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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC.

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

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

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

2.01 Industrial and miscellaneous (Unaffiliated)

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)

3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other
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

5.02 Properties held for production of income
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)
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)
Receivables for securities
Securities Lending (Schedule DL, Part 1)..

Other invested assets (Page 2, Line 11)

Total invested assets

......... 8,572,480

........ 28,147,556
........ 62,367,331

......... 8,572,479

........ 28,147,555
........ 62,367,330

......... 8,572,479

........ 28,147,555
........ 62,367,330

269,786,221

100.000

269,786,220

269,786,220

100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC.

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 FARMERS INSURANCE OF COLUMBUS, INC.

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 YBAT ............cccueueueeeeeeececteteeeeeescaete et esesssaesetes et essssesesesesessssesesesesessssssesasesensssesesesasnssestesassssnssansasans seesasssaceesees 264,726,167
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiteeitet ettt st ete et ete et et et et et et e s et ese et ese st ese st ese st ese st ese s ebess et essesensssensetesesseseasebessese s eseasassenesensesennne 55,994,120
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 489,411

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 (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........oiuiuiieeeeeeeceete e eeeeceete e eeeescaete e s eeeessaetetesesessssetesssesensssseetesesessssesesesesessnsseesesessnsnsssesesassssnsssesasasas esesesesessacseaeses (83,281)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 52,408,876
DedUct @MOMZAtON OF PFEIMIUM ............o.ioieeeceeeeee ettt et ea et ee e e e e e e e eeees e e s eees s e e s s e e s s e e e s e e s s e e s s e e s s e eens s e s s se s e e s s e s s e s eeenseeensneenseeanseeamaneana eestsessaesseesases 929,648

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other than temporary impairment recognized:

9.1 Pt 1, COIUMN M4 ..ottt ettt bbb b€ ee e E b0 eE e E b4 E o8 E £ 1ot E b e e ot E bbbttt ennsma et et es e na et en 692

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

9.4, PArt 4, COIUMN 13 ..ottt ettt ettt ettt ettt e e et et et et e s e seseee et e s e s e b et eseseas s s es e s e s et eseseae s es s e s et et eseseas s eses e st et esesnss s ee s eseseb ek ebee et et ne s e e bbbt eetae e 3B 730
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cociiiiiiiiiiiiiii i oo
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesesseseseteseseesseesesesesesssaesesesesessssesesasenas seesesssscaesees 267,787,163
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LIN@ 11 MINUS LINE 12) ........cccueueiieeececeeteeeeeeeceete et eeeescaete e s esessseete st esenssesaesesesensssssesesesensssstesesssensssssesesasanas fesesesesenanas 267,787,163
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC.

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 ......c.cccocveevviviviiencnene o 161,481,101 |...coooeeee 159,322,505 |........o....... 160,935,120 |............... 162,140,000
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 161,481,101 159,322,505 160,935, 120 162,140,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 8,572,480 8,591,875 9,919,610 8,340,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 28,147,556 28,249,717 31,951,733 27,368,530
Industrial and Miscellaneous, SVO 8. United States .....coooveeeeeeeeeeeeeeeeeee e 62,968,411 |................ 58,086,383 |................. 63,603,607 |................. 55,382,356
Identified FU”S’S' Unaffiligted Bank 9. Canada ..o 429,939 [ 456,996 |.......ccovnvee. 470,064 |....cocoeveveee 400,000
Loans, Unaffiliated Certificates of 10._ Other Countries 6,187,681 6,174,473 6,166,850 6,183,394
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 69,586,031 64,717,852 70,240,521 61,965,750
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 267,787,168 260,881,949 273,046,984 259,814,280
PREFERRED STOCKS 14, United States .....covvveeiveeeieeieeeeeeeee e e [
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks 267,787,168 260,881,949 273,046,984
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC.
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 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

7

Total Current Year

1. U.S. Governments

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

........... 100,908, 108

............. 60,169,681

.................. 403,314

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11 12
Total Publicly Total Privately
Traded Placed (a)

........... 161,481,103

100,908, 108

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

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

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

............... 8,572,479

............... 8,572,479

......................... 3.2

............... 8,748,055

......................... 3.2

............... 8,572,479

8,572,479

8,572,479

8,748,055

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

28,092,862

28,147,555

28,664,489

28,092,862

28,147,555

28,664,489

28,147,555




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

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC.

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
2

NAIC Designation

Through 5 Years

Over 5 Years
Through 10 Years

Through 20 Years

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1
6.2NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6
6.7 Totals

............... 7,525,400

62,367,329

7

Total Current Year

8
Col. 7 as a % of

9
Total from Col. 7
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

............. 66,159,763

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

............... 3,981,495

............... 3,081,495
3,237,206 |..

............... 4,008,334
.3,256,840 |....

............... 3,981,495
...3,237,206 |..

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

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

T2ANAIC T L] (d) ....112,764,873 |........... 139,207,256 |............... 7,959,002 | 621,325 [ 15,920 | 3,981,495 |.......... 264,549,961 . 240,103,565

122NAIC 2 ... . .. .3,237,206 |.... ...3,237,206 |.. 2. . . . ...3,237,206 |..

123 NAIC 3 e

124 NAIC 4 o (D) i [ [ [ [ o e [ [ X [ XK e

125 NAIC S e (D) i i [ [ [ o [(C) e e [ X [ XK i e

12.6 NAIC 6 ... . (

12.7 Totals ..o 112,764,873 |........... 139,207,256 |.....cocvunne 7,959,002 |.cooiirenne 621,325 [ 15,920 | 7,218,701 | () ....267,787,167 243,340,771 |..oeneee 24,446,396

12.8 Line 12.7 as a % of Col. 7 42.1 52.0 3.0 0.2 0.0 2.7 100.0 90.9 9.1
13. Total Bonds Prior Year

1A NAIC T e L9718 | 4,008,334 |......co.... XXX e XX e 266,457,000 |......ccverrcncenns 98.8 |oeenne 239,025,306

132 NAIC 2 .t [ [ [ o [ 3,256,840 |.......o.... XK oo . XXX e o 3,256,840 |.oveeereccne 1.2 o 3,256,840

BT I8 N (O Tt NSO T N OO OO URU KOO T Y RPRUYUUUTUP AEVUTORURURURURURURURTI OVUTUYUYPRUVUYUYUYURIN TURORURORURURUNURURIE RURSISIID o, o, CRNUUIN RUSURUID. o, 6. CORNURN OO

TR N (O ! NSO T N OO OO OO HOOUOU TR TRPRUYUUURUPN AEVUTORURURURURURORURTI OUVUTUYURURUVUYUYUYURIN ITURORURORURUNUNURURI RURSISIID o, o, CSNUIUITN RUSURUID. o, 6. CNNRUN OO

13.5NAICS5 ...
13.6 NAIC6 ...
137 TotalS ..o e 48,214,123 |........... 197,680,207 |............. 16,232,628 |..........c...... 316,730
13.8 Line 13.7 as a % of Col. 9 17.9 73.3 6.0 0.1

14. Total Publicly Traded Bonds
14.1 NAIC 1 105,872,986 |........... 123,679,060 |............... 6,535,739 |...ooiiinne 34,285 | e 3,981,495 |.......... 240,103,565 |......ccverrrnenne 89.7 [oeenee. 239,025,306 |....ccvovrrencernnns 88.6 |.cuennn 240,103,565
14.2NAIC 2 ... .. .3,237,206 |.... 103,237,206 |oeeeeeeeereen 1.2 [ 3,256,840 |.... . ...3,237,206 |..
TA.3NAIC 3 et seseees | snss [eeesee s s s eene feer e oot nes [oree s [oeesee e neenes [rree s es[eeee e neene feee e [ee e
14.4 NAIC 4 ...
14.5NAICS ...
14.6 NAIC 6
14.7 Totals ..o feeneenn.. 109,872,986 |........... 123,679,060 |............... 6,535,739 | 34,285 | e 7,218,701 |..coe 243,340,771 oo 90.9 | 242,282,146 |......cooerenne 89.8 | 243,340,771
14.8 Line 14.7 as @ % Of COL. 7 ..ovueueueernenece fociciiiicccic 43.5 | 50.8 | P 0.0 [ o 3.0 [ 100.0 |............ D 00 SR NS D0, &. SO D0, & NN FRRRN 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 39.5 46.2 2.4 0.0 2.7 90.9 XXX XXX XXX 90.9 XXX

15. Total Privately Placed Bonds
51 NAIC T el 6,891,887 |....cc..e. 15,528,196 |...cccvcvnnvne 1,423,353 | 587,040 |......ccovueuenne 15,920 | [ 24,446,396 |......ococveernne 9.1 [ 27,431,694 | 10.2 [ D9, ORI 24,446,396
15.2NAIC 2 ... .. .. .. R
153 NAIC 3 o
154 NAIC 4 ..o
15.5NAIC5 ...
15.6 NAIC 6 ...
15.7 Totals .....cociiiiis
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 2.6 5.8 0.5 0.2 0.0 9.1 XXX XXX XXX XXX 9.1

(@) Includes $  ooroeeeene 24,446,397 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ oo current year of bonds with Z designations and $ ........cccceeveinccnncnnee 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 $ oo currentyear, $ ..o prior year of bonds with 5GI designations and $ ..........cccccoeiiiciins currentyear, $ oo prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§ ......cccccviiiinne i NAIC2 § e i NAIC3 $iiiee i NAICA $oie i NAICS5 $iiiie T NAICE $ e

............... 7,265,174 | XXX e e XK [ (D) --.269,713,840 | 100.0 |........... 242,282,146
2.7 XXX XXX 100.0 XXX 89.8
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC.
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations .............ccceceveeereeneeneeeneens foneneen.. 100,908,108 |............. 60,169,681 |......cccvenen 403,314 | e feeeeeeees XX [, 161,481,103 6003 |, 158,876,359

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

N

. All Other Governments

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

w

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

3.01 Issuer Obligations ..........ccccvriiiiinienieiiereee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ... XXX
3.05 Totals XXX
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ..........ccceevieneriinienienienieeniees e e, 8,572,479 [oeooeiieieiieiiees [ e D,0. ¢ SRR RN 8,572,479 .o 3.2 [, 8,748,055 |.cooveieiinne 3.2 [, 8,572,479

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

4.05 Totals 8,572,479 XXX 8,572,479 3.2 8,748,055 3.2 8,572,479
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ............ccccoveevieiiiciiinieiiiine [eveiieereeeenees oo 28,052,440 | [ e o D,9,0 TN RO, 28,052,440 | 10.5 | 28,553,551 ..o 10.6 | 28,052,440

5.02 Residential Mortgage-Backed Securities ... 14,634 ... 40,422 |.. ...95,115 |.. 110,938 |... ... 95,115 |,
5.03 Commercial Mortgage-Backed Securities .......... [o.cccooiiiiiiiiiins oo o o o e O XK e e e e e
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 14,634 28,092,862 30,378 9,681 XXX 28,147,555 10.5 28,664,489 10.6 28,147,555

6. Industrial and Miscellaneous
6.01 Issuer Obligations ..o e e, 807,321 | 429,939 oo [ [, D.9.0 NN RURR 1,237,260 |.o.oovoieiiees 0.5 [ 1,249,947 |oooiiie 0.5 [, 1,237,260 ..o
6.02 Residential Mortgage-Backed Securities ... [ F 305,113 | 3,393,564 |...ooevinnene 868,211 | 587,040 |...ooeiieiinns 15,920 |............ D.9.0 NN RURR 5,169,848 |.......cooveiveins 1.9 [ 5,513,308 [..oooiiiiieis 2.0 [ e 5,169,848
6.03 Commercial Mortgage-Backed Securities .......... |.............. 6,671,171 |........... 26,214,375 |oeienee 6,187,964 [.o.ooveeeieiieiiee [ i, D,9,0 NI RUR 39,073,510 [.cooeiicine 14.6 [ 39,785,069 |...oveveeienne 14.8 | 36,053,419 |.....c..... 3,020,091
6.04 Other Loan-Backed and Structured Securities ... 4,865,848 11,956,972 39,286 24,605 XXX 16,886,711 6.3 19,611,438 7.3 630,254 16,256,457
6.05 Totals 11,842,132 42,372,232 7,525,400 611,645 15,920 XXX 62,367,329 23.3 66, 159,762 24.5 37,920,933 24,446,3%

~

. Hybrid Securities

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

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........cccocviieiiiiienienieseee

8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........

8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC.
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 7,218,701 7,218,701 2.7 7,265,174 2.7 7,218,701
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ............cccoeevreennenncnncens o 100,908,108 |.............. 97,601,921 ....199,343,282 | 744 e XXX [ D.9.%, CHNRTIN RPN 199,343,282 |,
12.02 Residential Mortgage-Backed Securities .......... |cooooicne. 319,747 | 3,433,986 |...................898,589 |.......c.ceiiin596,721 | 15,920 [ XXX i [ 5,264,963 |...oooiiie 2.0 | XXX i , .5,169,
12.03 Commercial Mortgage-Backed Securities ........ ... 26,214,375 39,073,510 [oooveviiiiiinene 14.6 e D,0. ¢ SRR D,0. & CHURNNY TN 36,053,419 [..cceeneennnen. 3,020,091
12.04 Other Loan-Backed and Structured Securities . |. . 11,956,972 .. 16,886,711 |. ,

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

7,218,701 |.

P 112,764,874

12.09 Totals ..o [, 112,764,874 139,207,254 |..oooveiins 7,959,092 |.ooviiiiiins 621,326 oo 15,920 [ooviiiiiinne 7,218,701 oo 267,787,167 243,340,771 |oeeenee 24,446,3%

12.10 Line 12.09 as a % of Col. 7 42.1 52.0 3.0 0.2 0.0 2.7 100.0 XXX XXX XXX 90.9 9.1
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 40,763,460 |............. 156,231,240 33,212 i e s D.9,0 TN RUNR XXX i ...197,427,912 197,427,912 oo

13.02 Residential Mortgage-Backed Securities .......... ....480,182 |... ...3,987,972 |.. .834,384 316,730 [ 4,978 [ XXX e XXX 5,624,246 | 2.1 [ 110,938 |.. .5,513,308

13.03 Commercial Mortgage-Backed Securities ........ . .4,018,372 |... . 22,952,938 |.. 12,813,759 . 39,785,069 |. . 36,772,457 |.. .3,012,612

13.04 Other Loan-Backed and Structured Securities . |. 2,952,108 . 14,508,057 19,611,438 [ 7.3 e

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

13.08 Unaffiliated Certificates of Deposi

.2,151,273

18,905,773

B 48,214,122

13.09 Totals ..o [, 48,214,122 |l 197,680,207 |....covevnene 16,232,628 269,713,839 |...ooeereiiiene 100.0 |orveenneee. 242,282,146 |.............. 27,431,693

13.10 Line 13.09 as a % of Col. 9 17.9 73.3 6.0 100.0 XXX 89.8 10.2
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............cccoceevrcevnccinceencicnens foeieiien.... 100,908,108 |.............. 97,601,922 |......ccoeeinn833,253 [ [ e ...109,343,283 [.....oceieiiiine 197,427,912 [ 7322 [ 199,343,283 | XXX

14.02 Residential Mortgage-Backed Securities
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,

................ 4,539,602
................... 410,642

I %5847 .495
189,222

...................... 5,786
XXX .

....96,115 |.

................ 6,535,739
......................... 2.7

................ 7,218,701
......................... 3.0

Section 12 39.5 46.2 2.4 0.0 2.7 90.9 XXX XXX XXX 90.9 XXX
15. Total Privately Placed Bonds
15.01 Issuer OblGations ..........coceviriiiiiiiiiniiinine foeeeeeieseiceciceeieee Joeeieeeese e (1)
15.02 Residential Mortgage-Backed Securities .......... [, 305,113 |ovevenn 3,393,564 [ 868,211 | 587,040 [ 15,920 | XXX [ 5,169,848 e 19 [ 5,513,308
15.03 Commercial Mortgage-Backed Securities ........ |..cccccceee. 2,131,569 | 366,880 |- 521,842 | [ [ XX 03,020,001 | T 3,012,612

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

. 18,905,773 |.

................ 1,423,353
......................... 5.8

0.5

................... 587,040
......................... 2.4

0.2




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC

Schedule DA - Verification - Short-Term Investments

NONE

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

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC.

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 .............cccoveveuevern |oeececererenenens 4,987,668 |.....covrenee 4,987,668 |- [
2. Cost of cash equivalents aCQUITEA .............cooiiiiiiiiiiiieieeeee e [ [reenre e iees [oenee e [oere e
3. ACCIUAI OF DISCOUNL ...t [resinne s 12,332 [ 12,332 [ [
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiieieiiiieiesietesiee ettt etesessens [reesseestee s ssrsirses [ooeressssess s sese s [seesressinseseese st e s e sesnens [oesesssresenre e
6. Deduct consideration received on diSPOSAIS .............c.ccovevevereveeeeeeeiiieieiereaens |reveeereieneens 5,000,000 |..coerrvreinnene 5,000,000 [.ovevereiiriririeieieeiririees e
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiieciece e [eer e [reesre e [ [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiis e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
ST ) TP TP RO OO RSO ORI RRPRIE RO
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11)

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC.

SCHEDULE D - PART 1

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

(1=

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-B6-6 ..... US TREASURY N/B 2.75 02/15/2024 A 216,143 [...99.6563 |.........ceunnnns 214,261 |ooeveniinnnnnn 215,000 [.oeiiirnnnnnnns 215,016 [cooeeiiiiiiiiiinns fovvinneeeenn (208) o o 00002750 | 2 TA T | S AR P A PO 5,913 |....02/06/2018 ...|....02/15/2024 ...
91282C-BM-2 ..... US TREASURY N/B 0.125 02/15/2024 ... A .. 8,460,868 |...99.3594 |.............. 8,445,547 |.... .8,500,000 |.. 8,498,328 oo e 13,192 [ e 00125 0.281|FA ...... . . . 10,625 |....02/25/2021 ...|....02/15/2024 ...
912820-BR-1 ..... US TREASURY N/B 0.25 03/15/2024 .... A . 12,964,223 |...98.9883 |... ....12,868,477 |.... 12,997,536 [oneiiiiiiieees e 12,091 [ e 00022202250 |l 0.344 .9, . 32,500 |....03/31/2021 ...|....03/15/2024 ...
91282C-CC-3 ..... US TREASURY N/B 0.25 05/15/2024 .. A ...4,987,712|...98.1758 |...oeeenneeens 4,908,789 |.... 8,998,476 oo e 4121 [ e 0402202250 | 0.333 1 . 12,500 |....05/21/2021 ...|....05/15/2024 ...
912820-CG-4 ... US TREASURY N/B 0.25 06/15/2024 .. A . 24,846,373 ...97.7734 |... ... 24,443,360 |.... . 28,975,576 |oooeeeiiiiniinnees oeviennnn 51,676 [ v 0000220250 |l 0.459 2, . 62,500 |....06/29/2021 ...|....06/15/2024 ...
91282C-CL-3 ... US TREASURY N/B 0.375 07/15/2024 ... A 4,499,136 |...97.5000 [...oeeeennnn 4,387,500 |.... . . 4,499,868 ..o e 275 [ e 00020375 | 0.382 T, . 16,875 |....07/21/2021 ...|....07/15/2024 ...
912820-CT-6 ..... US TREASURY N/B 0.375 08/15/2024 ... A 3,997,357 |...97. 1211 |occoeeiiinnnn 3,884,844 |.... .4,000,000 |.. 03,999,451 [ e 882 e e 0002202375 | 0.398 .5, . 15,000 |....08/31/2021 ...|....08/15/2024 ...
912820-CX-7 ..... US TREASURY N/B 0.375 09/15/2024 ... A .... 16,923,260 |...96.8242 |... ....16,460,117 |.... .. 17,000,000 |.. ...16,981,136 [oooeeeeeiiiiiieee oeeeennen 25,891 [ e 020375 | 0.529 ... 18, . 63,750 |....09/30/2021 ...|....09/15/2024 ...
91282C-0B-4 . US TREASURY N/B 0.625 10/15/2024 A . 10,732,751 |...96.6875 |. .10,393,906 |. 10,750,000 10,745,233 |.. .0.681 .14, . 67,188 |....11/05/2021 .. 10/15/2024
91282C-DH-1 . US TREASURY N/B 0.75 11/15/2024 . A ...96.4922 |. ..2,894,766 |. .3,000,000 .2,99,657 |.. .0.878 s . 22,500 |....12/01/2021 .. 11/15/2024 ...
91282C-DN-8 . US TREASURY N/B 1 12/15/2024 ... A ...96.4375 |. .. 1,928,750 |. .2,000,000 .2,000,810 |.. ......0.839 . . .20,000 |....12/30/2021 .. 12/15/2024 ...
91282C-DZ-1 ..... US TREASURY N/B 1.5 02/15/2025 ... A ...96.5000 |... 482,500 |.... ... 500,000 |.. 498,590 |-evveeeeeeeennies foeeeeee s 1187 s e |22 10500 . 1.752 .2, ...7,500 |....02/10/2022 ...|....02/15/2025 ...
91282C-ED-9 ... US TREASURY N/B 1.75 03/15/2025 .. A ...96.6289 |.............. 5,797,734 |.... .6,000,000 |.. 5,824,386 [.oieiiiiiiiinnns e 98,780 [ e e 1750 | 4.300 ... 52,500 |....04/19/2023 ...|....03/15/2025 ...
91282C-EX-5 ..... US TREASURY N/B 3 06/30/2024 A ...98.9336 |....coouunnnns 7,914,688 |.... .8,000,000 |.. 28,000,025 oeeeeeeiiiiineee Jeeeeenneeeeee (99) [ e 2222232000 .. 3.022 ... 120, .. 240,000 |....07/11/2022 ...|....06/30/2024 ...
912820-FE-6 ..... US TREASURY N/B 3.125 08/15/2025 ... A ...98.0078 |....covvnnnnns 4,900,391 |.... .5,000,000 |.. 4,965,615 [oiiiiiiiiiiinnns e 20,183 [ e 30125 | 3.598 ....09/06/2022 ...|....08/15/2025 ...
91282C-FK-2 ..... US TREASURY N/B 3.5 09/15/2025 A ...98.5352 |... ....12,809,570 |.... L A2,7T3,677 e e 88,735 [ e 2222280500 ). 4.621 ....10/02/2023 ...|....09/15/2025 ...
912820-Fi-6 ..... US TREASURY N/B 4.5 11/15/2025 A . 100.3477 |... ..4,013,906 |.... 8,013,917 [ e (TT18) [ e 0ne 40500 . 4.333 ....11/30/2022 ...|....11/15/2025 ...
91282C-GG-0 ..... US TREASURY N/B 4.125 01/31/2025 ... A ...99.3711 |... 993,711 |.... 998,483 |.evveeeeeeeniins fereeeeee s 1,019 | e [ 4125 4.305 ...02/03/2023 ...|....01/31/2025 ...
91282C-GL-9 US TREASURY N/B 4 02/15/2026 A ...99.5313 |... .. 1,492,969 |.... e 1,498,250 [onniiiiiiiinnens v 72 Lo s 0022242000 .. 4.084 ...08/29/2023 ... |....02/15/2026 ...
91282C-GM-7 ..... [US TREASURY N/B 3.5 02/15/2033 A ...97.0156 |. ..388,063 |. .403,314 |.. .3.421 ....08/15/2023 .. 02/15/2033
91282C-GR-6 . US TREASURY N/B 4.625 03/15/2026 A . 100.8828 |. ..423,708 |. .423,001 |.. . 4.346 ....03/10/2023 .. 03/15/2026
91282C-GR-6 . US TREASURY N/B 4.625 03/15/2026 A . 100.8828 |. .. 141,236 |. 141,000 |.. .4.346 ....03/10/2023 .. 03/15/2026
912820-GV-7 ..... US TREASURY N/B 3.75 04/15/2026 .. A ...99.0469 |. .. 1,980,938 |. .1,997,530 |.. .3.843 ....04/27/2023 .. 04/15/2026 ...
91282C-HB-0 . US TREASURY N/B 3.625 05/15/2026 A ...98.8203 |. . 14,823,047 |. 14,796,240 |.. ......4.283 ...05/26/2023 .. 05/15/2026 ...
912820-HH-7 ... US TREASURY N/B 4.125 06/15/2026 ... A . 100.0000 |.......eennnns 4,000,000 |.... 03,964,642 [ e 6,972 e s e 4125 | 4.561 ...06/29/2023 ...|....06/15/2026 ...
91282C-K-8 ..... US TREASURY N/B 4.625 11/15/2026 ... A . 101.5938 |... .. 225,026,802 [ooeeeeeiiiiineee Jeeeeeneeee e (949) [ e e 40625 | 4.466 ....12/01/2023 ...|....11/15/2026 ...
912820-IN-2 ... US TREASURY N/B 4.375 11/30/2028 ... A .. 216,353 |. 102.3437 |... 215,000 |oeevviinennennnn216,337 [ v (16) s e e 82375 | 4.217 ....12/12/2023 ...|....11/30/2028 ...
91282C-JP-7 ... US TREASURY N/B 4.375 12/15/2026 A 3,031,299 |. 101.0000 |....oeeeeennnn 3,030,000 J..euieeennnnn 3,000,000 |eeveunnannns 3,081,210 foooeieiiniiiiinn Jereneneeeee (89) o e [ 4875 [l 4.037 ....12/28/2023 ...|....12/15/2026 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 160,935,120 | XXX 159,322,505 162, 140,000 161,481,101 354,290 618,783 1,708,052 XXX XXX
0109999999. Total - U.S. Government Bonds 160,935,120 | XXX 159,322,505 162, 140,000 161,481,101 354,290 618,783 1,708,052 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds XXX XXX XXX
184540-6Y-3 ..... CLEAR CREEK TX INDEP SCH DI 5 02/15/2031 ..........oofeun ..t .. 1.AFE ..|... . 102.5931 |...oovnnnnnnns 2,051,862 |.... .2,000,000 |. ....2,050,386 (43,982) |. ... 37,500 |... ..100,000 |....04/09/2015 ...|....02/15/2031 ...
232760-70-2 ..... CYPRESS-FAIRBANKS TX INDEP 5 02/15/2029 ........ccce. feun oon 1AFE .. . 102.5779 |. .. 2,051,558 |. .2,000,000 . 2,053,343 |.. ..(46,580) | . 37,500 100,000 |....04/09/2015 .. 02/15/2029 ...
438670-W3-1 ..... HONOLULU CITY & CNTY HI 5 10/01/2030 .... |- 1.CFE ... 1,627,757 |. 104.2656 |.............. 1,418,012 |.... .1,360,000 |.. ... 1,411,264 (28,180) |. .... 16,811 [... ... 68,000 |[....03/18/2015 ...|....10/01/2030 ...
438670-W4-9 ..... HONOLULU CITY & CNTY HI 5 10/01/2031 . 2 ... .. 1.CFE ..|... 1,191,870 |. 104.2677 |...oeeeennn 1,042,677 |.... .1,000,000 |.. n1,036,894 | [ (20,268) ... 12,361 |... .50,000 |....03/18/2015 ...|....10/01/2031 ...
64966L-A3-5 ..... NEW YORK NY 5 08/01/2030 L2 ... .. 1.CFE ..|... ...2,298,503 |. 102.4124 |.............. 2,027,766 |.... .1,980,000 |.. .... 2,020,593 e L (36,565) ... 40,975 |... . 99,000 |....03/16/2015 ... |....08/01/2030 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 9,919,610 | XXX 8,591,875 8,340,000 8,572,480 (175,575) 145,147 417,000 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 9,919,610 | XXX 8,591,875 8,340,000 8,572,480 (175,575) 145,147 417,000 XXX XXX
29270C-H3-2 ..... ENERGY N W WA ELEC REVENUE 5 07/01/2029 .. |- 1.CFE ... .. 595,295 |. 103.6764 |... ..518,382 |.... . 500,000 |.. ....516,132 el 12,431 | . 25,000 |....04/24/2015 ...|....07/01/2029 ...
38122N-YE-6 ..... GOLDEN ST TOBACCO SECURITIZ 5 06/01/2032 . |- TEFE L . 103.1821 |... . 500,000 |.. ....513,154 L 2,014 |... . 25,000 |....03/26/2015 ...|....06/01/2032 ...
452024-HY-1 ... ILLINOIS ST MUNI ELEC AGY P 5 02/01/2030 .... |- LEFE L. . 102.9637 |... .1,400,000 |.. .... 1,440,347 FA ...... ... 28,972 |... . 70,000 |....04/01/2015 ...|....02/01/2030 ...
45506D-TK-1 ..... INDIANA ST FIN AUTH REVE 5.25 02/01/2031 ... oo |2 i | 1B FE L . . 103.7364 |... FA ... .... 10,756 |... . 25,988 |....05/08/2015 ...|....02/01/2031 ...
46874T-GC-0 ..... JACKSON TN HOSP REVENUE 5 04/01/2030 ....cevveneeevenn foonvenvnnnnes 2 teeeennns L AGFE s 74,240 |. 102.6312 AD toiiee [ 803 |oieiiiiiiinnnns 3,250 |....04/09/2015 ...|....04/01/2030 ...
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46874T-GV-8 ..... JACKSON TN HOSP REVENUE 5 04/01/2030 ................. L1GFE e 2,507,019 |. 101.5972 |.............. 2,230,089 |...ovvvvnnnns 2,195,000 |...cccvvunnnns PAZIVIR7X Y R U (35,409) |.eoeeeeeeiieeiiees e s 5.000 |...... 3.749 (A0 v foeeeieeeeenn 27,133 [, 109,750 |....04/09/2015 ...|....04/01/2030 ...
530945C-CK-4 ...... LOS ANGELES CA WSTWTR SYS R 5 06/01/2031 .... .. 1.BFE ..|... 1,039,266 . 103.6506 |... .900,000 |.. ....022,486 L (15,328) [ e e 5.000 |...... 3.709 (D ....... . 45,000 |....05/22/2015 ... |[....06/01/2031 ...
50334P-FL-6 ..... MIAMI-DADE CNTY FL TRANSIT 5 07/01/2029 .. 1.CFE ..|... .. 606,294 [. 103.5043 |... ....543,039 e (8,324) [ | e 5.000 |...... 3.681|JdJ ....... . 26,500 |....05/14/2015 ... |[....07/01/2029 ...
59334P-Fii-2 ..... MIAMI-DADE CNTY FL TRANSIT 5 07/01/2030 .. 1.CFE ..|... .. 919,156 [. 103.5060 |.................838,399 |................ 810,000 |.................828,733 [..oorrrrrrrrrunns |oeerers (11,944) | i s 5.000 |...... 3.817 |dJ ....... ... 40,500 |....05/14/2015 ... |....07/01/2030 ...
6497W-PH-7 ..... NEW YORK CITY NY TRANSITION 5 11/01/2030 .... .. 1.AFE ..|... 2,384,920 |. 103.1301 |... . ieeernenns.... 2,000,000 |..............2,058,668 |.....cooeiiiiiiis foiieens (42,586) |..eeeeeeeeeeeeeees v s 5.000 |...... 3.396 [MN ...... ..100,000 |....04/09/2015 ... {....11/01/2030 ...
6497 W-TT-7 ..... NEW YORK CITY NY TRANSITION 5 02/01/2031 ... .. 1T.AFE ... .. 1,171,970 [. 102.5168 |... 1,025,168 |.... 1,021,937 [ e (19,767) [eevvveeeevinininnn Jooeeeiiiiis o 5.000 |...... 3.566 [FA ...... .50,000 |....04/17/2015 ... |[....02/01/2031 ...
649726-HH-0 ..... NEW YORK CITY NY MUNI WTR F 5 06/15/2032 .... .. 1.BFE ..|... .. 1,608,216 [. 103.6801 |... 1,415,233 |.... 1,406,262 [oneiiiiiiiiii e [ ) R R 5.000 |...... 3.601 ....04/01/2015 ... [....06/15/2032 ...
64972G-HV-9 ..... NEW YORK CITY NY MUNI WTR F 5 06/15/2031 .... .. 1.BFE ..|... 2,290,540 |. 103.6784 |... 2,073,568 |.... 2,048,174 [ | (81,886) [ | e 5.000 |...... 3.784 ....05/20/2015 ... |[....06/15/2031 ...
662903-PW-7 ..... [N TEXAS ST MUNI WTR DIST WT 5 09/01/2031 . .1.BFE .. 2,374,180 |. 103.7606 |. ..2,075,212 |. .2,069,514 |.. .5.000 |......3.483 ....04/24/2015 .. 09/01/2031
684545-YV-2 . ORANGE CNTY FL TOURIST DEV 5 10/01/2030 .1.CFE .. 2,298,760 |. 104.1024 |. ..2,082,048 |. .2,000,000 .2,059,019 |.. .5.000 |......3.708 ....05/29/2015 .. 10/01/2030
709224-HG-7 . PENNSYLVANIA ST TURNPIKE CO 5 12/01/2029 . .1.DFE .. 641,089 |. 102.5011 ..565,000 577,378 |.. .5.000 |......3.785 ....05/15/2015 .. 12/01/2029 ...
71884A-YW-3 ..... PHOENIX AZ CIVIC IMPT CORP 5 07/01/2030 ... .. 1.CFE ..|... 1,242,413 |. 102.9724 |... .1,050,000 |.. 1,082,654 [ | (20,962) [ e [ 5.000 |...... 3.437 ...04/22/2015 ... |....07/01/2030 ...
T1884A-YX-1 ..... PHOENIX AZ CIVIC IMPT CORP 5 07/01/2031 ... .. 1.CFE ..|... 1,236,344 |. 102.9746 |... .1,050,000 |.. 1,081,755 [ | (20,370) [ e [ 5.000 |...... 3.546 ....04/22/2015 ...|[....07/01/2031 ...
733580-WS-9 ..... PORT AUTH OF NEW YORK & NEW 5 05/01/2030 . .. 1.DFE ..|... .. 951,328 [. 103.1651 |... ... 800,000 [..uueennnnnnnnnnn823,009 [eviiiiiiiiiiiiinn foeeeeeeen (16, 761) | o e 5.000 |...... 3.383 ....04/16/2015 ... [....05/01/2030 ...
79574C-AP-8 ..... SALT RIVER AZ PROJ AGRIC IM 5 12/01/2032 . .. 1.BFE ..|... .. 920,896 . 103.3387 |... ... 800,000 [.ooiiiiiieenenn819,540 [uvviiiiiiiiiiiinn oo (18,311) | s s 5.000 |...... 3.809 ....05/15/2015 ... [....12/01/2032 ...
880558-H\-4 ..... TENNESSEE ST SCH BOND AUTH 5 11/01/2029 ... .. 1.BFE ..|... 1,819,260 |. 103.9626 |.............. 1,559,439 |.............. 1,500,000 |.............. 1,563,110 [..ccoceiiiiiiiiiss |oeeeeennn (33,265) [euneenniiiiiiiis | s 5.000 |...... 3.158 ....04/09/2015 ... |[....11/01/2029 ...
880558-HP-9 ..... TENNESSEE ST SCH BOND AUTH 5 11/01/2030 ... .. 1.BFE ..|... .. 905,056 [. 103.9626 |.................779,720 |ooeeeeeeeeeeenn. 750,000 [ounnninnnnnnnnnn 780,788 [vvvvvvvviiiinnnnn oeeeeeenn (16,219) | o s 5.000 |...... 3.286 ....04/09/2015 ... [....11/01/2030 ...
914126-Y0-2 ..... UNIV OF CALIFORNIA CA REVEN 5 05/15/2031 . .. 1.DFE ..|... . 102.7057 |... . . 2,068,022 [ e (37,263) [ | e 5.000 |...... 3.616 ...03/13/2015 ... |....05/15/2031 ...
93978H-NZ-4 ..... WASHINGTON ST HLTH CARE FAC 5 08/15/2030 ... .. 1.FFE ..|... . 102.7173 |... . 500,000 |.. ....514,360 e (8,492) [ | e 5.000 |...... 3.654 ....04/17/2015 ...|[....08/15/2030 ...
93978H-PA-7 ..... WASHINGTON ST HLTH CARE FAC 5 08/15/2031 .......... 2. L 1FFE ... . 102.7193 |... . 500,000 |.. ....513,900 oo eeeeeen.. (8,215) | PP T 5.000 |...... 3.753 ...04/17/2015 ...|....08/15/2031 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue Obligations XXX 28,153,769 27,275,000 28,052,443 (501,111) XXX XXX XXX XXX
3128KV-SN-6 ..... FGLMC POOL A65025 A . 105.3084 |.....ovvvrrennnnnes 4,800 [..ooevvnennnnnnnne 4,558 [oeeeeiiiiiiiiic e 4,569 [ e () | e | 6.000 |...... 5.926 ....10/09/2007 ... |....08/01/2037 ...
3128MJ-CZ-1 ... FGLMC POOL G08087 A . 104.8016 |... 17,499 ... 16,697 [ 16,861 [ e (38) e o | 6.000 |...... 5.818 ....10/21/2005 ... [....10/01/2035 ...
312932-26-6 . FGLMC POOL A86165 .. A ...99.7201 . 3,574 |. . 3,584 .4.500 |......4.307 ....01/11/2011 .. 05/01/2039
312935-7F-0 . FGLMC POOL A88994 .. A ...99.7201 24,984 | 25,054 .4.500 |......3.736 ...11/08/2010 .. 09/01/2039
31297H-AQ-2 . FGLMC POOL A29015 .. A . 101.0391 L7,579 |. . 7,501 .5.000 |......5.244 ...05/03/2005 .. 12/01/2034
31207M-TJ-7 ... FGLMC POOL A32353 A . 101.1688 |. 4,476 | 4,424 .5.000 |......5.265 ...05/03/2005 .. 04/01/2035 ...
31297M-TN-8 ... FGLMC POOL A32357 A . 101.1698 |. .654 |. .646 .5.000 |......5.220 ...05/03/2005 .. 04/01/2035 ...
31371H-E4-6 ..... FNCL POOL 252265 ... A . 104.1069 |... .. 1,585 ... B YA Y (7 & Y OO FFN 1 4 N AP R R 6.500 |...... 6.597 ....12/16/1998 ... [....02/01/2029 ...
S1371K-ML-2 ... FNCL POOL 254263 .... A . 104.9616 |... ....5,043 [.... ... 4,805 |.. 837 [ [ (10) [ e e 6.500 |...... 6.424 ...02/25/2002 ... |....04/01/2032 ...
3137M-HK-6 ... FNCL POOL 255934 ... A . 104.6673 |... L TT8T L. T,440 | TS [ [ (I8 e e [ 6.000 |...... 5.948 ...10/21/2005 ... |....11/01/2035 ...
31376K-R2-4 ..... FNCL POOL 357905 . 4 A . 102.9622 |... .. 7,328 ... LT 1180 [ [ (B) [ e e 5.500 |...... 5.529 ...08/24/2005 ... |....07/01/2035 ...
31390T-RH-4 ... FNCL POOL 655788 . 4 | 1AL . 104.9705 |... ... 4,669 |... 447 LA570 [ e 28 i e e, 6.500 |...... 5.91 ...12/31/2002 ... |....08/01/2032 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 95,560 [ XXX 95,948 93,530 9,113 (283) XXX XXX XXX 424 5,101 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 31,951,783 | XXX 28,249,717 27,368,530 28,147,556 (501,364) XXX XXX XXX 335,294 1,370,089 XXX XXX
013716-AQ-8 ..... RIO TINTO ALCAN INC 7.25 03/15/2031 .cooeveeeeiieeans oo e Ao T | TFFE |t 470,064 |. 114.2490 |.......oevvvnnnnn 456,996 [......ooeeennnn 400,000 |...coeeeeiiiennnn 429,939 [ e (3,273) |evvvvvvevennninnns foreiiiiiins s 7.250 |...... 5.960 [MS ... [onmnnnnnnnnnnnns 8,539 [cvvviiiiiinns 29,000 |....12/04/2002 ...|....03/15/2031 ...
459200-AR-2 ..... 1BM CORP 6.22 08/01/2027 .....evvvvvvvvennnnnnnnnnnnnnnns Jooe vue [ eeneees 1. 1GFE o |oeeeeiiieinnnnens 899,506 . 105.3870 |................. 811,480 [......oeeeueeeee 770,000 [...oooeennnnnnd 807,321 |..evveiiiiiiiiiinn oeeeeens (9.414) |evveeeeieiiiieens oo oot 6.220 |...... 473 [FA oo [, 19,956 |.ovvvveennnnns 47,894 |....03/17/2011 ... [....08/01/2027 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 1,369,570 | XXX 1,268,476 1,170,000 1,237,260 (12,687) XXX XXX XXX XXX
33851M-AA-0 ..... FSMT 2021-9INV 2.5 09/25/2041 WHOLE LOAN .......coveufen von] nnnnns 45 ) TA o 2,730,481 |...85.8804 |.............. 2,270,105 [ouurirennnnn 2,643,334 |....ooonennnns 2,700,244 |t eviinnns [T SR R 2.500 |...... 2.062 ...00/17/2021 ... |....09/25/2041 ...
36228F-EC-6 ..... GSMPS 2001-2 A 7.5 06/19/2032 WHOLE LOAN .... . 39,078 [...91.3942 |... ...40,025 |.... 83,793 [ 089,078 [ [ [ 892 [ [l 70500 9.275 ....07/20/2001 ... |[....06/19/2032 ...
46591T-BB-9 ..... JPMNMT 2020-2 A FLT 07/25/2050 WHOLE LOAN .... U A . 33,510 |...94.1651 |... ... 31,585 |.... 233,510 33514 s e (D e s 4002226.000 |l 6.167 ....02/19/2020 ... |....07/25/2050 ...
74331C-AA-6 ..... PROG 2020-SFR1 A 1.732 04/17/2037 ABS ................ 1L .. 188,313 ]...95.0559 [........ccunnn 189,264 |.....oevvvennnees 199,109 [ 194,494 | o 3588 i oo | 10732 [ 3.723 ...04/05/2022 ... |....04/17/2037 ...
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T4333E-AA-0 ..... PROG 2021-SFR4 A 1.558 05/17/2038 ABS .........ceoeveifone vun]innnnns 4. LAFE e 2,193,049 |...91.0593 |.............. 1,997,007 [.ooeiiinnnnnn 2,193,084 |.............. 2,193,604 |....ooooeeiiiiiens loveriiinnnns (256) |.vvveniiiinnnnns fooviiiiiiiiiiiii ovnnes 1.558 |...... 1.559 [MON ..o Jovvveenniiiinns 2,847 | 34,168 |....04/22/2021 ...|....05/17/2038 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 5,184,426 | XXX 4,527,956 5,112,830 5,169,849 (8,504) 692 XXX XXX XXX 8,949 108,918 XXX XXX
05491Y-AA-8 ..... BAMLL 2018-PARK 4.227108 08/10/2038 CMBS ........... [oe. ... LA .. 372,753 |...91.8126 |... ..331,085 |.... ..360,577 |.. ... 366,881 e (1,288) | e s 4.091 |...... 3.739 [MON ..... . 14,955 |....08/23/2018 ...|....08/10/2038 ...
05606F-AA-1 ... BX 2019-0C11 A 3.202 12/09/2041 CMBS LA ..510,000 |...88.2410 |... . 600,000 |.. ....521,642 10,772 i e e 3.202 |...... 5.973 [MON ..... . 19,212 |....11/30/2022 ...|....12/09/2041 ...
05608R-AE-5 ..... BX 2021-ARIA B FLT 10/15/2036 CMBS LA ,198,975 |...96.8599 |... .... 1,204,827 e 10 [ e [ 6.773 |...... 7.008 |MON ..... . 77,346 |....10/13/2021 ...|....10/15/2036 ...
06036F-BB-6 ..... BANK 2018-BN15 A3 4.138 11/15/2061 CMBS .. LA .. 381,058 |...95.5135 |... 1 (395) [euniiii e e 4.138 |...... 4.088 | MON ..... . 15,612 |....11/16/2018 ...|....11/15/2061 ...
06540T-AC-4 ..... BANK 2018-BN11 A2 3.784 03/15/2061 CMBS .. LA ,671,977 |...94.4220 |... e (2,748) | e s 3.784 |...... 3.725 ...04/13/2018 ...|....03/15/2061 ...
06541U-CJ-3 ... BANK 2020-BN30 B 2.445 12/15/2053 CMBS ... LA .. 411,990 |...71.0765 |... e (83) [ e e 2.445 |...... 2.132 ....12/11/2020 ...|....12/15/2053 ...
06541W-AV-4 ..... BANK 2017-BNK5 A3 3.02 06/15/2060 CMBS ... LA .. 505,993 |...98.4298 |... 515,127 e 8,841 s e s 3.020 |...... 4.593 ...06/23/2022 ...|....06/15/2060 ...
06541X-AE-0 ..... BANK 2017-BNK7 A4 3.175 09/15/2060 CMBS .. LA ,049,875 |...93.1648 |... .. ....5,019,080 (8,310 [ e e 375 ... 3.101 ....09/19/2017 ...|....09/15/2060 ...
08163N-BN-4 ..... BMARK 2022-B32 3.527853 01/15/2055 CMBS ... LA ,119,980 |...79.4048 |... .4,000,000 |.. e 4,099,537 [oiieiiiiiiiieee foeeeeeenn(10,836) [eeeeeeeeieees e e 3.410 |...... 3.103 ....02/01/2022 ...|....01/15/2055 ...
12595F-AC-6 ..... CSAIL 2017-CX9 A3 3.3566 09/15/2050 CMBS . 1.4 .. ,193,889 |...98.0238 |. ..2,087,907 |. .2,130,000 .2,133,764 |.. .3.357 |......2.903 ...09/19/2017 .. 09/15/2050
17290X-AS-9 ..... CGCMT 2016-GC37 A3 3.05 04/10/2049 CMBS 1.A .. 121,760 |...95.8321 120,722 |. ..125,972 123,801 |.. .3.050 |......4.09% ....08/28/2018 .. 04/10/2049
17326D-AC-6 ..... CGCMT 2017-P8 A3 3.203 09/15/2050 CMBS . 1.4 .. ,130,792 |...93.3923 |. ..3,819,745 |. .4,090,000 . 4,105,402 |.. .3.203 |......3.128 ....09/18/2017 .. 09/15/2050 ...
17326F-AC-1 ... CGCMT 2017-C4 A3 3.209 10/12/2050 CMBS .... LA ,274,877 |...92.2471 |... 3,904,501 |.... . 4,232,654 |.. e 8,250,805 |.eeieeeiiiieeee feeeeeeee (5,013) [ e e 3.209 |...... 3.122 ...10/19/2017 ...|....10/12/2050 ...
17326F-AE-7 ..... CGCMT 2017-C4 AAB 3.297 10/12/2050 CMBS ... LA 1,606,726 |...96.7468 |... .1,559,970 |.. el 1BT1T83 [ e (B,518) [ e e 3.297 |...... 2.89%5 ....10/19/2017 ...|....10/12/2050 ...
36251P-AD-6 ..... GSMS 2016-GS3 A4 2.85 10/10/2049 CMBS LA .. 391,436 |...93.5325 |... 375,000 |oeeeennnieeeeenn 381,487 [ e (2,385) [ e e 2.850 |...... 2.194 ...09/04/2019 ...|....10/10/2049 ...
36257H-BN-5 ... GSMS 2019-GC40 A3 2.904 07/10/2052 CMBS ... LA ...89.4270 |... 275,000 |oeevvvinnennnnnnn263,605 [onniiiiiiiinnnns fovveennnnnn 1,928 | [ e 2.904 |...... 3.842 ....03/20/2020 ...|....07/10/2052 ...
36257U-AH-0 ..... GSMS 2019-GC42 A1 2.1351 09/10/2052 CMBS . LA ...99.4931 |... 52,8318 52,315 [ e e e e 2135 |...... 2.183 ....09/16/2019 ...|....09/10/2052 ...
36258Y-BG-2 ..... GSMS 2020-GC45 A5 2.9106 02/13/2053 CMBS . LA ...88.5808 |... A7, T8T s o 6,863 | [ e 2.911 ... 4.863 ....01/30/2023 ...|....02/13/2053 ...
36260T-AA-3 ..... GSCG 2019-600C A 2.9359 09/06/2034 CMBS ... LA ...71.0237 |... 301,851 |.... . . 826,753 | feee e (2,820) | [ e 2.936 |...... 2.339 ...08/20/2019 ...|....09/06/2034 ...
432885-AA-9 ..... HILT 2018-0RL A FLT 12/15/2034 CMBS LA ...99.1471 |... 495,736 |.... . 500,000 |.. 499,988 v e (139) e e e 6.429 |...... 6.625 ....01/22/2021 ... |....12/15/2034 ...
61691R-AE-6 ..... MSC 2018-H4 A4 4.31 12/15/2051 CMBS .. 1.A .. ...96.0308 |. ..595,391 |. . 620,000 .609,525 |.. 4.310 |......4.892 ....10/25/2022 .. 12/15/2051
90276G-AR-3 ..... UBSCM 2017-C3 A3 3.167 08/15/2050 CMBS . 1.4 .. ...93.8386 |. ..1,876,772 |. .2,000,000 .2,006,929 |.. .3.167 |......3.079 ....08/17/2017 .. 08/15/2050
90276V-AD-1 ..... UBSCM 2018-C8 A3 3.72 02/15/2051 CMBS .. . 1.A .. ...93.4766 |. .1,600,366 .1,608,929 |.. .3.720 |...... 3.633 ...02/12/2018 .. 02/15/2051
90276X-AV-7 ..... UBSCM 2018-C11 A5 4.2411 06/15/2051 CMBS ............|ee. ... 1.4 .. ...94.6366 |. . 200,000 185,861 |.. 4.241 |......6.266 ....03/21/2023 .. 06/15/2061 ...
90276Y-AD-5 ..... UBSCM 2019-C16 A3 3.3436 04/15/2052 CMBS .........eewfenn .on 1.A .. ...93.4986 |. ..350,000 .351,853 |.. .3.344 |......3.240 ...03/27/2019 .. 04/15/2052 ...
90353K-Al-9 ..... UBSCM 2018-C13 ASB 4.241 10/15/2051 CMBS ... LA ...97.4880 |... 393,043 | [ (1,809) | e e 4.241 |...... 3.851 ...09/21/2018 ...|....10/15/2051 ...
949890-AV-2 ... WFCM 2015-SG1 A4 3.789 09/15/2048 CMBS .... LA ...96.8189 |... e 188,578 e feeee e 2,750 | e e 3.789 |...... 6.063 ....08/30/2023 ...|....12/15/2047 ...
95000D-BC-4 ..... WFCM 2016-C34 A3 2.834 06/15/2049 CMBS ... LA ...94.5189 |... L TA3ATE s feeen5,089 L [ e 2.834 |...... 3.545 ...08/23/2022 ... |....06/15/2049 ...
95000P-AF-1 ..... WFCM 2016-C37 ASB 3.615 12/15/2049 CMBS ... LA ...97.7886 |... 287,962 |eeveeeeeeennies feeeeieeeii (826) | e e 3.615 |...... 3.531 ....12/27/2018 ...|....12/15/2049 ...
950010-AU-5 ..... WFCM 2018-C46 A4 4.152 08/15/2051 CMBS .... LA ...95.0924 |... 875,313 | o (26,224) | o e 4182 |...... 2.488 ....09/10/2019 ...|....08/15/2051 ...
95001V-AS-9 ..... WFCM 2019-C51 ASB 3.16 06/15/2052 CMBS .... LA ...94.6995 |... .. ...354,359 e (1,488) | e s 3.160 |...... 2.738 ...06/21/2019 ...|....06/15/2052 ...
95002R-AT-5 ..... WFCM 2020-C56 A2 2.498 06/15/2053 CMBS . 1.4 .. ...94.2761 . 900,000 911,631 |.. .. (11,737) |. .2.498 |......1.184 ...11/18/2020 .. 06/15/2083 ...
95003C-AE-0 ..... WFCM 2021-C59 A4 2.343 04/15/2054 CMBS .... e [4 i | 1AL ...84.2448 |... ..125,000 |.. ...125,962 |..... I e (183) [ i [ 2.343 |...... 2.242 ...04/22/2021 ...|....04/15/2054 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 39,447,459 | XXX 35,832,645 ,888,431 ,073,511 (61,188) XXX XXX XXX 109, 102 1,347,569 XXX XXX
124166-AA-7 ..... BMILK 2018-1A A1 FLT 10/15/2031 LL ... .. 1.AFE ..|... .. 3,000,000 |...99.8800 |.............. 2,996,400 |.... ,000,000 .. ,005,846 897 e e e 6.755 |...... 6.859 182,710 |....08/27/2018 ...|....10/15/2031 ...
12520U-AF-7 . CFMT 2021-AL1 B 1.39 09/22/2031 ABS .. .1.DFE .. 1,215,912 |...96.9626 |. 1,216,367 |.. . 289 .1.390 |......1.425 . 16,911 |....11/23/2021 .. 09/22/2031
14686J-AC-4 ..... | CRVNA 2022-P2 A3 4.13 04/12/2027 ABS . 1AFE .. 599,772 |...98.6799 |. .599,864 |.. (145) 4130 |......4.204 . 24,773 |....05/19/2022 .. 04/12/2027
26245M-AC-5 . DRSLF 2018-55A A1 FLT 04/15/2031 LL .. 1AFE . 541,207 |...99.7800 |. 542,191 |.. . (61)] .6.675 |......6.776 . 32,574 |....05/09/2018 .. 04/15/2031
29375C-AB-5 . EFF 2023-1 A2 5.51 01/22/2029 ABS .. 1AFE .. . 74,623 |. 100.0720 |. .. 74,679 |.. .. 56 .5.510 |......5.588 ....02/22/2023 .. 01/22/2029 ...
33883G-AA-5 ..... FLAT 2018-1A A FLT 04/17/2031 LL ... e |4 e | LA FE Ll .. 255,965 |...99.7900 |... . ....256,837 U L3 JUTPN PO 6.614 |...... 6.637 ...02/22/2018 ...|....04/17/2031 ...
34532R-AA-4 ... FORDR 2018-1 A 3.19 07/15/2031 ABS .......coovvvvevunn foee ven]nnnnns 4. LLAFE 4,772,637 |...97.88%2 |.............. 4,405,014 |.............. 4,500,000 |.............. 4,644,299 [.oooiiiiiiiiiins oo (63,253) |oevveneeiiinnnnns fovviiiiiniiiiininn ovnnns 3.190 |...... 1.725 ...11/10/2021 ...|....07/15/2031 ...
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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
34660D-AC-5 ..... FCRT 2022-2 A3 4.59 06/15/2027 ABS ......ceevvvvvnnnnnsfons e unnnns 4 s .. 1.AFE .. ...99.0809 |.......eunnnns 3,405,411 |.ooovvnnnnnnns 3,437,000 |...ccvvvnnnnns 3,437,518 e (1,856) [euniniiiiiiiiiis e [ 40590 | 4.662 [MON ... [oeeeevennnnns 7,011 ....07/26/2022 ...|....06/15/2027 ...
363190-BN-1 ... GALXY 2015-19A A1RR FLT 07/24/2030 LL ...eevvvvennns feun e D...... 4 s .. 1.LAFE .. ...99.6700 |.....eeunieeeennnd38,500 foeniiiiiiinnnns 439,952 [.oeeeeeeeeee 187 s e (183) e e 260610 | 6.671 | JAJO .ooe |oveeiieiininnns 5,574 ....08/05/2021 ...|....07/24/2030 ...
36321J-AC-8 ..... GALXY 2018-28A A1 FLT 07/15/2031 LL D...... 4 s .. 1.AFE .. . ...99.8900 |.............. 1,944,120 ... 1,946,270 |.ooovvvnnnnnns 1,941,620 |ooovvvenniniiinnn foveeennnn2,231 [ i [0 82795 [onnils 7.014 | JAJO ... ... 28,122 ...08/26/2020 ...|....07/15/2031 ...
54627R-AT-T7 ..... LCDA 2023-ELL A3 5.198 12/01/2039 ABS |- 1AFE L. ... 30,380 |. 102.9910 |.. ..30,000 280,390 [oeeeeeiiieeeeee e 10 [ s [ 50198 [ 5.114 130 ). ....08/22/2023 ...|....12/01/2039 ...
733280-AC-8 ..... PFAST 2023-1A A3 4.81 09/22/2028 ABS . | TAFE L .. 102,983 |...99.8863 |.. 103,000 103,046 [.oovvvveiiiiiiinn v 83 [ e [ 4810 [l 4.882 L124 ... ....06/17/2023 ...|....09/22/2028 ...
89237M-AA-7 ..... TALNT 2021-1A A 1.07 02/27/2034 ABS ..... [T PP L LAFE s 576,875 |...92.0646 598,420 |...ccvvuunnnnns 650,000 [eeeernunnaaaaens 592,867 [...ooeeeeniiiiieee foewreenan 15,905 [ feeiiiieeeeeeeee enn2. 12070 |l 4.016 ... 116 ...12/28/2022 ...|....02/27/2034 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 16,977,027 | XXX 16,563,375 16,794,489 16,886,711 (46,214) XXX XXX XXX 104,194 732,879 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 62,978,482 | XXX 58, 192,452 61,965,750 62,367,331 (128,593) 692 XXX XXX XXX 250,740 2,266,260 XXX
1309999999. Total - Hybrid Securities XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX
464288-58-8 ..... ISHARES MBS ETF FUND ...94.0500 |......oeunnnns 3,456,996 |.eeevvnnieeeennieeeeenn fereeeeeennann 3,981,495 |.eeiieiiiiiiees foeeeeene (26,839) |-evveeeeeeeenins fereeeeeiiiiiies 10022202000 |l 0.000 [N/A (v Jovneeeeeeeiieeeeeee feeeeeeeiinnnns 117,549 [....05/19/2021 ... |...
464288-64-6 ..... ISHARES 1-5Y INV GRADE CORP FUND ... A ...51.2700 [....oevvnnnnns 3,068,407 |...euiiiiiininiiiiiiiiins fooviiiiiinnnns 3,237,206 |..oooeeeeieiiiiies ovreaenns (19.634) ..o fovevnnnnnnnnnnnn |.....0.000 |......0.000 [N/A ... |oeeeieiiiiiiieieeeees e 100,009 |....09/17/2021 ...|...
1619999999. Subtotal - Bonds - SVO Identified Funds - Exchange Traded Funds -
as Identified by the SVO 7,262,082 | XXX 6,525,403 7,218,701 (46,473) XXX XXX XXX 217,558 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 204,080,473 | XXX 197,336,625 198,925,000 199,343,284 (335,083) XXX XXX XXX 1,127,295 3,566,934 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 5,279,986 | XXX 4,623,904 5,206,360 5,264,962 (8,757) 692 XXX XXX XXX 9,373 114,019 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 39,447,459 | XXX 35,832,645 38,888,431 39,073,511 (61,188) XXX XXX XXX 109,102 1,347,569 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 16,977,027 | XXX 16,563,375 16,794,489 16,886,711 (46,214) XXX XXX XXX 104,194 732,879 XXX XXX
2459999999. Total - SVO Identified Funds 7,262,042 | XXX 6,525,403 7,218,701 (46,473) XXX XXX XXX 217,558 XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 273,046,987 | XXX 260,881,952 259,814,280 267,787,169 (497,715) 692 XXX XXX XXX 1,349,964 5,978,959 XXX XXX
1.

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

1A 1ALLS$..........232,655,747 1B..§ .. . 10,117,963 1C..$ 10,580,083 1D ..$..... ..4,669,866 1E..$..........1,953,501 1F..$. ... 1,458,199 1G.$ ... ...3,114,604
1B 2A..$.. 3,237,206 2B .. ..o 2C..$

1C BA LS e, 3B..%.. 3C..$

1D 4A .8 4B ..$ 4C ..$ ...

1E 5A ...$ 5B .8 e 5C .8 s

1F 6.8




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC.

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
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
91282C-ED-9 ......... US TREASURY N/B 1.75 03/15/2025 . . |...04/19/2023 ... | VARIOUS .... 5,725,606 |.. ....6,000,000 |..
91282C-FK-2 ......... US TREASURY N/B 3.5 09/15/2025 ... . |--..10/02/2023 ... |Knight Capital Americas LLC .. ... 4,848,259 |.. .... 5,000,000 |..
912820-GG-0 ......... US TREASURY N/B 4.125 01/31/2025 ... ...02/03/2023 ... [WELLS FARGO SECURITIES LLC ... 997,464 |.. .... 1,000,000 |..
91282C-GL-9 ......... US TREASURY N/B 4 02/15/2026 . | BARCLAYS CAPITAL INC ... 1,497,778 |.. .... 1,500,000 |..
912820-GM-7 ......... US TREASURY N/B 3.5 02/15/2033 . [MERRILL LYNCH PIERCE FENNER & SMITH INC . .... 403,580 |.. ....400,000 |..
91282C-GR-6 . .| US TREASURY N/B 4.625 03/15/2026 03/10/2023 ... | BARCLAYS CAPITAL INC ... .565,011 .560,000

91282C-GV-7 . ..|US TREASURY N/B 3.75 04/15/2026 .
91282C-H8-0 . ..|US TREASURY N/B 3.625 05/15/2026
912826-HH-7 ......... US TREASURY N/B 4.125 06/15/2026 ...

.|Citigroup Global Markets Inc.
05/26/2023 ... | JP MORGAN SECURITIES LLC ...
.|-...06/29/2023 ... | BARCLAYS CAPITAL INC

...12/01/2023 ...

. 1,996,804
14,746,339

.... 9,804,174 .

. 2,000,000
15,000,000

...10,000,000 |..

91282C-JK-8 . ..|US TREASURY N/B 4.625 11/15/2026 ... . BMO CAPITAL MARKETS CORP ... .... 5,027,751 |.. .... 5,000,000 |..

912820-IN-2 .. .. |US TREASURY N/B 4.375 11/30/2028 ... .. |....12/12/2023 ... |BNP PARIBAS SA/AUSTRALIA ... . s ..

91282C-P-7 ......... US TREASURY N/B 4.375 12/15/2026 ...12/28/2023 ... [CITADEL SECURITIES LLC ..eeeruuseeeenuuunaeeeennnusaeeeeennuaseeennnnssseennnnsnassennnnnnaseennnnnsssenrnnnnnssennnns |ennnnnssesennnnnsseenennnnnssennns |ornnnsseeeennnnnseeeees 3,031,299 |.oovviniieiiceniiinnns 3,000,000

0109999999. Subtotal - Bonds - U.S. Governments 48,950,418 49,675,000

29375C-AB-5 ......... EFF 2023-1 A2 5.51 01/22/2029 ABS . |--..02/22/2023 ... |WELLS FARGO SECURITIES LLC .. 76,000 |..

36258Y-BG-2 ......... GSMS 2020-GC45 A5 2.9106 02/13/2053 CMBS ... .|-...01/30/2023 ... [BARCLAYS CAPITAL SECURITIES INC. . .550,000 |..

54627R-AT-T7 ......... LCDA 2023-ELL A3 5.198 12/01/2039 ABS .. . |--..08/22/2023 ... | JP MORGAN SECURITIES LLC .. ..30,000 ..

733280-AC-8 ......... PFAST 2023-1A A3 4.81 09/22/2028 ABS ... .|...05/17/2023 ... |WELLS FARGO SECURITIES LLC ... ....102,983 |.. .103,000 |..

90276X-AV-7 ......... UBSCM 2018-C11 A5 4.2411 06/15/2051 CMBS . veer)]....08/21/2023 ... [SG AMERICAS SECURITIES LLC ... ... 183,719 |.. ....200,000 |..

949890-AV-2 ......... WFCM 2015-SG1 A4 3.789 09/15/2048 CMBS ... . |....03/30/2023 ... | PERSHING LLC ....185,828 |.. .... 194,116 |..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,069,815 1,153,116

2509999997. Total - Bonds - Part 3 50,020,233 50,828,116 84,534
2509999998. Total - Bonds - Part 5 5,973,887 6,000,000 14,990
2509999999. Total - Bonds 55,994,120 56,828,116 99,524
4509999997. Total - Preferred Stocks - Part 3 XXX

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks XXX

5989999997. Total - Common Stocks - Part 3 XXX

5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks XXX

5999999999. Total - Preferred and Common Stocks XXX

6009999999 - Totals 55,994,120 XXX 99,524
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, IN

SCHEDULE D - PART 4

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

C.

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
912828-4L-1 .. |US TREASURY N/B 2.75 04/30/2023 .. ..05/01/2023 . [MATURITY ... 825,000 |............ 822,618 825,000 |.... ..04/30/2023 .
912828-72-9 .. |US TREASURY N/B 1.5 01/15/2023 ..01/17/2023 . [ MATURITY . 1,000,000 |.. . 1,002,191 |.. ..1,000,000 |. ..01/15/2023 .
912828-2D-5 .. |US TREASURY N/B 0.5 03/15/2023 ..03/15/2023 . [MATURITY .3,000,000 |.. . 3,022,158 |.. ..3,000,000 |. ..03/15/2023 .
912828-ZH-6 .. |US TREASURY N/B 0.25 04/15/2023 .. ..04/17/2023 . [MATURITY ..10,000,000 10,000,000 |.. . 9,995,737 |.. 10,000,000 |. ..04/15/2023 .
912828-ZP-8 .. |US TREASURY N/B 0.125 05/15/2023 . ..05/15/2023 . [MATURITY . . ...9,000,000 |.......... 9,000,000 |......... 8,970,890 ..9,000,000 |.... ..05/15/2023 .
912828-2U-7 .. |US TREASURY N/B 0.25 06/15/2023 .. ..05/09/2023 . | BARCLAYS CAPITAL INC ...9,948,013 |......... 10,000,000 |........ 10,005, 112 .10,000,179 |.... ..06/15/2023 .
91282C-AK-7 .. |US TREASURY N/B 0.125 09/15/2023 . ..09/15/2023 . .........2,000,000 |.......... 2,000,000 |......... 1,932,272 ........2,000,000 |.... ..09/15/2023 .
91282C-HH-7 ...|US TREASURY N/B 4.125 06/15/2026 ..............|....... ..07/26/2023 . | CITADEL SECURITIES LLC |....coeeeeeeieninnnns |oeeeeens 5,934,121 ).......... 6,000,000 |......... 5,936,504 |....ooooeeeennnnnnnns ey Lo 1371 o e 1871 i 5,937,875 , , ..06/15/2026 .
0109999999. Subtotal - Bonds - U.S. Governments 41,707,134 41,825,000 41,687,482 41,763,054 (55,921) (55,921) 85,398 XXX
3128KV-SN-6 .. | FGLMC POOL A65025 ... ..12/01/2023 . MBS PAYDONN ..2,661)... ....2,661 .. 2,667 ....2,661 ..08/01/2037 .
3128MJ-CZ-1 .. | FGLMC POOL GO8087 .. ..12/01/2023 . MBS PAYDONN 2,731 ..10/01/2035 .
312032-76-6 .. | FGLMC POOL A86165 ... ..12/01/2023 . MBS PAYDONN ..05/01/2039 .
312035-7F-0 .. |FGLMC POOL AB8994 .........cceeeieeiiiiiiieieiee [ oo ..12/01/2023 . MBS PAYDONN ..09/01/2039 .
31207H-AQ-2 ...|FGLMC POOL A29015 .....ccoeeiiiiiiiiiiiiiiiiieeeens [ oo ..12/01/2023 . MBS PAYDONN ..12/01/2034 .
31207M-TJ-7 .. | FGLMC POOL A32353 ... ..12/01/2023 . MBS PAYDONN ..04/01/2035 .
31207M-TN-8 .. | FGLMC POOL A32357 ... ..12/01/2023 . MBS PAYDONN ..04/01/2035 .
31371H-E4-6 .. | FNCL POOL 252255 . ..12/01/2023 . MBS PAYDOIN .. ..02/01/2029 .
31371K-ML-2 .. | FNCL POOL 254263 . ..12/01/2023 . (MBS PAYDOIN .. ..04/01/2032 .
31371M-HK-6 .. | FNCL POOL 255934 . ..12/01/2023 . MBS PAYDOIN .. ..11/01/2035 .
31376K-R2-4 .. | FNCL POOL 357905 ... ..12/01/2023 . MBS PAYDONN ..07/01/2035 .
31390T-RH-4 ...|FNCL POOL 655788 ..........cceevveeeeeeeeeeeeeeeees [oeeen ..12/01/2023 . | MBS PAYDONN ..08/01/2032 .
0909999999 Subtotal - Bonds - U.S. Special Revenues XXX
06036F-BB-6 .. | BANK 2018-BN15 A3 4.138 11/15/2061 CMBS .....|....... ..10/01/2023 . MBS PAYDONN ..11/15/2061 .
06540T-AC-4 .. | BANK 2018-BN11 A2 3.784 03/15/2061 CMBS .....|....... |.. 10/01/2023 .| MBS PAYDOWN ..03/15/2061 .
065411i-AV-4 .. | BANK 2017-BNKS A3 3.02 06/15/2060 CMBS ......[....... ..12/01/2023 . MBS PAYDONN ..06/15/2060 .
12520U-AF-7 .. | CFMT 2021-AL1 B 1.39 09/22/2031 ABS ..........|.eeeees .12/20/2023 . (MBS PAYDONN ..09/22/2031 .
14686J-AC-4 .. | CRVNA 2022-P2 A3 4.13 04/12/2027 ABS .........|..ecee. ..12/10/2023 . MBS PAYDONN ..04/12/2027 .
17326F-AC-1 .. | CGNT 2017-C4 A3 3.209 10/12/2050 CMBS ... |....... ..10/01/2023 . [VBS PAYDOIN ..10/12/2050 .
17326F-AE-7 .. | CGOMT 2017-C4 AAB 3.297 10/12/2050 COVBS ... |.. ..12/01/2023 . [NBS PAYDOIN ..10/12/2050 .
26245M-AC-5 ...|DRSLF 2018-55A A1 FLT 04/15/2031 LL .. ..10/16/2023 . [MBS PAYDOIN .. ..04/15/2031 .
20375C-AB-5 ...|EFF 2023-1 A2 5.51 01/22/2029 ABS JUU [P ..12/20/2023 . MBS PAYDONN ..01/22/2029 .
33851M-AA-0 .. | FSMT 2021-9INV 2.5 09/25/2041 WHOLE LOAN ....|.. ..12/01/2023 . MBS PAYDONN ..09/25/2041 .
33883G-AA-5 .. |FLAT 2018-1A A FLT 04/17/2031 LL ......... ..10/17/2023 . (MBS PAYDOIN .. o | ..04/17/2031 .
36228F-EC-6 .. [ GSIIPS 2001-2 A 7.5 06/18/2032 WHOLE LOAN .. ..12/01/2023 . |MBS PAYDOIN .. . .(1,001)]. ..06/19/2032 .
36257U-AH-0 .. [ GSHS 2019-GC42 A1 2.1351 09/10/2052 CIIBS .. ..12/01/2023 . |MBS PAYDOIN .. .101,970 101,972 |. ..00/10/2052 .
363190-BN-1 .. | GALXY 2015-19A A1RR FLT 07/24/2030 LL .. ..10/24/2023 . (MBS PAYDOIN .. 58,670 58,668 |. ..07/24/2030 .
36321J-AC-8 .. | GALXY 2018-28A A1 FLT 07/15/2031 LL .. ..10/16/2023 . MBS PAYDOIN .. 53,730 | ..07/15/2031 .
46591T-BB-9 .. | JPMMT 2020-2 A FLT 07/25/2050 WHOLE LOAN ..12/25/2023 . (MBS PAYDOIN .. ....4,215 | ..07/25/2050 .
706874-AB-0 .. | PNFED 2022-A A2 3.83 12/16/2024 ABS ..........|.......|.. 12/15/2023 . | MBS PAYDOWN ..1,500,000 |.... ..12/16/2024 .
74331C-AA-6 .. |PROG 2020-SFR1 A 1.732 04/17/2037 ABS ... ..04/01/2023 . [MBS PAYDONN ..04/17/2037 .
T74333E-AA-0 .. |PROG 2021-SFR4 A 1.558 05/17/2038 ABS ....... ..12/01/2023 . MBS PAYDONN ..05/17/2038 .
90276V-AD-1 .. | UBSCM 2018-C8 A3 3.72 02/15/2051 CMBS ....... |....... ..02/01/2023 . MBS PAYDONN ..02/15/2051 .
90353K-AW-9 .. |UBSCM 2018-C13 ASB 4.241 10/15/2061 CMBS ... |....... ..12/01/2023 . MBS PAYDONN ..10/15/2051 .
92348T-AA-2 .. | VZOT 2020-A A1A 1.85 07/22/2024 ABS ..........|....... ..04/20/2023 . MBS PAYDONN . ..07/22/2024 .
95000P-AF-1 .. | WIFCM 2016-C37 ASB 3.615 12/15/2049 CMBS .....|. ..12/01/2023 . | MBS PAYDONN . .. .. .. 96 351 ... I .. 12/15/2049 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 4 736,604 4,738,130 4,758,136 4,731,600 4,681 38 4,643 4,737,605 (1,001) (1,001) XXX
2509999997. Total - Bonds - Part 4 46,459,287 46,578,679 46,461,444 40,522,964 55,417 38 55,379 46,516,208 (56,922) (56,922) 177,368 XXX
2509999998. Total - Bonds - Part 5 5,949,589 6,000,000 5,973,887 2,061 2,061 5,075,948 (26,359) (26,359) 54,383 XXX
2509999999. Total - Bonds 52,408,876 52,578,679 52,435,331 40,522,964 57,478 38 57,440 52,492,156 (83,281) (83,281) 231,751 XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC.

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
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
60099999909 - Totals 52,408,876 XXX 52,435,331 40,522,964 57,478 38 57,440 52,492, 156 (83,281) (83,281)] 231,751 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC.

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
BNP PARIBAS SA/AUSTRALIA
91282C-GU-9 ...[US TREASURY N/B 3.875 03/31/2025 ........ |....... ..04/17/2023 .| GOLDMAN SACHS & CO LLC .......... .. 10/25/2023 .| .evviiiiiiiiiiiiiinn [ 1,000,000 |.......... 994,183 |.......... 980,856 |............ 995,799 [o.eueeiiiiiiiiiiinn Joeeeeeiens 1,616 [ e 1616 [ [ e (14,043)| o (14,943)) 22,128 | 1,906
SG AMERICAS SECURITIES
91282C-HV-6 .. [US TREASURY N/B 5 08/31/2025 ............. |....... ..09/26/2023 .| CITADEL SECURITIES LLC .......... ..10/25/2023 .|LLC .ooovveiiiiiiiiiieees .......... 2,500,000 |....... 2,494,149 |....... 2,491,984 |......... 2,404,348 199 . ..9,212
91282C-HY-0 .. [US TREASURY N/B 4.625 09/15/2026 ........ ..09/26/2023 .| Knight Capital Americas LLC ... |..10/25/2023 .[BARCLAYS CAPITAL INC .... |.......... 2,500,000 |....... 2,485,555 |....... 2,476,749 |......... 2,485,801 |...... U PP ... 286 ... . e .. ..3,812
0109999999. Subtotal - Bonds - U.S. Governments 6,000,000 5,973,887 5,949,589 5,075,948 2,061 2,061 (26,359) (26,359) 54,383 14,990
2509999998. Total - Bonds 6,000,000 5,973,887 5,949,589 5,975,948 2,061 2,061 (26,359) (26,359) 54,383 14,990

4509999998. Total - Preferred Stocks

5989999998. Total - Common Stocks

g1

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals 5,973,887 5,949,589 5,975,948 (26,359) (26,359)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC.

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
JP Morgan Chase Bank ... Chicago, I11in0is oeeieeienieeniinireninn [ oo | e esieeies [oreesieenaeeniesneas 1,999,052 |..XXX
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 1,999,052 | XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 1,999,052 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

1,999,062

0599999 Total - Cash XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o..s 2,112,324 4. Aprile.fo 2,095,160 7o U o 1,965,052 10.  October......[occcviiiincs 1,338,318
2. February...| ..o 889,499 5. 10,763,871 8. AUQUSL......ooo ] 3,778,004 11.  November...|....cccccoeenune. 6,703,500
3. March 2,190,758 6 1,759,835 9. September 6,625,407 12.  December 1,999,052

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

[T R TR TR BT R




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FARMERS INSURANCE OF COLUMBUS, INC.

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL | e
2. Alaska .......ccceeeviiviiieieeen AK
3. Arizona WAZ |
4. Arkansas ..., AR [
5. California ......ccccevveiviiiiiiienn, CA | v
6. Colorado
7. Connecticut .......ccooeeveviiinieneee. CT o s
8. Delaware ........ccceevvvvcveecee. DE [ s
9. District of Columbia .................... DC | v
10.  Florida ......cccoevveiieiiicincinienee FL [l
11, GEOrgia oot GA [ ] s e i [ [
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA | ] e e [reere e [ e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada .....ccccoooevvevieveeneeneee . NV |
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina .........ccccceevvevneee.. NC [
35. North Dakota .
36. Benefit of all
37, OKIAhOMA ..ot O [ ] oo [oeeee e e e seeeeies oeeeeeseeeeie e s ieeies eeeeeesiesee e ieeienies oeeeeee e eees
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeveiiinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 215,016 214,261 423,001 423,708

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)
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