeererirsrerierierrsisriannas

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty
o OCBAN MAMNE......eeceeeriieiete ettt ettt een
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.

. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

. International..
L WAITANEY ...ttt
. Reinsurance-nonproportional assumed Property............cccceeeeiieesicreeeieeseseessenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of bUSINESS.............ccccvevieeiiiccice s

o TORAIS. .ottt

Medical professional liability - occurrence....
Medical professional liability - claims made..

Other liability-OCCUIMENCE. .......cvueviierieiciesie et
Other liability-claims made
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made
19.2 Private passenger auto liability.
19.4 Commercial auto liability..........

. Auto physical damage......

..175,237 457
...... 158,031

..5,751,704

.. 1,477,967

..319,001,653
...98,433

179,797,814
..12,272,241
..165,929,409

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......ccoeiiiiiiiinniiniisi s
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Statement for June 30, 2021 of the

Farmers Property and Casualty Insurance Company

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2021 2021 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2021 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2018 + Prior..cc.co. | oo 410123 | oo 27,497 | oo 437,620 | oo 91,377 | e 2,156 | oo, 93,533 | oo 330,107 | oo 8,394 | oo, 22,251 | oo, 360,753 | .o 11,362 | 5304 | .o, 16,665
2. 2019 s [ 342,077 | oo 62,588 | ..o 404,665 | oo 85,127 | v 6,728 | oo, 91,855 | cororvreeierian, 260,666 | ..ocoooorereriinns 15403 | oo 47,866 | ..ooovrernnan. 323,935 | i, 3716 | 7408 | .o, 11,124
3. Subtotals
2019 4 Prior....cco. | cooeevreeriiicinnns 752,200 | oo 90,085 | .o 842,285 | .o 176,504 | ..o 8,883 | .o 185,387 | oo 590,774 | oo 23797 | oo 7017 | o 684,687 |......ce0e0ere. 15,078 | o 12,712 | 27,790
4. 2020.....cciiis | e 608,450 | ..coovvverircinnas 219,485 | oo 827,935 | oo 212,856 | oo 80,049 | .o 292,905 | oo 326,696 | ..o 52,194 | .o 132,982 | ..o 511,873 | .o (68,898) | ..o 45,741 | (23,157)
5. Subtotals
2020 + Priof........ | cooerrerierennas 1,360,651 | oo 309,570 | .ooovererenans 1,670,220 | .coovereireen. 389,360 | oo 88,932 | .o 478,293 | oo, 7470 | oo, 75,991 | oo, 203,099 | .oorcerrernan 1,196,560 |...ccceoreeeeeeen(53,820) [ oo 58,453 | o 4,632
6. 20271 s [ 0.0 S P .0 ST P D0, T D XXX roerierens | eevrerissessissnes 393,386 | oo 393,386 |...ccoounnee D0, S 184,216 | oo, 27211 | o, 211427 | .0 SN R 0.0 T PR XXX i
7. TotalS....ccveeees | v, 1,360,651 | .ovcvercrere 309,570 | oo 1,670,220 | oo 389,360 | .covereriirranns 482,318 | oo 871,679 | oo, 917470 | oo, 260,207 | cooovriereiiienns 230,310 | coeevierrne 1,407,987 |..covvveereirnns (R 720) | 58,453 | ..o 4,632
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | oovevvveeeee 2,249,258
| P (4.0)% | 2. e 18.9% | 3. e 0.3 %

Col. 13, Line 7

Line 8

4 0.2 %




Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? NO
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO

Explanation:
4. The data for this supplement is not required to be filed.

2 The data for this supplement is not required to be filed.
3. The data for this supplement is not required to be filed.
4 The data for this supplement is not required to be filed.

Bar Code:

A 000D AR
* 2 6 2 98 202149000007 =*
A 000 ORI AR
* 2 6 2 98 20214550000 7 =
A 00RO 0 AR
* 2 6 2 98 2021360500007 =*
A 00RO 0D 0 AR 0
* 2 6 2 98 2 0215050000 7 =

Q15



Statement for June 30, 2021 of the Farmers Propertv and Casualtv Insur;_ance Company
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, AQVANCES........cvovereeieseeseesssssssss s ssesssssssssssssssssssssssssssesssssssssssssssssssssssssssssessasssssnssesssssnss | sesssessssssessnsens 1,900,010 | covoovvrevrrenne 1,900,010
2505, INtANGIDIE @SSEL........cocveveiiiieiriiesice ettt naens | seserensetesnreses e 44,300 | ..... ...44,300
2506. Value of company-0Wned life INSUIANCE.............c.ccuiueiercieeecie et essesae s sssssssesas | estessesssessessssssssssssesssins | eveesessessesssssssssessesessesseses
2597. Summary of remaining write-ins for Line 25. 1,944,310 | ..... ...1,944.310
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year

2504. Cash collateral received 0N AEMVALIVES..........ccccvuiucueiriiicce ettt s s s
2597.  Summary of remaining write-ins for Line 25

Additional Write-ins for Statement of Income:

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. North Carolina clean risk SUDSIAY............cccoruriririiriieirseresene e senseesnse st ssnsessnsessesessenees | evnnieneneinnens 1,301,680 | v 2,576,591 | .o 1,823,810
1405. MiSCEllAaNEOUS........cvvvrvererrericieieirisecieieinns .
1497. Summary of remaining write-ins for Line 14

Q16




Statement for June 30, 2021 of the Farmers Proeert aUnd CasualEﬁ nsu r nce Company

LE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......c.iviieieieiie ettt sensens | ebsebssessessesssssse st s st es b s s s st naens 0 | oo 0

2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation

© © NGk W

Book/adjusted carrying value at end of current period (LINES 142+3+4-518-7-8).........cccvvereirirniiiirisieessesesssessssssesses | erresssssssesesssssssessesesssssssesessssessenns 0 | oo 0
Deduct total NONAAMILIEA @MOUNLS............ccoiiieieiiieirice ettt ss s s s s s sse st essnsesesnsesessesess | 2resessssnsessssesesansesessssesansnsesessnsessssnsass | fesessssessssesesassesessssesesnsesesnsesassnsesanns

_
o o

Statement value at end of current period (LI 9 MINUS LINE 10).........cciiiiueiiiiiiiciiiceesicesicteiessresssessesssseressssssessssesesens | ebesssesessssesssissesessesessssesessssesessnsenns 0 | oot 0

SCHEDULE B - VERIFICATION

Mortgage Loans

1 2
Prior Year Ended
Year to Date December 31

1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.ccuvvvieereiivriieiie e | evereiesissie e 394,874,431 | oo 349,510,837
2. Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount

Unrealized valuation increase (decrease)
Total gain (loss) on disposals

Deduct amounts reCeived 0N AISPOSAIS..............cvuevriiveiieieieics sttt ettt b bbbt
Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES..........cveveviviiecieieieecesee et eisiens | et seenes e ———————————————
Total foreign exchange change in book value/recorded investment excluding accrued interest... |
10. Deduct current year's other-than-temporary impairment FECOGNIZE. .........c..euruieriiririreieree et sessssenns | rssesssesssesssmse st s s et snses e ssssnsansees JE OO

....60,196,276
8,109,392

©® N o ok

©

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..394,874 431

12, Total ValUBHION @IIOWANCE........c.cveiieceiiieteieie ettt bbbt bbb s s b b s et s e s b s st s s e s s s s e b st e s s snsessss | oebesssstesesesesss st eben et et s sebebsnsetennsnnas et erns (269,585)

13. Subtotal (Line 11 plus Line 12).. ..394,604,846

14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees ettt ettt nanan

15. Statement value at end of current period (LIne 13 MINUS LINE 14)......iiiiiiiiiiieiiesieiciisisiiesessstssiesessssssssssessessssnsesssssssessans | sssesssssssessessessssssassesan 286,835,899 | ..o 394,604,846

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT.......c.ccciviiieiicreieteiee et b st sssssseaes | sesssassesssesesssaes s st sanes 382,105,280 | woveverieereereeiee 307,543,168
2. Cost of acquired:
2.1 Actual cost at time of acquisition

7,626,289

2.2 Additional investment made after acquisition ....67,086,126
3. Capitalized deferred iNtErESt ANA ONET............cu.cciictece et a bt ae b ae s s e | ebebsssebesssseses st et es e s et et se s b sasbesessnaesas | sbessesessssssesssebes s s et e b sese bbb e s s naetnaes
4. Accrual of discount
5. Unrealized valuation increase (decrease) (49,609,454) | ....oovvevererereeieienan 20,573,727
6. Total gain (loss) on disposals 47,256,479 | oo (868,408)
7. Deduct amounts reCeiVed ON GISPOSAIS.........ccvvcuivieireiiieiei ettt bbb b s st snsesenes | saebessstesssssaessnetesnterns 386,132,329 | oo 20,945,223
8. Deduct amortization of premium aNd AEPrECIALION. ..........cccvueviiiieieiciceie ettt bbb saessees | eebssbessessssssessesse s s besbes e bsses s ssessssants | sebistessessssassssse s sesbes s bbb en s b bnann
9. Total foreign exchange change in book/adjusted carrying value 1,427,801
10. Deduct current year's other-than-temporary impairment recognized 338,200
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-8+9-10).........ccccecvrrerrrrerirririesesieisnresssesiens | crevesississeseseessssssssseses 20,526,846 | ...oovovveerrrrerereie 382,105,280
12, Deduct total NONAAMILEEA MOUNES..........c.ciiiieieicicisi ettt bbb s bbb s s s s bsesnes | oebsetsnsesses et sntes et et entesebsetsnsansessnsants | 4ietstessesssssnsassessessntens et et st ensansesnsns
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cveiiuiiuiieiiiiiiiiisiesciestssesessssssssssessesssssssessssessesessssssnes | sssssessssssessessessssssssssesans 20,526,846 | .......cooeerererieiieians 382,105,280

SCHEDULE D - VERIFICATION

Bonds and Stocks

1 2
Prior Year Ended
Year to Date December 31

Book/adjusted carrying value of bonds and stocks, December 31 of prior year 4,194,158,990

Cost of bONAS AN SLOCKS ACUIFED.........vevererririiceei sttt sttt 1,074,747 ,407
ACCTUAL Of QISCOUNL. ..ottt sttt bbbt b st nsessnssntensessennts | ensessessnssssessessnssnsessessnsens 2y OO TS | wrerrersssessessesssssssessessnssneen 5,083,074
Unrealized valuation iNCrease (ABCIEASE)..........ccvuveviviieeiecieteee ettt s sssssse s ssssesss s sssssssesssssssssessnsss | svesessenssssssesessnsenseseesei 2292 00,809 | ot (46,544,874)
Total gain (loss) on disposals 9,879,002

Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM..........ccviiecee ettt bbb a bbbttt es e aes
Total foreign exchange change in book/adjusted carrying value...
9. Deduct current year's other-than-temporary impairment recognized....
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. ....589,604

..1,193,959,115
....15,185,888

©® NS ok N =

867,452
1,696,470

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... ..3,697,752,026
12. Deduct total NONAAMItEd AMOUNES..........c.cviviieieicicecie ettt b e bbb sses e | sbastessessssasssssesses st st ensenas 8,888,296

13. Statement value at end of current period (Ling 11 MINUS LINE 12)......c.oiuiiuiiereiiiiieiesessctesesessesiesesssssssssssssessssessessssssenes | sossesisssssessessssssssnsns 3,688,863,729




Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (B)- ettt ettt ensies | soeesseessenssenssneees 1,952,395,558 | ....ovrvriiriirrins 819,075,577 | oo 726,217,672 | oo (2,439,750 | ..overrverrririins 1,952,395,558 | ....ovvvririrnnn. 2,042,813,713 | oot | e 2,346,221,186
NAIC 2 (B)- et | eriesissiesessissiaas 579,920,090 | ...vvrrerrirniirrrinens 76,239,279 | oo 8,924,996 | ....cooviirirersei ST707 | s 579,920,090 | ..ooovverrieiineiinnes 847,272,080 | ..oovvnienercircriericeierrenseniens | e 707,038,507
NAIC 3 (@)-1ruvvreereireereiseiseissess s | eriesisseeseesseninas 169,373,484 | oo 75,449,118 | oo, 103,896,251 | ..covvverreireireireinnes 270,499 | ..o 169,373,484 | ...vvvvinn, 141,196,850 | ...oovvueveienrirneieereereesseseeses | ceveerieniesieseenens 216,994,881
NAIC 4 ()-vuvrerrereeereiieeiseteises sttt ettt ss st snssessenes | sessessessesssnsssssessenens 30,987,189 | oo 51,335,767 | cooovvreerrriecierirn 20,513,570 | oo (9,583,289 | ..o 30,987,189 | oo 52,226,007 | ...overeeirirnirnirnerntnsnsnsiens | e 64,227,187
NAIC 5 (B)- 1.ttt | esssesseesesssse s 4,394,414 | 3,724,221 | e 891,258 | ... (73,382) | oveoeeeieeiieens 4,394,414 | s 7,153,995 | ..o | e 4,329,749
NAIC B (B)-..-vrerevrereiseise ittt | sttt 4] s 680,000 | oo 680,003 | ..o 9,834,681 [ ..o L P 0,834,882 [ ...t | s 3
TOtAl BONGS. ...ttt | eonsinnsseni s 2,737,070,739 | .o 1,026,503,962 | ....ovvevriniiinriines 861,123,750 | oo (1,953,534) | ..ooveverniiniies 2,737,070,739 | oo 2,900,497 417 | oo (] P 3,338,811,513

20IsO

....5,900,000 - 5,900,000 | ..oovvvriiriiriiniis 5,900,000 5,900,000

NAIC 2.t | ebne s 33,909,000 [ ...ovuiiiiiirieiieiissiseirienisinens | e | e 804,000 | ...ccorvirririciinins 33,909,000 | ..coovvevireieiiriirinas 34,713,000 [ oo | e 34,526,000

T0. NAIC 3o bbb ens | feb bbb s bbb bbb | bbb | Sh bbb s | s | S 0 [ | s
T10 NAIC A | b | SR bbb | Shb s | s | s 0 [ |
12, NAIC Be.c ettt ens | esteninsi e 379,790 | oot | et | fene s (88,067) | ..veeveerrereererieiinrieinas 379,790 | e 201,723 | oo | e 379,790
130 NAIC Bttt ens | SoEeRe sttt e | frehseneene R e e en bt | chrentent ettt et | et sttt nns | fhene e sttt 0 | e | e
14, Total Preferred SOCK..........ccooviuiriiniiicicisicrecsssccsissns | e 40,188,790 |...coovviiriicicinisiccisisiaa 0 [ 0 [ 715,933 | .o 40,188,790 | ...ooovvcvicicicia 40,904,723 |....ooooiiiiiiiiinad 0 [ i 40,805,790
15.  Total Bonds and Preferred StocK.........oiiiiininiiniiniississisnisnisnins | ceneesiseneseneeneans 2,777,259,529 | ..oocvvvvviniinnas 1,026,503,962 | ......cooccvcvicininnn 861,123,750 | ..o (1,237,601) | ..o 2,777,259,529 | ...ccoovcviicinns 2,941,402,140 | ..o [ R 3,379,617,303

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18§.......... 0; NAIC2S......... 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999

SCHEDULE DA - VERIFICATION

Short-Term Investments

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term investments acquired
3. Accrual of discount
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposals
6. Deduct consideration received on disposals
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11.  Deduct total nonadmitted amounts

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

QsI03




Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

10.
1.
12.

31

3.2

33
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PHIOK YEAI)..........cueviurireiieieisiiesseietsstes et sss sttt bt bbb st enas 1,529,159
Cost paid/(consideration reCEIVEA) ON AATIIONS...........cvcereririrerieireissseeie st ssss st e st E e £ (1,905,863)
Unrealized Valuation INCIEASE/(UECIEASE). .........cvueuiiiieireieieieie ettt sttt s bbb s st b 88888 s R bR bbbttt (241,714)
SSAP NO. 108 AUJUSIMENTS. ..o reueeieeerrereessiesseseesesssseeeseessseseesessessssesessesssessessesssssessessssssessassssssessessasssessessassssssessassssssessessssssessasssssessesssssessesssssnssessassessessassssssnssassnsnns

Total gain (10SS) ON tErMINAION FECOGNIZEM. .........eieiiieiieieieisie ettt b st s s s st R s bR s bbbttt 186,245
Considerations received/(Paid) ON tEIMINAHONS. ...........ovrurrirererrieeriereeeiseeesseseiseesss s sses st se e st ss e sse st ees e s eE s E a8 E st es e en s 98,149
AAMIOTHZATON. ...ttt st s s8R0 808 A R £ SRR R et (40,964)
Adjustment to the book/adjusted carrying Valug Of NEAGE IHEIM............. et sttt een

Total foreign exchange change in bOOK/adjUSIEA CAMTYING VAIUE...........ciuiieiieiiicisie sttt bbbt 571,286
Book/adjusted carrying value at end of current period (LINeS 1+ 2+ 3+ 4 +5 -8+ 7 + 8+ 9)...uiiiiiiiiinerieseee ettt 0
DedUCE NONAAMILIE BSSELS. ...t bbb

Statement value at end of current period (LINE 10 MINUS LINE 11)........iuru ittt ettt bbbttt s 0

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI). ... rurerererereseesesessaseesssesessssessssssessessssssessessassssssessassssssessessssssessessssssessesssssessassassssssessons

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COUMN).........c.cccovvueieieieinieeeseesee s

Add:
Change in variation margin on open contracts - Highly Effective Hedges:

3.11 Section 1, Column 15, current year to date minus............cc.coeureenee

3.12 Section 1, Column 15, PriOF YEAI........ccvirrerieieireissreieieessessseeenns 0

Change in variation margin on open contracts - All Other:

3.13 Section 1, Column 18, current year to date minus..............ccceevnene

3.14 Section 1, Column 18, PriOr YEar........ccovveerereeereeeerereereieereeiseieenns 0 0

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus............c.ccceveeeee

3.22 Section 1, Column 17, PriOr YEAI........c.ccvvrieererereieeeie e 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............cccccevvnenee

3.24 Section 1, Column 19, prior year plus.........c..cceevvererreveeereereerennns
3.25 SSAP No. 108 adjustments..........cccovevvererireieiieiseeie s 0 0

SUDLOAL (LINE 3.1 MINUS LINE 3.2).....uuvuvriererrieiieseseiessesssseseessssssssesessessss s ssessssssessessssssssessessasssessessassssssessssssssessessasssessesssssnssasssnssesssssnssessessanssessessasssessessnssnssessessanens 0

Cumulative variation margin on terminated contracts during the Year...........cccocvveevieieieiesieiesennens

Less:

4.21 Amount used to adjust basis of hedged item...........cccocovvvrieireirennen

4.22  AMOUNE FECOGNIZE. ... vvveerieerireieieiee e naes
4.23 SSAP No. 108 adjustments..........ccceerererrerrieieissee s 0

SUDLOAL (LINE 4.1 MINUS LINE 4.2).....c.cuurieieceeireiieeeseietseessseseeesssssseesessessss e ssessas s s sse s se st es s s 8o s a8 e84 2848428428 R 24888 R en s s st 0

Dispositions gains (losses) on contracts terminated in prior year:

5.1  Total gain (loss) recognized for terMINALONS IN PIIOF YEAN.........c.riuiuiuriaieeeereeseeeeeeseesseeess st ee st es s s s e s bbb bbb bbbt
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOT YEAI..........coveiiiiirieieee et en
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 - 5.1 = 5.2)...uiuiuiiiereree ettt 0
DedUCE NONAAMILIE BSSELS.........uiuuiiiiiiiici bbb bbb
Statement value at end of current Period (LINE 6 MINUS LINE 7).........cueiuiururiuiereeeiseeereiseiseessseeessssssessesessess st ss st s s bbb bbb s s bbbt baen 0

QsSi04
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Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 1 12 13 14 15 16
NAIC NAIC
Designation Designation
or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted or Other | Book/Adjusted
Number Description Description Amount Carrying Value Fair Value Date Date Description Carrying Value Fair Value CUSIP Description Description | Carrying Value Fair Value

NONE
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Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic
Asset) Transactions Asset) Transactions Asset) Transactions Asset) Transactions Asset) Transactions
Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value

Beginning INVENTOrY........cccevieeericerieeseeessesssseeinnes | ceveiessiessssssesesesenns N 82,978,219 | ..oovceee I 82,978,219 | ..o [0 OO [0 L0 TR UURRR IDURTOO T N 82,978,219
Add:  Opened or aCQUINEd trANSACHONS...........ccurevereriererieis [ eeereesseseiiesesesiesinies | eerevssesssssssesisssssesesssssesssesssssans | sessesisssssessssssesesesss | sesiessssesiessssessesssssssssssssssssessesins | sressessesissssssssessssssesss | essesssessessessssssssssesssssssessnssssesses | sssssssssssssesssssssessesinss | sessessessessnssssessessssessessssessesessnsss | soessessssssessessssesseses 0 [ oo 0
Add: Increases in replication (synthetic asset)

transactions statement value............cccoveveireniernninns [ oeveennn XXX otevrinies | vererieiseinssnesesesessssssesssssnees | sveesienns XXX erreveirens [ reiveieseesssenesssesssssessesnnnes | sesessenns XXX viriieriens e | vevseeenns XXX oevivinrenns [ v | sevvesenes XXX oovevviniien | erveereinsiesesesse s 0
Less: Closed or diSpoSEd Of trANSACHONS. ............cirivereiries et | ersesseiiesssiese s s sssssssesssssnies | setesssessessessssssssssessss | seessssessesssessesssssssssesssssssessessnses | sesessssesssssssessessssessess | sessessessssessessssssesssssssessesssessasse | ssssessssessesessssessessnssns | ssssssssessessssessesssssssessesssssssessessnss | sosessessssessesssssssessens 0 | oo 0
Less: Positions disposed of for

faliliNg EffECHVENESS CHIEEMIA. ......vu v | eeerinnieissssinenienes | ceeesnssssesesssressssessssessessssnssestes | ressessesssssssssnssessnssnss | sessessnssessossssssessessassssssnssessansnsse | ssesssessessessasssnssessassans | sessesssssessossssnsssessassssssssassessanss | sesessssssmssessessnsssmssessns | oessessesssssessessanssnssnssassnsnnssessons | sessssessessasssessessassnns 0 | oo 0
Less: Decreases in replication (synthetic

asset) transactions statement value............c..cccocevveeenns | cvrnannas XXX teveriiieins [ eesiisiesscessssesssiesssssesssenes | aoserines XXX ooivveeiinn | ereeieierisiesssceeseessssseessssensns | erensenas XXX ooiereriries | evreieriscesssssesssieesssessssssesenses | oneerenan XXX oriteirinies [ eeersresieesisesssseseseessssssesenses | oserenan XXX ottetiiirieien | e 0
ENding INVENTOMY......cvuiveiiiieieiesiscicsesssissssesssississsessnesnes | oesssiesssssssssessssenes I 82,978,219 | oo I 82,978,219 | oo [0 OO [0 P [0 ORI | I [POUROORORRRORRO I 82,978,219




Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 4.ttt sttt s sttt

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccoeuververisienerneeriennnnns

TOLAI (LINE 1 PIUS LINE 2)....vuviiiseieieiieieteess ettt s st s s8R s8R e st s bbbt en

Part D, SECHON 1, COIUMN B........covviriiieiieic ettt bbbt bbbttt

Part D, SECHON 1, COIUMN 7......ouvviiiriieeieie ettt

Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueviiiieieiiiiisieisiseteseie ittt se st 88828ttt s sttt

Fair Value Check

Part A, Section 1, COlUMN 16.........ccceerrniereirerieee e sesssssneeened NNE .....................

Part B, SECHON 1, COIUMN 13........iiieiiieis ittt

TOUAI (LINE 7 PIUS LINE 8)....vvvevecvcteeete ettt et s s st a st b es et s bt A bbb s e s e s R s st et s s st ae e s bae s e s e s st et s s et e bt n e s e s eaen

Part D, SECHON 1, COIUMN 9.ttt ettt sttt ettt s et a et s s s e e et st ens et et s s et st se st esent et ensnanennas

Part D, SECON 1, COIUMN 10......c.eiiriiieiirieiesiesissie s sttt bbbttt s st

Total (Line 9 MINUS LINE 10 MINUS LINE 11)......uevurieiierinrireiesissisesessessssisessessssssesssssssssessessesssessessessssssessassssssessessssssssessassssssessasssssessesssssessessasssessessassssssnssessasssnsseseas

Potential Exposure Check

Lo T WS T=Tox 11o] T R O] 13T T4 TP

Lo Tl = ST Tox 1o] T TR O] 13T T OO

Part D, SECHON 1, COIUMN 2.ttt sttt ettt a sttt et s st a st s s et s et st ens st et s s et st se st esenseeessnansanas

Total (Line 13 PIUS LINE 14 MINUS LINE 15).......cruriueiierieireeiseieisisssisses s st ss sttt se ettt ss st 8 s £ s s bbbt

Qsl07



Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

. Total foreign exchange change in book/ adjusted carrying value.....

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

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

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

1
Year To Date
.......................................... 163,795,130
.......................................... 641,945,242
................................................... 26,524

............................................ 82,809,112

....................................... 2,157,350,397

................................................. 412,910

.......................................... 805,780,079 | ...oovvvvrrrinnrinriinnnnnnn2,076,797,327
............................................................ 0 [ v 163,795,130
.......................................... 163,795,130

QsI08
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Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbrances on| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Farm Mortgages
0000201245.........coomerrrrererierinerierieseseesesissnis Fresno (67 YOSUTSTTRRRIRN ISR 09/14/2020.... | covooevrreereirerieriiens 3200 | = o | s 390,000 | e 2,100,000
Summary line Adj o [VARIO. i VAR 06/30/2021..... | .ovoreiiirinniisinssrienssies | = e | e (1,980) | s
0199999. Total - Mortgages in Good Standing = FAMM IMOMGAgES. ... euutuutiisirsteisieierset st ers et ts e st ses e e ses st ee bt ses e eh et eh et ses e eb et etsensee | etbensessse et snsanen et ansensenstsnssnsenensnsensenss | bonees XXX XXX 0 [0 10,420 [ i 2,100,000
0899999. Total - MOrtgages iN GOOG SEANGING. ... vurueeereereeieei ettt sttt et et st set st ess et eeseseesee et ssseeseesee et eesee et aeseeseEseE et eeseeseE et eeseeseE et eesees et et aetessessetse | Shessessetssassessesnsassassesnsansessassnsansantessns | ansenes XXX....... XXX 0 [ 310,420 [ i 2,100,000
3399999, TOLAI MOIGAGES. .......cvvevvseeereeiseisesseiseissesesseses st s8££ 8288t te eesesb e b st enna | crnies XXX....... XXX 0 [ eorreereeeseeeenesseeseensssessenssnssssensnnnenn 370,420 | . 2,100,000
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -|Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages With Partial Repayments
Scheduled Repayments........ |VARIO | 06/30/2021.... | 06/30/2021.... 0 .1,828,062 0
0299999. Total - Mortgages With Partial Repayments... 0 0 0 0 0. .1,828,062 0 0
0599999. TOtAl MOMGAGES. ........vveevrieerireieseeseeisee et assssssessseessesesaeesas 0 0 (V] [ 0 0 0 (V) [ 1,828,062 0 0




Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4

NAIC

Desig-
nation,
NAIC
Desig-

nation and
SVO
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) / Accretion | Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

€030

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Andreessen Horowitz Fund VI, L.P...... Menlo Park.. . | Metropolitan Life Insurance Company...... 04/18/2019 | 04/01/2021 ..311,500 | ........ 331,949 ..20,449 | ... 20,449
Andreessen Horowitz LSV Fund I, L.P. Menlo Park.. . | Metropolitan Life Insurance Company...... 04/18/2019 | 04/01/2021 | ..........719,751 veere.065,000 | ... 719,751 weereenen DA 75T | 54,751
Ares Special Opportunities Fund, LP... New York . | Metropolitan Life Insurance Company...... 05/04/2020 | 04/01/2021 | ....... 1,428,174 | .o .(121,796) | v [ e e | oeeene(120,796) [ s [ 1,306,378 | ..... 1428174 | e | e 121,796 | ....... 121,796
Battery Ventures Xl Side Fund, L.P . | Boston. Metropolitan Life Insurance Company. 04/01/2018 |04/01/2021 2,082,263 1,239,140 | ..... 2,082,263 843,123 | ........843,123
Battery Ventures XII, L.P................ Boston. Metropolitan Life Insurance Company...... 02/01/2018 | 04/01/2021 | .......3,040,391 | .......(836,111) | oorerreereeecns [ eerreeeininennins | eereeeeineennenne | eeeeenn(836,111) | oo | e 2,204,280 | ..... 3,040,391 [ oo | e 836,111 | ........ 836,111

Battery Ventures Xl Side Fund, L.P.
Battery Ventures XIlI, L.P.
Bayview Opportunity Domestic VI, L.P

Metropolitan Life Insurance Company...... 01/24/2020 | 04/01/2021
Metropolitan Life Insurance Company. 01/24/2020 | 04/01/2021
. | Metropolitan Life Insurance Company...... 08/28/2020 |04/01/2021

AAAAAAAA 177,016
.239,639
AAAAAAAA 481,581

Boston.
. | Boston.
New York

Bessemer Venture Partners Century Fund L.P............ [Larchmont... . | Metropolitan Life Insurance Company...... 09/13/2019 [04/01/2021 | ... 853,152 | 01ei0n.22,015 | oo v | vevennnsnneninns | vereeennn22,015 [ | e 475,167 | i 453,152
Bessemer Venture Partners X Institutional L.P . | Larchmon . | Metropolitan Life Insurance Company. 10/15/2018 | 04/01/2021 .316,340
Blackstone Strategic Alliance Fund Il L.P........ New York.... . | Metropolitan Life Insurance Company...... 11/23/2010 | 04/01/2021 712,880 712,880 | ........ 712,880

....... 3,683,403 | .....3,683,403
..... 15,700,000 |....24,041,640

Dyal Capital Partners IV, L.P... . | Metropolitan Life Insurance Company...... 04/06/2018 | 04/01/2021 | ....... 3,683,403
Egerton Capital Partners, L.P... Wilmington.. . . | Metropolitan Life Insurance Company...... 05/17/2012 | 04/01/2021 | .....24,041,640
Francisco Partners Agility Il L.P........ccovrivvivirencnn San Francisco.................. .. | Metropolitan Life Insurance Company...... 04/03/2020 | 04/01/2021 | ............ 37,194
Francisco Partners IV, L.P... San Francisco. . | Metropolitan Life Insurance Company...... 12/08/2014 {04/01/2021 | .....10,018,957 | ....(5,146,457) | ...evveveererreres | vrernieinennnns [ eeereinereeninns | 0en(5,146,457) [ v | i 4,872,500 |....10,018,957
Francisco Partners V, L.P.... San Francisco. . . | Metropolitan Life Insurance Company...... 09/29/2017 | 04/01/2021 | ....... 4121477 | ... (491,477) | .. v v | e (BOTATT) | | e 3,630,000 | ..... 4,121,477 |.. .
Francisco Partners VI, L.P........ccooornrninnnrnncnnnns San Francisco.................. .. | Metropolitan Life Insurance Company...... 04/03/2020 | 04/01/2021 | .......... 100,625 | ..ovveveeeeeeeinees | o | s . 0 | 100,625 | ........ 100,625 | .oevevereereinees [ e | e (1

New York....

Gibson Holdings | LP. Toronto... Metropolitan Life Insurance Company...... 10/17/2019 | 04/01/2021

Hg Genesis 9 L.P..... London.... . Metropolitan Life Insurance Company...... 02/07/2020 | 04/01/2021 .

Hg Saturn2 AL.P London.......c.eveeevnreninnnnns GBR| Metropolitan Life Insurance Company...... 02/07/2020 | 04/01/2021 | ..........353,271 | ......... (24,247) )

Hg Saturn L.P London.... . | GBR| Metropolitan Life Insurance Company...... 03/07/2018 | 04/01/2021 ...(1,233,522) | .. )| -

Hg Secular Co-Invest L.P.........ccoovrririrninirenes Boston Metropolitan Life Insurance Company...... 09/04/2020 | 04/01/2021 | ..........383,601 | ooeceeeec(7,578) [ oveeeieiereiecee [ eeerereeeireineinees | cereeeiseisessenines | cereeneenes (UA7£:))) [ - 376,023 | ........ 383,601 | .o [ s 7,578 | oo 7,578 |....
Hg Vardos Co-Invest L.P Oslo NOR| Metropolitan Life Insurance Company...... 09/04/2020 |04/01/2021 (2,434) | oo | s 375341 | ........ KV 0 (T IR IR 2434 | 2,434 | s
Hudson Holdings Cayman | LP.......... ... | Toronto CAN | Metropolitan Life Insurance Company...... 07/29/2019 | 04/01/2021 | .........207,237 | .cec0ee. 7,783 | oooiiieieieiicns | eereireinieincineins | vevveineeneensinnne | eveeveenes Y (G X 0 U I 265,000 | ........ 207,237 | oo | e (57,763)| ......... (YA LCR) | -
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Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Hudson Holdings | LP. Toronto. CAN | Metropolitan Life Insurance Company...... 07/29/2019 |04/01/2021 | .......... 133,543 | oo 59,511 | oo | cerereeieniesinees | e | v 59,511 | oo | e 193,054 | ........ 133,543 | v | e (59,511) | evvvevs (59,511) [ ovevevrereerreins
KKR Dislocation Opportunities (Domestic) Fund L.P.... [ New York.........c..cccovunnee. NY.. | Metropolitan Life Insurance Company...... 04/09/2020 | 04/01/2021 | ....... 3,769,373 (01 (OO 3,769,373 | ..... 3,769,373
Kohlberg Investors IX, L.P Mt. Kisco. . | Metropolitan Life Insurance Company. 12/09/2019 | 04/01/2021 v 114,866
Lightspeed Venture Partners Select Ill, L.P................. Menlo Park . | Metropolitan Life Insurance Company...... 03/28/2018 |04/01/2021 | .......1,658,095 | .......(207,415) | c.ovvvererevrinri | cevrrerirerinnienns [ rverrernniienniens | e 207,415) | o | 0000 1,450,680 | ... 1,658,095
Lightspeed Venture Partners Select IV, L.P. Menlo Park.. . | Metropolitan Life Insurance Company...... 02/28/2020 | 04/01/2021 | ......... 204,597 | .oocece. 11,403 | oo s | e | eveereees 11,403 [ oo | 00 216,000 | e 204,597 | oo | e (11,403) | ......... (11,403) | ....
Lightspeed Venture Partners XII, L.P. . | Menlo Park.. . | Metropolitan Life Insurance Company. 03/28/2018 {04/01/2021 | .........830,073 | coecvees(TA073) | cooiirirriireins v | e | v (74,073) | .. .830,073 LT4073 | 74,073
Lightspeed Venture Partners XIII, L.P.. Menlo Park.. . | Metropolitan Life Insurance Company...... 02/28/2020 | 04/01/2021 2,157 | oveverereirens | e, 108,000 | ... 105,843 (2,157) (2,157)
New Enterprise Associates 17, L.P.......... Menlo Park.. . | Metropolitan Life Insurance Company...... 05/20/2019 | 04/01/2021 | ......... 445,694 | .........(35,694) [ ..ooovrvereeieins [ errrerieieieins [ e [ e (35,694) [ ..oovevrnreias | 20ernnd410,000 | .. 445694 | ..o | e 35694 | ... 35,694
Odyssey Investment Partners Fund VI, LP.. . | New York . | Metropolitan Life Insurance Company. 12/06/2019 | 04/01/2021 22,148 .v.r...205,649 ..(22,148) | . (22,148)
Permira VII L.P.1 .. | London.... Metropolitan Life Insurance Company...... 05/03/2019 | 04/01/2021 | ......1,169,442 | .........(50,124) [ ooeoevcerieins [ ereireiriniereins [ eereereineeereeneens | e (50,124) | .........(31,421)| .......1,087,897 | ..... 1,169,442 | oo | e 81,545 | ......... 81,545
Public Pension Capital, LLC . | New York.... . | Metropolitan Life Insurance Company...... 07/10/2014 | 04/01/2021 5,589 | .o | e 154,729 | 149,140 (5,589) | oo (5,589)
Scale Venture Partners VI, L.P . | Foster City.. . | Metropolitan Life Insurance Company. 06/27/2018 |04/01/2021 2,730,954 (A47,676) | coovvvevierireiins | verreriseiiereninnes | eeveeesniseisssnnnns | ovve (447,676) | .. 2,283,278 | ..... 2,730,954 447,676
Tailwater Energy Fund IIl LP.... Dallas . | Metropolitan Life Insurance Company...... 07/20/2018 {04/01/2021 | ....... 8,101,765 | ........ 922,328 | oo | e | e | s 922,328 | ..o | e 9,024,093 | ..... 8,101,765
Tailwater Energy Fund IV LP Dallas.. . | Metropolitan Life Insurance Company...... 06/24/2019 |04/01/2021 | ....... 1,004,372 | ........ 157,419 | oo | v e | v 157,419 | oo | v 1,161,791 | ..... 1,004,372
Trilantic Energy Partners Il (North America) L.P.......... | Austin.. ..| TX.. | Metropolitan Life Insurance Company...... 12/14/12018 |04/01/2021 | .......... 609,152 | .......292,796 | ..oooooirrririns [ e 292,796 | .o | e 901,948 | ....... 609,152
Trivest Discovery Fund, LP.........c.cccococvniiniiiiniicciins Coral Gables............c....... FL... | Metropolitan Life Insurance Company...... 12/19/2019 | 04/01/2021 | ............ 59,012 | coovrreeerna(168) | o [ s (168) 58,844 | ......... 59,012
Trivest Fund VI, L.P.......coovvrennnnee. .| Coral Gables. .| Metropolitan Life Insurance Company...... 09/19/2017 | 04/01/2021 | .........528,894 | ........ 24,880 | ...cccooiimririns [ cererreneerieirins | vevveenerereereinnine | eeeereeees 24,880 | oo | e 553,774
Westlake BioPartners Fund I, L.P. . | Westlake Village. . | Metropolitan Life Insurance Company...... 05/07/2020 | 04/01/2021 | ............28,000 | .ooovererrieirens [ eeereeeeeieireienns [ oo 0 28,000
Westlake BioPartners I, L.P.........ccocvevvivvrernninnirnnine Westlake Village . | Metropolitan Life Insurance Company...... 08/30/2018 |04/01/2021 | .......2,248,642 | ..........3,608 | ...cccovovrrvrvrins | e 3,608 2,252,250
Westlake BioPartners Opportunity Fund I, L.P. Westlake Village. . | Metropolitan Life Insurance Company...... 05/07/2020 | 04/01/2021 K7 [ [ S 70,000
Whale Rock Flagship Fund L.P....................... Boston Metropolitan Life Insurance Company...... 07/31/2017 | 04/01/2021 | .....23,572,793 | ..(10,672,793) | ..ooovvurerirriririn | corrvrevierinniicnns [ et (10,672,793) | oo | e 12,900,000 |....23,572,793
Whitehorse Liquidity Partners Fund I1I LP. Toronto. Metropolitan Life Insurance Company...... 05/31/2019 | 04/01/2021 | ....... 2,120,703 (01 [T 2,120,703 | ..... 2,120,703
Whitehorse Liquidity Partners Fund IV LP... . . | CAN| Metropolitan Life Insurance Company...... 04/21/2020 | 04/01/2021 391,632 [ iieec(B7,108) [ oo | e | e | i [CTA0) | R 354,526 | ........ 391,632 .
WIN 7, LPeiececee e .| New York.... .. | Metropolitan Life Insurance Company...... 03/30/2007 | 04/01/2021 | ... 32,575 20,595 53,170 | .......... 32,575 | o | e (20,595) | ......... (20,595) | ...
Wynnchurch Capital Partners V, L.P........cccccoovvnnnnnas Chicago IL.... | Metropolitan Life Insurance Company...... 12/13/2019 [04/01/2021 | .......... 112,942 | i 14132 | i L | i 14132 [ o [ 127,074 | ........ 112,942 | o | e (14132)| ......... (14132) [ oo
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated ...108,978,507 | ..(27,028,250) | ......ccocevnence (U [ (U I 0 | ..(27,028,250) | ............ 5691 | ... 81,955,948 |..108,981,549 | .......cccoc... 0 |...27,025,601 |...27,025,601 | ........... (4,518)
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
| p001437 MetLife Core Property Fund, LP - MPC........ lWhippany ......................... | NJ.. | Metropolitan Life Insurance Company...... |04/02/2018 |04/01/2021 ....55,945,778 | ..(1,103,265) | ...ovvverereierins | errriereiieierinies | e ..(1,103,265) | ..o | e 54,842,513 |...55,945778 | ......ccccevvvevvvecrs | . 1,103,265 | ..... 1,103,265 | .....cccoccc.... 2
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated e .....55,945,778 | ....(1,103,265) | ....covrveinnnnnd (U I (L] 0 ]...(1,103,265) | ..oocovrrrrrnnnncd 0]... 54,842,513 |....55,945,778 | ..o 0 ... 1,103,265 | ..... 1,103,265 | ...ovovoveiineae 2
Any Other Class of Asset - Unaffiliated
|Genera| Deal.. |New York........cceueeeneen. | NY.. | Metropolitan Life Insurance Company...... |01/01/2020 [ 04/01/2021 | .....cccovvivniiniies [ covnivnninniicnnis 0 e | (LT24) [ e (1,724) [ | (1,724)
4699999. Total - Any Other Class of Asset - Unaffiliated 0 0. 0 [V 0| (L724) | e (L724) | 0 (1,724)
4899999. Subtotal - Unaffiliated..........ccccocviiiniiiciiniiciiiisiccins ....108,978,507 | ..(27,028,250) | . ..(27,028,250) | ...........5,691 | ..... 81,955,948 |..108,979,825 ....27,025,601 |....27,023,877
4999999. Subtotal - Affiliated .....55,945,778 | ....(1,103,265) | . .(1,103,265) | ..vovriereeen0 [ i 54,842,513 |...55,945,778 | ....cccoocovenin0 | e 1,103,265 | ..... 1,103,265
5099999. Total ....164,924,285 | ..(28,131,515) | . ..(28,131,515) ....136,798,461 |..164,925,603 ....28,128,866 |....28,127,142




030

Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - U.S. Government
000000 00 O | GOVERNMENT NATIONAL MORTGAGE A 2.500%........cccmvererrerirrereniieiernnisnerenes | covrererieennes 05/19/2021........ JP MORGAN SECURITIES LTD LDN...... 20,696,383 | ...ovoererie 19,912,335 | oo 27,656 | 1A oo
91282C  BU 4 |UNITED STATES TREASURY  0.125% 03/31/23.....c.ciiiiiniiisinnissrsnsssesensssisseensnnns | sresersssssenes 04/19/2021........ DEUTSCHE BANK SECURITIES INC. ....324,784,180 .325,000,000 22,199 |1.A
0599999.  Total - BONAS = U.S. GOVEIMMENL. ... cuuiiuiiiiiisisisiess et rss st 008 e e41eeE8 0880808808480 8 0844840820008 4048408000808ttt nnsiansias .344,912,335 XXX
Bonds - U.S. Special e and Special A
000000 00 O |FEDERAL NATIONAL MORTGAGE ASSO  0.500%........ccvvvrerrrrrerrnrrrmseerersnsissrenins | covverensnnenes 04/19/2021........ WELLS FARGO & CO 24,850,550 | ..o 25,000,000 | coveerririiieee e 42,708 | 1A (o
000000 00 O |FEDERAL NATIONAL MORTGAGE ASSO  4.000%........ccovvueremirerenierriniererinsieesennens | covrereniennnes 04/20/2021........ BANK OF AMERICA N.A.....coovieinieininierieis 10,008,957 | ..o 9,250,155 | oo 12,334 (1A e
13077D  PA 4 |CALIFORNIA STATE UNIVERSITY 5.000% 11/ .| 04/28/2021........ BARCLAYS CAPITAL INC 308,529
13077D  PB 2 | CALIFORNIA STATE UNIVERSITY 5.000% 11/ .| 04/28/2021........ BARCLAYS CAPITAL INC 325,993
13077D PS5 | CALIFORNIA STATE UNIVERSITY 5.000% 11/ .| 04/28/2021........ BARCLAYS CAPITAL INC 4,317,585
13077D  PT 3 |CALIFORNIA STATE UNIVERSITY 5.000% 11/ .| 04/28/2021........ BARCLAYS CAPITAL INC 4,285,254
3133AJ PG 2 |FEDERAL HOME LOAN MORTGAGE COR 2.000%... .| 04/19/2021......... JP MORGAN SECURITIES LTD LDN...... 9,884,739
3137EA EV 7 |FEDERAL HOME LOAN MORTGAGE COR 0.250%... .| 04/19/2021........ | DEUTSCHE BANK SECURITIES INC. 50,025,472
3137FK  PJ 9 |FREDDIE MAC FHLMC_4855 4.000% 08/01/48... .| 06/01/2021 Interest Capitalization............... 58,362
3140GS RR 5 |FEDERAL NATIONAL MORTGAGE ASSO 4.000% .| 04/20/2021........ CITIGROUP GLOBAL MARKETS INC/ 9,295,441 | ..o 8,558,599
3140H1 WL 0 |FEDERAL NATIONAL MORTGAGE ASSO 3.500% .| 04/20/2021........ BANK OF AMERICA N.A.......vvirririniinnrierienes 12,810,713 | oo 11,997,156
3140L3 N4 9 |FEDERAL NATIONAL MORTGAGE ASSO 2.000% . | 04/19/2021 CITIGROUP GLOBAL MARKETS INC/ 15,054,406 14,928,447
3140L5 BA 3 |FEDERAL NATIONAL MORTGAGE ASSO 2.000% .| 04/19/2021........ | CREDIT SUISSE SECURITIES USA L 10,193,274 9,885,885
3140QK  LF 3 | FEDERAL NATIONAL MORTGAGE ASSO 2.000% . | 04/19/2021 MORGAN STANLEY & CO 15,052,216 ...14,928,589
3140QK NX 2 |FEDERAL NATIONAL MORTGAGE ASSO 2.000% .| 04/19/2021........ BARCLAYS CAPITAL INC 15,393,247 ..14,917,743
3140X6  SW 2 |FEDERAL NATIONAL MORTGAGE ASSO 3.500% .| 04/20/2021........ TD SECURITIES USALLC 6,346,343 | . .....5,930,295 | ...
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ... .. e iuirieueiaresiateseeeiasieiinias | eeretessssesseesseassessessseseseesssseeaesaesesssesessessssessesassesseesessesaesessesaesessessessesessessesaesessessessesessessesasssesessessesessessesssansessnssnsans | oesessessssassessesassassessessnsessessesansansessesns | fessesssssessssansessesssnsasaes 188,211,081 | oo 183,261,824 | ..o 353,348 XXX
Bonds - Industrial and Mi:
000000 00 O |ATHENE GLOBAL FUNDING 1.200% 10/13/23.........ccooviriiernrnrierinirniesiersissrens | coerereniennnes 05/20/2021........ TD SECURITIES USA LLC 2,255,868 | ..o 2,230,000 | oo 3,048 [1.LFFE..ccoovii.
000000 00 O |BANK OF NOVA SCOTIA 0.700% 04/15/24. A 05/19/2021........ RBC DOMINION SECURITIES INC.......ccoovviiirimiiciinirereineirerieninein 3,011,100 | coooerees 3,000,000
000000 00 0 |Morgan Stanley 0.560% 11/10/23.........cccovrvmirireriiriiiinnineieniesisnessiisesiesiesesnes | cresesiinsinns 05/11/2021........ JP MORGAN SECURITIES LTD LDN...... . 3,004,230 | ..o 3,000,000
000000 00 O |Morgan Stanley 4.000% 07/23/25 .| 05/03/2021........ MORGAN STANLEY & CO.....oovrriireinrirererseieeisereesenerenes 5,586,150 | ....covvrrrieriereerieris 5,000,000
000000 00 O |WELLS FARGO & COMPANY 0.805% 05/19/25.. . .| 05/12/2021........ WELLS FARGO & CO 5,000,000 | ...ccovvniiniinns 5,000,000
00164V AF 0 [AMC NETWORKS INC  4.250% 02/15/29........ccrvvmrenrierninrierieirnisererssiseierssienens | cevreesnneenes 06/29/2021........ MARKETAXESS CORPORATION 682,979 | .o 675,000
001877  AA 7 |APIGROUP DE INC 4.125% 07/15/29 .| 06/15/2021........ CITIGROUP GLOBAL MARKETS INC/ 600,000
00253X  AA 9 |[AMERICAN AIRLINES 5.500% 04/20/26. .| 06/29/2021........ JSES..ene 329,964
00253X  AB 7 | AMERICAN AIRLINES 5.750% 04/20/29 .| 06/29/2021........ JSES..es 330,644
003000 AA 4 |ABERCROMBIE AND FITCH MANAGEME 8.750%. .| 06/08/2021........ MARKETAXESS CORPORATION 650,883
00688J  AB 3 |ADIENT USLLC 9.000% O4/15/25........coerviiirerinrieriniieieeinerssssneresssisseesssssssssenes. | coererenseennes 06/29/2021........ MARKETAXESS CORPORATION 528,538
00809Y  AA 6 | AES ANDRES BV/DOMINICAN POWER 7.950% 0 04/26/2021........ CITIGROUP GLOBAL MARKETS INC/ 228,014 ....219,000
00810G  AC 8 |AETHON UNITED BR LP 8.250% 02/15/26, 06/21/2021........ RBC DOMINION SECURITIES INC.......ccoomriiriririreiierinerierieneneenns 849,763 ...785,000
00834C  AA 3 | AFFIRM INC AFFRM_21-Z1 1.070% 08/15/25. .| 04/26/2021........ BARCLAYS CAPITAL INC 2,874,900 | ..o 2,875,000
00842X  AA 7 |AFFINITY GAMING LLC 6.875% 12/15/27 .| 06/08/2021........ CITIGROUP GLOBAL MARKETS INC/ 799,688
008513 AB 9 |AGREELP 2.000% 06/15/28 . | 05/05/2021 CITIGROUP GLOBAL MARKETS INC/ 4,963,250
00914A  AM 4 | AIR LEASE CORPORATION 1.875% 08/15/26.... .| 05/17/2021........ | JP MORGAN SECURITIES LTD LDN...... 4,961,350
013822 AE 1 |ALCOA NEDERLAND HOLDING BV 5.500% 12/1... D... 06/08/2021 CITIGROUP GLOBAL MARKETS INC/ 716,859
013822 AG 6 |ALCOA NEDERLAND HOLDING BV 4.125% 03/3... D.. 06/08/2021........ JP MORGAN SECURITIES LTD LDN...... 734,708 ....710,000
01750L  AA 1 |ALLEGRO CLO VIII LTD ALLEG_18- 1.284% 04/20/2021........ CITIGROUP GLOBAL MARKETS INC/ 10,005,000 10,000,000
02156L  AC 5 |NUMERICABLE GROUP SA 5.500% 01/15/28.... 06/07/2021 BNP PARIBAS.............. 1,340,339
5

03666H  AC

ANTARES HOLDINGS LP  3.950% 07/15/26....

.| 06/08/2021

JP MORGAN SECURITIES LTD LDN......

731,590
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03674X  AS 5 | ANTERO RESOURCES CORP  5.375% 03/01/30........ccovvurereerriirerrerieererinsisisesiernns | oeveessnenenns 06/08/2021........ VaMOUS......veveiiirieicti e 1,004,293 4 AFE
03690A  AH 9 |ANTERO MIDSTREAM PARTNERS LP  5.375% 0B.........ccovuvvurmiirineirerierrinereinnis [ o 05/24/2021........ JP MORGAN SECURITIES LTD LDN...... 662,144 4AFE
037411 BE 4 |APACHE CORPORATION 4.375% 10/15/28.... .| 05/12/2021........ BARCLAYS CAPITAL INC 510,650 3.AFE..
037411 BJ 3 |APACHE CORPORATION 4.875% 11/15/27.... .| 06/15/2021........ ValIOUS.....ocvvoiiiiie s 460,911 3.AFE...
03762Y  AF 4 |APIDOS CLO APID_16-25A 1.358% 10/20/31 04/20/2021........ BANK OF AMERICA N.A.....coovierrirernincierineins 4,002,500 1.AFE
03969A AN 0 [ARDAGH PACKAGING FINANCE PLC 4.125% 08 06/07/2021........ WELLS FARGO & CO 669,695 . 3.CFE. s
04650Y  AA 8 |AMBIENCE MERGER SUB INC  4.875% 07/15/2........covvovemiernnrieisineirersinerens [ v 06/24/2021........ BARCLAYS CAPITAL INC 220,000 | ..o 220,000 |........ 6.*
047649  AA 6 |ATKOREINC 4.250% 06/01/31 05/19/2021........ JP MORGAN SECURITIES LTD LDN...... . 665,000 ....665,000 |........ 3.CFE
04916W  AA 2 | ATLANTICA YIELD PLC 4.125% 06/15/2 05/14/2021........ RBC DOMINION SECURITIES INC.......c.cooviiiririirieirereieeireisninnin 653,825 ....650,000 |........ 3.AFE
053015 AG 8 |AUTOMATIC DATA PROCESSING INC 1.700% 0 .| 05/11/2021........ BANK OF AMERICA N.A.....cooiieirirernincierineins 6,978,860 | ... 7,000,000 |........ 1.DFE
05352T  AA 7 |AVANTOR FUNDING INC  4.625% O7/15/28.........cvvveirierniiirinninerisissiesssisseenisnnns .| 06/29/2021........ JP MORGAN SECURITIES LTD LDN...... 659,406 | ....oooveiiiiieand 625,000 [ ..ooovrviiercireees 13,329 [3.CFE..coviirvrrrrnns
05605H AB 6 |BABCOCK & WILCOX CO 4.125% 06/30/28 .| 06/14/2021........ JP MORGAN SECURITIES LTD LDN...... 994,295 | ..o 975,000 | ..o 18,545 [3.CFE....ccccovnvvers
06051G  JY 6 |BANK OF AMERICA CORP 0.523% 06/14/24.. .| 06/07/2021........ | BANK OF AMERICA N.A 5,000,000 .5,000,000 1FFE
071734 AK 3 | VALEANT PHARMACEUTICALS INTERN 6.250%.. A 06/15/2021 BANK OF AMERICA N.A 733,350 | .o 750,000 [ ..o 15,885 [4BFE......cccooomnnne
071734 AN 7 | VALEANT PHARMACEUTICALS INTERN 4.875%.......... A 05/25/2021........ Variou: . 651,500 | ..o 650,000 |........ 3.BFE
08861Y  AA 4 |BANKERS HEALTHCARE GROUP SECUR  1.420%........cccocvrvuerierireeienineieneiinenins | covervinenienes 04/23/2021........ CREDIT SUISSE SECURITIES USA L.... . 999,966 | ....ooverii 1,000,000 |........ 1.CFE
09951L  AB 9 |BOOZ ALLEN HAMILTON INC 4.000% 07/01/2 . | 06/07/2021 BANK OF AMERICA N.A.....cooiiireinineierieies 470,000 3.CFE
118230 AT 8 |BUCKEYE PARTNERS 4.125% 03/01/25 .| 06/08/2021........ | MARKETAXESS CORPORATION 571,940 3.BFE...
12008R  AM 9 |BUILDERS FIRSTSOURCE INC 6.750% 06/01/ . | 06/07/2021 JP MORGAN SECURITIES LTD LDN...... 531,967 3.BFE
1248EP  CK 7 |CCO HLDGS LLC/CAP CORP 4.250% 02/01/31 .| 06/29/2021........ BANK OF AMERICAN.A.......ovvvrranee 865,980 3BFE..in
1248EP  CL 5 |CCO HOLDINGS LLC/CCO HOLDINGS 4.500% 0. .| 04/19/2021........ DEUTSCHE BANK SECURITIES INC. 1,500,000 . 3.BFE
125523 AG 5 |CIGNA CORP 4.125% 11/15/25, 05/04/2021 MITSUBISHI UFJ SECURITIES USA 2,251,880 2,000,000 2.AFE
12552F  AC 7 | CIFC FUNDING LTD CIFC_14-4RA 1.320% 1 05/19/2021........ | BANK OF AMERICA N.A. 1,001,200 .1,000,000 1.AFE..
12593Q  BJ 8 |COMM MORTGAGE TRUST COMM_15-CR 4.625% 05/20/2021 JP MORGAN SECURITIES LTD LDN...... 541,406 5.BFM...
12597Y  AA 7 |CP ATLAS BUYERINC 7.000% 12/01/28.... .| 06/07/2021........ MARKETAXESS CORPORATION 664,397 5BFE
126307 BH 9 |CSC HLDGSLLC 4.500% 11/15/31 .| 06/07/2021........ JP MORGAN SECURITIES LTD LDN...... 1,000,000 3.CFE. s
126307 BK 2 |CSCHLDGSLLC 5.000% 11/15/31 06/07/2021........ JP MORGAN SECURITIES LTD LDN...... . 674,021 4CFE. s
12644V AD 0 |CSN RESOURCES SA 4.625% 06/10/31. 06/03/2021........ MORGAN STANLEY & CO.....ccovvrrieieieiriseiesrsieesseenns 785,000 3.CFE
13123X  BD 3 |CALLON PETRO CO 8.000% 08/01/28..........ocrerrierireriniiiirerieirserseiersssseierssinnens | coeresesiennnes 06/21/2021........ BANK OF AMERICA N.A.....cooviiieininierieins 90,000 6.*
131347 CM 6 | CALPINE CORP 4.500% 02/15/28... .| 06/08/2021........ JEFFERIES & COMPANY INC 394,797 3.AFE..
131347  CQ 7 |CALPINE CORP 5.000% 02/01/31... .| 06/08/2021........ JP MORGAN SECURITIES LTD LDN...... 342,504 4 AFE..
13607H VC 3 | CANADIAN IMPERIAL BANK OF COMM 0.450%.... A 06/15/2021........ CIBC WORLD MARKETS... 4,998,900 . 1.FFE
15033L AU 6 | CEDAR FUNDING LTD CEDF_19-11A  1.735% 0......coovvurivrmrverrneieresiseieniseisnineiens | erveesnsinenns 05/12/2021........ JEFFERIES & COMPANY INC 1,000,000 .1,000,000 |........ 1.CFE
15189T  BA 4 | CENTERPOINT ENERGY INC  1.450% 06/01/26..........cocovveerreieirernnirrierirerneiseiiens | evreerenirenes 05/11/2021........ MIZUHO SECURITIES USA INC 4,988,350 | ..o 5,000,000 |........ 2BFE
156700 AX 4 |CENTURYLINKINC 6.750% 12/01/23 .| 06/08/2021........ JEFFERIES & COMPANY INC 531,494 4BFE
156700 BA 3 |CENTURYLINKINC 7.500% 04/01/24 .| 06/08/2021........ JSES..ene 525,610 . 4BFE....iin
156700 BB 1 |CENTURYLINKINC 5.125% 12/15/26 .| 06/08/2021........ JEFFERIES & COMPANY INC 658,686 | ... 635,000 3.CFE. s
156700 BD 7 |CENTURYLINKINC 4.500% 01/15/29 .| 05/06/2021........ GOLDMAN SACHS & COMPANY..........ccovvrrvnns 985,000 | .o 1,000,000 3.CFE
16411Q  AG 6 |CHENIERE ENERGY PARTNERS LP 4.500% 101.... . | 06/08/2021 JP MORGAN SECURITIES LTD LDN...... 662,501 , 3.BFE...
165167  DF 1 | CHESAPEAKE ENERGY CORPORATION 5.500% O.. .| 06/08/2021........ | JEFFERIES & COMPANY INC 393,969 370,000 4AFE..
17027N° AB 8 |CHOBANILLC 4.625% 11/15/28 . | 06/08/2021 BANK OF AMERICAN.A.......oovvviniininiesiiis 673,108 ...650,000 4CFE..
172967 MF 5 |CITIGROUP INC 3.352% 04/24/25........... .| 05/21/2021........ CITIGROUP GLOBAL MARKETS INC/ 3,225,360 | ..o 3,000,000 1.GFE...
172967 MS 7 |CITIGROUP INC 2.572% 06/03/31........... .| 04/30/2021........ MORGAN STANLEY & CO.....ccovverieieieiriseessssssisssienns 2,013,880 | .o 2,000,000 1.GFE...
172967  MX 6 |CITIGROUP INC 0.981% 05/01/25..........coooieeriiicirireieinrienieeissesesisesessenisessesissenes | evseesenenenes 04/27/2021........ CITIGROUP GLOBAL MARKETS INC/ 5,000,000 | ...oorevrririenieieeeiers 5,000,000 |........ 1.GFE
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18539U  AD 7 [NRG YIELD OPERATING LLC 3.750% 02/15/3......ccvvuirvirniiernnicierinsiseesiseisninnes. | veveessneenes 05/12/2021........ CITIGROUP GLOBAL MARKETS INC/ 391,500

185899  AK 7 | CLIFFS NATURAL RESOURCES INC 4.625% 03.. SRR [P 06/08/2021........ BANK OF AMERICA NA.....c.oviiinieinnrierieis 661,632

19416M  AB 5 | COLGATE ENERGY PARTNERS Il LL  5.875%......ccvvuiureriiicirerirerceiseieriesiseeeniees .| 06/16/2021........ CREDIT SUISSE SECURITIES USA L 180,000

20451R  AB 8 | COMPASS GROUP DIVERSIFIED HOLD 5.250%.... .| 06/28/2021........ BANK OF AMERICA N.A.......ccevurrvnnns 398,164

205768 AS 3 |COMSTOCK RES INC. 6.750% 03/01/29. .| 06/08/2021........ JSES . 657,994

205768 AT 1 |COMSTOCKRES INC. 5.875% 01/15/30 .| 06/14/2021........ BANK OF AMERICA N.A.....cooivvireienriscierinninns 350,850

20752T  AA 2 |CONNECT FINCO SARL/CONNECT U 6.750%........cccevererermrieineiererisisseierinnins DI 06/07/2021........ WELLS FARGO & CO. 681,070

20903X  AF 0 | CONSOLIDATED COMMUNICATIONS IN  6.500%.........cvuurerermierererierneicirerieninsenns .| 06/08/2021........ JEFFERIES & COMPANY INC 303,738

21925D  AA 7 | CORNORSTONE BUILD BRAND INC 6.125% 01/ .| 06/08/2021........ WELLS FARGO & CO, 658,221

22282E  AJ 1 |COVANTA HOLDING CORP 5.000% 09/01/30 .| 06/29/2021........ BARCLAYS CAPITAL INC 1,055,000

228701 AG 3 |CROWNROCK LP/CROWNROCK FINAN 5.000%.... .| 06/15/2021........ VaHOUS. ...t 678,058

23331A  BP 3 |[DRHORTONINC 1.400% 10/15/27 .| 04/07/2021........ VaHOUS ...t enees 1,957,420

23345M  AA 5 |DT MIDSTREAM INC 4.125% 06/15/2 .| 05/25/2021........ | BARCLAYS CAPITAL INC. 550,000

235825 AH 9 |DANAINC 4.250% 09/01/30. . | 04/29/2021 CITIGROUP GLOBAL MARKETS INC/ 550,000

23918K  AS 7 |DAVITA HEALTHCARE PARTNERS INC 4.625%..... .| 06/29/2021........ MARKETAXESS CORPORATION 513,695

245223  AC 6 |DEL MONTE FOODS INC 11.875% 05/15/25.........ccoomiveriririiieiiniinerienisesisseinsiaes .| 05/26/2021........ ValIOUS......vvniiiiici s 799,025

248019 AU 5 |DELUXE CORP 8.000% 06/01/29. . | 05/20/2021 JP MORGAN SECURITIES LTD LDN...... 850,000

254687  FK 7 |WALT DISNEY CO 1.750% 08/30/2: .| 05/21/2021........ | CITIGROUP GLOBAL MARKETS INC/ 3,105,330

25470X BB 0 |DISHDBS CORP 7.375% 07/01/28 . | 06/07/2021 GOLDMAN SACHS & COMPANY.........cccocovvvune 970,785

25470X  BC 8 |DISHDBS CORP 5.125% 06/01/29 05/10/2021........ MORGAN STANLEY & CO.....oouvvriireinrircrnineiesiereeiesenenes 700,000

26252V AU 5 |DRYDEN SENIOR LOAN FUND DRSLF_ 1.805%... 05/14/2021........ BNP PARIBAS.............. 1,000,000

26441C  BJ 3 |Duke Energy Corp 0.900% 09/15/25. . | 05/04/2021 SUNTRUST ROBINSON HUMPHREY. 1,975,100

267475 AD 3 |DYCOM INDUSTRIES INC 4.500% 04/15/2 .| 06/08/2021........ | BANK OF AMERICA N.A 1,002,500

278642  AX 1 |EBAYINC. 1.400% 05/10/26 . | 05/03/2021 CITIGROUP GLOBAL MARKETS INC/ 4,993,500

28415L  AA 1 |ELASTIC NV 4.125% 07/15/29 06/30/2021........ JP MORGAN SECURITIES LTD LDN...... 185,000

29003E  AA 3 |[ELMWOOD CLO VIII LTD ELMW8_21- 1.428% 05/21/2021........ CANTOR FITZGERALD & CO......ccovvvrerrvrirriririiinns 451,350 450,000 | oo 1,288 |1 AFE. .o

29103D AN 6 |EMERA US FINANCE LP  0.833% 06/15/24..........ccovveerniririneireresineeissisesesissienes | aeererissinnen 05/25/2021........ JP MORGAN SECURITIES LTD LDN...... 5,000,000 | ...oorevrreiereieeeienis 5,000,000 |........ 2.CFE

29163V AC 7 |EMPIRE COMMUNITIES CORP 7.000% 12/15/2 A 06/14/2021........ SEA PORT GROUP LLC 1,062,500 | ...covvrriiineee 1,000,000 | .covevevreeieieiereins 165 [4.CFE

29247TH  AA 2 | EMPRESA GENERADORA DE ELECTRIC 7.950%... [ DI 04/26/2021........ CITIGROUP GLOBAL MARKETS INC/ 84,326

29260F AE 0 | ENDEAVOR ENERGY RESOURCES LP 5.750% 01... .| 06/08/2021........ BARCLAYS CAPITAL INC 175,758

29260F  AF 7 |ENDEAVOR ENERGY RESOURCES LP/ 6.625% O.... .| 06/08/2021........ BANK OF AMERICA N.A.......oovorriinrinnrierienes 391,572

29261A  AE 0 [HEALTHSOUTH CORPORATION 4.625% 04/01/3 .| 06/08/2021........ CREDIT SUISSE SECURITIES USA L......ocovvurenee. 1,066,250 .

29272W  AD 1 |ENERGIZER SPINCO INC  4.375% 03/31/29......ccnivviiiirireririierisisesssierssieeenies .| 06/07/2021........ JSES..es 464,755 ....470,000

29273R  BD 0 |ENERGY TRANSFER EQUITY LP  4.050% 03/15........cccoirmvrirerinerreerisersnieeeninnins | ceerererinnenes 05/06/2021........ VAIOUS.....ovoeeeiie s 3,255,317 | v 3,000,000

29362U AC 8 |ENTEGRISINC 4.375% 04/15/28.... .| 06/07/2021........ MARKETAXESS CORPORATION 652,225

294440 BQ 8 |EQUINIXINC 1.450% 05/15/26 .| 05/03/2021........ BANK OF AMERICA N.A.......cvvirriinniinnircrienes 4,992,800

30034T AA 1 |GLOBAL CASH ACCESS HOLDINGS IN  5.000% e 06/30/2021........ JEFFERIES & COMPANY INC 373,700

30257W  AA 4 | FAGE INTERNATIONAL SA/FAGE USA  5.625%.......ccvvuiriiirirnriersisssierississirenines D.... 05/13/2021........ VaMOUS. ...t 978,655

335934 AT 2 |FIRST QUANTUM MINERALS LTD 6.875% 10/1 A 06/08/2021 JP MORGAN SECURITIES LTD LDN...... 664,133

345370 CV 0 |FORD MOTOR COMPANY 8.500% 04/21/23...... .| 06/10/2021........ | JSES... 992,014

345397 A4 5 |FORD MOTOR CREDIT COMPANY LLC 4.271% 0 . | 06/08/2021 JP MORGAN SECURITIES LTD LDN...... 660,170

345397 B2 8 |FORD MOTOR CREDIT COMPANY LLC 3.375% 1 .| 06/22/2021........ BANK OF AMERICA N.A.....cooiiiriernineirerinnins 1,348,750

35671D CH 6 | FREEPORT-MCMORAN COPPER & GOLD 4.625%... .| 06/10/2021........ CITIGROUP GLOBAL MARKETS INC/ 1,050,000

35906A BF 4 |FRONTIER COMMUNICATIONS CORP 5.000% 05 .| 06/10/2021 CITIGROUP GLOBAL MARKETS INC/ 722,141

36168Q AJ 3 | GFL ENVIRONMENTAL INC (ALBERTA 4.250%. 06/29/2021 JSES... 627,168
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36168Q AL 8 | GFL ENVIRONMENTAL INC (ALBERTA 4.000%.......ccmrerererrmrirerierseerersesissesensnnenes A 06/15/2021........ MARKETAXESS CORPORATION 692,748 | ..o 700,000 [ .oooererririercirieiresees 15,867 [4.CFE....ccccoorvrnirnns

36318W  AK 6 | GALAXY CLO LTD GALXY_13-15A 1.154% 10/..... D 06/02/2021........ RBC DOMINION SECURITIES INC.......c.ccoviiiriiriieirerieisrireinninnins 1,000,000 | oo 1,000,000 | ..o 2114 [1AFE. ..

369604 BV 4 |GENERAL ELECTRIC CO 3.450% 05/01/27 .| 04/09/2021........ CREDIT SUISSE SECURITIES USA L 3,279,060 | ..o 3,000,000 | cooucerreririrrieie e 46,575 | 2AFE.....cccvirirnn

37960X AA 5 | GLOBAL INFRASTRUCTURE SOLUTION 5.625%.. .| 05/20/2021........ BANK OF AMERICA N.A.......ccevurrvnnns 275,000 | ..o 275,000 |........ 4AFE

382550 BL 4 |GOODYEAR TIRE & RUBBER CO 5.000% 07/15... .| 05/13/2021........ JP MORGAN SECURITIES LTD LDN...... 680,000 ....680,000 |........ 3.CFE

398905 AN 9 |GROUP 1 AUTO INC. 4.000% 08/15/28.........coveereiirierirrirneieisessssiessssssissssennsss .| 06/07/2021........ BANK OF AMERICA N.A.....cooivvireienriscierinninns 926,438 915,000 [ oo 11,590 [3.BFE...ciiirine

404119  AJ 8 |HCA-THE HEALTHCARE CO 7.500% 11/06/33.........coovvirirmririeririrriseirersiissiernns | e 06/23/2021........ JP MORGAN SECURITIES LTD LDN...... 1,738,750 | oo 1,300,000 | oo 13,271 [3.BFE...ciiirie

404280 BX 6 |HSBC HOLDINGS PLC 4.292% 09/12/26.... 05/14/2021........ MITSUBISHI UFJ SECURITIES USA 4,554,614 | oo 4,089,000 | ........... 32,175 |1.F FE

404280 CS 6 |HSBC HOLDINGS PLC 0.976% 05/24/25.... 05/17/2021........ HSBC SECURITIES........coiiiiicneisieinieeseessessesenienenes 5,000,000 | ...oorevrririneeeeis 5,000,000 |........ 1.GFE

417558  AA 1 |[HARVEST MIDSTREAM | LP  7.500% 09/01/28..........ccovvirererniirernrineererinsisseserirenenes .| 06/22/2021........ RBC DOMINION SECURITIES INC.......c.cooviiirimiieierirereninrirererinsen 1,090,000

41984L  AA 5 |HAWAIIANMILES LOYALTY LTD/HA 5.750%..... .| 06/08/2021........ JEFFERIES & COMPANY INC 394,894

431318 AV 6 |HILCORP ENERGY I LP 6.000% 02/01/31 .| 06/10/2021........ JSES...es 789,290

43284M  AB 4 |HILTON GRAND VACATIONS BORROWE 4.875% .| 06/14/2021........ | DEUTSCHE BANK SECURITIES INC. 560,000

438516 BW 5 |[HONEYWELL INTERNATIONAL INC 2.300% 08!.... . | 05/19/2021 BARCLAYS CAPITAL INC 3,167,790

443201 AA 6 |ARCONIC INC 6.875% 05/01/25. .| 06/10/2021........ BARCLAYS CAPITAL INC 998,718

44988M  AC 9 |IRB HOLDING CORP 7.000% 06/15/2 .| 06/07/2021........ UBS SECURITIES LLC......ovvorrirrireiierierienierissiisniens 648,780

451102 CA 3 |ICAHN ENTERPRISES LP 4.375% 02/01/29. . | 06/09/2021 VAIOUS.....ovoeeeii et 1,324,738

45258  AA 5 |IMOLA MERGER CORP 4.750% 05/15/29, .| 06/08/2021........ | CITIGROUP GLOBAL MARKETS INC/ 1,013,750 .

45674G  AA 2 |INEOS QUATTRO FINANCE 2PLC 3.375% 01/.. 06/07/2021 JP MORGAN SECURITIES LTD LDN...... 659,782 . ....655,000

45688C  AB 3 |INGEVITY CORP 3.875% 11/01/28 .| 06/07/2021........ JEFFERIES & COMPANY INC 333,251 | e 335,000

45866F AG 9 |INTERCONTINENTAL EXCHANGE INC 3.450% O, .| 05/19/2021........ MIZUHO SECURITIES USA INC 2478427 | oo 2,325,000

459200 JZ 5 |INTERNATIONAL BUSINESS MACHINE 3.300%.... . | 05/07/2021 VAIOUS.....ovorerieiie s 3,307,131

460599  AF 0 |INTERNATIONAL GAME TECH 4.125% 04/15/2 .| 06/08/2021........ | CITIGROUP GLOBAL MARKETS INC/ 987,525

461070 AL 8 |INTERSTATE POWER&LIGHT CO 3.250% 12/01. . | 05/21/2021 CITIGROUP GLOBAL MARKETS INC/ 3,243,720

462667 AA 6 [IQVIAINC 5.000% 05/15/27 .| 06/08/2021........ MARKETAXESS CORPORATION 656,731

46284V AF 8 |IRON MOUNTAIN INC 4.875% 09/15/29. . .| 05/07/2021........ BNP PARIBAS.............. 678,150

46592Q  AA 7 | JBS FINANCE LUXEMBOURG SARL 3.625% 01/... . D... 06/29/2021........ Various . 748,467

47216F  AA 5 |JAZZ SECURITIES DAC 4.375% 01/15/29......ccuviiriiririneierinsisississsssssiessssinenes D.... 04/22/2021........ BANK OF AMERICA N.A.......cooovvirvrriinns 650,000

489399 AL 9 |KENNEDY-WILSON INC 4.750% 03/01/29.........ccvviirniniirernisneerieniesessiserssiseiens. | eerreseneenes 06/07/2021........ BANK OF AMERICA N.A.....cooviiieininierieins 866,770 | ..o 650,000

49456B AP 6 | KINDER MORGAN INC/DELAWARE 4.300% 03/0 .| 04/23/2021......... BANK OF AMERICANA......cvvvviiriinnn 3,396,570 | ..o 3,000,000

50076Q AE 6 |KRAFT FOODS GROUP INC KRAFT FOODS INC 5%.. .| 06/16/2021........ Various . 1,271,625 | oo 1,100,000

50076Q AN 6 |KRAFT FOODS GROUP INC 6.500% 02/09/40 06/28/2021........ BANK OF AMERICA N.A.....ooviiiiernincierineies 450,385

50184K  BE 7 |LCMLTD PARTNERSHIP LCM_13A 1.330% 07/...... D.... 05/21/2021........ WELLS FARGO & CO. 270,108 ....270,000

50188Y AE 4 |LCMLTD PARTNERSHIP LCM_24A 1.168% 03/...... Cuoerre 04/22/2021........ DEUTSCHE BANK SECURITIES INC.......ccovvrvrierirernincirnes 5,752,300 | ...oorvvrriereeeris 5,750,000

50201D  AD 5 |LCPR SENIOR SECURED FINANCING 5.125% 0.......cccocvuvvvrrneenee D... 06/08/2021........ VAIOUS ..ot 825,070

505742 AP 1 |LADDER CAPITAL FINANCE HOLDING 4.750%.. 06/11/2021........ JP MORGAN SECURITIES LTD LDN...... 1,077,219

513075 BW 0 |LAMAR MEDIA CORP. 4.875% 01/15/29. .| 06/08/2021........ BANK OF AMERICA N.A.....cooivirirerninrieriniins 1,052,500

514666 AK 2 |LAND OLAKES INC 8.000% 12/31/49 .| 06/09/2021........ SEA PORT GROUP LLC 431,000

54910T AL 6 |LSTAR COMMERCIAL MORTGAGE TRUS 4.021% . | 05/06/2021 SNEX....... 1,640,391

550241 AA 1 |CENTURYLINKINC 5.375% 06/15/29 . .| 06/02/2021........ | BANK OF AMERICA N.A 250,000

55303X AB 1 |MGM GROWTH PROPERTIES OPERATIN 4.500% . | 06/07/2021 JP MORGAN SECURITIES LTD LDN...... 1,062,500 .

553420 AM 6 |MPT OPERATING PARTNERSHIP LP/ 3.500%... . . .| 06/15/2021........ BANK OF AMERICA N.A 1,012,500 | oo 1,000,000

55389T  AA 9 [ MVW OWNER TRUST MVWOT_21-1TWA  1.140% 07.....covrvrirrrirriririersirseirerisninenes .| 05/10/2021........ BANK OF AMERICA N.A 999,730 | o 1,000,000

57164P  AH 9 | MARRIOTT OWNERSHIP RESORTS INC  4.500%.........ccreverevmiriricriarirerernnineeerinns | vereeesenerenes 06/15/2021........ VAOUS.....ovoeeieeiie st 676,875 | ..o 675,000
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571676  AJ 4 |MARSINC 0.875% 07/16/26.........ccvriieriiiiiriiicinsiesesissiessesssessssssssssssessssssens | sonseessnssnes 04/08/2021........ WELLS FARGO & CO. . 10,016,140 | wovovvvevrerencieis 10,300,000 | ....cnee. 20,801 | 1.F FE
576323 AP 4 |MASTEC INC. 4.500% 08/15/28...........cccovvrrimriiriierireieiiseirerssiseesissserssesssessssenens | coeresessesnnes 06/07/2021........ MARKETAXESS CORPORATION . 661,368 | ..o 630,000 3BFE..iin
57701R  AM 4 | MATTAMY GROUP CORP 4.625% 03/01/30.........covrvrenee A 06/07/2021........ BARCLAYS CAPITAL INC 661,452 ....660,000 4 AFE..
58549K  AC 5 | MELLO MORTGAGE CAPITAL ACCEPTA 2.500%.. [RTRRR [ON 06/14/2021........ JP MORGAN SECURITIES LTD LDN...... . 1,016,406 .1,000,000 1.AFE...
594918  BR 4 |MICROSOFT CORPORATION 2.400% 08/08/26............cccovvereremreriereririrrererirernnins .| 05/11/2021........ MORGAN STANLEY & CO 3,200,760 | ..o 3,000,000 1.AFE...
59567L  AA 2 |MIDCAP FINANCIAL ISSUER TRUST 6.500% 0 .| 06/07/2021........ Various. . 961,558 | ..o 950,000 4AFE..
59590A  AA 7 |MIDCAP FINANCIAL ISSUER TRUST 5.625% O, RSO [N 06/29/2021........ UBS SECURITIES LLC.......cveiiieiiricieniereisnirereniseenes 1,002,500 | oo 1,000,000 4AFE
608328 BH 2 |MOHEGAN TRIBAL GAMING AUTHORIT 8.000%.. .| 05/25/2021........ MARKETAXESS CORPORATION . 712,110 ....700,000 5AFE..
615394 AM 5 |MOOG INC 4.250% 12/15/27. .| 06/08/2021........ JEFFERIES & COMPANY INC 263,849 ....255,000 | ... 3.CFE...
61747Y  EA 9 |Morgan Stanley 0.790% 05/30/25. .| 05/26/2021........ MORGAN STANLEY & CO. 5,000,000 | ...coorevrririenieieeeies 5,000,000 |........ 1.FFE
61772B  AB 9 |Morgan Stanley 1.593% 05/04/27. .| 04/19/2021......... MORGAN STANLEY & CO. . 6,000,000 | ...cooevriiireieiinieenad 6,000,000 |........ 1.FFE
624758  AF 5 | MUELLER WATER PRODUCTS INC 4.000% 06/1.. . | 05/18/2021 BANK OF AMERICA N.A.....oooiirierninrierineies 620,000 3.BFE
629377 CE 0 |NRG ENERGY INC 629377CE0 5.750% 01/15/ .| 06/08/2021........ | JP> MORGAN SECURITIES LTD LDN...... . 523,859 3.BFE...
629377 CH 3 |NRGENERGY INC 5.250% 06/15/29 . | 06/08/2021 GOLDMAN SACHS & COMPANY........ccccvuvenns 417,705 3.BFE..
637432 MV 4 |NATIONAL RURAL UTILITIES COOP 3.400% 1 .| 05/20/2021........ BARCLAYS CAPITAL INC 3,198,420 TEFE i
63942  AB 3 |NAVIENT STUDENT LOAN TRUST NAV  0.500%... .| 05/18/2021........ BANK OF AMERICA N.A.......vvirririniinnrierienes 999,869 1.CFE
64083Y  AA 9 [NESCO HOLDINGS I INC 5.500% 04/15/29........ccoovemirmrirereineirererineererisseeseseniennes . | 06/08/2021 JP MORGAN SECURITIES LTD LDN...... . 332,656 4CFE..
644393  AB 6 |NEW FORTRESS ENERGY LLC 6.500% 09/30/2 .| 06/08/2021........ | MORGAN STANLEY & CO. . 1,006,988 4AFE..
65336Y AN 3 [NEXSTAR BROADCASTING INC  4.750% 11/01/..ccccvuiiiiniieinirieeiseisissieisnis . | 06/29/2021 JP MORGAN SECURITIES LTD LDN...... . 668,538 4BFE..
65339K  BW 9 |NEXTERA ENERGY CAPITAL HOLDING 1.900%... .| 06/02/2021........ CREDIT SUISSE SECURITIES USA L 4,997,050 2.AFE
65342R  AE 0 |NFP CORP 4.875% 08/15/28 .| 05/19/2021........ BANK OF AMERICA N.A.......ovvvevrvanne 340,000 4AFE
65409Q  BK 7 |NIELSEN FINANCE LLC 4.750% 07/15/31.. 05/24/2021........ JP MORGAN SECURITIES LTD LDN...... . 1,225,000 4BFE
654902 AC 9 |[NOKIAOYJ 6.625% 05/15/39...... . | 06/07/2021........ | HILLTOP SECURITIES INC.... 725,900 3.AFE...
66977W AR 0 |NOVA CHEMICALS CORP 5.250% 06/01/27... A 06/15/2021 MARKETAXESS CORPORATION . 674,155 3.CFE...
66977W  AS 8 |NOVA CHEMICALS CORP 4.250% 05/15/29.........ccovvvrevnee A 04/28/2021........ STIFEL NICOLAUS 700,875 3.CFE
670001  AC 0 |Novelis 5.875% 09/30/26.........ocueuirrieeririeieiinsiessesssisssssssssssessssssssesssssssssessenns | sossesessessones 06/07/2021........ GOLDMAN SACHS & COMPANY.........ccccovvrrvnns 1,000,800 4AFE...n
67059T  AF 2 |[NUSTARLOGISTICS LP 6.000% 06/01/26. .| 06/08/2021........ JP MORGAN SECURITIES LTD LDN...... . 797,202 | oo 740,000 [ oo 1,110 [3.CFE..ccocovvirers
67066G AL 8 |NVIDIA CORP 0.584% 06/14/24..........ccovviriiirnirirniiisiisississssesssisseessssssssesenes .| 06/14/2021........ MORGAN STANLEY & CO.....ccovvrrieieieiriseiesrsieesseenns 5,000,000 | ...ccovvniiniinns 5,000,000 |........ 1.GFE
674215 AL 2 | OASIS PETROLEUM INC  6.375% 06/01/26..........covrerrrierninierinirreesisersisssiernns | covrerenieennes 05/25/2021........ JP MORGAN SECURITIES LTD LDN...... . 185,000 | .voovvvrereriereereeierei 185,000 |........ 6.*
674599 CH 6 |OCCIDENTAL PETROLEUM CORPORATI 3.400%.... .| 06/21/2021........ HSBC SECURITIES........coiiiiiitieeinieissieresisciesisieesenienees 731,825 3.CFE...
674599 CS 2 |OCCIDENTAL PETROLEUM CORPORATI 3.500%.... .| 05/11/2021........ CREDIT SUISSE SECURITIES USA L......cccovvvenrranes 1,187,500 3.CFE...
674599 CW 3 |OCCIDENTAL PETROLEUM CORPORATI 2.900%........c0erveurererererrerriersenererserieenes .| 06/21/2021........ WELLS FARGO & CO. 803,189 3.CFE...
67740Q AH 9 | OHIO NATIONAL FINANCIAL SERVIC 5.550%.......... .| 06/10/2021........ DEUTSCHE BANK SECURITIES INC....c..cvovvrnriiiirieisirnrinnns 799,757 2.CFE...
68245X  AH 2 [ 1011778 BC UNLIMITED LIABILITY ....evuiiriiiiiiireeinereieniseresiseiesiesissesesssessesessenenns | oereeesenerenes 06/30/2021........ VAIOUS.....ovoeeeiie s 726,813 3BFE.in
682691 AA 8 | SPRINGLEAF FINANCE CORP 4.000% 09/15/3. .| 06/29/2021........ Various 695,468 3.CFE...
68389X CD 5 |ORACLE CORPORATION 2.300% 03/25/28 .| 04/23/2021........ GOLDMAN SACHS & COMPANY. 5,093,250 2.AFE..
68622T AB 7 | ORGANON FINANCE 1 LLC 5.125% 04/30/31 .| 04/20/2021........ CITIGROUP GLOBAL MARKETS INC/ 719,810 4AFE
69073T AT 0 | OWENS-BROCKWAY GLASS CONTAINER 6.625%... .| 06/15/2021........ ValiOUS.....ovoeiiicicisic i 1,010,103 4CFE s
69306R  AA 4 |P&L DEVELOPMENT LLC/PLD FINA 7.750%... .| 05/26/2021........ JEFFERIES & COMPANY INC 742,000
69331C  AH 1 |PG&E CORP 5.000% 07/01/28.... .| 06/08/2021........ | BANK OF AMERICA N.A 656,507
69353R  EF 1 |PNC BANK NATIONAL ASSOCIATION  3.300% 1.....ovvorviirniriieisiseieississieninis . | 05/19/2021 BMO-LCP............ 2,622,211
70339P  AA 7 |PATTERN ENERGY OPERATIONS LP / 4.500%... . . .| 06/09/2021........ RBC DOMINION SECURITIES INC.... 600,356 | ..o 585,000
70450Y  AH 6 | PAYPAL HOLDINGS INC  2.300% 06/01/30........0ccmmrrererieerermsirersnserssssesensssinenes .| 04/23/2021........ GOLDMAN SACHS & COMPANY. 5,072,650 | ..oovvvririnccs 5,000,000
71677K  AA 6 | PETSMART LLC/PETSMART FINANCE 4.750% O........cccovvvvvrrerene .| 06/07/2021........ VAOUS.....ovoeeieeiie st 987,750
71953L  AA 9 | PICASSO FINANCE SUB INC 6.125% 06/15/2 .| 06/08/2021 BARCLAYS CAPITAL INC 557,970
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723787 AU 1 |PIONEER NAT RES CO  0.550% 05/15/23.......ccevumiereriiieiieiersnssierssinseensssisseenes | sovseessnsnnes 05/10/2021........ GOLDMAN SACHS & COMPANY..........ccovvrrvens 3,499,790 | oo 3,500,000 |........ 2BFE

737446 AR 5 |POST HOLDINGS INC 4.500% 09/15/31........coovviereiiiieriniisiieriirnesesiersesssiersnis | coereseniesnnes 06/07/2021........ JEFFERIES & COMPANY INC 695,310 | ..o 700,000 [ oo 7,788 [4BFE.....cccovverne

73939V AA 2 |POWERTEAM SERVICES LLC 9.033% 12/04/25. . T 06/10/2021........ DEUTSCHE BANK SECURITIES INC. . 987,900 +0:890,000 | oo 13,176 [4.CFE....cccccvvrvins

740212 AM 7 |PRECISION DRILLING CORPORATION 6.875%... A 06/04/2021........ RBC DOMINION SECURITIES INC.... 658,363 ....660,000 |........ 4BFE

74168L  AA 4 |COTT HOLDINGS INC 4.375% 04/30/29. .| 06/15/2021........ VAIOUS....oovoeeieeiie st 1,293,455 | ..o 1,300,000

74368C  AZ 7 |PROTECTIVE LIFE GLOBAL FUNDING 0.631% .| 05/20/2021........ CITIGROUP GLOBAL MARKETS INC/ 2,523,527 | oo 2,509,000 | ...

74460W  AD 9 | PUBLIC STORAGE 1.850% 05/01/28..........ovveieiierniiiieiiirnisseirerssissiesisssesesessens | seeeviesinsenes 04/14/2021........ JP MORGAN SECURITIES LTD LDN...... . 9,992,800 | .oovvrriirieeee 10,000,000 |........ 1.FFE

747262 AY 9 |QVCINC 4.750% 02/15/27 .| 06/07/2021........ MARKETAXESS CORPORATION . 787,756

75419T  AA 1 |RATTLER MIDSTREAM LP 5.625% 07/15/25.. .| 06/08/2021........ JP MORGAN SECURITIES LTD LDN...... . 654,057

77578)  AC 2 |ROLLS-ROYCE PLC 5.750% 10/15/27 06/08/2021........ JP MORGAN SECURITIES LTD LDN...... . 757,064

78449Y  AB 6 |SMB PRIVATE EDUCATION LOAN TRU 3.000%.... . 05/11/2021........ GOLDMAN SACHS & COMPANY.........cccovvrrvnns 499,857

78454L AW 0 |SM ENERGY CO 6.500% 07/15/28. I 06/09/2021 BANK OF AMERICA NAA.... 508,850

785712 AG 5 | SABLE INTERNATIONAL FINANCE LT 5.750%.. 06/29/2021........| MORGAN STANLEY & CO. 785,752

808513 BR 5 |CHARLES SCHWAB CORP 1.150% 05/13/26 05/11/2021 CREDIT SUISSE SECURITIES USA L 4,988,400

81105D AA 3 |SCRIPPS ESCROW IIINC 3.875% 01/15/29. 06/29/2021........ BANK OF AMERICANA........c.ccccnu. 644,183

81725W  AK 9 | SENSATA TECHNOLOGIES BV 4.000% 04/15/2 06/07/2021........ RBC DOMINION SECURITIES INC 705,810

817565 BT 0 | SERVICE CORP INTERNATIONAL 7.500% 04/0 . | 06/21/2021 MARKETAXESS CORPORATION . 290,263

82088K  AE 8 | SHEA HOMES LIMITED PARTNERSHIP 4.750% .| 06/15/2021........ | Various . 654,723

82967N  BJ 6 |SIRIUS XM RADIO INC 4.000% 07/15/28 . | 06/07/2021 JP MORGAN SECURITIES LTD LDN...... . 500,000

83283W  AC 7 | SMYRNA READY MIX CONCRETE LLC 6.000% 1 . .| 05/19/2021........ JP MORGAN SECURITIES LTD LDN...... . 662,400

84762L  AX 3 | SPECTRUM BRANDS INC  3.875% 03/15/31.......c.ovvrierirririiierisirierieresscesssinsies .| 06/07/2021........ BARCLAYS CAPITAL INC 664,700

85207U  AH 8 | SPRINT CORP 7.125% 06/15/24 . | 06/28/2021 BANK OF AMERICANA............. 1,153,750

852234 AL 7 |SQUAREINC 2.750% 06/01/26... .| 05/18/2021........ | GOLDMAN SACHS & COMPANY 245,000

85236F AA 1 | SRMESCROW ISSUER LLC 6.000% 11/01/28 . | 06/23/2021 Tax Free Exchange. 662,121

853496  AC 1 | STANDARD INDUSTRIES INC DELAWA 5.000%... .| 06/07/2021........ JP MORGAN SECURITIES LTD LDN...... . 655,074

853496 AG 2 | STANDARD INDUSTRIES INC DELAWA 4.375%... .| 05/12/2021........ SUNTRUST ROBINSON HUMPHREY......... 500,625

86722A  AD 5 | SUNCOKE ENERGY INC 4.875% 06/30/29 .| 06/08/2021........ GOLDMAN SACHS & COMPANY.........cccouverrren 185,000

86765L AR 8 | SUNOCO LP 4.500% 05/15/29. .| 06/28/2021........ CITIGROUP GLOBAL MARKETS INC/ 1,020,000 .

86959L  AF 0 | SVENSKA HANDELSBANKEN AB 0.625% 06/30/... . [ DI 05/20/2021........ WELLS FARGO & CO 2,011,880 | .o 2,000,000

86959L AG 8 | SVENSKA HANDELSBANKEN AB 0.550% 06/11/... . D... 06/07/2021........ MORGAN STANLEY & CO.....coouvvriirnireirerneiseiesiseieessienes 4,996,150 | .oooovvecierieeeeneis 5,000,000

87020P AL 1 |SWEDBANK AB 0.600% 09/25/23..........cccvvumriieiininierierireesssissniesiesesesesssissnans D... 05/19/2021........ BNP PARIBAS.............. 3,014,910 | oo 3,000,000

87264A BU 8 | T-MOBILE USAINC 2.625% 04/15/26 .| 06/08/2021........ JP MORGAN SECURITIES LTD LDN...... . 665,958

87264A CC 7 |T-MOBILE USAINC 2.250% 02/15/26 .| 06/08/2021........ VaMOUS......oeveiiiiieiciti e 764,573 ....760,000

87265H  AF 6 | TRIPOINTE GROUP INC  5.250% 06/01/27........cvovreeeriererineirerisiinseesiersesssieninns | seeeresineenes 06/15/2021........ WELLS FARGO & CO. 1,342,188 | oo 1,250,000

87422V AG 3 | TALEN ENERGY SUPPLY LLC 6.625% 01/15/2 .| 05/03/2021........ GOLDMAN SACHS & COMPANY..........ccovvrrrrnn 357,875

87422V AJ 7 |TALEN ENERGY SUPPLY LLC 7.625% 06/01/2 .| 06/08/2021........ BARCLAYS CAPITAL INC 261,378

87901 AH 8 |TEGNAINC 5.000% 09/15/29 .| 06/29/2021........ BANK OF AMERICANA............. 680,063 ....650,000

87952V AR 7 | TELESAT CANADA 5.625% 12/06/26.. .| 06/07/2021........ GOLDMAN SACHS & COMPANY. 1,050,246 .1,050,000

88033G DA 5 |TENET HLTHCR CORP 5.125% 11/01/27........... 06/08/2021 CREDIT SUISSE SECURITIES USA L.......ccovvrenee. 1,361,750

88167A  AD 3 | TEVA PHARMACEUTICAL FINANCE NE 2.800%... . |D... 06/08/2021........ | JP MORGAN SECURITIES LTD LDN...... . 672,165

89114Q CG 1 | TORONTO-DOMINION BANKTHE 0.750% 06/12/ . . |A 05/19/2021 TD SECURITIES USALLC 4,034,680

89153V AS 8 | TOTAL CAPITAL INTERNATIONAL SA 2.434%....... D.. 04/23/2021........ BNP PARIBAS.............. 5,272,450 | ..o 5,000,000

893647 BK 2 | TRANSDIGM INC 8.000% 12/15/25. 06/08/2021........ MORGAN STANLEY & CO.....ccovverieieieiriseessssssisssienns 591,897 | oo 545,000

89680E  AA 7 | TRITON WATER HOLDINGS INC  6.250% 04/01........cccvveirrrreriererincirernrinreenineins | veveeesenerenes 06/29/2021........ VAOUS.....ovoeeieeiie st 1,007,283 | ..o 1,000,000
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897051  AB 4 | TRONOX INC 6.500% 05/01/25.......cccurereiiririniiiiniiiisisssierssissiesssssssesesssssssssssens | sossesessnssnes 06/07/2021........ JSES..s 668,925 | ..o 625,000
902674  YF 1 |UBS AG (LONDON BRANCH) 0.375% 06/01/23....... [ DI 05/24/2021........ UBS SECURITIES LLC.......vviiieiirciseireieeeeniers 4,994,650 | ..ooovveie 5,000,000
90320B AA 7 |UPC BROADBAND HOLDING BV 4.875% 07/15/. . . |D.... 06/07/2021........ JSES..e 700,840 ....700,000
90932L  AH 0 |UNITED AIRLINES INC210795 4.625% 04/15 06/11/2021........ SUNTRUST ROBINSON HUMPHREY......... 999,600 ....960,000
91324P  EB 4 |UNITEDHEALTH GROUP INCORPORATE 0.550%.... .| 05/18/2021........ GOLDMAN SACHS & COMPANY.........cccovunee. 3,000,630 | ..o 3,000,000
914906 AV 4 |UNIVISION COMMUNICATIONS INC 4.500% 05, .| 05/07/2021........ JP MORGAN SECURITIES LTD LDN.... . 775,000 | oo 775,000
92329V AU 6 |VENTURE CDOLTD VENTR_16-25A 1.888% 04... .. DI 05/21/2021........ WELLS FARGO & CO. 380,114 | oo 380,000
92343V GG 3 |VERIZON COMMUNICATIONS INC 1.450% 03/2 .| 04/21/2021......... JP MORGAN SECURITIES LTD LDN.... . 5,029,350 | ...ooovieciiiiieieiaa 5,000,000
92840V AA 0 |VISTRA OPERATIONS COMPANY LLC 5.500% 0 .| 06/08/2021........ SAMRC ... s 783,940 | ..o 760,000
92840V AH 5 |VISTRA OPERATIONS COMPANY LLC 4.375% 0 .| 05/05/2021........ JP MORGAN SECURITIES LTD LDN.... . 300,000
92890K  BF 1 |WF-RBS COMMERCIAL MORTGAGE TRU 4.371%.....cueviiierrieiierciesieeseerenies .| 05/24/2021......... PTCP...e s 215,461 ,
92914X AN 9 [VOYACLOLTD VOYA_15-2A 1.673% 07/23/2.... 06/03/2021 JP MORGAN SECURITIES LTD LDN.... . 500,000 ....500,000
949746 SH 5 |WELLS FARGO & COMPANY 3.000% 10/23/26.. .| 05/04/2021........ | WELLS FARGO & CO 4,320,840 4
95081Q AP 9 |WESCO DISTRIBUTION INC 7.250% 06/15/28 . | 06/22/2021 WELLS FARGO & CO 1,033,463
958667 AC 1 |WESTERN GAS PARTNERS LP 5.300% 02/01/3.... .| 06/08/2021........ JP MORGAN SECURITIES LTD LDN.... . 526,443
969506  AE 2 | WILLIAMS SCOTSMAN INTERNATIONA 4.625%... .| 06/08/2021........ MORGAN STANLEY & CO.....ccoouriririiinirierienisisssinniens 461,799 ....450,000
98262P  AA 9 | WEIGHT WATCHERS INTL INC 4.500% 04/151.. 06/09/2021 UBS SECURITIES LLC.......ovevieieiereieeireierieceenieennes 996,125 .....1,000,000
98875  AC 8 | ZAIS MATRIX CDO | ZAIS_20-16A 2.488% 1.. D.... 05/21/2021 WELLS FARGO & CO 626,875 ....625,000
3899999. Total - Bonds - INAUSHIAl NG MISCEIANEOUS. ...ttt sss s eesebssss ek 0884884080808 E 684080 E 608080008 E b0 bbb e ehbe0E bbb bbbttt ente | fonbinnsenssesssnsenssnsennss o 392,782,975 .382,967,813
Bonds - Unaffiliated Bank Loans
85236H AB 5 |STADCOLALLC 06/29/23 | ................ | 06/30/2021........ ValOUS.....oviiiiiieiss s 30,908 30,908
8299999. Total - Bonds - Unaffiliated Bank Loans......... 30,908 30,908
8399997. Total - Bonds - Part 3....... ....926,505,527 .911,172,880
8399999.  Total - BONAS. ..ot .911,172,880
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
682680 10 3 | ONEOK INC..oooosmesrsrsssssessetessesessesetstrse e [ [ 05/17/2021....... | JP MORGAN SECURITIES LTD LDN... . [ 7.430 401 XX L XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrABBA. ... iiiis oottt ettt ettt f s 28428 E 28t et e e 8ttt en sttt ensen et et entes feesseaes 401 XXX e 0 XXX
Common Stocks - Industrial and Miscell (Unaffliated) Other
31338# 11 2 | FEDERAL HOME LOAN BANK OF BOST......ciiiiiiiiiinisisnisrsisssesenssssssesenssnnesesenens | ................ | 04/07/2021........ |Varinu< ...................... | .............. 8,374.000 837,400 XXX e XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other......... 837,400 XXX 0 XXX
9799997. Total - Common Stocks - Part 3........ccccoveniiniinnnes 837,801 XXX 0 XXX
9799999. Total - Common Stocks........................... 837,801 XXX 0 XXX
9899999. Total - Preferred and Common Stocks o 837,801 XXX 0 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS............cuiuiiereriiieieierisiriesesie st esessis e ess et aes eesesssssatesesssessseseee s eesseesessee e s ees st Es e s s e s ee e e s e ee e R e s eEE R L eLE e e e R L s e s R e s ee bt e e e s R e s ee b et es et enere | eeisesessnssatesessee s nesent e rennssneeniensennrenes | foessnssnsssessnsesensenrnesesion 927,343,328 XXX | 2,253,724 XXX




G030

Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Symbol
Bonds - U.S. Government
GINNIE MAE | GNMA |1 7.000% 781357
362258 QJ 0 |7.00 .1 06/01/2021. | Various.................... 3,055 | .oovriirnnn 3,055 | oo 3,002 | oo 3,028 | oo | e 28 28 3,055 | oiveorriieenies | e | e (I I 87 | 10/15/2025. [ 1.A .cooovnvven.
GINNIE MAE | GNMA | 6.500% 781359
362258 QL 5 |6.50 .1 06/01/2021. | Various................... 1,846 | .....cccc..... 1,846 | ......ccc..... 1,805 | oo 1,826 | ..o | e 20 20 1,846 | oo [ e [ e (U I 50 | 12/15/2025. [1.A ..............
GINNIE MAE | GNMA | 7.500% 781361
362258 QN 1 |7.50 .1 06/01/2021. | Various................... 3,064 | oo 3,064 | oo 2,982 | s 3,024 | oo | e 41 41 3,064 | oo | e | e (U I 94 |12/15/2025. [1.A ..............
GINNIE MAE | GNMA | 8.000% 781364
362258 QR 2 |8.00 .1 06/01/2021. | Various................... 40 40 41 B0 | | s 0 A0 | oo | e | e 0 [ s 1112/15/2030. | 1A ............c.
UNITED STATES TREASURY 0.125% JP MORGAN SECURITIES LTD
91282C AG 6 |08/31/22 .106/22/2021.|LDN e | s 10,002,344 | ..... 10,000,000 | ....... 9,999,239 | ........... 9,999,341 | ..o | e 188 188 9,999,529 | oo | e 2,815 | oo 2,815 | ... 10,156 | 08/31/2022. | 1.A ..............
UNITED STATES TREASURY 0.375%
91282C BC 4 [12/31/25 o[ 06/23/2021. [ VANIOUS........couvveieiierirriiniinniins | cevieriesiisniissisenes | oo 49,082,031 | ..... 50,000,000 | .....49,996,094 | ......... 49,996,094 | ......ccoovevinne 372 372 | | s 49,996,466 | ........ccoovvvvnne .(914,435) | ...... (914,435) | ....... 90,124 | 12/31/2025. | 1.A ...vvvvvnee
UNITED STATES TREASURY 0.125%
91282C  BU 4 |03/31/23 . | 06/22/2021. | Various................... ....324,783,008 |....325,000,000 |....324,784,180 |.....ccocooourimmiiiunnns [ onrvnriisniinnies | conies 12,675 | oo o, 12,675 | oo | v 324,796,855 | ...ooovvvcvuni | e (13,847) | ....... (13,847) | ....... 68,665 | 03/31/2023. | 1.A .....oconve
0599999. Total - Bonds - U.S. GOVEIMMENL. ..o onmvieissssssssssssssssssseneees ....383,875,388 |....385,008,005 |....384,787,343 | ......... 60,003,353 | ..o [ 13,324 | .o [ 13,324 | ..o 0 ... 384,800,855 | ............... 0 |...(925,467)] ..... (925,467) | ..... 169,177 XXX XXX
Bonds - U.S. Special Revenue and Special A
CALIFORNIA STATE UNIVERSITY
13077C M4 3 |5.000% 11/ .| 04/28/2021. | BARCLAYS CAPITAL INC....ccocoooes | covvrirerieririecciins | oo 4,626,114 | ....... 4,000,000 | ....... 4,488,720 | ......... 4,204,518 | ...coovvevenirns | e (16,289) | ...oovvvvcrns [ v (16,289) | ..o | e 4,188,229 | .o | e 437,886 | ....... 437,886 | ....... 98,333 | 11/01/2039.|1.D FE.........
CALIFORNIA STATE UNIVERSITY
13077C M5 0 |5.000% 11/ .| 04/28/2021. | BARCLAYS CAPITAL INC.....ccocooes | corvvineriiniiienniins | e 4,611,247 | ....... 4,000,000 | ....... 4,474,200 | .......... 4,198,665 |....cccoocvorviins | e (15,812) | oo [ e (15,812) | oovvvvrriienies | e 4,182,854 | ..o | e 428,393 | ....... 428,393 | ....... 98,333 | 11/01/2044.|1.D FE........
COLORADO HOUSING AND FINANCE A
196479 6U 8 [3.250% .[05/03/2021. [ Call  100.0000.........ccomvrerirmrines | cerereririmrisnirerirenes | v 1,730,000 | ....... 1,730,000 | ....... 1,730,000 0 11/01/2034.
COLORADO HOUSING AND FINANCE A
196479 6V 6 |3.550% .105/03/2021. [ Call  100.0000.........ccmvvmmrirerirens | cerierirerinriiiniinnies | v 455,000 | .......... 455,000 ....455,000 0 05/01/2037.
DISTRICT COLUMBIA REV - GEORGE
254839 P4 9 |5.000% .| 04/01/2021. | VAIIOUS........coovverrevercivieniiereniins | corevieseiiesesieneiins | ceves 18,790,000 | ..... 18,790,000 | .....17,635,379 | ......... 18,929,120 | ...ovvveecviracns | e (139,120) | cvvvevrvviieens | e (139,120) | .oovvevrrieries | v 18,790,000 [ ..eoooveerrriees | v | cereiiereiieeend 0 ... 469,750 | 04/01/2040. | 1.G FE.........
FEDERAL HOME LOAN MORTGAGE
31283H NA 9 [CORFHLMC75 .1 06/01/2021. | Various.................... 1 1 1 I s 0 | e | oo | e (U O 12/01/2030. | 1.A ...ccveveee
FEDERAL HOME LOAN MORTGAGE
31283H NE 1 [COR 8.000% .1 06/01/2021. | Various.................. 1 1 I LI U [P 0 LI SOOI INPOOOROON (N 0 [ 10/01/2030. | 1.A ..........cc.
FEDERAL HOME LOAN MORTGAGE
3133AJ) PG 2 |COR 2.000% .1 06/01/2021. | PaydOWN.........covorevinrinciinniiiins | v | v 71,204 | ... 71,204 | ..co....n. L A/ OO (RN (567) (567) [ cvvoovvernriiinns [ o 71,204 | oo | e | v [V I 119 | 04/01/2051. | 1.A ...
FEDERAL HOME LOAN MORTGAGE
3133KJ JC 7 |COR 2.500% . [ 06/01/2021. [ PaydOWN.........ooucvieeririiiniiniiiciins | cevireriisniiessissiiienes | v 2,412,148 | ....... 2,412,148 | ...... 2,508,634 | ......... 2,499,351 | .oocvieiiniiies [ e (87,203) (87,203) 2,412,148 | o [ | s 0. 24,380 |07/01/2050. | 1.A ....covovnee
FEDERAL HOME LOAN MORTGAGE
3133KJ XL 1 |COR 3.000% . [ 06/01/2021. [ PaydOWN..........ooocviecrirriiniisniiciins | cevierieniississiienes | v 3,791,682 | ....... 3,791,682 | ....... 4,022,145 | .......... 4,004,721 | oo | e (213,039) | ccvoovirinis | s (213,039) 3,791,682 | ..o [ e | e 0. 47,466 | 08/01/2050. [ 1.A ..............
FEDERAL NATIONAL MORTGAGE ASSO
31402C 5L 2 |FNMA6.50 .1 06/01/2021. | Various................... 872 872 836 | ..o 848 | ... | e 24 24 872 | oo | e | e (U S 23 | 12/01/2031. [ 1.A .c..ooncc.
FEDERAL NATIONAL MORTGAGE ASSO
3140GS RR 5 |4.000% .1 06/01/2021. | PaYAOWN.........oooveicrrircriieniiiens | cevevirenesienesieneiis | ceveesn 436,558 | ......... 436,558 | .......... ATA142 | o | i | s (37,585) | ..o [ s (37,585) | ..o | e 436,558 | ... | e | e (U I 1,455 | 10/01/2047. | 1A .............
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Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) [ (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
FEDERAL NATIONAL MORTGAGE ASSO
3140H1 WL 0 [3.500% . [ 06/01/2021. [ PAYAOWN.......ocvvmrierrirrireersrinniine | cevierireeensessnsinenes | eeerneeens 525,684 | ... 525,684 | .......... 561,331 | ooereeererrreniieenens | cevverisnsnnenes | ceeres (35,648) | ..overrercerns [ e (35,648) | ..eceveerrcrieins | e 525,684 | ..o | e | s 0 | e 1,533 [03/01/2048. [1.A ...
FEDERAL NATIONAL MORTGAGE ASSO
3140K0 SN 9 |3.000% . [ 06/01/2021. [ PAYAOWN.......covvrvierrircerrrinnrirenins | vevereeesneeisssineninenes | vevies 1,788,629 | ... 1,788,629 | ....... 1,834,462 .(39,808) | .. .(39,808) . 788,629 | e | 0 [ 21,969 |12/01/2049. [1.A ....
FEDERAL NATIONAL MORTGAGE ASSO
3140KH GY 1 |2.500% .1 06/01/2021. | PaydOWN........cvvnrvrrirerrieiisirneirerins [ v | ovenns 3,422,476 | ....... 3,422,476 | ...... 3,562,049 | ........... 3,550,180 | ..oovvreririnies | e (AVZ(11)) [ I (127,703) 3,422,476 | ..o [ v | v (1 I 29,950 | 07/01/2050. [ 1.A ....ccovvne.
FEDERAL NATIONAL MORTGAGE ASSO
3140L3 N4 9 |2.000% .| 06/01/2021. | Paydown 29,095 29,095 29,341 | oo [ s (245) (245) [ oo [ e 29,005 | ..oovereviieins [ e [ e (U IO 48 [ 04/01/2051. [1.A ..ccoonvnee
FEDERAL NATIONAL MORTGAGE ASSO
3140L5 BA 3 [2.000% . [ 06/01/2021. [ PAYAOWN.......cvomrirnrirrircirsrisnins | cevierineeirseessssisnnes | ceereeens 13,797 | oo 113,797 | oo 117,336 | oo | e | e (3,538) (HCK]:) IR ISV 13,797 | oo e | v 0 | v 190 | 04/01/2036. | 1.A .........nc...
FEDERAL NATIONAL MORTGAGE ASSO
3140QE AF 9 [2500% . [ 06/01/2021. [ PAYAOWN.........vvrrirrrireirneisniineiis | cevereeissessseiseninenes | aeve 1,933,871 | ....... 1,933,871 | ....... 2,011,226 | ........... 2,004,249 | ...ovvvrinrines | e (70,378) | .ooververceres [ s (RLVT£:) | T IS 1,933,871 [ oo | rveeneiierinens | veererinninend 0. 18,141 | 07/01/2050. | 1.A .....ccvence
FEDERAL NATIONAL MORTGAGE ASSO
3140QK LF 3 [2.000% .| 06/01/2021. | Paydown 81,164 81,164 81,836 [ ..o | cerrrerienieenns (672) (771 ) I IS 81,164 | oo [ e [ e (VI IO 135 | 04/01/2051. | 1.A cooovcnee.
FEDERAL NATIONAL MORTGAGE ASSO
3140QK NX 2 [2.000% . [ 06/01/2021. [ PAYAOWN.......cvvvrierrirrirriiniinnins | cerierireresneeinnineies | everneens 127,274 | .......... 127,274 | .......... 131,331 | o | e | e (4,057) (4,057) [ oo | e 127,274 | oo | s [ v (VI IO 212 05/01/2036. | 1.A .............
FEDERAL NATIONAL MORTGAGE ASSO
3140X5 6F 5 [4.000% . 106/01/2021. | PaydOWN........cvvurireririreriernirneirerins | cvriisisninensssseiene | cveeenes 466,118 | .......... 466,118 | .......... 504,354 | ..o | s | s (38,236) (38,236) [ ..veererereriein | e 466,118 | oo | e | e 0 [ 1,554 | 03/01/2048. [1.A ......ce.n...
FEDERAL NATIONAL MORTGAGE ASSO
3140X6 SW 2 |3.500% . [ 06/01/2021. [ PAYAOWN.......cvvnrirnrirrircirinriniins | cevierieeisseesessinenes | eeereeeens 311,212 | e, 311,212 | e 333,046 | ..o | s | e (21,833) [PAIRCKK) IR ISV 311,212 | s | e | e (1 IO 908 |04/01/2048. | 1.A ..............
FEDERAL NATIONAL MORTGAGE ASSO
31418D TQ 5 [2.000% . [ 06/01/2021. [ PAYAOWN.......cvvnrivnrirrircirnrinnins | cevierieeisseesssisenes | eeereeens 892,765 | .......... 892,765 | .......... 923,523 | .o 922,449 | ..ooovrrae | s (29,685) (29,685) | ..evvveernereins | cererieinne 892,765 | ..o | cervnrereninnins | e 0 | e 7,184 | 10/01/2050. | 1.A ..o
ILLINOIS FINANCE AUTHORITY lllinois
45200F 7G 8 |Fina .| 04/01/2021. | Redemption ~ 100.0000..........ccccue | vorerrermrenerrerirenes | ervenes 5,000,000 | ....... 5,000,000 | ...... 4,881,150 | ........... 4,994,002 | ..oovvoreveririiens | e 5,998 5,998 5,000,000 | ..oourerrerenes | verrerrierrenin | e 0. 150,000 | 10/01/2032. | 1.F FE..........
MASSACHUSETTS ST DEV FIN AGY
57583U CL 0 [5.250% 04 . | 04/01/2021. | Redemption ~ 100.0000..........ccceue | coverrermmemrrrerrenes | ervenne 5,500,000 | ....... 5,500,000 | ....... 5,642,010 | .coovrnee 5,504,555 | ....oovverrerres | v (4,555) (4,555) 5,500,000 | ..oourerrerinns | cerrerrierienin | e 0. 144,375 | 04/01/2037.|1.D FE.........
MASSACHUSETTS ST HSG FIN AGY
57586N XX 4 [4.250% 12 . 104/01/2021. | Call  100.0000.........csweermrerrernns | ervrrrririnirerisnseirenes | cveerenes 935,000 | .......... 935,000 | .......... 935,000 | ...cccoene 935,000 | ..oocvieriercines | e 0 [ o | v 935,000 | oo [ e | e (] 13,246 | 12/01/2035.|1.C FE.........
MASSACHUSETTS ST HSG FIN AGY
57586N XY 2 |4.350% 12 .1 04/01/2021. | Call ~ 100.0000.........cccomrerrrerrrs | corrrereireierenieieninns | cereena 490,000 | .......... 490,000 | .......... 490,000 | .coorrnnnn 490,000 | .oeveeiieiins [ e 0 [ e | s 490,000 | oo [ e | e 0| 7,105 | 12/01/2040. [ 1.C FE.........
NEW MEXICO MTG FIN AUTH 2.900%
647201 HD 7 |08/01/4 .| 06/01/2021. | Redemption ~ 100.0000..........ccceu | corrrerermreremrneirnnnns | ceereeens 407,201 | .......... 407,201 | ....c..nn 407,201 | oo 407,201 | oo | e (0 RO PV 407,201 | v | cervneienineins | e 0. 16,193 | 08/01/2040.| 1.AFE.........
NEW YORKN Y CITY EDL CONSTR F
649670 LF 1 |5.750% . [ 04/22/2021. | COACT..cooimrinerrerierirseerssisennns | vevereeesssssssssenienes | avve 9,345,000 | ....... 9,345,000 | ....... 9,083,433 | ...ccoonc 9,136,399 | .coovvvrvrrrerne | e 4,293 4,293 9,140,692 | ...ccvvvrvrcrnns | conne 204,308 | ....... 204,308 | ..... 300,013 | 04/01/2041.|1.D FE.........
NEW YORK CITY TRANSITIONAL FIN
64971W 3B 4 [5.500% .| 05/07/2021. | Call  100.0000... 5,000 5,000 5,000 5,000 0 5,000 11/01/2035.
SAN FRANCISCO CALIF CITY&CNTY
79766D CB 3 [5.000% 0 . [ 05/04/2021. [ COACT.....orvmrrerrrerierirerereessnsans | cevieresseessseissinenes | eenne 10,000,000 | ..... 10,000,000 | .....10,067,700 | ......... 10,002,887 | ...cooverrrinrrns | e (2,887) (2,887) [ .ooverreevrineren | v 10,000,000 [ ...covveeuveens | remererrerienns | e 0. 252,778 |05/01/2027. | 1.E FE.........
TENNESSEE HSG DEV AGY 3.500%
880461 2F 4 |07/01/50 . 105/01/2021. | Call ~ 100.0000........ccomvrrerrrrrierens [ rrvrrrrererrieiininnirenes | e 15,000 | ...c.....c.. 15,000 | .ocovrnneee 15,951 | i 15,907 | .o (31) () R IS 15,876 | .o | e (G0 — (CY()] —— 416 |07/01/2050.|1.B FE.........
VIRGINIA ST HSG DEV AUTH  2.850%
92812U Q8 4 |12/25/ .| 06/25/2021. | Redemption ~ 100.0000..........cccc. | corerreremremnirmninenes | cvie 1,011,999 | ....... 1,011,999 | ....... 1,011,999 | ..ocovonee 1,011,999 | .o | e (U ORISR 1,011,999 | oo | v | e 0. 11,392 | 12/25/2049. | 1.AFE.........
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Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......c.oiuiiiiriiiiiiiiiniiniiienssrissssissiessissessesessssssssiesnss | soeee 79,326,122 | ... 78,088,761 | .....78,490,119 | ......... 76,830,500 | ...covvvineen 0 ... (878,576) | ..ovvvvvrnnans 0 [ (878,576) | ..coovvvrennand 0 s 78,256,412 | ..o 0 ]..1,069,711 |..... 1,069,711 | ..1,753,5632 XXX XXX
Bonds - Industrial and Miscellaneous
000000 00 O |SUMMARY ADJUSTMENT.......ccccovvemrurenne .. | 06/30/2021. | VARIOUS 8 ETSTOTTORPOUNTE EURSTORSTOURTOUROTRN IVSPOUROTOORTOORRPOORIOTE IO Q2 (124) (207,489) | cveoorveriis | e 207,494 | ....... 207,494 | ..o 08/31/2022.|2.B Z............
00115* AA 0 |AESILUMINALLC 6.000% 03/26/32....... .. [ 06/30/2021. [ VAOUS.........cvveoeverrrieneiiinniiennns [ e | oo 72,183 | .o 72,183 | o 72,183 | oo 72,183 | e [ (U OO ISP 72,183 | oo | e | v (U I 2,235 | 03/26/2032.|5.C ..............
AES ANDRES BV/DOMINICAN POWER
00809Y AA 6 |7.950% 0 D| 05/04/2021. | Call ~ 103.9750............. 227,705 219,000 | .......... 228,014 | oo | e (165) ({C13) [ IO 227,849 | ..o | e (8,849) | ..oeve. (8,849) | ....... 17,072 | 05/11/2026.|3.C FE.........
AES ANDRES BV/DOMINICAN POWER CITIGROUP GLOBAL MARKETS
00809Y AB 4 |7.950% 0 D|04/26/2021. | INC/ e | 312,340 | .......... 300,000 | ......... 293,952 | ....cccovunee 296,293 | ... | s 56 56 [ oo [ i 296,349 | ...oovverrrinns | e 15,991 | ....co... 15,991 | ....... 12,431 | 05/11/2026.|3.C FE.........
AFFIRM ASSET SECURITIZATION TR
00834A AA 7 |1.900% .| 06/15/2021. | PAYAOWN.........oooevecivirceiiinciiiens | cevevieeeiienenisnenins | cevviiens 792,143 | ......... 792,143 | .......... 792,099 | oo 792,060 | ...oovveeriienns | s 83 83 | s | s 792,143 | o [ e [ e 0 [ e 6,230 |01/15/2025. | 1.F FE..........
AFFIRM INC AFFRM_21-Z1 1.070%
00834C AA 3 [08/15/25 . 06/15/2021. | PAYAOWN.........oooeeviriviiciiinniiiins | cerevieseiienesieneiins | ceevieens 140,147 | .......... 140,147 ....140,142 5 5 ..140,147 08/15/2025.
ALLEGRO CLO VIII LTD ALLEG_18-
01750L  AA 1 |1.284% D | 05/14/2021. | WELLS FARGO & CO.......coovvvvenns [ covirvriiriiiineiiines | e 5,004,500 | ....... 5,000,000 | ....... 5,002,500 | ..o [ e (102) (102) 5,002,398 | .....ocooriianis | e 2,102 | ..o 2,102 | ..cco.e. 5,884 |07/15/2031.|1.AFE.........
ALLISON TRANSMISSION INC  4.750%
019736 AE 7 |10/01/ .1 06/07/2021. | MORGAN STANLEY & CO......cccoee | corvveimmnianriiinniins | oo 1,357,335 | ...... 1,302,000 | ....... 1,275,960 | ........... 1,283,107 | ..ccovvviirri 535 535 | i | e 1,283,642 | ..ooovvciciins | o 73,693 | ......... 73,693 | ....... 42,604 | 10/01/2027. | 3B FE.........
NUMERICABLE GROUP SA 5.500%
02156L AC 5 |01/15/28 D| 06/30/2021. | TD SECURITIES USALLC......covos | vovrermrrrerveneirerinns | cvvvernns 517,500 | .......... 500,000 | .......... 515,515 | oieirereenniseinninns | e (277) (V244 ) [N IO 515,238 | ..o | e 2,262 | .o 2,262 | ......... 5,882 | 01/15/2028.
02377A  AA 6 |AMERICAN AIRLINES 3.700% 10/01/26. | .. | 04/01/2021. | Various.. 36,278 36,278 36,278 | ...... 36,278 0 [ oo [ e 38,278 | e | e | e | e 671 | 10/01/2026.
02377A  AA 6 |AMERICAN AIRLINES 3.700% 10/01/26. | .. | 06/29/2021. [ VAIOUS.........cooorreerrrrerrrrirnneiiinens | coviereiineneieneiinnes | v 916,134 | ......... 904,823 | .......... 904,823 56,355 | ..oooverrirerrins | ervierenen 904,823 | i [ 11,310 | 11,310 25,109 |10/01/2026.
AMERICAN AIRLINES 2017-2 CLASS
02378* AA 8 |5.180% .| 04/15/2021. | Redemption  100.0000.. ..380,273 | .....c.... 380,273 ...380,273 0 [ oo [ errereerenn380,273 | i | v | vereireneenen0 | e 9,849 |10/15/2023.
APPLEBEES / IHOP FUNDING LLC D
03789X AD 0 |4.194% .| 06/05/2021. | Paydown 7,500 | ..cooovrrennne 7,500 | oo 7,500 | oo 7,500 | oo | e 0 7,500 | v | e | e 0 [ o 157 | 06/07/2049.|2.BFE.........
ARAMARK SERVICES INC  5.000%
038522 AQ 1 |02/01/28 .. 1 06/08/2021. | JEFFERIES & COMPANY INC....... | coocoovvviriiienciiinns | e 1,320,800 | ....... 1,270,000 | ....... 1,270,000 | ........... 1,270,000 | ..o [ e (U OO ISP 1,270,000 | ..oooovvvariins | o 50,800 | ......... 50,800 | ....... 54,504 |02/01/2028.|4.AFE.........
044209 AF 1 |ASHLAND INC. 4.750% 08/15/22............ o+ [ 08/07/2021. [ VAHOUS.......oovvererrerrerirrevieniiinens [ cevieeesinnesiensiienns | cvieenees 518,235 | ......... 500,000 | .......... 491,250 | oo 497,944 | i 294 294 | e | s 498,239 | ..o | e 19,996 | ......... 19,996 | ....... 19,396 | 08/15/2022. | 3.AFE.........
AMBIENCE MERGER SUB INC 4.875%
04650Y AA 8 |07/15/2 .| 06/24/2021. | BARCLAYS CAPITAL INC 222,475 220,000 | .......... 220,000 | ..o | e | e 0 [ o [ e 220,000 | ..o | e 2475 | e 2475 | .o 07/15/2028. | 6. *...............
RUTA DEL MAIPO SOCIEDAD CONCES
05330A AA 5 |AUTOPISTA D | 06/15/2021. | Various.................... 324,095 324,095 | .......... 350,023 | ..o 328,815 | .o [ s (4,720) (4,720) | oo | s 324,005 | ..o | e | e 0 ... 11,948 | 06/15/2022. | 2.C FE.........
BALL CORP BALL CORP 5% 3/15/2022 CITIGROUP GLOBAL MARKETS
058498 AR 7 |5.000 L[ 04119/2021. [INC/ e | 1,032,500 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 | ..oovvonriinns [ e (U OO I 1,000,000 | ..coovvvoirriins | o 32,500 | ......... 32,500 | ....... 30,000 |03/15/2022.|3.AFE.........
058498 AT 3 |BALLCORP 5.250% 07/01/25................. <+ [ 06/29/2021. [ VAOUS.........cvvercererrevireriernrienens [ coviereiieeeiiseneiiines | e 7,923,125 | ....... 7,000,000 | ....... 7,000,000 | ........... 7,000,000 | ..oovooecriiriien | s 0 [ oo [ e 7,000,000 | ..o | e 923,125 | ...... 923,125 | ..... 360,828 | 07/01/2025. | 3.AFE.........
BANC OF AMERICA FUNDING CORPOR
05990T AU 1 |3.750% o 06/01/2021. | VAIIOUS.........ooovvereerereeirrerircniirins | coveriesenieneeieneiens | cevveens 109,942 | .......... 109,942 | .......... 109,942 | ..coovvvenne 109,942 | oo | e (U OO IS 109,942 | oo | o | e (U I 1,735 | 02/01/2037. | 1.AFM.........
VALEANT PHARMACEUTICALS INTERN
071734  AK 3 |6.250% A | 06/29/2021. | GOLDMAN SACHS & COMPANY.. | ... 221,630 225,000 | .......... 220,005 | ..o | e | e 25 25 | s | s 220,030 | ..o [ e 1,599 | .. 1,599 | ........ 5,313 |02/15/2029.|4.BFE.........
BANKERS HEALTHCARE GROUP
08861Y AA 4 |SECUR 1.420% . | 06/17/2021. | Paydown 23,122 23,122 23121 | s | e 1 I [T [N 23,122 | o | v | e (V1 I 36 | 11/17/2033.|1.C FE.........
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BOOZ ALLEN HAMILTON INC  4.000%
09951L  AB 07/01/2 .1 06/11/2021. | BANK OF AMERICAN.A.......coovvvv | convrnnnrinneiieceiinns 476,463 | .......... 470,000 470,000 | ..o [ e | e 0 [ oo [ e 470,000 | ...ovovvcvienns | cerrn 8,463 | i 6,463 | 07/01/2029. | 3.CFE.........
BRASKEM FINANCE LTD  6.450%
10553Y  AF 02/03/24 06/07/2021. | JEFFERIES & COMPANY INC....... | cccovvveenviecniiinnns | e 3,397,500 | ....... 3,000,000 | ....... 3,232,500 | ........... 3,149,100 | ..o | e (10,678) | ..oovvevrians [ v (10,678) 3,138,422 | ..o | ....259,078 | .......259,078 | ..... 164,476 | 02/03/2024.|3.AFE.........
109696  AA BRINKS COMPANY  4.625% 10/15/27..... .. | 06/08/2021. | GOLDMAN SACHS & COMPANY.. | ....cccoooirvriirrrins 135,040 | .......... 130,000 128,700 | ..coovvvennee 129,076 | .oooooceveeciines | e 27 27 | o | e 129,102 | covveovevviveries | 205,938 | 115,938 | e 3,925 |10/15/2027.|3.C FE.........
CCO HOLDINGS LLC/CCO HOLDINGS MITSUBISHI UFJ SECURITIES
1248EP  CL 4.500% 0 . 106/07/2021. [USA | 1,502,550 | ....... 1,500,000 1,500,000 0 | ovrveeeeeresers | eeeereenn 1,500,000 [ oo | 002,550 | e 2,550 | oo 8,813 | 06/01/2033.
126307 AH 0 [CSCHLDGSLLC 5.250% 06/01/24......... .. | 06/07/2021. | Various.................. 170,690 | .......... 157,000 153,860 104 | | v 155,429 | | 015,262 | 015,262 | 4,304 | 06/01/2024.
JP MORGAN SECURITIES LTD
126307 AS 6 |[CSCHLDGSLLC 5.375% 02/01/28.. .. | 06/07/2021. |LDN 2,107,500 | ....... 2,000,000 2,000,000 0 2,000,000 |.....ccccocvrerens | ...107,500 | .......107,500 | ....... 91,973 | 02/01/2028.
126307 AU 1 |CSCHLDGSLLC 5.500% 05/15/26.. .| 05/17/2021. | Call ~ 102.7500............. 551,768 | .......... 537,000 542,260 (R | R IS 540,063 |.....cccoooemvives | ceerrne(3,083) | ....c...(3,083) | ....... 29,535 | 05/15/2026.
126307 AZ 0 [CSCHLDGSLLC 6.500% 02/01/29.. .. | 06/14/2021. | Various.................... 4,950,505 | ....... 4,500,000 4,521,250 (560) 4,516,006 | ....cccoooovennenn | -....434,499 | .....434,499 | .. 254,132 | 02/01/2029.
126307 BA 4 |CSCHLDGSLLC 5.750% 01/15/30......... | .. | 06/07/2021. | BANK OF AMERICA N.A 60,622 | ... 58,000 | ............ 58,000 0 ....58,000 01/15/2030.
126307 BK 2 |[CSCHLDGSLLC 5.000% 11/15/31......... .. | 06/29/2021. | JEFFERIES & COMPANY INC....... | coocoovvviriiiciciins 677,403 | .......... 675,000 674,021 | ..o | e 8 8 [ e [ e 674,029 11/15/2031.
CWHL_06-8 CWHL 2006-8 1A1 6.000%
126694 3B 05/01 .1 06/01/2021. | Various................... 32,909 33,045 30,140 | .o 27,525 | oo | e 5,385 5,385 | .o | eereeennnnn32,909 | i [ [0 [ 823 | 05/01/2036.|1.D FM.........
CVS PASSTHROUGH TRUST  3.901%
12702 AA 10/10/39 o [ 0411072021, [ VANIOUS.......oourverirerirririeinrisniin | cevirenissnissnissiinenes | v 17474 | e 17474 | 1TAT4 | e ATATA | e [ e 0 [ oo [ e TTATA | i | v | v | s 223 |10/10/2039. | 2.A ..............
CVS PASSTHROUGH TRUST  3.901%
12702* 10/10/39 .1 06/10/2021. | Various.................... 34,515 | .o 34515 | . 34,515 | i 34515 | s [ s 0 [ oo [ e 38,515 | i | e | 0 | e 617 | 10/10/2039.|2.B ..............
CHARTER COMMUNICATIONS CTL
12708# AA 4 [5.550% 07/1 .. | 06/15/2021. | Redemption ~ 100.0000..........ccccv. | covermrrermmrirerniirinns | e 16,731 | oo 16,731 | oo 16,731 | oo 16,731 | e [ e 0 07/15/2035.
13123X BD 3 |CALLON PETRO CO 8.000% 08/01/28.... | .. | 06/21/2021. | BANK OF AMERICA N.A 91,125 90,000 90,000 0 08/01/2028.
156700 AX 4 |CENTURYLINKINC 6.750% 12/01/23..... .. | 06/22/2021. | Various.................... 529,944 | ........ 480,000 531,494 | oo (777) 12/01/2023.
156700 BA 3 |CENTURYLINKINC 7.500% 04/01/24..... .| 06/15/2021. | MARKETAXESS CORPORATION.. | ... 22,401 20,000 22,366 (17) 04/01/2024.
156700 BD 7 |CENTURYLINKINC 4.500% 01/15/29 .| 06/08/2021. | MARKETAXESS CORPORATION.. | ... 313,684 | .......... 325,000 ...320,125 62 01/15/2029.
CLIFFS NATURAL RESOURCES INC CITIGROUP GLOBAL MARKETS
18683K  AM 5.750% 03 .1 06/07/2021. | INC/ 95,788 93,000 88,457 | ..ccovvi 90,145 | i [ s 136 136 [ [ 90,281 | i | 0000 5,507 | 5,507 | 4,115 | 03/01/2025.|4.BFE.........
COLGATE ENERGY PARTNERS Il LL CREDIT SUISSE SECURITIES
19416M  AB 5.875% .| 06/16/2021. |USAL e 180,900 | .......... 180,000 180,000 | oveoveverrrerreiiees [ ereiireeiieenies | oeeeeseeeeieneeens 0 [ e [ i 180,000 | .oveourvererrens | errerennn900 | o900 | o 07/01/2029. | 4.C FE.........
COSAN LUXEMBOURG SA  7.000%
22112E AC 01/20/27 06/08/2021. | Various.................... 1,595,625 | ....... 1,500,000 1,486,830 | ........... 1,489,268 | ......oooovvvvvenns | o 104 104 1,489,373 | ..o | ... 106,252 | .......106,252 | ....... 93,334 |01/20/2027.|3.B FE.........
DCP MIDSTREAM OPERATING LP
23311V AG 5.375% 07/1 .. | 06/08/2021. | WELLS FARGO & CO........ccccooeuueee 550,475 500,000 0 [ e [ e 500,000 | ....ccccoovrivenns | -.....50,475 | ... 50475 | ... 24,262 |07/15/2025. | 3.AFE.
242370 AD DEAN FOODS CO. 6.500% 03/15/23....... .| 06/16/2021. | Various............cc...... 34121 | ... 2,645,000 0 [ [ | v | 234,118 | 34118 | 03/15/2023.
DELTA AIR LINES 2002-1 CLASS G
247367  AX 6.718% o1 06/10/2021. | VAIIOUS.......oooovvereeverervireeeieeiirns | ceveviesesienssisesiins | oevreioeees 78,497 | oo ETL T 67,818 | .ooovivs E T T T R 19 19 | e | eerrireenenen 75,268 | e e 719 |l 719 | 7,175 |01/02/2023.| 2.AFE.........
EMC CORP/ MASSACHUSETTS 3.375%
268648 AN 06/01/2 .| 06/29/2021. | Various. 11,054,298 | ..... 10,675,000 9,574,853 53,867 010,148,097 | ..coocovvvvcvns | .....906,200 | .......906,200 | ..... 186,898 | 06/01/2023.
JP MORGAN SECURITIES LTD
28415L  AA ELASTIC NV 4.125% 07/15/29................ 06/30/2021.|LDN | 185,925 | .......... 185,000 185,000 | .voooeveeeeiceiieees | e | e 0 [ o | e 185,000 | oo | 925 | 925 | 07/15/2029. | 6. *...............
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EMPRESA GENERADORA DE ELECTRIC AMHERST PIERPONT
29247TH AA 2 |7.950% D| 05/13/2021. | SECURITIES LL 83,268 81,000 84,326 | ..o | e (123) (1) [T IS 84,203 | ..ovveerercris [ e (935) | covvvereres (935) | veovveee 3,327 | 05/11/2026. | 3.C FE.........
ENDEAVOR ENERGY RESOURCES LP
29260F AD 2 |5.500% 01 .| 06/08/2021. | BANK OF AMERICA N.A 272,139 262,000 ....262,000 ....262,000 0 . 262,000 | ..cooovvrvvrinns | 10,139 | ... 10,139 | oo 12,408 | 01/30/2026.
CROSSTEX ENERGY LP 5.050%
29336U AD 9 [04/01/45 .. 1 06/11/2021. | BARCLAYS CAPITAL INC......cocvver | vrvrrirerrrerisirneireninns | crrveins 424375 | .......... 500,000 | .......... 416,250 | ..ooovvnennn 419,765 | ........ 21,005 | .. 338 21,343 | e | e 420,103 | oo | e 4272 | 4272 | ....... 17,815 | 04/01/2045. | 3.AFE.........
FMG RESOURCES AUGUST 2006 PTY
30251G  AY 3 |5.125% 0 D] 06/01/2021. | COACT.....c.ovvvnee. 232,125 215,000 | .......... 215,000 | .oovvvennee 215,000 | .oovvvrvrririrens [ e 0 [ | e 215,000 | .o | e 17,125 | ... 17125 | ......... 7,744 | 03/15/2023. | 3.AFE.........
FLNG LIQUEFACTION 2LLC 4.390%
30288* AE 0 |12/31/3 .| 06/30/2021. | Redemption  100.0000 51,840 | coovernee 51,840 | ...........d 51,840 | oo 51,840 | oo | e 0 | e | eeereeireni 51,840 | cooocvecerneins [ e [ e 0| e 1,138 |12/31/2038. |2.BFE.........
FREEPORT-MCMORAN COPPER & US BANCORP INVESTMENTS
35671D AZ 8 |GOLD 3.875% L 06/07/2021. | INC. e | e 494,143 | .......... 475,000 | .......... 460,750 | ..oovrvrnes 469,061 | oo | e 622 (3722725 [T I 469,683 | ....oovverircnns | e 24,460 | ......... 24,460 | ... 13,498 | 03/15/2023.|3.AFE.........
FREEPORT-MCMORAN COPPER &
35671D BC 8 |GOLD 5.450% .. | 06/08/2021. | Various............cc...... reverneeneesnsrenienes | e 6,003,750 | ....... 5,000,000 | ...... 4,725,000 | ........... 4T43,463 | ..o | e 1,058 1,058 | oo | v 4744521 | oo 1,259,229 |..... 1,259,229 | ..... 190,901 | 03/15/2043. | 3.AFE.........
FREEPORT-MCMORAN COPPER & US BANCORP INVESTMENTS
35671D BL 8 |GOLD 4.550% .| 06/08/2021. | INC. e | e 820,157 | .......... 755,000 | .......... 743,085 | ..coovvrenee 748,119 | oo, . 381 381 [ s | e 748,500 | ....oovvvvirrenes | e 71,657 | oo 71,657 | ....... 19,657 | 11/14/2024.|3.AFE.........
FRISCO HQ OPERATIONS LLC 4.130%
35877# AA 0 1215/ .. | 06/15/2021. | Redemption  100.0000 217,547 217,547 | ......... 217,547 | oo 297547 | oo | v 0 [ e | e 217547 | oo | oo | e (1 4,492 | 12/15/2037. |2.C PL.........
JP MORGAN SECURITIES LTD
364725 BC 4 |TEGNAINC 5.500% 09/15/24.................. L[ 06/29/2021.|LDN e | e 109,022 | .......... 107,000 | ..cooonce 105,971 | v 106,580 | coouvvrireciines | v, 30 KV [OTTOR [PV 106,610 | ovvvvereercii | v 2,412 | o 2,412 | e 3,694 | 09/15/2024.|3.C FE.........
GLOBAL SC FINANCE SRL SEACO_20
37959P  AA 5 |2170% C| 06/17/2021. | Paydown JESTSURTUIN ERP 317,289 | ......... 317,289 | ......... 317,451 | oo 37421 |, (132) ({17 [T 317,289 | oo | cervneeeniseins | e 0 | e 2,872 | 10/17/2040. | 1.F FE..........
GLOBAL SC FINANCE SRL SEACO_20
37959P AC 1 |2.260% C| 06/17/2021. | Paydown 56,494 56,494 56,764 | ... 56,756 | ..oooevrrrerenne (262) (257 ) IS ISR 56,494 | ..o [ e [ e (VI IO 532 | 11/19/2040. | 1.F FE..........
GOODYEAR TIRE & RUBBER CO
382550 BL 4 |5.000% 07/15 .| 06/15/2021. | BANK OF AMERICA N.A 31,056 30,000 30,000 | ovoureririerienieens e | e 0 | v | eevrerereninns 30,000 | .ooereereeenes | s 1,056 | .ooovrenne 1,056 | .cooverenee 121 | 07/15/2029. | 3.C FE.........
HCA-THE HEALTHCARE CO 5.875%
404119 BW 8 |02/01/29 ..| 06/15/2021. | BNP PARIBAS rreeen | 8,879,500 | ....... 7,500,000 | ....... 7,500,000 | ........... 7,500,000 | ..ooovverirreren | v 0 [ oo | e 7,500,000 | ..ovvevvrerinnes .1,379,500 |..... 1,379,500 | ..... 376,979 | 02/01/2029.|3.BFE.........
HIGHBRIDGE LOAN MANAGEMENT LTD
40436T AG 1 [3.838% C | 06/21/2021. | Paydown 250,000 250,000 | .......... 237,500 | ..ccocvunne 239,852 | .o | v 10,148 | oo | e 10,148 | .o | v 250,000 | .oeoveeeiiinieies | e | e 0 [ 6,545 | 01/20/2028. | 2.C FE.........
HIN TIMESHARE TRUST HINTT_20-A
40439H AA 7 |1.390% .. | 06/09/2021. | Paydown JESTUSUPIN RO 177,229 | ..o 177,229 | oo 177,202 | oo L4007 I 27 27 | o | e 177,229 | oo | e | v 0| e 1,012 | 10/09/2039. | 1.AFE.........
HIN TIMESHARE TRUST HINTT_20-A
40439H AB 5 |2.230% .. | 06/09/2021. | Paydown 39,286 | ..ocoovnee 39,286 | ..ooovonee 39,276 | oo 39,273 | o | cerereeernni 12 12 [ e | e 39,286 | ..o [ e [ e (V1 I 360 |10/09/2039. | 1.F FE..........
HIN TIMESHARE TRUST HINTT_20-A
40439H AC 3 |3.420% .. | 06/09/2021. | Paydown 26,584 26,584 26,581 26,578 6 6 . 26,584 10/09/2039.
410345 AL 6 |HANESBRANDS INC 4.875% 05/15/26... | .. | 06/10/2021. | JEFFERIES & COMPANY INC....... | ccoeerevviverenrivirinns | v 1,350,000 | ....... 1,250,000 | ....... 1,227,350 | ..o 1,234,707 594 594 ,235,301 05/15/2026.
HESS MIDSTREAM PARTNERS LP
428102 AC 1 |5.625% 02/1 .| 06/15/2021. | Various............cc..en.. 895819 | ......... 860,000 | .......... 860,000 | ...ooevvnee 860,000 | ...ovvrvrrreriens | ererenineireni (0 RO PV 860,000 | ...oooerereerenns | s 35,819 | ......... 35,819 | ....... 40,193 |02/15/2026. | 3.AFE.........
HILTON GRAND VACATIONS BORROWE DEUTSCHE BANK SECURITIES
43284M  AB 4 |4.875% .. | 06/14/2021. | INC 560,700 560,000 | .......... 560,000 | ..ocvvoervrrcrrrinireirens | cerreeieerienies | s (U [URIRN IDSR 560,000 | ...vouverrirens | e 700 | oo 700 | 07/01/2031.|4.C FE.........
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CREDIT SUISSE SECURITIES
436440 AM 3 |HOLOGIC INC 4.625% 02/01/28.............. .| 06/08/2021. |USAL e | e 1,461,263 | ....... 1,395,000 | .......1,395,000 | ........... 1,395,000 [ ..ocvourerrrnenns | ceererreerineniens [0 TN IS 1,395,000 |...coovververrrens | 2vnr.66,263 | .........066,263 | ....... 55,379 | 02/01/2028. | 3.C FE.........
INTL GAME TECHNOLOGY PLC 6.500%
460599 AC 7 |02/15/ 06/07/2021. | JEFFERIES & COMPANY INC....... [ cocveerervcerrrirnirines | s 1,117,500 | ....... 1,000,000 | .......1,000,000 | ........... 1,000,000 [ ..oceoueveerininnn | ceerreieerneriens 0 | e | s 1,000,000 |...ccoevrvrrrens | 117,500 | ....... 117,500 | ....... 53,083 | 02/15/2025. | 3.C FE.........
JAMES HARDIE INTERNATIONAL FIN
47032F AB 5 [5.000% 06/07/2021. | WELLS FARGO & CO....ccovvvvervrrnes | vrrrervrineirerssiinenes | eeves 2,722,005 | ....... 2,574,000 | .......2,554,265 | ........... 2,559,588 | ....covvieriinn 381 381 2,559,969 |.....cccooviviins | .....162,036 | .......162,036 | ..... 115,830 | 01/15/2028. | 3.AFE.........
50152# AL 1 |KWIKTRIPINC 4.080% 05/24/37............ .. | 05/24/2021. | Various............ccc.en.. 67,902 | ... 67,902 | ...........67,902 | ..covrririnnc 67,902 | oo | e 0 | oeveerenenrnnins | eerrernneenseB7,902 [ | e | vevrveernenieenn0 [ 1,385 |05/24/2037.|2.C PL.........
LCM LTD PARTNERSHIP LCM_24A JP MORGAN SECURITIES LTD
50188Y AE 4 |1.168% 03/ 06/14/2021.|LDN e | e 1,000,160 | ....... 1,000,000 (17 03/20/2030. | 1.A FE.........
LEHMAN XS TRUST LXS_07-15N
52524V AQ 2 |0.992% 08/2 .| 06/25/2021. | Various............cc...... 249,335 261,130 | ..........186,303 | .....cc...c.204,533 | oo | e 4,801 | [ s 44,801 | .o 08/26/2047.
550241 AA 1 |CENTURYLINKINC 5.375% 06/15/29..... .| 06/08/2021. | GOLDMAN SACHS & COMPANY... |... 251,588 250,000 0 06/15/2029.
MGM GROWTH PROPERTIES
55303X AC 9 |OPERATIN 5.625% .| 06/07/2021. | BANK OF AMERICA N.A.......ocvovves | vorerrerneinerierienes 840,996 | .......... 780,000 | ..........801,450 | ........o..... 791,159 | v, (784) (U473 T R 790,375 | ..covvevrerriees | 50,621 | ........50,621 | ... 26,569 | 05/01/2024.|3.C FE.........
MGM GROWTH PROPERTIES
55303X AJ 4 |OPERATIN 5.750% . [ 06/07/2021. [ VATIOUS.......courveerirerirrirreisrinerins | vevereeesnneissinesienes | evve 5,171,500 | ....... 4,650,000 | .......4,650,000 | .......... 4,650,000 | ..oocvorrerrinns | e 0 | oo | s 4,650,000 |.....ccoerrevnnne | .....521,500 | .......521,500 | ..... 219,490 |02/01/2027.|3.C FE.........
MPT OPERATING PARTNERSHIP LP /
553420 AH 7 |5.000% . | 06/07/2021. | JSES, 822,682 | ......... 780,000 | ..........744,900 | .............. 754,260 | ..ocvvvirivrcnen | ereriiens 710 T10 [ o | v 754,970 | .o | 087,712 | 87,712 25,350 | 10/15/2027. | 3.AFE.........
MVW OWNER TRUST MVWOT_21-1WA
55389T AA 9 |1.140% 01 . | 06/20/2021. | Paydown 20,080 20,080 | vooerereenn20,075 | oo [ e 5 5 | o | erreernnrensni 20,080 [ i | e | 0 s 01/22/2041.| 1.AFE.........
TIMESHARE LOAN BACKED NOTES MV
55400E AB 5 |2.730% . [ 06/20/2021. [ PAYAOWN.........cvvrrvvrcrircereiiseinniis | cevereeirseesssisessnenes | eeevineenns 72,638 | .covverneen 72,638 | oo 73,072 | o 73,061 | oo (423) (423) | covoverrrinernns | v 72,838 | e | e | e | s 10/20/2037. [ 1.F FE..........
MIDCAP FINANCIAL ISSUER TRUST
59567L AA 2 |6.500% 0 . | 06/29/2021. | UBS SECURITIES LLC 997,500 | .......... 950,000 | ..erern. 961,558 | oo | e (124) (124) | oo | v 961,434 | ..coovvvivvvrvenr | +....36,066 | .........36,066 | ....... 10,635 | 05/01/2028. | 4.AFE.........
MILLICOM INTL CELLULAR S.A. 5.125%
600814 AN 7 |01/ 06/08/2021. | MIZUHO SECURITIES USA INC.... | ..cvorevericerrrinrines | s 1,276,358 | ... 1,215,000 | .......1,148,175 | ........... 161,161 [ e | s 1,427 1427 | e | e 1,162,587 | ..ocvovvvvvrrnens | 113,770 | 113,770 e 25,080 | 01/15/2028.|3.B FE.........
NEXTERA ENERGY PARTNERS LP
65342Q AB 8 |4.500% 09/1 .. 1 06/22/2021. | RBC DOMINION SECURITIES INC | .oovvvevvnrvvernriverinns | v 1,379,160 | ....... 1,277,000 | ......1,219,535 | .......... 1,235,226 | coovovverecriens | e 1,409 1,409 | e | e 1,236,635 | ..ooovvvivcvinnn | 142,525 | ... 142,525 | ....... 44,535 |09/15/2027.|3.AFE.........
65342R  AE 0 |NFP CORP 4.875% 08/15/28...........c.c... .. | 05/20/2021. | STIFEL NICOLAUS.......coorreririies [ errerrreeireersrinnins 344,250 | ... 340,000 0 08/15/2028. | 4.A FE.
65409Q BK 7 |07/15/31 .| 05/26/2021. | Various.................... 1,228,656 | ....... 1,225,000 0 07/15/2031.|4.B FE.
NUMERICABLE GROUP SA 7.375%
67054K AA 7 |05/01/26 06/07/2021. | Various.................... 228,802 220,000 | ..........220,000 | ......c.o..... 220,000 | ..ovevrireriieis | e 0 05/01/2026. | 4.B FE.........
NUMERICABLE GROUP SA 7.375%
67054K AA 7 |05/01/26 05/01/2021. | Various.............cc..u.. 290,326 280,000 | ..........280,000 | ........o..... 280,000 | ..oocvrnerreririees | e 0 05/01/2026.|4.B FE.........
OASIS PETROLEUM INC  6.375% JP MORGAN SECURITIES LTD
674215 AL 2 |06/01/26 .| 05/27/2021. | LDN 187,313 | v 185,000 0 06/01/2026.
OCCIDENTAL PETROLEUM CORPORATI
674599 CS 2 |3.500% .| 06/10/2021. | MARKETAXESS CORPORATION.. | ... 540,613 | .......... 560,000 257 08/15/2029.
680665 AK 2 |OLIN CORP 5.000% 02/01/30.........ccceenue .| 06/07/2021. | MILLENNIUM ADVISORS LLC....... 809,400 | .......... 760,000 109 02/01/2030.
OWENS-BROCKWAY GLASS SUMMIT SECURITIES (S) PTE
69073T AT 0 |CONTAINER 6.625% .| 06/29/2021. | LTD 353,925 325,000 | ..oo0rn.354,997 | i | e (580) ((1210) ) URO RN 354,411 | s | e (486) | e (486) | e 2,751 | 05/13/2027.|4.C FE.........
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PBF HOLDINGS CO LLC 7.250%
69318F AG 3 |06/15/25 .1 06/08/2021. | UBS SECURITIES LLC......cocoovvvve | o | oo 1,320,300 | ....... 1,620,000 | ....... 1,580,883 | ........... 1,595,343 | ...... 544103 | ........... 1,086 | ..o [ e 545,189 | ..oovveecciieens [ v 1,596,429 | ...coovvivirr .(276,129) | ...... (276,129) | ....... 57,094 |06/15/2025.|4.AFE.........
PDC ENERGY INC DELAWARE  5.750%
69327R AJ 0 [05/15/2 .1 06/08/2021. | MORGAN STANLEY & CO......cccocee | corvvemreriiniiienniins | oo 2,358,875 | ....... 2,260,000 | ....... 2,260,000 | .......... 2,260,000 { ..o | s 0 2,260,000 | ....coovvriiianns | e 98,875 | ......... 98,875 | ....... 73,999 |05/15/2026.|3.C FE.........
PARKLAND FUEL CORP  5.875% JP MORGAN SECURITIES LTD
70137T AP 0 |07/15/27 A|06/08/2021. [LDN e | o 3,358,688 | ....... 3,150,000 | ....... 3,153,263 | ........... 3,152,454 | ......cccovirene (111) (111) 3,162,343 | o [ 206,344 | ....... 206,344 | ..... 167,070 | 07/15/2027.
737446 AM 6 |POST HOLDINGS INC 5.750% 03/01/27. | .. | 06/07/2021. | JSES 272,633 260,000 127 | i | veeenen255,945 | L | 16,688 | ......... 16,688 | ....... 11,544 | 03/01/2027.
737446 AN 4 |POST HOLDINGS INC 5.625% 01/15/28. | .. | 06/08/2021. | JEFFERIES & COMPANY INC....... | .oovooriicniivirvcirns | v 398,760 | .......... 377,000 0 | o | eerrrerseene 377,000 [ oo | v 21,760 | ......... 21,760 | ....... 19,144 | 01/15/2028.
PRIMOSE SCHOOLS PROSE_19-1A
74166Y AA 8 |4.475% 07/ .. | 04/30/2021. | Paydown (852) (852) 07/30/2049.
74840L AB 8 | QUICKEN LOANS INC 5.250% 01/15/28. |.. | 06/07/2021. | GOLDMAN SACHS & COMPANY... | ......cccoocovvcvvvnrrrss | 20rr.1,048,260 | .......1,000,000 | .........990,270 | oc0cn992,945 [ oo | v 188 188 01/15/2028.
750731  AA 9 |02/10/49 .106/10/2021. | Redemption  100.0000...........ccee | corvveemrreremnerenerrns | vverrereee 17T | it 2A77 | e 2177 | 2877 | s | e 0 02/10/2049.
NESTLE PURINA PETCARE CO 9.300%
751277 AN 4 |05/01/ .. [ 05/01/2021. | MALUFIY.......oooooverereicreiieniis [ e | e 4,840,000 | ....... 4,840,000 | ....... 5,122,608 | .........4,848,836 | ......cccccrunns | i (8,836) (8,836) | ..o | cerrerennnh,840,000 [ oo [ e | o0 | 225,060 | 05/01/2021.
780153 AU 6 |Royal Caribbean Cruises Ltd 5.250% 11/. | .. | 06/07/2021. | JSES........coocmmrvimmmrimirrimnniineniiiies | cervviesesissssisensins | cevvien 826,824 | .......... 800,000 | .......... 815,000 212 (394) (182) [ oo [ 802,716 | i | 024,108 | ... 24,108 | ... 23,800 | 11/15/2022.
SCIENTIFIC GAMES CORP  5.000%
80874Y AW 0 |10/15/25 .. 1 06/08/2021. [ MORGAN STANLEY & CO......cocoeee | covemrrrirnririirnirines | e 1,545,000 | ....... 1,500,000 | ....... 1,500,000 | ........... 1,500,000 | ..o [ e 0 [ oo [ v 1,500,000 | ..oooovveorriras | e 45,000 | ........ 45,000 | ....... 48,958 | 10/15/2025. |4 AFE........
811054 AG 0 |EWSCRIPPS CO 5.125% 05/15/25......... ..105/17/2021. | COACT.......ovvvnev. 851,273 830,000 | .......... 811,650 | ..ccovvvnvne 818,701 | .o 374 374 | o | e, 819,075 | oo | e 32,198 | ......... 32,198 | ....... 21,269 | 05/15/2025. | 5.A FE.........
SEALED AIR CORPORATION SEALED US BANCORP INVESTMENTS
81211K AU 4 |AIRCORP5 S106/07/2021. | INC. e | e 1,056,450 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 | ..ooovvorrriiiens [ e 0 [ oo [ e 1,000,000 | ..ooovveorriins | o 56,450 | ......... 56,450 | ....... 36,167 |04/01/2023.|3.BFE.........
SENSATA TECHNOLOGIES BV 4.875% CREDIT SUISSE SECURITIES
81725W AG 8 |10/15/202 D[06/08/2021. [USAL | | e 1,071,250 | ....... 1,000,000 | .......... 958,750 | ..ocvveneee 986,975 | ...oocvveerriianis | e 1,046 1,046 | .o | e 988,022 | ... | e 83,228 | ......... 83,228 | ... 31,823 |10/15/2023.|3.C FE.........
SENSATA TECHNOLOGIES BV 5.000%
81725W  AJ 2 [10/01/2 D | 06/07/2021. | BANK OF AMERICA N.A.......ovvvocs | coverniinnciiinciiinns | v 445320 | .......... 400,000 | ......... 400,000 | .............. 400,000 | ..o | e 0 [ oo [ e 400,000 | ..o | e 45,320 | ......... 45,320 | ....... 13,778 | 10/01/2025. | 3.C FE.........
82967N  BJ 6 [SIRIUS XM RADIO INC 4.000% 07/15/28 | .. | 06/29/2021. | JEFFERIES & COMPANY INC....... | ccovevverervvirmmrririnnnes | v 515,100 | .......... 500,000 | .......... 500,000 | .ooouveerrrirrrriinnnies | e | e 0 [ o [ s 500,000 | ..oveorrrirenns | e 15,100 | ..oceeee. 15,100 | oovvveees 556 | 07/15/2028.|3.C FE.........
SMYRNA READY MIX CONCRETE LLC
83283W AC 7 [6.000% 1 .| 06/23/2021. | Tax Free EXChange............coovvecvecee | corvveemevienevirnniiinns | cevvid 662,121 | .......... 640,000 | ......... 662,400 | ..o | e (279) (V4| TR 662,121 | ..o | s [ e 0 [ e 5,547 |11/01/2028.|4.AFE.........
SOUTHWESTERN ENERGY COMPANY
845467 AN 9 |7.750% 10/ .106/21/2021. | BANK OF AMERICA N.A......ccoovvve | convrimnnriineieniinns | v 844518 | ......... 775,000 | .......... 775,000 | ..oovveneee 775,000 | ..o [ e 0 [ oo [ e 775,000 | ..o | e 69,518 | ......... 69,518 | ...... 43,712 | 10/01/2027. | 3.C FE.........
SPIRIT AIRLINES 2015-1 4.930%
84858@ AA 3 [04/01/23 .| 04/01/2021. | Redemption ~ 100.0000.........c.ccoee | corvrermmrirmmmriineiirns | crvvinns 178,667 | .......... 178,667 | .......... 178,667 | ...coovvveveee 178,667 | .ooooeeecviies | e 0 [ o [ e 178,667 | oo | oererieneiienens | e (U I 4,404 | 04/01/2023.|3.APL..........
SPIRITS OF ST.LOUIS BASKETBALL
848609 AA 1 |5.300% .| 06/30/2021. | Various.................... 26,002 26,002 26,002 | ...... 26,002 | ..oovvienns [ (U OO ISR 26,002 [ ..o | e | e 0 [ 689 | 03/31/2033.|2.CPL.........
SPRINT CAPITAL CORPORATION
852060 AD 4 |6.875% 11/1 .. 06/21/2021. | BANK OF AMERICA N.A....cc..oovvves [ vevieninriinicsniinns | v 1,090,050 | .......... 860,000 | .......... 869,675 (164) | covovvrrvciins | e 866,189 | i | 223,861 | ....... 223,861 | ....... 35,803 | 11/15/2028.
85207U AK 1 [SPRINT CORP 7.625% 03/01/26.. ... | .. | 06/15/2021. | Various................... SO IOV 1,012,638 | .......... 830,000 ....830,000 0 .830,000 | ..coovveerrras | e 182,638 | ....... 182,638 | ...... 49,367 | 03/01/2026.
852234 AL 7 |SQUAREINC 2.750% 06/01/26 ... .. | 05/19/2021. | GOLDMAN SACHS & COMPANY.. | ... 246,531 245,000 | ..........245,000 0 245,000 | ..ooovveerinns | s 1,631 | oo 1,531 | oo 19 | 06/01/2026.
85812R  AA 7 |STEEL FUNDING DAC 4.000% 09/21/24 |D|06/04/2021.|Call  108.3000............. 5,306,700 | ....... 4,900,000 | ....... 4,900,000 0 [ [ e 4,900,000 | ..oooovionnies | e | e 0 ... 544,444 | 09/21/2024.
SUNCOKE ENERGY INC  4.875%
86722A AD 5 |06/30/29 .1 06/09/2021. | GOLDMAN SACHS & COMPANY... | ..ovovevrrervrricirenns | crvverenns 187,081 | .......... 185,000 | ... 185,000 | .o | ceerrerneeiereees | e 0 [ o | e 185,000 | ..vevvrererreinns | cereenn 2,081 | ..coeee 2,081 | .o 06/30/2029. | 4. AFE.........
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SUNOCO LP / SUNOCO FINANCE COR
86765L AL 1 |5.500% .1 06/08/2021. | GOLDMAN SACHS & COMPANY.. | ...ooovvviimvriinirirns | crvviran 453,759 | .......... 440,000 | .......... 440,000 | ........c..... 440,000 | ..o | e 0 [ oo [ e 440,000 | ...ovooerrianns | e 13,759 | ......... 13,759 | ....... 19,830 | 02/15/2026.|3.C FE.........
SMBC NIKKO SECURITIES
87264A AU 9 |T-MOBILE USA INC 4.500% 02/01/26..... .. 106/08/2021. [AMERICA | | 614,532 | ......... 600,000 | .......... 600,000 | .............. 600,000 | ...oovverriienns [ e 0 [ [ i 600,000 | ..o | e 14532 | ......... 14,532 | ....... 23,175 |02/01/2026.|3.BFE.........
TAL ADVANTAGE VII LLC TAL_20-1
87407R  AA 4 |2.050% . 106/20/2021. | PaydOWN........covurvreririreriersirneirerins | v | cveeenns 164,063 | .......... 164,063 | .......... 163,997 | oo 163,990 | ..ovoveirveiviens | e 73 T3 | v | e 164,063 | ..o | v | e 0 [ 1,401 | 09/20/2045. | 1.F FE..........
TALLGRASS ENERGY PARTNERS LP
87470L AD 3 |5.500% 01 - | 06/08/2021. | VANIOUS........ooorvvvirrieinrieineiiinniiins | covviennsissnsissnniinns | eeveens 6,040,000 | ....... 6,000,000 | ....... 6,000,000 | ........... 6,000,000 {...ovoooreirnneis | s 0 6,000,000 | ..oooorviririins | v 40,000 | ......... 40,000 | ..... 287,223 | 01/15/2028. | 3.CFE.........
TARGA RESOURCES PARTNERS LP
87612B BG 6 |5.000% 01/ <[ 06/10/2021. | VAIIOUS........ooovverrvirceverrerireiins | corevieeeeiesenieseiins | ceveens 4724790 | ...... 4,500,000 | ....... 4,500,000 | ........... 4,500,000 | .oooorvveeriirns | e 0 [ oo [ et 4,500,000 | ..oooevvieniis | e 224,790 | ....... 224790 | ....... 90,521 |01/15/2028.|3.C FE.........
MONARCH COMMUNITIES INC  5.625% SUMMIT SECURITIES (S) PTE
877249 AD 4 |03/01/2 L 106/07/2021. [LTD | | e 545275 | .......... 500,000 | .......... 500,000 | ..oovvorune 500,000 | ..ooovverrriirenns [ e 0 [ oo [ e 500,000 | ..ooveorriienns | e 45275 | ........ 45275 | ....... 21,719 |03/01/2024.|3.C FE.........
879369 AF 3 |TELEFLEXINC 4.625% 11/15/27............ .. 1 06/07/2021. | GOLDMAN SACHS & COMPANY.. | ..oovvrrrircvernrirerinns | crrvernns 117,152 | ... 110,000 | .......... 110,000 | .ovovverene 110,000 | oo | e 0 [ | e 110,000 | cvvovvvvrererns | e 7,152 | oo 7,152 | ..o 2,883 | 11/15/2027. | 3.B FE.........
TELESAT CANADA / TELESAT LLC
87952V AM 8 |6.500% 10 A | 04/14/2021. | STIFEL NICOLAUS........ccooiviiiries | e | v 879,750 | .......... 900,000 | .......... 909,000 | ....ccevence 906,689 | .....cccoovvvvnne (114) (114) [ oo [ e 906,575 | ..ooveerrreienes | o (26,825) | ........ (26,825) | ........ 29,413 |10/15/2027.|4.CFE.........
TERRAFORM POWER OPERATING LLC
88104L AE 3 |5.000% 0 .1 06/09/2021. | BARCLAYS CAPITAL INC.....cocoooes | corvvimnrieneiiiniinns | v 984,650 | .......... 940,000 | .......... 924,563 | .............. 928,574 | ..o | e 310 310 | s | e 928,884 | ......ooovvvacns | e 55,766 | ......... 55,766 | ....... 40,602 |01/31/2028. |3.C FE.........
TEXTAINER MARINE CONTAINERS LT
88315L AG 3 |2.100% . 06/20/2021. | PAYAOWN.........ooommvviririreiiiniiiiins | cerevieseiienesisneiins | cveviiens 116,962 | .......... 116,962 | .......... 116,927 | oo 116,921 | oo | e 41 A | i | e 116,962 | oo | oo | e (U I 1,022 | 09/20/2045. | 1.F FE..........
THUNDERBOLT AIRCRAFT LEASE LTD
88607A AA 7 |3.671% .. | 06/15/2021. | Paydown 6,982 | ...ccco...... 6,982 | ... 6,253 740 8,982 | oo | e | e 0 [ 128 | 11/15/2039.
893647 BB 2 |TRANSDIGM INC 6.375% 06/15/26......... .. 106/09/2021. | BANK OF AMERICA NA......coovvves | covirriinriiicniiines | e 2,437,425 | ... 2,355,000 | ....... 2,398,388 (1,781) 2,372,323 | oo | s 65,102 | ......... 65,102 | ....... 73,398 | 06/15/2026.
893647 BE 6 | TRANSDIGM INC 6.250% 03/15/26 . | 06/08/2021. | JEFFERIES & COMPANY INC.... 401,934 | .......... 380,000 ...383,325 (141) 381,950 [ .o | 219,984 | 019,084 | 17,483 | 03/15/2026.
TRITON CONTAINER INTERNATIONAL
89675* AP 2 |6.600% D| 04/30/2021. | Redemption ~ 100.0000..........ccoce. [ vverererirnmienriicnninns | v 2,140,000 | ....... 2,140,000 | ....... 2,140,000 ...2,140,000 0 2,140,000 | ..oovveerinri | crvriveirienins | e | 70,620 | 04/30/2022.
TRITON CONTAINER INTERNATIONAL
89675 AR 8 |6.650% D | 04/30/2021. | Redemption ~ 100.0000..........ccoov. | coverrrremmeriririririnns | v 660,000 | .......... 660,000 | .......... 660,000 | .........cc... 660,000 | ...oovverrriienns [ s 0 [ oo [ e 660,000 | ... | oo [ e 0 ... 21,945 | 04/30/2022.|2.C FE.........
TRONOX FINANCE PLC 5.750%
89705P AA 3 |10/01/25 D[ 04/01/2021. [ Call  104.3130.......ccccvurimmrririrs [ correreernciiienniiiees | e 2,086,260 | ...... 2,000,000 | ....... 2,000,000 | ........... 2,000,000 { ..o | s 0 2,000,000 | ..o [ e | e 0 ... 143,760 | 10/01/2025. |4.C FE.........
UNITED RENTALS NORTH AMERICA |
911365 BG 8 |4.875% .1 06/08/2021. | GOLDMAN SACHS & COMPANY.. | ...cooovvviinviiiniiins | crrvir 343,288 | .......... 325,000 | .......... 327,844 | ... 326,812 | .o (74) (U [ I 326,738 | ..cooveieriins | s 16,550 | ......... 16,550 | ....... 14,304 | 01/15/2028.|3.BFE.........
UNIVISION COMMUNICATIONS INC
914906 AS 1 |5.125% 02 .. | 06/29/2021. | Various.................... 561,182 | .......... 550,000 | .......... 521,125 . , 1127 | | s 533,536 | ..cooorviirriins | o 27,646 | ........ 27,646 | ... 24,742 | 02/15/2025.
91832C AA 4 |VMHOLDING SA 5.375% 05/04/27......... D | 04/20/2021. | JEFFERIES & COMPANY INC....... | cooooieveriiiirniranes | o 5,997,500 | ....... 5,640,000 | ....... 5,607,050 | ...........5,615,538 288 288 5,615,825 | oo | oo 381,675 | ....... 381,675 | ..... 141,321 | 05/04/2027.
91832V AA 2 |VOC ESCROWLTD 5.000% 02/15/28..... |D|06/08/2021. | WELLS FARGO & CO....cccoeevvrvvres | wovvmsvmmrsirrsionss | s 1,287,750 | ....... 1,275,000 | ....... 1,275,000 | ... 1,275,000 | ......... 9,563 | oo 9,563 | eovevrrvrerins | e 1,275,000 | coccvvscverie [ e 12,750 | ....... 12,750 | ....... 52,239 | 02/15/2028.
VALEANT PHARMACEUTICALS INTERN
91911K AN 2 |5.500% A | 06/29/2021. | VAIIOUS........couvverrrercrrierniieniiens | cerevieeeiissseisnsiins | eeveens 1,135,213 | ... 1,105,000 | ....... 1,105,656 | ........... 1,105,236 | ..ooovvverrriis (39) [(CIC) TN ISP 1,105,197 | oo | v 30,016 | ......... 30,016 | ....... 40,517 | 11/01/2025. | 3B FE.........
VISTRA OPERATIONS COMPANY LLC CITIGROUP GLOBAL MARKETS
92840V AH 5 |4.375%0 S106/10/2021. | INC/ e | e 300,726 | .......... 300,000 | .......... 300,000 | ..oooveeriiieneiieneies | ervviereiieneiies | e 0 [ oo [ e 300,000 | ..o | e 726 | oo 726 | ......... 1,240 | 05/01/2029. 3B FE.........
WESTERN DIGITAL CORP 4.750%
958102 AM 7 |02/15/26 .1 06/07/2021. | JEFFERIES & COMPANY INC....... | ccovooeivviereieccirns | oo 2,787,500 | ....... 2,500,000 | ....... 2,500,000 | ........... 2,500,000 | ..o | e 0 2,500,000 | ..o | e 287,500 | ... 287,500 | ....... 96,979 | 02/15/2026. | 3.AFE.........
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
EOLICA MESA LA PAZ S DE RL DE
P4001# AA 8 |5.980% 1 .. | 06/20/2021. | Redemption  100.0000, . 83,764 83,764 83,764 | ...... 83,764 | ..o [ [( RO [ 83,764 | ..o | | i 0 [ 2,505 | 12/20/2044.12.CZ............
3899999. Total - Bonds - Industrial and MiSCellanous..............ccuuiiiiiiiiiis o ....157,396,572 |....150,926,094 |....147,019,888 | ....... 129,553,928 | ...... 631,112 | ........ 95,755 | oo 0 | 726,867 |...cccocvvnnnes 0 ... 147,200,251 | ..coovovnneens 0 |..9,667,046 |..... 9,667,046 | ..5,569,802 XXX XXX
Bonds - Unaffilited Bank Loans
000000 00 O |SUMMARY ADJUSTMENT......ccccormrrvmrrnnee .| 06/30/2021. | VARIOUS . . 319 | 319 [ o [ eerereeenneenienes | e [ e | e (11 T 08/31/2022.|3B Z............
000000 00 0 |WGPARTNERS 1115123 C | 04/07/2021. | Redemption 0.0000 ettt | et | e | e | e | e | e 0 [ orerererreeiies | ervereresesesssssesens [ evvesssssseseses | eeessssesinsenes | eveesesessenennd 0 [ 1,909 | 11/15/2023. 6. *....c..ovvvvvne
CAESARS RESORT COLLECTION LLC
12769L AB 5 |TL+L275 .| 06/30/2021. | Redemption  100.0000 . 7,557 153 7,557 | v | ceveeiesiiinnis | v 0 | e 109 | 12/23/2024.
31935H AB 3 |TRICO GROUP LLC 02/02/24... .| 01/15/2021. | Redemption ~ 0.0000. . (9,084) 02/02/2024.
45004K AC 0 |IRIHOLDINGSINC _ 12/01/25............ | .. | 06/30/2021. | Redemption  100.0000 . 500 16 12/01/2025.
45672 AK 60 .. | 04/07/2021. | Various.................. 0 04/01/2024.
59501N  AJ 8 |05/ .| 04/07/2021. | Redemption ~ 0.0000. . (1) 05/29/2025.
640720 AK 8 [CSC HLDGSLLC 04/15/27......ovvvrene .. | 04/15/2021. | Redemption  100.0000 . 1,111 12 04/15/2027.
PORTS AMERICA HOLDINGS INC TL
73703% AA 1 |+L275 .| 04/12/2021. | Redemption  100.0000 . vernnn.839,175 23,257 04/28/2025.
85236H AB 5 [STADCOLALLC 06/29/23................ .. | 06/30/2021. | Various.................. . 210,084 . 0 06/29/2023.
863330 AB 4 |STRIKE LLC TL L+800 11/30/22....... .. | 04/07/2021. | Various................. revtneeesissnnensenes | s | s | s | s | s | e 0 11/30/2022.
VICTORY CAPITAL HOLDINGS INC
926450 AG 4 |07 .| 04/07/2021. | Redemption ~ 0.0000. reveneeresssnnenenes | s | s | s | s | s | 0 [ eriererreerenie | e | e | cerreeeennens | e 0 | e 1,507 |07/01/2026. |6. *...............
92854* AA 2 |VIVINT SOLAR ASSET 2 PROJECT C...... .. | 04/30/2021. | Redemption  100.0000 . 8,802 | .oovrrnnens 8,802 | .oovrrnnens 8,802 | oo 8,802 | oo [ e 0 8,802 | v | cereerireenineins | e (U1 I 36 | 12/28/2040.| 2B PL..........
GATEWAY CASINOS AND ENTERTAINM
C3604M AM 4 |PIK3%- A 03/12/2021. | Various..........c...... cevenensennsssnsensenes | eenenesenssnnsssnens | cesessenesssesenssnns | srsenssnessssenssnns | sesesssensssssssensssssnns | sreend (46,309) | ovvovereriinnins | e [ (48,300) [ ..vvvcerrninnins | seernenissinsriisninenis | eonenrsnesensens | osnesenssnsnnes | sseesssesnsiend 0 [ 12/01/2023. [ 6. *...covvrennn
8299999. Total - Bonds - Unaffiliated Bank Loans. 867,229 867,230 | .......... 867,234 | ... ....866,151 | ....... (31,800)| ... . . (31,636) | o0 | i 867,229 | ..o [ 0 [0 [ 31,906 XXX XXX
8399997. Total - Bonds - Part 4 ....621,465,311 |....614,890,090 |....611,164,584 | .......267,253,932 | ...... 599,312 | ......(769,333) | .. .0 [ (170,021) | 0| ...611,124,747 ..01.9,811,290 |.... 9,811,290 | ..7,524,417 XXX XXX
8399999. TOtal - BONAS.......cvooieiii e snisnis s ...621,465,311 |....614,890,090 |....611,164,584 | ....... 267,253,932 | ... 599,312 | ...... (769,333) | ..oovveunead 0 | (170,021) | ..o 0 ... 611,124,747 | ..cocvvvl 0].9,811,290 |..... 9,811,290 | ..7,524,417 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
294600 10 1 |EQUITRANS MIDSTREAM CORP............. .. | 06/24/2021. | WALLACHBETH CAPITAL LLC XXX | 162,536 | ..ccooen.n 154,102 | ..o (38,383) | .vvvuernerirrins [ e [ i (38,383) [ ..evererererrreins | cervrrrneenn 162,536 [ o | e 168,217 | ....... 168,217 | ....... 11,331 XXX XXX
55336V 10 0 [MPLXLP .. | 06/25/2021. [ VaNOUS.......overrrrvrirrirerinrieereniaes . XXX ....795,883 | ..............659,681 | ..... (889,353)| ... RPN I (889,353) | . .1,500,145 | ..... 1,500,145 | ....... 53,515 XXX XXX
67058H 10 2 |NUSTAR ENERGY LP. . | 06/24/2021. | WALLACHBETH CAPITAL LLC XXX ...699,565 | ..............567,609 | ..... (139,126) | ... I (139,126) | . 381,602 | ....... 381,602 | ....... 23,281 XXX XXX
JP MORGAN SECURITIES LTD
682680 10 3 |ONEOKINC .| 05/17/2021. | LDN 0.430 23 XXX 19 3 19 4 | i XXX XXX
822634 10 1 |SHELL MIDSTREAM PARTNERSLP........ +. | 06/25/2021. | VaIIOUS........oovvenrererereireresernseniens | ceven 26,288.000 | ......... 395,183 XXX | 249473 | oo 180,394 | .......(15,510) | ... [ ST TN (15,510 [ +.eveveeerreerreens | cererirneenne 249,473 | oo | 145,710 | .......145,710 | ....... 12,092 XXX XXX
969457 10 0 [WILLIAMS COS INC.....ccocvvvvmivniniirinniines .. | 06/24/2021. | WALLACHBETH CAPITAL LLC...... | ...... 105,662.000 | ....... 2,825,772 XXX ] e 2,140,704 | .......... 1,795,863 | ........ 22,181 |, 22,181 2,140,704 | ..o | ool 685,067 | ....... 685,067 | ....... 86,643 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... . s 6,928,926 XXX ] s 4,048,180 | .......... 3,357,649 | ..(1,060,187) | ..ovvervrercnnns 0 ] i 0. (1,060,187) | ..oovverevernens [ I 4,048,180 | ..o 0]..2,880,745 |..... 2,880,745 | ..... 186,862 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
31338 11 2 | FEDERAL HOME LOAN BANK OF BOST.. | . ‘ 04/07/2021. |Am|nvest Managed........cccouveniinns | .......... 4,187.000 | .......... 418,700 XXX ] s A18,700 [ v | | {0 ORI [PV 418,700 | ..o [ o | e 0 [ s XXX XXX
9199999, Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other...........c.ccovvivieiiciieirnnnnas eeeeereeieren | e 418,700 XXX | 418,700 | .ovcvr (0 [ I ([ (L] [P {0 [ (O I 0| oo, 418,700 | ................ (U (V] [P {0 [ 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
59200* 10 4 |METROPOLITAN GENERAL INSURANCE | . ‘ 04/01/2021. | IN-HOUSE......oiiiinirnirinniissiniinns | .......... 1,000.000 | ..... 34,906,119 XXX .....26,373,500 | ......... 34,906,119 | ..(8,532,619) | ...vvvvrvvnrnnnns | evrvnnrnnriinnins | s (8,532,619) 26,373,500 ..8,532,619 |..... 8,532,619 [ .o XXX XXX
9399999, Total - Common Stocks - Parent, Subsidiaries and AffiliatesOther.......... . et | e 34,906,119 XXX .....26,373,500 | ......... 34,906,119 | ..(8,532,619) [ eooovererrnrann (V] I 0 ... (8,532,619) 0 26,373,500 0 ].8,532,619 |... 8,532,619 | ..o 0 XXX XXX
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Statement for June 30, 2021 of the

Farmers Property and Casualty Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
9799997. Total - Common Stocks - Part 4 NI 42,253,745 XXX .....30,840,380 38,263,768 | ..(9,592,806) | .....cccocenien0 | i | (9,592,806) [ ....oovrerenene 0| 30,840,380 |......cooeeen 0 | 11,413,364 |...11,413,364 | ..... 186,862 XXX XXX
9799999. Total - Common Stocks.... N 42,253,745 XXX .....30,840,380 38,263,768 | ..(9,592,806) | ......ccoooceee0 | ciriii0 | (9,592,806) 0 30,840,380 0 | 11,413,364 |...11,413,364 | .... 186,862 XXX XXX
9899999. Total - Preferred and Common Stocks N 42,253,745 XXX .....30,840,380 | ......... 38,263,768 | ..(9,592,806) | .....ccoeeeenn0 | i | e (9,592,806) | ....cooccoien0 | oo, 30,840,380 11,413,364 |...11,413,364 | ..... 186,862 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks.... .|....663,719,056 XXX ...642,004,964 | ....... 305,517,700 | ..(8,993,494)] ......(769,333) | .....occ...0 | oo (9,762,827) ] ..cocoovveenn0 | i 641,965,127 21,224,654 |...21,224,654 | ..7,711,279 XXX XXX




Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11, QE12



Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *

Open Depositories
Bank of America, NA.........cc.cccovvevriereeiririeienne NEW YOTK, NY ..o [ e e | o | e | coverenenes 2,578,651 | ........... 2,729,061 | ......c.... 3,303,302 | XXX
Citbank, NA........c.oveererrierieeeiseesseiseniens NEW YOrK, NY c.oocoieiiierierieersisensesinsniens | cenenineessnins | e | s | coesesesesssssssssenes | e (119,434,283) | ...... (123,133,981) | ...... (126,986,227) | XXX
JPMorgan Chase Bank, NA...........ccc.ccocovmrinnns INEW YOrK, NY c.oociiiiieieriecnseiseissiinnieens | eeeenissisnins e [ eossneinsissinsiens | oeveessesssssssssnsses | oeveeens 97,293,110 | ....... 181,591,870 | ......... 72,966,081 | XXX
WellS Fargo.......oovueeeverrreeeneereeieeneeseeseeeeeees San Francisco, CA. ...1,878,299 4,457,861 XXX
Bank One. Columbus, OH .953,261 .2,275,709 XXX
First Union ... Philadelphia, PA.........cccvevmimereiirinrennnens e [ [ | oo | e 2,939,188 XXX
0199998. Deposits in............... 0 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open DepoSitories. ..o vweerernrerrnisrinerennses XXX XXX [ | v 15,001 | oo 13,014 | 12,688 | XXX
0199999. Total Open Depositories XXX XXX ... 0. 0 ... (13,776,773) | .........71,401,258 | ........ (43,234,995) | XXX
0399999. Total Cash on Deposit........ XXX XXX ... 0 0 (13,776,773) | .. .(43,234,995) | XXX
0499999. Cash in Company's Office... XXX XXX XXX XXX | e 17,500 [ 17,500 | s 17,500 | XXX
0599999. Total Cash, XXX XXX ... 0. 0.....(13,759,273)| ........71,418,758 | ........ (43,217,495) | XXX

QE13
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Statement for June 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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