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Statement for September 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 2,827,932,049 | ..o | e 2,827,932,049 | ............. 3,175,016,383
2. Stocks:
2.1 PrEfErred SIOCKS. .. ...ttt ettt nsesnenans | ssesssssessenens 38,601,608 | ....cooeveeerereieireireereinee | e 38,601,608 | ...ooovverennn 40,805,790
2.2 COMMON SOCKS. .. ..eererrerrereeesessesesesessssssesssesssssessssssssssssesssssssssessessssssessesssnssessessanssns | ssesssessessanes 759,766,196 | ...coovvvvrnnen 10,716,010 | .oooovvvrnee. 749,050,186 | .....cvevvvnvee 794,411,300
3. Mortgage loans on real estate:
31 FIISEENS et | ceeeieneennees 284,482,990 | ......oovvveeerereerenee | v 284,482,990 | .....covvenne 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 ($....6,513,750), cash equivalents (§.......... 0)
and short-term investments (§.......... 0) vttt naens | enaesesssenaena 6,513,750 | ..o | e 6,513,750 | .oovverrn 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 inVEStEd SSELS........uuuveririccierierei sttt ettt esstsnens | cesieeesinesesans 20,623,921 | .ooooeceerreerisenenienins | v 20,623,921 | .oovvverenne. 382,105,281
9. ReCeivables fOr SECUMHIES. ...t | oreensseensenees 77,006,023 | ..o | v 77,006,023 |.....ooevoriericricricniens
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for iNVEStE @SSELS..........cveieiiieiieieciese e | erresesssessessenenes 11,295 | oo (| 11,295 | e 74,164
12.  Subtotals, cash and invested assets (LINES 110 11)......c..rurrrrmnerimmrieiinermeseieeriseeses | veeseenees 4,014,937,832 | ..ccovrvvirs 10,716,010 | ..coovuvvne 4,004,221,822 | ............. 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 14,648,437 | oo 1,545,348 | .....ccoovveee. 13,103,089 | .cocvvvrerrrnen 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 1,211,512,248 | ..o 2,712,115 | v 1,208,800,133 | ..o 1,255,754,574
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS.............cccuiveieeveveiseisieiesese e sesessssienes | evesssissssaesens 3,710,707 | o 1,286,077 | ccooevverer 2,424,630 | .cooviririrne 2,510,305
16.2 Funds held by or deposited with reinsured COMPANIES............ccoevrveiveerriereiriicieiieieens | oo AB AT | oo | e ABA1T | oo 48,417
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccoeeeeveveees | cvvvevriisiiennns 32,537,010 | cooveeereeecreeeeeeeeeeeeeeees | e, 32,537,010 | .ooeveverercnnne 2,120,007
18.2 Net deferred taX @SSEL........c..oiiiriririririere i | esbiessaessennnens 3,640,882 | ... | e 3,640,882 | ...ccoovrinen. 93,615,760
19.  Guaranty funds receivable or 0N AEPOSIL............cccuiueiecieciiirieieet et | cereresesaenienans 3,803,846 | ..o | e 3,803,846 | ...cooocvvrren 3,006,186
20. Electronic data processing equipment and SOfWaTE............cccveveiivrieiieiieieseieiesseiesisnees | enenesessssennes 3,545,281 | ovvieirrieins 3,545,281 | oo L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0)erereriereresrienes | e 124,068 | ...ocoovvererernn 124,088 | ...cooevveeeeeeeis 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.............cccouereveirieieicsiseceseeens | e 489,379 | oo 201,265 | .oovereriiriinnns 288,114 | oo 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 83,466,705 | .....cccvernen. 19,964,188 | ...ccocvenaan 63,502,517 | .ccvvvrvrnnas 364,761,911
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verureienrereieiiesinsieesssseeeesssessssesssessssssssssssessssssns | sessnsessenns 5,401,782,363 | .....ocvvvveenee. 40,094,352 | ............. 5,361,688,011 | ............. 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) (LINE 11 :@DOVE).......cceurrumireernireinrressresssenesseressnnens | soeresssssssssssssesnnes 11,295 | oo (V[ 11,295 | v 74,164
2501. Equities and deposits in pools and assOCIAtIONS...............c.eueuiveieieieiisieeeieee e | cveesesiesensenns A1164,407 | oo | e 41,164,407 | ..cocoecve 29,368,207
2502. Accounts receivable - Other INSUIETS ..o | evisesseessesssens 22,338,110 | oo | e 22,338,110 | ..o
2503, Prepaid BXPENSES. .......ouevuiiiriteieieiesse e sesssse sttt bbbt bbbt ssssnsenas | sniesesestensenas 17,585,913 | .o 17,585,913 | oo (01 T
2598. Summary of remaining write-ins for Line 25 from overflow page..........occoeeevevereieseeiiens | ceveveiseienienns 2,378,275 | oo 2,378,275 | oo (01 I 335,393,704
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuirerrreeiresseresscessenmssssnsssenes | corenssssesscns 83,466,705 | ....cccorvirennes 19,964,188 | ...coooovceen, 63,502,517 | ..covvirirennns 364,761,911




Statement for September 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 $.....131,743,705).........c.oovrvereerercreeeiesessesses s ses s ssss s sssssssssssssesssssssssssssssssssnses | evsesssesssseensons 1,002,906,472 | ..ocvevvrrrne 1,378,681,877
2. Reinsurance payable on paid losses and 10Ss adjustment EXPENSES.........c.crereeeriiiriiriineireireereieeseeseiseeseissesssssssssssssssens | reeneenesseensensensessenses (10,452) | covvvrvviririiriin, (10,537)
3. L0SS adjuStMeNt EXPENSES. .....cvvrrrrrriirireieireieeeeeee e 215,004,007 ...291,538,563
4. Commissions payable, contingent commissions and other Similar Charges............coceveeiienieieeesiesesie e | veeeieieseeseenees 61,320,796 | ..coovveererecnne 57,670,699
5. Other expenses (excluding taxes, lICENSES @NA fEES)........ccuiuiiiuriiirieiiee et sessens | ebessessssessssessssenees 14171456 | oo 34,038,039
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME TAXES)..........cvivruriieiriiriiieieieiee s siessiessesnssnnns | errsernsesesseesnsesees 8T1TAT2 | o, 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 §......... ettt n s enae s senaesenas | cuerisiessseseesensesesesesessteneesenes | erereeiessieneeieneas 700,220,132
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....1,766,009,802 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 38,089,885 [ ....ovveveriiie 22,336,707
11.  Dividends declared and unpaid:
R TS (10T =T T PO U
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.ccevuevrieeviiieiriieiie et ssnees | seereeessessees s (2,404,460) [ ...covcvrercrine, 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 3,052,344 | ..o 4,627,831
15.  Remittances and itemS NOt @lIOCALEM.............c.cviucueeeiceceeceeee ettt sttt ss st b s s st ssnnsesnsnns | svevessssssesssssnsssesesanes 645,047 [ oo 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 1,805,528,993 | ...cvevevvrirrerne. 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. ......c.iuiiieicieicie sttt bttt nsessnsesnsenns | boninssetnssesnnsesnes 126,999,919 | ovovveeeeceeeee 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. ...........ceirieieeiee et ssensenens | breienssenssenssesnses 11,258,786 | ..ccvcvvece. 10,575,885
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)...........ccriiriiiriirencreseseeeeeeeeeieneiens | eeeeeiseeeneieens 3,285,282,699 | ..covrerrnn 4,428,692,127
27, ProteCted COIl HADIILIES. ..........euieeiieciiiei ettt ettt s et ensebensebensesnbesns | Shetetesetessstensetansetentessntsnntesss | ossebsssesassesassessnbennbenssbanssianea
28.  Total liabilities (LINES 26 @NU 27).........ccceueurierririisiissiesiesieseie ettt ettt sssssss s ssnsnsnes | ssssssssssssansaneas 3,285,282,699 [ ...oooviveinnn 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 972,302,884 | ..o 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 2,076,405,312 | oo 2,249,257,933
38, Totals (Page 2, LINE 28, COL. ... ssssssese s sssssssssssssssssssssssssssssssessassassassassassanss | sesssssssessassanens 5,361,688,011 [ ..oovvvrerrrrnnnd 6,677,950,060
DETAILS OF WRITE-INS
2501, Accounts payable - OtNEI INSUIETS ..........ccciieivereiiiicreie ettt s et se s s s ssesesessnsssesesassnnns | evsssssesesessssssesnsanns 7,791,403 [ oo
2502. Deferred gain on transfer of bond INVESIMENL.............c.ccocuiiiiiiiiiiiececsc st sse s nenes | cresesisse e 3447294 [ oo 4,309,460
2503. Unearned investment inCOME - MOMGAGJE I08NS ........cccueveviircieiiricetess ettt ss s ssssesessnsnnes | stesessssssesesesnsssssesesanns 19,765 | oo
2598. Summary of remaining write-ins for Line 25 from oVerfloW Page..........cccceveeicieiiciiiceieeee ettt sniens | e 324 | oo 6,266,425
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... evrivrerieireiseseessessessessessessesssssesssesessssnssnssnssnsssssssessenssssesssssssnns | sessessssssssssssasseseas 11,258,786 [ ..o 10,575,885
4 U O BT
2002, o £ R R AR AR R AR AR
2903, oo
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
320, oA AR ARt b s A e e s s b ettt bbbt s sans | eebntssnses s s sttt es s st s sentas | entnsestn sttt ees
B202. oA A ARt A s A e s s s s sttt s st s st snsans | eetentsssses st s st s s st s sentas | entensstn sttt ees
3203, oA AR AR At e A e s e s s st s s et st sans | eetentesssses s sses st es s ssansentas | entnsssn sttt ees
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 September 30, 2021 of the Farmers Property and Casualty Insurance Company

STATEMENT OF INCOME

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

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............. (WAt $.....1,142,862,407).......cooreereeecreeeeseeeee e ssss s ssssssssssnsanns | seeeiseees 1,143,391,346 | .......... 1,168,888,557 | .......... 1,559,813,553
1.2 Assumed........ (written $ B [ 1,578,612,923 | .......... 1,623,436,185 | . .2,163,665,462
1.3 Ceded............ (written §.....3,584,303,324)........cccorrirrerrerieeeieeeeseeesee st ssss st nnnens | ernseeens 1,835,938,754 | ... 48,101,742 | .............. 62,362,732
14 Net................ (Written $.....(830,218,651))......ccvvurvererieeeisieeeie st ssse s ssessnnes | evennsesi 886,065,515 | .......... 2,744,223,000 | .......... 3,661,116,283
DEDUCTIONS:
2. Losses incurred (current accident year $.....485,756,931):
2 DIIECL. ...ttt ettt bbb | erebeesenes 729,672,265 | .............697,112,793 | .............896,474,613
2.2 ASSUMEM. ..ottt sttt s s bbb bbb s snnas | eviesieniees 994,999,702 | .............900,422,404 | .......... 1,215,428,833
2.3 CBUBM.......oveiveettt ettt ettt st niennes | ereriinias 1,202,554,867 | ............... 13,870,446 | ............... 28,670,092
IOV IS 522,117,100 | .......... 1,583,664,751 | . .2,083,233,354
3. Loss adjustment EXpENSES INCUMTEA. ..ottt snsens | ebessesnanens 62,247,794 | .............268,378,552 | .............356,759,374
4. Other underwriting EXPENSES INCUITEA............curiururiiriiieiriieireie ettt bbbt sssbensenns | coebesienaees 231,846,481 | ............715,311,866 | .............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).......coiuviuruniiririninieineieneieieieieieiseesseessseessse s | ceeeiesninnnns 69,854,140 | .............176,867,831 | .............273,511,735
INVESTMENT INCOME
9. Net investment INCOME BAMMEH. ..ot 88,259,783 .......190,447,663 | .............232,068,687
10. Net realized capital gains (losses) less capital gains tax of 86,478,570 ....(13,375,901)| .. ....(15,617,839)
11. Net investment gain (I0SS) (LINES 9+ 10).......ccviueiiieiiriiciicrieree ettt ssssennees | sveviesesinns 174,738,353 .. 177,071,762 ....216,450,848
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....54,656 amount charged off §.....7,889,392)...........cccoevererrreeerereeeiesesenseessesssssessssssesins | eeriessennienns (7,834,736)| .....coonee. (7,983,799 ....ocvvvve. (9,765,532)
13. Finance and service charges not included in premiums............ccce.... 1,164,363 | 1,852,906 | .. ..2,447 122
14. Aggregate write-ins for miscellaneous income............ e e ...1,020,389 ...(23,239,597) | ..............(25,461,542)
15. Total other income (LINES 12 throUGN 14)...........ovrireirririreeeieeisiee e eseesessesnssnesnees | esessssssesses (5,649,984)] ..............(29,370,490) | ..............(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)......iciieiceiciese ettt eb s ssnsens | seiesssenes 238,942,509 ....324,569,103 ....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 238,942,509 v 324,569,103 ....457,182,631
19. Federal and foreign income taxes incurred......... ....(56,201,897) | .coovnnnn. 42,567,566 .68,119,002
20. Netincome (Line 18 minus Line 19) (to Line 22) 295,144,406 ....282,001,537 ....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 295,144,406 | .............282,001,537 | .............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 $ ....(10,403,676) 61,600,677) ....(31,523,360)
25. Change in net unrealized foreign exchange capital gain (I0SS)...........ccocuevverereiiereireeieie s | e 784,879 [ .o, 480,761 | .. ...1,503,084
26. Change in net deferred INCOME taX.........cvurirriririricieesissese sttt st et essessessessessessessnens | ressssneens (106,055,468) 1,847,861 | .oovvreenen. 2,760,861
27. Change in NONAAMItEA ASSELS...........ccovueurireiiieicieice ettt sttt ntanes | evssessnsenns 70,893,252 | ..............(17,129,500) | ..............(16,067,681)
28. Change in provision for reinsurance... (345,827)
29. Change i SUMIUS NOLES.......c..vveveiveiieeiicieiicieie sttt ettt ae bbb bbb s b s b ss s ssessssenans | 4essebessessssessssessssesansessns | eesesissesinsesissesssessesesaees
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

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)] ............ (254,369,806) | ............ (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 (71,541,876) [ .coovvriresinisisiinns [0 0
38. Change in surplus as regards policyholders (Lines 22 through 37) ol ..(172,852,621) ....(49,115,651)| .. 90,139,344
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38)..........oeueureereereereinienineineinenesesesesenes | ceveienns 2,076,405,312 | .......... 2,110,002,938 | .......... 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. North Carolina clean risk SUDSIAY.............ccoieuiueiiieiiieise ettt esessenens | sbvsieissieneens 1,946,333 | .cooevrrerne 1,320,308 | .coocveverneee 1,823,810

1402. Restated quota share - dividends, write-0ffs, payment fEES...........ccriiuriiiriiiricceeesee e | e (586,705)| ..............(24,559,905) | ..............(27,285,352)

1403. Miscellaneous (339,239)

1498. Summary of remaining write-ins for Line 14 from overflow Page..........ccooerieuriiiniiiniicieieisieee e seeieies | cerieinieisseiesessenes 0

1499. Totals (Lines 1401 thru 1403 plus 1498) (LiN€ 14 8DOVE).. ..ot ssessessennes | cosenenienennes 1,020,389

3701. Stock purchase agreement assets / liabilities retained by Farmers Group, Inc... ....(71,541,876)

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 (71,541,876)
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Statement for September 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 ....908,800,877 | ............ 2,730,987,199 | ............ 3,589,766,166
2. Netinvestment income... ..99,923,789 ...182,582,856 | ..... ..229,107,354
3. MISCEIIANEOUS INCOME.........ouviieieiicicteie ettt ettt bbbt bt n s bt snsanses | snbessessessnsanes (5,649,984) | ......ccouue. (29,370,490) | ....cvcvenen (32,779,952)
4. Total (LINES T HIOUGN 3)...ereeiecieieeicicie ettt sttt ens e snessenen | sesnsnesnns 1,003,074,682 | ............ 2,884,199,565 | ........... 3,786,093,568
5. Benefit and 10SS related PAYMENLS.........ciuiiieiiieiree ettt st et sntensenne | sressesnnsenies 893,184,121 | ............ 1,471,339,682 | ............ 1,975,458,628
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............ccvvveveercvriveiciiciiiens | cevereiieteeiesieeessssseseiens | cveesessessssssssssessssssesess | sressssssssssssessessssessesessnes
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccoveveiirinieesseie e | seeeensiennes 380,179,931 | .cocvevrnen 962,690,844 | ............ 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 | .... .75,000,000 ....65,470,712
10, Total (LINES 5 throUGN 9).......cuureuierieiiiecireieiie ettt s ettt ens st | stensnsnees 1,260,926,340 | ............ 2,509,030,526 | ............ 3,302,338,799
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccvieviiiuiieiieiiceeee et sssebennns | sessesessanns (257,851,658) | .....c0evvee 375,169,039 | .....cccco.. 483,754,769
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS....ooveeecee ettt ettt st a st sttt be s st s bt saententnsens | suensentenes 1,967,979,193 | ......ccenee. 718,517,967 | ............ 1,107,309,731
12.2 Stocks 50,389,786 16,051,259 | ..oovvvrverine. 21,205,194
12.3 Mortgage loans ....106,088,457 11,815,981 | oo 23,085,443
12,4 REAIESIALE. ... .ottt etents | essensesnntentennean 17,423 | oo | et
12.5  Other iNVESIEA @SSELS........couiuiieiecicieiie ettt ntes e bnns | evsebsnsesans 385,146,170 | ..cvcvvernne 15,182,606 | ......ccovvnee 20,451,114
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............cc.cciveieieeieeeieeceseei v | cevesiessesessesseseenes 62,904 | ..o 63,905
12.7  MISCEIIANEOUS PrOCEEAS. .......cvvuevieieiiiiise ettt bbbttt s st s s bensessens | ersssssassans 127,057,395 | .oovera 24,691,537 | oo, 1,272,506
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucviuieeieiereeee ettt sesss s ssssessessssenes | evessessnes 2,636,978,424 | ............... 786,322,254 | ............ 1,173,387,893
13.  Cost of investments acquired (long-term only):
13,1 BONAS....ooveeeeecee ettt st s et s et s sttt e s st ns st s ssentensnses | seenseeiiees 1,589,863,975 | ...covvenee. 830,717,807 | .coovverenes 986,348,993
13,2 SHOCKS....ouucteieectcte ettt bbbt bbbt et et s st s naentens | sbesiesiestanseseens 856,953 | ..ocvvereerierans 5,455,460 | ...cccvernnen 6,337,095
13,3 MOMGAGE I0BNS......eviereirriieisseees sttt sttt en s en st entensnnes | sesessessessnsrnssans 520,945 | ..coovvrvrennn. 60,155,999 | ...coovvernnn 68,305,668
134 REAIESIALE.... vt s sttt en e bnnn | stebenten bt n st n et antensens | sressens sttt b nes
13.5  Other iNVESIEA @SSELS........cvucviveiecictcece ettt s st es s enses s sanns | evaesssssssesens 22,023,339 | .ooovien 52,186,251
13.6  MiSCElIANEOUS @PPIICALIONS. .......cvuevriviieireiiciiisieie sttt s st es e nssnsensensens | sessessessnsansas 77,006,023 1,625,027
13.7 Total investments acquired (Lines 13.1 to 13.6)... .1,690,271,235 950,140,544
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)........cccoourrnririninenineineeeneenessees e eseesseneens | ceneessssnnens 946,707,189 | ..ovveenee (163,818,290) | ...ovvvereneen 37,683,722
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 BOIMOWED fUNGS......o.cvocieeeectciectce ettt sttt ss st bbb sss bt ssensnsens | eevessssssanes (700,000,000) | +.euevrrerreeereereeeneereneene | ereereneneenns (100,000,000)
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5  DIVIAENAS 10 SLOCKNOIUETS.........coocveiececiecicte ettt ettt sttt sesaenaas | suessssessasssanes 1,812,319 | oo 255,460,460 | ............... 256,687,843
16.6  Other cash Provided (APPHEA).......cc.evrerererrirrirnrieississieissress e ssessssssesesssss st ess e ssessssssesssnsssssessessnsnssessns | sssessessassans 257,895,574 | ..ocovvrrenns (40,475,304) | ...ovvvvernnns (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 (758,916,745) | .............. (295,935,764) | .............. (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).......ccovvevvrrns | vovvvirerinninns (70,061,214) | ..ovvvveenne (84,585,015 | ..voevenrerenne 73,448,369
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YBAT.....oueeeeeeeveereeeee sttt sttt s s sses s st es s s ss st sssssssss s s sssnssnsenssenssssensssssnsas | seesssssesssesens 76,574,964 | .....coovevene. 3,126,595 | ..ovvvrereinns 3,126,595
19.2 End of period (Line 18 PIUS LINE 19.1)......c.ciiieiieieiecieieie sttt sses s ssss st ssssenaes | stesssssessssssanss 6,513,750 | ..ovverrnnee (81,458,420) | .....cocevvuee. 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  Security exchanges........... 14,451,997 .38,502,109 63,592,288
20.0005 MetLife Legal Plans - premium.. ..18,159,522 44,359,820 59,684,230
20.0006  MetLife Legal Plans - professional services provided... ..10,824,126 .27,058,665 36,406,169
20.0007  Transfer from mortgages into other invested assets 5,537,391
20.0008  MetLife Legal Plans - losses
20.0009  Transfer from gross paid in and contributed surplus to common capital stock.. .
20.0010  Joint venture distribution paid in the form of commMON StOCKS............c.ccviueievciieieicccceeeeeseeeeesseseeens | e 986,159 | i, 191,254 | oo 494,109
20.0011  Capitalized interest 0N DONGS...........cccvuiviveiiiirieieiceee s sessessssssssssessessssenees | seeseessnsenesenrense 283,918 | i, 1,045,028 | ...coovvernne 1,113,741
20.0012  Intangible asset received
20.0013  Dividends received in the form of bonds
20.0014  Common stock exchanges
20.0015  Dividends received in the form of bonds investment income due and accrued
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Statement for September 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 RI 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 Nine
SSAP Statement Line Months Ended For the Year Ended
Number @ Page Number September 30, 2021 December 31, 2020
Net income, RI SAP $ 295,144,406  $ 389,063,629
State prescribed practices: NONE — —
State permitted practices: NONE — —
Net income, NAIC SAP $ 295,144,406  $ 389,063,629
September 30, 2021 December 31, 2020
Statutory capital and surplus, RI SAP $ 2,076,405,312 $ 2,249,257,933
State prescribed practices: NONE — —
State permitted practices: NONE — —
Statutory capital and surplus, NAIC SAP $ 2,076,405,312 $ 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)

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 September 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 September 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.  September 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

$ 138,628,172 s — 5 — $ — $ 145,854,818 $ — $ 284,482,990
$ — s — $ — $ — $ — $ — $ —
$ — s — $ — $ — $ — $ — $ —
$ — s — 5§ — $ — $ — $ — $ —
$ — s — 5§ — $ — $ — $ — $ —
$ — s — 5§ — $ — $ — $ — $ —
$ — s — 5§ — $ — $ — $ — $ —
$ — s — $ — $ — $ — $ — $ —
$ — s — $ — $ — $ — $ — $ —
$ 7,044,424 s — $ — $ — $ — $ — $ 7,044,424

5 — — — — — 5

1.5% — % —% —% —% —% 1.5%

$ 138,628,172 s — 5§ — $ — $ 145,854,818 $ — $ 284,482,990
$ 177,300,181 s — 5§ — $ — $ 216,163,411 $ 428,102 $ 393,891,694
$ — s — 5§ — $ — $ 982,737 $ — $ 982,737
$ — s — 5§ — $ — $ — $ — $ —
$ — s — 5§ — $ — $ — $ — $ —
$ — s — $ — $ — $ — $ — $ —
$ — s — 5§ — $ — $ — $ — $ —
$ — s — 5§ — $ — $ — $ — $ —
$ — s — $ — $ — $ — $ — $ —
$ — s — $ — $ — $ — $ — $ —
$ 12,045,676 s — 5 — $ — $ 52,440,089 $ — $ 64,485,765

9 — — — 12 — 21

1.3% — % —% — % 1.0 % —% 1.0 %

$ 115,563,710 s — 5 — $ — $ 217,146,149 $ 428,102 $ 333,137,961
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Statement for September 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. September 30, 2021

1. With allowance for credit losses  $ — 3 — 8 — 8 —  $ — 8 — 3 —
2. No allowance for credit losses ~ $ — 3 — § — S — — $ — —
3. Total (1+2) $ — 3 — 8 — S — 8 — S — 3 —
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 —  § — S — 3 — 8 — 3 —

b. December 31,2020

1. With allowance for credit losses $ — 3 —  § — S — 3 — 8 — 3 —
2. No allowance for credit losses ~ $ — 3 — S — S —  $5537391 $ —  $5,537,391
3. Total (1+2) $ — — 8 — 8 —  $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 ~ $ — 3 —  § — S — 3 — 8 — 3 —

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

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
a. September 30, 2021
1. Average recorded investment $ — 3 — 3 — S —  $1384348 § —  $1,384,348
2. Interest income recognized $ — 3 — 3 — 8 —  $ — 8 — 3 —

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

method of accounting — 8 — 3 — 3 — 8 — 3 — 8 -
b. December 31,2020

1. Average recorded investment $ — 3 — S — S —  $2214957 $ —  $2,214,957
2. Interest income recognized $ — 3 — S — S — $ 106,133 $ — $ 106,133
3. Recorded investments on
nonaccrual status © $ — 8 — 3 — S —  $5,537,391 $ —  $5,537,391
4. Amount of interest income
recognized using a cash-basis

— 8 — 3 — S — $ 88252 § — $ 88252

method of accounting

M As of September 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 $§ 269586 § —
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 $ — 8 269,586

(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.

Q06.3



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

NOTES TO THE FINANCIAL STATEMENTS

2)

)

“4)

)

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

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

At September 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 $ 968,951
2. 12 Months or Longer $ 103,934

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

1. Less than 12 Months $ 209,099,564
2. 12 Months or Longer $ 6,924,556

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 September 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 September
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
September 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 September 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 September 30,
2021.

Q06.4



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

NOTES TO THE FINANCIAL STATEMENTS

J. Real Estate

For the quarter ended September 30, 2021, the Company sold a property located in West Warwick, Rhode Island and
recognized a gain of $317,423.

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 September 30, was as follows:

Gross Restricted

2021 Percentase.
1) () 3) ) (5) (6) ()] ®) © (10) (1n
Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Total Current Gross Restricted
Separate Account General Increase/ Total Non Year Restricted to Total
Restricted Asset  Total General Account Restricted Account 2021 December 31, (Decrease) Admitted Admitted to Total Admitted
Category Account Activity @ Assets Activity ® (1 plus 3) 2020 (5 minus 6) Restricted Restricted Assets Assets

Subject to

contractual

obligation for

which liability

is not shown $ —  $ — $ — $ — $ —  $ — S — 3 — $ — —% —%

Collateral held
under security
lending

agreements — — — — — 155,949,158 (155,949,158) — — — —

Subject to
repurchase
agreements

Subject to

reverse

repurchase

agreements — — — — — — — — _ _ _

Subject to

dollar

repurchase

agreements — — — — — — — — — — —

Subject to
dollar reverse
repurchase
agreements

Placed under
option
contracts

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

stock 1,382,600 — — — 1,382,600 28,963,900 (27,581,300) — 1,382,600 0.03 0.03

On deposit

with states 2,519,129 — — — 2,519,129 4,911,309 (2,392,180) — 2,519,129 0.05 0.05

On deposit
with other
regulatory
bodies
Pledged
collateral to
FHLB
(including
assets backing
funding
agreements) — — — — — 992,380,672 (992,380,672) — — — —

Pledged as
collateral not
captured in
other
categories
Other restricted
assets

2,397,105 — — — 2,397,105 — 2,397,105 — 2,397,105 0.04 0.04

— — — — — 4,909,586 (4,909,586) — — — —

Total restricted
assets $ 6298834 § — $ — $ — $ 6,298,834  $1,187,114,625  $(1,180,819,202) $ — $ 6,298,834 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 September 30, were

as follows:
Gross Restricted
2021 Percentage
1) ) (3) ) (5) (6) ()] ®) ©) (10)
General Separate
Account Total Account Total Admitted
Supporting Separate Assets Current Gross Restricted

Separate Account Supporting Increase/ Year Restricted to Total

Collateral Total General Account Restricted General 2021 December 31, (Decrease) Admitted to Total Admitted
Agreement Account Activity ® Assets Account (1 plus 3) 2020 (5 minus 6) Restricted Assets Assets
Derivative
over-the-
counter
(“OTC”)
Bilateral -
Securities
Pledged S — 3 — s — s — 3 — S 1494679  $ (1494679 $ — —% —%
Derivative
OoTC
Centrally
Cleared -
Securities
Pledged — — — — — 3,414,907 (3,414,907) — — —
Total S — $ — $ — $ — $ — $ 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 September 30, 2021.

M. Working Capital Finance Investments
The Company had no working capital finance investments as of September 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 nine months ended September 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 20 —
Aggregate Amount of Investment Income $ 2,091,388 $ —
R. Reporting Entity’s Share of Cash Pool by Asset Type

The Company did not invest in cash pools during the nine months ended September 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.

There was no amount excluded as of September 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) RSATSs 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 RSATSs 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 nine months ended September 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 nine months ended September 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 nine months ended September 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 nine months ended September 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 RSATSs 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 @
September 30,2021 December 31, 2020

Initial Margin:

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

OTC-bilateral — 1,494,679
OTC-cleared — —
Total OTC $ — 3 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 ¥
September 30, 2021 December 31, 2020

Variation Margin:

OTC-bilateral $ — $ 3,579,574
OTC-cleared — 1,937,022
Total OTC $ — $ 5,516,596

(M 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:

Gross DTAs

Statutory valuation allowance adjustments
Adjusted Gross DTAs

DTAs nonadmitted

Subtotal net admitted DTAs

DTLs

Net admitted DTAs/(Net DTLs)

Gross DTAs

Statutory valuation allowance adjustments
Adjusted Gross DTAs

DTAs nonadmitted

Subtotal net admitted DTAs

DTLs

Net admitted DTAs/(Net DTLs)

Gross DTAs

Statutory valuation allowance adjustments
Adjusted Gross DTAs

DTAs nonadmitted

Subtotal net admitted DTAs

DTLs

Net admitted DTAs/(Net DTLs)

Admission calculation components - SSAP No. 101 Income Taxes, (“SSAP 1017):

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)

1.

Adjusted gross DTAs expected to be realized

following the balance sheet date

2.

Adjusted gross DTAs allowed per limitation

threshold
Adjusted gross DTAs (excluding the amount of DTAs from
above) offset by gross DTLs
DTAs admitted as the result of application of SSAP 101 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)

1.

Adjusted gross DTAs expected to be realized

following the balance sheet date

2.

Adjusted gross DTAs allowed per limitation

threshold
Adjusted gross DTAs (excluding the amount of DTAs from
above) offset by gross DTLs
DTAs admitted as the result of application of SSAP 101 total ~ §

September 30,2021
Ordinary Capital Total
$ 19,787,225  § - 19,787,225
19,787,225 - 19,787,225
19,787,225 - 19,787,225
(14,234,220) (1,912,123) (16,146,343)
$ 5,553,005 $ (1,912,123) 3,640,882
December 31,2020
Ordinary Capital Total
$ 113,938,952 § 5,662,374 119,601,326
113,938,952 5,662,374 119,601,326
- (5,662,374) (5,662,374)
113,938,952 - 113,938,952
(20,323,192) - (20,323,192)
$ 93,615,760  § - 93,615,760
Change
Ordinary Capital Total
$ (94,151,727) § (5,662,374) (99,814,101)
(94,151,727) (5,662,374) (99,814,101)
- 5,662,374 5,662,374
(94,151,727) - (94,151,727)
6,088,972 (1,912,123) 4,176,849
$ (88,062,755) § (1,912,123) (89,974,878)
September 30,2021
Ordinary Capital Total
$ - - -
15,425,284 - 15,425,284
15,425,284 - 15,425,284
XXX XXX 310,914,664
4,361,941 - 4,361,941
19,787,225 - 19,787,225
December 31,2020
Ordinary Capital Total
$ 22,800,000 - 22,800,000
86,255,157 - 86,255,157
86,255,157 - 86,255,157
XXX XXX 323,346,326
4,883,795 - 4,883,795
113938952 § - $ 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) $ - 8 (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) (70,829,873) - (70,829,873)
1. Adjusted gross DTAs expected to be realized
following the balance sheet date (70,829,873) - (70,829,873)
2. Adjusted gross DTAs allowed per limitation
threshold XXX XXX (12,431,662)
Adjusted gross DTAs (excluding the amount of DTAs from
above) offset by gross DTLs (521,854) - (521,854)
DTAs admitted as the result of application of SSAP 101 total $ (94,151,727) $ - 3 (94,151,727)

September 30, 2021 December 31, 2020

RBC percentage used to determine recovery period and threshold limitation amount 830 % 863 %

Amount of total adjusted capital used to determine recovery period and threshold
limitation $  2,072,764,429 §  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:

September 30, 2021 December 31, 2020

Current income tax:

Federal $ (56,201,897) § 68,119,002
Foreign — —

Subtotal (56,201,897) 68,119,002
Federal income tax on net capital gains/(losses) 13,347,182 2,925,204
Utilization of capital loss carryforwards — —
Other — —
Federal and foreign income taxes incurred $ (42,854,715)  $ 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

September 30, 2021 December 31, 2020 Change
10,222,168 13,875,528 (3,653,360)
— 72,703,383 (72,703,383)
5 5 —
1,558,153 1,411,589 146,564
1,837,447 4,654,620 (2,817,173)
6,169,452 21,293,827 (15,124,375)
19,787,225 113,938,952 (94,151,727)
19,787,225 113,938,952 (94,151,727)
— 5,662,374 (5,662,374)
— 5,662,374 (5,662,374)
— (5,662,374) 5,662,374
19,787,225 113,938,952 (94,151,727)
(8,676,258) (14,913,353) 6,237,095
(5,557,962) (5,409,839) (148,123)
(14,234,220) (20,323,192) 6,088,972
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September 30,2021 December 31,2020 Change
Capital

Investments (1,912,123) - (1,912,123)
Real estate - - -
Other (including items <5% of total capital tax liabilities ) - - -
Investments in consolidated subsidiaries - - -
Unrealized capital gains (losses) - - -
Subtotal (1,912,123) - (1,912,123)

DTLs $ (16,146,343) § (20,323,192) $ 4,176,849
Net DTAs/(DTLs) $ 3,640,882 § 93,615,760  $ (89,974,878)
Change in nonadmitted DTAs (5,662,374)
Taxeffect of unrealized gains (losses) (10,418,216)

Prior years adjustment in surplus -
Change in net DTAs (106,055,468)

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:

Net income, before net realized capital gains (losses), after dividends to policyholders and

before all other Federal and foreign income taxes @ 21%
Net realized capital gains (losses) @ 21%

Taxeffect of:

Change in nonadmitted assets

Prior years adjustments and accruals
Nondeductible expenses

Meals and entertainment

Penalties

Dividend received deduction
Taxexempt income

Total statutory income taxes (benefit)

Federal and foreign income taxes incurred including tax on realized capital gains
Change in net DTAs
Total statutory income taxes (benefit)

No significant change.
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September 30,2021

32,017,427
20,963,408

15,124,375
54,914
27,389

3,059

168
(206,723)
(4,783,264)

63,200,753

(42,854,715)
106,055,468

63,200,753
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NOTES TO THE FINANCIAL STATEMENTS

F. (1) The Company's federal income tax return is consolidated with the following entities, with Farmers Insurance

2)

G-I

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 Idaho

Farmers Insurance Company of Oregon

Farmers Insurance Company, Inc.

Farmers Insurance Hawaii, Inc.

Farmers Insurance of Columbus, Inc

Farmers Lloyds Insurance Company of Texas
Farmers Lloyds, Inc.

Farmers New Century Insurance Company

Farmers Specialty Insurance Company

Foremost Express 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.

Ilinois Farmers Insurance Company

Kraft Lake Insurance Agency Inc.

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.

In the normal course of business, the Company transfers invested assets to and from affiliates. The Company received
bonds, with a fair value of $4,078,398 including accrued interest of $39,020 during August 2021.

C. No significant change.
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D. 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 $489,379 and $30,915,219 at
September 30, 2021 and December 31, 2020, respectively, of which $201,265 and $433,821 were nonadmitted. Payables
to affiliates totaled $1,805,528,993 and $29,959,046 at September 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 September 30, 2021.
M. The Company’s SCA investments, as of September 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 Y/N Required YN Code®
a. SSAP 97 8a Entities
None —% S — 5 — — — 5 - — — —
Total SSAP 97 8a Entities XXX XXX XXX XXX XXX __ XXX
b. SSAP 97 8b(ii) Entities
None — — — — — — — — — —
Total SSAP 97 8b(ii) Entities XXX XXX XXX XXX XXX XXX
c. SSAP 97 8b(iii) Entities
Metropolitan Lloyds Inc 100.00  $ 1,000 § — § 1,000 st 10/19/2016 ~ No Value Y N I
MCt[lri,f: ﬁ;‘;ﬁc‘i‘ ﬁ;"‘“ 100.00 10,715,010 — 10,715,010 st 10/19/2016  No Value Y N I
Total SSAP 97 8b(iii) Entities XXX $10,716010  $ —  $10,716,010 XXX XXX §  — XXX XXX XXX
d. SSAP 97 8b(iv) Entitics
None — — — — — — — — — —
Total SSAP 97 8b(iv) Entities XXX S — 8 — s — XXX XXX §  — XXX XXX XXX
e. Total SSAP 97 8b Entities
(except 8bi) (b+c+d) XXX $10,716010 § —  $ 10,716,010 XXX XXX §  — XXX XXX XXX
f. Aggregate Total (a+c) XXX § 10716010  § — § 10,716,010 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 September 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) At September 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 September 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 September 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 September 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 $2,680,844,006. 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:

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

follows:
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:
a. Amount pledged as of:
September 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

September 30, 2021
General Separate
Total Account Account
Membership stock - Class A $ — 3 — 3 —
Membership stock - Class B 1,382,600 1,382,600 —
Activity stock — — —
Excess stock — — —
Aggregate total $ 1,382,600 $ 1,382,600 $ —
Actual or estimated borrowing capacity as
determined bv the insurer $ 2,680,844,006  $ 2,680,844,006 -
December 31, 2020
General Separate
Total Account Account
Membership stock - Class A $ — 8 — 8 —
Membership stock - Class B 963,900 963,900 —
Activity stock 28,000,000 28,000,000 —
Excess stock — — —
Aggregate total $ 28,963,900 § 28,963,900 § —

Actual or estimated borrowing capacity as
determined bv the insurer $

3,338,975,030

$§  3,338,975,030

4. Total collateral pledged - Total General and
Separate Accounts $
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1,063,428,117

$ 992,380,672

$ 700,000,000
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b. Maximum amount pledged during the reporting period ended:

September 30, 2021
Amount Borrowed
at Time of
Fair Value Carrying Value 1::[;‘::;1::::::
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:
September 30, 2021
Funding
Separate Alg{;eseel:veellts
Total General Account Account Estahlished
Debt $ — 3 — — —
Funding agreements — — — —
Other — — — —
Aggregate total $ — 3 — $ — 3 —
December 31, 2020
Funding
Separate Al%?s?x‘;ts
Total General Account Account Estahlished
Debt $ 700,000,000 $ 700,000,000 — —
Funding agreements — — — —
Other — — — —
Aggregate total $ 700,000,000 $ 700,000,000 $ — 8 —
b. Maximum amount borrowed during the reporting period ended:
September 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 September 30, 2021, the Company did not sponsor a defined benefit plan.

B-I. No significant change.

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

A.

E-L

K-M.

The Company’s capital is comprised of common stock as of September 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 $47,550,719 at
September 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
September 30, 2021 December 31, 2020 September 30, 2021 December 31, 2020
Swaps $ — 3 103,895,500  $ — 8 —
Futures — — — —
Options — — — —
Total $ — 8 103,895,500  $ — —

(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 September 30, 2021. The off-balance sheet credit

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

(4) At September 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 nine months ended September
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 nine months
ended September 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
Hierarchy Table

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

September 30, 2021
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 NAV Total
Assets
Bonds:
Industrial & Miscellaneous — 52,595,522 3,431,908 — 56,027,430
Unaffiliated Bank Loans — 8,476,839 — — 8,476,839
Total bonds — 61,072,361 3,431,908 — 64,504,269
Perpetual preferred stocks:
Industrial & Miscellaneous — 32,317,000 — — 32,317,000
Common stocks:
Industrial & Miscellaneous V 8,130,624 1,382,600 10,685 — 9,523,909
Total assets $ 8,130,624 $ 94,771,961 $ 3,442,593 $ — $ 106,345,178

M 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.).

(2) 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 and
Total Gains Losses
and Losses included
Transfer Transfer included in in Capital Balance,
Balance, into out of Net Income and Purchases Issuances Settlements September
June 30, 2021 Level 3 Level 3 3 o Surplus @ Sales @ @ @ 30,2021
Assets
Bonds - Industrial &
miscellaneous $ 12,684,213 $ — $ — $  (89,025) $ 188,745 $ — $(9,352,025) $ — $ — $ 3,431,908
Redeemable preferred
stocks - Industrial &
S st 291,723 — (291,723) — — — — — — —
miscellaneons
Common stocks -
Industrial & 7,123 — — — 3,562 — — — — 10,685
Total $ 12,983,059 $ — $(291,723) $ (89,025) $ 192,307 $ — $ (9,352,025) $ — $ — $ 3,442,593

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.

®  Redeemable preferred stocks 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 $291,723.
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Transfers between Levels

Overall, transfers between levels occur when there are changes in the observability of inputs and market activity.

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 September 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.
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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
aualitv and industrv 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 - inc

luded 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

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

C. Estimated Fair Value of All Financial Instruments

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

September 30, 2021

Not
. Practicable
Aggregate Fair (Carrying
Value Admitted Value Level 1 Level 2 Level 3 NAV Value)
Assets
Bonds $2,986,932,924 $2,827,932,049 $39,240,235 $2,832,225,155 $ 115,467,534 $ — $ —
Preferred stocks 38,709,050 38,601,608 — 38,217,800 491,250 — —
Common stock - unaffiliated 9,523,909 9,523,909 8,130,624 1,382,600 10,685 — —
Mortgage loans 298,086,828 284,482,990 — — 298,086,828 — —
Cash and cash equivalents 6,513,750 6,513,750 6,513,750 o o o o
Derivative assets (! — — — — — — —
Investment income due and accrued 29,317,551 29,317,551 — 29,317,551 — — —
Receivables for investments other
than securities 11,295 11,295 — 11,295 _ _
Total assets $3,369,095,307 $3,196,383,152 $ 53,884,609 $2,901,154,401 $414,056,297 $ — $
Liabilities
Borrowed money (including interest
thereon) N — $ — S — $ — $ _ $ _ $
Derivative liabilities (" — — — — — —
Payable for securities lending — — — — — —
Cash collateral received on
derivatives — — — — — — —
Total liabilities $ — $ — $ — $ — $ — $ — $ —
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December 31, 2020

Not
. Practicable
Aggregate Fair (Carrying
Value Admitted Value Level 1 Level 2 Level 3 NAV Value)

Assets
Bonds $3,422,221,073 $3,175,016,383 $215,232,568 $3,015,970,044 $191,018,461 $ — $ —
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 $4,041,960,010 $3,775,711,113 $313,905,692 $3,123,560,366 $ 604,493,952 $ — $ —
Liabilities
Borrowed money (including interest
thereon) $ 700,220,132 $ 700,220,132 $ — $ 700,220,132 $ — $ — $ —
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.
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Mortgage Loans

For mortgage loans, estimated fair value is primarily determined by estimating expected future cash flows and
discounting the m 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.

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.

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

E. The Company did not have any investments that were measured using NAV as a practical expedient as of September 30,
2021.
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21. Other Items
A. 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.

B-G. No significant change.

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 September 30, 2021 through November 11, 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 September 30, 2021:

NAIC Federal
Group Identification Unsecured
Code Number Reinsurer Amount
0069 95-2575893 Farmers Insurance Exchange $ 2,357,622,253
0000 AA-9991159  Michigan Catastrophic Claims Association $ 64,437,986

B. No significant change.

C. Reinsurance Assumed and Ceded

(€)) Assumed Reinsurance Ceded Reinsurance Net
Premium Commission Premium Commission Premium Commission
Reserve Equity Reserve Equity Reserve Equity
@ @ A @ 3) ©
a. Affiliates $ 1,001,324,375 $ - $ 1,726,854507 $ - $ (725530,132) $ -
b. All Other 14,121,512 1,732,871 39,155,295 4,233,056 (25,033,782) (2,500,185)
c. Total $ 1,015445887 $ 1,732,871  $ 1,766,009,802 § 4,233,056 $ (750,563914) § (2,500,185)
d. Direct Unearned Premium Reserves: $ 750,563,915
) 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 $ 4,811,037 $ 4,760,632 $ -3 9,571,669
b. Sliding Scale Adjustments - - - -
c. Other Profit Commission Arrangements - - - -
d. Total $ 4,811,037 § 4,760,632 $ - § 9,571,669

D-K. No significant change.
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24.

25.

26.

27.

28.

29.

30.

31.

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.
Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of December 31, 2020 were $1,670,220,442. As of September 30, 2021, $620,346,527 has been paid for
incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for prior
years as of September 30, 2021 are $1,053,697,997. As a result, the incurred losses and loss adjustment expenses
attributable to insured events of prior years has increased by $3,824,082 for the nine months ended September 30, 2021.
The prior year incurred losses have increased mainly for the private passenger auto no fault coverage, homeowners and
small commercial segments. For the nine months ended September 30, 2020, the incurred losses and loss adjustment
expenses attributable to insured events of prior years increased by $48,496,136. 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 September 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.
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32. Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
No significant change.
33. Asbestos/Environmental Reserves
No significant change.
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 September 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:

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

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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9.3 Have any provisions of the code of ethics been waived for any of the specified officers?

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

10.1

10.2

1.1

1.2

13.
14.1

15.1

15.2

16.1
16.2
16.3

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

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.)

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:

Amount of real estate and mortgages held in short-term investments:

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)

14.21 Bonds

14.22 Preferred Stock

14.23 Common Stock

14.24 Short-Term Investments

14.25 Mortgage Loans on Real Estate
14.26 All Other

14.27

14.28

Total Investment in Parent included in Lines 14.21 to 14.26 above

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

For the reporting entity's security lending program, state the amount of the following as of current statement date:

Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total payable for securities lending reported on the liability page:

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[ ] No[X]
Yes[X] No[ ]
0
Yes[ ] No[X]
0
0
Yes[X] Nol[ ]
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
$ 0 $ 0
0 0
747,270,993 750,242,287
0 0
0 0
82,684,505 20,623,921
$ 829,955,498 $ 770,866,208
$ 0 $ 0
Yes[X] NoJ[ ]
Yes[X] No[ ] NAT]
$ 0
$ 0
$ 0
Yes[X] Nol[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

17.2

17.3
174

17.5

1

Name of Custodian(s)

2

Custodian Address

JP Morgan Chase Bank N.A.

4 MetroTech Center, 6th Floor, Mail Code NY1-C543, Brooklyn, NY 11245

location and a complete explanation:

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[X] Nof[ ]
If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
JP Morgan Chase & Co JP Morgan Chase Bank N.A. 09/30/2021 Corrected address for Custodial Services

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
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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 [ [

Qo9




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

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 22,245,341 | oo 27,508,731 | coovrreernns 16,642,637 | .cocvovereene 16,777,822 | ..o 11,189,759 | oo 12,877,280
2. AlasKa.......coooee AK|....... Nuve [ errrirrrrirersneesinsenes | verrereeeessieseessisssseseene | seeseesssessesssssssesesssessesne | rssessesessstesesetessesesnes | sresnssestesessssessesennsnssens | srestesesnssestesessenssesiesas
3. ANiZONA.... AZ|.... Lo | v 13,046,930 | ...covvvrnnee 14,147,840 | ..coovvvvennne 7,445,180 | cocvvirinnd 6,385,600 | ....cocvvernenee 5,277,834 | .o 5,442,955
4, Arkansas.........coomrrerninnenns AR |...... IO ST 11,240,297 | oo 12,366,522 | ...ovvvvennennn 6,859,442 | ...covvvvrinenn 8,980,980 | ..covvvrrrrrenns 4,612,856 | ...oovreennns 4,514,080
5. California.......cccoerernieneirenen CA|.. Nt e [ e | st | stirenen sttt | et sttt ens | seben et
6. Colorado........coeurrerrerenrennenes CO ... IS T 9,569,254 | .....cccovvene. 12,249,938 | ..coovvvvenne 7,649,116 | oo 7,320,362 | .ovovrerrrenn 4,391,186 | .coovveerrennns 7,355,935
7. Connecticut........cveuuevrnevrernenas CT]|...... L. 46,032,561 | ...ccoovvrnenee 52,633,234 24,395,195 ....24,572,899 39,203,652 | ...ccovevunne 33,067,787
8. Delaware 1,074,833 | oo 1,079,585 527,312 575,571 557,606 | ..voverrerrerrenes 479,018
9. District of Columbia................ DC|...... Lt e [ e | et | e
10, Florida. ..o 3,900,281 | oo 3,892,171 878,781
11.  Georgia ..12,762,798 .14,567,096 ..9,620,830
12, Hawali.....coccovvrenrrrnieircenne 304,821 132,727
13. 9,455,828 6,414,538 ....3,444,236 3,253,394
14. ...7,336,929 ..3,536,741 7,904,886 ..7,130,309
15. 17,341,455 8,156,467 ....1,269,641 6,296,022
16, 1oWa. e A [l | 5,673,598 | 6,348,334 | ...oovrienns 4,567,465 | ..covvvvennes 5,511,684 | .ooovveenee 2,268,680 | ....ccoovveennns 4,079,731
17, Kansas.......ooovevevneneriennen K8 il | i 16,934,114 | L 16,772,482 7,972,139 7,649,598 3,844919 | v 1,919,115
18.  Kentucky......oooveveneereenecnenel KY il | .. 36,493,649 | ... 34,823,367 16,359,549 ....15,594,656 13,604,937 | coovvienn 12,491,433
19, LOUISIANA........cvverererreriririririnas LA|...... Lo | v 36,976,293 | ....covvvnenee 37,784,018 | ..cvenn 34,803,470 | oo 24294371 | v 50,182,086 | ......c.counee 26,094,312
20.  MainB....ocooeeeenierererineineieinae ME |....... L.... 29,939,364 | .....cccoveenee 28,905,079 13,594,996 ....13,542,569 ...9,886,839 | .ovviinnd 9,515,457
21, Maryland.......c.cocovevvvminirninne MD ... L.... 4,645,889 | .....ccoovvnne 4,836,820 2,519,289 1,916,153 2121274 | o 2,852,552
22. Massachusets........c..ccceneenee. MA|...... Lo | v 178,918,874 | ............. 187,403,063 | ......cccoeenee 76,411,667 | .oovvvenene 68,660,437 | ...ovvverrnenee 58,362,061 | ...cocovvvuvnee 56,804,554
23, Michigan........ccccooerrerninrerrennns MI 13,391,903 | ..covvverene 12,794,310 4,478,803 3,970,252 7,334,618 | oo 7,613,679
24, Minnesota........cccoeererreerneen . MN | e L.... 35,313,116 | coovverenee 35,636,704 22,991,777 ...23,7122,472 18,880,079 | covvvverne 15,319,525
25, MiSSISSIPPI....vererrerrrrnrerernns MS | e IO ST 17,019,882 | ..oovvvvrene. 17,314,219 | oo 11,227,130 | oo 13,196,712 | oo 5,795,614 | oo 4,599,232
26.  MiSSOUM......ocererrerreererneneenes MO | il | 009,391,350 | o 9,526,639 ...4,892,925 5,249,472 572134 | 3,980,838
27.  Montana........cccooveermrrrrreend MT o L | eeiieinnni4,109,662 | oo 3,946,917 ...2,424,037 2,764,127 1571241 | 1,998,401
28.  Nebraska........cccooeverrvineeen NE | i Lo | v 1,758,481 | oo 2,020,896 | ..covevvrreiiiinee 519,143 | oo 2,039,510 | oo 516,070 | .o 664,810
29. Nevada......ccomvmemrrmrmeennened NV |l | 009,382,154 | 8,578,098 ....4,673,660 2,735,746 D T17,307 | 3,699,359
30. New Hampshire...........cc....NH| ... 3,924,916 | ... ...9,616,006 6,427,511 ..4,543,829 3,014,729 | ... ..3,760,529
31, New Jersey.....coownerninnenne 114,621,836 | ....ooovcnv. 119,781,425 77,587,787 ....61,426,769 ....125,563,182 | .............. 100,500,151
32, New Mexico.......ccourevrrnennee 876,774 | ..o 7,654,067 5,101,972 2,965,561 4170124 | oo 3,476,462
33.  New York..... 157,362,583 | ... ...149,061,343 ..80,301,492 67,603,353 .94,224203 | ... ...12,412,527
34.  North Carolina 52,724,788 | ......ccovvene. 58,919,715 30,189,211 ....37,589,336 18,471,330 | coovvrvvrernn 19,560,057
35. 14,159,677 | ..ovvveene. 14,093,551 | .o 5,894,487 5491,951 | v 2,794,210 | oo 3,915,552
36. ...38,613,783 | ... 41,963,557 ..22,750,494 22,704,729 ..16,208,523 | ... ...16,013,106
37. 6,476,296 | .....ccovvnnenee 8,308,754 | ..oovvrrnn 3,685,548 6,204,224 4,050,879 | .ooovrerrirennns 3,285,543
38, O0regon.......ccovevereenernenenenn OR | oL | v 12,503,689 | ..ccovvvrrene 13,585,189 | ..o 8,522,719 | v 8,416,504 | ....coovvvivenee 7,280,184 | ..o 14,558,845
39.  Pennsylvania 23,957,365 | ...ovvvvrrenee 26,930,581 20,755,448 ....19,226,952 22,944.431 | e 18,784,542
40. Rhode Island 36,831,473 | v 31,877,546 11,725,909 ...11,227,641 10,359,973 | .o 10,869,969
41.  South Carolina.........coceevevenee. SC| ... Lo | e 4,843,896 | ...cocovvneene. 5,547,925 | ..oooovirrnne 2,951,903 | .ooovieienne 5,093,592 | .oovririienee 1,190,399 | .o 2,588,358
42.  South Dakota........cccrerrrnrenee SD|....... L. 3,065,911 | oo 3,661,401 1,608,600 3,587,687 1,232,126 | o 1,471,887
43.  Tennessee 19,612,236 | ...coovveenee. 19,658,972 12,320,145 ....20,552,301 5,694,399 | .o 7,183,476
44, TeXaS....cmvrrrinererrernrnereee IX |l | i 16,841,818 | i 12,314,988 | .....ccvvenee. 15,014,399 | ..o 9,019,233 | .o 21,948,554 | ................ 22,819,712
45, Utah..ocoeciencrceeenlUT |l | i 7,831,207 | 7,570,843 ...4,460,528 .....4,310,193 .. 3,458,955 | L. 3,207,272
46, Vermont......cocoevvvenrvereneenen VT |l | viiiin0000.3,880,387 | o 3,875,514 ....1,400,043 1,655,312 1,023,796 | e 739,027
47, Virginia.......ocoeveeeneereeeineiieenns 14,305,431 | ..ccovvvenee 13,890,245 | ....ccovveenn 6,673,627 | .vevverreenee 7,898,946 | ....ccovvvnene 4,698,889 | ....ccovveernns 4,027,388
48, Washington.........cccoervrnrennen. WA|....... L. 26,562,475 | .oovvvvrrrenn 29,348,083 14,768,094 ....10,769,216 15,191,476 | ...cccovvnvve. 10,847,580
49.  West Virginia......c..cccorvveneenee. WV |....... Lo | e 3,053,177 | v 3,498,901 | covvvrvernnne 1,464,342 ....1,056,584 914,820 | ..cooverireenne 1,266,639
50.  WiSCONSIN.....c.vrvrerrereerirernes WI....... IO ST 18,406,088 | ....cccconene. 20,709,293 | ..o 8,592,211 | v 8,909,329 | ..coovvrrrrenne 9,401,214 | v 9,478,204
51, Wyoming......coocnvvnererrneeneen WY | i, Lo | v 5,048,535 | ...ccevvrnninee 5,153,922 | ..coovirirenns 2,118,637 | cvevvrieines 3,383,272 | oo 1,754,761 | oo 1,964,567
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 1,142,862,402 | e 1,186,596,917 ...644,218117 | ..............607,837,591 | .............652,381,415 | ............. 575,854,372
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




110

Statement for September 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 September 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 Lloyds Insurance Company of Texas 75-2483187 13938 TX Farmers Lloyds, Inc.

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 Mi 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 X County Mutual Company (See Note 4)

Foremost Express Insurance Agency, Inc. 38-2505922 N/A Mi FCOA, LLC 100.00000
Foremost Insurance Company Grand Rapids, Michigan 38-1407533 11185 Mi Farmers Insurance Exchange 80.00000
Foremost Insurance Company Grand Rapids, Michigan 38-1407533 11185 Ml Fire 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 Insurance Company Grand Rapids, Michigan 38-1407533 11185 Mi Truck Insurance Exchange 10.00000
Foremost Lloyds of Texas 75-1779175 41688 X Lloyds Company (See Note 5)

Foremost Property and Casualty Insurance Company 35-1604635 11800 Ml Foremost Insurance Company Grand Rapids, Michigan 100.00000
Foremost Signature Insurance Company 38-2430150 41513 Mi 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
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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Statement for September 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 %
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



7’110

Statement for September 30, 2021 of the Farmers Property and Casualty Insurance Company
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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
CHI'IND 6, LLC 87-2430690 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 NZL 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
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CREC (Bloomington) Lender, LLC N/A DE Zurich American Insurance Company 0.00000
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 Zurich 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 Zirich 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 Zurich Beteiligungs-Aktiengesellschaft (Deutschland) 100.00000
Derimed S.A. N/A ARG Zurich 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 Zdrich 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
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Dunbar Assets Ireland N/A IRL ZCMC |l Holdings Limited 0.03664
Dunbar Assets plc N/A GBR Dunbar Assets Ireland 100.00000
Dusfal S.A. N/A URY Zurich 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
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Grovewood Property Holdings Limited N/A GBR Eagle Star Holdings Limited
H4B Humboldthafen Einheitsgesellschaft GmbH&Co.KG N/A DEU REX-ZDHL S.C.S. SICAV-SIF
Halo Holdco Limited N/A GBR Cover-More Australia Pty Ltd
Halo Holdco Limited N/A GBR Zirich Versicherungs-Gesellschaft AG
Halo Insurance Services Limited N/A GBR Halo Holdco Limited
Halo Insurance Services Pty Ltd N/A AUS Halo Insurance Services Limited
Hawkcentral Limited N/A GBR Zurich Assurance Ltd
Healthinsite Proprietary Limited N/A ZAF Zurich Versicherungs-Gesellschaft AG
Healthlogix Pty Ltd N/A AUS Insite Holdings Pty Ltd
Healthlogix Technologia Eireli N/A BRA Healthlogix Pty Ltd
Herengracht Investments B.V N/A DEU RE Curve Holding B.V.
Hoplite Reinsurance Company of Vermont, Inc. 32-0478525 N/A VT Zurich Holding Company of America, Inc.
HOU IND 1, LLC 46-2975161 N/A DE Zurich American Insurance Company
HOU IND 2, LLC 46-2984834 N/A DE Zurich American Insurance Company
HOU IND 3, LLC N/A DE Zurich American Insurance Company
Independence Center Realty L.P. N/A DE Philadelphia Investor, LLC
INNATE, Inc. N/A DC Cover-More Holdings USA Inc.
Insite Holdings Pty Ltd N/A AUS Zirich Versicherungs-Gesellschaft AG
INTEGRA Versicherungsdienst GmbH N/A AUT Zurich Versicherungs-Aktiengesellschaft
International Travel Assistance S.A. N/A PAN Zirich Versicherungs-Gesellschaft AG
Inversiones Suizo Chilena S.A. N/A CHL Inversiones Suizo-Argentina S.A.
Inversiones Suizo Chilena S.A. N/A CHL Zurich Versicherungs-Gesellschaft AG
Inversiones Suizo-Argentina S.A. N/A ARG Zurich Lebensversicherungs-Gesellschaft AG
Inversiones Suizo-Argentina S.A. N/A ARG Zurich Versicherungs-Gesellschaft AG
Inversiones ZS America Dos Limitada N/A CHL Inversiones ZS America SpA
Inversiones ZS America SpA N/A CHL Zurich Santander Insurance America, S.L.
Inversiones ZS America Tres SpA N/A CHL Zurich Santander Insurance America, S.L.
Irish National Insurance Company p.l.c. N/A IRL Zurich Insurance plc
Isis S.A. N/A ARG Inversiones Suizo-Argentina S.A.
Isis S.A. N/A ARG Zurich Versicherungs-Gesellschaft AG
JFS/ZSF 1997 L.P. N/A VA Zurich Structured Finance, Inc.
JFS/ZSF 1998, L.P. N/A VA Zurich Structured Finance, Inc.
Kansas City Office LP N/A DE Zurich Structured Finance, Inc.
Kansas Office MGP Manager, Inc. N/A DE Zurich Structured Finance, Inc.
Kansas Office MGP, LLC N/A DE Zurich Structured Finance, Inc.
Kansas Office MGP, LLC N/A DE Kansas Office MGP Manager, Inc.
Karvat Cover-More Assist. Pvt Ltd. N/A IND Cover-More Asia Pte. Ltd
Kennet Road 1 UK Limited N/A GBR Zurich Assurance Ltd
Kennet Road 2 UK Limited N/A GBR Zurich Assurance Ltd
Klare Corredora de Seguros S.A. N/A CHL Zurich Insurance Mobile Solutions AG
Knip (Deutschland) GmbH N/A DEU Knip AG
Knip AG N/A CHE Digital Insurance Group B.V.

100.00000
94.90000
100.00000
0.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
100.00000
89.00000
100.00000
100.00000
100.00000
55.00000
0.00100
99.99900
5.00400
94.99600
100.00000
100.00000
100.00000
99.99999
60.50140
39.49860
99.00000
99.00000
99.00000
100.00000
1.00000
99.00000
100.00000
100.00000
100.00000
49.90000
100.00000
98.88000
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Komparu B.V. N/A NLD Digital Insurance Group B.V. 100.00000
Kono Insurance Limited N/A HKG Zurich Versicherungs-Gesellschaft AG 100.00000
Kouler S.A. N/A URY Zurich 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 Zurich Versicherungs-Gesellschaft AG 60.00000
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
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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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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF ZURICH INSURANCE GROUP
PART 1 - ORGANIZATIONAL CHART

Company FEIN NAIC Domiciled Ownership %
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..........cceoeeevesvcerveveeneens | DE.co. | NIAL.............. | Mid-Century Insurance Company..................... | Ownership......... |....100.000 |Farmers Insurance Exchange...........cccccovevviees | coeedNecioi [
....................................................... 00000... [82-3606914.. | ...covvrvrrrrnnns 11930 Narcoossee Road, LLC............ccccceeuennnee | DE...eeeo. | NIA............... | Mid-Century Insurance Company..................... | Ownership......... | ....100.000 | Farmers Insurance Exchange..........coccoevvvennns [ eoreecNevoiis [ 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.............ccc.... | DE......cc..... |NIA............... | Farmers Insurance Exchange.......................... |Ownership......... | ........1.000 | Farmers Insurance Exchange.........ccccoevveeneens | eoeeedNeeoris [ o
....................................................... 00000... |81-4674724.. |......ccoeueune.. 145 Great Road, LLC........ccccceeevevevevevvvcernneen. | DEoiee [ NIALL............. |Mid-Century Insurance Company.....................| Ownership......... | ....100.000 | Farmers Insurance Exchange...........ccccooeveveeee [eeeedNuciis [
....................................................... 00000... [47-3820947.. | ...ccoccerveveens | cvrvrerieviiens | evveveverseisiieneenn. | 17885 Von Karman, LLC..........coccoeeecevevccveees | CAe [NIAL............... |Farmers Insurance Exchange.......................... |Ownership......... |....100.000 | Farmers Insurance Exchange.........cccccoeceeevees [ eoeeNevoiis [
....................................................... 00000... [82-2860816.. | ...ccoevrrrrrres | wereermrrmenernes | eermrereernrrnnenennnnee | 201 Railroad Ave, LLC.....oovvevevvvevevninicnnenes | DEeeeees | NIA............. | Farmers Insurance Exchange.............cccoeeee..e. | Ownership......... |....100.000 | Farmers Insurance Exchange.........cooeovvveeneens | eoreedNevris [ 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 DE............ NIA............... IMid-Century Insurance Company.....................| Ownership......... |....100.000 |Farmers Insurance Exchange.........ccccoeceecvreer | oY evvoins [ evviriinnnns
0069 | Farmers Insurance Group...... 12963... |95-2565072.. 21st Century Insurance Company............c.c.eee.. CA....cce... A s 21st Century Insurance Group ............oeeevenee. Ownership......... ....100.000 | Farmers Insurance Exchange.........cccccoeoviveenes | conee |\ TR ISR
....................................................... 00000... |95-1935264.. 21st Century Insurance Group............c.ceceeeeeners | DE.ceccn [ NIAL............. | Mid-Century Insurance Company.....................| Ownership......... |....100.000 |Farmers Insurance Exchange..........ccccccoeveeees | ceeee Yoo | 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.........cccocovevenes [ e Nucoees s
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. ..|NIA.... . | 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........... A 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. CA.......... [NIA............... | Bristol West Holdings, Inc...........cc.ccccceuureunnneee. | Ownership......... |....100.000 |Farmers Insurance Exchange..........cocooveeveenes | ceeeelNucieis [
....................................................... 00000... |65-0616769.. Bristol West Insurance Services, Inc. of Florida. |FL..............[NIA............... | Bristol West Holdings, Inc..............cccceuueene. | Ownership......... |....100.000 | Farmers Insurance Exchange..........cccoceeevveees | coeeeNuviiiis [ e
0069 | Farmers Insurance Group...... 12774... | 86-1174452.. Bristol West Preferred Insurance Company....... 7] A Bristol West Holdings, INC........ccccooveveiriirinnnee Ownership......... ....100.000 | Farmers Insurance Exchange..........ccccocovieviees | cvnee [\ TOUSUO ISR
....................................................... 00000... {65-0919338.. BWIS of Nevada, InC.........cocovvrernenrnnirnrrnnnecnns |[NVin 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............... (07 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.. |.....ccceevrveens | crvrrersrieieiens | cvvereriereesneeneennn. | FArmers Financial Solutions, LLC............ccoceoee. [NV [NIAL.............. [FFS Holding, LLC........ccceoovvevveiverierrererenenen. | OWNErShip........ |....100.000 | Farmers Insurance Exchange.........ccoeeeeeevvees [ eereedNeveciis Lo,
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.. | .....ccvvrrrnnes Farmers Insurance Company of Oregon............ OR...coevee. Farmers Insurance Exchange...........cccoveunnan Ownership......... |...... 80.000 |Farmers Insurance Exchange.........cccoveuveeries | e [\ TR ISR
0069 | Farmers Insurance Group...... 21636... [95-2655893.. | ...cvervrrerennn. Farmers Insurance Company of Oregon............ OR....ccc... Truck Insurance Exchange.........c.ooveureeninnnee Ownership......... |...... 20.000 |Farmers Insurance Exchange..........cccooveveveuns | cevne |\ TR ISR
0069 | Farmers Insurance Group...... 21644... |95-26558%4.. |.......ccevevnen. Farmers Insurance Company of Washington..... [WA............ Fire Insurance Exchange............cccccvuvvvevennnen. Ownership......... | ...... 80.000 |Fire Insurance Exchange.........ccccoeevveeevirees | o N | e
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0069 | Farmers Insurance Group...... 21644... |95-26558%4.. | .... . | Farmers Insurance Company of Washington..... | WA. .. | Truck Insurance Exchange... ..| Ownership......... | ...... 20.000 |Fire Insurance Exchange....
0069 | Farmers Insurance Group...... 21628... |48-0609012.. Farmers Insurance Company, Inc...................... Farmers Insurance Exchange...........ccccocunnnn Ownership......... |...... 90.000 |Farmers Insurance Exchange
0069 | Farmers Insurance Group...... 21628... |48-0609012.. Farmers Insurance Company, InC.........cccccc.vvenee Fire Insurance Exchange..........ccoovvvivnnnnne Ownership......... |...... 10.000 |Farmers Insurance Exchange

0069 | Farmers Insurance Group...... 21652... |95-2575893.. |.... . | Farmers Insurance Exchange..... . . o |See Note 1o ... | Other..... S ISR DO
0069 | Farmers Insurance Group...... 28487... |22-2640040.. Farmers Insurance Hawaii, Inc. Mid-Century Insurance Company..................... Ownership......... ....100.000 |Farmers Insurance Exchange
0069 | Farmers Insurance Group...... 36889... [31-0956373.. | ...coverereries | crererrireiiieens [ erervererereseennns Farmers Insurance of Columbus, Inc................. OH............ A Farmers Insurance Exchange...........cccccvveunne Ownership......... ....100.000 |Farmers Insurance Exchange
Farmers Property and Casualty Insurance
0069 | Farmers Insurance Group...... 00000... [05-0476998.. |......ccorvrener | corerrererrereens [ everereineeereineenens Farmers LIoyds, INC........covvurvrerncneincnieieens TX oo [ DS Company Ownership......... ....100.000 | Farmers Insurance Exchange.........cccccovoveveene | oveae ) (RS PO
0069 | Farmers Insurance Group...... 13938... | 75-2483187.. | .cccovvvrverrnne. Farmers Lloyds Insurance Company of Texas... | TX............. DS Farmers Lloyds, INC. .....cooovviverrriinns Attorney In Fact. | ......cccccevene Farmers Insurance Exchange..........ccccovovivies | conee |\ TR ISR
0069 | Farmers Insurance Group...... 10806... | 36-4165395.. | ....coverrrreenes 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... | ..coveevrrrrens | wmrrmrrmenenens | eermeeneereeinenenenne |FCOA, LLCiiiiiiseieiseneneseeseneseiiseseinennes | DB | NIAL............. | Michigan Ownership......... |....100.000 |Farmers Insurance Exchange...........ccccoeoveenees | coneeeYerroois [ cornineenes
....................................................... 00000... [77-0530617.. | ....cccovrererrnee FFS Holding, LLC.......cccccoevevevvevevveeeveveceveeeee [ NV [NIAL............ | Mid-Century Insurance Company..................... | Ownership......... |....100.000 |Farmers Insurance Exchange..........ccccoeevveves | coeeYevees [ evvierenns
0069 | Farmers Insurance Group...... 21660... [95-6235715.. | ..cvvevrvrrrrnes Fire Insurance Exchange...........cccocvvveveiivennnn. (07, VO A, 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.. |....cccevevener | evevrreresiinns | eorerererieininennenn. | FOremost Express Insurance Agency, Inc.......... [Ml...c.cccco... [NIA.........ccc.. [FCOA LLC...ovevvvierviceveseeseseeiennenens | OWNEIShip....... |....100.000 | Farmers Insurance Exchange.........ccooveveeviees [ eeerdNeviiis [
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.. | ....cvoevvvirerene | e | reeieeireererieeineinens Company Ml A s Michigan Ownership......... ....100.000 | Farmers Insurance Exchange.........c.ccooveevnes | . Necoo [
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Foremost Insurance Company Grand Rapids,
0069 | Farmers Insurance Group...... 41513... [38-2430150.. | ..cooerevrrrrenes Michigan Ownership......... ....100.000 |Farmers Insurance Exchange..........ccccocoviereens | cvnee. Neoooos [
....................................................... 00000... [65-1142050.. | ...ccovrrverrrnnns Bristol West Holdings, Inc..........cc.ccccoervvrnenee. | OWnership......... |....100.000 |Farmers Insurance Exchange.........ccoeevcevenns [ eoreecNeeiis | e
....................................................... 00000... [99-0083322.. | ...covrrvrrrnnes Mid-Century Insurance Company.....................|Ownership......... |....100.000 | Farmers Insurance Exchange.........cccccoeceevvreer | coveeYevoeiis [ evviviinnnns
0069 | Farmers Insurance Group...... 21679... [36-2661515.. | .oeveeeerrerens | correrrerrenennes [ eereereeineiseeeeinnens Illinois Farmers Insurance Company.................. | IS A Farmers Insurance Exchange.........c.ccoeuneenee Ownership......... ....100.000 | Farmers Insurance Exchange.........cccocovvevnes | . |\ TR ISR
....................................................... 00000... |65-0881673.. Insurance Data Systems, G.P.............cccceeevuvees [FLooeneneo . [NIALL............. | Bristol West Holdings, Inc...............cccccuevneeeee. | Ownership........ |......99.900 | Farmers Insurance Exchange..........ccoeovvveeeeee [eeeedNuciis [,
....................................................... 00000... {65-0881673.. Insurance Data Systems, G.P...........ccccoeveeecens [FLuverevcied [NJAL it [GPLLC e, | OWNETShID..ccc. | e..0.100 | Farmers Insurance Exchange....eeceececee | N [
....................................................... 00000... |38-2336672.. Kraft Lake Insurance Agency, InC........ccccoecevcree [Mlceeveveoees INIAL ot [FCOA, LLC..ooseevnereecseneeeen | OWNETShID......oo.. |....100.000 | Farmers Insurance Exchange.........oocovoveveenee [N | e
....................................................... 00000... |85-2377860.. MC Maple Tree, LLC ......cccccceeevevevvcveiviecseisniens | DEecnes INIAL............. | Mid-Century Insurance Company.....................| Ownership......... | ........1.000 |Farmers Insurance Exchange..........ccocevevrcvnes [ coeeeeNucioiis [ e,
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 |\ TR ISR
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.........cccccoeovevvveivecveiereiseees | DEwrcieee [NIAL............. | TOggle Insurance Company...........ccccccvvveeeenen. | OWNErShip......... |....100.000 |Farmers Insurance Exchange..........cccoeeevivenee [N
0069 | Farmers Insurance Group...... 21709... |95-2575892.. |.... . | Truck Insurance Exchange.. .|See Note B........cccorrinnee N
....................................................... 00000... |74-1593853.. Western Star Insurance Services, Inc FCOA, LLC 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"

. | Access Franchise Management Limited.

ACN 000 141 051 Ltd......cooeverrrerererseirererienans
Afterland Limited..........ccocovevverrieieecieieeea

.. | Zurich Assurance Ltd

Zurich Financial Services Australia Limited......
Zurich Assurance Ltd..........ccccoveeviiecinininnns

. | Ownership.

Ownership
Ownership.........

. |....100.000

....100.000
....100.000

Zurich Insurance Group Ltd.
Zurich Insurance Group Ltd
Zurich Insurance Group Ltd..........cccoevrririennen.
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....................................................... 00000... | oeererireriiiees [ ererveererieienns AG Haus der Wirtschaft Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |........8.163 | Zurich Insurance Group Ltd
Zurich Financial Services (UKISA) Nominees
....................................................... 00000... [coverrreerrerrreree | eerrererreereennnns Allied Dunbar Assurance plc............ccccourerenenn | GBR.....ce. [ OTH.............. | Limited Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [ccorerrerrirreiies | errererreisriennes Allied Dunbar Financial Services Limited........... |GBR.......... |OTH.............. | Allied Dunbar Assurance plc.................cc......... | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... [eorererreerrerriree | erereereereeeneens Allied Dunbar Provident plc..........c..ccccovveveneenenee | GBR....o... | OTH.............. | Allied Dunbar Assurance plc...........ccccocneeneee. | OWnership......... |....100.000 | Zurich Insurance Group Ltd.........ccocoovrerrerneenns [ o N | 11
....................................................... 00000... | oovererieriiiees {ererveererieienns Allied Zurich Holdings Limited...........c...cccceovueene. [JEY ..., | OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [.corererrerrienies | errererieiriiennns Allied Zurich Limited............cccccoveverveveieiieireneens | GBRu....o... | OTH................ | Zurich Insurance Group Ltd...............cc.coe..ee... | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
Zurich U.S. Insurance Pool American Guarantee and Liability Insurance
0212 | Group 26247... |36-6071400.. | ..covvvrrrrnnns Company NY.ove. OTH..coevene Zurich American Insurance Company.............. Ownership......... ....100.000 | Zurich Insurance Group Ltd..........cocoevrverernns | oveee Yoo Mo
Zurich U.S. Insurance Pool
0212 | Group 40142... |36-3141762.. | ...coverernene American Zurich Insurance Company................ | IS OTH....ccooevee Steadfast Insurance Company..........ccccooeeuennne Ownership......... ....100.000 |Zurich Insurance Group Ltd.........cccccovvvverevvevens | evee Y. Mo
....................................................... 00000... [.corererrirrieiies | errererieiriiennns Applyhere Pty Ltd.........ccccveveveieveveieriesennens |[AUS.......... | OTH.............. | Davidson Trahaire Holding Pty Ltd................... | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [eoeeeeeerrerrernene | rrereerenseireess | weseeresseensennes | eerseeseernernnennenenee. | AShdale Land and Property Company Limited... | GBR.......... |OTH.............. | Zurich Insurance plC..........ccccccrvevvnrererrniennenn. | OWNErship......... |....100.000 | Zurich Insurance Group Ltd.........ccoooveeverrvrenns | o N | 110
....................................................... 00000... Asistbras S/A Assisténcia ao Viajante................ |BRA.......... |OTH.............. | Travel Ace Internacional de Servicios S.A....... | Ownership......... |......65.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... Assistance Online (China) Co Ltd..................... [CHN.......... |OTH.............. | Assistancee Online Pte. Ltd............................. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... Assistancee Online HK Ltd........cc.cc.ccccevivvvvner. | HKG.......... | OTH.............. | Assistancee Online HK Ltd.............cccccervveerenee. | OWNETShIp........ | oviiiiceneeen. | ZUriCH Insurance Group Ltd.......cevevecneiieieens [N | 110
....................................................... 00000... Assistancee Online HK Ltd..........ccccccccoeevereennenen. [HKG.......... | OTH.............. | Assistancee Online Pte. Ltd................c.ceo.....e. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... Assistancee Online Pte. Ltd..........cccccceueverereen | SGP.......... | OTH.............. | Customer Care Assistance Pty Ltd.................. |Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
........ 00000... ASTIS Holdings Limited............ccccoeeeevevveveeneees |AUS.......... |OTH.............. | Cover-More Finance Pty Limited...................... | Ownership......... | ....100.000 | Zurich Insurance Group Ltd N.......
........ 00000... . | Aust Office 1, LLC... ... | Zurich American Insurance Company... ... | Ownership......... |....100.000 |Zurich Insurance Group Ltd. N
........ 00000... QULOSENSE AG......vvueerierieeeeeeieeeeesreseseeeseens Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |......33.330 |Zurich Insurance Group Ltd [\
....................................................... 00000... [ corverrerrinreies | ervevrenieieiees [ evveissieieinniens | evseveveseisnienennn. | Ballykilliane Holdings Limited............ccccccoceeveeees [ IRL.......oo.. | OTH..........o..... [ ZUrich InsUrance plC.........cvceveicivcnieieinennne. | OWnership........ |....100.000 | Zurich Insurance Group Ltd.........coccooeveevceves | e Neis [ 110
Zurich Vida, Compania de Seguros y
....................................................... 00000... [.oererrrrereereiies | vrererenssniseess | srsesessessesnnss | erressenennnnnn. | Bansabadell Pensiones, E.G.F.P, SA............... |ESP..........| OTH.............. |Reaseguros, S.A. - Socied Ownership......... |......50.000 |Zurich Insurance Group Ltd..........ccceeervevrvereen | eoreNevees [ 110
Bansabadell Seguros Generales, S.A. de
....................................................... 00000... [ ceoeererrcrrerne [ errrerrernernens | vernernernerns | crnernernennenen | S€QUIOS y Reaseguros ESP..........|OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......50.000 |Zurich Insurance Group Ltd............cccevevrmrrnres [ coreeNuveon | 11
Bansabadell Servicios Auxiliares De Seguros, Bansabadell Seguros Generales, S.A. de
....................................................... 00000... [ cveereerrernenns [ errernernernens | v | ersensernensnnennnens | Sule ESP..........|OTH..............| Seguros y Reaseguros Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccverevercverene | coee Nt | 11
Bansabadell Vida S.A. de Seguros y Zurich Vida, Compania de Seguros y
....................................................... 00000... Reaseguros ESP..........|OTH.............. |Reaseguros, S.A. - Socied Ownership......... |......50.000 | Zurich Insurance Group Ltd N [ 11
....................................................... 00000... Benefit Finance Partners, LL.C............ccccoeuenn. | DE.......... | OTH............. | Zurich Benefit Finance LLC.............cc.cocrvvenene. | OWnership....... | ......50.000 | Zurich Insurance Group Ltd N [ M
........ 00000... BFP Securities LLC........cccccovveeeveeeieereeeenens Benefit Finance Partners, L.L.C....................... |Ownership......... | ....100.000 |Zurich Insurance Group Ltd N......
........ 00000... |.... . | Bloomington Office LP..... .. | 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..........cccccceuriunnee Bloomington Office MGP Manager, Inc............ | Ownership......... |........1.000 | Zurich Insurance Group Ltd N
........ 00000... |.... . | Bloomington Office MGP, LLC.... .. | Zurich Structured Finance, Inc. . | Ownership......... |.....99.000 |Zurich Insurance Group Ltd. [\
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........ 00000... . | Blue Insurance Australia Pty Ltd Blue Insurance Limited...... ... | Ownership ....100.000 |Zurich Insurance Group Ltd venNe,
........ 00000... Blue Insurance Limited...........cccocoeveeiireiiviennne Cover-More Australia Pty Ltd........................... |Ownership..........|......97.610 | Zurich Insurance Group Ltd eeNe,
....................................................... 00000... Blue Marble Capital L.P..........ccccoeeervereerrrrenene | BMUL..... Blue Marble Micro Limited................cccceuneee.. | Ownership.......... | ....100.000 | Zurich Insurance Group Ltd..........ccccoeeeveevvceens [ e Necis
....................................................... 00000... Blue Marble Micro Limited.............cccceceeevereen. | GBR.......... |OTH.............. | ZUrich Versicherungs-Gesellschaft AG............ | Ownership..........|....100.000 |Zurich Insurance Group Ltd.........cccoceevvcvevrecns [N [ 111
....................................................... 00000... Blue Marble Microinsurance, Inc.............cceceev.e. | DE.....c.... | OTH............... | Blue Marble Micro Limited...............cccoeuevene. | Ownership......... | ....100.000 | Zurich Insurance Group Ltd.........cccocovevvvevrens [N [ 11
....................................................... 00000... Bonus Pensionskassen Aktiengesellschatt........ |AUT...........|OTH.............. | Zurich Versicherungs-Aktiengesellschaft......... | Ownership.......... | .....87.500 |Zurich Insurance Group Ltd...........cccoverrrrurmeene [ coeecNeceo | 11
....................................................... 00000... BONUS Vorsorgekasse AG.........c.ccoccoveveenenneen | AUT...c.... | OTH.............. | Zurich Versicherungs-Aktiengesellschatt......... | Ownership.......... | ......50.000 |Zurich Insurance Group Ltd.........ccocoovmerrevmeene [ coeecNeceo | 11
........ 00000... [47-2289489.. BOS Apt 1, LLC...ovreieiceie e Zurich American Insurance Company.............. | Ownership ....100.000 |Zurich Insurance Group Ltd N
........ 00000... |47-2445859.. . |BOS Apt 2, LLC... .. | Zurich American Insurance Company... . | Ownership. .1....100.000 | Zurich Insurance Group Ltd N
........ 00000... [47-1046245.. BOS Office 2 LLC Zurich American Insurance Company.............. | Ownership ....100.000 |Zurich Insurance Group Ltd eNe,
....................................................... 00000... |47-2483669.. BOS Office 3, LLC.......ccceoeveveveceveveeeiecieiseseen | DEeno. |OTH............... | Farmers New World Life Insurance Company.. | Ownership.......... |....100.000 | Zurich Insurance Group Ltd..........cccccoecvveveveen | eereNeeions [ 10,
....................................................... 00000... |37-1849541.. BOS Office 4, LLC.........cccccoecveveveiveveeeveieisiseens | DEeeno. |OTH................. | Zurich American Insurance Company.............. | Ownership.......... | ....100.000 | Zurich Insurance Group Ltd..........cccccoevvrvevevean | oo Nee [ 11
....................................................... 00000... [47-4684158.. | ....coccvvivrenee | evrviviereinns [ eoveivreneiviinneene. |BOS Retail 1, LLC....c.oovovvvvviveivveviievevecnnens | DEcnee | OTH................ | Zurich American Insurance Company.............. |Ownership.......... [....100.000 | Zurich Insurance Group Ltd..........cccoovevevvrenns | veeeeNecroe [ 110
....................................................... 00000... Bright Box Europe S.A.......c.ccccoccveevvvnecveincnene. | CHE......... |OTH.............. | Bright Box HK Limited............cccccevvevvvneneee | Ownership.......... | ....100.000 |Zurich Insurance Group Ltd.........cccocovvvvvvrecns [N [ 11
....................................................... 00000... Bright Box HK Limited............cc.ccoceveenereineenncnes |CHN.....cc.... |OTH.............. | ZUrich Versicherungs-Gesellschaft AG............ | Ownership..........|....100.000 |Zurich Insurance Group Ltd.........cccoovemrrerrmreane [ coeecNeveos | 11
....................................................... 00000... Bright Box Hungary KFT.........ccccoeeeenevnicnecneenns |HUN......c... |OTH.............. | Bright Box HK Limited...........ccccccooenevreineenee. | OWnership.......... | ....100.000 | Zurich Insurance Group Ltd........cccocoveereereevnenne [ eoeecNeceo | 11
....................................................... 00000... Bright Box Middle East FZCO................ccoco..... |ARE.......... |OTH.............. | Bright Box HK Limited................cccccousureuennne. | Ownership......... | ....100.000 |Zurich Insurance Group Ltd..........cccceevvveereens [N [ 111
....................................................... 00000... Brinker Retail MGP, LLC............c.ccccceeesvvevereneen. | DE...e. |OTH................ | Zurich Structured Finance, Inc......................... | Ownership Zurich Insurance Group Ltd...........ccoeceeeeveviecs | e Noee
........ 00000... Bristlecourt Limited............cccooeeeiveeiiiccieiinne Zurich Assurance Ltd...........c.ccccceeeeevvievennenen. | OWnership Zurich Insurance Group Ltd eeNe,
.......... 00000... |.... . | brokerbusiness.ch AG. .. | Zlrich Versicherungs-Gesellschaft AG. . | Ownership Zurich Insurance Group Ltd veeNe,
Zurich Insurance Company Ltd, Bermuda
....................................................... 00000... Cayley Aviation Ltd.........ccocvvevevivrecnrecnennenns | BMUL........ [OTH.............. | Branch Ownership.......... |....100.000 |Zurich Insurance Group Ltd.........cccooverrvvrnnes | veereNecre [ 110
....................................................... 00000... Celta Assistance SL Universal Assistance S.A............ccccoeevvrvneeneee. | OwWnership.......... | ....100.000 |Zurich Insurance Group Ltd..........ccoeovvvvevvecns [N | 11
....................................................... 00000... [13-4038482.. Centre Group Holdings (U.S.) Limited................ | DE............. |OTH.............. | Zurich Structured Finance, Inc......................... | Ownership ....100.000 | Zurich Insurance Group Ltd veeneeNe
0212 | Zurich Ins Group.... .|34649... | 13-2653231.. . | Centre Insurance Company..... .. | Centre Solutions (U.S.) Limited. . | Ownership. .1....100.000 | Zurich Insurance Group Ltd.........ccccevrvererreens | crve N.......
0212 | Zurich Ins Group 80896... |04-1589940.. Centre Life Insurance Company..........c..ccccc.e... Centre Solutions (U.S.) Limited Ownership ....100.000 | Zurich Insurance Group Ltd...........cccooevrvrrecrens | cone. N.......
....................................................... 00000... |AA-3190673. Centre Reinsurance (U.S.) Limited Centre Group Holdings (U.S.) Limited.............. | Ownership.......... |....100.000 | Zurich Insurance Group Ltd..........cccceooeeervrceees | veveeNeioe [ 110
....................................................... 00000... Centre Solutions (Bermuda) Limited... BMU.......... |OTH.............. | Zurich Finance Company Ltd........................... | Ownership..........|....100.000 |Zurich Insurance Group Ltd............cceceevrvervreees | coreeNeeeo [ 111
....................................................... 00000... |AA-3190822. Centre Solutions (U.S.) Limited................cc....... |BMU.......... |OTH.............. | Centre Group Holdings (U.S.) Limited.............. | Ownership..........|....100.000 |Zurich Insurance Group Ltd............ccccceervvevrees | coreeNeeeoc | 110
....................................................... 00000... |32-0616217.. Charlotte Industrial 2, LLC..............c.c.ceceeeecvuvenen. | DE.o.. | OTH........c....... | Farmers New World Life Insurance Company.. | Ownership..........{....100.000 |Zurich Insurance Group Ltd............cccccoeveveveecs | coveeNeeii | 10,
....................................................... 00000... {30-1113235.. Charlotte Office 1, LLC........ccccocovveveiverevecvirenn | DEweceeees | OTH.............. | Zurich American Insurance Company.............. | Ownership.......... |....100.000 |Zurich Insurance Group Ltd.........ccccoveververvens | veeedNeene
........ 00000... |38-3988749.. CHIAPT 1, LLC.....evvvvverrereervreneiereneninenees | DEweicincie | OTH........c.... | Zurich American Insurance Company.............. | Ownership ....100.000 |Zurich Insurance Group Ltd OO
........ 00000... [47-4429730.. . |CHIIND 1, LLC.... . | Farmers New World Life Insurance Company.. | Ownership. .1....100.000 |Zurich Insurance Group Ltd veeeeeNe
........ 00000... |87-2430690.. CHIIND 6, LLC.... Farmers New World Life Insurance Company.. | Ownership..........|....100.000 |Zurich Insurance Group Ltd OO
....................................................... 00000... [ ceveervereeerierees [ eveveeiieieiees [ evesisiieieisiiens [ eveiievessiennenennnn. | Chilena Consolidada Seguros de Vida SAA........ Inversiones Suizo Chilena S.A......................... | Ownership..........| ......98.977 | Zurich Insurance Group Ltd...........ccccccoevrereees [ e Nec,
Bolsa de
Comercio de

....................................................... 00000... |AA-2280100. ......196453 | Santiago Chilena Consolidada Seguros Generales S.A....|CHL...........|OTH.............. | Chilena Consolidada Seguros de Vida S.A...... | Ownership..........| ........7.405 | Zurich Insurance Group Ltd............ccccceevvveveeees | e Neeo | 110
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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..........cccoecreevrvecsernnns | DE.ece. | OTH................ | Zurich Structured Finance, Inc......................... |Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... CREC (Sacramento), LLC............cceceeeveveveennns | DE.ccoe. | OTH................ | Zurich Structured Finance, Inc......................... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N,
........ 00000... CREC (Sioux Falls) Lender, LLC................c...... |DE............. |OTH.............. | 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 [\
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.......... 00000... |.... . | CREC (Sioux Falls), LLC. . ..|OTH.. .. | Zurich Structured Finance, Inc.......... ... | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ 00000... CUrSUA NV e OTH Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd
........ 00000... Customer Care Assistance Pty Ltd.................... OTH Customer Care Holdings Pty Ltd Ownership......... |....100.000 |Zurich Insurance Group Ltd
.......... 00000... |.... . | Customer Care Holdings Pty Ltd OTH.. .. | Travel Assist Pty Limited....... .| Ownership......... |....100.000 | Zurich Insurance Group Ltd.
........ 00000... Customer Care Pty Ltd..........cccovevvieirerrirerennee. OTH Customer Care Holdings Pty Ltd Ownership......... |....100.000 |Zurich Insurance Group Ltd
DA Deutsche Allgemeine Versicherung Ziirich Beteiligungs-Aktiengesellschaft
....................................................... 00000... [eeeererrerreereene | ererrerrneineiiees [ eneererrnenenens [ eerneveneninnenenene | Aktiengesellschaft DEU.......... |OTH.............. | (Deutschland) Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccoueververnens | veereNucioei [ 110
....................................................... 00000... [eoeeereerrerrernens | rrereererernirees | eseereesnensnnes | eerneesernernnenennnne | Dallas Office MGP Manager, Inc............ccocuoeveee | DE........o.. | OTH.............. | Zurich Structured Finance, Inc.............cco........ |Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccooveervrrvrenns | oo N | 110
....................................................... 00000... [.ooverrrreerrenee | eerererreenrennns Dallas Office MGP, LLC...........ccccecevevevvirennennnn | DE.ce.. | OTH................ | Dallas Office MGP Manager, Inc...................... | Ownership......... | ........1.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... | coveverrerereees eeerererererenns Dallas Office MGP, LLC...........cceoeuververevvereennn | DE....o.. | OTH................ | Zurich Structured Finance, Inc......................... | Ownership......... | ......99.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... [corrrrrrrrerrernins | rrererernnineens | enrreriennnnnes | eermreseresiesnnnneees | DAIAS TOWEE LP.ccooviceecevveseiesseseiisninnns | DEoiiieies | OTH.......ooo...... | Zurich Structured Finance, Inc............cc.eee...e. | Ownership........ |......99.000 | Zurich Insurance Group Ltd..........cccoovevveverenns [ eoneed N | 110
Davidson Trahaire Corpsych (Singapore) Pte.
....................................................... 00000... [eeeeeeerrerrernene | rrereereeernirnens | eereereenneseenees | eenseseessnenennennneee | Limited DTC Bidco Pty Ltd.......ccccoeovvnenereenincrenenne. | OWnership........ |....100.000 | Zurich Insurance Group Ltd.........cocoovveererneenee [ coreecNeoe | 11
....................................................... 00000... | cevererieriiiees [ eerveererieienns Davidson Trahaire Corpsych Pty Ltd Applyhere Pty Ltd..........c.coevevereeviccrerenenenn. | Ownership......... | ......35.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [.corererrirrieries | errererieiriennns Davidson Trahaire Corpsych Pty Ltd Davidson Trahaire Holding Pty Ltd...................|Ownership......... |......65.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... | oeererirerriieens [ errrveererieienns Davidson Trahaire Holding Pty Ltd..................... DTC Australia Pty Ltd..........cc.ccooeveveereerenrnneene. | OWnership........ |....100.000 | Zurich Insurance Group Ltd.........ccoeevveevveeen | eoreNeees [ 110
....................................................... 00000... [coorererrerreries | errererreiriiennes DB Vita S.A.....cccovveeveerievesniesessisnsesessieneenns | LUX e |OTH.............. | Deutscher Herold Aktiengesellschatt............... | Ownership......... |.....25.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... [47-4654837.. | ...ovovvrverrrnnns DC APt 1, LLC...eirreee e Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [82-2833981.. | .....cccevvrverees | evevereieviveiens | eeverveerereeeeninee. | DC REtAIN1, LLC.oovieceee e Farmers New World Life Insurance Company. | Ownership......... |....100.000 |Zurich Insurance Group Ltd..........ccccceevevevevens | coeNeee | 10
....................................................... 00000... [.covererrirrireries | errererreiriiennns Delkir SA.....ccccoviviienne Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [84-3610066.. | .....cevrrrenenne DEN Industrial 1, LLC Farmers New World Life Insurance Company. |Ownership......... |....100.000 | Zurich Insurance Group Ltd eeeNee [ 100
....................................................... 00000... [.eorverrerrerienns [ erverrenreneiens [everrerereinnien [eveveiveissieseieeeee | DEN InAUstrial 2, LLC..o.ovveceecceee Zurich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........cceecvecvrverveins | oo Neveoo [ 111
....................................................... 00000... [47-1387852.. | ..covevvenrerens | womrrerreernernnes | eermerneneereesseinnenee | DENR@AINT LLC e Farmers New World Life Insurance Company. | Ownership......... |....100.000 |Zurich Insurance Group Ltd..........cccoeeeecrrreneenee | cereeeNeeecs [ 10
Ziirich Beteiligungs-Aktiengesellschaft
....................................................... 00000... [eeerereereireiee | reeeereereeeneens Dentolo Deutschland GmbH...............c.ccccseueeeee. | DEUL......... |OTH.............. | (Deutschland) Ownership......... |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [coverereerrereeneee | eerrereereereenenns Derimed S.A.......ccoocvevevneinenniniinsennsesnsinnennens | ARG | OTH.....o.......... | ZUrich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
Deutsche Zurich Pensiones, Entidad Gestora Zurich Vida, Compania de Seguros y
....................................................... 00000... [eoreererreerrereine | reereerenneireens | wseereirnensenees | eereeeneerennenenenee. | d€ FONdos de Pens ESP..........|OTH.............. |Reaseguros, S.A. - Socied Ownership......... |......50.000 | Zurich Insurance Group Ltd..........ccccoovevrrrrnens | ceereNucoei [ 110
Zurich Beteiligungs-Aktiengesellschaft
....................................................... 00000... [ccorererriirierres | errererieiriennns Deutscher Herold Aktiengesellschaft................. |DEU.......... |OTH.............. | (Deutschland) Ownership......... |......79.826 | Zurich Insurance Group Ltd N [
....................................................... 00000... [covererrereereereree | eerrereerrereenenns Deutscher Pensionsfonds Aktiengesellschaft.... |DEU.......... |OTH.............. | Deutscher Herold Aktiengesellschatt............... | Ownership......... | ......74.900 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [.oorerererrniies | eerererreenniennns Deutsches Institut fur Altersvorsorge GmbH...... |DEU.......... |OTH.............. | Deutscher Herold Aktiengesellschatt............... | Ownership......... | ......22.000 |Zurich Insurance Group Ltd..........ccccevevvcvrceees [ oo Nucoes [ 111
....................................................... 00000... [.covererrerrireries | errererieiriiennns DIG GmbH.......ccccoeeeieevesieccveeieeveeseieeeen. | DEU....... |OTH................ | Digital Insurance Group B.V................ccco......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ 1
....................................................... 00000... [coverrrerrrerreneee | eereererreeriennnns Digital Insurance Group B.V..........c.cccccoeevervvennne [NLD........... | OTH.............. | ZUrich Versicherungs-Gesellschaft AG............ | Ownership......... | ......10.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [.oorererrirreiies | errererrersriennes DTC Australia Pty Ltd...........ccoeeveienieireseinieee |AUSL......... |OTH.............. | DTC Bidco Pty Ltd......cooceveiececiccveeieneee. | OwWnership......... |....100.000 | Zurich Insurance Group Ltd.........ccoceeveevcvrceees [ oo Nucocn [ 111
....................................................... 00000... [coeerrreerereereee | eerrererreereennnns DTC Bidco Pty Ltd.......cccoecvevvrcnriverrrseinenenes |AUS.......... |OTH.............. | DTC Holdco Pty Ltd........cccoceviveincireireincennenn. | OWnership........ | ....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... | oeererieriiieens | errrveererieenns DTC Holdco Pty Ltd..........cccooeevvevivcreceicesieenen. |AUS.......... |OTH.............. | ASTIS Holdings Limited............cc.ccecoevvuneneeene. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [T
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....................................................... 00000... | oeererireriiiees [ ererveererieienns DTC NZ Bidco Limited DTC Bidco Pty Ltd.... Ownership......... |....100.000 |Zurich Insurance Group Ltd
ZCM Asset Holding Company (Bermuda)
....................................................... 00000... [coverrreerrerrreree | eerrererreereennnns Dunbar Assets Ireland............ccccoccoevevvcvrveriniennes | IRLucene | OTH...........o... | Limited Ownership......... | .ceoveueenneenen | ZUriCh Insurance Group Ltd N [ M
....................................................... 00000... [ccorerrerrirreiies | errererreisriennes Dunbar Assets Ireland............ccccccoceevvevevecsneennes | IRLuccceee. |OTH........co....... | Zurich Finance Company Ltd........................... | Ownership......... | ........0.037 |Zurich Insurance Group Ltd N [
....................................................... 00000... [eorererreerrerriree | erereereereeeneens Dunbar AsSets pIC........cccocveeenineenereirseneenennes | GBRu...oeoo. |OTH.............. | Dunbar Assets Ireland...........c.ccccoooevveveveneee. | Ownership........ |....100.000 | Zurich Insurance Group Lid.........cocoovvreeevneence [ e Neee | 11
....................................................... 00000... | oovererieriiiees {ererveererieienns Dusfal S.A......cccoevvievvieieeecesereieiseieveisneeees | URY . |OTH.............. | ZUrich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [eeerereereireree | rrereereereeeneens Eagle Star (Leasing) Limited.............ccccccosueneene. | GBR......... |OTH.............. | Zurich Assurance Ltd.........cccoeovcnecnirncencne. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [T
Eagle Star European Life Assurance Company
........ 00000... |.... . | 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.oooa.
........ 00000... Eagle Star Holding Company of Ireland............. Zurich Assurance Ltd..........ccccccoerevevnvreennnne | Ownership......... |........0.001 |Zurich Insurance Group Ltd [\
.......... 00000... |.... . | Eagle Star Holding Company of Ireland.. .. | Zurich Assurance Ltd.... ... | Ownership. .....99.999 | Zurich Insurance Group Ltd. N
........ 00000... Eagle Star Holdings Limited..........ccccoorvrrineenee Zurich Financial Services (UKISA) Limited...... | Ownership ....100.000 | Zurich Insurance Group Ltd Yoo
....................................................... 00000... [.oeeerievieeens [ evrveererierees [ evereereieiiieiens | vevesveeeeeneenennn. | EQQIE Star Securities Limited.........ovvvevicnenne Zurich Insurance plc...........ccccoeeveeeevvievennnen. | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccoeevveeveees | cooeeNee [ 110
Zurich Insurance Company Ltd -
....................................................... 00000... [ voeererrerrnerne [ errerrrernernens | cververnernenne | cevnernernerinennenene | EQIISPEHACOI0 SRL....ovvvcvvciiciscivcirscirscrnennes | ITA s | OTH............... | Rappresentanza Generale per | Ownership......... |.....35.712 | Zurich Insurance Group Ltd..........cccovevvvervverene | coee Nt [ 11
Zurich U.S. Insurance Pool
0212 | Group 21326... [47-8022701.. | .ooeoveeereerens | eorrereereeneinnes [ cereereeereieeseennes Empire Fire and Marine Insurance Company.....|IL............... OTH...ovveeenee Zurich American Insurance Company.............. Ownership......... ....100.000 | Zurich Insurance Group Ltd.........cocoerrerrenenees [ e N L
Zurich U.S. Insurance Pool
0212 | Group 21334... [T3-6091717.. | coooeieeveens [ e [ Empire Indemnity Insurance Company.............. OK..ooere. OTH..covve Zurich American Insurance Company.............. Ownership......... ....100.000 | Zurich Insurance Group Ltd..........cccoevverereins | cvne. N.oooa. M.
....................................................... 00000... [.orrerrrrerrerniins | rrererrersniseens | wnrerersesinnnnes | eerssesennnnenenenne. | EMployee Services Limited..........occoovoveevevieeee | GBR........... | OTH............... | Allied Dunbar Financial Services Limited......... | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccoceevcvernrenns | oreec N | 110
....................................................... 00000... Endsleigh Financial Services Limited................. |GBR.......... |OTH.............. | Zurich Holdings (UK) Limited...............c........... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... Endsleigh Pension Trustee Limited.................... | GBR.......... |OTH.............. | Zurich Holdings (UK) Limited........................... | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... Eritage S.A......cocvevvveevvcevveeisveceseeieieneeeens. | URY . | OTH............... | ZUrich Versicherungs-Gesellschaft AG............ | Ownership......... |......65.000 | Zurich Insurance Group Ltd...........ccccceeveeveees | cooecNeeo [ 11
....................................................... 00000... ES Plympton Nominee 1 Limited Zurich Assurance Ltd...........c.ccceeveeierereenenn. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... ES Plympton Nominee 2 Limited Zurich Assurance Ltd..........ccccocoevvrvvrereennne | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
........ 00000... Euclid KY Annex, LP.......ccocvvvvinieeiisieienns Zurich Structured Finance, Inc......................... | Ownership .....99.000 | Zurich Insurance Group Ltd N
........ 00000... |.... . | Euclid Office LP........... .. | Zurich Structured Finance, Inc.. . | Ownership. ......99.000 | Zurich Insurance Group Ltd. N
........ 00000... Euclid Warehouses LP............cccccevveevivevivenenen. Zurich Structured Finance, Inc......................... | Ownership ......99.000 |Zurich Insurance Group Ltd N......
Euroamérica Administradora General de
........ 00000... [eoevrerrrerrernene | rrererrennnirnens | eereererrnennnees [ eermeeseesesissinnennnnee | FONAOS S.A CHL..........|OTH..............| Chilena Consolidada Seguros de Vida S.A...... | Ownership......... |....100.000 |Zurich Insurance Group Ltd..........cccoeevrrrrrmrens | veereNuceoee [ 110
Zurich Insurance plc Niederlassung fur
........ (000010 O . | Extremus Versicherung-Aktiengesellschaft........ | DEU... .. | Deutschland Ownership......... |........5.000 | Zurich Insurance Group Ltd. N
........ 00000... [45-3561769.. Farmers Family Fund............cccococoevviveeevvecennns |CAia Farmers Group, INC........cccccvevevereereerercrnenenn. | OWNErShip ....100.000 |Zurich Insurance Group Ltd N......
........ 00000... |95-0725935.. Farmers Group, Inc Zurich Insurance Group Ltd..............ccceuueeee. | Ownership....... |......12.100 | Zurich Insurance Group Ltd N
........ 00000... |95-0725935.. |.... . | Farmers Group, Inc .. | Zurich Versicherungs-Gesellschaft AG. . | Ownership......... |......87.900 |Zurich Insurance Group Ltd. [\
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0212 | Zurich Ins Group.........ccoeeevvens [ erverennns 46-4261000.. | ..ovovvercreieis | vrrereiverenens | e Farmers Life Insurance Company of New York. |NY............. OTH..ooveve Farmers New World Life Insurance Company. | Ownership......... ....100.000 | Zurich Insurance Group Ltd..........cccoeevvrvereens | covee N 10.........
0212 | Zurich Ins Group . 191-0335750.. | .oooverrerirenns Farmers New World Life Insurance Company... | WA............ OTH..covvrenee Farmers Group, INC.......ccvvueveerernnennieieninnenns Ownership......... ....100.000 | Zurich Insurance Group Ltd......c..cocevrvverenrrnes [ e [\ 10.........
0212 | Zurich Ins Group . |95-4650862.. | ...coevririnnns Farmers Reinsurance Company..........cc.cccuee... (07 OTH..oovvvene Farmers Group, INC........cccovvrverenererererieininns Ownership......... ....100.000 | Zurich Insurance Group Ltd..........cccoevvvierens | conee N 10.........
....................................................... cev e | eeererenennnies | reeeeesenennens | e | FAIMeErs Services Corporation..........oooveeveeeeenee [NVieiirciiee |OTH............... | Farmers Group, INC......c.ovevveevereincencereineneenee. | OWNership......... |....100.000 |Zurich Insurance Group Ltd.........ccocoovovvevrnenns | coeeecNeceion | 101
....................................................... v e [ | v | e | Farmers Underwriters Association..................... [CA............ |OTH.............. |Farmers Group, InC..........cccccoecevvverereecrennenenen. | OWnership......... |....100.000 | Zurich Insurance Group Ltd..........ccccceeevvveveeees [ eeeedNecs [ 100,
Zurich U.S. Insurance Pool
0212 | Group 39306... [13-3046577.. | .covvvrrrerrrnnns Fidelity and Deposit Company of Maryland........ | IS OTH...ovveeenee Zurich American Insurance Company.............. Ownership ....100.000 | Zurich Insurance Group Ltd........cccoevnvrrerrernne [ ceredNocaev,
........ . | FIG Holding Company. .. | Farmers Group, Inc... . | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ FIG Leasing Co., Inc. Farmers Group, INC........ccccccoveververenrererennenn. | OWNErShip......... |....100.000 |Zurich Insurance Group Ltd

Fire Underwriters Association................ccce....... Farmers Group, INC........cccoevvvveververeeereererierans Ownership......... ....100.000 | Zurich Insurance Group Ltd
. | Fitsense Insurance Services Pty Ltd.. .. | Travel Assist Pty Limited... .| Ownership......... ....100.000 | Zurich Insurance Group Ltd.

ZzZ =z =2 =2 =2

Futuro de Bolivia S.A. Administradora de

....................................................... 00000... [.eorrerrrrrerrenes [ erereenieneiens [evnrieieiseiniiens [eevveinsiniieneenn. | FONAOS de Pensiones BOL...........|OTH.............. | Zurich Boliviana Seguros Personales S.A........| Ownership......... |........8.422 | Zurich Insurance Group Ltd...........ccoeerveerveres [ e Neoss [ 110
Futuro de Bolivia S.A. Administradora de
........ 00000... | coererrrrrerrenenns Fondos de Pensiones Zurich South America Invest AB...................... |Ownership......... |.....71.578 |Zurich Insurance Group Ltd N
.......... 00000... |83-1572480.. |.... . |FX Insurance Agency Hawaii, LLC .. |FIG Leasing Co., Inc . | Ownership......... |....100.000 |Zurich Insurance Group Ltd. .N.......
........ 00000... |35-2281892.. FX Insurance Agency, LLC FIG Leasing Co., Inc Ownership......... |....100.000 | Zurich Insurance Group Ltd N
....................................................... 00000... | covererireriiieens [ errrveererieienns General Surety & Guarantee Co Limited............|GBR.......... |OTH.............. | Zurich Insurance Company (U.K.) Limited....... | Ownership......... |....100.000 |Zurich Insurance Group Ltd IR \\ T
....................................................... 00000... [.corererrirrreries | errererieiriiennns Grovewood Property Holdings Limited...............|GBR.......... |OTH.............. | Eagle Star Holdings Limited............................. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
H4B Humboldthafen Einheitsgesellschaft
....................................................... 00000... [.eeeeerreriereree | rereereerenineene GmbH&Co.KG REX-ZDHL S.C.S. SICAV-SIF..........c.cccceneeen. | Ownership......... |......94.900 | Zurich Insurance Group Ltd weeNe [T
....................................................... 00000... [ceoeerrreeeereeneee | v Halo Holdco Limited...........ccocvvvneniniiirinns Cover-More Australia Pty Ltd..........c..c..ccc.ee..e. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... | oeeeriierrieees [ evrveereiieiees | evevereiesiieiens | cevevvereserseeennnen. | Halo Holdco Limited.......o.vcveviccicceicee, Zirich Versicherungs-Gesellschaft AG............ |Ownership......... | ...cccceeue..e | ZUrich Insurance Group Lid..........ccocceevveeveees | cooee N [ 1100
....................................................... 00000... Halo Insurance Services Limited Halo Holdco Limited..........c..cccccoeuvevcerevrennnnene. | Ownership........ |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... Halo Insurance Services Pty Ltd.........cc.coeerrnnee. Halo Insurance Services Limited...................... |Ownership......... | ....100.000 | Zurich Insurance Group Ltd N [ M
........ 00000... Hawkcentral Limited.........cooevvrreenieieireinns Zurich Assurance Ltd..........ccccceeveveeiereennnnn. | Ownership ....100.000 | Zurich Insurance Group Ltd N
........ 00000... |.... . | Healthinsite Proprietary Limited.. .. | Zurich Versicherungs-Gesellschaft AG. .. | Ownership......... |....100.000 |Zurich Insurance Group Ltd. .N.......
........ 00000... Healthlogix Pty Ltd Insite Holdings Pty Ltd..............ccccoecevrevevnneeen.. | Ownership ....100.000 |Zurich Insurance Group Ltd N,
....................................................... 00000... Healthlogix Technologia Eireli..............ccccou...... Healthlogix Pty Ltd...........ccccoeeevesieirerrennnn. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... Herengracht Investments B.V.............cccccccceeuee. |DEUL......... |OTH.............. |RE Curve Holding B.V...........cccecorsrrvvrerrernnnn. | OWnership......... | ....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [32-0478525.. | ....cccovrrruenes Hoplite Reinsurance Company of Vermont, Inc. | VT............. |OTH.............. | Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... [46-2975161.. | ..covverrrerrrnnne HOU IND 1, LLC....c..ovevvvrvrrererrnennseseessnnnnns | DB | OTH................ | Zurich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [46-2984834.. |....cccecvvveees | evvrivrieveinniens [ evveveveseisiieneinnes |HOUIND 2, LLC......vvevcvevvieicevieiieseenieseens | DEane | OTH.........oo.... | ZUrich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd.........c.ccoeveerveres | eoreNeos [ 1100
....................................................... 00000... | eoeeeeeereerrernene | reereerenereineens | eemeereereenennes | eermeeseerenesneeneinne |HOUIND 3, LLC..ooveveirieiseseveeeneneiveiisiens | DEneieos | OTH............... | Zurich American Insurance Company.............. | Ownership......... | ....100.000 | Zurich Insurance Group Ltd..........cccoovrevevnenne | oo N | 11
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.......... 00000... |.... . | Independence Center Realty L.P ... |OTH.. .... | Philadelphia Investor, LLC.... ... |Ownership......... |......89.000 |Zurich Insurance Group Ltd. N......
........ 00000... INNATE, INC..ovvveviciiceee s Cover-More Holdings USA Inc............cccceu....e.. | Ownership........ |....100.000 | Zurich Insurance Group Ltd

........ 00000... Insite Holdings Pty Ltd Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd
.......... 00000... |.... . | INTEGRA Versicherungsdienst GmbH .. | Zurich Versicherungs-Aktiengesellschaft......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ 00000... International Travel Assistance S.A........ Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |......55.000 |Zurich Insurance Group Ltd
....................................................... 00000... Inversiones Suizo Chilena S.A...............cceeweee. |CHL........... | OTH.............. | Inversiones Suizo-Argentina S.A......................| Ownership......... | ........0.001 | Zurich Insurance Group Ltd N [T
....................................................... 00000... Inversiones Suizo Chilena S.A............ccccceeueener. |CHL............ | OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......99.999 | Zurich Insurance Group Ltd N [ 1
....................................................... 00000... Inversiones Suizo-Argentina S.A...............cceee... |ARG........... | OTH.............. | Zurich Lebensversicherungs-Gesellschaft AG. | Ownership......... | ........5.004 | Zurich Insurance Group Ltd.........cccoverrverrvrenne [ oreec N [ 111
....................................................... 00000... Inversiones Suizo-Argentina S.AA...........ccccceoee.e. |ARG.......... | OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......94.996 | Zurich Insurance Group Ltd N [T
....................................................... 00000... Inversiones ZS America Dos Limitada............... | CHL...........| OTH.............. | Inversiones ZS America SpA............c..ccccce..o.. |OWnership......... |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... Inversiones ZS America SpA...........ccccceeesueeneen. |CHL........... | OTH.............. | Zurich Santander Insurance America, S.L....... | Ownership......... |....100.000 | Zurich Insurance Group Ltd.........ccceeveveereees | coeeeNevei [ 111
....................................................... 00000... Inversiones ZS America Tres SpA.................... |CHL...........| OTH.............. | Zurich Santander Insurance America, S.L....... | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... Irish National Insurance Company p.l.c.............. | IRL............ | OTH.............. | Zurich Insurance plC.......c.c..ccccesurrrrrrrninrennenen. | OWNETShip......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... ISIS S.A..eoieerieerissiesensieisessisssesessissseneens | ARG | OTH.......o.o..... | INVersiones Suizo-Argentina S.A...................... | Ownership......... | ......60.501 | Zurich Insurance Group Ltd.........cccocevecvrvvecns | e Neveots [ 111
....................................................... 00000... SIS S.A....cocvirieevisieiessesieseesseeessssseeens. | ARG | OTH.............. | ZUrich Versicherungs-Gesellschaft AG............ | Ownership......... |......39.499 | Zurich Insurance Group Ltd N [
....................................................... 00000... JFS/ZSF 1997 L.P.....vovveevvereiseivesvssiinsinnns | VAo | OTH.............. | Zurich Structured Finance, Inc......................... |Ownership......... |......99.000 |Zurich Insurance Group Ltd N [ M
........ 00000... JFSIZSF 1998, L.P......cceovvvvriereveiereseiesienes | VAo | OTH............... | Zurich Structured Finance, Inc......................... | Ownership .....99.000 | Zurich Insurance Group Ltd
........ 00000... |.... . |Kansas City Office LP................ . . ... | Zurich Structured Finance, Inc.. .. | Ownership......... |......99.000 |Zurich Insurance Group Ltd.
........ 00000... Kansas Office MGP Manager, Inc Zurich Structured Finance, Inc......................... | Ownership ....100.000 |Zurich Insurance Group Ltd

........ 00000... Kansas Office MGP, LLC..........cccccoevveverererennns Kansas Office MGP Manager, Inc.................... | Ownership v 1.000 | Zurich Insurance Group Ltd
........ 00000... |.... . |Kansas Office MGP, LLC.... .. | Zurich Structured Finance, Inc. ... |Ownership......... | ......99.000 | Zurich Insurance Group Ltd.
........ 00000... Karvat Cover-More Assist. Pvt Ltd Cover-More Asia Pte. Ltd.............ccccoueervenneene. | Ownership ....100.000 | Zurich Insurance Group Ltd

Z Z2 Z2 Z2 22 222222222222222222222222222222222222222

....................................................... 00000... Kennet Road 1 UK Limited..........ccocoverrercereennce. Zurich Assurance Ltd..........cccccccoeeersvncnennne. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... Kennet Road 2 UK Limited...........ccccevviverennnes Zurich Assurance Ltd.............ccccceceeevvvcvnnenen. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [.corverreererieens [ erveveeiieieiens [ eveeveiieiseisiiens [eveiveivessieneeennn. | Klare Corredora de Seguros SA.......ovcvevcene Zurich Insurance Mobile Solutions AG............. | Ownership......... |......50.000 | Zurich Insurance Group Ltd..........cccceovervevervens | oo Neeeo [ 111
....................................................... 00000... [coveeereerrereereree | eerrereereereenenns Knip (Deutschland) GMbH..........ccccovvrurririennenne Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [.ooverrerrrrreniee | eererrerreenriennns Digital Insurance Group B.V...... Ownership......... |......98.880 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [cerereerererierens [ eveveeiieieiens [ everieiieireisiiens [everieveesienieeeeenee | KOMPAU BV s Digital Insurance Group B.V................ccc.......... | Ownership......... |....100.000 | Zurich Insurance Group Ltd...........ccoeveerverees | e N [ 110
....................................................... 00000... [coverreerrerrneree | eerrererreernennnns Kono Insurance Limited..........ccocvvrierrreinienns Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [.covererrirreiies | errerrerreesriennes KOUIEr S.A. ... Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [36-4877375.. | .ceovereerrrnnns LA Industrial 1, LLC......overveeererrrereeeeeeereereeeens Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd..........cccocorerrrmennes | coreecNeoes | 11
....................................................... 00000... |85-3842785.. |.....cccoevevneee La Industrial 2, LLC.......c.cccovververeirierieeeiienns Farmers New World Life Insurance Company. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ 100
....................................................... 00000... [47-1325180.. | ..ccevvrrrrnnes LARetail 1 LLC....ooeviececeeeeeee e Zurich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ 1
........ 00000... Limited Liability Company "BRIGHT BOX"......... Bright Box HK Limited...........ccccceverrerrerrrrrennenns | OWNership ....100.000 | Zurich Insurance Group Ltd

........ 00000... |.... . | Limited Liability Company "REMOTOQ".... .. | Bright Box HK Limited............... ... | Ownership......... |....100.000 |Zurich Insurance Group Ltd.

........ 00000... Manon Vision Co., Ltd.......cccovrrurrrneenrerrirrinienes Centre Solutions (Bermuda) Limited................ | Ownership......... | ........0.001 | Zurich Insurance Group Ltd

....................................................... 00000... | oeeerrierriiees | evrveerenierees | evevsreieisiieies | eeverveereseseennneen. | Manon Vision Co., Ltd.......coeevivecvccicciicnnn, Zurich Finance Company Ltd........................... | Ownership......... |........0.001 | Zurich Insurance Group Ltd............cccccevvevevevee | cooeeNee | 11
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.......... 00000... |.... . |Manon Vision Co., Ltd. ..|THA...........|OTH.. .. | Zurich Versicherungs-Gesellschaft AG. ... | Ownership......... |......99.999 | Zurich Insurance Group Ltd. [\
........ 00000... MEATPACKING B.V......covieisccveeeee Rock Inne Vastgoed B.V..........ccccccceeevernenen. | Ownership........ |....100.000 |Zurich Insurance Group Ltd N
........ 00000... Medidata AG.........cccoeerereenrereieereeseieeeeseeneenns Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |........8.852 |Zurich Insurance Group Ltd [\
.......... 00000... . | MI Administrators, LLC.... .. |FIG Leasing Co., INC.......ccevvrrerrnne. . | Ownership......... |....100.000 |Zurich Insurance Group Ltd. N
........ 00000... {30-0947450.. MIAMIINDUSTRIAL 1, LLC....ooovveercreieenne Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N
....................................................... 00000... {81-3346909.. Miami Industrial 2, LLC...........cccoeovvvererrrcrirernnen Farmers New World Life Insurance Company. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N,
....................................................... 00000... |38-4002060.. Miami Office 2, LLC......cooevverereeeeeecceie e Zurich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ 1
....................................................... 00000... [35-2567170.. | .cccovrrrrrrerrrs | wemrrerrerrnnnnes | eerernnrersnnsnnnnenee | MIAMEOFFICE 3, LLC..ovoeeeees Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd.........ccccoeervrrrmrrnnes | coreecNeverns | 11
....................................................... 00000... [61-1852255.. | .....cccoererneee Miami Retail 1, LLC........cccevvvierierccecee Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... [eorerereereireiee | erereereereeeneens Minas Brasil Promotora de Servicos S/A........... Zurich Minas Brasil Seguros S.A,.....................| Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... [.ereereerererieens [ erveveerieieens [everisireieiseiens [ evevvevesneseeenenn. | Minerva Science Limited..........cvvvevvveveieennne Project Policy Bidco Limited................cc.coe....... | OWnership......... |....100.000 |Zurich Insurance Group Ltd........c.coccerveevveceens [ e Nucecn | 111
....................................................... 00000... [ .eereeerrreirreins [ eerreeireeirniins MSHQ, LLC....oiiiiiriiciieieiieciieeieeeeeieeeeens JFS/ZSF 1998, L.P......osvevervrsesciscincinenee. | OWnership........ |....100.000 | Zurich Insurance Group Ltd N [ 1
....................................................... 00000... [30-1003542.. | ...cvvvveernnnne MSP APT 1, LLC..ooeeeerereiecneireieeseeine Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [.corerrerrrinrrenns [ errernerrereinns [evvrinreieinniens [ eonrienessieneneennns | My POlCY LMt Project Policy Bidco Limited.............c..ccceeevo... | Ownership......... |....100.000 |Zurich Insurance Group Ltd.........ccocoevevvviieens [ oo Nucoc | 111
....................................................... 00000... [30-1004249.. |.....cceceevevens | evvrververveisiiens [ evviveverevensereennn. | Nashville Office 1, LLC....vcveveccece, Zurich American Insurance Company.............. | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........cccecoerveeeens | oo Neeco [ 111
Navigators and General Insurance Company
....................................................... 00000... [.corererrerrenies | errererreisriennns Limited GBR.......... |OTH.............. | Zurich Insurance plC..........ccccereverererrerrninnnenne. | OWnership........ |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [ erererreenrereiree | erereereereeeneens Nearheath Limited.............ccccocooeevenecnennrnicnnenns | GBR.....o.... | OTH............... | Zurich Assurance Ltd.........ccccoeovenecnincenceee. | Ownership........ | ....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... [30-1071415.. | ...covverererrne NY Industrial 1, LLC..........ccccceceevvveveevevecevenenes | DEcn. | OTH................. | Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd...........cccceceeveeveees | cooec N [ 11
....................................................... 00000... [.corererririeries | errererieiriiennns Oak Underwriting plC.........ccccccoevevvereesisriesenne. | GBR.....o.. | OTH................ | Zurich Holdings (UK) Limited........................... |Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... [coverereerrereeneee | eerrereereereenenns OnePath General Insurance Pty Limited............ |[AUS.......... |OTH.............. | Zurich Financial Services Australia Limited...... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [.oorerrrrirreiies | eerereireinriennns OnePath Life Australia Holdings Pty Ltd........... |AUS.......... |OTH.............. | Zurich Financial Services Australia Limited...... | Ownership......... |....100.000 |Zurich Insurance Group Ltd.........c..cocoerveveverens | coreNeoeoa [ 110
....................................................... 00000... [ererereereereiee | rrereereereeeneens OnePath Life Limited.........ccccccooevevernenennenne [AUS.......... |OTH.............. | OnePath Life Australia Holdings Pty Ltd......... |Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... [.ooverererreerees | erereriririeenens Orange Stone Company............cccceceeevevvrervenees | IRL.ceee. |OTH............. | Zurich Finance Company AG.............cccc......... |OWnership......... |....100.000 |Zurich Insurance Group Ltd N [ 1
....................................................... 00000... [.corerrerisrienies | erveveesieieiens [evveisiieieiiniens [ evnsieveiseiseenn | Orion Rechtsschutz-Versicherung AG............... |CHE.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......78.000 | Zurich Insurance Group Ltd............cccoeveerveves | coreNeoes [ 110
....................................................... 00000... | oerrererrerrenenns Parcelgate Limited.............cccoervvenecnevniinecnennnns | GBR.....o..o. | OTH.............. | Zurich Assurance Ltd.........cccoeoveveieninienenen. | OWnership........ | ....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... |.ccverererrrerenens Perils AG.......cccccceceeveveveveiesveveieeeeieisesveveneenenns. | CHE...o.. | OTH................ | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......11.111 | Zurich Insurance Group Ltd N [T
........ (0010010 Perunsel S.A.......ccccooeovvnevninenennrsecnecnesneeneenes | URY i |OTH................ | ZUrich Versicherungs-Gesellschaft AG............ | Ownership ......60.000 | 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.. | ..covverevrens [ v e Rural Community Insurance Company.............. MN............ OTH..covvvee Zurich American Insurance Company.............. Ownership......... ....100.000 | Zurich Insurance Group Ltd..........cccoevvvvrerens | conee N Mo
....................................................... 00000... [ cerrereerrerrerrerns | rrererrerneinees | eesrereemennnnes | eersesensernneneennne | Sacramento Office MGP, LLC.............ccccoeveeen. | DE...ce.. | OTH.............. | Zurich Structured Finance, Inc............cc.ccce...... | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........cocoovevcvevvrenne | e N | 11
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.......... 00000... [61-1791237.. |.... . | San Diego Retail 1, LLC...... ..|OTH.. .. | Zurich American Insurance Company... .. | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ 00000... | corerrrrrrrriennes Santander Rio Seguros S.A OTH Inversiones ZS America SpA................cccoe....... | Ownership......... | ........4.000 |Zurich Insurance Group Ltd

00000...
00000...

Santander Rio Seguros SA...........ccccoeveeeeeeee. |ARGL......... |OTH............ Zurich Santander Insurance America, S.L....... Ownership......... |...... 96.000 | Zurich Insurance Group Ltd
. | Santander Seguros Sociedad Anénima Zurich Santander Insurance America, S.L....... Ownership......... ....100.000 | Zurich Insurance Group Ltd

Zurich Insurance Company Ltd (Bahrain

....................................................... 00000... Saudi National Insurance Company................... | BHR.......... |OTH.............. | Branch) Ownership......... | ........5.000 | Zurich Insurance Group Ltd N [T

....................................................... 00000... Sceptre Trust Limited...........c.ccccoeeveieveveenennen. | BHS......... |OTH.............. | Eagle Star Holdings Limited............................. | Ownership......... |........0.001 | Zurich Insurance Group Ltd N [ M

........ 00000... . | Sceptre Trust Limited...... .. | 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... [ coerrerrrrerrernins | rrererersnisees | eosrresinsnnnnes [ eernrsersnienennnnne | S€@ Pine Technologies, INC.......oovvevveveveevevens | Il | OTH.........o..... | Zurich Holding Company of America, Inc......... | Ownership......... | ....100.000 | Zurich Insurance Group Ltd..........ccccoccevvevnrenns | oneed N | 110
AIDE Asistencia Seguros y Reaseguros, S.A.

....................................................... 00000... [eorerrrrrrerrernens | reereerenrnnernens | emeereernenennes | eermennenneneennene. | S€IViaide Assistencia e Servicos, Lda............... | PRT...........| OTH.............. | - Sociedad Uniper Ownership......... |......95.000 | Zurich Insurance Group Ltd.........ccccooverrrrrnens | ceereNucoer [ 110

....................................................... 00000... [ccorerrerrnrenes [ errerenrreininns [ errrnneieinninns [ e | S€IViaide Assistencia e Servicos, Lda............... |PRT...........|OTH.............. | Serviaide, S.A. - Sociedad Unipersonal........... | Ownership......... |........5.000 | Zurich Insurance Group Ltd.........c..cccoeeveerrvres | coercNeooos [ 110
AIDE Asistencia Seguros y Reaseguros, S.A.

........ 00000... Serviaide, S.A. - Sociedad Unipersonal............. - Sociedad Uniper Ownership......... |....100.000 | Zurich Insurance Group Ltd [\

.......... 00000... . | Servizurich S.A. - Sociedad Unipersonal . . .. | Zurich Insurance plc, Sucursal en Espana....... | Ownership......... |....100.000 |Zurich Insurance Group Ltd. N

........ 00000... [47-1153493.. SF APt 1, LLC.eeeeeee e Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N

....................................................... 00000... [47-2967693.. SF Office 4, LLC....ovrcreeeeeee e Zurich American Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T

....................................................... 00000... [.corererrirrreries | errererieiriiennns Shire Park Limited...........ccovevviereieiisiecinns Zurich Assurance Ltd...........ccoceeveeierereenenn. | Ownership......... |......12.419 | Zurich Insurance Group Ltd oY e [ 1,

....................................................... 00000... [corrrrrrrrerrernens | rrererreresnisnes | emreresinsnnnnes | eermnesennnrnneneenne | Speigelhof Vastgoed B.V.........cccovvcevvvievvcveneees | DEU......o.. | OTH............... |RE Curve Holding B.V........ccccccovvvvvvinvnnenenne. | Ownership........ |....100.000 | Zurich Insurance Group Ltd..........coovververvrenne [ eoneec N | 110

....................................................... 00000... [.corerrerrrnrienes [ errevnenieieiens [ evveinieieinsiens [ evnnreneneinenn | Springboard Health and Performance Pty Ltd.... |[AUS.......... |OTH.............. [DTC Bidco Pty Ltd.........c.ccccoeovrvvreveenrererennn. | Ownership........ |....100.000 | Zurich Insurance Group Ltd.........coccovecveerieven | eoredNeoeos [ 110

Zurich U.S. Insurance Pool

0212 | Group 26387... [52-0981481.. | ...cvverereeees | crerrerieiiieies e Steadfast Insurance Company............cccevveunne | IS OTH...cocoeevee Zurich American Insurance Company.............. Ownership......... ....100.000 |Zurich Insurance Group Ltd.........cccocvvveveervcvens | e N...... Mo

....................................................... 00000... [.corererrirrieries | errererieisiennns Steadfast Santa Clarita Holdings LLC................|DE............. |OTH.............. | Steadfast Insurance Company......................... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [

....................................................... 00000... [coverrreerrereereee | eerrereereereennnns Stratos Limited..........cccoccrvvvrineiverrrneinecnecnnines [NZLoovens [OTH..........c..... | DTC NZ Bidco Limited.........cc.oovovvvrvirrsneeennne. | OWnership........ |....100.000 |Zurich Insurance Group Ltd N [ M
Zurich Beteiligungs-Aktiengesellschaft

....................................................... 00000... [ cvoereerrnerrerns [ errerrernernens | evevnernernerne | crvnerinerinerinenenenne | 1DG Tele Dienste GmbH.........ccccoccoevvevvevinenes | DEUL........ | OTH.............. | (Deutschland) Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccverevercverene | coee Nt | 11

....................................................... 00000... [cereereerrrsrerens | ervevererierieiens [ evvrsiisieeieiens | cveererieseeisseeeenn | 1€ANYSON INSUrance Limited...........coeeeeevevene | GBR.......... | OTH.............. | Zurich Holdings (UK) Limited........................... |Ownership......... |....100.000 | Zurich Insurance Group Ltd...........cccceerveververeee | coreNevoeos [ 110

....................................................... 00000... The Liverpool Reversionary Company Limited.. Zurich Legacy Solutions Services (UK) Limited| Ownership......... |....100.000 |Zurich Insurance Group Ltd.........ccccoeervrrcrmrinnes | coreecNeverns | 11

........ 00000... The Zurich Services Corporation...............c.cc..... Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N......

........ 00000... |.... . | TopReport Schadenbesichtigungs GmbH.......... .. | Zurich Versicherungs-Aktiengesellschaft Ownership. Zurich Insurance Group Ltd. N

........ 00000... Travel Ace Chile S.A.......ccooeevieeiceeicce Travel Ace Internacional de Servicios S.A....... | Ownership Zurich Insurance Group Ltd N......

........ 00000... Travel Ace Chile S.A........ceieeeeeeieees Ziirich Versicherungs-Gesellschaft AG............ | Ownership Zurich Insurance Group Ltd N

........ 00000... |.... . | Travel Ace Internacional de Servicios S.A.. .. | Zrich Versicherungs-Gesellschaft AG . | Ownership......... |....100.000 |Zurich Insurance Group Ltd. [\
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.......... 00000... |.... . | Travel Assist Pty Limited............. ..|AUS.......... |OTH.. .. | ASTIS Holdings Limited.... ... |Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ 00000... Travel Insurance Partners Pty Ltd.............cc....... Travel Assist Pty Limited................cccceuevnenen. | Ownership......... |....100.000 | Zurich Insurance Group Ltd

........ 00000... Travelex Insurance Services Limited Cover-More Holdings USA Inc..............cce.ee..... | Ownership......... |....100.000 | Zurich Insurance Group Ltd
.......... 00000... . | Truck Underwriters Association... .. |Farmers Group, INC.......ccocvvvvvrerennns ... | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ 00000... Turegum Immobilien AG Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd
....................................................... 00000... | ceererieriiiees {ererveererieienns UA Assistance S.AA.de C.V....oocevvvccvicrcicnnn, Travel Ace Internacional de Servicios S.A....... | Ownership......... | .....c............ | Zurich Insurance Group Ltd
....................................................... 00000... [.corererrirrreries | errererieiriiennns UA Assistance S.A. de C.V....ccocuveevevirviiiennns Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd
Universal Assistance Assistencia Ao Viajante
....................................................... 00000... [.ooverrrreerrenee | eerererreenrennns Ltda Perunsel SA.......ccoooeveveiviieienesieresneneene. | OWNEISNIP......... | cvvvveeveeneeen. | ZUriCh Insurance Group Ltd N [ M
....................................................... 00000... [eeerereereireeee | rrereereereeeneens Universal Assistance Chile S.A...........cccoovveeenee Travel Ace Chile S.A........ccccoeveivninenereirneene. | Ownership......... |......99.980 | Zurich Insurance Group Ltd N [T
........ 00000... [coverrreerrerrreree | eerrererrreriennnns Universal Assistance Chile S.A.........cccccovveerenne Travel Ace Internacional de Servicios S.A....... | Ownership +1.e....0.020 | Zurich Insurance Group Ltd [\
.......... 00000... |.... . | Universal Assistance S.A.... .. | World Wide Assistance SAA.............. ....| Ownership......... |......92.710 | Zurich Insurance Group Ltd. Yoo
........ 00000... Universal Assistance S.A.........cccccovenrrrerneenes Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |........7.290 |Zurich Insurance Group Ltd Yoo
........ 00000... Universal Assistance S.A.........c.cccocoevrvieveriienns Zirich Versicherungs-Gesellschaft AG Ownership......... |....100.000 | Zurich Insurance Group Ltd N......
........ 00000... . |Universal Travel Assistance S.AS..................... Ziirich Versicherungs-Gesellschaft AG Ownership......... |....100.000 |Zurich Insurance Group Ltd N.oooae
Zurich U.S. Insurance Pool
0212 | Group 41181... [43-1249228.. | .....ooeveviens [ v [ Universal Underwriters Insurance Company...... | IS OTH.ooeiee Zurich American Insurance Company.............. Ownership......... ....100.000 | Zurich Insurance Group Ltd.........cccoeevvrerrens | covee N M.
Zurich U.S. Insurance Pool Universal Underwriters of Texas Insurance
0212 | Group 40843... [36-3139101.. | ceovvvererrrnas Company Universal Underwriters Insurance Company.... | Ownership ....100.000 |Zurich Insurance Group Ltd N.......
........ 00000... [43-126929%.. |.... . | Universal Underwriters Service Corporation...... .. | Zurich Holding Company of America, Inc Ownership......... |....100.000 |Zurich Insurance Group Ltd. N
........ 00000... | coerereereereenenne Unviversal Assistance INC..........cccoovvveneeneenns Universal Assistance S.A..........ccccoevvrvernennee. | OWNErship seveneeneennnennes | ZUrICH Insurance Group Ltd [\
........ 00000... Vehicle Dealer Solutions, INC.........cccccevererennns Zurich Holding Company of America, Inc......... | Ownership ....100.000 | Zurich Insurance Group Ltd N
........ 00000... . | Winchester Land, LLC......... .. |R3 FL Holdings, LLC..... . | Ownership......... |....100.000 | Zurich Insurance Group Ltd. N
........ 00000... Winn-Dixie MGP Manager, InC...........ccccouvevevnene Zurich Structured Finance, Inc......................... | Ownership ....100.000 |Zurich Insurance Group Ltd N......
....................................................... 00000... Wohnen H3B Humboldthafen GmbH&Co.KG.... |DEU.......... |OTH.............. |REX-ZDHL S.C.S. SICAV-SIF......................... |Ownership......... |......94.900 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... World Travel Protection Canada Inc.................. |CAN.......... |OTH.............. | Zurich Canadian Holdings Limited................... |Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [.corerrerrrinrenes [ errevennrereinns [ ervernieieinninns [ evnrreveneinneen. | World Wide Assistance SA.........ccooceevecveivieee |ARG........... | OTH.............. | Zlrich Versicherungs-Gesellschaft AG............ |Ownership......... |....100.000 | Zurich Insurance Group Ltd.........c.coceeevevrreres | coercNeooo [ 110
....................................................... 00000... [ccorereerrrerierees | erveveeiieiieiens [ evveviieieiiniens | eveeieveeeisnieneenn. | Wrightway Underwriting Limited......................... | IRL............ |OTH.............. | Ballykilliane Holdings Limited........................... | Ownership......... |....100.000 | Zurich Insurance Group Ltd............cccccoverervereee | cereNees [ 110
Z flex Gesellschaft fur Personaldienstleistungen Zurich Beteiligungs-Aktiengesellschaft
........ 00000... mbH (Deutschland) Ownership......... |....100.000 | Zurich Insurance Group Ltd
........ 00000... ZCM (U.S.) Limited Zurich Finance Company Ltd............c..ccc......o.. | Ownership......... |....100.000 |Zurich Insurance Group Ltd
ZCM Asset Holding Company (Bermuda)
....................................................... 00000... Limited BMU.......... |OTH.............. | Zurich Finance Company Ltd........................... |Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ 1
....................................................... 00000... ZCM Matched Funding Corp.........cccseveriviinnnes [CYM.....oo.. | OTH............... | Zurich Capital Markets Inc............cc.cceoevenenee. | Ownership........ |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... ZFUS Services, LLC..........cccoeceevvecvveveiveisiecseees | DE s | OTH............ | Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd.........ccccooeveevveven [ eoreNeocoo [ 110

....................................................... 00000... | ooeeieerriieens | ervrveererieiens | evevereiesiieens | eevvrveverenseeenennen. | ZGEE14 Limited.....cvovccvviecececcevcceeicceneeenn | GBRLL... | OTH............... | Zurich Legacy Solutions Services (UK) Limited | Ownership......... |....100.000 |Zurich Insurance Group Ltd...........ccccoeevrveveveens | e Nucn [ 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... | ...ccoovverrrrns | eorrrmrrmnnenens | eeveireerneineenenenne | ZUrICh AgeNCy S€rVices INC......vueeeeceverrernienne Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd..........cccocovvrrrmennes | coreecNeces | 11
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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... |86-1164252.. |.... . | Zurich Alternative Asset Management, LLC....... ..|OTH.. .. | Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd. N......
........ 00000... | corerrrrrrrriennes Zurich America Latina Servigos Brasil Ltda........ OTH Zurich Lebensversicherungs-Gesellschaft AG. | Ownership......... |........0.010 | Zurich Insurance Group Ltd
........ 00000... |.ccoerrrerrrrrrennns Zurich America Latina Servigos Brasil Ltda........ OTH.............. | Zurich Versicherungs-Gesellschaft AG............ |Ownership......... | ......99.990 |Zurich Insurance Group Ltd
........ 00000... |36-6169781.. . | Zurich American Company, LLC Zurich Holding Company of America, Inc Ownership......... |....100.000 | Zurich Insurance Group Ltd
Zurich U.S. Insurance Pool
0212 | Group 16535... | 36-4233459.. | ...covrvrrirens | e | e Zurich American Insurance Company................ NY.ooveis OTH...ovvvvenee Zurich Holding Company of America, Inc......... Ownership......... ....100.000 | Zurich Insurance Group Ltd
Zurich U.S. Insurance Pool
0212 | Group 27855... |36-2781080.. Zurich American Insurance Company of lllinois. |IL............... OTH...ovveeenee American Zurich Insurance Company.............. Ownership......... ....100.000 | Zurich Insurance Group Ltd
0212 | Zurich Ins Group 90557... |36-3050975.. Zurich American Life Insurance Company......... Zurich American Company, LLC Ownership......... ....100.000 | Zurich Insurance Group Ltd
Zurich American Life Insurance Company of
0212 | Zurich Ins Group.........ccccevveee. 14178... | 27-4746162.. | ..cccevvrreee New York NY o, OTH....ccooevee Zurich American Life Insurance Company....... Ownership......... ....100.000 |Zurich Insurance Group Ltd..........ccccovveverervcvens | e N...... Mo
....................................................... 00000... [.corererrirrieiies | errererieiriiennns Zurich Argentina Cia. de Seguros SA............... |ARG.......... |OTH.............. | Inversiones Suizo-Argentina S.A...................... | Ownership......... |......55.461 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [AA-2130022. | ....ccccvvrrerees | wmeereernennnnes | eerseeseersernnenennnnee | ZUrICH Argentina Cia. de Seguros SA............... |ARG.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... | ......44.536 | Zurich Insurance Group Ltd...........cccocoreverrvrenne | o N | 111
Zurich Argentina Compania de Seguros de
....................................................... 00000... [AA-2130022. |....cccoeveverens | cvrerierrisiiens [ everieveeieiseiennnnn. | REIFO SLAL ARG.......... |OTH.............. | Zurich Argentina Cia. de Seguros S.A............. | Ownership......... |......46.642 | Zurich Insurance Group Ltd..........ccccecevrvrvereens | oo Neeco [ 111
Zurich Argentina Compania de Seguros de
....................................................... 00000... [ccorverrerererieens [ ervevreieieiens [ eveeeieseieiiens [eveieveesieseenen. | RELFO SLA. ARG..........|OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......53.358 | Zurich Insurance Group Ltd..........ccccecevvrvereens | oo Neeco [ 111
....................................................... 00000... [eeerreereerrerrens | reereererereireess | weveereesennennes | eermeeseesnernnennennnee | ZUrICh Aseguradora Argentina S.A..................... | ARG.......... | OTH.............. | ZUrich Versicherungs-Gesellschaft AG............ | Ownership......... | ......99.900 | Zurich Insurance Group Ltd..........ccccoeererrrrrrenne | coreec N | 111
....................................................... 00000... | coererieririees {ererveererieienas Zurich Aseguradora Mexicana, S.A. de C.V.......|MEX.......... |OTH.............. | Zlirich Lebensversicherungs-Gesellschaft AG. | Ownership......... | .................. | Zurich Insurance Group Ltd N [T
....................................................... 00000... |.corererrirrireries | errererieiriiennns Zurich Aseguradora Mexicana, S.A. de C.V.......|MEX.......... |OTH.............. | Zlirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
Zurich Asset Management Gerente de Fondos
....................................................... 00000... [.corererrirrenies | errererreirriennes Comunes de Inversi ARG..........|OTH.............. | Inversiones Suizo-Argentina S.A...................... | Ownership......... | ......90.000 | Zurich Insurance Group Ltd N [ M
Zurich Asset Management Gerente de Fondos
....................................................... 00000... | oeererieriiieens {ererveererinienns Comunes de Inversi ARG.......... |OTH..ooovieeennn [ISIS SA . | OWNETSHID....cee |20 10.000 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [.corererrerrieiies | errererieiriiennns Zurich Assurance Ltd...........c..cccoceeveeeviccriennee. |GBR.......... |OTH.............. | Eagle Star Holdings Limited Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [eeeereerrerrernens | rrerrerenernineens | eeseereeeennnnes | eermeeseerneeneneennnnee | ZUrICh Australia Limited...........coccoeoeveevevennneens | AUS.......... | OTH.............. | Zurich Financial Services Australia Limited...... | Ownership......... | ....100.000 | Zurich Insurance Group Ltd..........ccccocevevrrrrrenne | o N | 111
....................................................... 00000... [AA-1930995. |....cccevviveeer | erveivirereisninns | conereveseinnenennnns | ZUrICh Australian Insurance Limited................... |AUS.......... |OTH.............. | Zurich Financial Services Australia Limited...... | Ownership......... |....100.000 | Zurich Insurance Group Ltd.........c..cccoeereverreres | coercNeooos [ 110
Zurich Australian Insurance Properties Pty
....................................................... 00000... | ceererierriiees | errveererieiees [ eveeeiereiiieiens | veververesesssrenennnnn. | Limited AUS.......... |OTH.............. | Zurich Australia Limited................cc.ccccceueveenenen. | Ownership......... | ......40.000 | Zurich Insurance Group Ltd..........ccccoeeeveeveves | cooec N [ 11
Zurich Australian Insurance Properties Pty
....................................................... 00000... [.oeeererrerreeree [ eereeremieneines [ eovevereneniinns [ eenereneseinnenenn | Limited AUS.......... |OTH.............. | Zurich Australian Insurance Limited................. | Ownership......... | ......60.000 | Zurich Insurance Group Ltd..........cccocerrcrrrrmenne | oo N | 111
....................................................... 00000... [coorererreirrniiee | eererrerreenrennns Zurich Australian Property Holdings Pty Ltd.......|AUS.......... |OTH.............. | Zlrich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [.covererrerrieries | errererieiriiennns Zurich Bank International Limited....................... |GBR.......... |OTH.............. | Dunbar Assets Ireland.................c.cccceuuueee.. | Ownership....... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... [13-4186554.. | ...cecevrcvrrrvers | cenrrerrnrnnnnes | eernserernsinnennnnne | ZUrICh Benefit Finance LLC...........ccccoccevevvveeens | DE.ceen. | OTH.............. | Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccoveevvevnrenns | oreed N | 110
Zurich Beteiligungs-Aktiengesellschaft Zurich IT Service AG Niederlassung fur
....................................................... 00000... [ cveerrerrrerrrenne [ errvernernernens | ververnersenns | ervverseninenenenenenee | (DeUtsChland) DEU.......... |OTH.............. | Deutschland Ownership......... |......82.617 | Zurich Insurance Group Ltd..........cccovevvvervverene | coeeNevoee [ 11
Zurich Beteiligungs-Aktiengesellschaft Zurich Leben Service AG Niederlassung fur
....................................................... 00000... | eeeereermerrereens | reererreeeneireens | eeseereeeesnenees | sevneeseeneeieneneenene | (DeUtSChland) DEU.......... |OTH.............. | Deutschland Ownership......... |......17.383 | Zurich Insurance Group Ltd..........ccccooeevrrrvrens | ceeeeNucoe [ 110
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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... |.cerverreriisrieees | erreveesieieiens | evveissieieiniiens | eessieveiseisnneenn | ZUrICH Fianzas Mexico, SAADE CV................... [IMEX.......... | OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd............ccceerveerveres | eoreNeocos [ 110
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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 (Australia) Limited... ..|AUS.......... |OTH.. .. | Zlirich Versicherungs-Gesellschaft AG ... | Ownership......... |....100.000 |Zurich Insurance Group Ltd.
........ 00000... Zurich Finance (Bermuda) Ltd 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... . | Zurich Finance (UK) plc Zurich Financial Services (UKISA) Limited...... | Ownership......... |......99.998 | Zurich Insurance Group Ltd
Zurich Financial Services (UKISA) Nominees
....................................................... 00000... | oovererieriiiees {ererveererieienns Zurich Finance (UK) plc.........ccccoceeveevveeivecrenee | GBR........... | OTH................. | Limited Ownership......... |........0.002 | Zurich Insurance Group Ltd N [T
....................................................... 00000... [.corererrerrienies | errererieiriiennns Zurich Finance Company Ltd...............cccceueren. |CHE.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
Zurich Financial Services (Isle of Man) Group
....................................................... 00000... [.coverrerreirrniiee | errerrerreinrennns Services Limit GBR.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd ceeNe [ M
Zurich Financial Services (Isle of Man) Holdings
....................................................... 00000... | oeverereerriiees [ errveererisiees | eveeeieresiieiens | ceververesesssrenennnnn. | Limited GBR.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ |Ownership......... |....100.000 |Zurich Insurance Group Ltd...........ccccoeevrveveveens [ eeredNucos [ 111
Zurich Financial Services (Isle of Man)
........ 00000... Insurance Manager Lt Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N
.......... 00000... |.... . | Zurich Financial Services (UKISA) Limited........ .. | Allied Zurich Holdings Limited... . | Ownership......... |.....90.316 | Zurich Insurance Group Ltd. N
........ 00000... Zurich Financial Services (UKISA) Limited........ Zurich Insurance plc. Ownership......... |........9.684 | Zurich Insurance Group Ltd N
Zurich Financial Services (UKISA) Nominees
....................................................... 00000... [ coverreererieies [ erveveeireieiens [ evveisiieieisniens [ evesieiessiesienenn. | Limited GBR.......... |OTH.............. | Zurich Financial Services (UKISA) Limited...... | Ownership......... |....100.000 |Zurich Insurance Group Ltd............cccoeoveerverves | corecNeoos [ 110
....................................................... 00000... [AA-1930995. | ......ccovevrrrers | werrereermenenees | eerneereersernnenennnnee | ZUrICh Financial Services Australia Limited........| AUS.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccoveeerrrrrrenne | coreec N | 110
....................................................... 00000... |.cereerrerriierierees | erveveeiieiieiens [ evveiviieiieisiiens | cvseieieieeieneenenn. | ZUrich Financial Services EUB Holdings Limited | IRL............ |OTH.............. |Zurich InS Group...........cccoceeeverecerecncirennennne | OWNership......... | ........0.083 | Zurich Insurance Group Ltd...........ccoeveevveees | e Nees [ 110
....................................................... 00000... [.correrrerrrnrienes | errerrenreieiens [ evveissreieinsinns | evnsvenennennnnnnn | ZUrICh Financial Services EUB Holdings Limited | IRL............ | OTH.............. | Zurich Insurance Group Ltd.............cc.cccrvvneee. | OWnership........ |......99.917 | Zurich Insurance Group Ltd.........cccoovecveerieren | eoredNeiess [ 110
Zurich Financial Services UK Pension Trustee
....................................................... 00000... Limited GBR.......... |OTH.............. | Zurich Financial Services (UKISA) Limited...... | Ownership......... |......99.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... Zurich Finanz-Gesellschaft AG.................c.c...... |CHE.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ 1
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....... Ziirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N...ooee
....................................................... 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 [ M
....................................................... 00000... [eeeeeeerrerrernene | rrereererermireens | eeseereemensennes | eermeesennenneeneennnee | 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..........ccccoveeererrerenne | oo N | 111
....................................................... 00000... [coorererreirrniiee | eererrerreenrennns Zurich Global Corporate UK Limited.................. |GBR.......... |OTH.............. | Zurich Holdings (UK) Limited........................... |Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... [04-3729755.. | ..cvervrrrrnnns Zurich Global Investment Management Inc........ | DE............. |OTH.............. | Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... [AA-3190947. | ....cecovvevrrers | eerrrerrnrinnnnns [ eermrenersssnnnnnnnne | ZUKICH Global, Ltd......vvevvvicievveveiieiiveseisiennns | BMU.......... | OTH............... | Zurich Holding Company of America, Inc......... | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccoeeevcvervvrenns | oreed N | 110
....................................................... 00000... [.covererrerrenies | errererreirriennns Zurich Group Pension Services (UK) Ltd........... |GBR.......... |OTH.............. | Zurich Assurance Ltd..............cc.cccoeeruvrrerrenene. | Ownership........ |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [ceoeeerreeeereeneee | eerrererreereeennns Zurich GSG Limited..........cccoeevvrerreinesereineneens | GBRu..ee. | OTH..........c..... | Zurich GSH Limited Ownership......... |....100.000 | Zurich Insurance Group Ltd N [
....................................................... 00000... | ooeerierriieens | ervrveererieiees | evevereieviieiens | eevvrveesesseeennnnn. | ZUTICh GSH Limited.......ccoceevvceviccceieceeeenn | GBR......... | OTH................ | Zurich Holdings (UK) Limited........................... |Ownership......... |....100.000 |Zurich Insurance Group Ltd...........ccccoeevrveveveees | eeeedNucos [ 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 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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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 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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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... [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... |coovervreeeereeneee | eerrererreereeennns Zurich Structured Finance, Inc..........cccccoceseeneee | DE.....c.co... | OTH............... | Zurich Finance Company Ltd........................... |Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
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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) *
....................................................... 00000... [.oorerererrierens | erereeriririenens Zurich Takaful Malaysia Berhad (ZTMB)............|MYS.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd
Zurich Technical and Consulting Services Zurich Insurance Holdings (Hong Kong)
....................................................... 00000... [ cvoeerrerrerrrerne [ errrerrrerireerens | cverrerneenenns [ eeineeineroneeeneeeen | (BEIjiNG) Co. Ltd. CHN.......... |OTH.............. | Limited Ownership......... |....100.000 | Zurich Insurance Group Ltd..........cccovevvervverene | coeee N [ 11
....................................................... 00000... [eeeereereerrernene | reererreeiseisees | eeseereereensnees | eerseeseeneeneneneenenne | ZUriCh Technology Malaysia Sdn Bhd................|MYS.......... | OTH.............. | Zurich Technology Services Malaysia Sdn Bhd| Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccooverererrmeenee | coreec N | 111
....................................................... 00000... |ccorverrerreisrieees | erveveeiieieiens [ evveisiieieisniens | eessveseeeieneeenn | ZUrICh Technology Services Malaysia Sdn Bhd. [MYS.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd............cccoeoveerveves | eoreNeoes [ 110
....................................................... 00000... Zurich Transitional Services Limited.................. |GBR.......... |OTH.............. | Zurich Holdings (UK) Limited.................c......... |Ownership......... |....100.000 |Zurich Insurance Group Ltd N [ M
....................................................... 00000... Zurich Travel Solutions Pty Limited.................... |AUS.......... |OTH.............. | Zlirich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
Zurich Financial Services EUB Holdings
....................................................... 00000... Zurich Treasury Services Limited....................... | IRL............ |OTH.............. | Limited Ownership......... |....100.000 |Zurich Insurance Group Ltd N [
....................................................... 00000... Zurich Trustee Services Limited...............ccceoer. | IRL......cc... [OTH.............. | Zurich Life Assurance plc...........ccccccvverrevnneene. | Ownership........ |....100.000 | Zurich Insurance Group Ltd N [ M
........ 00000... Zurich UK General Employee Services Limited. 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. |.......cccevevreee Zurich Versicherungs-Aktiengesellschatt........... Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |......99.981 | Zurich Insurance Group Ltd ceeNe [ 8
....................................................... 00000... [AA-1460190. |...cccvvrrrrnnee Zurich Versicherungs-Gesellschaft AG.............. Zurich Insurance Group Ltd...............cc.ceuueeer. | Ownership........ |....100.000 | Zurich Insurance Group Ltd oY e | Qe
....................................................... 00000... [.eoeereeerrerrernens | reereereresmireess | weseereeeensenees | eermseseernernnennennnnee | ZUrICH Vida e Previdencia S.A..........ccoccoveeveeee | BRAL........ |OTH.............. | Zurich Minas Brasil Seguros S.A,..................... | Ownership......... | ....100.000 | Zurich Insurance Group Ltd..........ccccocerrrrrrvrenne | o N | 111
Zurich Vida, Compania de Seguros y
....................................................... 00000... [AA-1840022. |.....cccveovremeens | wmerrerreernenees | cereenenenenenneene. | REASEQUr0S, S.A. - Socied ESP..........|OTH.............. | Zurich Lebensversicherungs-Gesellschaft AG. | Ownership......... |....100.000 |Zurich Insurance Group Ltd...........ccoevererverees [ e Neees [ 110
....................................................... 00000... [AA-2734111. | .ooeoercevveiens [ eevereiiesinsinnns | eerssesessiienennnne | ZUrICH Vida, Compania de Seguros, SAA........... |MEX.......... |OTH.............. | Zurich Versicherungs-Gesellschaft AG............ | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccoeerrverrmrenns | oreec N | 110
Zurich Vorsorge-Beratungs und Vertriebs Ziirich Beteiligungs-Aktiengesellschaft
....................................................... 00000... [ cveeveerirernerne [ errerirerrerinens | evevererinennenine | crnernernenenenenenene. | GMBH (Deutschland) DEU.......... |OTH.............. | (Deutschland) Ownership......... |....100.000 | Zurich Insurance Group Ltd...........ccccverevercverene | coeeNevoee | 11
....................................................... 00000... |36-4453190.. | .....ccevererreee Zurich Warranty Solutions, Inc..........cccceeeeeevees | ILvivvnnene. |OTH............... | American Zurich Insurance Company.............. | Ownership......... |....100.000 |Zurich Insurance Group Ltd N [T
....................................................... 00000... [.corererrerrieiies | errererieiriiennns Zurich Whiteley Investment Trust Limited.......... |GBR.......... |OTH.............. | Zurich Insurance plc Ownership......... |....100.000 | Zurich Insurance Group Ltd N [ M
....................................................... 00000... [eeeereerrerrernens | reereerererninees | eeseereeseennnnes | eerseeseerserenennennnnne | ZUrICh Whiteley Trust Limited...........ccococvveeeene | GBR........o. | OTH............... | Zurich Whiteley Investment Trust Limited........ | Ownership......... |....100.000 | Zurich Insurance Group Ltd..........ccccoverevrrrneenns | o N | 111
Zurich Workplace Solutions (Middle East)
....................................................... 00000... [eoeeeeeerrereerrene | reereereeereireens | eereereenneneerees | eenseseessnensneennneee | Limited ARE.......... |OTH.............. | Zurich International Life Limited....................... | Ownership......... |....100.000 |Zurich Insurance Group Ltd..........cccoerrmrrrmenne | oo N | 111
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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SCHEDULE Y

PART 1A - DETAIL OF INSURA
8 9

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 September 30, 2021 of the Farmers Property and Casualty Insurance Company

PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
1L FITBensesissssssenissssssssssssssssssessessssssnsssssssnses | neesssenneeseseesnnsss3yD90,406 | i, 2,013,442 | oo DB.078 | ) 61.928
2. AllIEA INES....euveriecieiicieieiieiesiseiesisesssssssesssssesssensssnssnsssnssnsssnsenns | eeenssensssnssnnssnnees 10,379,959 | it 7,119,902 | ooooierieireeeennd68.593 | o 21.972
3. Farmowners MUIEPIE PETl.........c.cvueireieriiieieeesieiesetsses e ssssnsenns | crnessssesesssssssesisssssessessssssssses | sesesessessssssesssssssssssessesssene | sssesssssssessessessssssensersss0:000 [ iiiiiiiiiieieieseese e
4. Homeowners multiple peril... ..367,625,937 .67.716
5. Commercial multiple peril 8,143,803 ....107.104
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........ ..14,303,340 ..4,844,033
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 4,471,106
13. Group accident and hAIN...........cccuiriiecee s | st
14. Credit accident and hEalth.............cociiiniiceeienes | e |
15. Other accident and health ..54,990,167

. Workers' compensation....

. Auto physical damage..........ccceueuevieiriieece 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

Other liability-occurrence..
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..........

..35,292,783

270,504,730

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

Current
Quarter

Lines of Business

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. OCEAN MAMNE.......ouveiiiteiieie ettt bbbttt
. 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

Homeowners multiple peril...

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......

...179,020,918
...... 333,586

...4,954,223

...1,591,097

264,532,801
.1,016,997
..238,349,811

273,785,834
....16,020,286
..238,811,220

. Sum. of remaining write-ins for Line 34 from overflow page.

. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)........ooooooooss N
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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 139,392 | oo 3924 | e, 143,316 | ccooerecerae, 282,052 | coovoereieirans 9,299 | oo 34,652 | oo, 326,003 |.oooreeiereeeee 11,321 i 20,378 | .o 31,699
2. 2019 s [ 342,077 | oo 62,588 | ..o 404,665 | ...ooooorrrrnnn 118,022 | oo 10,253 | oo, 128,276 | cooovvccreranns 217,056 | oo 17,860 | oo 52,405 | oo, 287,321 | .o, (6,999) | ooocvererirrieians 17,931 | e, 10,932
3. Subtotals
2019 4 Prior....cco. | cooeevreeriiicinnns 752,200 | oo 90,085 | .o 842,285 | ..coveeinn 257414 | e 14178 | o 271,592 | oo, 499108 | ...oovovceeia 27159 | o 87,057 | oo 613,324 | ..o 4,322 | e, 38,309 | .o 42,631
4. 2020.....cciiis | e 608,450 | ..coovvverircinnas 219,485 | oo 827,935 | oo 251,218 | ool 97,536 | oo 348,755 | e 263,094 | ..o 46,118 | v 131,162 | oo 440,374 | ..o (94,139) | oo 55,332 |, (38,807)
5. Subtotals
2020 + Priof........ | cooerrerierennas 1,360,651 | oo 309,570 | .ooovererenans 1,670,220 | .coovereireen. 508,633 | .ovooreiiirerenns M7 | 620,347 | oo 762,201 | oo 73277 | oo 218,219 | oo 1,053,698 | ..oooreereeereeeen(89,817) [ v 93,641 | i 3,824
6. 20271 s [ 0.0 S P .0 ST P D0, T D XXX roerierens | cevrerissessisnnnes 416,328 | oo 416,328 |...ccovernnee D0, S 160,024 | ..o 4,188 | oo 164,212 | .o, .0 SN R 0.0 T PR XXX i
7. TotalS....ccveeees | v, 1,360,651 | .ovcvercrere 309,570 | oo 1,670,220 | oo 508,633 | ..oooieriierns 528,042 | .coovvererne. 1,036,675 | oocveereee 762,201 | oo, 233,302 | oo 222,407 | oo 1,217,910 | oo (89,817) | e 93,641 | .o 3,824
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 (6.6)% | 2. woverrrrrrinas 302 % 3. e 0.2 %

Col. 13, Line 7

Line 8

4 0.2 %




Statement for September 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 e
* 2 6 2 98 20214900000 3 =*
A0 R LA AR
* 2 6 2 98 20214550000 3 =
A 00RO AR
* 2 6 2 98 2021360540000 3 =*
AR AN RO TAOR LA ARRARL
* 2 6 2 98 2 0215050000 3 =

Q15



Statement for September 30, 2021 of the Farmers Propertv and Casualtv Insurance Company

Additional Write-ins for Assets:

Overflow Page for Write-Ins

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 ..o sssssessssssessssssssssssssssssssessssesessssesesssssssssssessssssssssssesessnss | svevesssseessnrenes 1,900,010 | woiviviiiieiiiinas 1,900,010 | covveeveeereeieieeeend0 e

2505. Accounts receivable - remittances and disbursements
2506. Intangible @SSet..........ocveeuriirieirereeseeene

2507. Value of company-owned life insurance..
2597. Summary of remaining write-ins for Line 2

...................................................... 1,900,010

....335,393,704
................ 335,393,704

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year

2504. Miscellaneous
2505. Cash collateral received on derivatives......
2597.  Summary of remaining write-ins for Line 25

Q16




Statement for September 30, 2021 of the Farmers Pr%p[sart and Casualtr Insurance Company

SCHEDULE 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 423,827 | oo s
Deduct amounts reCeIVE ON AISPOSAIS..............cvuevruiieiieieieisis ettt s st bnss | saesssssssstessesinsssessesaees 111,625,848 | ..o 23,085,443
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)... .284,482,990 ..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 284,482,990 | ..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) (49,512,379) | c.oveverereeeseeeeieas 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 20,623,921 | oo 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 20,623,921 | ..o 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 4,014,159,528 4,194,158,990

Cost 0f boNdS aNd SLOCKS ACQUIFET.............cvivieiecieieiteicete ettt bbbt bbbt s e 1,601,013,269 1,074,747 ,407
Accrual of discount 3,697,810 | ovvvvreeeeeeeeieiins 5,083,074
Unrealized valuation increase (decrease) 27,800,456 | ..o (46,544,874)

53,467,575
2,062,824,799
..12,276,351
....867,452
1,696,470

9,879,002
..1,193,959,115
....15,185,888

Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
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. 2,091,388

©® NS ok N =

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... ..3,626,299,858
12.  Deduct total nonadmitted amOUNtS.............cccueuerieiceiceeeceese s ...10,716,010

13. Statement value at end of current period (Ling 11 MINUS LINE 12)......c.oiuiiuiiereiiiiieiesessctesesessesiesesssssssssssssessssessessssssenes | sossesisssssessessssssssnsns 3,615,583,847




Statement for September 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

20IsO

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 (8)-vvrerermeerreerseeesseesseesesseesssesssesessessessssesssesssssesssssesssssssesssesssns | sasessessssssssssenns 2,042,813,713 | oo 347,924,936 | ....ocooovrrcriens 382,234,397 | oo, 25,082,823 | ..ovvvorrrieiins 1,952,395,558 | ....cvoovrrrrriins 2,042,813,713 | oo 2,033,587,075 | ..cvooererecrrnenn 2,346,221,186
NAIC 2 (8)-vevevererererererisessiesssee st ssessesessessssesesssessssssnsnns | coesesesssesssesssenes 647,272,080 | ...oovverrercrircrinnn 47,597,946 | ...ooovvrricninne 71,595,794 | ..o (31,053,669) | ..eouvevnrirnriirnens 579,920,090 | ..oocvverrrircrirnens 647,272,080 | ..ooovverrrrirciinns 592,220,563 | ....ovvoririreiiinens 707,038,507
NAIC 3 (8)-vererrererirmrirnerissersiessseesi s esesssess s sessssens s esssessssssnsnns | coesisessssesssnsssnenes 141,196,850 | ....cvvvvvvevcrircriienns 14,747,051 | oo 234TT 442 | oo 2,092,321 | oo 169,373,484 | ..o 141,196,850 | ..ooovvvveerirciiennns 134,558,780 | ...voonvvevrcrircriinn 216,994,881
NAIC 4 (8)-v.vvrvermeereeereeeseesseeesseessessssesssssssssssssssssssssssessssssssssssassssssssns | oessssessssessssassssneens 52,226,097 | ..ovveorrinreieriienns 14,018,741 | oo 15,379,420 | oo 89,062 | .ovvoorerrrrireerrnnenns 30,987,189 | ..o 52,226,007 | covveovereriereerneeens 50,954,480 | ...voovirreirriinnd 64,227,187
NAIC 5 (8)-vvreevereeeraerereeesseesseessssessseesssseesssesssssssesssssssssssssesssssssssssssssssns | comesssessssssssessssenns 7,153,995 | = s | et 71,562 | oo 31103 | e 4,394,414 | i 7,153,995 | oo 713,536 | oo 4,329,749
NAIC B (8)-vvvevereeerarereeesseemsesssesisessssessssessessssessessssssssesssesssesessesssns | coseresssssssssssssssssesns 9,834,682 | = i | e 337,004 | oo ()] SR L 9,834,682 | ..o, 9,497,617 | 3
TOtal BONGS. ... s senessensenes | sosesnesnsnssasesencs 2,900,497, 417 | oo 424,288,674 | ..oooovvrrrriens 493,095,679 | ....oovvvniriniirininiinns (3,758,361) | veruvveencrirriinns 2,737,070,739 | oo 2,900,497, 417 | oo 2,827,932,051 | oo 3,338,811,513
....5,900,000 | - - 5,900,000 | ..ooverrrerrerrrreerenens 5,900,000 | ..oooeerreerrrrerrereees 5,900,000 | ..ooovvernrerrerereeereens 5,900,000
NAIC 2.ttt sttt essennns | ieesesesesseesesenensseens 34,713,000 | = covvercrerenerereeeneeereenienees | e 1,200,000 | ..coonevercernerereennne (1,195,200) | .vovncvrmrereerernenns 33,909,000 | ..ovevnrerrirerernens 34,713,000 | ovvorerrrireeiienens 32,317,800 | ..oovvererererccinenns 34,526,000
10, NAIC 3ottt | eeb i e ———————— e ——————— b | bt | HeE iR | Hbeen bRt (O O
P10 NAIC 4t | st e ——————— e ———————— e | ekt | HeEse R | Hbeee bR (O RN
12, NAIC Bttt | eessess et 291,723 | = e OSSO BSOS 92,085 | ..o 379,790 [ oveerereeereeeeeeieeens 291,723 | oo 383,808 | ..veoureerrerierieeeeenens 379,790
13, NAIC Bt ees st | eest s ettt s s O OO O OO OO OO OO OO OO PPTSRT) DOOOO OO OO RPROO 0 | s
14, Total Preferred SHOCK.........ovvuurverrercrireeierineriseesssseseessensseessesssnenees | ossrsssssssssssssssssssens 40,904,723 | ..o [0 I 1,200,000 | ..o (1,103,115) | vvevccercrerereeenenns 40,188,790 | .oovovveiriincricnenas 40,904,723 | ..o 38,601,608 | ....ooovrerrrerciiins 40,805,790
15, Total Bonds and Preferred StOCK..........curriiriisnireneissenisensesesesssnenns | soeeesensssssesneens 2,941,402,140 | ..o 424,288,674 | ....oovovvrrrcinns 494,295,679 | ..o (4,861,476) | ..oovvveiriiciirs 2,777,259,529 | .ooovvvvniirincnens 2,941,402,140 | ..o 2,866,533,659 | ...ooviririiiinnens 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 September 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 September 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 September 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 September 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 INVENTONY.........c.eiueieeieeeiieeeeneieiecseineeeeeeteeenees | reeeeseeesseseeseesssenees I (P 82,978,219 | .o N I 82,978,219 | ..o I I 82,978,219 | .o L0 USSP | Y ISP I (P 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 L P 82,978,219 | ..o, [0 ORI | I [POUROORORRRORRO I 82,978,219




Statement for September 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 September 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
.......................................... 648,540,140
................................................... 26,562

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

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

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

.......................................... 812,375,013 | v 2,076,797,327
............................................................ 0 [ v 163,795,130
.......................................... 163,795,130

QsI08




Statement for September 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 "
D 1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
m 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
Property Disposed
Rho
de
Islan
12 Sparrow Circle, Unit #8................. West Warwick. 09/01/2021] Juliet Kathryne Mooradian 289,232 0 oo Lo | e 317,423 |.... 317,423 | ... 317,423
0199999. Totals 289,232 0 .0 0 0 0 0 317,423 ..317,423 ..317,423
0399999. Totals 289,232 0 ..0 0 0 0 0 [ . 317,423 317,423 | ... 317,423
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Statement for September 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
Summary line Adj A VARIO. s US| s 09/30/2021.... | ceveueirrrirserissesssmissmmssmiens | ® otitesssess st | eeef ek (7,169) | ......
0199999. Total - Mortgages in GOOd StaNing = FAM MOMGAGES. ... .. rvvruriusuiiese e eseees e sses e eess e es s es sttt ettt ettt | s XXX....... XXX 0
0899999. Total - MOrtgages iN GOOA SEANGING. .. ... euruerserteiisees ettt ettt ses sttt er s 1 e st e8 1 E e E e E 882841008 h e h e bt eeben et re | ehemseesebebsnser st ebsneener bt ensen et sesentenses | nesanes XXX XXX 0
3399999, TOAI MOIGAGES. ... v veerririeireiceeeieise ettt sttt s s et seese s s e s ee s s s b e s e £ s e e e s a2 s e s 281 b e 2 Ao E eS8 e 2 s e A e s s s e e e e e e s s e b e b entessessntne | Shssessetstent et At et s s s s et e en b s st enaentenas | nrenes XXX....... XXX 0
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 11 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 Closed by Repayment
0000199703... | Fulton | 08/23/2018.... | 08/25/2021.... | .... ...1,530,650 | - 418 1,516,370
0199999. Total - Mortgages Closed by Repayment 1,530,650 | ..o [ 18 | 0 418 0 1,516,370 | ..o 1,516,370 | v 0
Mortgages With Partial Repayments
Scheduled Repayments........ |VARIO ....... - - 0 - e | e 851,162 | ..o 851,162
0299999. Total - Mortgages With Partial Repayments... 0 0 0 0 0 0 ....851,162 851,162
0599999. Total Mortgage: 1,530,650 (] [ 418 0 418 0 2,367,532 ....2,367,532
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Statement for September 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 1 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 Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 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

NONE




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

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

030

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
91282C  CB 5 |UNITED STATES TREASURY  1.625% 05/15/31........cvoiieriirinnirereisnrersnssieniens | ceevevinninnines 07/28/2021........ CITIGROUP GLOBAL MARKETS INC/ . 12,399,873 | oo 12,000,000 TA e
91282C  CJ 8 |UNITED STATES TREASURY 0.875% 06/30/26 .1 09/22/2021........ VAIOUS ..ot . 11,315,294 | oo 11,250,000 TA
91282C  CL 3 |UNITED STATES TREASURY 0.375% 07/15/24 .| 07/30/2021........ JP MORGAN SECURITIES LTD LDN.... . 3,472,982 | oo 3,470,000 1A
91282C  CS 8 |UNITED STATES TREASURY 1.250% 08/15/31 .1 09/23/2021........ JP MORGAN SECURITIES LTD LDN.... . 9,889,844 ...10,000,000 TA e
91282C  CU 3 |UNITED STATES TREASURY 0.125% 08/31/23 .1 09/24/2021........ BANK OF AMERICA N.A.....ooiiiriiiriinnisisnines 1,495,840 | . .1,500,000 1.A
0599999, Total - BONAS = U.S. GOVEIMMENL. ...ttt eef e feehseesee o0 E e E e £ o8 H 08088108 E 80880 E £ E bbb e ensnesenes . 38,573,833 | ....cc..v.. 38,220,000 XXX
Bonds - U.S. States, Territories and P:
000000 00 O |CALIFORNIA STATE OF 7.300% 10/01/39......cccvmiiiriiiienniereiinnireieiissienesisseenes | coereseniennnes 08/18/2021........ BARCLAYS CAPITAL INC 3,238,500 | ..o 2,000,000
000000 00 O |CALIFORNIA STATE OF 7.500% 04/01/34 .| 08/18/2021........ BARCLAYS CAPITAL INC 3,165,460 | ... 2,000,000
13063B  FR 8 | CALIFORNIA STATE OF 7.625% 03/01/40. .| 08/18/2021........ BARCLAYS CAPITAL INC 3,424,420 | ..o 2,000,000
20772G  F4 5 | CONNECTICUT STATE OF 5.850% 03/15/32........ccovvrvrrerneirereeiseierinsiseresierseenene .1 09/21/2021 CITIGROUP GLOBAL MARKETS INC/ 5,589,823 | ..o 4,175,000
419792 B7 0 |HAWAII ST 2.192% 10/1/32 .| 09/30/2021........ | Various 1,500,000 | . .1,500,000
419792 G7 5 [HAWAII ST 2.042% 8/1/31......oumiiieiiiiieriiristiiseiiessiesiesissesss s . | 09/30/2021 Various 2,500,000 | ..o 2,500,000
452151 LF 8 | ILLINOIS STATE OF 5.100% 06/01/33. .| 08/18/2021........ UBS SECURITIES LLC 5,956,338 | woeereeeeeeeere s 5,000,000
57582R YN 0 |COMMONWEALTH OF MASSACHUSETTS 2.663% O.... B .| 09/16/2021........ Various. 1,392,443 | oo 1,325,000
882722  KF 7 | TEXAS ST 5.517% 04/01/39.....ciiiiiiniiririrsiissiienisnissssssessmssnsssisenssssssesensssssnssnsssnens | sossessnssnsanes 09/21/2021........ Various 2,733,682 | .o 1,900,000
1799999. Total - Bonds - U.S. States, Territories & Possessions....... 29,500,666
Bonds - U.S. Political Subdivisions of States
000000 00 O |HOUSTON TEX 3.961% 03/01/47 .1 09/22/2021........ RJ 584,491
167486  HM 4 |CHICAGO CITY OF 6.207% 01/01/36........ovvireririerrriniieiierieeeiesisessesiessienienes . .| 09/03/2021........ UBS SECURITIES LLC 211,825 .
167486 PG 8 | CHICAGO CITY OF 5.432% 01/01/42.......ovuoiererririneirereeseirerseseeesiesesiensesissenes .1 09/17/2021 VAOUS ..ot 424588 | ..o 350,000
167560  PL 9 | CHICAGO ILL MET WTR RECLAMATIO 5.720%.... .1 09/22/2021........ | WELLS FARGO & CO 5,843,288 14,080,000
54438C  PA 4 |LOS ANGELES CALIF CMNTY COLLEG 6.750%.... . | 09/23/2021 R 1,737,480
54438C YN 6 |LOS ANGELES CALIF CMNTY COLLEG 1.806%.... .1 09/20/2021........ BANK OF AMERICANA........c.ccce.e. 897,266
54438C  YP 1 |LOS ANGELES CALIF CMNTY COLLEG 2.106%.... .1 09/09/2021........ KEYBANC CAPITAL MARKETS IN 890,741
544646  ZR 6 |LOS ANGELES CALIF UNI SCH DIST  6.758%.......ccvvererereirreineierisnirerseseeeseereniees .| 08/19/2021........ JP MORGAN SECURITIES LTD LDN.... . 4,194,317 .
64966H MV 9 |[NEW YORKNY 5.206% 10/01/31.......... .1 09/23/2021........ DEUTSCHE BANK SECURITIES INC....c..cvovvrivriririererinines 912,900 ....750,000
64966Q XB 1 [NEWYORKNY 1.880% 08/01/31......comiiririiieiniirieeiiieiesieieiiseiesesissiensennens | coeeesessennnes 09/02/2021........ JP MORGAN SECURITIES LTD LDN.... . 2,991,330 | .o 3,000,000
718814  ZZ 2 |PHOENIXAZ 5.269% 07/01/34.. ..ot | sessessssssanes 09/23/2021........ CITIGROUP GLOBAL MARKETS INC/ 1,226,110 1,000,000
2499999. Total - Bonds - U.S. Political Subdivisions of States: OO OO OO OO PP PO - 19,914,336 ...15,465,000
Bonds - U.S. Special R e and Special A
000000 00 O |FEDERAL HOME LOAN MORTGAGE COR  4.500%........ccmvvrivrerirrermniereiernnieerenes | conrerensnsnenes 07/30/2021........ JP MORGAN SECURITIES LTD LDN.... N 5,558,200 | ...ocvrvrriienieieeies 5,089,053
000000 00 O |FEDERAL NATIONAL MORTGAGE ASSO 2.000% [ [P 09/29/2021........ CITIGROUP GLOBAL MARKETS INC/ T019141 | e 7,000,000
000000 00 O |FEDERAL NATIONAL MORTGAGE ASSO 2.000% .| 07/30/2021........ JP MORGAN SECURITIES LTD LDN.... . 4,426,313 4,300,000
000000 00 O |FEDERAL NATIONAL MORTGAGE ASSO 2.500% .| 07/30/2021........ JP MORGAN SECURITIES LTD LDN.... . 4,373,387 4,179,435
000000 00 O |FEDERAL NATIONAL MORTGAGE ASSO 4.500% .| 07/30/2021........ TD SECURITIES USA LLC 1,537,360 .1,369,967
000000 00 O |REGENTS OF THE UNIVERSITY OF C 5.770%...... .1 09/23/2021........ JP MORGAN SECURITIES LTD LDN.... . 1,881,179 | . .1,330,000
01026C  AD 3 |ALABAMA ECON SETTLEMENT AUTHB 4.263%. . | 09/09/2021 BANK OF AMERICAN.A......ooivrrieerrieninee 574,885 | ..o 500,000
13077D QU 9 | CALIFORNIA STATE UNIVERSITY 2.795% 11/ .1 09/21/2021........ | BARCLAYS CAPITAL INC 5,588,317 .......5,565,000
20281P  NE 8 | COMMONWEALTH FING AUTH PA  2.991% 06/01 .1 09/10/2021 PIPER JAFFRAY......oviiiiiiininicnisnesessines 2,083,740 | oo 2,000,000
21969A  AJ 1 |CORONA CALIF 2.242% 5/1/30 .| 09/30/2021........ Variou: 2,500,000 | ..o 2,500,000
21969A  AK 8 | CORONA CALIF 2.342% 5/1/31 .1 09/30/2021........ Various 2,500,000 | ..ooooiieieieeae 2,500,000
3131XW  MH 3 |FEDERAL HOME LOAN MORTGAGE COR 4.000%... .| 07/30/2021 JP MORGAN SECURITIES LTD LDN.... . 6,960,120
3132A5 EL 5 |FEDERAL HOME LOAN MORTGAGE COR 4.000%... .| 09/13/2021 JP MORGAN SECURITIES LTD LDN.... . 5,757,822
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Statement for September 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE D - PART 3

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

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
3132DW  CH 4 |FEDERAL HOME LOAN MORTGAGE COR  2.000%.........cvurrereremereereresenserenseinnnns | eeveeessnenenns 09/29/2021........ CITIGROUP GLOBAL MARKETS INC/ 7,012,031 | oo 7,000,000 TA
3133AQ CG 0 |FEDERAL HOME LOAN MORTGAGE COR  2.500%........ccvurmrererirereernirrenserenieinenns [ oereressnerenes 09/29/2021........ BANK OF AMERICA NA.....c.oviiinieinnrierieis 10,278,935 | oo 9,981,063 TA e
3133AS  JA 2 |FEDERAL HOME LOAN MORTGAGE COR 2.500%... .1 09/29/2021........ BANK OF AMERICA N.A.....cooiiiiernincierineies 5,148,438 | ..o 5,000,000 1A..

3133KM  JE 6 |FEDERAL HOME LOAN MORTGAGE COR 2.000%... .| 07/30/2021........ JP MORGAN SECURITIES LTD LDN...... 13,281,143 1A..
3133KM PV 1 |FEDERAL HOME LOAN MORTGAGE COR 2.500% .1 09/29/2021........ BANK OF AMERICA NA.... 10,266,712 1A..
3133KM VS 1 | FEDERAL HOME LOAN MORTGAGE CO 2% 10/1/51 .1 09/30/2021........ MORGAN STANLEY & CO. 12,719,092 12,680,370 1A ..

3137FK PJ 9 | FREDDIE MAC FHLMC_4855 4.000% 08/01/48...........cccovovurmirmrrrerrirernniseeeissiienes | ceeveveeinnines 09/01/2021........ Interest Capitalization............... 58,948 58,948 1A

3140JA QX 9 |FEDERAL NATIONAL MORTGAGE ASSO 3.500% .| 07/30/2021........ TD SECURITIES USA LLC 12,888,666 11,991,199 TA
3140LC TV 3 |FEDERAL NATIONAL MORTGAGE ASSO 1.850% .1 07/29/2021......... IMS e 848,083 1A

3140QL WK 8 |FEDERAL NATIONAL MORTGAGE ASSO 2.500% .1 09/29/2021........ BANK OF AMERICA N.A.....cooiieirirernincierineins 10,350,661

3140X7 LS 6 |FEDERAL NATIONAL MORTGAGE ASSO 2.500% .| 07/30/2021........ TD SECURITIES USA LLC 7,738,035 . p

31416C EZ 5 |FEDERAL NATIONAL MORTGAGE ASSO 4.500% .| 07/30/2021 TD SECURITIES USALLC 1,505,016 1,341,144 TA e
38122N B2 7 | GOLDEN ST TOB SECURITIZ 2.086% 6/1/28.... .| 09/30/2021........ | Various 3,000,000 .3,000,000 1DFE

38122N B4 3 |GOLDEN ST TOB SECURITIZ 2.346% 6/1/30.... . | 09/30/2021 Various. 3,000,000

40064R EE 5 |GUAM INTL ARPT AUTH 2.899% 10/01/27 . 09/23/2021........ SAMRC ...t 354,928

40064R  EK 1 |GUAM INTL ARPT AUTH 3.839% 10/01/36 .| 08/18/2021........ BARCLAYS CAPITAL INC 841,608 ....800,000

40064R  EL 9 |GUAM INTL ARPT AUTH 4.460% 10/01/43 . | 08/24/2021 VAIOUS.....ovoeeeii et 3,148,967 3,000,000

452227 ST 9 |ILLINOIS STATE OF 2.359% 06/15/31.... .| 09/16/2021........ | SAMRC 2,000,000 .2,000,000

452227  SW 2 [ILLINOIS ST SALES TAXREV 2.789% 06/15.. .| 09/16/2021 SAMRC 2,000,000 2,000,000

491397  BE 4 |KENTUCKY PUBLIC TRANSPORTATION 3.121%... . .1 09/17/2021......... CITIGROUP GLOBAL MARKETS INC/ 2,500,000 | coooverereeeeeeeeee e 2,500,000

576722  AA 0 |MATHER FOUNDATION 2.675% 10/01/37......cvvumvemrirmiinirnerireninreseeissisesienseens .| 09/28/2021........ JP MORGAN SECURITIES LTD LDN...... 5,000,000 | ..o 5,000,000

59259Y  BZ 1 |METROPOLITAN TRANSAUTHNY 6.648% 11/...ccveiuiriiieririrereiseirerineieeienirenes . | 09/20/2021 UBS SECURITIES LLC.......vvueiirieririicienirereseienenineenas 557,768 | ..o 400,000

59335K  CV 7 | MIAMI-DADE CNTY FLA SEAPORT RE 2.312%.... .| 08/19/2021........ | WELLS FARGO & CO 2,500,000 .2,500,000

59335K  CW 5 | MIAMI-DADE CNTY FLA SEAPORT RE 2.462%.... . | 08/19/2021 WELLS FARGO & CO. 2,500,000

594698 SH 6 |MICHIGAN ST STRATEGIC FUND 2.678% 09/0 .1 09/01/2021........ SAMRC ... 502,795

626207 YF 5 |MUNICIPAL ELEC AUTH GA SPL OBL 6.637%.......... .1 09/22/2021........ UBS SECURITIES LLC....oovvvevvrieirnieisnieiessiereninenes 716,613 ...457,000

645913  AA 2 |NEW JERSEY ECONOMIC DEV AUTH 7.425% 02 .1 09/29/2021........ WELLS FARGO & CO. 3,194,500 | ..o 2,500,000

64971X  RA 8 [NEW YORK CITY TRANSITIONAL FIN  2.050%.......ccurrrerriearermrreinersiersssiesseseenens .1 09/03/2021........ CITIGROUP GLOBAL MARKETS INC/ 1,410,862 | ..o 1,470,000

677632 MV 0 | OHIO STATE UNIVERSITY 4.91% 6/1/2040 4......cccvvviiernieeiireeverieenerersnienens | v 09/20/2021........ GOLDMAN SACHS & COMPANY..........cccocvvun 695,733 | .o 505,000

76913D  GB 7 |RIVERSIDE CNTY CALIF 2.230% 11/01/30. .1 09/29/2021........ LOOP CAPITAL MARKETS LLC 2,000,000 | ..o 2,000,000

76913D GC 5 |RIVERSIDE CNTY CALIF 2.330% 11/01/31. .| 09/29/2021........ LOOP CAPITAL MARKETS LLC 4,000,000 | .ooooviiiiniien 4,000,000

783186 NH 8 |RUTGERS UNIVERSITY NEW JERSEY 5.665% 05... .1 09/17/2021......... Various . 1,510,456 | ..oooverrceeeeeerei 1,105,000 24,344 |1.EFE

837151 XL 8 | SOUTH CAROLINA ST PUBLIC SVC A 2.579%......ccvurevrriiirerisiseresinersssseiesissisens .1 09/15/2021........ BANK OF AMERICANA.......coovviirrirnns 2,606,850 | ..o 2,500,000

837151 XM 6 | SOUTH CAROLINA PUBLIC SERVICE  2.659% 1.......ccvvuirerrieerinirnenrirerseireeenines | covrereriennes 09/01/2021........ BANK OF AMERICA N.A.....cooiiiirernrnrierieis 2,613,700 | ..o 2,500,000

882830 AP 7 | TEXAS TRANSPORTATION COMMISSIO 2.562%..... .| 09/16/2021........ HILLTOP SECURITIES INC 504,475 | ..o 500,000

917565 LK 7 |UTAH TRANSIT AUTH 5.705% 6/15/2040 5.7 .| 09/21/2021........ RJ 2,429,249 | oo 1,700,000

3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES. ... .. .. ruiiirieirieiesiitiisteiatietisias | etietasssssessessseassessetssesssessesseeseseeseeseeseeseseeseesesanteeseeeeseseeseesnseesessesaessesaesessetaeseeseesesseseesessetasseeseeseeseteeseeetaesensessnssntans | oesetsessssessessntassassessessnsessessesansansessnsns | festerssssssossansossesssnsasans 192444728 | ..o 183,942,544

Bonds - Industrial and Mi:

000000 00 O |DNBBANKASA 0.856% 09/30/25. 09/23/2021 BARCLAYS CAPITAL INC 2,500,000 | ..o 2,500,000 |........ 1.DFE

01627A  AA 6 | ALIGNED DATA CENTERS ISSUER SE  1.937%. .| 08/11/2021........ | GUGGENHEIM SECURITIES. 320,000 1.GFE

01741R AL 6 |ALLEGHENY TECH INC 4.875% 10/01/29 . | 09/09/2021 BANK OF AMERICAN.A........ 330,000 | .coovvveirrreereeeen 330,000 | e 4BFE

02156L  AH 4 |NUMERICABLE GROUP SA 5.500% 10/15/29. 09/24/2021........ Variou: 1,104,125 .1,100,000 |........ 4BFE

02608A  AA 7 | AMERICAN FINANCE TRUST INC 4.500% 09/3 09/30/2021........ KEYBANC CAPITAL MARKETS INC 360,000 . ....360,000 |........ 4 AFE

03842V AA 5 | AQUA FINANCE TRUST AQFIT_21-A 1.540% 0....ccovvvrererrrieernnircereriseieeenisensninees. | veveeesenenenes 09/29/2021........ KEYBANC CAPITAL MARKETS INC..........c...... 659,913 | .o 660,000 |........ 1.GFE
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Statement for September 30, 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE D - PART 3

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

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

045086 AP 0 | ASHTON WOODS USALLC / ASHTON  4.625% 0.....covvvurereriiirerrierseieeesissieninens | coveerensnsnnes 09/09/2021........ JP MORGAN SECURITIES LTD LDN...... 145,000 | ..o 145,000 |........ 4BFE

05606K  AG 7 |BXTRUST BX_19-MMP  1.384% 08/15/36.........ccovrerirerriiriierinirieeniereisnireseninnens | coerressneenes 07/29/2021........ GOLDMAN SACHS & COMPANY.........cccoovovvran 2,642,606 | .....ovovvieerenn 2,641,780 | oo 1,840 [1.DFE....ccoovvivinnn

05609V  AA 3 |BX COMMERCIAL MORTGAGE TRUST B 0.784%. .1 09/15/2021........ CITIGROUP GLOBAL MARKETS INC/ 350,000 | ..o 350,000 |........ 1.AFE

06051G KA 6 |BANK OF AMERICA CORP 2.299% 07/21/32 .| 07/28/2021........ MORGAN STANLEY & CO.....vuuurririnriierierirreserinssienienes 3,024,840 | ..o 3,000,000 | oo 1,724 |1.FFE. .o

08862B  AA 3 | BHG SECURITIZATION TRUST BHG_2 1.000%. .1 09/10/2021........ CREDIT SUISSE SECURITIES USAL.... 659,980 ....660,000 |........ 1.AFE

08862B  AB 1 |BHG SECURITIZATION TRUST BHG_2 1.830%. .1 09/10/2021........ CREDIT SUISSE SECURITIES USA L.... 694,918 ....695,000 |........ 1.CFE

097023  CN 3 | The Boeing Company 2.950% 02/01/30...........ccrvveiurrrmimeiisinnierneiseeeiseienssesssssnn | coereseniennnes 07/30/2021........ GOLDMAN SACHS & COMPANY..........cccovovren 2,585,850 | ..o 2,500,000

10373Q  AY 6 |BP CAPITAL MARKETS AMERICA INC 3.224%... . 07/20/2021........ BNP PARIBAS.............. 2,668,975 | ..o 2,500,000 .

12470@ AB 0 |JPMAM STRATEGIC PROPERTY FUND 3.030% 1 .| 08/06/2021........ SUFGI9C0 18026..... 4,039,379 | oo 3,800,000 39,020 |1.G

125491 AN 0 | CI FINANCIAL CORP 3.200% 12/17/30.......ccuvvrerererrirrnnne A 07/22/12021........ BANK OF AMERICA N.A.....cooiieirirernincierineins 2,586,300 | ..o 2,500,000

12591T  AE 6 | COMM MORTGAGE TRUST COMM14-LC1 4.006%.........cvvrerrrerererrrinernriersnsnnens | eveeersninenns 07/30/2021........ BARCLAYS CAPITAL INC 3,183,811 | e 2,950,000

12625K AE 5 |COMM MORTGAGE TRUST COMM_13-CR  3.612%.. .| 07/30/2021 DEUTSCHE BANK SECURITIES INC. 1,091,675

126307 BK 2 |CSC HLDGSLLC 5.000% 11/15/31..... .1 09/29/2021........ | DEUTSCHE BANK SECURITIES INC. 674,625

12654A  AA 9 | CONE MIDSTREAM PARTNERS LP  4.750% 04/1.. . | 09/15/2021 WELLS FARGO & CO 720,000

15032E  AS 8 | CEDAR FUNDING LLC CEDF_17-8A 2.189% 10...... 08/18/2021........ CREDIT SUISSE SECURITIES USA L.......ccoovvurenee. 1,110,000

161175 BX 1 |CHARTER COMMUNICATIONS OPERATI 2.300% 07/29/2021........ JP MORGAN SECURITIES LTD LDN...... 1,962,180

16411Q AL 5 |CHENIERE ENERGY PARTNERS LP 3.250% 01/.... .1 09/13/2021 RBC DOMINION SECURITIES INC.... 640,000

166756 AL 0 |CHEVRON USA INC 1.018% 08/12/27. .1 09/30/2021........ | GOLDMAN SACHS & COMPANY... 1,467,045

172967 MS 7 |CITIGROUP INC 2.572% 06/03/31........... .| 07/23/2021 CITIGROUP GLOBAL MARKETS INC/ 2,577,425

18539U  AE 5 |NRG YIELD OPERATING LLC 3.750% 01/15/3 .| 09/24/2021........ JP MORGAN SECURITIES LTD LDN...... 645,000

20268  AF 0 |COMMONSPIRIT HEALTH 2.782% 10/01/30.......ccvurreriiniiierierierereeissieesienienes .| 08/19/2021........ GOLDMAN SACHS & COMPANY........cccccovuvennns 4,912,636

203372 AX 5 |COMMSCOPE INC 4.750% 09/01/29... .| 08/11/2021 BANK OF AMERICA NAA.... 825,000

227046 AB 5 |CROCSINC 4.125% 08/15/31..... .| 08/05/2021........ | MORGAN STANLEY & CO. 390,000

25461L  AA 0 |DIRECTV HOLDINGS LLCDIRECTV FI 5.875%. .| 09/27/2021 Various. 687,688

25470X  BD 6 |DISHDBS CORP 5.125% 06/01/29 .1 09/03/2021........ Tax Free EXChange.........ccoveeevnrneererniiiceneinns 300,000 | ..ocvvvrrererreiererireirernneene 300,000 [ oo

26209X  AD 3 |DRIVEN BRANDS FUNDING LLC HONK 2.791%... . .1 09/23/2021........ BARCLAYS CAPITAL INC 700,000

26244Q AN 3 |DRYDEN SENIOR LOAN FUND DRSLF_ 1.084%... D... 07/30/2021........ BNP PARIBAS.............. 1,594,239

29001V AQ 2 |ELMWOOD CLO VILTD ELMW_20-3A 2.184% 1 D.... 09/23/2021........ CREDIT SUISSE SECURITIES USA L....c..ccoovvrrinen. 1,365,000 .

29446M  AJ 1 |EQUINOR ASA  1.750% 01/22/26..........covveirerniierririesiseisseevssissesi s [ DI 07/20/2021........ MORGAN STANLEY & CO.....coovviiireirrirersiseeeierseesines 2,071,080 | .o 2,000,000 |........

30034T AA 1 | GLOBAL CASH ACCESS HOLDINGS IN  5.000% e .| 06/30/2021........ JEFFERIES & COMPANY INC (188,700) (185,000) | ........

30165X  AB 1 |EXETER AUTOMOBILE RECEIVABLES 0.270% 0......cvvvuvvumrirrerinirieeiiesiienienes .| 09/30/2021........ ValIOUS....ovveiiiiie s 3,555,172 | v 3,554,647 | oo 486

337120 AA 7 |FIRST STUDENT BIDCO INC 4.000% 07/31/2 .| 07/21/2021......... VAIOUS.....ocvoeieeiie et 675,000

364760 AP 3 |GAPINC 3.625% 10/01/29 .1 09/13/2021........ CITIGROUP GLOBAL MARKETS INC/ 310,000

37959P  AG 2 |GLOBAL SC FINANCE SRL SEACO_21 1.950%..... [ DI 07/27/2021........ DEUTSCHE BANK SECURITIES INC.......ccovvrvrierirernincirnes 749,967

38141G  YG 3 | GOLDMAN SACHS INC 1.542% 09/10/27 07/21/2021........ MORGAN STANLEY & CO. 2,509,250

39843U AA 0 | GRIFOLS ESCROW ISSUER SAU 4.750% 10/15.... 09/28/2021........ BANK OF AMERICA N.A.... 700,000

40438P  AB 8 |HPEFS EQUIPMENT TRUST HPEFS_20 0.650%..... .| 09/30/2021........ JP MORGAN SECURITIES LTD LDN...... 606,752 ....606,326 153

428102 AE 7 |HESS MIDSTREAM PARTNERS LP 4.250% 02/1 .| 08/09/2021........ GOLDMAN SACHS & COMPANY..........ccovvrrvnns 730,663 ....130,000 188

451102 CC 9 |[ICAHN ENTERPRISES LP 4.375% 02/01/29. 07/12/2021 Tax Free Exchange. 1,325,019 .1,350,000 28,383

465077 AL 9 |ISRAEL ELECTRIC CORPORATION LT 4.250%. 08/19/2021........ | ISSUING COMPANY... 9,195,200 ..4,846

46647P  BU 9 | JAMORGAN CHASE&CO 1.764% 11/19/31 07/22/2021 JP MORGAN SECURITIES LTD LDN...... 1,651,448

47010B  AM 6 | JAGUAR LAND ROVER AUTOMOTIVE P 5.500%... 07/09/2021........ VAIOUS.....ovoeeieeiie s 552,225

472481 AA 8 | JEFFERSON CAPITAL HOLDINGS LLC  6.000%.......0.cvueveeererinerernriersesseserssinenns 07/28/2021........ CITIGROUP GLOBAL MARKETS INC/ 700,000

489399 AN 5 |KENNEDY-WILSON INC 4.750% 02/01/30 . | 08/13/2021 VAOUS.....ovoeeieeiie st 376,406

50076Q AE 6 |KRAFT FOODS GROUP INC KRAFT FOODS INC 5%.. .| 07/20/2021 CITIGROUP GLOBAL MARKETS INC/ 310,970
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Statement for September 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

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
502037 AA 4 |LENDMARK FINANCIAL LFS TOPCO  5.875% 10.......ccouuivrreierneiereinseierenissiennns | veveessnienes 09/14/2021........ VaMOUS......veveiiirieicti e 427,031 | oo 425,000 |........ 4BFE
505742 AP 1 |LADDER CAPITAL FINANCE HOLDING 4.750%.. 07/07/2021........ JP MORGAN SECURITIES LTD LDN...... 125,781 | oo 125,000 | oo 264 |3BFE
55284A  AA 6 | MF1 MULTIFAMILY HOUSING MORTGA 1.175%... 09/10/2021........ JP MORGAN SECURITIES LTD LDN...... 595,000 | ..oveurrrrrieireriereneieris 595,000 |........ 1.AFE
57636Q AG 9 |MASTERCARD INC 2.950% 11/21/26 07/20/2021........ JP MORGAN SECURITIES LTD LDN...... 2,746,775 | oo 2,500,000 | cooovvreviriiiee 12,497 [1EFE. .
57667 AA 0 | MATCH GROUP HOLDINGS II LLC 3.625% 10/ . 09/22/2021........ JP MORGAN SECURITIES LTD LDN...... 1,100,000 | oo 1,100,000 | ........ 3.CFE
594918  BR 4 |MICROSOFT CORPORATION 2.400% 08/08/26 . 07/20/2021........ MORGAN STANLEY & CO.....covrrerieieieirisessissiesssienns 2,675,350 | .o 2,500,000 | ..o 27,333 |1 AFE .o
59590A  AA 7 | MIDCAP FINANCIAL ISSUER TRUST 5.625% 0......c.ovvererirerinirrinnirernniseiensniinnes [ v 08/12/2021........ UBS SECURITIES LLC.......cveiiieiiricieniereisnirereniseenes 48,875 50,000 | oo 359 |4.AFE
62482B  AA 0 | MOZART DEBT MERGER SUB INC 3.875% 4/1/29 .| 09/30/2021........ VAIOUS ..o 300,000 | cooveeerrrricierieeeeis 300,000 |........ 4 AFE
64134)  AA 1 |NEUBERGER BERMAN CLO LTD NEUB_ 1.186% .| 09/30/2021........ BNP PARIBAS.............. 3,109,083 | ..o 3,100,000 | oo 8,173 [1AFE. ..o
674599 CS 2 |OCCIDENTAL PETROLEUM CORPORATI 3.500%.... .| 08/05/2021........ CREDIT SUISSE SECURITIES USA L 678,150 3BFE .
681639 AA 8 | OLYMPUS WATER US HOLDING CORP 4.250% 1.... .1 09/21/2021........ BANK OF AMERICAN.A........ccvvvrvrinee 690,000 4CFE
682357  AA 6 | 180 MEDICAL INC 3.875% 10/15/29 .| 09/30/2021........ Various 625,000 3.BFE
69306R  AA 4 |P&L DEVELOPMENT LLC/PLD FINA 7.750% .| 08/10/2021........ | BANK OF AMERICA N.A 517,500 4CFE..
69336V AB 7 |PGT 4.375% 10/01/29, .| 09/21/2021 Various. . 736,000 4BFE
69354N  AD 8 |PORTFOLIO RECOVERY ASSOC INC. 5.000% 1.....cvoverermrirerrierinnircrieieenicererenees .1 09/17/2021......... SUNTRUST ROBINSON HUMPHREY......... 702,750 3.BFE
698813  AA 0 |PAPAJOHNS INTL INC. 3.875% 09/15/29. .| 09/08/2021........ JP MORGAN SECURITIES LTD LDN...... 1,265,000 4AFE
71376L  AE 0 |PERFORMANCE FOOD GROUP INC 4.250% 08/0 .| 071122021 BMO-LCP............ 55,000 4BFE
72014T  AC 3 |PIEDMONT HEALTHCARE INC 2.044% 01/01/3 .1 09/09/2021........ |RBC DOMINION SECURITIES INC 5,000,000 1EFE
723787 AR 8 |PIONEER NAT RES CO  2.150% 01/15/31.....covviiiiiiiiiriicesiseisssesieis . | 07/29/2021 GOLDMAN SACHS & COMPANY. 1,484,250 2BFE...in
76119L  AB 7 |RESIDEO FUNDING INC  4.000% 09/01/29........cccovvomimirrirernriniirerinieseesisersnsrerenes .| 08/10/2021........ MORGAN STANLEY & CO. 705,000 4AFE
77289K  AA 3 |ROCKCLIFF ENERGY II LLC 5.500% 10/15/2 .| 09/28/2021........ RBC DOMINION SECURITIES INC 672,975 4AFE
77313L  AB 9 |ROCKET MORTGAGE LLC /ROCKET M 4.000% . 09/21/2021 MORGAN STANLEY & CO.....oovreiireirrirernrseiesisereeisserenes 700,000 3.AFE
78449M  AA 4 | SMB PRIVATE EDUCATION LOAN TRU 1.450%.... . .| 08/10/2021........ | BARCLAYS CAPITAL INC 354,984 1.AFE
78454L AW 0 | SMENERGY CO 6.500% 07/15/28..........covierieeiirnieeierieisriesissrsisseesssissienies .1 07/19/2021 GOLDMAN SACHS & COMPANY.........cccoevovven 144,000 4BFE
T846EL  AD 9 [SPCM SA 3.125% 03/15/27.......comiviiireieieiieistiesississ st nees 09/09/2021........ BANK OF AMERICA N.A.....cooiiriiereincierineies 680,000 3.AFE
78485W  AA 7 | STARWOOD COMMERCIAL MORTGAGE T 1.245%. 09/29/2021........ WELLS FARGO & CO 355,111 1.AFE
785592 AU 0 | SABINE PASS LIQUEFACTION LLC 4.200% 03...... .| 07/30/2021........ GOLDMAN SACHS & COMPANY.........cccouverrren 1,989,050 2.CFE
80285W  AD 9 | SANTANDER DRIVE AUTO RECEIVABL 0.520%... .| 07/22/2021......... BARCLAYS CAPITAL INC 330,374 1.AFE
817565 BT 0 | SERVICE CORP INTERNATIONAL 7.500% 04/0 07/13/2021........ MARKETAXESS CORPORATION 166,359 3BFE..in
84132G  AA 7 |SOUTHEAST ALASKA REGIONAL HEAL 2.262%.. .1 09/23/2021........ BANK OF AMERICANA......cvvvviiriinnn 6,000,000 1.CFE
845467 AS 8 | SOUTHWESTERN ENERGY COMPANY 5.375% 03/ .| 08/17/2021........ Various 1,303,750 3.BFE
86271P  AE 5 |STRATA CLOLTD STRTA_21-1 2.184% 10/20 . .1 09/20/2021........ BANK OF AMERICA N.A 1,375,000 . 1.CFE
86745G  AF 0 | SUNNOVA ENERGY CORP  5.875% 09/01/26.........ccovvrirvirniirerinrinsiesiseisissiernsis .| 08/10/2021........ BANK OF AMERICA N.A 286,404 . ....290,000 |........ 4BFE
86765L AT 4 | SUNOCO LP/SUNOCO FINANCE COR 4.500%..... 07/07/2021........ Tax Free Exchange.........cccocvevnivceeenirccineinnns 1,019,952 | oo 1,000,000 | ..o 6,500 [3.CFE.....ccoovvninnen.
87264A BF 1 |T-MOBILE USA INC 3.875% 04/15/30 .1 09/29/2021........ GOLDMAN SACHS & COMPANY..........ccovvrrrrnn 1,658,895 | .....ccoovcvviinriiiniieninnnnn. 1,600,000 | e 26,802 (2.CFE
87602L  AA 0 |TAP ROCK RESOURCESLLC 7.000% 10/01/26........ .| 09/22/2021........ JP MORGAN SECURITIES LTD LDN...... 155,000 | oooovvvverrrieinierinien 165,000 | e 4.CFE
87901  AH 8 |TEGNAINC 5.000% 09/15/29......cccourumeririrciririererintireriesiseesisesesisseessesssssesesenenes 09/17/2021........ JP MORGAN SECURITIES LTD LDN...... 25,563 | ooovrvrenrerenneiernrrenn25,000 | i 21 [3.CFE
89157F  AC 4 | TOTAL PLAY TELECOMUNICACIONES 6.375% 0 09/13/2021........ VaMOUS. ...t 645,250 4BFE
898365 AL 5 | TRUSTEES OF BOSTON COLLEGE 4.935% 07/0.......ccocvurmreriererirerreirereresrerenens . | 09/20/2021 TD SECURITIES USALLC 1,592,546 1.DFE
90270R  BD 5 |UBS-BARCLAYS COMMERCIAL MORTGA 2.792%. .| 08/04/2021........ | UBS SECURITIES LLC... 203,375 1.AFM
90473L  AA 0 | UNIFRAX ESCROW ISSUER CORP  5.250% 09/3.........ccovvueriirrinieisiieinirerien .| 09/15/2021 JP MORGAN SECURITIES LTD LDN...... 405,000 ...405,000 4BFE
91324P DK 5 |UNITEDHEALTH GROUP INCORPORATE 3.850%.... .| 07/30/2021........ GOLDMAN SACHS & COMPANY. 2,896,800 | ..o 2,500,000 1TGFE i
92328M  AB 9 |VENTURE GLOBAL CALCASIEU PASS 4.125% 0 .1 07/129/2021......... MORGAN STANLEY & CO 635,000 | ..oooovind 635,000 |........ 3.CFE
92333B AW 0 |VENTURE CDO LTD VENTR_19-37A 2.627% 07..... D 07/30/2021........ JEFFERIES & COMPANY INC 660,000 | ..o 660,000 |........ 1.FFE
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Statement for September 30, 2021 of the Farmers Property and Casualty Insurance Company

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

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
92343V FR 0 | VERIZON COMMUNICATIONS INC  1.750% 01/2......cvurereiiiriirerrneieresiseeeniseisenns | evveesssienes 09/30/2021........ WELLS FARGO & CO. 1,664,880 | ...ooovvvciice 1,750,000 | ..o 6,295 [2AFE.....cooinin
92348A  AA 3 |VERIZON OWNER TRUST VZOT_19-C 1.940% 0 07/30/2021........ BARCLAYS CAPITAL INC 4,923,028 | oo 4,860,000 [ ...oovireinieieieenrene 3,405 [1AFE...ooiinn
92858R  AB 6 | VMED 02 UK FINANCING | PLC 4.750% 07/1 07/19/2021........ Various 960,406
92890K BF 1 | WF-RBS COMMERCIAL MORTGAGE TRU 4.371% 08/05/2021........ BANK OF MONTREAL 247,450
92917A  AA 4 |VOYACLOLTD VOYA_18-1A 1.084% 04/19/3.... 07/30/2021........ MORGAN STANLEY & CO.....cooereiirrinrinrieeineiciesirereninsines 1,390,626 .
929436 AA 9 |WR GRACE HOLDINGS LLC 5.625% 08/15/29.. 08/19/2021........ JP MORGAN SECURITIES LTD LDN.... 677,025 ....675,000
931142 ED 1 |WAL-MART STORESINC 3.550% 06/26/25..........cccovromrrierniirerirerneeniersnisenens | covreeniennnes 07/20/2021........ TD SECURITIES USA LLC 2,682,988 .....2,423,000
94989M  AD 1 |WELLS FARGO COMMERCIAL MORTGAG  3.498%......cvuiiviriiriniinriiirernsisenssissins | conseensnnnenes 07/29/2021........ WELLS FARGO & CO. 1,513,877 1,410,000
3899999. Total - Bonds - INAUSHIIEl BN MISCEIIANEOUS. .......vvuruiresirieiis i sis st catanes s b8 0E 8808088880808 0840084080808 EE 4008080808208 1EE 8408080082081 0E 080 E b0 emaEeeEenb bttt ettt | cbnssssssssssssnssnssnnsinies 137,250,875 133,074,753

Bonds - Unaffiliated Bank Loans

85236H AB 5 |STADCO LALLC 06/29/23.........oveveeeerieveeieseeeesresees s | averrensienia | 07/28/2021........ VaMIOUS. ..ottt 9,338 |...... 2.C

8299999. Total - Bonds - Unaffiliated Bank Loans......... 9,338 XXX
8399997. Total - Bonds - Part 3....... .393,111,635 ,245,323 XXX
8399999, Total = BONGS.......ivuuiiiriiiiiiiirisiiisiisissssi i eneseens ,693, .393,111,635 | ... ...1,245,323 XXX
9999999. Total - Bonds, Preferred @nd COMMON SIOCKS..........ccccieiiiiicieieiicieiiicte ettt et s etetetes +ttetesessesetesessesesassebetessseses s s esebesssseses st etebessssetes et et b s sesesesnset et s setebes e sesesessetebessesesesesetebasseses s esebebnssaesssntetesanaes  S4etessssstetassssesessssetesassesesasnsetesansstenans | stebessesessssesesessnsesassssesa 417,693,776 XXX e 1,245,323 XXX




6030

Statement for September 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 09/01/2021. | Various.................. 2,751 | o 2,751 | 2,703 | oo 2,726 | oo | e 25 25 2751 | o | v | e (U I 127 [ 10/15/2025. | 1.A ..cvvvevnee
GINNIE MAE | GNMA | 6.500% 781359
362258 QL 5 |6.50 .1 09/01/2021. | Various.................. 2677 | oo 2677 | oo 2618 | oo 2,648 | .o | e 29 29 2,877 | oo | o | e [V I 118 | 12/15/2025. | 1.A ...cccoeovve.
GINNIE MAE | GNMA | 7.500% 781361
362258 QN 1 |7.50 .1 09/01/2021. | Various.................. 3,381 | oo 3,381 | oo 3291 | s 3,336 | oo | e 45 45 3,381 | oo | e | e (U I 167 |12/15/2025. | 1.A .........ccc.
GINNIE MAE | GNMA | 8.000% 781364
362258 QR 2 |8.00 .1 09/01/2021. | Various.................. 36 36 37 BT | e [ s 0 36 | s [ [ s 0 [ 2 112/15/2030. [ 1A .............
GOVERNMENT NATIONAL MORTGAGE
3622AA 4R 2 |A 2.500% .1 09/01/2021. | Paydown 232,177 232177 | ..o 241,319 | s | e | e (9,142) (9,142) | v | v 232177 | v [ [ e, (U I 1,153 | 04/20/2051. [ 1A ..............
UNITED STATES TREASURY 2.125%
912828 RC 6 |08/15/21 . 108/15/2021. | MAUTItY. ..o [ v | e 705,000 | .......... 705,000 | .......... 710,235 | oo 705,367 | .o (367) (<1< RN IR 705,000 | oo | e | e 0 [ 14,981 | 08/15/2021. [1.A ..covvvvvnee
UNITED STATES TREASURY 1.625%
91282C CB 5 [05/15/31 [ 08/11/2021. | VAIIOUS......ooooevverivircevieerieeeiins | cerevisesiseesieneiins | ceveons 1,789,148 | ....... 1,720,000 | ....... 1TTT315 | s | v (84) L7 N IS 777,231 | oo | s 11,917 | s 11,917 | ... 6,201 | 05/15/2031. | 1.A .ccvvvevnec
UNITED STATES TREASURY 0.375%
91282C  CL 3 |07/15/24 . 108/10/2021. | VAIIOUS........oorvverreieniiissiiiesiiiens | coveeessnisssnsessniens | eveeens 2,437,287 | ....... 2,435,000 | ....... 2,437,093 | ..o | | e (4) (4) 2,437,088 | .....ccooovivanns | o 199 | v 199 | 528 | 07/15/2024. 1A .............
0599999. Total - Bonds - U.S. GOVEIMMENL........uiviiiriirisiiiseiesssiasissiierins aeesessosssssssssssssessssssessessssesanssasssssssssessessssssensasssssenssssssnsane | eeeres 5,172,457 | ....... 5,101,022 | ....... 5174611 | oo 714114 | o [V I (9,498) | .ovvvinnnnnd 0 (9,498) 0 5,160,341 0] 12,116 | ...cco.o. 12,116 | ....... 23,277 XXX XXX
Bonds - U.S. States, Territories and P ions
452151 LF 8 |ILLINOIS STATE OF 5.100% 06/01/33.... |.. | 09/14/2021. |UBS SECURITIES LLC......cccccoouoies | orvrcmmrrerreriinienns | o 593,450 | ... 500,000 | ......... 595,668 | ......ccoveriieiiiniinis | e (784) (784) [ oo | e 594,884 | ......coovrvivanns [ v (1,434) | .......... (1,434) | ......... 7,438 | 06/01/2033.|2.B FE.........
TEXAS ST Texas State Of 5.000%
882722 ZN 4 |08/01/3 .108/02/2021. | Call  100.0000..........cccmwemmmieiinne | corrresmreisnniessniens | ceveens 9,500,000 | ....... 9,500,000 | .....10,028,915 | ........... 9,540,734 | ..o | e (40,752) | ..ovvvecvnians [, (40,752) 9,499,982 18 | s 18 | ..... 475,000 | 08/01/2036. | 1.AFE........
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ......iiiiiiis wovrimriiriimiinsismsasesessssssseesssssssssesssesssssssesessssssssssssssssssanens | aseee 10,093,450 | ..... 10,000,000 | .....10,624,583 | ........... 9,540,734 | oo 0 [CXIRE) ] 0 [ (41,536) [ .vvoverernnnd 0 10,094,866 |......ccceenee. 0 | (1,416) | ... (1,416)] ..... 482,438 XXX XXX
Bonds - U.S. Special Revenue and Special A t
ANAHEIM CALIF PUB FING AUTH
03255L  AA 7 |Anaheim Publ .1 09/01/2021. | Redemption  100.0000..........ccccee | corvvermmrermmmiiriniirns | crvvirane 995,000 | .......... 995,000 | ....... 1,160,270 | ........... 1,024,918 | .coovvvivcianns | s (29,918) (29,918) | ..ovvevrienis | e 995,000 | ..o [ e [ s 0 ... 59,700 |09/01/2024.|1.F FE..........
052414 RT 8 |AUSTIN TX ELECTRIC UTILITY SYS........ o+ [09/30/2021. [ VAHOUS.......oovvererverrerirerisnniinens [ cevinreiinseiieneiienes | e 3,230,700 | ....... 3,000,000 | ....... 3,064,470 | ..o [ e | s (5,402) (5,402) 3,048,226 | ......ccoovvcvarns | e 182,474 | ....... 182474 | ....... 75,417 | 11/15/2027.|1.C FE.........
COLORADO HOUSING AND FINANCE A
196479 6Q 7 [2.950% .107/01/2021. | Call  100.0000..........covvemrriiinns | corerirererirererireneiis | cevvern 400,000 | .......... 400,000 | .......... 400,000 | .............. 400,000 | ..o | e 0 [ o [ e 400,000 | ..o [ e [ e (U I 7,867 |05/01/2029.|1.AFE.........
COLORADO HOUSING AND FINANCE A
196479 6R 5 [3.000% .107/01/2021. | Call  100.0000...........covwemmmreiinns | corerireererererieneiins | ceevern 470,000 | ......... 470,000 | .......... 470,000 | .............. 470,000 | ..o | e 0 [ o [ e 470,000 | ..o [ e [ e (U I 9,400 |11/01/2029.|1.AFE.........
COLORADO HOUSING AND FINANCE A
196479 6S 3 [3.050% .107/01/2021. | Call  100.0000..........cccvvvmmieinnns | corrrienmieenniiinniis | e 475,000 | .......... 475,000 | .......... 475,000 | ......ccee... 475,000 | ..o | s (U OO IS 475,000 | ..o [ e [ s (U I 9,658 |05/01/2030. | 1.AFE.........
COLORADO HOUSING AND FINANCE A
196479 6T 1 [3.080% .107/01/2021. | Call  100.0000.........cccvvermrrirrenes | cerrrirerrireeerieenris | cervires 340,000 | .......... 340,000 | .......... 340,000 | ..oovvvrnne 340,000 | ..oouvverriiens [ s 0 [ oo [ s 340,000 | ..o [ e | s 0 [ e 6,981 |11/01/2030. | 1.AFE.........
COLORADO HOUSING AND FINANCE A
196479 6U 8 [3.250% .1 07/01/2021. | Call  100.0000............. 270,000 270,000 | .......... 270,000 | ..ooovvennee 270,000 | ..oouvverriienns [ e 0 [ o [ e 270,000 | ..o | e [ e 0 [ e 5,850 |11/01/2034.|1.AFE.........
COLORADO HOUSING AND FINANCE A
196479 6V 6 [3.550% .107/01/2021. | Call  100.0000...........cvverrmririenns | corerirererireeerieeeiies | eeeeiienes 75,000 | ... 75,000 | ..ooovveenas 75,000 | oo 75,000 | ..o [ e (U TN ISP 75,000 [ oo | e | e 0 [ e 1,775 | 05/01/2037. | 1.AFE........
FEDERAL HOME LOAN MORTGAGE
31283H NA 9 [CORFHLMC75 .1 09/01/2021. | Various.................. 203 203 203 | 203 | e [ s 0 203 | e [ e [ s (U O 9 |12/01/2030. [ 1A .............
FEDERAL HOME LOAN MORTGAGE
31283H NE 1 |[COR 8.000% .1 09/01/2021. | Various.................. 1 1 [ I LI T IR 0 1] i | o | e (U I 10/01/2030. | 1.A .............
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FEDERAL HOME LOAN MORTGAGE
3131XV. 6E 0 |COR 4.500% .| 09/01/2021. | Paydown 331,338 331,338 | .......... 361,883 | ..o | e | e (30,545) | ..ovorrerceres [ s (30,545) | ..vveveerrrieins | e 331,338 | s | e | e 0 | e 1,243 | 02/01/2047. [1.A c.vvvvnne
FEDERAL HOME LOAN MORTGAGE
3131XW MH 3 |COR 4.000% .| 09/01/2021. | Paydown 275,254 275,254 ....296,672 (21,418) ..275,254 04/01/2047.|1.A ....
FEDERAL HOME LOAN MORTGAGE
3133AJ PG 2 [COR 2.000% . 109/01/2021. | Paydown 209,150 209,150 | .......... 210,817 | oo | e | e (1,667) (1,667) [ oovvrevererineins | v 209,150 | oo | e | e 0 [ 1,038 | 04/01/2051. [ 1.A c.ovvrnvnen
FEDERAL HOME LOAN MORTGAGE
3133KJ JC 7 |COR 2.500% .1 08/01/2021. | VaTIOUS.......corvverreereeerieireicireieiniiens | covereneiieissiessesenins | e 24,997,262 | ..... 24,058,897 | .....25,021,253 | ......... 24,928,664 | ......ccoocvvvveer | e (91,727) [ v | e (91,727) [ oo | e 24,836,937 | ..oovviien | e 160,325 | ....... 160,325 | ..... 416,059 | 07/01/2050. | 1.A ..............
FEDERAL HOME LOAN MORTGAGE
3133KJ XL 1 |COR 3.000% o [09/01/2021. [ VAFIOUS.......conreeeveerierireersenisnins | eevreeisseissssissinenes | eee 15,938,661 | ..... 15,381,403 | .....16,316,304 | ......... 16,245,623 | ....ovvvvvirvcins | e (267,458) | ovovvercirneen | e (267,458) | ...ooovercrrrrin | v 15,978,164 | ...covvvvrrincns | e (39,503) | ....... (39,503) | .....290,430 | 08/01/2050. | 1.A ..........c...
FEDERAL HOME LOAN MORTGAGE
3133KM JE 6 [COR 2.000% . [09/01/2021. [ PAYAOWN.......oovvrrvvrcrireireiisrineiis | cevereeirseisssissssenes | reerseennsd 43,609 | ... 43,609 | ..o B4.665 | ..o | e | i (1,057) (1,057) [ v | e 43,609 [ .o [ e | e (U1 I 73 | 07/01/2051. | 1.A oo
FEDERAL NATIONAL MORTGAGE ASSO
313560 4Z 3 |0.500% .1 07/27/2021. | TD SECURITIES USALLC......vvvve | covrrerireererisiinenes | e 17,950,248 | ..... 18,000,000 | .....17,892,396 | ......ccoverrerrmrrrenns [ crrrerinrirneeiinns | e 6,927 6,927 | .o | e 17,899,323 | ... | v 50,925 | ......... 50,925 | ....... 55,250 | 06/17/2025. | 1.A ..oovennee.
FEDERAL HOME LOAN MORTGAGE NOMURA SECURITIES
3137TEA EV 7 |COR 0.250% [ 07/27/2021. [ INTERNATIONA | | oo 50,041,325 | ..... 50,000,000 | ....50,025,472 | ....ccovvremrrmerrerinns | rerrerverinni | e (2,929) (2,929) [ ..o | i 50,022,543 | ...ccooovvrverrne | crr 18,782 | .coveue. 18,782 | ....... 53,472 | 08/24/2023. | 1.A .....eonve.
FEDERAL NATIONAL MORTGAGE ASSO
31402C 5L 2 [FNMA6.50 . 109/01/2021. | Various............couuue. 1,626 | oo 1,626 | oo 1,589 | o 1,581 | oo | e 45 45 1,626 | oo | v | e (V1 70 [ 12/01/2031. | 1.A oo
FEDERAL NATIONAL MORTGAGE ASSO
3140GS RR 5 [4.000% . [09/01/2021. [ PAYAOWN.........cvvvrivrrircirieiinnineiins | cevireeissesissiseniienes | arvies 1,027,043 | ....... 1,027,043 | ...... 115,465 | oo | e | e (88,422) | ..o [ e (88,422) [ ... | i 1,027,043 [ oo [ v | e 0. 10,058 | 10/01/2047. | 1.A ...........c..
FEDERAL NATIONAL MORTGAGE ASSO
3140H1 WL 0 [3.500% . [09/01/2021. [ PAYAOWN.......ocvvrvivrrireirerisninniis | cevereeisseeiseinenienes | avvee 1,205,941 | ....... 1,205,941 | ....... 1,287,719 | oooeeineneeinees | cevreineeisnnines | ceeis [CAIAL) | R DR (G A AL:) ) [T IS 1,205,941 [ .oveoeieiiiens | eveeneiieninees | e 0. 10,559 | 03/01/2048. | 1.A ..............
FEDERAL NATIONAL MORTGAGE ASSO
3140JA QX 9 |3.500% . [09/01/2021. [ PAYAOWN........ocvvmrivrrirrireersrinninne | cerierireeisseesssinenes | eeereeens 392,826 | ......... 392,826 | .......... L2y (0 O RRTRTIN DTSRRI IS (29,401) (29,401) | ovevererenns | e 392,826 | ..o | e | e 0 | e 1,146 | 08/01/2047. [1.A ..cvvvnnne
FEDERAL NATIONAL MORTGAGE ASSO
3140K0 SN 9 |3.000% . [09/01/2021. [ PAYAOWN.......oovvrrierrircerrrinirirerie | vevereeeseeissrinerinenes | eevene 2,070,023 | ....... 2,070,023 | ....... 2,123,067 | ..coovvnee 2,116,093 | .ooovvevrrvernes | e (48,071) | oo [ e (46,071) 2,070,023 | ...ooocvenrrrrenns | cerrerrnerienin | e 0. 41,276 | 12/01/2049. | 1.A ..............
FEDERAL NATIONAL MORTGAGE ASSO
3140KH GY 1 |2.500% . 109/29/2021. | VaTIOUS......ocvvurirviererirenisiisisnierns | e | oves 33,815,593 | ... 32,912,862 | .....34,255,090 | ......... 34,140,942 | ..o | e (137,264) | coooverevvveris [ v (137,264) | oooovovviirres | e 34,003,678 | ..covvrcrinne ....(188,086) | ...... (188,086) | ..... 640,882 | 07/01/2050. | 1.A ...cvvvrnvne
FEDERAL NATIONAL MORTGAGE ASSO
3140L3 N4 9 |2.000% . 109/01/2021. | Paydown 221,042 221,042 | .......... 222,907 | oo | e | e (1,865) (1,865) [ .oovvvevvererineis | v 221,042 | oo | e | e 0 { s 908 | 04/01/2051. | 1.A ..............
FEDERAL NATIONAL MORTGAGE ASSO
3140L5 BA 3 [2.000% .| 09/01/2021. | Paydown 252,141 252,141 | .. 259,981 | .ooveeererineireirnens | cerreeniinneienns | i (7,840) (7,840) [ ..o | e 252,141 | o | e | e 0| e 1,258 | 04/01/2036. [ 1.A ....ccoveeee
FEDERAL NATIONAL MORTGAGE ASSO
3140LC TV 3 [1.850% .| 09/01/2021. | Paydown 3,403 | oo 3,403 | .o 3,491 | oo [ s (88) (88) 3403 | s | e | s (110 I 5 108/08/2035. | 1.A ..coennce.
FEDERAL NATIONAL MORTGAGE ASSO
3140QE AF 9 [2.500% o[ 08/01/2021. [ VAIIOUS.......coureerrerrierireersninniens | ceviererseesssesnssinenes | venne 24,158,193 | ..... 23,275,332 | .....24,206,346 I (111,779)| . 24,010,592 | ..ovvvvvvrnirns | ... 147,601 | e 147,601 | ..... 402,315 |07/01/2050. | 1.A ....
FEDERAL NATIONAL MORTGAGE ASSO
3140QK LF 3 [2.000% . [09/01/2021. [ PAYAOWN.......oovvrrivrrirrireernriniiine | cerierireeesneeissinenes | eeerenens 154,746 | .......... 154,746 | .......... 156,027 | ooovvvenveerreeienins | e | e (1,281) (1,281) [ e | e 154,746 | oo | oo [ e (VI IO 682 | 04/01/2051. | 1.A ...oovvneee
FEDERAL NATIONAL MORTGAGE ASSO
3140QK NX 2 |2.000% . 109/01/2021. | PaydOWN.......ccvuvvrervrireriersirneirenns | v | s 599,368 | .......... 599,368 | .......... 818,473 | oo | e | e (19,105) [ oovvvvererrrriene | veererins (19,105) [ .vvoverrvervnns | erveriinines 599,368 | ...veviireies | e | e 0| 2,881 | 05/01/2036. | 1.A .....coocce.
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FEDERAL NATIONAL MORTGAGE ASSO
3140X5 6F 5 [4.000% . [09/01/2021. [ PAYAOWN.......oovvrrivrrircerrrisnrinenis | vevereeessesiserseninenes | evvies 1,324,402 | ....... 1,324,402 | ....... 1,433,044 | ..o | s | e (108,642) | cvoovvereerees | cerneeens (108,642) | ..vovverevercern | v 1,324,402 | ..o | e | vevrveiinerieenn0 [ 12,840 | 03/01/2048. | 1.A ......cc..c..
FEDERAL NATIONAL MORTGAGE ASSO
3140X6 SW 2 |3.500% . [09/01/2021. [ PAYAOWN......cocvvvrivrrirrireernrinriine | cerierireeesseeisnsinenes | everenens 484,206 | .......... 484,206 ...518,176 .(33,970) | .. ..(33,970) |. VABA206 | [ e | 0 [ s 3,845 | 04/01/2048. | 1.A ...
FEDERAL NATIONAL MORTGAGE ASSO
3140X7 LS 6 [2.500% . 109/01/2021. | Paydown 291,122 291,122 | .......... 306,543 | oo | e | e [QESX70) | [ I (15,420) [ ..vovvrrvervnns | evveiiiiines 201122 | e | e | 0 | 08/01/2035. [1.A ..o
FEDERAL NATIONAL MORTGAGE ASSO
3140X9 4V 4 |4.500% .| 09/01/2021. | Paydown 33,283 | oo 33,283 37,350 | oo v | e (4,067) [C0LCT4 | RIS IR 33,283 | o v | e [ 01/01/2044. | 1.A ...
FEDERAL NATIONAL MORTGAGE ASSO
31416C EZ 5 |4.500% .| 09/01/2021. | Paydown 22,635 22,635 25,400 | covoerererenineieni | e (2,766) (2,768) | ..oceveeeerreres | cevrrreireninns 22,635 | ..oorenrineeins [ e | o0 | 05/01/2039. | 1.A oo
FEDERAL NATIONAL MORTGAGE ASSO
31418D 3S 9 [2.500% .| 09/01/2021. | Paydown 22,834 22,834 23,894 | oo e | e (1,060) (1,060) [ .ooceveeeneirenes | cevvrreireninns 22,834 | oo [ | e | 08/01/2041. | 1.A ..o
FEDERAL NATIONAL MORTGAGE ASSO
31418D 4G 4 [2.000% . [09/01/2021. [ PAYAOWN.......oovvrrivrerirrerreineineris | vevereeerseesssisesienes | veesseenns 16,699 | .oooocrennee 16,699 | ..oovvennee 17,189 | e | e (491) (491) | cevreerrerns | e 16,699 | .ovoevecrreenns | vevverirerinens | ervrrrinerinennd0 | e, 08/01/2041. | 1.A ccooovrnve.
FEDERAL NATIONAL MORTGAGE ASSO
31418D TQ 5 [2.000% . [09/01/2021. [ VANIOUS.......courvenrirerirrirreisnienerins | vevereeessneissinesinenes | evvies 1,046,231 | ...... 1,046,231 | ...... 1,082,277 | cooovvveeee 1,081,018 | .o | e (34,787) (T4 70 | TN IS 1,046,231 [ .o | v | o0 e 14,188 | 10/01/2050. | 1.A .......conce.
FEDERAL NATIONAL MORTGAGE ASSO
314180 TQ 5 |2.000% . 109/29/2021. | VarIOUS......ovvvurirvirerirerieisirssierns | cvsisisssinenssissienes | oees 22,026,263 | ..... 21,988,470 | ....22,718,051 | ......... 22,700,992 | ..covvovieririns | e (33,786) (33,786) 22,667,206 ....(640,943) | ......(640,943) | ..... 228,602 | 10/01/2050. | 1.A ..cvvernne
FEDERAL NATIONAL MORTGAGE ASSO
31419T PH 3 |3.750% .| 07/28/2021. | CANTOR FITZGERALD & CO........ | cccorseesernseirseinenes | vri 7,006,406 | ....... 6,000,000 | ....... 6,360,000 | ........... 6,348,814 | ..o [ v (3,612) (3,612) 6,345,202 | ..occvverirci | e 661,205 | .......661,205 | ..... 133,125 | 11/14/2057. | 1.A .oooccnee.
FEDERAL NATIONAL MORTGAGE ASSO
31419T PJ 9 |3.750% .| 07/28/2021. | CANTOR FITZGERALD & CO........ | ccorseerreressrisernenes | cvve 5,838,672 | ....... 5,000,000 | ....... 5,331,641 | .ccooone 5,321,375 | oo | e (3,385) (3,385) 5,317,990 | cooovvverrreres | e 520,682 | .......520,682 | ..... 110,937 | 12/08/2057. | 1.A ...covcnnve.
HILLSBOROUGH CNTY FLA HSG FIN
43232E BX 6 [4.750% 0 .1 07/01/2021. | Redemption ~ 100.0000..........cccee | corererermrereernernenes | cvereeens 130,000 | ...cvvnee 130,000 | ..ccovneee 127,313 | v 128,922 | oo | e 1,078 LIV IS I 130,000 | ovovvercrinenns | cevrverierinenns | 0 | s 3,088 | 07/01/2027. | 1.B FE.........
HOUSTON TEX ARPT SYSREV 2.385%
442349 ET 9 |07/01/ . [ 09/30/2021. | GOLDMAN SACHS & COMPANY... | .cccoverrrenrrerirenes | vrve 1,700,828 | ....... 1,670,000 | ....... 1,677,315 | e 1,677,157 | .o (518) () N I 1,676,639 | ...voovercrians [ e 24,189 | ........24,189 | ...... 38,059 |07/01/2031. [1.F FE..........
INTERMOUNTAIN PWR AGY UTAH
45884A LT 8 [5.000% 07/0 10710172021, | MALUTIEY. ..o [ | v 1,135,000 | ....... 1,135,000 | ....... 1,085,470 | ........... 1,132,223 | o | e 2,777 V2N 0 IO IR 1,135,000 | coocevvreicrvenns | cvrererneiniens | vereviienenn0 | e 56,750 | 07/01/2021. [ 1.A c.ocvvrnne
MAINE STATE HOUSING AUTHORITY
56052F SX 4 [2.635% 1 . 109/21/2021. | BARCLAYS CAPITAL INC.....coooovvve [ v | v 1,490,265 | ....... 1,425,000 | ....... 1,425,000 | ..cooene 1,425,000 | oo [ e 0 [ | e 1,425,000 | .ovoverrrierens | e 65,265 | .........65,265 | ....... 32,125 | 11/15/2032. | 1.B FE.........
MAINE STATE HOUSING AUTHORITY
56052F SY 2 |2.735% 1 . 109/21/2021. | BARCLAYS CAPITAL INC.....ccoovvvee | corereirerisrineriienes | crve 1,495,153 | ....... 1,425,000 | ....... 1,425,000 | ...ccooee. 1,425,000 [ ..o | e (1 RN IS 1,425,000 | ..ooovveneirnns | e 70,153 | ........70,153 | ....... 33,344 | 11/15/2033. | 1.B FE.........
MAINE STATE HOUSING AUTHORITY
56052F UM 5 |2.674% 1 . 109/16/2021. | RBC DOMINION SECURITIES INC | ...couvevurerivncrirenes | e 4,502,181 | ....... 4,375,000 | ....... 4,375,000 | ........... 4,375,000 | .ooocvrrererieiriens | e 0 | eveereererenns | s 4,375,000 | ..ooorvnrencrs [ e 127,181 | ... 127,181 | ....... 97,815 | 11/15/2035. | 1.B FE.........
MASSACHUSETTS EDL FING AUTH
57563R  GR 4 [6.000% 01/ .| 07/21/2021. 100.0000... 355,000 355,000 ....355,000 ....355,000 0 2.355,000 | ..o v | vvrrrerirenenen0 [ e 22,483 | 01/01/2027.
MASSACHUSETTS EDL FING AUTH
57563R JC 4 [5.700% 01/ .| 07/21/2021. 100.0000............. 365,000 365,000 | .......... 366,369 | ....ccoovvne 365,003 | ..o | e (1) () [T O 365,002 | ..oocvoerrnrines | e (2) [ coveerereeereenn(@) | e 21,961 |01/01/2031. [ 1.F FE..........
MIAMI UNIV OHIO MIAMI UNIVERSITY
593791 FX 9 |OHIO . 109/01/2021. | Redemption ~ 100.0000..........cccove | wvrvrrermrrrerrnrneirenns | overnn 2,000,000 | ....... 2,000,000 | ....... 2,077,720 | ........... 2,006,102 | ....covvrvrreras | v (6,102) (6,102) 2,000,000 | ..covvevrerririnn [ rrerreriinienns | o0 | 100,000 | 09/01/2036. [ 1.D FE.........
MICHIGAN STATE HOUSING DEVELOP
594654 KK 0 [3.739% .1 09/01/2021. 100.0000............. 265,000 265,000 | ......... 276,292 | ......coo..c.. 275,685 | ..covvvevrrrinnnn (729) (U072) ) RN IO 274,956 | ..o | e (9,956) | .........(9,956) | ... 7,431 | 12/01/2050. | 1.C FE.........
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NEW MEXICO MTG FIN AUTH 2.900%
647201 HD 7 |08/01/4 .. | 09/02/2021. | Various............ccceen.. 320,842 | .......... 320,842 | .......... 320,842 | ..o 320,842 | ..o | e (0 PRI DT 320,842 | ..o | e | s 0 | e 5,131 | 08/01/2040. | 1.AFE.........
LA NEW ORLEANS WATER REV JP MORGAN SECURITIES LTD
647753 MM 1 |2.341% 12/01/ .| 09/28/2021. | LDN ...663,915 | .......... 700,000 ....7100,000 0 . ..700,000 |...ccoovvrverirens | ...(36,085) | .......(36,085) | ......... 9,423 | 12/01/2036.
NEW YORK N Y CITY HSG DEV CORP
64970H DU 5 |4.500% .. | 08/30/2021. | Redemption  100.0000 rreeen | e 2,435,000 | ....... 2,435,000 | ....... 2,435,000 | ........... 2,435,000 | ..ocvovriviien | e 0 2,435,000 | ..oovvvverrirneen v [ e 0. 105,009 | 09/15/2025. | 1.B FE.........
NEW YORK N Y CITY HSG DEV CORP
64972E GL 7 |3317% .1 09/21/2021. | WELLS FARGO & CO.......cocomrrenns [ rverirerinrisricsninns | v 6,654,688 | ....... 6,250,000 | ....... 6,250,000 | ........... 6,250,000 | ..oocviniiieries [ 0 6,250,000 | ..oovverererins [ cenee 404,688 | ....... 404,688 | ..... 185,430 | 11/01/2034.|1.C FE.........
NEW YORK N Y CITY HSG DEV CORP
64972E GM 5 |3.720% .1 09/22/2021. | BANK OF AMERICA N.A....cccoovvvvnes [ rerrerineineniineinns | e 6,678,688 | ....... 6,250,000 | ....... 6,258,213 | ..ccovvnc 6,256,776 | ..oovvvvrcrrrnne (471) (471) 6,256,305 | ...ovvevrernrirns [ eenne 422,383 | ...... 422,383 | ..... 208,604 | 11/01/2039. | 1.C FE.........
NEW YORK N Y CITY HSG DEV CORP CITIGROUP GLOBAL MARKETS
64972E UG 2 |1.903% L 09/16/2021. | INC/ e | e 732,671 | oot 725,000 | .......... 725,000 | .oovoererceienineinnens | cerreeriineienes [ e (1 OO DV 725,000 | ..o | e 7671 | oo 7,671 | .. 6,975 | 05/01/2029. | 1.C FE.........
NEW YORKN Y CITY HSG DEV CORP CITIGROUP GLOBAL MARKETS
64972E UH 0 |1.953% L[ 09/16/2021. | INC/ e | e 1,264,850 | ....... 1,250,000 | ....... 1,250,000 | ..ovvoueenrenirneeienns [ e | e (U RN IS 1,250,000 | ...cvovueercrenns | e 14,850 | ......... 14,850 | ....... 12,342 | 11/01/2029. | 1.C FE.........
NEW YORK TFA BUILDING AID BOND
64972H SX 1 |5.000% .1 08/23/2021. | Call  100.0000.........ccoemrrererireres [ rrrerirererneerrriniines | e 5,000,000 | ....... 5,000,000 | ...... 5,276,350 | ..covouee 5,018,767 | .coovvvvvrrverires | cevri (18,767) | oo [ e (18,767) 5,000,000 | ..oouvierriines | verveninerienin | e 0. 276,390 |07/15/2033.|1.C FE.........
NEW YORK TFA BUILDING AID BOND
64972H SY 9 |5.250% ..108/23/2021. [ Call ~ 100.0000..........crmrmrrrrererne | errrrererrrnrrnersniserinns | corerns 5,000,000 | ....... 5,000,000 | ....... 5,349,400 | ........... 5,023,008 |....ccoorereirins | wreren (23,856) (PR :1515) | R R 4,999,153 | oo | e 847 | v 847 | ... 290,210 | 07/15/2037.|1.C FE.........
PHILADELPHIA ARPT SYS Philadelphia
717817 QP 8 |PAA .1 07/14/2021. | Redemption ~ 100.0000..........ccovv. [ worerrrerernenrmrrirneiinns | oveens 5,000,000 | ....... 5,000,000 | ....... 5,128,130 | .covvvene 5,013,119 | coovvrvnirveiiies | e (13,119) [ oo [ e (13,119) 5,000,000 | ..ooucveriernrinn | cerrerieeireni | e 0. 145,139 | 06/15/2027. | 1.F FE..........
SEATTLE WASHINGTON PORT OF
735389 QP 6 |5.000% 09/0 .1 09/01/2021. | Redemption ~ 100.0000..........ccevw. [ woererererneerrreneinns | oeeeens 1,500,000 | ....... 1,500,000 | ....... 1,572,855 | ..ooevenee 1,506,010 [ ..o | e (6,010) ((CHOLT0) | OIS IS 1,500,000 [ .ooevuueemereens [ reererierinees | veererieneiend 0. 75,000 | 09/01/2026. | 1.C FE.........
RICHMOND VA PUBLIC UTILITY REV
765433 MB 0 [3.537% 1 [ 0972812021 | RU...vovverinrinerieeieeieeessenssssnens. | sversesessesssssssesnes | oeeens 9,616,770 | ....... 9,000,000 | ....... 9,000,000 | ...covvnee 9,000,000 | .veuvvrerierie [ e 0 9,000,000 | ..oocrvrrvreri | eenne 616,770 | ....... 616,770 | ..... 384,649 |01/15/2043.|1.C FE.........
SAN FRANCISCO CALIF CITY&CNTY
79771F  CB 1 |3.145% 1 .. | 09/28/2021. | Various............cc..eu.. [ESTURTRTRRURION PPN 15,483,450 | ..... 15,000,000 | .....15,000,000 | ......... 15,000,000 | ...coouermrrirnnes | e (U RO IO 15,000,000 | ...cooocverrerens | vene 483,450 | ....... 483,450 | ..... 428,069 | 11/01/2047.|1.D FE.........
TARRANT CNTY TEX HEALTH FACS D
876385 EA 9 |6.000% ..109/01/2021. | Redemption  100.0000 rree | e 540,000 | .......... 540,000 | .......... 616,599 | ...cccovveee 539,848 | ...ovvivivcren | e 152 152 | v | e 540,000 | .oovreererrinn [ v [ e (01 I 32,400 | 09/01/2024. [1.A ...
TENNESSEE HSG DEV AGY 3.500%
880461 2F 4 |07/01/50 .| 09/15/2021. | Various............cc...... revrereenesnenenes | o 3,316,640 | ....... 3,050,000 | ....... 3,243,462 | ........... 3,234,366 | ....coovvriiviiies | e (13,712) [ v | e (13,712) 3,220,654 | ..ooovrerrieninn | e 95,986 | ......... 95,986 | ..... 124,702 | 07/01/2050. | 1.B FE.........
VIRGINIA COLLEGE BLDG AUTH VA
92778W LA 2 [2.010% 0 .| 09/20/2021. | GOLDMAN SACHS & COMPANY.. | ...convvereirrrirnrines | reeens 6,515,398 | ....... 6,595,000 | ....... 6,605,222 | ...oorvrrirenineineiins | e (563) (563) 6,604,659 | ...coovnrinirns [ s (89,261) | ........ (89,261) | ....... 82,113 | 09/01/2034.| 1.B FE.........
VIRGINIA ST HSG DEV AUTH  2.850%
92812U Q8 4 |12/25/ .1 09/21/2021. | Various.........c..cccvune. RO PV 7,520,426 | ....... 7,401,342 | ....... 7,401,342 | ..o 7,401,342 | oo [ e (1 RN IS 7,401,342 | oo | s 119,084 | ...... 119,084 | ..... 148,185 | 12/25/2049. | 1.AFE.........
VIRGINIA ST HSG DEV AUTH 3.641% CITIGROUP GLOBAL MARKETS
92812V D7 8 |06/01/ .. | 09/22/2021. | INC/ 5,095,753 | ....... 4,750,000 | ....... 4,999,363 4,987,274 ..4,971,432 124,321 | ....... 124,321 | ... 140,760 | 06/01/2045.
VIRGINIA ST HSG DEV AUTH  3.132%
92812V F6 8 |07/01/ o[ 09/02/2021. | RU..vovverieriserierienieeesesisninens. | eeversesesnessssinsrnes | oeeens 5,164,350 | ....... 5,000,000 | ...... 5,000,000 | ...coo..ce 5,000,000 | .cvoorvrerierins [ e 0 5,000,000 | ..coovvroererrenn | e 164,350 | ....... 164,350 | ..... 176,610 | 07/01/2045. | 1.B FE.........
VIRGINIA ST HSG DEV AUTH 2.806% CITIGROUP GLOBAL MARKETS
92812V K5 4 |09/01/ 1092212021, [INC/ e | e 3,045,090 | ....... 3,000,000 | ....... 3,000,000 | ........... 3,000,000 | ..ocvverirreren | e 0 3,000,000 | ..ooovevreriirnnn | e 45,000 | ......... 45,090 | ....... 81,140 | 09/01/2040. [ 1.B FE.........
VIRGINIA ST HSG DEV AUTH  2.956%
92812V K6 2 |09/01/ .1 09/22/2021. | RBC DOMINION SECURITIES INC | .....ccovvvvvriicriines | e 3,440,176 | ....... 3,385,000 | ....... 3,385,000 | ........... 3,385,000 | ..o | e 0 3,385,000 | .oooovrvnrirerins | e 55,176 | ......... 55,176 | ....... 96,447 | 09/01/2045. | 1.B FE.........
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VIRGINIA ST HSG DEV AUTH 3.106%
92812V K7 0 |09/01/ 1 0812312021 | RU..vovvereencrinirierieeissesseesssinens. | seversesessesssssssennes | ooeeens 3,062,670 | ....... 3,000,000 | ...... 3,000,000 | ..oovvnee 3,000,000 | .eveervrerieries [ e 0 3,000,000 | ..oouverrerenes | s 62,670 | ......... 62,670 | ....... 82,309 | 09/01/2050. | 1.B FE.........
VIRGINIA ST HSG DEV AUTH  3.306%
92812V K8 8 |09/01/ 1o | 0812412021, | RU..vovververinerierieriesessssissinens. | sversesesseesssensrnes | oeeens 4,113,320 | ....... 4,000,000 | ....... 4,000,000 | ........... 4,000,000 | ..oocverrerciriens | e 0 | e | s 4,000,000 | ..oorvorrvrcrs [ e 113,320 | ....... 113,320 | ..... 117,179 | 09/01/2055. | 1.B FE.........
VIRGINIA ST HSG DEV AUTH  3.230% CITIGROUP GLOBAL MARKETS
92812V R8 1 [11/01/ 1092212021, [INC/ e | e 1,158,593 | ....... 1,125,000 | ....... 1,125,000 | ...cooeee 1,125,000 | oo [ e 0 [ o | e 1,125,000 | covevvrercrninns | e 33,593 | ......... 33,593 | ... 29,474 | 11/01/2050. | 1.B FE.........
VIRGINIA ST HSG DEV AUTH 3.380%
92812V R9 9 [11/01/ 1 109/20/2021. [ R seieesssienes | eeveeienieienssienenieies | eieias 1,295,713 | ....... 1,250,000 | ....... 1,250,000 | ........... 1,250,000 | ..ovovrvereiiees [ {0 RN [FPOROON 1,250,000 | ..ovooverrerans | e 45713 | ......... 45713 | ....... 34,035 | 11/01/2055. | 1.B FE.........
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......vveiverierrieniininienes ....336,114,879 |....327,343,274 |....335,012,580 | ....... 245,974,039 | ..o 0 | ..(1,307,712) | oo 0. (1,307,712) 0 332,279,971 0 {..3,834,909 |..... 3,834,909 | ..6,302,391 XXX XXX
Bonds - Industrial and Miscellaneous
000000 00 O |SUMMARY ADJUSTMENT............coorrrerre. .| 09/30/2021. | VARIOUS (9,834) [T — [T ) — (RS T O DR (N S I TCIEETS) S (0] p— [(L0)) E—— 10/31/2022. | 2.B Z............
00115* AA 0 |AESILUMINALLC 6.000% 03/26/32....... .. | 09/30/2021. | Various............ccceen.. ST N 71,562 | oo 71,562 | v 71,562 | coovvrvirnnes T1B62 [ oo | v (1 ORI ISP 71,562 | oo [ e [ v 0| e 5,549 | 03/26/2032.|5.C .....vvvvnnee
AFFIRM ASSET SECURITIZATION TR
00834A 7 11.900% .| 09/15/2021. | Paydown vt | e 678,961 | .......... 678,961 | .......... 678,923 | ....cccooonu 678,890 | ...coovrrrrrrenes | e 71 T | e [ e 678,967 | ..cvvovercrirnes | cerrrrerreniieins | v 0 | e 8,550 | 01/15/2025. | 1.F FE..........
AFFIRM INC AFFRM_21-Z1 1.070%
00834C 3 |08/15/25 .| 09/15/2021. | Paydown 394,177 394,177 14 08/15/2025.
01741R AL 6 |ALLEGHENY TECH INC 4.875% 10/01/29 .. | 09/16/2021. | SEA PORT GROUP LLC 332,063 330,000 0 10/01/2029.
ALLEGRO CLO VIII LTD ALLEG_18-
01750L  AA 1 [1.226% D1 09/16/2021. | MORGAN STANLEY & CO.....coccovee [ vorerermrernemmvrrnernes | vveens 5,005,800 | ....... 5,000,000 | ...... 5,002,500 | .... (287) (287) 5,002,213 | .covveiererrns | 003,587 | ... 3,587 | 27,635 | 07/15/2031.
NUMERICABLE GROUP SA 5.500% CITIGROUP GLOBAL MARKETS
02156L AC 5 |01/15/28 D{09/24/2021. | INC/ e | e 817,000 | .......... 800,000 ....824,824 (2,139) (2,139) ..822,685 |....ccocovvrinns | ceerene(5,685) | .........(5,685) | ....... 19,922 | 01/15/2028.
AMERICAN AIRLINES 2017-1 CLASS
02378L  AA 1 |5.180% .. | 08/15/2021. | Redemption  100.0000 rreee | e 100,630 | .......... 100,630 | ..coveeee 100,630 | .coverveeene 100,630 | coveverivrreiere [ e 0 [ o | v 100,630 | .ovveveiieees | v [ e 0 [ 5,213 | 08/15/2023. |3.APL..........
AMERICAN FINANCE TRUST INC KEYBANC CAPITAL MARKETS
02608A AA 7 |4.500% 09/3 L 09/30/2021. | INC. e | e 361,800 | .......... 360,000 | .......... 360,000 | ..oveurercirnrineiens | ceereerienienies [ e (0 OO ISV 360,000 | ..o | e 1,800 | .o 1,800 | .o 09/30/2028. |4.AFE.........
APPLEBEES / [HOP FUNDING LLC D
03789X AD 0 |4.194% .. | 09/05/2021. | Paydown 7,500 | e 7,500 | oo 7,500 | oo 7,500 | oo [ e 0 7,500 | v | cerverieenieeins | e 0 | oo 236 |06/07/2049.|2.BFE.........
ASHTON WOODS USA LLC / ASHTON JP MORGAN SECURITIES LTD
045086 AP 0 |4.625% 0 . 109/09/2021. |[LDN e | e 145,544 | ......... 145,000 | .......... 145,000 | coooovvnreeerrenienins | reeeeeereninnin | ceerveeisniesnens (0 ORI DS 145,000 | oo | e 544 | oo 544 | .o 04/01/2030. |4.B FE.........
BANC OF AMERICA FUNDING CORPOR
05990T AU 1 |3.750% .| 09/01/2021. | Various............cccvun.. [ESTTUSRRUIN RO 132414 | ... 132414 | ... 132,414 | v 132,414 | oo [, (0 RO DT 132,414 | oo e | v 0 | e 3,338 | 02/01/2037. | 1.AFM.........
BAYLOR SCOTT & WHITE HOLDINGS
072863 AJ 2 |2.839% 1 .1 08/19/2021. | GOLDMAN SACHS & COMPANY.. | ...coovvverrvrrrinirnes | e 1,545,180 | ....... 1,500,000 | ....... 1,500,000 | ..coouveniiniinriinenns [ e | e 0 | oo | s 1,500,000 | ...vovreeriiens | v 45180 | ......... 45,180 | ....... 24,723 | 11/15/2050. | 1.D FE.........
BANKERS HEALTHCARE GROUP
08861Y AA 4 |SECUR 1.420% ..109/17/2021. | Paydown 90,986 | ............ 90,986 90,983 | ..o | s . 3 3 [ e | e 90,986 | ... | v | e (01 I 358 | 11/17/2033.1.C FE.........
BUILDERS FIRSTSOURCE INC 6.750% JP MORGAN SECURITIES LTD
12008R AM 9 |06/01/ .| 08/04/2021.|LDN e | e 529,650 | ......... 495,000 | .......... 531,967 | .oocveeeeeerneineinens | e | i (3,261) (3,267) [ oovevneerreireins | e 528,706 | ...coovevrrrirens | cevrrrinnn 944 | e 944 | ... 6,033 | 06/01/2027.|3.B FE.........
CIFC FUNDING LTD CIFC_13-1A
12548F AS 9 [6.776% 07/ D|07/29/2021. | SOCIETE GENERALE JEOTTTRTRII PV 1,240,625 | ....... 1,250,000 | ....... 1,246,563 | ........... 1,206,570 | ........ 19,845 | .ooovivines 722 20,567 | cooocrerrereeiinne | ceerreinns 1,227,137 [ oo | s 13,488 | ......... 13,488 | ....... 69,051 | 07/16/2030. |4.AFE.........
CIFC FUNDING LTD CIFC_17-5A
1255IN  AA 5 |6.234% 11/ D| 07/29/2021. | BANK OF AMERICA N.A.....ccoovvvvnie | verimrernennsniinirines | veeens 1,241,938 | ....... 1,250,000 | ....... 1,250,000 | ....ccoo.e. 1215224 | ........ K (S K0 (T IR I 1,250,000 | ..ovevuevrnreens | v (8,063) | .......... (8,063) | ....... 62,846 | 11/16/2030. | 3.C FE.........
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CITIGROUP GLOBAL MARKETS
126307 BH 9 [CSCHLDGSLLC 4.500% 11/15/31......... L 1097242021 [INCI e | s 49,625 50,000 50,000 | .ovoooeeeerreeineiienes | e | e (U OO ISR 50,000 [ ..ooovverriies | e (375) [ ceveeerreeae(BT5) [ o 844 1 11/15/2031.|3.CFE.........
CWHL_06-8 CWHL 2006-8 1A1 6.000%
126694 3B 2 |05/01 .| 07/29/2021. | Various.................... 230,951 267,324 243828 | ............ 222,668 | ....coooovoriianns | s (6,670) (6,670) | .oovvevreeenies | v 215,999 | .o | e 14,952 | ... 14,952 | ... 9,364 |05/01/2036.|1.D FM.........
CWHL_06-8 CWHL 2006-8 1A1 6.000%
126694 3B 2 |05/01 .| 08/01/2021. | Various.................... 6,123 | oo 6,460 | ...coooonnee. 5,892 | oo 5,381 | oo | v 742 742 6,123 | oo | e | vneniiennenn0 | 1,555 |05/01/2036. |4.B FM.........
CVS PASSTHROUGH TRUST  3.901%
12702 AA 4 |10/10/39 .1 09/10/2021. | Various.................... 52,194 | .. 52,194 52,194 | ..... 52,194 | oo | e 0 [ oo [ s 52,194 | oo e | o0 | s 1,358 | 10/10/2039. [2B ..............
CHARTER COMMUNICATIONS CTL
12708# AA 4 [5.550% 07/1 .1 09/15/2021. | Redemption  100.0000.........cccces | corvvermmeverernririreiins | ceveeieens 18,076 | ...cccceee. 18,076 | ............ 18,076 | vvvevenne 18,076 | ..o | e (U OO ISV 18,076 | v | v | vererireneienen0 | e 672 | 07/15/2035.|2.B PL..........
CHENIERE ENERGY PARTNERS LP
16411Q AL 5 |3.250% 01/ .. 109/27/2021. | GOLDMAN SACHS & COMPANY... | .....ccvveervriiririranes | v 645,600 | .......... 640,000 640,000 | ..o | e | e 0 [ oo [ e 640,000 | ... | e 5,600 | .........5,600 |........... 116 |01/31/2032.|3.BFE.........
203372 AX 5 |COMMSCOPE INC 4.750% 09/01/29....... .. 1 08/12/2021. | BANK OF AMERICA N.A......oovvveones | o | v 150,563 | .......... 150,000 150,000 | ovoooeveerrreerreierens | ereeineeeieenies | e 0 [ oo [ e 150,000 | .cveoreveerrrins | e 563 | coreerrnn 563 | s 09/01/2029. | 4.BFE.........
227046 AB 5 |CROCSINC 4.125% 08/15/31................. .. | 08/06/2021. | SEA PORT GROUP LLC. 391,850 390,000 390,000 | ..oooveeeereiennies | e | e (U OO ISP 390,000 | ..oovveereias | s 1,850 | .o 1,850 | i 08/15/2031. |4.AFE.........
CROWNROCK LP / CROWNROCK FINAN
228701 AG 3 |5.000% .. | 08/23/2021. | Various.................... FETSTORRIN I 662,269 | .......... 650,000 (854) [ oo [ e 877,204 | i | 10 (14,935) | ... (14,935) | ... 11,285 | 05/01/2029.
25470X BB 0 |DISHDBS CORP 7.375% 07/01/28......... .. | 07/20/2021. | RBC DOMINION SECURITIES INC | ... 296,038 275,000 (618) [ covoeveerrieens [ 298,011 | i | oo 2T | i 27 | 11,324 | 07/01/2028.
25470X BC 8 |DISHDBS CORP 5.125% 06/01/29......... .. [ 09/03/2021. | VAMOUS.........ocvveirierirriniiniinsiiiens [ e | s 694,000 | .......... 700,000 0 | oo | eereereennn 700,000 [ oo | ceveenn(6,000) | ... (6,000) | ... 7,759 | 06/01/2029.
ELECTRONIC ARTS INC  1.850%
285512 AE 9 |02/15/31 <1 09/29/2021. | VAIIOUS......oooomvverrvirevirneiierniins | cevevireesissesiesesins | eeveens 7,129,155 | ....... 7,250,000 7,230,208 | ..o [ e 921 921 7,231,128 (101,973) | ......(101,973) | ....... 68,155 |02/15/2031.|2.AFE.........
HEALTHSOUTH CORPORATION
29261A  AE 0 |4.625% 04/01/3 < | 09/30/2021. | VAIIOUS........ooovvererirerirrerieeiiens | cerevisseniseeseeseiees | ceveens 1,051,331 | ....... 1,000,000 1,066,250 | ... | e (2,549) (VT1e) N TN R 1,063,701 | ..o | oo (12,370) | ........(12,370) | ............ 2411 04/01/2031. |4.AFE........
GLOBAL CASH ACCESS HOLDINGS IN
30034T AA 1 |5.000% .1 06/30/2021. | JEFFERIES & COMPANY INC....... | ccovvoervviereviiniirns | v 188,700 | .......... 185,000 185,000 | ovvooeeeeeeimeiienes | ererieneiieneies | oo 0 [ o [ e 185,000 | .ovevoreeieriees | e 3,700 | .cceccc. 3,700 | oo 07/15/2029. |4.BFE.........
EXETER AUTOMOBILE RECEIVABLES
30165X AB 1 |0.270% 0 .1 09/15/2021. | PaYAOWN.........ovvieviriirciiineiiiins | coveviesniieneisnniis | cevviis 544,566 | ........ 544,566 544,651 | ..o | e (85) [(C1<) T N IS 544,566 | ......coocovvvins | o | o0 | s 205 | 01/16/2024. | 1.AFE.........
FLNG LIQUEFACTION 2LLC 4.390%
30288 AE 0 |12/31/3 0771072021, | VAIIOUS.......ooooevevrieiciiineiiineiiins | covviiissiissniisnssiis | s | conmessssssssssssnnes | srsssmssssnsssnnsses | sonnmssssnsssmsssnsses | srvsnnssnnsis | aosssnsssnnis 0 [ oo e | v | e | 0 | 1,138 | 12/31/2038. | 2B FE.........
CITIGROUP GLOBAL MARKETS
364760 AP 3 |GAPINC 3.625% 10/01/29.......ccccormvrrenn. L 1097282021, [INC/ e | s 310,000 | .......... 310,000 310,000 [ oo | e | e 0 [ oo [ e 310,000 | .o [ e [ errnrriinnens0 [ 94 |10/01/2029. | 3.C FE.........
GLOBAL SC FINANCE SRL SEACO_20
37959P  AA 5 |2.170% 09/17/2021. | VAMIOUS.........ovoomrverrrvierrinniinniins | weeevienesisessinnenes | e 5,994,772 | ....... 5,930,705 5,930,659 | ........... 5,930,110 | ..ecvverrriieeni | e 182 182 5,930,292 | ...oveeriiienns | e 64,480 | .........64,480 | ...... 79,968 |10/17/2040. | 1.F FE..........
GLOBAL SC FINANCE SRL SEACO_20
37959P AC 1 |2.260% 09/17/2021. | Paydown 62,545 | ............ 62,545 | ........... 62,843 | ..cooovv 62,834 | ..o (290) (P22 0) | N IO 62,545 | ..o | e | o0 | s 944 1 11/19/2040. | 1.F FE..........
GLOBAL SC FINANCE SRL SEACO_21
37959P  AG 2 |1.950% 09/17/2021. | Paydown 6,329 0 6,329 08/17/2041. | 1.F FE..........
GRIFOLS ESCROW ISSUER SAU
39843U AA 0 [4.750% 10/15 09/29/2021. | WELLS FARGO & CO.............ccc0... 25,438 25,000 25,000 | oo | s | s (U OO IS 25,000 [ .oooovvinnri | s 438 | 838 | 10/15/2028.|4.BFE.........
HIN TIMESHARE TRUST HINTT_20-A
40439H AA 7 |1.390% .1 09/09/2021. | Paydown 238,501 238,501 238,465 | ......co...... 238,465 | .....coovcvrriens | i 36 36 | e | i 238,501 | ..o | e | o0 [ e 2,198 | 10/09/2039. | 1.AFE.........
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HIN TIMESHARE TRUST HINTT_20-A
40439H AB 5 |2.230% .. | 09/09/2021. | Paydown 52,868 | ..coooonen 52,868 52,854 | ...... 52,851 | covevrrrerrerns | s 17 L1 ST IR 52,868 | ...ovvrcerinins [ e [ e (V1 IO 782 |10/09/2039. | 1.F FE..........
HIN TIMESHARE TRUST HINTT_20-A
40439H AC 3 |3.420% .. | 09/09/2021. | Paydown 35,775 35,775 35,771 | ...... 35,767 |... 8 10/09/2039.
443201 AA 6 |ARCONIC INC 6.875% 05/01/25.............. .1 09/02/2021. | Call  117.5000.......cmrvrrrrerernenn [ eorrririeriinrineriienins | cerneenna 978,775 | .......... 833,000 | .......... 967,363 | ..o (7,367) 05/01/2025.
ICAHN ENTERPRISES LP  4.375%
451102 CA 3 |02/01/29 ..| 07/12/2021. | Tax Free Exchange o e | s 1,325,019 | ....... 1,350,000 | ....... 1,324,738 | ..o | o . 281 281 02/01/2029. | 3.C FE.........
ICAHN ENTERPRISES LP  4.375% CITIGROUP GLOBAL MARKETS
451102 CC 9 |02/01/29 .| 07/21/2021. | INC/ 686,883 53 02/01/2029.
45258  AA 5 |IMOLA MERGER CORP 4.750% 05/15/29| .. | 08/13/2021. | Various.................... reennn.354,813 (129) 05/15/2029.
45688C AB 3 |INGEVITY CORP 3.875% 11/01/28......... .. 1 09/30/2021. | GOLDMAN SACHS & COMPANY.. | ... 334,163 335,000 | .......... 333,251 74 11/01/2028.
INTERCONTINENTAL EXCHANGE INC
45866F AG 9 [3.450% 0 ..107/30/2021. | TD SECURITIES USALLC.....ccovvre | corrrererrnnirvinnirerinns | v 2,470,127 | ....... 2,325,000 | ....... 2478427 | oo | v | e [QEIC10Z ) R I (13,604) 2,464,823 | ....ocovvviens | e 5,303 | .o 5,303 | ...... 29,411 1 09/21/2023. | 2.A FE.........
INTERNATIONAL GAME TECH 4.125% JP MORGAN SECURITIES LTD
460599 AF 0 |04/15/2 .| 07/20/2021.|LDN e | e 312,060 | .......... 300,000 | .......... 311,850 | ooveeieeieiieeinees | e (340) (RZ10) ) IO RN 311,510 | v | e 550 | oo 550 | ..o 4,022 | 04/15/2026.|3.C FE.........
INTERSTATE POWERSLIGHT CO
461070 AL 8 |3.250% 12/01 .1 07/30/2021. | WELLS FARGO & CO......covverrrrenne [ errerrerineirnsrisseinns | veeens 2,151,980 | ....... 2,000,000 | ....... 2,162,480 | ovoueveerinerrenineins | e | e (9,296) (9,296) 2,153,184 | oo | e (1,204) | ..o (1,204) | ....... 43,694 |12/01/2024.2.AFE.........
ISRAEL ELECTRIC CORPORATION LT
465077 AL 9 |4.250% D 08/19/2021. | ISSUING COMPANY......ccvummrermernns [ eorerirererneemsninernes | oveeens 9,195,200 | ....... 8,210,000 | ....... 7,905,353 | ..covrnee AT (VN Y A T 16,772 | v | s 16,772 [ e | v 7,987,528 | ....ovvvvrrrnen 1,207,672 |..... 1,207,672 | ..... 353,771 | 08/14/2028.|2.BFE.........
JAGUAR LAND ROVER AUTOMOTIVE P
470108 AM 6 |5500% D 08/06/2021. | BANK OF AMERICA N.A......ccovvene [ wormrerrrinninerirerines | v 548,625 | .......... 550,000 ....552,225 (29) (29) 552,196 [ .vvevvevcreens [ eeeeene(3571) | ciieea(3,571) | e 2,185 | 07/15/2029.
489399 AL 9 |03/01/29 .. | 08/26/2021. | Various............cc...... [ESTUUIN RO 662,844 | .......... 650,000 ....666,770 (605) (605) 866,165 | ...oovvrirrinns [ erene(3,321) | i (3,321) | e 16,420 | 03/01/2029.
KRAFT FOODS GROUP INC KRAFT
50076Q AE 6 |FOODS INC 5% .| 09/21/2021. | Various............cocvene. 565,936 | .......... 450,000 | .......... 518,625 | ..uvvurveererieinees | e (710) (UAT0) ) T 517,915 | oo | s 48,021 | ......... 48,021 | ...... 16,382 | 06/04/2042.|3.AFE.........
KRAFT FOODS GROUP INC  6.500%
50076Q AN 6 |02/09/40 ..| 07/20/2021. | JSES vt | s 461,754 (274) 02/09/2040.
50152# AL 1 |KWIKTRIPINC 4.080% 05/24/37. .. | 08/24/2021. | Various.. 68,594 ..68,594 0 05/24/2037.
LCM LTD PARTNERSHIP LCM_15A CITIGROUP GLOBAL MARKETS
50184N AQ 5 [3.834% 07/ D|07/29/2021.|INC/ e | e 1,494,375 | ....... 1,500,000 | ....... 1,488,750 | ....ccoo.e. 1,471,370 | ........ 17,260 | ..oovoeenee 1,066 | .ooocereeririns [ e 18,326 [ ..cvoeveerieres | e 1,489,695 | ....coovveerinns | ervrenns 4,680 | ..ooone. 4,680 | ....... 46,555 |07/20/2030. [ 3.AFE.........
LCM LTD PARTNERSHIP LCM_18A CITIGROUP GLOBAL MARKETS
50188H AC 5 [6.084% 04/ D|07/30/2021.|INC/ s | e 1,855,000 | ....... 2,000,000 | ...... 2,000,000 | ..covrnee 1,837,258 | ...... 162,742 | coooveerveviiens | v | e 162,742 2,000,000 ...(145,000) | ...... (145,000 | ....... 98,162 | 04/20/2031.|4.AFE.........
LCPR SENIOR SECURED FINANCING CITIGROUP GLOBAL MARKETS
50201D AD 5 [5.125%0 D|07/29/2021. | INC/ e | s 77,042 | oo 75,000 | .oovvrnees TT384 | oo | v (60) ((G0) ) SOOI IR 77,283 | oo [ e (241) | covverirs (241) ] coonvee. 1,303 |07/15/2029. |4.AFE.........
LADDER CAPITAL FINANCE HOLDING JP MORGAN SECURITIES LTD
505742 AP 1 |4.750% . 107/29/2021. [LDN e | o 494,063 | .......... 500,000 | .......... 501,688 | ... [ e (31) () R IS 501,657 | .o | e (7,595) | .ovvvee (7,595) | voveee 2,434 | 06/15/2029. | 3.B FE.........
513075 BW 0 |LAMAR MEDIA CORP. 4.875% 01/15/29. | .. | 08/24/2021. | Various.............c...... vt | s 423,365 | .......... 400,000 | .......... 421,000 | oo [ s (498) (498) | cvvvvvenrreries | v 420,502 | ...ooovvvrcrires | e 2,863 | oo 2,863 | ......... 6,994 | 01/15/2029. |4.AFE.........
LEHMAN XS TRUST LXS_07-15N
52524V AQ 2 |0.986% 08/2 .| 09/27/2021. | Various............ccc..eu.. s | e 112,199 | oo 112,106 | .oovvrneee 79,982 | cooovvvvrrina 87,808 | ..ovverererriiins | e 24,390 24,390 | .o | e 112,199 | oo e | e 0 | e 751 | 08/26/2047.|1.D FM.........
MPT OPERATING PARTNERSHIP LP
553420 AM 6 [3.500% 03 ..109/30/2021. | BANK OF AMERICA N.A.......oovvvns | crrreirerinerinineneninns | e 1,022,500 | ....... 1,000,000 | ....... 1,012,500 | oo | e (461) (461) [ v | e 1,012,039 | .o | e 10,461 | ......... 10,461 | ... 19,347 |03/15/2031. [3.AFE.........
MVW OWNER TRUST MVWOT_21-1WA
55389T AA 9 |1.140% 01 ..109/20/2021. | Paydown 59,880 ..59,880 59,864 16 ....59,880 01/22/2041.
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TIMESHARE LOAN BACKED NOTES MV
55400E AB 5 |2.730% .| 09/20/2021. | Paydown 91,793 91,793 92,341 | ... 92,327 | .ovvverrcrienns (534) (534) | covveeverieries [ e 91,793 | oo [ e [ e 0 | e 1,672 |10/20/2037. | 1.F FE..........
MANULIFE FINANCIAL CORP 4.061%
56501R AE 6 |02/24/3 A|09/24/2021. | GOLDMAN SACHS & COMPANY... | ...cvvuerirerirceriris | verees 2,302,272 | ....... 2,100,000 | ....... 2,130,702 | ..ovvvrnee 2,119,130 | oo (2,068) (2,068) 2,117,062 | .cooovvrerrer | e 185,210 | ....... 185,210 | ....... 93,335 | 02/24/2032. | 2.A FE.........
574599 BS 4 |MASCO CORP 1.500% 02/15/28............. .| 07/22/2021. | JEFFERIES & COMPANY INC....... [ coeveeeerneirneriiseines | veeens 2,075,850 | ....... 2,100,000 | ....... 2,096,556 | ..oeurvrnrirnnineinenins [ i | e 181 181 2,096,737 | oo | e (20,887) | ........ (20,887) | ....... 12,425 | 02/15/2028.|2.BFE.........
MATCH GROUP HOLDINGS Il LLC
57667J AA 0 |3.625% 10/ o [09/22/2021. [ VAMIOUS.......couvcveerererireireersniserins | cevereeessesssssnneninenes | avvees 1,102,750 | ....... 1,100,000 | ....... 1,100,000 | .oovvoveenreeereeinenns [ e | e (1 TN IS 1,100,000 | ..oveoereerenns | eevrrnen 2,750 | oo 2,750 | oo 10/01/2031. | 3.C FE.........
MCCORMICK&COMPANY
579780 AR 8 |INCORPORATED 0.900% . [09/30/2021. | TOWA SECURITIES.........covvimirinee | verererirnreirnnrverirenes | vvves 1,473,885 | ... 1,500,000 | ....... 1,496,040 [ ...oouvenrvericrienes | o 501 50T [ oo | eeviieinne 1,496,541 | ..cooiveviens | e (22,656) | ........ (22,656) | ......... 8,738 | 02/15/2026. | 2.B FE.........
MELLO MORTGAGE CAPITAL ACCEPTA
58549K AC 5 |2.500% . [ 08/01/2021. [ VANIOUS.......oourveerirrirrirreisninenins | vevereressneissiinerinenes | evvies 1,022,859 | ... 1,000,000 | ....... 1,016,408 | ...oovveerrnrrrcrienes | o (370) (K7/0) ] [T N 1,016,037 [ ..o | e 6,822 | ..ot 6,822 | ......... 4,208 | 05/01/2043. | 1.AFE.........
MILLICOM INTL CELLULAR S.A. 5.125%
600814 AN 7 |01/ D | 09/15/2021. [ VAHOUS......courvrevrrerrererieisernnierinnss | erveveressseresssnsineninns | evvvernns 141,143 | ......... 135,000 | ....coo.e. 127,575 | oo 129,020 | .oovvvririinne )] . 356 354 | e | e 129,374 | oo | s 11,768 | ......... 11,768 | ....... 35,785 | 01/15/2028. | 3.B FE.........
670001 AC 0 |Novelis 5.875% 09/30/26...........c.coucernecne oo | 07/29/2021. | VAIHOUS.......ceuvrveerierereereriserseriens [ eoreeenneeississsienines | eenernnes 995,352 | .......... 960,000 | ...... 1,000,800 | ..ovoveernreenrrreerenes [ e | e (2,285) (V20231 IR ISV 998,515 | ..vvuvvrerrinns | cerins (3,163) | .vevvvs (3,163) | ....... 11,750 | 09/30/2026. | 4.AFE.........
OCTAGON INVESTMENT PARTNERS XX
675900 AQ 1 [7.125% D 07/29/2021. | MORGAN STANLEY & CO.....ccccves [ vverermrernrenrrieniines | v 4,500,450 | ....... 4,500,000 | ....... 4,432,500 | ........... 4,440,811 | oo | e 4,942 4,942 | oo | e 4,445,753 | oo | e 54,697 | ........ 54,697 | ... 232,815 |02/14/2031.|3.C FE.........
SPRINGLEAF FINANCE CORP  4.000% CITIGROUP GLOBAL MARKETS
682691 AA 8 |09/15/3 C107/28/2021. [ INC/ e | e 698,250 | .......... 700,000 | .......... 695,468 | ......ooereriniienns | v (V] 45 43 | i | e 695,512 | oo | e 2,738 | .o 2,738 | ....... 10,500 | 09/15/2030.|3.C FE.........
PAPA JOHNS INTL INC. 3.875%
698813 AA 0 |09/15/29 . [09/17/2021. | WELLS FARGO & CO....coecovvrenrins | cevireeirneriseiseinenes | cvis 1,272,906 | ....... 1,265,000 | ....... 1,265,000 | ..o [ e | e (1 RN IS 1,265,000 [ ..oovoorveerinns | ervrenns 7,906 | .oooonee. 7,906 | ..ccoonee 953 |09/15/2029. |4.AFE.........
PENSKE TRUCK LEASING COMPANY L
709599 AX 2 [4.200% .1 07/16/2021. | GOLDMAN SACHS & COMPANY... | coooverrrereencrinenes | crves 3,955,140 | ....... 3,500,000 | ....... 3,590,930 | .ovrvrne 3,560,512 | covoovvvrerreries [ e (4,980) (4,980) 3,555,532 | oo | e 399,608 | ....... 399,608 | ..... 118,008 | 04/01/2027.|2.B FE.........
PERFORMANCE FOOD GROUP INC
71376L  AE 0 |4.250% 08/0 .| 07/13/2021. | BMO-LCP 55,413 55,000 55,000 | evourerrrrerirenirinins | e | e (1 ORI ISP 55,000 | .ooovvereerenins [ s A3 | s A3 | 08/01/2029. |4 B FE.........
PETROBRAS GLOBAL FINANCE BV
71647N  AF 6 [4.375% 05/ D|{09/29/2021. | Call  106.1280.........ccovmrrrrerireres [ rrrerirererneesseinernes | veeens 1,379,664 | ... 1,300,000 | ....... 1,027,500 | ...ccooeee 1,189,678 | ..o 32,205 K70 T IR IR 1,221,883 | .o | v 78,117 | v 78,117 | ..... 128,482 | 05/20/2023.|3.C FE.........
SUSQUEHANNA FINANCIAL
723787 AU 1 |PIONEER NATRES CO 0.550% 05/15/23|.. | 07/29/2021. [GROUPLL | | oo 2,001,640 | ....... 2,000,000 | ....... 1,999,880 | ..o | verrereireienens | e 12 12 [ | s 1,999,892 | ..o | e 1,748 | e 1,748 | ......... 2,261 | 05/15/2023. | 2.B FE.........
POWERTEAM SERVICES LLC 9.033%
73939V AA 2 | 12/04/25 L 109/22/2021. | VaTIOUS......ccvvnrirviricererinnisirssienns | v | cvveenes 973,040 | .......... 890,000 | .......... 987,900 | ..o [ e | e (7,571) (U274 ) | N 980,329 | ..o | e (7,289) | ..vvve. (7,289) | ....... 31,069 | 12/04/2025. |4.C FE.........
PRIMOSE SCHOOLS PROSE_19-1A
74166Y AA 8 |4.475% 07/ o[ 07/30/2021. [ VAMIOUS. ......couvveevrrcrireireiisiinenins | cevireeissesissiseniienes | aviies 1,218,797 | ....... 1,166,938 | ....... 1,242,059 | ........... 1,248,513 | .o | i 2,338 2,338 | oo | s 1,248,851 | .ovooieireicns | e (30,054) | ........ (30,054) | ....... 26,293 | 07/30/2049.| 2B FE.........
CITIGROUP GLOBAL MARKETS
74168L AA 4 |COTT HOLDINGSINC 4.375% 04/30/29. |..|07/20/2021. | INC/ | | e 498,100 | .......... 500,000 | .......... 495,625 | ..o [ s | e 78 T TR [ 495703 | ..o | e 2,397 | oo 2,397 | .o 4,983 | 04/30/2029. |4 BFE.........
PROVIDENCE ST JOSEPH HEALTH
743756 AC 2 (3744% 10/ .1 08/19/2021. | BARCLAYS CAPITAL INC......ovvouiee [ worerirererneervrisirnes | e 4,305,134 | ....... 3,653,000 | ....... 3,555,794 | ........... 3,558,675 | .ooorvreriirins | e 1,798 1,798 3,560,473 | oo | e 744,660 | ....... 744,660 | ..... 121,192 | 10/01/2047.|1.D FE.........
750731 AA 9 |02/10/49 .1 09/10/2021. | Redemption ~ 100.0000 2,198 | oo 2,198 | oo, 2,198 | oo 2,198 | oo [ s 0 2198 | e | e | s 0 | e 55 | 02/10/2049. | 2A ..............
ROCKET MORTGAGE LLC / ROCKET M
77313L  AB 9 [4.000% .1 09/23/2021. | BANK OF AMERICA N.A.....ccoovvene [ cornrireriinninsriienines | e 707,875 | .......... 700,000 | .......... 700,000 [ .ooveerereirenineenens | cerrerineeenies [ e (0 RO DV 700,000 | ..o | e 7875 | oo 7875 | oo 10/15/2033. | 3.AFE.........
7846EL AD 9 |SPCM SA 3.125% 03/15/27.......ccccovvvrrnnee D|09/29/2021. | BANK OF AMERICA N.A.......coovvivns | vornrermrrnerinineireninns | crrveinnd 680,000 | .......... 680,000 | .......... 680,000 | ..o | e | e 0 [ o | v 680,000 | ..o | e | e (01 IO 649 | 03/15/2027.|3.AFE.........
SANTANDER DRIVE AUTO RECEIVABL
80285W AD 9 |0.520% .1 09/15/2021. | Paydown 30,364 | ............ 30,364 30,399 | i | s (34) (75 RN ISR 30,364 | .oovveerireins | e | e (U I 26 | 07/15/2024. | 1.AFE.........
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SMITHFIELD FOODS INC  4.250%
832248 AZ 1 |02/01/27 < | 09/30/2021. | VAIIOUS.........coovverererrrirrerinniirns | ceveverssenisesieseiens | ceveens 7,254,162 | ....... 6,600,000 | ....... 6,712,992 | ........... 6,674,170 | ..ovvoevevecc | e (6,966) (6,966) 6,667,205 | .....oovveerrs | e 586,957 | ....... 586,957 | ..... 286,786 | 02/01/2027.|2.C FE.........
SOUND POINT CLO LTD SNDPT_19-1
83611K AE 2 |3.034% .1 08/05/2021. | PaYdOWN........ooomrvrivniinniiinniiins | coveeieneiiesesienniis | oo 5,000,000 | ...... 5,000,000 | ....... 5,000,000 | ........... 5,000,000 {...ooomrrieniis | s 0 5,000,000 | ..o [ e | e 0. 124,671 | 01/20/2032. | 1.F FE..........
SOUTHWESTERN ENERGY COMPANY
845467 AS 8 |5.375% 03/ . 109/20/2021. | VaTIOUS.......cvvrvrvierreirerinsisirenierns | evvissiesississsssnenns | oves 1,325,438 | ....... 1,300,000 | ....... 1,303,750 | o | e (16) (§1) ) T IS 1,303,734 | o | e 21,704 | ......... 21,704 | ......... 1,150 | 03/15/2030. | 3.B FE.........
SPIRITS OF ST LOUIS BASKETBALL
848609 AA 1 |5.300% . 109/30/2021. | Various..........c.ouvee 26,347 26,347 26,347 | ...... 26,347 | oo | e 0 [ o | e 26,347 | o | e | e 0 [ 1,736 | 03/31/2033.2.C PL.........
SUNNOVA ENERGY CORP  5.875%
86745G AF 0 |09/01/26 .. | 08/11/2021. | BANK OF AMERICA N.A 291,450 290,000 | .......... 286,404 | ... | e | e 0 [ oo [ e 286,404 | ... | e 5,046 | ........... 5,046 | ..ocoorrrrernnenn 09/01/2026. |4.BFE.........
86765L AR 8 |SUNOCOLP 4.500% 05/15/29................ .. | 07/07/2021. | Tax Free Exchange..........ccccoccoueves | covienvviieniiiinniiiinns | o 1,019,952 | ...... 1,000,000 | ....... 1,020,000 | ..ooovvoriniineis | e (48) () N IS 1,019,952 | oo [ e | e (U I 6,500 |05/15/2029.|3.CFE........
TAL ADVANTAGE VII LLC TAL_20-1
87407R  AA 4 |2.050% . 109/20/2021. | PaydOWN........ccourvrrvrireriersnineirenns | v | s 164,063 | .......... 164,063 | .......... 163,997 | .ovvviinene 163,990 | oo | e 73 T3 | e | e 164,083 | .ooovovreveins [ v | e 0 [ 2,242 | 09/20/2045. | 1.F FE..........
TALEN ENERGY SUPPLY LLC 6.625% CREDIT SUISSE SECURITIES
87422V AG 3 |01/11512 S108/17/2021. |USAL e | o 291,375 | oo 350,000 | .......... 357,875 | oo | e (522) (172 SR R 357,353 | oo | e (65,978) | ........ (65,978)| ....... 13,784 | 01/15/2028.|3.C FE.........
TALEN ENERGY SUPPLY LLC 7.625%
87422V AJ 7 |06/01/2 .1 08/13/2021. | Various................... 223,431 260,000 | .......... 261,378 | ..o | e (53) ((C56) 1 O IS 261,325 | ..o [ e (37,893) | ........ (37,893) | ......... 4,185 | 06/01/2028.|3.C FE.........
TAP ROCK RESOURCES LLC  7.000% JP MORGAN SECURITIES LTD
87602L AA 0 |10/01/26 . 109/23/2021. [LDN i | e 156,938 | .......... 155,000 | .......... 155,000 | .ovoooeeeereeireiienes | ererieneiienenes | oo 0 [ oo [ e 155,000 | .ovoooeeieriien | e 1,938 | ..ccceee. 1,938 | .o 10/01/2026. |4.C FE.........
88033G DA 5 | TENETHLTHCR CORP 5.125% 11/01/27| .. | 08/24/2021. | JSES.......coovemrrvimmrriierrinereiineniiinns | corvviseesissesisnssins | cevvinend 603,601 | .......... 575,000 | .......... 802,313 | ..o | cevrveneiennins | e (1,852) (1,852) | oo | e 600,460 | ... | e 3,140 | oo 3,140 | ......... 9,414 | 11/01/2027.|4.AFE.........
TEXTAINER MARINE CONTAINERS LT
88315L AG 3 |2.100% .. 109/20/2021. | PaydOWN..........oeveeririrniiiririiieens [ cevieeeiisneiieneiienes | v 123435 | ........ 123,435 A3 | e | e 128,435 | i e [0 [ 1,739 | 09/20/2045.
893647 BB 2 | TRANSDIGM INC 6.375% 06/15/26......... .. | 08/11/2021. | BANK OF AMERICA N.A. 644,531 | ......... 625,000 (806) | vvoveverrereries | evrieereenn029,013 | i | 015,519 | 115,519 | 26,341 | 06/15/2026.
TRITON CONTAINER INTERNATIONAL
89675* AP 2 |6.600% D| 08/30/2021. | Call ~ 104.0214 2,226,059 | ....... 2,140,000 | ....... 2,140,000 ...2,140,000 0 2,140,000 | ..o [ [ evinneiinnn0 [ 203,759 | 08/30/2021.
TRITON CONTAINER INTERNATIONAL
89675 AR 8 |6.650% D[ 08/30/2021. | Call  104.0547........cocooeerrrrmrrins [ correreriereiieriirenes | v 686,761 | ......... 660,000 | .......... 660,000 | .........cc... 660,000 | ...oovverrriienns [ s 0 [ oo [ e 660,000 | ... | oo [ e 0. 63,336 |08/30/2021.|2.C FE.........
UAL PASS THROUGH TRUST SERIES
909287 AA 2 |UALCorpC o 07/02/2021. | VAIIOUS.........coovverevercieereeeeireiirens | covevesesenienesisnesis | oeeeeeeenes 10,503 | ...occoceeee 10,503 | oo 9137 | oo 10,239 | .o 264 264 | . | s 10,503 | oo | e | e (U O 07/02/2022.|3.C FE.........
UNITEDHEALTH GROUP INCORPORATE
91324P EB 4 |0.550% .| 07/30/2021. | BNP PARIBAS..........coovoirriinriiins | corvvsseiieneiiesnis | oo 3,002,700 | ....... 3,000,000 | ....... 3,000,630 | ..o [ e (130) (130) 3,000,500 | ..o | e 2,200 | ........... 2,200 | ....... 3,392 |05/15/2024.|1.GFE.........
VOYA CLO LTD VOYA_18-1A 1.084%
92917A  AA 4 | 04/19/3 C|09/16/2021. | BANK OF AMERICA N.A.........coooo. | v | s 1,391,821 | ... 1,390,000 | ....... 1,390,626 | ....ovvvrriiriiiniis | e (53) [(C5C) N IS 1,390,572 | ..o | s 1,249 | ..o 1,249 | ... 2,637 |04/19/2031.|1.AFE.........
ANGLIAN WATER SERVICES FINANCI
G0369@ AK 2 |5.180% D] 09/08/2021. [Call  101.1152......ccviiirvrircirerns | ervreererineresessiserinns | e 5,763,565 | ....... 5,700,000 5,739,216 | .......... 5,714,670 | oo | eeeene(10,829) | v [ (10,829) 5,703,841 | .o [ ceeenn(3,841) | ... (3,841) | . 287,470 | 12/05/2021.
G3424* AA 3 |G4SPLC 6.150% 05/13/26. D|07/24/2021. |Call ~ 117.2292 3,516,875 | ... 3,000,000 .3,000,000 50,855 3,050,855 | ......cccocuerunes | nnr(50,855) | ........(50,855) | ..... 626,763 | 05/13/2026.
G3424* AB 1 |G4SPLC 6.370% 05/13/29.... .. | D] 07/24/2021. [ Call  125.7350.......ccccvvrmrrrrnrris [ eevrrreirireiieneiinnes | e 1,383,085 | ....... 1,100,000 20114 | | e TI210114 | [ (21,114) | i (21,114) | 325,064 | 05/13/2029.
G6363# AT 4 |NAC AVIATION 29 DAC 6.580% 03/14/25| D | 09/14/2021. | Basis Adjustment 208,238 | ....... 6,190,900 03/14/2025.
G6363# AV 9 |NAC AVIATION 29 DAC 4.790% 02/27/24| D | 08/27/2021. | Basis Adjustment 50,713 | ....... 2,044,553 02/27/2024.
G6363# AW 7 |NAC AVIATION 29 DAC 4.920% 02/27/26]| D | 08/27/2021. | Basis AdjUStMENt...........cccuvrrrerires | overirerierinniicsiinns | e 78,113 | ... 3,068,779 02/27/2026.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

6'5030

1 2 4 5 6 7 8 9 Change in Book/Adjusted Carrying Value 16 17 20 21 22
11 12 13 14
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Foreign Stock Stated | Modifier and
i Valuation Year's Temporary | Total Change Book/Adjusted | Exchange Dividends | Contractual | SVO Admini-
g| Disposal Number of Increase | (Amortization)| Impairment | in B./A.C.V. Carrying Value at | Gain (Loss) Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost (Decrease) | /Accretion | Recognized| (11+12-13) Disposal Date | on Disposal During Year Date Symbol
EOLICA MESA LA PAZ S DE RL DE

P4001# AA 8 |5.980% 1 . | 09/20/2021. | Redemption  100.0000 27,787 27,787 VALY I Y (I R [( RO [ 27,787 | oo L [ v | i 1,246 | 12/20/2044.|2.CPL.........
3899999. Total - Bonds - Industrial and MiSCellanous..............ccuuiiiiiiiiiis o ...124,159,884 |....130,260,979 | ....119,867,312 239,792 | ........ 50,660 | ...... 55,440 | .......... 235,012 |0 | e 120,037,765 | ..coovnrnnncd 0 .4,143,798 XXX XXX
Bonds - Hybrid Securities

JPMORGAN CHASE&CO 6.750% CITIGROUP GLOBAL MARKETS

46625H  JQ 4 [12/31/49 L[07/20/2021. [INC/ e 13,812,500 | ..... 12,500,000 | .....12,500,000 | .........12,500,000 | ....cccoovrirrnnne [ conmrmmisrinniinns [0 ORI [P 12,500,000 |......ccocooeweerr | 1,312,500 |.....1,312,500 | ..... 822,656 | 12/31/2049. |2.BFE.........
4899999. Total - Bonds - Hybrid SECUMHIES. .....vveveiieririssiissiiser i s ssessenens 13,812,500 | ... 12,500,000 | .....12,500,000 | .........12,500,000 | ..cccovvvrecc0 [ i 0 ] i 0 | oo [0 OO o I [ 12,500,000 [ ..o 0]..1,312,500 |....1,312,500 | ..... 822,656 XXX XXX
Bonds - Unaffilited Bank Loans

000000 00 O |SUMMARY ADJUSTMENT........cccomvreurrrnnee .. 1 09/30/2021. | VARIOUS.......cocvoervmreiriieenerinnns [ ererirneenneiesnrnennes | evnneernenen,824 | i, 9,824 | ..o 9,824 | oo 9,824 | | e 0 9,824 | ..o | e | 0 10/31/2022. |3.B Z............

CAESARS RESORT COLLECTION LLC

12769L AB 5 |TL+L275 .. | 09/30/2021. | Various.................. 500,609 | .......... 504,973 | .......... 505,604 | .............494,813 | ... 770 | e, 1,112 1,882 [ s | e 496,693 | ....covvvrrrnes 12/23/2024.

45004K  AC 0 [IRIHOLDINGS INC 12/01/25. .| 09/30/2021. | Redemption  100.0000 500 | coeverrerennn95 | B84 | | 16 16 500 12/01/2025.

640720 AK 8 |CSCHLDGSLLC 04/15/27 .1 07/15/2021. | Redemption ~ 100.0000.........cccees | covrerrrrmrieremninnnin | cerrvmrerenn T | 1A | 8 12 1,111 04/15/2027.

PORTS AMERICA HOLDINGS INC TL

73703% AA 1 |+L275 1+ 09/30/2021. | VAIHOUS.......courvnrvneiirerirriseissninees [ eersesesseissessnsinns | soeseseeens 41,692 | ..o 41,692 | .ooounen 41,692 | oo 81,892 | s [ (1 ORI ISP 41,692 [ . e | eervreineeen0 [ i 513 | 04/28/2025.|3.B ..............

85236H AB 5 [STADCOLALLC 06/29/23................ .+ | 08/06/2021. | VAHOUS........ourveervenrirerirrerriiriinens | reverieresseesssinnines | oveens 5,664,230 | ....... 5,664,230 | ....... 5,664,230 | ..c...eee.5,613,540 | ..o | v 0 5,664,230 | ..ooovvverinrin | cerrerveiinnis | e | s 37,255 | 06/29/2023. 2.C ..............

92854* AA 2 | VIVINT SOLAR ASSET 2 PROJECT C...... .. | 07/30/2021. | Redemption  100.0000, 213,750 213,750 | .......... 213,750 {0 OO [P 213,750 | .o [ |0 [ s 1,256 | 12/28/2040.|2.BPL..........
8299999, Total - Bonds - Unaffiliated Bank LOANS...............cccovrierieriiieis oo 6,431,716 | ....... 6,436,080 | ....... 6,436,706 .. 1136 | oo 0 1,910 0 6,427,800 0]....3916 | ........3,916 | ....... 47 565 XXX XXX
8399997. Total - Bonds - Part 4 ....495,784,886 |....491,641,355 |...489,615,792 240,566 | ...(1,306,950) | ...... 55,440 | ...... (1,121,824) | .ovvvovveenl0 | s 486,500,743 11,822,125 XXX XXX
8399999. TOtal = BONGS. ... s ...495,784,886 |....491,641,355 |....489,615,792 240,566 | ...(1,306,950) | ...... 55,440 | ...... (1,121,824) | ..ovvviveieenl0 | s 486,500,743 11,822,125 XXX XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred

US BANCORP US BANCORP 3.5%

902973 15 5 |07/15/2049 . 1 08/06/2021. | UBS SECURITIES LLC.........cc0.cc. 80,000.000 | ....... 2,001,600 | ..o | e 1,200,000 [LETISI00)) R (ORI IRTRR (781,600) | .eoovererreinriins | cervninins 1,200,000 |......cccoereeen | ....801,600 | .......801,600 | ....... 35,389 XXX 2AFE.......
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred..........coovvieoincncncnnsinicinccnnes | e 2,001,600 XXX | 1,200,000 (781,600) | .ovovevvveenn0 | o0 | (781,600)].................0 | ...........1,200,000 | ...............0 | .....801,600 | .......801,600 | ....... 35,389 XXX XXX
8999997. Total - Preferred Stocks - Part 4..........ccoiiiiiniiiniiiiiiinnis e 2,001,600 XXX ] 1,200,000 (781,600) w0 0 (781,600)| ... .0 ]....801,600 | ......801,600 | ... 35,389 XXX XXX
8999999. Total - PrEferred SOCKS. ...ttt enisnis st | cnnees 2,001,600 XXX ] 1,200,000 (781,600) | ..oooovrvcrinnns 0 ] i 0 | (781,600) | ...ooovvrerren0 | v 1,200,000 [...ccocvennnes 0]...801,600 | .......801,600 | ....... 35,389 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

29273V 10 0 |ENERGY TRANSFER EQUITY LP............. .. | 09/29/2021. | WALLACHBETH CAPITAL LLC...... 442,504.000 | ....... 4,214,895 XXX | 2,694,361 (40,314) | oo | ervvererneiinins [ e (40,314) 2,694,361 |....cccovvnenen | 1,520,534 |.....1,520,534 | ..... 134,965 XXX XXX

49456B 10 1 |KINDER MORGAN INC/DELAWARE......... .. | 09/30/2021. | WALLACHBETH CAPITAL LLC...... 41,655.000 707,716 XXX 670,477 118,399 | oo | s 17,345 | 101,053 | oo | o 670,477 | .o | 0. 37,238 | ........37,238 | ....... 33,428 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... 4,922,611 XXX ] 3,364,838 | ...........3,364,838 | .......78,085 [ ...coveienn0 | i 17,345 | .o, 60,740 3,364,838 0 |.1,557,772 |...1557,772 | ..... 168,393 XXX XXX
9799997. Total - COMMON SEOCKS = Pt 4.......couiiuiiiiiiniiiiriierisscissirisirns | cosisesss st | snreaad 4,922,611 XXX e 3,364,838 | ..........3,364,838 | ......78,085 | ..o | 17,345 60,740 3,364,838 0.1,557,772 |...1,657,772 | ..... 168,393 XXX XXX
9799999. Total - Common Stocks 4,922,611 XXX ] 3,364,838 | ...........3,364,838 | ........ 78,085 O 17,345 | oo 60,740 3,364,838 0[.1,557,772 |... 1,557,772 | ..... 168,393 XXX XXX
9899999. Total - Preferred and COMMON SOCKS.......uuiuuririrriiriisirieiiisiiniis avessssossssssssssssssssssesessenssseenssasssssssssesssssssssensssssssesssasssssans | eeeres 6,924,211 XXX | s 4,564,838 (703,515) | cooovvevrririrnns 0 [ . 17,345 | ......... (720,860) | ...oevvverren0 | o 4,564,838 [ ... 0 [..2,359,372 |....2,359,372 | ..... 203,782 XXX XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS.............cuiirieiiins coerrereerinerinensssessensnsias ....502,709,097 XXX ....494,180,630 (462,949) | ...(1,306,950) | ...... 72,785 | ...... (1,842,684) | .....ooceiel0 | oo 491,065,581 |....ccocoonnen. 0 12,025,907 XXX XXX
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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
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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 2,807,671 | ........... 3,054,138 | ........... 2,946,006 | XXX
Citbank, NA........c.oveererrierieeeiseesseiseniens NEW YOrK, NY c.oocoieiiierierieersisensesinsniens | cenenineessnins | e | s | coesesesesssssssssenes | e (130,669,810) | ...... (140,875,919) | ...... (162,499,415) | XXX
JPMorgan Chase Bank, NA...........ccc.ccocovmrinnns INEW YOrK, NY c..ocoiiiiieciseseseiesniesniens | e | e | e | noesseesssssnsessessenes | oovenes 239,048,093 | ....... 170,006,202 | ....... 154,138,479 | XXX
WellS Fargo.......oovueeeverrreeeneereeieeneeseeseeeeeees San Francisco, CA. ...3,667,996 XXX
Bank One. Columbus, OH ..1,289,959 XXX
First Union . Philadelphia, PA..........oiviiiienerineineniienins | vevinsesnssinins | cveessnenesinns | soeesssenessesssessenes | cosesessessssssnesenen | veees 3,504,898 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 12,673 | oo 12,658 | .o 12,643 | XXX
0199999. Total Open Depositories XXX XXX ... 0. 0 XXX
0399999. Total Cash on Deposit........ XXX XXX [ 0 0 XXX
0499999. Cash in Company's Office... XXX XXX XXX XXX XXX
0599999. Total Cash, XXX XXX ... 0. 0 ... 119,678,980 | ......... 41,993,584 | ........... 6,513,750 | XXX

QE13
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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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