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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. governments

1.02 All other governments

1.03 U.S. states, territories and possessions, etc. guaranteed

1.04 U.S. political subdivisions of states, territories, and possessions,
guaranteed

1.05 U.S. special revenue and special assessment obligations, etc. non-
guaranteed

1.06 Industrial and miscellaneous

1.07 Hybrid securities .............
1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds
1.10 Unaffiliated bank loans

1.11 Unaffiliated certificates of deposit ...........ccccovevieiiieiiiinieiicce )

1.12 Total long-term bonds
Preferred stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and miscellaneous (Unaffiliated) ..........c.cccoovriiiniinnieniened

2.02 Parent, subsidiaries and affiliates ..............cccocooiiiiiiiiiii
2.03 Total preferred stocks
Common stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated) ............cccovvvriiininnn
3.03 Parent, subsidiaries and affiliates Publicly traded ..............cccooenienne
3.04 Parent, subsidiaries and affiliates Other ..............cccooviiiiiiiiiiiie
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end funds
3.08 Exchange traded funds

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate loans

4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):

5.01 Properties occupied by COMPANY ........cccoeviiiiiiiiiiiiieieeieeceeeeeee

5.02 Properties held for production of iNCOME .........ccceviriiiiiiiiniienieneenen
5.03 Properties held for sale
5.04 Total real estate

Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1)
6.02 Cash equivalents (Schedule E, Part 2) .........cccccoovvinininininienniineiens
6.03 Short-term investments (Schedule DA)

6.04 Total cash, cash equivalents and short-term investments

Contract loans
Derivatives (Schedule DB)
Other invested assets (Schedule BA) .........coccooiiiiiiiiiiiicie e
Receivables for securities
Securities Lending (Schedule DL, Part 1)..

Other invested assets (Page 2, Line 11)

............. 994,138
......... 4,383,675

............. 994,138
......... 4,383,675

............. 0.000 | O o
............ 96.996 |.........6,554,822 |..........c.coeec.
............. 0.000 ..o 0 e
............. 0.000 | O o
............. 0.000 ..o 0 e
............. 0.000 ..o 0 o
............. 0.000 |...oovrerrnecan O o
............. 0.000 ..o 0 o
............. 0.000 | O o
............. 0.000 ..o 0 o
............. 0.000 | O o
............. 0.000 ..o 0 o
............. 0.000 | O o
............. 0.000 ..o 0 e

............. 994,138
......... 4,383,675

....................... 0]..........0.000
......... 6,554,822 |...........96.996
....................... 0]............0.000
....................... 0].........0.000
....................... 0]............0.000
....................... 0]..........0.000
....................... 0]...........0.000
....................... 0]............0.000
....................... 0]...........0.000
....................... 0]............0.000
....................... 0]..........0.000
....................... 0]............0.000
....................... 0]..........0.000
....................... 0]............0.000

Total invested assets

6,757,794

100.000

6,757,794

6,757,794

100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

Total gain (loss) on disposals, Part 3, Column 19§ ..... \GEE ...

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b b e b et b e b b e b bt e b bt b b e b b e e b et b e e eb o8 e SR e R e e b e b e b e bbb e st n e

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............cccueuereeeeeeceeteteeeeeeceete et essseaesesesesssseassesesasssssesesesansssssesesasessssssesasssassnsstesasassnsssntesasans seessssesesesasanas 6,604,363

Cost of bonds and Stocks acqUIred, Part 3, COIUMN 7 .......couiiiiiiiiii ittt ettt e s te e s aeesheeste e be e be e beaaseaateesseessesheeeheesbe e beeabeenbeenseenseeseesaeesbeenbae oo seenesaseaaeeaaeas
Accrual of discount ...

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T ot b bbbt b b e bbb e bR E R b e bbbt bR
Total gain (loss) on disposals, Part 4, Column 19
Deduction consideration for bonds and stocks diSposed Of, Part 4, COIUMN 7 .........cc.cuiiiuiieieeieeeeieteeeeetee et ettt ettt e s st es et ese s ese s eseseesesseseseseseeseesesenseseneeaenane 717,651
DedUCt aMOTHZAtION OF PIEMIUM .........ieeceeeeeei e eececeete et ceacaete s e s caeaete s s s ssssaese s s s sssseeees s s ssssseeesesssssssssses s s sssssssesas s ssssseses s s ssssseses s s ssansnsesassasansesasas 2eettscseeesesassacaes 24,017

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiueieieiieiceeeeteie e eeeeeee e eseseseeeeaesesesesesee e esesesee e o2 e s e s eseeee e e aeseseseeee e seseseeee e s e e aesesesasnas SoissenE et ebss s s e e s s 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b £t b bR b€ eh e E £ oL E e E b £ e E b £ bbbttt b b eenemsna e et en et s s 0

9.2. Part 2, SECHON 1, COIUMN M7 ...t eee e e e e s s e ee e e eseseeesee a2 e s e s eeee e 222 s e s eeee a2 22 e e s eeeees e e sesee e e e e e s e s e s esesesesnas Soisnene et ebas s st s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (LiINES 1+2+3+4+5-6-T+8-+10) ......cceeveverrerrereeeeeeseceeteeeseeeseeaetesesessseaesesesesssssesesesessssssesasasanas seesssesssesananns 6,554,825
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) .........ccuruoiiiieeeceete e eeeeeceete e ee et caete et eeesssaeteseses s ssassesesesssseaesesesessssseesesesessnsnansasesanane Seesesesesenasncnns 6,554,825
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccoeeevverereeeseesee oo 991,539 [ 934,758 |..oveeererenn 989,158 |.ooveveiee 998,085
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 991,539 934,758 989, 158 998,085
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 185,470 168,757 185,807 185,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 994,138 901,235 1,008,845 997,816
Industrial and Miscellaneous, SVO 8. United States .....coooveveeeeeeeeeeeeeeeee e 4,033,932 [.coceveeenenee 3,868,486 |.......cocoe... 4,056,675 |...coeeveee. 4,063,365
Identified Funds, Unaffilia}ted Bank 9. CANAUA ..o 175,420 |.oooovenee 169,693 |...ooovevee 176,016 [ 175,000
Loans, Unaffiliated Certificates of 10._ Other Countries 174,322 167,427 173,047 175,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 4,383,674 4,205,606 4,405,738 4,413,365
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 6,554,821 6,210,356 6,589,548 6,594,266
PREFERRED STOCKS 14.  United States .......ccceeeeeeeieeecieeeee oo 0 feeeeeeeeeeee [0 U 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . .0 . ...0
Industrial and Miscellaneous 21, CaANada ....oocceeeeeeeeeeeeeeeeeeeeee ] 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 6,554,821 6,210,356 6,589,548
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments
TANAIC T e
1.2NAIC 2 ..
T.3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC 6 ..o

.................. 250,513

............... 1,072,929

1.7 Totals

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

2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6

3.7 Totals

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

4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals , 626,231 186,539 , , 994,139 1,059,707 994,139




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

4 8 9 11
Over 1 Year Over 5 Years Over 10 Years Col. 7as a % of | Total from Col. 7 Total Publicly
NAIC Designation Through 5 Years | Through 10 Years | Through 20 Years Total Current Year Line 12.7 Prior Year Traded
6. Industrial & Miscellaneous (Unaffiliated)
B.1NAIC T e e 131,487 | 1,969,797 |.covrine 635,816 |....oeeeeceeerrieeeeenen88 | 10 [ XK [ 3,337,175 [ O 3,037,780 [...ccceieienn 46,0 | 3,337,174
6.2 NAIC 2 .. 614,768 |.... ...356,646 1,197,546 |.... .. 1,046,499 |..

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

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

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
B2NAIC 2 ..o

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

BBNAICE ..o

8.7 Totals

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

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

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

12. Total Bonds Current Year

T2 NAIC T e 896,839 |....ccvveee 3,421,852 |..oreeene 1,072,868 |....ccevveenee. 98,237 oo 18,527 [eeeeeeeeecene (VN IO 5,508,323 0 o XK [ XX o 5,508,322

122NAIC 2 ... N . 614,768 |.... ...356,646 0] LV .. 1,046,500 |.. .. 160 ) . . . .. 1,046,499 |..

12.3NAIC 3 .o () el O [V 0 [ O e 0 e O e 0

124 NAIC 4 ..o () el O [V 0 frereeemmrrreneeeeens O e O e 0 o 0

125 NAIC S e (D) il O [V 0 [ O e 0 e 0 [ (€) e 0

126 NAIC6 ... . 0 0 0

12.7 TOtalS .. ,925 [ 4,036,620 |.............. 1,429,514 , , [(c) - 6,554,823 | 1000 [ XK foeeee e XX e [ 6,554,821 ..o 2

12.8 Line 12.7 as a % of Col. 7 14.8 61.6 21.8 100.0 100.0 0.0
13. Total Bonds Prior Year

13ANAIC T e 586,468 |............... 3,796,955 |.oceie 924,395 | 80,378 18,629 [ O [ XK e e XK [ 5,406,825 |...coocvevrernne 81.9 | 5,406,825 |.....coeueueiriiciinne 0

132 NAIC 2 .ot 50,021 [.oreiinee 634,432 ..o 513,093 e XXX e [ 1,197,546 |...ooovrnne 18.1 | 1,197,546 |....ooern 0

133 NAIC 3 et e e e e XXX e [ 0. . .

134NAIC4 ... . . | XK s 0
135NAIC5 ... © - 0.
13.6 NAIC6 ... (©) 0

(e 6,604,371 |.ccoocvine. 100.0 | 6,604,371 | 0

13.7 TOtAlS ..o e 636,489 |.............. 4,431,387 | 1,437,488

13.8 Line 13.7 as a % of Col. 9 9.6 67.1 21.8 100.0 XXX 100.0 0.0
14. Total Publicly Traded Bonds

T4 A NAIC T e e 896,838 |.......co.c... 3,421,852 |..oreeene 1,072,869 ..o 98,237 |ceverriieiene 18,527 [eeeeeeeeecene (VN IO 5,508,323 |.....coovrrcne 84.0 |eenee 5,406,825 |...coocvevrernne 81.9 | 5,508,323

14.2NAIC 2 ... . ...356,646 0 L0 .. 1,046,500 |.. . 1,197,546 |.... . .. 1,046,500 |..

...15,086 |...

14.3NAIC 3 ... e 0 e O 0 [ O e O e 0 e O e 000 [ [0 T | Y | S 0.

144 NAIC4 ... 0 .0 0. 0 0.

TAE5NAIC S oo [0 T B SRR 0 [ 0 e O e 0 e 0 O 0 [ 020 | 0

T4B NAIC B ..o 0 0 0 0 0

14.7 TOtalS .o e 971,924 |..............4,036,620 |.............. 1,429,515 [ 98,237 | 18,527 | O [ 6,554,823 |.......c0ovev... 1000 oo 6,604,371 |.....ceen.... 100.0 oo 6,554,823

14.8 Line 14.7asa % 0f COL 7 ..ooveveveeeeeeneforec 148 | 816 [ 21.8 [ 15 | 028 [ 000 [ 100.0 [ XX [ X e X [ 100.0

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

Section 12 14.8 61.6 21.8 1.5 0.3 0.0 100.0 XXX XXX XXX 100.0 XXX

15. Total Privately Placed Bonds

151 NAIC T e

15.2NAIC 2 ...
153 NAIC 3 ..o
15.4NAIC A ..o
15.5NAICS ...
15.6 NAIC6 ...

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

Section 12 0.0 0.0 0.0 0.0 0.0 0.0 0.0 XXX XXX XXX XXX 0.0
(a) Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ 0 current year of bonds with Z designations and $  ........coeceeueurrinenecnnas 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes $ 0 currentyear, $ .o 0 prior year of bonds with 5G| designations and $ ........ccccceeerereirureenens 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ ..o 0;NAIC2 $ oo 0 ; NAIC3 $ v 0; NAIC4 $ e 0; NAIC5 $ e 0;: NAICB $ooveeereeeres 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

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

1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

Maturity Distribution of All Bon
1 2 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments

1.01 Issuer Obligations ............ccccveevneinecincieneienes o 99,841 | 638,3% |...cccovrvenne 250,167 |oeeeeeeerereeeeenn 0 o O [ XXX o 988,404 |.....coevveienn 1501 | 1,069,162 |..oovvviireee 16,2 o 988,403

1.02 Residential Mortgage-Backed Securities ... ..1,958 |.. ... 346 |.. 3,135 | 3,767 ... ..3,136 |.

1.03 Commercial Mortgage-Backed Securities .......... |.ooocvievieiiiiieicen 0 Joeeiiiiiiiieee 0 e 0 e O e O e U XK e O e 000 e 0 e 000 e 0
0

N

. All Other Governments

2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities

2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

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

Possessions, Guaranteed
4.01 Issuer Obligations
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities

4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals

. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

5.01 Issuer Obligations ..........cccoceeererreeeeeccneninnnnens [oeveeeveieeenenns 20,350 |oeeieenne 476,400 |....ooovvinee 65,713 | 0 [ [ SO XXX [ 562,472 |.covovriiiieceeeen 8.6 o 564,902 562,471

5.02 Residential Mortgage-Backed Securities ... ...149,822 |.. ...431,668 |.. .394,874 |... ...431,668 |.

5.03 Commercial Mortgage-Backed Securities .......... | 0 fociiiies 0 oo O o O s 0 | XK oo 0 e 000 oo 0 [ 0.0 | 0

5.04 Other Loan-Backed and Structured Securities ... 0 0 . 99,931 0

5.05 Totals 64,680 626,231 994,140 15.2 1,059,707 994,139 1
6. Industrial and Miscellaneous

6.01 Issuer Oblgations ..........cccovvrereeeeueeerenrrseeens oo 621,607 |.ccoueneee. 2,385,774 |eeee 992,338 o 0 [ [ SO D 0. C TN FRTIN 3,999,719 |oiieiene 61.0 [ 3,870,659 |....cvieiinn 58.6 | eirieiinne 3,999,719 i 0

6.02 Residential Mortgage-Backed Securities ............ |.ooccccvveivveeennen. 82 [, 230 [ 124 [ [C1S T 10 | XXX [ [ 1 I 0.0 [, 05T A 0.0 [, £33 1 1 OO 0

6.03 Commercial Mortgage-Backed Securities .......... [.....ccccocviiienan. [0 [V [V [V (V1 O D,0,0. CUN RPN [V 0.0 [ [V 0.0 [ [0 R 0

6.04 Other Loan-Backed and Structured Securities ... 184,883 198,561 0 0 0 XXX 383,444 5.8 363,962 5.5 383,444 0

6.05 Totals 806,572 2,584,565 992,462 65 10 XXX 4,383,674 66.9 4,235,326 64.1 4,383,674 0
7. Hybrid Securities

7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0

8.07 Totals

0

7.05 Totals 0
8. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations .............cccveveveveveveeeieieieeeees oo 0
8.02 Residential Mortgage-Backed Securities ... L0
8.03 Commercial Mortgage-Backed Securities .......... L0
8.04 Other Loan-Backed and Structured Securities ... L0
8.05 Affiliated Bank Loans - Issued ...........ccoceveeveeie |oveiiviiiiiiiecieee 0
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene 0




60I1S

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying

SCHEDULE D - PART 1A - SECTION 2 (Continued)

Values by Major Type and Subtype of Issues
6 7 8

1 2 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ............cccoeevreinceincinnienes oo TA1,798 .o 3,686,049 |................ 1,308,218 25,736,085 [ 875 [ XXX e XXX foeiiis 5,736,063

12.02 Residential Mortgage-Backed Securities .......... | VU3 |, 152,010 oo 121,207 435,314 [oooiiiien 8.6 | XX [ XXX e 435,315

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

12.04 Other Loan-Backed and Structured Securities . |-

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

12,09 TOtalS ..o [ 971,924 ..o 4,036,620 |................ 1,429,515 [ 98,237 [ 18,527 [0 6,554,823 [ 10000 XXX e XXX 6,554,822

12.10 Line 12.09 as a % of Col. 7 14.8 61.6 21.8 100.0
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccovririniiinininiiins |oeeeeeicieeeees 588,006 |................ 3,825,309 |...ccouenennn 1,827,727 [0 o0 [ XXX o XXX o XXX o5, 741182 0869 [ 5,741,132

13.02 Residential Mortgage-Backed Securities .......... .. .109,760

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

13.08 Unaffiliated Certificates of Deposi

.. 48,394 |...

13.09 TOtalS ....oviiiiiiiicceeee [ 636,490 |....cocoeuenne 4,431,387 |oveiiecne 1,437,487 | 80,378 [ 18,629 [0 e XXX o XXX [ 6,604,371 |.oveeeiiiienne 100.0 Jorveeeieeenne 6,604,371

13.10 Line 13.09 as a % of Col. 9 9.6 67.1 21.8 100.0 XXX 100.0
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............cccoeevneeinceinciincienns oo THT97 [ 3,686,049 |................ 1,808,218 |0 o0 e XXX i [ 5,736,084 | 875 [ 5,741,132 | 86.9 | 5,736,064

14.02 Residential Mortgage-Backed Securities .. 45,243 |... ..162,011 [ 121,297 ...399,346 |. . ..435,315 |..

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

Section 12

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

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, December 31 of prior year
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea

Deduct total NONAAMITIEA @IMOUNLS .........iiiiiiiii ettt a bt e bt e b e oo a bt e a bt e h e e bt e bt e bt et e e bt e it e e as e eas e ebeesbeenbeenb e e b e e b e eane e

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

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of PriOr YEar ..........ccccceveveveueue [oeeecicnireneecccaenns 9,384 | 0 o 9,384 |
2. Cost of cash equivalents ACQUIFEM .............ccceueveveeececeeeeeeeeeeeceeee e eeeseeaeaeae e e 883,089 ..o 0 [ 883,089 |...coooivirereieriieien
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O TR | TS 0 fooreeeeeeeee e
4. Unrealized valuation inCrease/(deCrease) ..........ccovereereeneeiienieeiiesieseeseens |oereesieenieeie e 0 oo 0 [V T
5. Total gain (105S) 0N diSPOSAIS ........coueiiiiiiiiiiieieieeeeee s |oe e (O TPV | TP [V
6. Deduct consideration received on diSPOSAIS ............ccccceveveveiiicuerereeiieeeeeeeiees Joeeeenereneeeeneens 855,249 ... 0 Lo 855,249 ..o
7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01 O
8. Total foreign exchange change in book/adjusted carrying value ............cccco. v, 0 oo 0 [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O TPV | TP [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) ot [ree e 37,228 |0 [ 37,228 |
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e 0 oo O [V T
12. Statement value at end of current period (Line 10 minus Line 11) 37,224 37,224

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE

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

Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-2A-7 ..... US TREASLRY N/B A ...93.6090 (U R (11 RN | I AR | R R 1) VI RN 1.610 ....09/02/2016 ...|....08/15/2026 ...
912828-3J-7 ..... US TREASURY N/B A ...97.5580 |... O e 171 0 [0 2,125 | 2.300 ....12/13/2017 ...|....11/30/2024 ...
912828-4V-9 ..... US TREASLRY N/B A ...95.7810 |... O e 85 o0 [0 000002.875 | 3.160 ....10/03/2018 ...|....08/15/2028 ...
912828-4V-9 ..... US TREASURY N/B A . ...95.7810 |... O e 282 o0 k0l 2,875 | 3.160 ....10/03/2018 ...|....08/15/2028 ...
912828-5T-3 ..... US TREASLRY N/B A .. 124,980 |...96.9290 |... ...124,994 O 3 0 [0 0000.2.625 |l 2.620 ....01/30/2019 ...|....12/31/2025 ...
912828-X8-8 ..... US TREASURY N/B A .. 142,592 |...95.0310 |... O e (267) [0 o0 2,375 | 2.160 ....06/02/2017 ...|....05/15/2027 ...
912828-XB-1 ..... US TREASLRY N/B A ... 73,579 |...96.8080 |... O e 237 o0 [0 000002125 | 2.450 ....03/15/2019 ...|....05/15/2025 ...
912828-79-4 ..... US TREASURY N/B A ... 46,860 |...87.2500 |... O e (184) [0 eeeieiieel0 el 10500 |- 1.060 ...03/02/2020 ...|....02/15/2030 ...
91282C-AV-3 . US TREASLRY N/B .. A 100,203 |...82.2960 |. .0 .0.850 ... 11/23/2020 .. 11/15/2030
91282C-8B-6 ..... US TREASURY N/B .. A . 64,548 |...87.9760 |. .0 ......0.720 ....01/25/2021 .. 12/31/2027 ...
91282C-HC-8 ... US TREASLRY N/B .. J RO R . .. 103,675 |...96.1870 |... .. . 110,000 |.. ...103,858 O e 183 |0 0000003375 . 4.090 ...08/31/2023 ... |....05/15/2033 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 985,991 [ XXX 931,835 995,000 988,403 0 XXX XXX XXX
38378T-AL-4 ..... |GNMA 2013-7T1 LA tovvveiiiiiiiii e | ...... | ....... |4 ......... | TA s 3,167 1...94.7550 |......ooviiiinnnnn 2,923 [ R 3,136 |oiiiiiiinnnnns 0 fooeeiiiieee. (12) |0 foiiiiinnennl 0 ]...0.3.000 ... 2.270 ...07/20/2015 ...|....10/20/2042 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 3,167 | XXX 2,923 3,085 3,136 0 XXX XXX XXX
0109999999. Total - U.S. Government Bonds 989,158 | XXX 934,758 998,085 991,539 0 XXX XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 XXX XXX XXX
207726-NY-1 ... CONNECTICUT ST . ‘ ‘ .. 1.DFE ..|... ... 60,807 |...90.3230 |... O e (134 [0 o0 el 12495 | 1.260 ....06/10/2021 ...|....06/01/2027 ...
419792-YR-1 ... HAWAILL ST ....... g I .. 1.CFE ..|... .. 125,000 |...91.6500 |... ...125,000 O 0 o0 0000004893 ). 0.890 ...08/06/2020 ... |....08/01/2026 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 185,807 | XXX 168,757 185,000 185,470 0 XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 185,807 [ XXX 168,757 185,000 185,470 0 XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 0 XXX XXX XXX
072024-WS-7 ..... BAY AREA TOLL AUTH CA 1.CFE . .. 120,030 |...92.1050 |... . 110,000 |.. ...116,319 O e (1,135 [0 o0 el 2574 | 1.440 ....09/02/2020 ...|....04/01/2031 ...
160429-TN-6 ..... CHARLESTON CNTY SC WTR & SWR 1.AFE. ... 30,217 |. 102.2860 |... O e (598) o0 o0 000025.000 |- 2.500 ....07/16/2015 ...|....01/01/2026 ...
162393-EG-3 ..... CHATTANOOGA TN ELEC 1.DFE. . 24,310 |. 101.4230 |... O e (515) 0 e l0 002225000 |- 2.340 ...07/23/2015 ...|....09/01/2024 ...
249182-PN-2 ... DENVER CO CITY & CNTY ARPT .. 1.DFE. . 61,097 |...94.0760 |... O v (248) eeeennl0 [0l 12295 | 0.870 ....06/10/2021 ...|....11/15/2025 ...
3133EL-4F-8 ..... .. 150,210 |...90.8830 |... O e (38) o0 feeeeeiiiieeeeenl0 J...2.0.600 ... 0.570 ....08/21/2020 ...|....08/18/2026 ...
735389-R6-7 ..... [PORT SEATTLE WA . 99,418 |...90.6720 |. .0 oo 1.720 ....11/30/2021 .. 08/01/2027 ...
914455-UD-0 ..... UNIVERSITY MI .. [T T T . 90,000 |...91.6130 |... O 0 0 0l 10372 ) 1.370 ...06/10/2020 ...|[....04/01/2027 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 575,282 | XXX 0 XXX XXX XXX
3128KT-D8-0 ..... FHLMC A62827 ... N A .. 731 . 106.6120 |... O i 0 [0 el 6.500 |- 6.400 ...07/09/2007 ...|....06/01/2037 ...
31285-GU-8 ..... FHLMC GO3511 4 A . 105.3460 |. .0 .5.920 ...07/28/2008 ..
3128MIC-FJ-9 . FHLMC G13569 4 A ...99.5200 |. .0 .4.120 ....05/01/2009 ..
3128C-GH-2 ..... [FHLMC G13600 4 A ...99.3950 |. .0 ......4.170 ....07/07/2009 .. .
3128MJ-V2-3 ..... FHLMC GO8632 ... N A ...93.7680 |... JOJ AU (-7 FORRRUPRRRRt | R FEUUPRPRRRPIN | I AR 41 ) AU 2.870 ...02/18/2016 ...|....03/01/2045 ...
3128MJ-XK-1 ... FHLMC GO8681 ... I L A ...93.7680 |... O e (59) 0 [0 000232500 |- 2.960 ....03/23/2016 ...|....12/01/2045 ...
3128\-KX-0 ..... FHLMC G18309 ... N A ...99.4530 |... O 0 0 [0 40500 |- 4.090 ....05/28/2009 ...|....05/01/2024 ...
3128PR-JII-0 ..... FHLMC J12077 ... I L A ...98.9820 |... O e (D 0 [0 00040500 .o 3.910 ....056/05/2010 ...|....04/01/2025 ...
3132L6-AK-7 ..... FHLMC V80910 ... N A ...97.1150 |... O e (93) e e l0 02224000 |- 3.130 ....07/21/2015 ...|....12/01/2043 ...
313398-E2-7 ..... FHLMC QA2853 ... I L A ...89.5730 |... O e (46) 0 fiiiinl00000223.000 |- 2.850 ....09/17/2019 ...|....09/01/2049 ...
3133KL-B-4 ..... FHLMC RA4758 ... N A ...78.0040 |... O e 1,025 [0 feeeeeiieel0 el 10500 |- 4.680 ...04/27/2023 ...|....03/01/2046 ...
3136A1-X8-3 ..... FNVA 2011-115 KE ... I L A ...98.3120 |... O e (D 0 [0 00222.500 |- 2.290 ....10/28/2011 ...|....10/25/2039 ...
3136AG-DN-9 ..... FNVA 2013-97 EK 4 ... AL ...99.3710 |... O e (3) 0 o0 )..22.3.000 ... 2.380 ...10/07/2013 ...|....11/25/2028 ...
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3136AP-EE-8 ..... FNMA 2015-47 GA .eovveniiiiiiiiieeceiiieeeccevieee oo ven | s 4 s R Y 3,7911...95.7540 |...covvnnniiiinnnnn 3,534 [, 3,690 [oiiiiiiiiinnnns 3,740 [ooiiiiiinnnnnn (U N 223 1 FUON | Y AR | B KN 3.000 |...... 2.360 ....07/24/2015 ...|....06/25/2044 ...
3138EG-HR-8 ..... FNVA #AL0239 ... LA . 12,180 |...97.1470 |... O e (D o0 o0 e 4.000 |...... 3.980 ...06/30/2011 ...|....04/01/2041 ...
3138YR-6Y-9 ..... FNVA #AZ0886 ... LA ...95.9510 |... JLUJ RPN € N MO | I RPN | ) A 3.000 |...... 2.290 ....07/29/2015 ...}|....07/01/2030 ...
3140KE-J8-2 ..... FNVA #BP6586 ... LA ...89.9410 |... 0 e (522) |0 o0 e 2.000 |...... 1.270 ....08/31/2020 ...|....08/01/2035 ...
3140X7-VV-8 ..... FNVA #FM4227 ... LA ...86.1480 |... O R 15t N N | N RPN | ) AN 2.500 |...... 1.880 ...09/18/2020 ...|....09/01/2050 ...
314161-6G-2 ..... FNVA #AB1770 ... LA ...97.7220 |... O e 0 [0 e 3.000 |...... 3.560 ....02/08/2011 ...|....11/01/2025 ...
314178-BP-4 ..... FNVA #AC5445 ... LA . 101.7820 |... LU SRR 17N N | I RPN | ) RN 5.000 |...... 4.100 ....08/05/2011 ...|....11/01/2039 ...
31418D-ET-5 ..... FNVA #MA3745 ... N LA ...92.8170 |... . .. O e (T8) |0 o0 e 3.500 |...... 3.130 ...08/14/2019 ...|....08/01/2049 ...
31418D-FE-7 ..... FNVA #MA3764 ... 4 | 1AL ...92.7530 |... ...27,898 |.. Ol (M) |0 0 2.500 |...... 2.210 ...09/03/2019 ... |....09/01/2034 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 433,563 | XXX 388, 166 442,816 431,667 0 (396) 0 0 XXX XXX XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 1,008,845 [ XXX 901,235 997,816 994,138 0 (2,827) 0 0] XXX XXX XXX XXX
002824-BB-5 ..... ABBOTT LABS ..eveeniiiiiiiiieeecniiieeeecvvnieeeeennnnns foee ven | eeeeees | s LADFE e 25,414 ...97.9560 |....oviriinnnnnn 24,489 [ 25,000 |oaiinniiinnnnn 25,047 [0 e () o0 0 [0 2.950 2.750 ....04/22/2015 ...|....03/15/2025 ...
00287Y-BF-5 ..... ABBVIE INC .. 1.G FE ..|... ...99.5580 |..eeevnniiieeeenn 74,669 e 75,000 [ 74,382 |0 e T 0 [0 40250 4.440 ...09/24/2018 ...|....11/14/2028 ...
023135-B0-8 ..... AMAZON.COM INC .1.DFE .. ...94.7640 |. L4.410 ....00/28/2022 .. 06/03/2025
025816-BR-9 ..... AMERICAN EXPRESS CO .. 1.F FE .. ...98.2880 |. .4.090 ....06/15/2022 .. 10/30/2024
03027X-BC-3 ..... AMERICAN TWR CORP ..... .2.CFE .. ...84.0580 |. ......1.860 ....12/09/2020 .. 06/15/2030 ...
035240-AL-4 ..... ANHEUSER-BUSCH CO/INBEV ... .. 1.G FE ..|... ...98.8860 |...eevvuueeeeenn 74,165 |ooeiiiiiinnnen. 75,000 [oeieeiniineeenn 80,044 el e (1,181) |0 [0 ].1240000 . 2.240 ....03/19/2021 ...|....04/13/2028 ...
037833-EV-8 ..... APPLE INC .. 1.B FE ..|... L 101.6690 |..oevvvnnnneeennnn 76,252 |ovninieiinnnnnn 75,000 [oicvvnineeen 74,379 |veiiiiieinnnl0 [ 82 0 [0 0000042300 . 4.400 ....06/12/2023 ...|....05/10/2033 ...
05531F-BB-8 ..... TRUIST FINL CORP . .. 1.G FE ..|... ...97.7960 |...covvuniieeenn.. 48,898 |ooniniiiennnnn 50,000 [oiiiiiiiieeeenn 49,705 |0 e 349 |0 [0 ]l 2,850 . 3.580 ....07/05/2022 ...|....10/26/2024 ...
059165-EG-1 ..... BALTIMORE GAS & ELEC .... .. 1.F FE ..|... ... 94.4620 |.......oooeeennnn 94,462 |oninnniinnnnl 100,000 [oceeieinennn 102,617 eeiinniiiinnnl0 [ (1,079) |0 i l0 0 ]100002.400 . 1.270 ....06/01/2020 ...|....08/15/2026 ...
06051G-HD-4 ..... BANK OF AMER CORP .. 1.EFE ..|... ...94.2270 |..eevvvnieeeeennn 70,670 |oeeeieeeenennn 75,000 [oeeeeiieee 87,910 |0 e 281 |0 [0 830419 | 6.130 ....11/07/2023 ...|....12/20/2028 ...
06406R-AN-7 ..... BANK OF NY MELLON CORP .. B .. 1.F FE ..|... ...95.9890 |.......ooeeeeennnn 95,989 |iiiiiininnnl 100,000 foiiiiiinennns 100,770 |eveiiniiiiinnnnl0 i (619) |0 i l0 0010600 . 0.960 ....00/29/2021 ...|....04/24/2025 ...
103730-BT-6 ..... BP CAP MKTS AMER N A |- LFFE L ...87.3640 |...covvuniieeeenn 85,523 |ouiiiiiiiieen . 75,000 [oiiiiiiiee 83,961 |0 o608 |0 [0 22721 4.960 ....06/12/2023 ...|....01/12/2032 ...
120568-BB-5 ..... BUNGE LTD FIN CO . N .. 2.BFE ..|... ...94.5090 |......ooiiennnnnn 47,255 | 50,000 foiiiiiiinnnnnn 50,439 |0 e (280) |0 0]l 10630 1.050 ....02/03/2021 ...|....08/17/2025 ...
172967-NS-6 ..... CITIGROUP INC .. 1 . 1.GFE .. ...99.4310 |. .4.650 ....05/17/2022 .. 05/24/2028
191216-DD-9 . COCA-COLA CO/THE . 1 .1EFE .. ...88.3020 |. .1.120 ....12/09/2020 .. 03/15/2028
20030N-BN-0 ..... COMCAST CORP ... . .. 1.G FE .. ...97.7430 |. .0.940 ....08/24/2021 .. 08/15/2025
20826F-AD-8 ..... CONOCOPHILLIPS ...vvvveiieieviiiiie e eeecenin [ e [ .. 1.F FE .. ...98.1890 |. .2.830 ....08/04/2017 .. 11/15/2024 ...
22160K-AN-5 ..... COSTCO WHOLESALE CORP N A .. 1.EFE .. ...90.8470 |. ......1.400 ....04/16/2020 .. 06/20/2027 ...
244199-BH-7 ..... DEERE & CO N .. 1.F FE ..|... ...97.5340 |......ooeeeeennn 58,520 |ouiiniiiiiinnnn 80,000 [oiiiiiiinnnnnn 59,128 0 e 848 |0 [0 002,750 3.910 ....06/15/2022 ...|....04/15/2025 ...
254687-FV-3 ..... WALT DISNEY CO/THE N A .. 1.G FE ..|... ...94.6590 |...ooevuiiieeeennn 70,994 | 75,000 [oiiieiiieee e 75,793 |0 e (383) |0 0 e 1750 1.220 ...03/05/2021 ...|....01/13/2026 ...
264420-8B-9 ... DUKE ENERGY CAROLINAS ... N .. 1.F FE ..|... ...87.0540 |......oeiieeennnn 85,291 | 75,000 [oiiiiiiinnnenn81,39%6 |eeiiiniiiinl0 [ 220 |0 [0 002,550 L 5.610 ....11/07/2023 ...|....04/15/2031 ...
26884A-BD-4 ..... ERP OPERATING LP . N A |- 1.GFE L. ...97.8660 |....coevieeeeenn58,720 |ouiiiiiiinnnnnn 80,000 [oiiiiiiiiinieinn59,236 |oveiiieieeinnn0 e 518 |0 [0 ] 8L375 4.310 ....09/12/2022 ...|....06/01/2025 ...
31428X-BV-7 ..... FEDEX CORP N |- 2.BFE ... ...92.6490 |......ooeeeeennn 09,487 o 75,000 [oiiiiiiinnne 74,988 el 0 o2 0 004000032100 3.100 ....08/14/2019 ...|....08/05/2029 ...
35137L-AL-9 ..... FOX CORP N A .. 2.BFE ..|... ...92.3990 |...cevvuiiieeennnn 46,200 |oeeeiiiiennnnnnn 50,000 foiiiiiiiiineennn 50,228 |0 e (83) |0 [0 ]00030500 . 3.410 ....04/01/2020 ...|....04/08/2030 ...
369550-AY-4 ..... GENERAL DYNAMICS CORP 1 .1.GFE .. ...97.5500 |. .3.730 ....06/15/2022 .. 11/15/2024 ...
437076-BM-3 ..... HOME DEPOT INC .. 1.F FE .. ...96.9880 |. .3.060 ....02/03/2016 .. 04/01/2026
458140-CA-6 ..... INTEL CORP ...... 1 .. 1.F FE .. ...97.8330 |. .4.640 ....00/12/2022 .. 08/05/2032
45866F-AK-0 ..... INTERCONT INENTAL EXCH .. 1.G FE .. ...86.5130 |. .1.960 ....07/30/2021 .. 06/15/2030
46625H-KC-3 . JPMORGAN CHASE & CO .. 1.F FE .. ...97.9450 |. ......1.040 ....03/06/2021 .. 01/23/2025 ...
501044-DJ-7 ..... KROGER CO .. 2.AFE ..|... ...96.9640 |..eeevriiiieeeennn 72,728 e 75,000 [ 73,926 o0 e 278 |0 [0 000032700 . 4.130 ....02/08/2019 ...|....08/01/2027 ...
548661-EA-1 ..... LOWE'S COS INC ... .. 2.AFE ..|... .. 87.7860 |.......oooeeeeenn 65,840 |ouninniiiinnnnnnn 75,000 [oiiiiiinnnenn 77,954 |0 oo (389) |0 [0 002,625 L 2.010 ....07/30/2021 ...|....04/01/2031 ...
59156R-BM-9 ..... METLIFE INC e | eevevnen | LG FE Ll L..97.7820 |..eeevnnieeeeen. 48,891 |t .50,000 [oiiiiiiieeen 51,244 0 [ (1,057) |0 0 ]02223.000 . 0.850 ....08/24/2021 ...|....03/01/2025 ...
594918-BB-9 ..... MICROSOFT CORP ...evvvvniviivrnnniiiiiinnnninrerennnnnneensfons von | oneeens | veeeeenis LAAFE L 57,704 |...97.8530 |..................58,712 |..................60,000 |..................58,892 |............oenl0 [ 982 0 el 0 ]40002.700 4.410 ...09/28/2022 ... |....02/12/2025 ...
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617446-8J-1 ..... MORGAN STANLEY ..o LLEFE e 77,426 [0.98.3920 | 73794 75,000 [ 75,522 [0 e (924) |0 [0 2.720 ....12/01/2021 ... |....07/22/2025 ...
637432-ND-3 ..... NATIONAL RURAL UTILS . . |- 1.EFE .|... O e (999) [0 [0 e 2.850 ....08/30/2021 ... |[....01/27/2025 ...
693475-BK-0 ..... PNC FINL SVCS e | TG FE ... JLUI PO (8 ) FUUUUUUUTRRTO | [ AN | B R 5.354 ...03/29/2023 ... |....12/02/2028 ...
74340X-BL-4 ..... PROLOGIS LP oo | 1.GFE ... LU PO (17 R | I AP | B R 4.375 ....11/07/2023 ...|[....02/01/2029 ...
744320-CH-6 ..... PRUDENTIAL FINL INC ... e | TG FE ... LU SRR 1<t N N | N RPN | ) AN 1.500 ....09/29/2021 ... |....03/10/2026 ...
T76743-AN-6 ... ROPER TECHS INC .. .. |.2BFE ..|... LI PO Iy N R | [ AR | B R 1.400 ....07/13/2021 ...|[....09/15/2027 ...
78355H-KP-3 ... RYDER SYS INC e | 2.BFE ... O [ (1,088) o0 [0 2.900 ....07/13/2021 ... |....12/01/2026 ...
808513-BA-2 ..... SCHWAB (CHARLES) CORP ... .| 1FFE ... LU PO 7 KRR | ) AP | B R 3.250 ....05/20/2019 ... |[....06/22/2029 ...
824348-BL-9 . SHERWIN-WILLIAMS CO ... ..2.BFE .. .0 .2.300 |.. ....12/09/2020 .. 05/15/2030
854502-AP-6 ..... | STANLEY BLACK & DECKER . L2.AFE .. .0 .2.300 |.. ....09/12/2022 .. 02/24/2025
863667-AF-8 ..... STRYKER CORP ......... .. 2.AFE .. .0 ......3.375 |.. ....08/25/2016 .. 05/15/2024 ...
907818-EH-7 ..... UNION PACIFIC CORP . oo | 1.GFE ... LU PO () B R | I AP | B R 2.750 ...02/25/2016 ... |....03/01/2026 ...
9115H-HZ-6 ..... US BANCORP e | TG FE ... JLUIS PO I 10[V A U | [ AN | B R 1.450 ....09/28/2022 ... |....06/12/2025 ...
91324P-EJ-7 ..... UNITEDHEALTH GRP INC .... e | LFFE L) O [ 94 [0 [0 e 4.200 ....09/12/2022 ... |....05/15/2032 ...
92343V-FF-6 ..... VERIZON COMMUNICATIONS .. e | 2.AFE L. O [ (889) [0 [0 3.000 ....02/03/2021 ... |....03/22/2027 ...
927804-FU-3 ..... VIRGINIA ELEC & PWR oo | 2.AFE ... O e (1,109) [0 [0 e 3.150 ....12/01/2021 ...|....01/15/2026 ...
92826C-AL-6 ..... VISA INC woo |- 1.DFE ... LU FOPPRY: | RO | N M | B R 1.900 ....03/31/2020 ... |[....04/15/2027 ...
931142-FD-0 ..... WALMART INC ... e |- 1.CFE ... . . LU PO (17 [ R | [ AR | B R 4.100 ....06/12/2023 ... |....04/15/2033 ...
949746-RI-3 ..... WELLS FARGO & CO ... |- 2.AFE ... ...71.881 |[.... JLUI PO (| RO | [ RPN | B R 3.000 ....04/25/2016 ... |[....04/22/2026 ...
06417X-AL-5 ..... BANK OF NOVA SCOTIA .. 1.FFE .. 74,929 |. .0 .5.250 |.. ... 12/07/2022 .. 12/06/2024
78015K-7H-1 ..... ROYAL BK OF CANADA . .. 1.EFE .. 47,420 |. .0 .1.150 |.. ...08/24/2021 .. 06/10/2025
891140-CH-9 . TORONTO-DOMINION BK .. 1.EFE .. 47,344 |. .0 .1.150 |.. ....08/24/2021 .. 06/12/2025
822582-BX-9 ..... [SHELL INTL FIN ... .|.1.DFE .. 95,236 |. . 100,000 .0 ......2.500 |.. ....00/07/2016 .. 09/12/2026 ...
82481L-AD-1 ..... SHIRE ACQ INV_IRELAND . L 2.AFE .. L. 72,191 ... ...75,000 |.. .0 .. 130 [0 0 3.200 ...06/11/2019 ... |[....09/23/2026 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 3,826,855 4,025,000 3,999,719 (3,764) XXX XXX XXX
2324201-AD-3 ... |CWL 2006-83 A4 ... . | 1TAFM ... .. 1,683 ... ....(88) ] MON ..... ...12/31/2015 ... |....01/25/2029 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffi ) -

Residential Mortgage-Backed Securities 1,553 0 (88) 0 0 [ XXX XXX 72 XXX XXX
05522R-0D-7 ..... BACCT 2021-A1 A1 ... 4 e | TAFE L ... 49,279 |.... .0 . ....02/02/2022 ... |....09/15/2026 ...
345286-AC-2 . FORDO 2022-A A3 .. -4 1.AFE .. .0 ....02/02/2022 .. 06/15/2026 ...
36258V-AE-4 ..... GMCAR 2020-2 A4 .14 1AFE . .0 ....04/08/2021 .. 08/18/2025 ...
47787J-AD-0 ... JO0T 2022-A A4 ... 4 e | TAFE L 0 | ....12/07/2022 ... |....01/16/2029 ...
587720-AD-5 ... MBART 2021-1 A4 .. 4 e | TAFE L .0 . ...02/04/2022 ... |....12/15/2027 ...
89237V-AC-3 ..... TAOT 2020-C A4 ... 4 e | TAFE L , 0 | ...02/18/2022 ... |....10/15/2025 ...
98164G-AC-4 ..... WOART 2022-A A3 LTAFE L 45,109 0 ...02/08/2022 ... |....05/17/2027 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 381,006 377,194 387,508 383,445 0 2,134 0 o[ XXX XXX 5,058 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 4,405,742 4,205,602 4,413,366 4,383,675 0 (1,718) 0 0 [ XXX XXX 108,102 XXX XXX
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0| XXX XXX 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0] XXX XXX 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0 0 0 0 0 0 o[ XXX XXX 0 XXX XXX
2419999999. Total - Issuer Obligations 5,771,103 5,440,516 5,760,000 5,736,063 0 (5,705) 0 0 XXX XXX 134,108 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 437,443 392,642 446,759 435,314 0 (496) 0 0] XXX XXX 10,562 XXX XXX
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2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 381,006 | XXX 377,194 387,508 383,445 0 2,134 0 o[ XXX XXX XXX 220 5,058 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 6,589,552 [ XXX 6,210,352 6,594,267 6,554,822 0 (4,067) 0 0 XXX XXX XXX 36,663 149,728 XXX XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALLS .. ..2,131,760 1B..$ .. ... 74,379 1C.$.. 314,112 1D .$ e, 522,569 1E .8 ..cooiirnens 493,932 1F .$ . 990,651 1G.$...ccveeeee 980,919
1B . 2B..$.. ..405,553 8. 76,034
1C 3B..$.. 8.
1D 4B ..$ .. 8.
1E 5B..% $
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Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 0 XXX 0 0 0 0 0 0 0 0 0 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 of XXX XXX

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

1A TALS

cooooo
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 - 14) Value Acquired | Symbol
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

5999999999 - Total Preferred and Common Stocks 0 XXX 0 0 0 0 0

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

Number
1A ....0 1B ..
1B .0 2B..
1C .0 3B..
1D .0 4B..
1E .0 5B..
1F .0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued

CUSIP Date Number of Shares Interest and

Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-HC-8 ......... US TREASURY IN/B ..t ttesstest st eet et ettt ettt et ettt s et st et st et st et st et eb et enessnenesbenssnensane | esresessesennane 102:08/81/2023 ot [M1Z ittt stttk h ettt b st eh et eb et st et sbentsbentstenesnereane [sesbenesrenearenenrenenranenrerenes |oenrerenrerensareearens 103,675 [.evererienirieiiiiaianeas 110,000
0109999999. Subtotal - Bonds - U.S. Governments 103,675 110,000
33KL-JBA ......... | e —— [, |2 I v v Xl 108,751
0909999999. Subtotal - Bonds - U.S. Special Revenues 86,321 108,751
037833-EV-8 ......... APPLE INC ..06/12/2023 ... ... 75,000

06051G-HD-4 .........[BANK OF AMER CORP ..11/07/2023 ... . 75,000 ..

10373Q-BT-6 . ..|BP CAP MKTS AMER .... ..06/12/2023 ... . 75,000 |..

26442C-BB-9 DUKE ENERGY CAROLINAS ....11/07/2023 ... .... 75,000

693475-BK-0 PNC FINL SVCS ....03/29/2023 ... .... 75,000

74340X-BL-4 . ..| PROLOGIS LP . ..11/07/2023 ... . 75,000 ..

931142-FD-0 ......... WALMART INC ....06/12/2023 ... . . .... 75,000

23242-AD-3 ......... OWL 2006-83 A4 ... iieuuiieeieenuu e eeennne s e eeesnsseeeerenna s e e e ennns e s e eernnns e eeennnnaeeeernnnnnaneeernnnnneeernnn | nneeeeeernnnees L 12/29/2028 .. | ADJUSTUENT ... iiiii i ieiitnieeeeeitnn e seernnnusseerrnneeeeernn e eeernnn e eeeernnnateeennnnnteeernnnnnseeernnnnnss |srnnnneeerennnnnseeernnnnanerernnns |snnasesereennnneeeernnnnseeeeee QU2 [ranreeerernnnsteerennnnnseeeees 302

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 485,363 525,302

2509999997. Total - Bonds - Part 3 675,359 744,053

2509999998. Total - Bonds - Part 5 0 0 0
2509999999. Total - Bonds 675,359 744,053 6,205
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 675,359 XXX 6,205
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
912828-45-6 .. |US TREASURY N/B .. ..05/31/2023 . [MATURITY ... 185,000 |... .. 185,000 .. 185,650 . 185,067 |.. 0 e . 185,000 |.... ..05/31/2023 .
38378T-AL-4 .. | GNMA 2013-71 LA .. ..12/01/2023 . | MBS PNT ... ....620 |.. 0. ..10/20/2042 .
0109999999. Subtotal - Bonds - U.S. Governments 185,619 185,619 186,285 185,677 0 XXX
574193-MC-9 ...|MARYLAND ST i | ....... |..08/01/2023 .|CALL at 100.000 ...ooooe fornniiiniiiiii oo 50,000 [..cccennnnnn 50,000 |...cccennees 60,212 |............. 50,806 |................. 0 ..08/01/2024 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 50,000 50,000 60,212 50,806 0 XXX
3128KT-D8-0 .. | FHLMC A62827 ..12/01/2023 . [MBS PMT 0 ..06/01/2037 .
3128M5-GU-8 .. | FHLMC G03511 ... ..12/01/2023 . [MBS PNT .... L0 ..10/01/2037 .
3128MB-XH-5 .. | FHLMC G13180 ... ..05/15/2023 . [MBS PNT .... 0. ..06/01/2023 .
3128MC-FJ-9 .. |FHLMC G13569 ... ..12/01/2023 . [MBS PNT .... L0 ..04/01/2024 .
3128MC-GH-2 .. | FHLMC G13600 ..12/01/2023 . [MBS PNT . L0 ..06/01/2024 .
3128MJ-V2-3 .. | FHLMC G08632 ..12/01/2023 . [MBS PNT . L0 ..03/01/2045 .
3128MJ-XK-1 .. | FHLMC G08681 ..12/01/2023 . [MBS PNT . L0 ..12/01/2045 .
3128MM-KX-0 .. |FHLMC G18309 .....covvvvvviniiiiiiiiiieciiniinees e .12/01/2023 .| MBS PMT .... 0. ..05/01/2024 .
3128PR-JW-0 .. |FHLMC J12077 ..oennnn [ e ..12/01/2023 . [MBS PNT .... 0. ..04/01/2025 .
3132L6-AK-7 .. |FHLMC V80910 ......cevvvenieiiiiniiieiiiiiineeees [ eeeees ..12/01/2023 .| MBS PMT .... 0. ..12/01/2043 .
31339S-E2-7 ...|FHLMC QA2853 .......oevvviiiiiiiiiiiiiiiiiiiiciiiiens [ eeeeens ..12/01/2023 . [MBS PNT .... 0. ..09/01/2049 .
3133KL-JB-4 .. |FHLMC RA4758 ...evviiiiiiiiiiiiiiincecceviie | s ..12/01/2023 .| MBS PMT .... 0. ..03/01/2046 .
3136A1-X8-3 .. |FNMA 2011-115 KE ....... ..12/01/2023 . [MBS PNT .... 0. ..10/25/2039 .
3136AG-DN-9 .. | FNMA 2013-97 EK ..12/01/2023 . [MBS PNT .... L0 ..11/25/2028 .
3136AP-EE-8 .. | FNMA 2015-47 GA .. ..12/01/2023 . [MBS PNT .... 0. ..06/25/2044 .
3138EG-HR-8 .. | FNMA #AL0239 ... ..12/01/2023 . [MBS PNT . L0 ..04/01/2041 .
3138YR-6Y-9 .. | FNMA #AZ0886 ..12/01/2023 . [MBS PNT . L0 ..07/01/2030 .
3140KE-J8-2 .. | FNMA #BP6586 ..12/01/2023 . [MBS PNT . L0 ..08/01/2035 .
3140X7-VV-8 .. | FNMA #FM4227 ... ..12/01/2023 . [MBS PNT .... 0. ..09/01/2050 .
31414F-GG-0 .. | FNMA #964699 ... ..07/01/2023 . [MBS PNT .... L0 ..08/01/2023 .
3141611-6G-2 .. | FNMA #AB1770 ... ..12/01/2023 . [MBS PNT .... 0. ..11/01/2025 .
31417S-BP-4 .. |FNMA #AC5445 .....oevviiiiiiiiiiiiiiiienecceii [ s ..12/01/2023 .| MBS PMT .... 0. ..11/01/2039 .
31418D-ET-5 .. | FNMA #MAS745 .....eennnii [ e ..12/01/2023 . [MBS PNT .... 0. ..08/01/2049 .
31418D-FE-7 .. [FNMA #MAS764 .......ccoiiiiiiiiiniiiiiiiiiiiniiens | eeeeens ..12/01/2023 .| MBS PMT 0 ..09/01/2034 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 0 0 0 0 XXX
026650-CQ-2 .. | AMERICAN HONDA FIN ...oovvvniiiiiiiiiiiiiiinies [ eeeees ..10/10/2023 . |MATURITY ... L0 .0 L0 .0 . ..10/10/2023 .
037833-BU-3 .. |APPLE INC ..coooeiiiiiiiiiiiiiiii ..02/23/2023 . [MATURITY ... 0. L0 L0 0. ..02/23/2023 .
06053F-AA-7 .. | BANK OF AMER CORP .......ceevvvvvvnnniiiiinnnnnnnns [ eeeeees ..07/24/2023 . |MATURITY ... L0 .0 L0 .0 . ..07/24/2023 .
38141G-RD-8 .. | GOLDMAN SACHS GRP INC .....ceoeeeeeiiiiiiiieiieess [ oo ..01/22/2023 . [MATURITY ... 0. L0 L0 0. ..01/22/2023 .
69371R-Q7-4 .. |PACCAR FINL CORP .....cevvveneiiiiininnieeiinniies | eeeees ..04/06/2023 . |MATURITY ... 0. .0 L0 .0 . ..04/06/2023 .
2324201-AD-3 ...| CliL 2006-S3 A4 . ..12/01/2023 . [MBS PNT . L0 L0 0 .0 ..01/25/2029 .
345286-AC-2 ...| FORDO 2022-A A3 ..12/15/2023 . [MBS PNT . L0 .0 0 .0 ..06/15/2026 .
36258V-AE-4 .. | GMCAR 2020-2 A4 ..12/16/2023 . [MBS PNT . L0 L0 0 .0 ..08/18/2025 .
89237V-AC-3 .. | TAOT 2020-C A4 . ..12/15/2023 . [MBS PNT . L0 .0 0 .0 ..10/15/2025 .
98164G-AC-4 .. | IOART 2022-A A3 .. ..12/15/2023 . | MBS PMT .. 0. .. .0 0. 0. ..05/17/2027 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaff|l|ated) 432 989 433,145 446,683 435 225 0 (2,234) 0 (2,234) 0 432,989 0 0 XXX
2509999997. Total - Bonds - Part 4 717,651 717,807 743,109 717,614 0 (3,179) 0 (3,179) 0 717,651 0 0 XXX
2509999998. Total - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 XXX
2509999999. Total - Bonds 717,651 717,807 743,109 717,614 0 (3,179) 0 (3,179) 0 717,651 0 0 15,523 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal _|on Disposal| Disposal Year Date
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 717,651 XXX 743,109 717,614 0 (3,179) 0 (3,179 0 717,651 0 0 0 15,523 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest

(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for

or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued

CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest

Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and

fication Description eign [ Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal [ (Decrease) | Accretion [Recognized| 13- 14) Value Disposal [ Disposal Disposal Year Dividends
2509999998. Total - Bonds 0 0 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 XXX XXX
Stocks 0 0 XXX XXX

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

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

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

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

5 6
% of

Number of Shares QOutstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 1 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Possessions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

olo|lo|lo|lo|o|oc|o|o|o|o|o|o|o|o|eo|e

2509999999. Total Bonds

olo|lo|lo|lo|lo|o|oc|o|o|lo|o|o|o|o|o|eo|e
olo|lo|lo|lo|lo|o|oc|lo|o|lo|o|o|o|o|o|o|e
olo|lo|lo|lo|lo|lo|oc|lo|o|lo|o|o|o|o|o|o|e
olo|lo|lo|lo|lo|o|oc|lo|o|lo|o|o|o|o|o|eo|e
olo|lo|lo|lo|lo|o|oc|lo|o|lo|o|o|o|o|o|eo|e
olo|lo|lo|lo|lo|o|oc|o|o|lo|o|o|o|o|o|eo|e
olo|lo|loc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e|e

7109999999. Total - Parent, Subsidiaries and Affiliates

7709999999 - Totals

1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A ...0 1B.. =S 1D 0§ e 0 1TE.S i, 0 TF oS 0 1G.8 i, 0
1B 0 2B.. .3
1Cc ...0 3B.. =S
1D ...0 4B.. =S
1E 0 5B.. .8
1F .0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
Park National Bank .......... Piqua, OH

Park National Bank ...

. Piqua, OH ...
Park National Bank ... Piqua, OH

202,443 |

0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories

XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 2,419 0 165,748 [ XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 2,419 0 165,748 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

XXX

1. January....o..onnn. 165,955 4. 7. 10.  October.
2. February...|.ccooiiininns 229,637 5. , 8. , 11.  November... ,
3. March 317,684 6. June 201,385 9. September 382,910 12.  December 165,748

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

CusIP

1 2

Description

3 4 5

Rate of Interest

Code Date Acquired

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

31846V-63-4 ....... |F|RST AMERN US TREAS CL Y ..tttiieiieittiitt ettt ettt e e e

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

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

1A ...0 1B..
1B .0 2B..
1C .0 3B..
1D .0 4B..
1E .0 5B..
1F .0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE HOME AND FARM INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits For the
Benefit of All Policyholders All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama ........ccooceiiiiiiees
Alaska ......ccooiiiiiiiiiin
AriZONA ..o
Arkansas .......c.ccoceeieiiiiiinnenn,

California .......ccoceveevieiiiinieenn,

Colorado .....
Connecticut

Delaware .........cccccooeeveniiiniicnnenns

© ©® NGO RN

District of Columbia
10.  Florida .....cccooveviiiiiiiiiiiiciice
[CT=To] (o R

-
-

12, Hawaii .ccccoooveiiiiiiiiiiiccicees

17. Kansas ...
18. Kentucky
19. Louisiana

20. Maine ....ccocooveiiiiiii e

21. Maryland

22. Massachusetts ...........c.ccceceueennne MA it ] s [ee e [V [V [V 0
23.  Michigan ........ccccceueveveeereieererennn MI oot ciriee]| e ettt [V [V [V 0
24, MINNESOta ....coovvvneiiieeieenen MIN [ e | e e [V [V [V 0
25.  MiSSISSIPPI <vvvvveveveveveieeeeeie MS it i | e [ee e e (V1 [V [V 0

26. Missouri
27. Montana
28. Nebraska
29. Nevada .....ccccooevienieiiiieeeene
30. New Hampshire ..........cccceeueunnee NH [ e ] e et [V [V [V 0
31, New JEersey ......coceeveevenieenienienns

32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies

36.  ONIO .oovveiiiieiie i

37. Oklahoma ... .

38, Oregon ....ccoevriiiiiiiiineeeees

39. Pennsylvania ..............c.cccceuennn.. PA [ | et [oe et (V1 (V1 (V1 0
40. Rhode Island .........cccovivieiereenne RI [ e | e e [V [V [V 0
41.  South Carolina ..........c.cccoeveveveneee. SC eres ceviee| et [eeeae e [V [V [V 0
42.  South Dakota .........ccccceeererenenene SD [ et | e et [V [V [V 0
43. TennesSee ......cccooeveeieeneeneennns

44, TeXaS ..oooviviieiiiieieeieeeeees

45, Utah ..o

46. Vermont .. .

47, Virginia .....coooeeieeeeeeeeeee

48.  Washington ..........cceevrvvrnennnn.

49. West Virginia

50.  WISCONSIN ....ccuveiiiiiiiieieeieees

51. WYoming .....cccooceeveeiienienienienns

52.  American Samoa ............ccccceeuen. AS i et | e e [V [V [V 0
53, GUAM ..ot GU e ervee| e [ee et (V1 [V [V 0
54.  Puerto RiCO .......cccovvuererereiiine PR it et | e e [V [V [V 0
55. U.S.VirginIslands ............ccccccu..... VI [ e | e e (V1 (V1 [V 0
56. Northern Mariana Islands ........... MP it iviie] s [ [V [V [V 0
57. Canada .
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 98,779 95,781 0 0

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for

Line 58 from overflow page ............., XXX e XXX [ [V [V [V 0
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX 0 0 0 0
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