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Statement for March 31, 2019 of the MOTOR'STS MUTUAL INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | seseeeennrenne 656,284,712 | ..o | v 656,284,712 | ..cvveeenen 654,241,684
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON SOCKS. .. ..eeurerrerrereeeseesesesisessssssesssesssssesssssssssessesssssssssessessssssessessssssessessanssns | ssesssessessnes 275,009,265 | ...ooovvvverereieenns 244125 | oo 274,765,140 | .....coovvnvee 253,799,543
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......oeveveieieieeiseee ettt sttt s sesans | sevsesssnsesass 27,309,135 | ..o | eveveeesvenesenan 27,309,135 | cooevevrere 28,032,376
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES)......vvveviieiecisiseteie ettt sttt bbb ss s bbb snsns | sensessessssansenas 1,786,015 | covveereeeceeeeeeeeeeees | evereer e 1,786,015 | .oveverne 1,790,594
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......coovvvvrecirerieieieiese s | coeveeseisssesaenns 1,489,330 | oeovivecreeieeeeeeeeees | e 1,489,330 | oo 1,053,370
5. Cash ($....(23,402,567)), cash equivalents ($.....19,469,381)
and short-term investments (§.......... 0) ettt sttt | enteneesaensenens (3,933,186) | ..vvvvvereereerereererreerneireiee | revreesneneeneens (3,933,186) | ..ceocvrerrnenee 20,550,622
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESLET @SSELS......c.uuuverrrirriierieceieriees sttt st eessennes | ersseestenenens 141,665,539 | ..ooocvverncenne. 33,330,685 | ...ovevernrenne 108,334,854 | ... 104,486,784
9. ReCeiVabIES fOr SECUMHIES. .........uuvuuriiiiiiiiiiiiiiii s | fensesssessanssennees 508,542 | ....cveerierierierieninnienns | e 508,542 | ...coovvvrrirriine 225,041
10.  Securities lending reinvested collateral @SSEtS...........cvviivreiiiiieieieesie e sees | cereresiesesienens 3,108,413 | v | e 3,108,413 | .o
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c..rurrrrmnerennrinecinermeseieerineeses | veeeeenees 1,103,227,764 | .....ovvverne 33,574,810 | ..cccvveneee 1,069,652,954 | ............ 1,064,180,014
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........cceecvees | cerrerrerrirennns 58,940,873 | ..oveveeeiereiens 3442 | s 58,937,430 | voovvvrirrrinnn 48,394,901
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....3,795,300 earned but unbilled premiums)..........ccc.coeces | covvvrevvonnnn. 123,257,655 | .ovovevveiieinns 2,370,582 | ..coovvrnnne. 120,887,073 | .covvvvevne 117,201,076
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cccevevevereeeiee et eeeeeeesesssvesssesssesasseneees | ceesesssesernens 52,905,329 | ..ooooeeeeeeeeeeeeeeeeenenen | e 52,905,329 | ..oovvrrnne. 44,593,596
16.2 Funds held by or deposited with reinsured COMPANIES............cccovvvveiriererereeiereseeies | eveireienanns 225,567,694 | ...ocoveeeeeeeeeeeereeeeeeeens | eveeierennienan 225,567,694 | ................ 221,575,737
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccceevveveens | covveerrerrivereinenns 800,169 | ... | e 800,169 | ..cevvvrcrne 2,203,754
18.2 Net deferred taX @SSEL...........vvrirrieririceeerieceees st sessessnns | sesssssessnesesans 65,769,461 | ....cvvrerrrnnn 48,076,026 | ........ccoennc. 17,693,435 | ..o 35,669,126
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWarE............ccccueuerieieiiseieieeieeeie s | evereiesiesins 24,409,865 | .......cooovvee. 22,677,501 | oo 1,732,364 | oo 1,772,370
21, Furniture and equipment, including health care delivery assets ($.......... (1) ISR TUURUUUN IDSTTTRRRRRO 4,491,071 | oo 4,491,071 | oo 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccoouereerieiieiceiseeeseieens | e 60,845,602 | ..o | e 60,845,602 | ....cvvvrireee 18,474,315
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSetS..........covivieieiiieeieceeeeseseenes | ererisiesiennns 70,825,670 | ..oovvvveraes 6,980,320 | ..cooovvrennnan 63,845,350 | .ovooveirrrinnns 52,839,006
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verurerienrereieiiesinsieesesseeeesssessssesssesssssssssssessssssns | seesnsessens 1,796,096,353 | ....ccvvnnvnee. 118,173,752 | v 1,677,922,600 | ............. 1,612,580,695
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......euuveiirerirreireeeeeseseseeessesssstsesssssssssestessssssessessssssesssssssssssessessnns | sssessesenes 1,796,096,353 | .....covvenen. 118,173,752 | oo 1,677,922,600 | ............. 1,612,580,695

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501, ICOLI CaSh SUITENAET VAIUE..........c.cueieceeecececeeeceeeee e es s seseeneees | eeresssesssesesna 42,553,050 [ ..ooovovieereieeeeeieeee e | v 42,553,050 | ....cccveveene 37,847,337
2502. Pooled general eXpenses rECEIVADIE. ..........c.cviuiviiieieiiciese et | ssresesissessenas 19,944,752 | ocooveeeeeerereienees | cvrssenieiinins 19,944,752 | oo 13,831,768
2503. Equities and deposits in pools and @sSOCIAtIONS............c.c.euiviveieieieieieeisesse e seeseseies | cveesessssesseseeseees 592,752 | oo | e 592,752 | oo 591,864
2598. Summary of remaining write-ins for Line 25 from overflow page..........occoueevveeeereeneeiies | cevereiseienienns 7,735,116 | o 6,980,320 | .ooveveriiriinne 754,796 | oo 568,038
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccveuirerirmeeeresseresecsssensssssnsssenes | corensssseesnes 70,825,670 | ..ooovvvericiinn 6,980,320 | ..o 63,845,350 | ...oooiriiienns 52,839,006




Statement for March 31, 2019 of the MOTOR'STS MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident Year $.....45,646,999)...........ccvirrimrierierieeeiesissess et ssss s sssesss s ssesssesssssssssnssnnses | srresseesssnssesseaniens 504,877,774 | oo 500,780,495
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceviurieireiiriiieeiseesies st sssssssessssens | evesssesssssessesssssseas 40,852,899 | cooovrireereienine 28,316,865
3. LOSS AUIUSIMENT EXPENSES.......vuiviiveieiictiieie ettt bbbt et sttt b sa b st ss st sbessesassnnns || evsesisbessessesassinsaneas 86,902,203 | oo 91,051,094
4. Commissions payable, contingent commissions and other similar charges 10,371,712 13,735,592
5. Other expenses (excluding taxes, licenses and fees)..........coevreerrrurrenrennenns 20,472,771 25,287,957
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........ceurvereiieieinrieie s essessesies | eesiessisseses s 4,460,515 | oo 5,072,725
7.1 Current federal and foreign income taxes (including $.....2,836,880 on realized capital gains (I0SSES))..........vvverrrrrrrererireess | corvirersiiesisessiessssessssssssesssenes [ sressssessssssssssssessssessssessssessssas
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money $.....11,189,600 and interest ther@on $.....5,865..........covueveerereeeeriieeiieeeeeeseeeeeeseeseeseesseesiesssess s sasssaes | cevveessesssesseesseessens 11,896,000 | ..ooovvveerereeieciae 726,000
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....330,313,661 and including

warranty reserves of §.......... 0 and accrued accident and health experience rating refunds

including $.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccveuriereirrinieneeeeineneeeiseieeseeneis | cereesneeneseeneeneenns 157,376,686 | ...cvovveeeeeienenns 156,011,014
10, AVANCE PIEMIUM.....oveeiecieeeieeieeietetes et s bt s bbbt ss bbb es bbb s s st b st bbb es s s bes s s s sse s s st essesantnsensessesanes | svessesssssessssnsestessenas 3,319,036 | coovvreeeeeeans 2,952,942
11.  Dividends declared and unpaid:

111 SHOCKNOIAETS. ...ttt bbbttt | £hbsee b s bbbt [ Hoebie sttt

112 POICYNOIAETS. ...ttt bbbttt bt nnt st | aeisessenss sttt 1,326,496 | ..oovvrecns 1,496,510
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........covucvevreviiereeieieieisiie et sssss s ssesssssssesseses | eveesessesssssessssnsssens 52,325,008 | .oovvvveerereerninne 58,775,958
13.  Funds held by company under reinsurance treaties.... ...210,323,365 199,640,602
14, Amounts withheld or retained by company for aCCOUNt Of OtNEIS...........evuririrerriri st ssssstsnssesss | ceseessssssessesssseeseens 6,635,321 | oovoerrrrrreiereeies 6,601,066
15.  Remittances and items NOt AlIOCAIEA. ..........cueuiiiiiii bbbt bbbttt | cbebseesesb e st niees 301,036 | .o 1,393,422
16.  Provision for reinsurance (including $.......... 0 COITIEA). et sttt ssssssnsnsestens | snssssessessssssessastssssnssantsnssnssessanes | sesestessanssesses s s en st nt s eeee
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affllates...........cccveueiriiririiice ettt enas | erreeresi et ees 27,595,043 | oo 7,682,543
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
271, PaYDIE fOF SECUMHES. ......vvuciuiiericiseieeicie ettt st a bbbt s bbb s st st st s st s s nbans | sbaessessastasssestes s s e st ensenbsessestntas | Hressestsssaessnssss e st es s st b s s s bensan
22, Payable fOr SECUMHES IBNAING........vurerirreereieiieerct ettt sttt sttt ss st ssssssentnsnssns | oeesesssssnsssessnsennssesens 3,108,413 | oo
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25, Aggregate WIite-inS fOr lIADIHIES. ...........cevvrveieiiesicie ettt sttt n s ssnsessentenes | sssssessessensssssassansans 65,914,388
26. Total liabilities excluding protected cell liabilities (LIN€S 1 through 25)...........cueeiiririnerereieeiseesseeseese s ssssssssesses | soeeessenessnssnsenees 1,208,058,725
27, ProteCted CEll HADIIIES. .......cvvuiveericieices bbbttt | ebsmb st
28.  Total liabilities (LINES 26 GNA 27)........ocieieeireireiseise sttt bbbttt ettt sttt enssenssenssenns | sesiessssssssseseseas 1,208,058,725
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI STOCK. ......eueeeceeieiecieie ittt bbbk sttt sb st e bsnnss | setseesestaseebsee s st es s st et estenbenes | eesesteetessessees e b sttt e
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNQ@SSIGNE fUNAS (SUMIUS).......cvuvererrerrireresrisnisesessssessessssssessssssssssssessssssessesssssessessassssssessssssssessessssssessesssssessasssssessessenssessessansns | sssessassssssessassnsnns 469,863,875 | ..vveerrrrerrrrrnenenn 449,854,944
36. Less treasury stock, at cost:

36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee

36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)......

37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........cvrurrrrrrerrurrrrrirsenesnseseeessesessssessessssssesssssssssssssssesssssssssessssssessessns | sssesssssssssesssssssss 469,863,875 | ..ovorrreniininnenn 449,854,944
38.  Totals (Page 2, LINE 28, COl. 3)......ccuieiiiiiiciiic ettt nsnnns | aeiiesniesi e 1,677,922,600 | ....cccoovvvvrrennee. 1,612,580,691
DETAILS OF WRITE-INS
2501, Retiree benefit ODIGAIONS. ........ccovvueiiericiicisciie ettt sttt saensensans | srenressestens et neas 45,796,127 | covvvreerereierine 45,522,964
2502. Pooled general EXPENSES PAYADIE..........c.cciurieieiiiirieieseiesie ettt ettt tennenn | sreseenstensenetntenans 16,810,152 [ cooveeeveeiinne 14,365,174
2503. Miscellaneous liabilities 1,951,950 | oo 1,910,980
2598. Summary of remaining write-ins for Line 25 from overflow page 1,356,158 | oo 1,401,844
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)........uuuiuuieriieiieiieie et | onessssssssssseesneas 65,914,388 [ ..o, 63,200,961

2901.

2902.

2903.

2998. Summary of remaining write-ins for Line 29 from overflow page

2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)

3201.

3202.

3203.

3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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Statement for March 31, 2019 of the MOTOR'STS MUTUAL INSURANCE COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............... (WHILEN $.....103,549,277) ..ot ssssssssssssssssssns | sveessssensins 104,322,097 109,825,477 437,603,754
1.2 Assumed......... (written $.....166,062,501)...... 161,131,114 ....164,819,990 661,930,359
1.3 Ceded.. . (written $.....183,204,763).. .180,411,869 | .. ....186,831,275 747,419,905
14 Net . (WILeN $.....86,407,015).......oourveecrirreiiseses st sssss st sssssssssssessssessssnes | ceenssiesssinns 85,041,342 | ....ooeeneee. 87,814,192 352,114,208
DEDUCTIONS:
2. Losses incurred (current accident year $.....56,985,602):
2. DIMBCE.. oottt es sttt st e a st st en st es st s e sttt enss e senssnnsensnnaensans | srseesensaesiines 48,853,949 | ..o 56,446,755 | .....ccc...... 232,932,375
2.2 Assumed. ...90,111,642 |... 96,397,995 | . 370,385,641
2.3 CBUEBM. ...ttt | erienni s 93,987,933 [ .o 104,930,026 [ ...occcooeve 412,024,690
2ANBL.....oeee ettt e st a st a st s st e sttt en s sensnensantanssenes | srerseseessneas 44,977,658 |....covvvvnvnnn 47,914,724 | .............. 191,293,326
3. Loss adjustment expenses incurred.. 9,979,897 |... ...9,123,428 |. ...48,998,325
4. Other underwriting EXPENSES INCUITEM..........curuuririeeereieeeereeeireesreteesees et ee e sess st s bbb sse st
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).....cvrvuieieeineireieieineeseeeseseesessesese st ssesssssssssessssssssees | seseesessessnesses 2,397,201 | oo 26,151,108
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuieiciiiee ettt ae s sse s snaas | cvesbessesssassans 8,600,101 |.oevevrererrenne 5,970,468 |....cccevuenn 34,912,412
10. Net realized capital gains (losses) less capital gains taX of $.....(7,041) ... eesesseeseessens | ereereesieecsisneas (143178)] oo 1,064,818 |[....ccoconvve. 13,756,722
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cuuiiiiiiieieieieieiie sttt sttt sses s bas | sressssesesaesanes 8,456,923 |..ccoovvereirnnn 7,035,286 |...cccvernnnn 48,669,133
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off §.....(311,761)).. ...(419,234)
13. Finance and service charges not included in premiums............. 1,181,841
14. Aggregate write-ins for MISCElANEOUS INCOME...........vurerrrirerieiinriss ettt st et enens 6,480,579)
15. Total other income (LINES 12 thrOUGN 14).......cvuciieeiieiceieteeeie ettt ss s (5,717,973)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15). ...ttt ettt stesaens | evsesasssnsinees 16,154,592 |.....ceoevnee. 33,418,368 |....ccoeuenn 60,790,087
17. DivIdends t0 PONICYNOIABTS..........ceveevcveeieeee ettt ettt s st b st s s s s s sas s ssess s s sstesss | ssssssssssnsansesansas 394,939 | .o 839,597 | 2,200,089
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17)........coieicurireiieieieie ettt seste s besss s s s sesns | evsessssssssns 15,759,653 |...ccovvevneee 32,578,771 | .o 58,589,998
19. Federal and foreign iNCOME taXES INCUITEM. ...........evueveuireieicieesie ettt sttt st st nbns | sresssessssassaes 1,410,626 | ................. (1,274,059)] .oovvvenes (4,686,042)
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........covuervrerirrriiniiieiiinsiissisessssiss s sssssssssssssssesssssssssssesssesssesssnsssens | eevseesseneenees 14,349,027 | ... 33,852,830 |............ 63,276,040
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. 449854944 | .. ....460,665,899 | . 460,665,899
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis ...14,349,027 |... ..33,852,830 |. ...63,276,040
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of §
25. Change in net unrealized foreign exchange capital gain (loss) ,
26. Change in net deferred INCOME tAX.........curiireririeeeireieeseie ettt sttt ettt entenins | eesesssssssesnes (R EVRCKT:)] I— (7,055,022)( ...ooovvvnenne (11,151,472)
27. Change in NONAAMIEA @SSELS........c.vrrerieiiriireieeeireieee ittt ettt ettt st ssensensns | sebesssssesens (19,412,307)[ covvvvrvreenns (432,945) .....ovenvnee (11,692,378)
28. Change in provision for reinsurance..
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in aCCOUNtING PHNCIDIES........c.cvcviiiieiiieicietiete ettt ssssstesaes | oevessessessessssessesssssssessesins | sessessssessessssssessesssssssssses | essesesssesssssesessnsessesnses
32. Capital changes:

33.

34.
35.
36.
37.
38.
39.

32.1 Paidin
Surplus adjustments:
33.1 Paidin
33.3 Transferred from ca

Dividends to stockholders
Change in treasury stock

Aggregate write-ins for gains and losses in surplus
Change in surplus as regards policyholders (Lines 22 throUgh 37)..........ccceueieieiierieieiseee e
Surplus as regards policyholders, as of statement date (LiNes 21 plUS 38)..........cveurvererrreiereeseie e

32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to surplus

33.2 Transferred to capital (Stock Dividend)
pital........
Net remittances from or (10) HOME OffiCE..........ccieieiiiiiecicsee ettt

................. 20,008,930

................. 20,567,085

............... (10,810,955)

.............. 469,863,875

.............. 481,232,984

.............. 449,854,944

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page. .
Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @00VE).........civiveivieiiiieicieee e eseesses s sensenssnsesenssseenees

1401.
1402.
1403.
1498.
1499.

Change in ICOLI cash SUMENAET VAIUE............cc.euucueieeieieiesise st b s sb s bt
Interest on assets other than securities.

Miscellaneous service fee:

Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)......

TR

3701.

3702.
3703.
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O (01 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ovuivieiieieiiiii sttt ssesssssessssssensesesssssnssnsenns | sensesessssssnssssesnssnsessenas 0 e {01 0

Net change in retiree benefit obligations
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Statement for March 31, 2019 of the MOTOR'STS MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance 71,593,379 63,040,463 | ............... 326,431,181
2. Netinvestment income... 9,930,944 ...6,472,108 ....38,944,398
3. MISCEIIANEOUS INCOME.........ouiiiiieeiscictsie ettt sttt bbbt bbbt ....5,300,468 231,975 | oo (227,293,710)
4. Total (LINES T HIOUGN 3)...ereeieiieii ettt ettt ettt nssentenen | sesessessessanes 86,824,792 | ...ovvvvrennn 69,744,546 | ............... 138,081,869
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 35415157 | .covveren. (42,136,432) | ..oovvevrerrnnns 45,540,317
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............ccvvveveercvriveiciiciiiens | cevereiieteeiesieeessssseseiens | cveesessessssssssssessssssesess | sressssssssssssessessssessesessnes
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........ccovviveieiriirreieeeie s | srerseesssensenns 53,919,292 | ..ccovvvvrerne 10,643,228 | ....ccconee 124,406,600
8.  Dividends paid t0 PONCYNOIAETS.........ceuviireiricieieice sttt bbb s s snsesenns | snsesessssssesnsesens 564,954 | ..oooeeiins 2,156,216 | ...ovoverrrnnn 4,126,879
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ...(14,172,606)
10, Total (LINES 5 throUGN 9).......eu ettt sttt sttt ssessnsnentes | seesessssesssens 89,899,403 | ....ccovvrene (29,336,988) | ....covenvene 159,901,190
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccouieviiiiiiiiericeeeece et eve s besesnns | snsesessssesanans (3,074,612) | .cvovveverirns 99,081,534 | ....cceevnne (21,819,322)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... euieeieecieeiete sttt nns | enieniesins 80,763,393 | ..oovvrienn 45,865,021 | ...vvveenee. 170,831,757
1202 SHOCKS . .ottt | et 2,389,418 | oo 5,084,460 | ...ccoovrennn. 72,858,298
12.3 Mortgage loans
124 REAIESIALE. ...vuoeeeeee bbb | et 805,494 | ..oooiienes | s 1,238,556
12,5 Other INVESIEA @SSELS. ... vttt bbbttt | sbsiessessnsiees 2443311 | o 2,302,833 | .ovrrireinns 15,808,545
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............cc.ocuvivevevceveesicseereeeeiees | e (0 (957) | cvvverererere e
12.7  MISCEIIANEOUS PrOCEEMS. ......ovveiveriiiiicieisiieie ettt sttt s bbb st snte s ssnbns | snsessesssssssessneas (283,501) ] ceveererrieriaes 571,595 | i 466,020
12.8  Total investment proceeds (LINES 12.1 10 12.7)......vevcvieeiercirereee ettt ses s ssssessessesssaes | evsesssssssesens 86,118,115 | covvvverrieine 53,822,952 | .cocevrirnne 261,203,175
13.  Cost of investments acquired (long-term only):
1311 BONS.....vvtiieeeiiiiciie ettt s sttt sttt annns | Sessinnsentiens 83,461,923 | ...ccoevene. 132,406,309 | ...cooovenee. 263,941,333
1312 SHOCKS .ottt | Senesess e eees 3,010,881 | oo 6,101,210 | .covvrrrenen. 85,682,128
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
1314 REAIESIALE. ...ttt | et 487,861 | oo 585,338 | ..oovrrirrinnen 2,591,371
13.5  Other iNVESIEA @SSELS........cvucvceeieciceceie ettt ettt s s ss s nsnns | esseseesssesseses 3,599,852 | oo 562,938 | .cooveiieine 18,573,255
13.6  MiSCEIIANEOUS @PPIICALIONS. ......ccvvvreierieiriieiiissieie ettt ss st essesse s snsensens | stssssnsessessessnsansessnssnsesens | erossessesnsaneas (1,047,016) | ..oovovereriiriianeas 75,966
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..90,560,516 ...138,608,779
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNe 14)........cccovurinrnririnereineneseeseeneiseseessssssesssesss | sevreessseseneens (4,442,401) | cvvvvrene (84,785,827)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUrplus, 1SS treasury StOCK............cccoeviieriicreiieceiecs e
16.3 BOITOWED FUNGS. ...ttt bbbt
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (PPHEA)..........cuueriueriuerirerierisrrieieisiessess bbbt | eebssssssisenes (28,136,795) | ...cvovvenvene (20,539,134) | ...vvvvivnnes 129,513,763
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovruneees (16,966,795) | .....cocveven (12,539,134) | ....co.o.c... 130,239,763
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvevvrrns | vovvvirerinninns (24,483,808) | ....ovvvvrenenes 1,756,573 | oo (1,240,437)
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN.......vveiireieeieeiseeieise st s sttt ssnssens | sansssnsssessans 20,550,621 | .ooovvorveene 21,791,058 | ...cooovvernee 21,791,058
19.2 End of period (LINE 18 PIUS LINE 19.1)....cuuiiuiiiiieiieiieie ettt st sss sttt sntnns | sebssssnssansens (3,933,186) | ..covrirenee 23,547,631 | v 20,550,621
|Not(-:': Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 etttk Rt f R E e E e EE R R R A eSS A ARt EesE et s st s et enntenntes | snstenstenstenntannt st st enntens | srenssenssenstenntenssenstenntenntss | entiensensens ettt snes
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Statement for March 31, 2019 of the MOTOR'STS MUTUAL INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices
This statement has been completed in accordance with the accounting practices and procedures prescribed or permitted by the National Association of
Insurance Commissioners (NAIC) and the State of Ohio. A reconciliation of the company's net income and capital and surplus between NAIC SAP and
practices prescribed and permitted by the Sate of Ohio is shown below.

SSAP FIS FIS
# Page Line# | Current Year to Date 2018
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 14,349,027 |$ 63,276,040
(2) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ $
(3) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 14,349,027 |$ 63,276,040
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 469,863,875 |$ 449,854,944
(6) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ $
(7) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 469,863,875 |$ 449,854,944

The preparation of financial statements in conformity with Statutory Accounting Principles as described in the NAIC Annual Statement Instructions and the
Accounting Policies and Procedures Manual requires management to make estimates and assumptions that affect the reported amounts of assets and liabilities
and disclosures of contingent assets and liabilities at the date of the financial statements and the reported amounts of revenue and expenses during the period.
Actual results could differ from those estimates.

C. Accounting Policy

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds not back by other loans are stated at amortized cost using the scientific amortization method.

(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan-backed securities are stated in accordance with the guidance provided in SSAP No. 43R: Loan-backed and Structured Securities. The
retrospective adjustment method is used to value these securities
D. Going Concern

Management has concluded that there is no substantial doubt about the Company's ability to continue as a going concern.

Note 2 - Accounting Changes and Corrections of Errors
No significant changes

Note 3 — Business Combinations and Goodwill

No significant changes

Note 4 - Discontinued Operations

No significant changes

Note 5 - Investments

D. Loan-Backed Securities

(1) Description of Sources Used to Determine Prepayment Assumptions
Prepayment assumptions for mortgage-backed/loan-backed and structured securities were obtained from market data vendors or broker dealer values.

(2) Securities with Recognized Other-Than-Temporary Impairment
The Company did not hold any loan-baked securities with other-than-temporary impairments.

(3) Recognized OTTI securities
The Company did not hold any current year other-than-temporary recognized losses.

(4)  Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):
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Statement for March 31, 2019 of the MOTOR'STS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 68,237
2. 12 Months or Longer $ 1,212,538
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 17,167,897
2. 12 Months or Longer $ 46,621,900

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
The Company performed an analysis of loan-backed securities and determined that exposure to credit risk was not a factor and did not warrant any
other-than-temporary impairments.
E. Dollar Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received
b.  The fair value of that collateral and of the portion of that collateral that it has sold or repledged $ 3,108,413

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

(1) Company Policies or Strategies for Repo Programs
Not Applicable

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

(1) Company Policy or Strategies for Engaging in Repo Programs
Not Applicable

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

(1) Company Policy or Strategies for Engaging in Repo Programs
Not Applicable

(1) Company Policy or Strategies for Engaging in Repo Programs
Not Applicable

M. Working Capital Finance Investments

The company did not hold any working capital finance investemnts.
N. Offsetting and Netting of Assets and Liabilities

Not Applicable

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies
No significant changes
Note 7 - Investment Income
No significant changes
Note 8 — Derivative Instruments
No signficant changes.
Note 9 — Income Taxes
No significant changes
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes
Note 11 - Debt
B. FHLB (Federal Home Loan Bank) Agreements
(1) Nature of the FHLB Agreement
The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati, Ohio. Through its membership the Company has access to cash
advances in the amount of $50,000,000. The Company calculated this amount in accordance with current FHLB capital stock holdings and collateral. It

is the Company's intent to use these funds as a backup source of liquidity and

(2) FHLB Capital Stock
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Statement for March 31, 2019 of the MOTOR'STS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

a.  Aggregate Totals

1.

Current Year to Date

1 2 3
Total General Protected Cell
2+3 Account Accounts
(@) Membership Stock — Class A $ $ $
(b) Membership Stock — Class B 1,644,972 1,644,972
(c) Activity Stock 394,328 394,328
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 2,039,300 |$ 2,039,300 |$
() Actual or estimated borrowing capacity as
determined by the insurer $ 50,000,000 XXX XXX
2. Prior Year
1 2 3
Total General Protected Cell
2+3 Account Accounts
(a) Membership Stock — Class A $ $ $
(b) Membership Stock — Class B 1,644,972 1,644,972
(c) Activity Stock 29,040 29,040
(d) Excess Stock 365,288 365,288
(e) Aggregate Total (a+b+c+d) $ 2,039,300 |$ 2,039,300 |$
() Actual or estimated borrowing capacity as
determined by the insurer $ 50,000,000 XXX XXX
b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year to
Membership Date Total Not Eligible for Less than 6 Months to Less | 1to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3to 5 Years
1. ClassA $ $ $ $ $ $
2. ClassB $ 1,644,972 |$ 1,644,972 |$ $ $ $
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
3
1 2 Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year to Date Total General and Protected Cell
Total Collateral Pledged (Lines 2+3) $ 55,084,815 55,837,894 11,896,000
2. Current Year to Date General Account
Total Collateral Pledged 55,084,815 55,837,894 11,896,000
3. Current Year to Date Protected Cell
Total Collateral Pledged
4. Prior Year Total General and Protected Cell
Total Collateral Pledged $ 55,254,014 56,068,403 726,000
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
1. Current Year to Date Total General and Protected Cell
Total Collateral Pledged (Lines 2+3) $ 55,084,815 55,837,894 11,896,000
2. Current Year to Date General Account
Total Collateral Pledged 55,084,815 55,837,894 11,896,000
3. Current Year to Date Protected Cell
Total Collateral Pledged
4. Prior Year Total General and Protected Cell
Total Collateral Pledged $ 55,254,014 56,068,403 726,000
(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Year to Date
1 2 3 4
Total General Protected Cell Funding Agreements
2+3 Account Account Reserves Established
(a) Debt 11,896,000 11,896,000 XXX
(b) Funding Agreements
(c) Other XXX
(d) Aggregate Total (a+b+c) 11,896,000 11,896,000
2. Prior Year
1 2 3 4
Total General Protected Cell Funding Agreements
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Statement for March 31, 2019 of the MOTOR'STS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

2+3 Account Account Reserves Established
(a) Debt 726,000 726,000 XXX
(b) Funding Agreements
(c) Other XXX
(d) Aggregate Total (atb+c) 726,000 726,000
Maximum Amount During Reporting Period (Current Year to Date)
1 2 3
Total General Protected Cell
2+3 Account Accounts
1. Debt $ 11,896,000 |$ 11,896,000 |$
2. Funding Agreements
3. Other
4.  Aggregate Total (Lines 1+2+3) $ 11,896,000 |$ 11,896,000 |$

FHLB - Prepayment Obligations

Does the Company have Prepayment Obligations under the

Following Arrangements (YES/NO)

1. Debt NO
2. Funding Agreements NO
3. Other NO

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A. Defined Benefit Plan

(4)

Components of Net Periodic Benefit Cost

Special or Contractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
Current Year to Current Year to Current Year to

Date 2018 Date 2018 Date 2018
Service cost $ $ $ 5240 |$ 135,052 |$ $
Interest cost 577,554 10,457,950 235,481 641,924 303,749 1,097,571
Expected return on plan
assets 6,335,284 (17,834,191) 1,147,486 (1,083,715)
Transition asset or
obligation (34,872)
Gains and losses (5,085,515) (428,480) (2,137,239)
Prior service cost or
credit (72,972) (291,887)
Gain or loss recognized
due to a settlement
curtailment
Total net periodic
benefit cost $ 6,912,838 |$  (12,461,756) |$ 1,280,363 |$ (1,027,106) |$ 303,749 |$ (1,039,668)

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

No significant changes

Note 14 - Liabilities, Contingencies and Assessments

No significant changes
Note 15 — Leases

No significant changes

Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

No significant changes

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B. Transfer and Servicing of Financial Assets

()

Servicing Assets and Servicing Liabilities

The Company did not have any servicing assets or servicing liabilities to disclose for the periods reported.

(4)
(a)

Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales

The Company did not obtain any assets or incur any liabilities due to the transfer of financial assets during the periods reported.
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Statement for March 31, 2019 of the MOTOR'STS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(b)

C. Wash Sales

(1)

()

Description of the Objectives Regarding These Transactions

The details by NAIC designation 3 or below, or unrated of securities sold during the current period and reacquired within 30 days of the sale date are:

Description

NAIC
Designation

Number of
Transactions

Book Value of
Securities Sold

Cost of Securities
Repurchased

Gain/(Loss)

$ $ $

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

No significant changes

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes

Note 20 - Fair Value Measurements

A. Fair Value Measurements

(1)

Fair Value Measurements at Reporting Date
Inputs Used for Assets and Liabilities Measured and Reported at Fair Value

SSAP No. 100, Fair Value Measurements, clarifies the definition of estimated fair value and establishes a hierarchy for measuring estimated fair value.
The hierarchy established by this standard consists of three levels to indicate the quality of the estimated fair value measurements as described below:

Level 1 - Quoted Prices in Active Markets for Identical Assets and Liabilities: Unadjusted quoted prices for identical assets or liabilities in active markets
that are readily and regularly obtainable.

Level 2 - Significant Other Observable Inputs: Quoted prices in markets that are not active or inputs that are observable either directly or indirectly.
These inputs can include quoted prices for similar but not identical assets or liabilities other than quoted prices in Level 1.

Level 3 - Significant Unobservable Inputs: Unobservable inputs that are supported by little or no market activity and are significant to the determination of
estimated fair value of assets or liabilities. Unobservable inputs reflect the entity’'s assumptions about the assumptions that market participants would
use in pricing the asset or liability.

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Common Stock, Industrial and Misc $ 177,741,960 |$ $ 3,505,640 |$ $ 181,247,600
Parents, Subsidiaries and Affiliates $ $ $ 94191032 |$ $ 94,191,032
Other invested assets $ $ $ 89,413,823 |$ $ 89,413,823
Total $ 177,741,960 |$ $ 187,110,495 |$ $ 364,852,456
Liabilities at Fair Value
$ $ $ $ $
Total $ $ $ $ $

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cause an
instrument to be transferred between Levels 1 and 2. This policy also applies to transfers into or out of Level 3. The Company had no transfers into or
out of any of the levels during the years ended December 31, 2018 and 2017.

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

Total Gains and | Total Gains and
(Losses) (Losses) Ending Balance
Beginning | Transfers Into | Transfers Out | Included in Net| Included in Settle- as of Current

Description Balance Level 3 of Level 3 Income Surplus Purchases Issuances Sales ments Period
a. Assets
Common Stock, Industrial
and Misc $ 3505635 |$ $ $ $ 4 |3 $ $ $ $ 3505640
Parents, Subsidiaries and
Affiliates $ 94,191,032 |$ $ $ $ ) $ $ $ $ 94,191,032
Other invested assets $ 85488408 |$ $ $ $ 1819240 |[$ 1,162,970 |§ 2235326 |$ (1,292,120) |$ $ 89,413,823
Total $183,185,076 |$ $ $ $ 1819244 |$ 1,162,970 [§ 2235326 |$ (1,292,120) [$ $ 187,110,495
b. Liabilities

$ $ $ $ $ $ $ $ $ $
Total $ $ $ $ $ $ $ $ $ $

Policies when Transfers Between Levels are Recognized

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cause an
instrument to be transferred between Levels 1 and 2. This policy also applies to transfers into or out of Level 3. The Company had no transfers into or
out of any of the levels during the years ended December 31, 2018 and 2017.
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(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
Not Applicable

(5) Fair Value Disclosures
Not Applicable

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements
Not Applicable
C. Fair Value Level
The following tables reflect the estimated fair values and admitted values of all admitted assets and liabilities that are financial instruments excluding those

accounted for under the equity method (subsidiaries, joint ventures and ventures). The estimated fair values are categorized into the three-level fair value
hierarchy as described above.

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 668,572,150 |$ 656,284,712 |$ - |$ 668,572,150 |$ - |8 $
Common Stock $ 275,438,632 |$ 275,194,507 |$ 177,741,960 |$ - |$ 97,696,672 |$ $
Other invested assets $ 141,665,539 |$ 108,334,854 |$ - 1% - |$ 89,413,823 |$ $ 52,251,716

Bonds and Common Stocks

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

When quoted prices in active markets are not available, the determination of estimated fair value is based on market standard valuation methodologies, giving
priority to observable inputs. The significant inputs to the market standard valuation methodologies for certain types of securities with reasonable levels of
price transparency are inputs that are observable in the market or can be derived principally from or corroborated by observable market data. Generally, these
investments are classified as Level 2.

When observable inputs are not available, the market standard valuation methodologies for determining the estimated fair value of certain types of securities
that trade infrequently, and therefore have little or no price transparency, rely on inputs that are significant to the estimated fair value that are not observable in
the market or cannot be derived principally from or corroborated by observable market data. These unobservable inputs can be based in large part on
management’s judgment or estimation, and cannot be supported by reference or market activity. Even though these inputs are unobservable, management
believes they are consistent with what other market participants would use when pricing such securities and are considered appropriate given the
circumstances. Generally, these investments are classified as Level 3.

Other Invested Assets

Other invested assets were valued using equity statements from the respective fund managers.

D. Not Practicable to Estimate Fair Value
Effective Interest
Type of Class or Financial Instrument Carrying Value Rate Maturity Date Explanation

Asset is not a marketable financial
Low Income Housing $ 1,480,780 N/A instrument

Asset is not a marketable financial
Surplus Notes $ 16,000,000 Variable instrument

Asset is not a marketable financial
1 Agency Loan $ 15,117 Variable instrument

Asset is not a marketable financial
1 Agency Loan $ 10,279 Variable instrument

Asset is not a marketable financial
1 Agency Loan $ 42,153 Variable instrument

Asset is not a marketable financial
1 Agency Loan $ 69,189 Variable instrument
1 Agency Loan $ 78,260 Variable Asset is not a marketable financial
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E.

Effective Interest
Type of Class or Financial Instrument Carrying Value Rate Maturity Date Explanation

instrument

Asset is not a marketable financial
1 Agency Loan $ 216,620 Variable instrument

Asset is not a marketable financial
Independent Agency Investment $ 1,008,631 Variable instrument

Asset is not a marketable financial
Intercompany Loan $ 33,330,685 Variable instrument

NAV Practical Expedient Investments

Not Applicable

Note 21 — Other Items

No significant changes

Note 22 — Events Subsequent

Subsequent events have been considered through  for these statutory financial statements which are to be issued on . There were no events occurring subsequent to
the end of the quarter that merited recognition or disclosure in these statements.

Note 23 - Reinsurance

No significant changes

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

F.

Risk Sharing Provisions of the Affordable Care Act

Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions? Yes[ ] No[X]

Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year: to date

No Applicable

Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons
for adjustments to prior year balance:

Not Applicable

Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year

Not Applicable

ACA Risk Corridors Receivable as of Reporting Date

Not Applicable

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A

Change in Incurred Losses and Loss Adjustment Expenses

Reserves for the Company’s incurred losses and loss adjustment expenses (after intercompany pooling) attributable to insured events of prior years
reflect favorable development totaling $9,868,031. The development can be attributed primarily to the re-estimation of unpaid losses and loss
adjustment expenses in the workers' compensation, products liability, private passenger auto liability, commercial auto liability, auto physical damage,
and homeowners lines of business. The favorable development in these lines was slightly offset by losses in the other liability and commercial multiple
peril lines of business. The changes reflected in these lines were generally the result of recent development trends. There were not any premium
adjustments made as a result of this loss and loss adjustment expense development.

Information about Significant Changes in Methodologies and Assumptions

There have been no significant changes in methodologies and assumptions used in calculating the liability for unpaid loss and loss adjustment
expense.

Note 26 — Intercompany Pooling Arrangements

No significant changes

Note 27 - Structured Settlements

No significant changes

Note 28 — Health Care Receivables
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No significant changes

Note 29 - Participating Policies

No significant changes

Note 30 — Premium Deficiency Reserves

No significant changes

Note 31 - High Deductibles

No significant changes

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
No significant changes

Note 33 - Ashestos/Environmental Reserves
No significant changes

Note 34 — Subscriber Savings Accounts

No significant changes

Note 35 - Multiple Peril Crop Insurance

No significant changes

Note 36 — Financial Guaranty Insurance

The company did not write financial guaranty insurance during the periods reported.

Q06.7



Statement for March 31, 2019 of the MOTOR'STS MUTUAL INSURANCE COMPANY
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12
2.1

22
3.1

3.2
3.3

34
35
4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

Yes[ ] No[X]

Yes [

1 No[]

Yes[ ] No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group?
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

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

result of the merger or consolidation.

Yes [X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or

similar agreement, have there been any significant changes regarding the terms of the agreement or principals
If yes, attach an explanation.

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released.

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

By what department or departments?

Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

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

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance

involved?

Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[X

2/31/2013

1 NAT]

1

2/31/2013

1

1/07/2014

Yes|[ ]
Yes[X]

No[ ]

NA[X]

No[ ] NA[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

No[X]

No[X]

No[X]

1
Affiliate Name

2
Location (City, State)

FRB

0CC

FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards?

QO

(@)
(b)
(c
(d

) Compliance with applicable governmental laws, rules and regulations;
) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended?

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3

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

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

Qo7

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

Yes [ X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]
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10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 94,191,032 93,761,665
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 16,000,000 16,000,000
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 110,191,032 $ 109,761,665
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] Nol ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 3,108,413
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 3,108,413
Total payable for securities lending reported on the liability page: $ 3,108,413
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
BNY Mellon 500 Grant Street One Mellon Center, Suite #1035, Pittsburgh, PA 15258
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities"].
1 2
Name of Firm or Individual Affiliation
Aberdeen Asset Management Inc. U
Adams Street Partners, LLC U
Chickasaw Capital Management, LLC U
Crescent Capital Group LP U
HarbourVest Partners LLC U
New England Asset Management, Inc. U
Northern Trust Investments, Inc. U
Park Street Capital private Equity Fund VIII, LLC U

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[X] No[ ]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Central Registration Depository Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Investment
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Number Management
Agreement (IMA) Filed
111069 Aberdeen Asset Management Inc. 549300IMVQISZLW4JU74 Sec NO
109358 Adams Street Partners, LLC 549300GXEOBEF8KQ2C40 Sec NO
127398 Chickasaw Capital Management, LLC Sec NO
153966 Crescent Capital Group LP 549300L8Z46F3ZAWSB82 Sec NO
110638 HarbourVest Partners LLC 5493001MCDH7I6NIXC24 Sec NO
109846 New England Asset Management, Inc. | KURB5E5PS4GQFZTFC130 Sec NO
105900 Northern Trust Investments, Inc. BEL4B8X7EHJUB45Y2N39 Sec NO
105780 Park Street Capital private Equity Fund Sec NO
VIIl, LLC
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GlI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer orobligoris current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[ ] No[X]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
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3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

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

Total XXX XXX 0 0 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

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

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
All Other Insurers
00000........... |AA-1120156......... Lloyd's Syndicate Number 1686.. Authorized........| ..
00000........... AA-1120184......... Lloyd's Syndicate NUMDET 3268............c.ovrrurrireirirrinierineie ettt ssesssssssssessssssenns Authorized........
00000........... AA-1126005......... Lloyd's Syndicate NUMBEr 4000..............cccouriuereririeriieiiiiceeieiseiese et sesnees Authorized........ | oo e,
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Current Year to Date - Allocated by States and Territories

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama
2. AlasKa.......coooee
3. ANiZONA....
4. Arkansas
5. California
6. Colorado........coeurrerrerenrennenes
7. Connecticut
8. Delaware
9. District of Columbia................ DC|...... Nt s [ e | st | stirenee et | et sttt ens | seber et
10, Florida. ..o
11.  Georgia
12, Hawali.....coccovvrenrrrnieircenne
13.
14.
15.
16.
17, Kansas........cocovevevneeneninininns
18, Kentucky......cocoveeveereersiencenens KY | ...o.c. Lo | e 14,255,603 | ....ccovvenee. 15,313,432 | oo 6,521,402 | ..ccoovrrrnnnnd 6,393,597 | .cooovrrrernne 39,790,039 | ...vvvrrnnas 38,679,245
19, LOUISIANA........cvverererreriririririnas LA|...... Nuci e [ e | s | st | et | st
20.  MainB....ocooeeeenierererineineieinae
21.  Maryland
22.  Massachusetts..........ccc.coevennee MA|...... QUi | et eieriesineins | seeeeesestsee s st sesinsians | sersestest b esb st ensesbnins | sbeetestest ettt esb et entens | sebbesb et sttt st et ntenbntns | shebienien sttt ent s
23, Michigan........ccccooerrerninrerrennns MI....... Lo | v 2,953,471 | oo 6,430,966 | .....ccovrernn 8,388,559 | ..ooovrrririnns 3,854,216 | ..coovvvrnne. 19,670,819 | ccooveveenee 25,209,174
24, Minnesota........ccc.ueereureneencs MN | ....... N | e [ eetreiesees et seiseenies | sessees st et ntesinens | sebenes sttt senienis | seesenteebes st nt st eetens | sebet sttt
25, MiSSISSIPPi..euerrreeeererrereereeens MS|....... Noee [ errririrrrerrreeinseees | v sssssneeseene | seeseesssesseesessssesessssssenne | rssesseeessstesesetessessennes | sesessstessesnesessesennenssens | seestesseenetesies e nesaneenae
26. Missouri
27. Montana........cccoovveveeereeneeene
28.  Nebraska.........coceorerereeneins
29. Nevada......cooonvvvrereinienens
30. New Hampshire...
31, New Jersey.....oveneencenen.
32, New Mexico.......ccourevrrnennee
33.  New York.....
34.  North Carolina.........ccocveurenne
35.
36. ...55,743,715 .56,087,640 ..26,903,258 33,796,135
37, OKIahoma. ..o OK | QU s | ettt | coreeessesssesessssssssessestens | sessesssssseesesssssessessseseses
38.  Oregon........ccoceeveereeveinennen OR | Ll QUi | ety [ e | et ssens | neretesiee et ssesets | stesisseteseteses et essssresastes | srererisserese e nrerns
39.  Pennsylvania........ccccoooneee . PA | o Lo | v 16,345,816 | ..ccovvveenee. 19,450,177 | oo 6,808,328 | ...covvovrrenns 8,604,493 | .....ccceenne. 58,379,646 | .....cocuuene. 58,499,894
40. Rhode Island...........cccoconeen R i QUi | s | e | st | srens sttt nns | st nes et | seri e
41.  South Carolina..........ccooconvuennee SC|...... QUi | ceererreereeenieeeeieesesinnins | seeeeeesesteee s essestssssessans | seesestesenesi st st aess s entenens | sbeeeestess st e st essestntentens | nessesseetessessentnt st entantns | shestiessest sttt entes
42.  South Dakota
43, Tennessee.......ccommeurereeens
44, TeXAS...ocirerrirerinrirereinrins
45, Utah..ccee
46.  Vermont......coovvevenreinennes
47, Virginia.......oceeeverevererenennns
48.  Washington........ccccovervriennnns
49.  West Virginia
50.  WIiSCONSIN.....c.ccvvererreririnrenes
51, Wyoming......ccocovvevererrnrennnnn.
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | 103,549,277 | 112,804,006 | ...............55,574,942 | ...............60,231,925 | .............267 477,513 | .............. 269,661,222
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e 0 [ v [ [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 29
(other than their state of domicile - See DSLI) N - None of the above - Not allowed to write business in the state.............. 22

D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write

surplus lines in the state of domicile

Q10




Statement for March 31, 2019 of the MOTORlSTS MUTUAL |NSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Motorists Mutual
Insurance Company

Motorists Commercial Mutual
Insurance Company

Wilson Mutual
Insurance Company

Phenix Mutual Fire
Insurance Company

BrickStreet Mutual
Insurance Company

lowa Mutual

FEIN - 31-4259550 Insurance Company

NAIC Company Code - 14621

State of Domicile - Ohio FEIN - 41-0299900

NAIC Company Code - 13331
State of Domicile - Ohio

FEIN - 39-0739760 - -
NAIC Company Code - 19950
State of Domicile - Ohio

FEIN - 20-2394166 ===
NAIC Company Code - 12372
State of Domicile - West Virginia

FEIN - 42-0333120
NAIC Company Code - 14338
State of Domicile - Ohio

FEIN - 02-0178290 F---
NAIC Company Code - 23175
State of Domicile - Ohio

110

PinnaclePoint
Insurance Company

FEIN - 46-1783383
NAIC Company Code - 15137
State of Domicile - West Virginia

NorthStone
Insurance Company

FEIN - 26-0818900
NAIC Company Code - 13045
State of Domicile - Pennsylvania

SummitPoint
Insurance Company

FEIN - 46-1795752
NAIC Company Code - 15136
State of Domicile - West Virginia

AlleghenyPoint
Insurance Company

FEIN - 87-0807723
NAIC Company Code - 13016
State of Domicile - Pennsylvania

BrickStreet Foundation, Inc

FEIN - 80-0772825

MICO
Insurance Company

FEIN - 31-1022150
NAIC Company Code - 40932
State of Domicile - Ohio

Motorists
Service Corporation

FEIN - 31-0851906

Consumers Insurance
USA, Inc.

FEIN - 62-1590861
NAIC Company Code- 10204
State of Domicile - Tennessee

MIG Realty, LLC

FEIN - 81-4951462

70% 30% |

Motorists Life

Insurance Company MCM Insurance

Agency, Inc.
FEIN - 31-0717055
NAIC Company Code - 66311
State of Domicile - Ohio

FEIN - 41-1563134

Broad Street Brokerage
Insurance Agency, LLC

FEIN - 31-1783451

Motorists Insurance Group
Foundation

FEIN - 31-1712343

lowa American
Insurance Company

FEIN - 42-1019089
NAIC Company Code - 31577
State of Domicile - Ohio

10% IMARC, LLC

FEIN - 42-1496478
90%




Statement for March 31, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
.................................................................... 311783451, | oveeveiereens [ wrvrvesesniienes [ coverisnineenennn. | Broad Street Brokerage Insurance Agency, LLC|OH............ | DS................ | Motorists Life Insurance Company................... |Ownership......... |....100.000 |Motorists Mutual Insurance Company.......c...... | ceee.Neveross | 3o
0291 | Motorists Insurance Group..... 10204... |62-1590861.. | ..cvoverrerrvrris | rrrerreireienienss | ervereesseseensienees Consumers Insurance USA, INC.........cccoverveinenne TN DS Motorists Mutual Insurance Company.............. Ownership......... ....100.000 | Motorists Mutual Insurance Company............. | ...... Nevoooos [ B
.................................................................... 42-1496478.. | ...coovveenee IMARC, LLC......ccovvrrrrrrnenereirnerneneeneessenenees | Ao [ NIA............. | lowa Mutual Insurance Company Ownership......... |......90.000 | Motorists Mutual Insurance Company.........c.... | co..Nuceoots [ 3
0291 | Motorists Insurance Group..... 31577... |42-1019089.. | .....ccceerevneee lowa American Insurance Company.................. OH............ A lowa Mutual Insurance Company Ownership......... ....100.000 |Motorists Mutual Insurance Company.............. | ...... Nevooa [ B
0291 | Motorists Insurance Group..... 14338... |42-0333120.. | .covererciris | evrrereiieienenns | e lowa Mutual Insurance Company................c...... OH............ JA s et | esressssnnt e snten e | seresaensesnanes Motorists Mutual Insurance Company.............. | ...... Nevoooo [T
Motorists Commercial Mutual Insurance
.................................................................... 41-1563134.. | .cvevvvevinieee | cevvererieinnins | verieineneienneene. | MCM InsUrance Agency, InC........ocovcvveevveneneenes [MNLcee [NIALL............ | COmpany Ownership......... |....100.000 | Motorists Mutual Insurance Company...........c.. | ceeee.Nevoeos [ e
0291 | Motorists Insurance Group..... |40932... {31-1022150.. | ..oeoverrrrree | cerereereinennins | corereeeneereeseesneenees MICO Insurance Company............cc.eeereureeneenees OH.......... [ DS Motorists Mutual Insurance Company.............. Ownership......... ....100.000 | Motorists Mutual Insurance Company...........c.. | ceoee.Nevois | 3
Motorists Commercial Mutual Insurance
0291 | Motorists Insurance Group..... 13331... |41-0299900.. Company O e A e Motorists Mutual Insurance Company. N
0291 |Motorists Insurance Group..... |66311... |31-0717055.. | .... . | Motorists Life Insurance Company . | Motorists Mutual Insurance Company.. Motorists Mutual Insurance Company. [\
0291 | Motorists Insurance Group..... 14621... | 31-4259550.. Motorists Mutual Insurance Company..........ccce | OHuooviiviies [REwiiiiiiiiiies [ et ssssessessssnss | essesssssssessessssessesss | sesssssssessesnss | sesessssessesessssessessessssessessssessessessssessessessssassesssanss N
.................................................................... 31-0851906.. Motorists Service Corporation...............ccccuue... Motorists Mutual Insurance Company. N.ooow.
0291 | Motorists Insurance Group..... 23175... [02-0178290.. |.... . | Phenix Mutual Fire Insurance Company. Motorists Mutual Insurance Company. N.......
0291 | Motorists Insurance Group..... 19950... | 39-0739760.. Wilson Mutual Insurance Company.................... Motorists Mutual Insurance Company. N
.................................................................... 81-4951462.. | ..ccovverrvnnn MIG Realty, LLC........cccoeovvnsrinecnrcnernrnecnesennes | OHueee | DS | Motorists Mutual Insurance Company.............. | Ownership......... |....100.000 |Motorists Mutual Insurance Company.......c..c... | coeee.Neeriis | 3
.................................................................... 311712343, | oo Motorists Insurance Group Foundation.............. |OH............ [NIA............... | Motorists Mutual Insurance Company.............. |Board................. | ccccsueunec..... | Motorists Mutual Insurance Company...........oo. | oo Nt [ 4
0291 | Motorists Insurance Group..... 12372... |20-2394166.. | ......ccoevuee.. BrickStreet Mutual Insurance Company............. WV JA s et | ersesnsaest e ssten e | seressessesesanes Motorists Mutual Insurance Company.............. | ...... Nevoooo [T
0291 | Motorists Insurance Group..... 15137... |46-1783383.. | ..ccovvvrrererne. PinnaclePoint Insurance Company................... WV..ooonne BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Motorists Mutual Insurance Company............. | ...... Nevoooo | 2
0291 | Motorists Insurance Group..... 13045... |26-0818900.. | ......ccrvvevee. NorthStone Insurance Company...........ccccoveee. PA...ccoovens BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Motorists Mutual Insurance Company............. | ...... Nevoooo | 2
0291 | Motorists Insurance Group..... 15136... [46-1795752.. | ooceeeeerriree | ceeereereineneens | reereeeneereieessnenees SummitPoint Insurance Company............c.cco.... WV A BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Motorists Mutual Insurance Company............. | ...... N | 2
0291 | Motorists Insurance Group..... 13016... |87-0807723.. | ..cocvvevvrernen AlleghenyPoint Insurance Company.................. PA.....cc...... A BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 |Motorists Mutual Insurance Company.............. | ...... Nevoooa | 20
.................................................................... 80-0772825.. | ...ccvverrene. BrickStreet Foundation, Inc...........cccccevvveveeee | WV [NIAL............ | BrickStreet Mutual Insurance Company........... | Board................. | .ceeevneeee.n. | Motorists Mutual Insurance Company.........c.... | oo Nuciina | 5
Aster Explanation
1 The company is a mutual property/casualty insurer and an affiliate of The Motorists Insurance Group. Motorists Mutual Insurance Company is the ultimate controlling entity of the Group through an interlocking board of directors.
2 This company is a stock subsidiary of BrickStreet Mutual Insurance Company with ultimate control of that parent as described in Note
3 The entity is a subsidiary of an insurer that is an affiliate of The Motorists Insurance Group. With ultimate control of that insurer as described in Note 1
4 Schedule Y, Parts 1 and 1A, includes the Motorists Insurance Group Foundation, a 501( c)(3) tax-exempt private foundation incorporated on 7/12/2000.
5 Schedule Y, Parts 1 and 1A, includes BrickStreet Foundation, Inc, a 501( c)(3) tax-exempt private foundation incorporated on December 23, 2011.




Statement for March 31, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1

1
Direct Premiums
Earned

2

Direct Losses
Incurred

3
Direct
Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. Mortgage guaranty...........cccocovverrerennnn.
. Ocean marine
. Inland marine........
. Financial guaranty..........cccccevvererrnnnn.
. Medical professional liability - occurrence
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. International..

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

. Auto physical damage.............cccoevevneee.
. Aircraft (all perils).........ccoeeeveereereriinnnns

. ..14,445,750
........................ 13,549,906

....2,839,945
17,639,454

..12,865,680
. ..16,878,482
........................ 19,194,499

..1,461,369

30, WAITANEY. ...t es
31. Reinsurance-nonproportional assumed Propenty...........eeeerereeereenereereeees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business.
35, TOAIS....ceevce e
BADT. b
3402.
3403, e
3498. Sum. of remaining write-ins for Line 34 from overflow page. e
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)......cccconiinrinninninniissiisninns
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1.
2. Allied lines....
3. Farmowners multiple peril
4. Homeowners multiple peril... 11,254,887 11,254,887
5. Commercial multiple peril. 13,872,775 13,872,775
6. Mortgage guaranty
8. OCBAN MAINE. .....cucvveecteeeeeeei ettt e ettt et ettt s st ss st en st es st e sssnastanenteea ,
9. INIANG MAMNE........eeeeceeeee ettt ettt er sttt sesesnses | eeees ...3,158,210
10. FIiNANCIAI QUAIANEY......cuvuieiiiieiieieictete ettt st b s baens | sressssassessessssesses s bssen s s s s st enses et
11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - ClaIMS MAGE............ccrvveieiiriieie e | et bes

. Auto physical damage......

. International..
L WAITANEY ...ttt
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business
o TORAIS. .ottt

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

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

.421,709

...1,631,438
19,630,154

.1,631,438
....19,530,154

...1,102,307

12,206,342
18,514,332
.19,804,151

...20,554.865

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

. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)
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Statement for March 31,

a190ie. MOTORISTS MUTUAL INSURANCE COMPANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2016 + Prior.....c.. | coovreerersrinnans 161,324 | oo, 140,164 | oo 301,489 | oo 9,652 | oo 833 | oo, 10,485 | oo 144,462 | oo 1812 | o 144,461 | oo 290,734 | .o (7,210) | oo 6,940
2. 2017 ciens [ 46,806 | .ooovrererene. 66,820 | ..oovoririnnen. 113,626 | oo 6,165 | oo 551 | e 6,716 | oo, 34,370 | oo, 1,822 | o 66,448 | ...ooovviererann. 102,640 [.oooveeererian. (6,271) | coveverersririanes 2,001 | (4,270
3. Subtotals
2017 4 Prior...ccco. | cooeerieeiicienas 208,130 | oo 206,984 | ...ccoovernnn AN5114 | o, 15,818 | oo 1,383 | oo 17,201 | o, 178,832 | oo 3,634 | oo 210,909 | .o 393,374
4, 2018 | e 79,795 | oo 96,922 | oo 176,717 | e 19,504 | oo 3,343 | o 22,847 | oo 53,060 | .o, 5152 | oo 90,328 | ..o 148,541 | .o, (7,231 ] oo 1,902 | (5,329)

5. Subtotals

2018 + Prior........
6. 2019, (e, D00, SO I 20,0, SO .0, SO I .0, SO IO 14,961 [ oo, 14,961 | .o, D0 S I 20,916 | oo 28,949 | .o 49,865 [...cooverne 0.0, SO I 20,9, ST I XXX oo
7. Totals....oovveeee | e, 287,925 | .o 303,906 | ..oooovvrirrenee 591,832 | oo 35,322 | oo 19,687 | ..o, 55,009 | oooovevereren. 231,892 | oo 29,702 | oo 330,186 | .ovevverereins 591,780 |..ovvvverrrrirnns (20,711) | oo 10,843 | .o (9,868)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ..oocovveieinnnnns 449,855
| P (7T.2)%] 2. oo 36 %3 e (1.7)%

Col. 13, Line 7

Line 8

Ao (2.2)%




statement for March 31, 2019 ofthe. MIOTORISTS MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

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

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

> w N

Bar Code:

* 146 2120194 9000001 *
* 1 4 6 21201 94550000 1 *
* 146 2120193650000 1 *

Q15

Response

NO

NO

NO

YES




Statement for March 31, 2019 of the MOTOR'STS MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504. State tax credits
2505. Employee Advances..
2506. Prepaid expenses
2507, AULOMODIIES.......ocvieiicieiietseie sttt s s aes
2508. Leasehold improvements..
2509. Miscellaneous Receivables... |
2510. TENANt AIOWANCES.........cvoveieveiieeeictete ettt bbb e

2597. Summary of remaining write-ins for Line 25

....................... 568,038

Additional Write-ins for Liabilities:

Current
Statement Date

December 31,
Prior Year

2504, ESCheatable fUNAS...........ccccvivieeiiieeice ettt ssssste s sssbessessessssessessenssssnsenss | envensensesensessessesensnnsesn 002,008 | covevrereierieissieieiinnas 739,076
2505. Reinsurance assumed overhead payable 251,263
2506. State surcharges payable..................... 397,711
2507. Tenant allowances payable.. ..13,793
2508. Obligations in PoOIS @Nd @SSOCIAtIONS...........cevureeriiiriisiieieiseiese ettt ssse s besses e ssssssessessnsentensenas | essessessessssessesssssssessessess(OyG2D) | evreressssissessessssessessessssessessesnsns
2597.  Summary of remaining write-ins for Line 25 1,401,844
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31

1404. Gain/ (loss) on equipment disposals (16,456) [ ....coovvrrrerriirnne (21,181

1405. Miscellaneous income or expense..
1406. Surplus note interest credit
1497. Summary of remaining Write-ing fOr LINE 14... .. .ottt

51,859 |....

Q16



Statement for March 31, 2019 of the MOTOR'STS MUTUAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......ciiiieiieieicisis ettt snsens | essesssssssassessessstessesssenes 30,876,342 | oo 30,063,103
2. Cost of acquired:

2.1 Actual cost at time of acquisition \ ......1,689,637

2.2 Additional investment made after acquisition. 51,900 | ... 901,734
3. Current year Change iN ENCUMDIANCES..........c.ovieuiuiiiiieieissieise ettt s bbbt s s bbbt es s bbb ensasses | sebesses et antes s bbb s s b s bbbt en s et
4. Total gain (loss) on disposals............ 279,204 469,302
5. Deduct amounts received on disposals............cccerrrrrererrennn. 805,494 | ... ..1,238,556
6. Total foreign exchange change in boOK/adjUSLEA CAMTYING VAIUE. ..ottt sssessessentas | ressesssesessessssssessessess e ssessesssessessensane | esssssssssessasssessessasssnssestassssssnssessnssnes
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation 253431 | oo 1,008,878
9. Book/adjusted carrying value at end of current period (LINeS 142+3+4-5+68-7-8)........cccovvrvieiiieieiiiissseessesesesessssssens | sressesssssssesessssssessesssns 30,584,482 | ..o 30,876,342
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Line 9 MiNUS LINE 10).........c.ccouiiiveiiiieiicicieiceiserssesteseseres e ssseressssesessnsens | seesersssssesesssesssssesessesens 30,584,482 | ..o 30,876,342

SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31

1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEa.........c.ovriinrerrineneireneereeineineiees | creereisisstsee e seesesseessseseessenens 0 [ oot

2. Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccccvieevciieiiescsesecn
Accrual Of dISCOUNL.........c.cvvreeieiiesieeesss st \
Unrealized valuation increase (deCrease).........oovueveuirrerererserseeersreissesnnenns
Total gain (loss) on disposals

Deduct amounts reCeived 0N AISPOSAIS..............cvuevriiveiieieieics sttt ettt b bbbt
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment reCognized.............couvveurereerennneneeneseeneens

©® N o ok

©

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

12, Total valuation @lIOWANCE..........cceuiceieieteieee ettt bbb bbb st ea s sanaes

13. Subtotal (Line 11 plus Line 12)..

14. Deduct total nonadmitted amounts............c..cccecuevereereereercrreinnns

15. Statement value at end of current period (LINE 13 MINUS LINE 14)......iiiiiiiiiieieiieiesisss e scsssessies e ssssssssssesses s nsssssssnsessess | sssesssssssessessssassassasssssnssssessessnsessenas 0

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT.......c.ccciviiieiicreieteiee et b st sssssseaes | sesssassesssesesssaes s st sanes 138,752,461 | ..o 139,729,708

2. Cost of acquired:

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

Accrual of discount
Unrealized valuation increase (decrease) 1,803,724 | oo (3,850,759)
Total gain (loss) on disposals (63,135) | coovererereeere e 38,413
Deduct amounts reCeIVEd 0N QISPOSAIS............c.ccuiueiireriiiieieice ettt bbbt s e bbb es s b s s s b snsebenas | oevesesssesssssesessesessnsesesanes 2443311 | oo 2,278,338
Deduct amortization of premium and dePreCiation..............ciuieieicirieiecee bbb
Total foreign exchange change in book/adjusted Carrying VAIUE............c.cccueveeveeveieesieee e et
10. Deduct current year's other-than-temporary impairment recognized

© N o ok w

©

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 141,665,539 138,752,461
12.  Deduct total nonadmitted amounts 33,330,685 34,265,677

13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ciiuiviiiiiiieieseeiciesiiescsestsstese s sssssssssessssssesssssssessess | svsessssssessesssssssssssssesans 108,334,854 | ...coovvveereeieereinas 104,486,784

SCHEDULE D - VERIFICATION

Bonds and Stocks

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 908,287,654 844,324,734
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 89,188,256 351,017,781
3. Accrual of discount 179,529 | oo 675,585
4. Unrealized valuation increase (decrease) 120,662,188 | ..o (53,440,128)
5. Total gain (loss) on disposals (366,288) 14,489,770
6. Deduct consideration for bonds and stocks disposed of. 85,868,264 245,084,375
7. Deduct amortization of premium 189,007 | v 3,695,713
8. Total foreign exchange change in book/adjusted CAIMYING VAIUE...........c.cceuiveiveieiciesicice et seaes | evesssssssessssssesses s b es s sssenees (2) | cevereererereereee e
9. Deduct current year's other-than-temporary impairment recognized.... o
10. Total investment income recognized as a result of prepayment penalties and/or acCeleration fEES..........c.eveveuereviririieis [ et JE OO OO UROTURRRON
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 931,293,977 | ... ..908,287,654
12. Deduct total nonadmitted @mMOUNS...........ccovveveiceereiiee et 24125 | 246,428
13. Statement value at end of current period (LIng 11 MINUS LINE 12)......civiviiieiiiieierisiesiisssesessesssssesessessssssesssessssssssssssssessess | svsesssssssesesssssssssssesas 931,049,852 | ...coovereeereerina 908,041,226




Statement for March 31, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

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

BONDS

NAIC 1 ()-euvurvreeereeeereiseeeseeeesees sttt seb et ses st ess s ssessnes | sebsssessesssssnsssessns 579,173,106 | ..o 82,461,923 | ..o 79,352,944 | ...oooviiies 1,876,765 | ..ovoceeeececinene 584,158,850 | ..cvucvurerrereeeeerieeieeiseiersesinniees | ceseeessessest s estess e sentesssnsenies | eeesteniase s eseessees 579,173,106
NAIC 2 ()-e1veeveeeeeirerieeineteeses it bbbttt | sebinesessesbseensessneens 76,271,705 | oo 1,000,000 | ..oocoeverricieieieens 2273171 | oo (2,884,446) | ....vvvvrieiins T214,088 [ ..ot | cereeieiess sttt seiens | caesbeiee s enees 76,271,705
INAIC 3 ()-11vuerreeciseiserieesseisee st ents | stesebiees s bbb s bbb | £ebseR bt bbbt bt ens | SeseRs e bR bbbt | SeereR bbbttt | et 0 [ ittt [ et | et
INAIC 4 ()-vvvvvrererereseisesseseseeseesssssssss s ssessssssessessssssse st ssesssssessesssssessesss | sessessosssssnssessasssnssnssessanssnssessasss | essessnssnssessessnssessessasssnssnssessans | sssesssssnssessossanssnssessassnssnssessansas | ssessesssnssessessansnssessansanes TTTA | s TATTA | oot ssnes | reesessse ettt stessns | ersestess s s e sttt s s
INAIC 5 ()-euvrvrneererreseeseeseeseessesessssssessessessesssessessessssssssessassssssessessesssnssnsss | sessessessasssssssssasssssssessessassssssnsss | aeesessessassssssessssssssessessasssssnssnss | sesessessassunssnssessasssnssessessasssnssessns | sessessessassnssessessasssnssnssessasssnssessn | eessessessssnnssessassassnnssessessassnnes 0 [ et ssessensns | seressene sttt | sestens ettt nen

20ISsO

TOtAl BONGS......vvoiiecrisiiecns e sss s essssensens | oenseseesssnssnensssnes 655,444,812 | ..oovirviciinniniian 83,461,923 | ... 81,626,116 | ...ovvririrseriiriirinienns (995,907) | ..overveercrirerennn 656,284,712 | ...ooovveicrinnneni i 0 | O SRR 655,444,812

PREFERRED STOCK

NAIC T bbbttt | Sebses bbbt bbb | Senben bbbttt | eees et | esi ettt | e 0 [ eoterrermenrenrensensensensensensiens | s | e

NAIC 2.ttt | eebrest st s bbbttt iens | st ettt ettt | feeeeeet et | esb sttt | Heen e 0 [ eoterierienieriersessessensensessiens | et | e
10, NAIC 3ottt e0s | 1Rttt | 1R R bbb n e | e Re Rt | et | seees b 0 [t eesienes [ s | st
T10 NAIC 4t | iRttt | Rttt | eehe bR | eeet et | senes s 0 [ [ e | et e
12, NAIC Bt | iRttt | e bRttt | e | eeet et | senes e 0 [t [ e | et
13 INAIC Bttt bbbttt ete | 488 Lk en s | HEteeE et enR R nR R R R R s enne | fhbeeeb etttk ekt | seesee et | Sene e 0 |t sseer e ssnnsnnes | sener et | et sttt
14, Total Preferred SOCK..........ocouiuriiiicicicinrc s | ressne s 0 | 0 [ 0 | 0 | 0 | 0 [ 0 | 0
15.  Total Bonds and Preferred SOCK..........ouimriiirniinnninresssissssnesenssnens | cosresssesssenssssseenes 655,444,812 | ..oovivviiiniriciinn 83,461,923 | ... 81,626,116 | ...oovvrivrrrcrsinriricinnns (995,907) | ..overvvercrirerinn 656,284,712 | ...oooiveicririnreis s 0 ]! O IR 655,444,812

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.......... 0; NAIC2S........ 0; NAIC3S...... 0; NAIC45S........ 0; NAIC5S........ 0; NAIC6S.......... 0.




Statement for March 31, 2019 of the MOTOR'STS MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

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

9199999

SCHEDULE DA - VERIFICATION

Short-Term Investments

1

Year To Date

2
Prior Year Ended
December 31

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

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

QsI03




statement for March 31, 2019 ofthe MIOTORISTS MUTUAL INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for March 31, 2019 of the MOTOR'STS MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

1
Year To Date
............................................ 43,927,217
.......................................... 112,081,686
........................................................... (0)

............................................ 28,082,579

.......................................... 547,991,472

................................................... 10,511

.......................................... 136,539,522 | ...covvvvvrrinrrrnriinninnn. 532,145,026
.................................................................................................................. 12,320
............................................ 19,469,381 | ..o 43,927,217

............................................ 43,927,217

QsI08
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Statement for March 31, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100'), occupied by reporting entity Columbus .| OH.. [ 02/24/2019.... | MOOAY NOIBN.........corviiiriiiciiisciiecse s | eesssnsss s | enmsssens s ss s nnsisnnns | srsisiensss s | s 9,460
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474' x 100"), occupied by reporting entity Columbus | OH.. [02/22/2019.... | O & S ASSOCIAIES, INC......ovuivriveiiriircriiitiresiei sttt ens | Htesente b ee bbbt s bbb ians | etbsessesb b ee bbbt b bbb en e sb s | oeesenbessesb et sttt b b nieni | Shsenite s 19,950
Miscellaneous building improvements on 21 story office tower & lot (141 x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus | OH.. [ 02/28/2019.... | MOOAY NOIAN. .......cvuiiiireririieriieireisie sttt enes | Hoetbatesessse b e s st b st e st estenies | Hrebiestsessesseesen s bbb n et aneentens | febsessesssessesssteses s ess st b enienarens | entsenensseseessensee s eeb s 3,740
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus .| OH.. [03/22/2019.... | O & S ASSOCIAIES, INC......vvurirreriiireriiiriseeirerses et essens | Hresesssessses s s st sebiens | enisessesssssee s s s sen s s st estensnes | oessenssessessanesess s s et ee s s enerenienss | ersesstesess s nes 18,750
4813 BRAIS PAW........oceouivueieiiite ettt Springfield IL..... | 01/24/2019.... |RaNdy S. PEIEZ.........ovvvnereereneiirerisriserisii 432,384 | ..o | e
4813 BEAIS PAW......ouovuririiiciesi st en Springfield IL..... | 02/12/2019.... | Michael J. Call Appraisal Service 900
11393 Winterberry DriVE.........c.ovueveirecirirenesee e Plain City OH.. [02/12/2019.... | Towne Properties...... 165
11393 Winterbermy DIIVE.........vuereireriieciirieieseiesessseeesssneees Plain City OH.. [02/12/2019.... | Towne Properties...... 1,782 | ot | et
4813 Bears Paw. Springfield IL..... 02/18/2019.... | WIlliams APPrAISAL. ... ..cv.eerrereieriesisieei sttt sassnsenae 750
0199999, TOAIS. ...ttt ettt st es stk 8 88 E 88884 E 1R 8 ££E £ £EE L8 4EE8 408150 4EEfeEEEHEEEeEEE 4L SRR EHeEE AL R LR LA 1L LR LA LR LR R e EieLEReEEEeLE ARt 435,961 0
0399999, TOAIS.......euverereraeeseiesieseiese etttk b R SELeeR R R LR RS LSRR SRR LeeER LR 435,961 0
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./AC.V. Changein | Encumbrances on| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
1 story brick office building with 2 bays,
drive-thru, and lot (210" x 530') North Olmsted.... . | 03/29/2019] W. Scott Kaase.. 2118315 | [ 531,155 [ 4,865 [ (4,865) 526,290 ..279,204
0199999. Totals . 2,118,315 | 0 {531,155 | 4,865 | (U 0 (4,865) 0 526,290 v 279,204
0399999, TOAIS........ocvreerseeeeiseieeees et ses s et ees et | ereienes 1,118,315 | o0 [ 531,155 | 4,865 | e (V] [T 0 (4,865) 0 526,290 | ........805494 | .....ccccc.....0 | ... 279,204 | ....... 279,204
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Statement for March 31, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

1 Location 4 5 6 7 8
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain

Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

NONE
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Statement for March 31, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
Intercompany Long-Term Loan.... |Columhu< IOhio. IPrivate Placement 10/20/2015....
1299999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated. ......... oo 0 | oiieiieneennen201,588 | o0 | 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Penn
sylva
Aberdeen Institutional Commingled Funds, LLC.... Philadelphia.. nia  [Aberdeen Asset Management Inc.... 08/24/2017.... 2.800
BlueBay Direct Lending Fund Il (USD) Special Limited Partnership.............cccoeevvnee Grand Duchy.... . |LUX.. | Direct Lending Fund Ill General Partner.. 01/25/2019.... | ovevvererees | e 2,235,326 [ ..veeeeeeeeieeeereerseeneiens | eerereseeseesssseeseneenenes | ceeriesssenenns 17,764,674 | ........... 7111
Dela
Crescent Senior Secured Floating Rate Fund DOVEN ... ware | Crescent Capital Group LP...........cooorueieieinrnieieseceieieeens 05/01/2007..... | veeeeierieins | e | ceerreeesneeneensees 370,534 | oo [ e | s 16.420
Dela
HarbourVest Partners IX-Buyout Fund LP.. WiIlMiIngton........coveeeriereeercieieenns Ware |[HarboUrVESL..........cooucviiceecee e 12/121/2011.... B | e | e 300,000 | .ooeeceerereeieieeeeeieeens | e 1,185,000 | ........... 0.430
Dela
HarbourVest Partners IX-Credit Opportunities Fund LP............cccoiviinininniniiiennees Wilmington.........cccoevvnininisinnnen Ware | HarboUVESE .. .....coviiiisiee e 12/21/2011.... 2 50,000 . 275,000 0.410
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated..............coovoioiiiiiiieeececiis ettt sttt ntnes [ 2235326 | ..o 1,162,968 | o0 | 19,224,674 | ....... XXX......
4499999, SUDOLAl = UNGFAIIAIEA. ...ttt eEk R e f R E kR SeLE LR bR B 2,235,326 | .oooiiieenennn 1,162,968 [ 0 | i 19,224,674 |....... XXX.ovone
4599999. Subtotal - Affiliated 0 [ eonrnernnneneen201,558 | o0 | i [ XXX
4699999, TOHAIS........oourvrrerercereriieieei e [ R 2,235,326 . 19,224,674 |....... XXX.......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate Invest That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated
Kent
1 Agency Loan Lexington........cccocevveriennnne ucky | Private Placement............ccoocvevrreinens 09/01/2009 | 03/31/2019 | .....cenv.ee 19,086 | .voereeeercreeeins [ e [ e (0 [ [OOSR ISR 15,117 | oo 3,969 | oo e [ e {1 [P (60)
Kent
1 Agency Loan Lexington.........ccccevevene ucky | Private Placement... .. | 09/01/2009 | 03/31/2019 12,978 0
1 Agency Loan Westlak Ohio | Private Placement... .110/01/2016 |03/31/2019 46,005 0
India
1 Agency Loan Tell City... ..|na |Private Placement... .. |09/05/2016 |01/28/2019 0
1 Agency Loan Circleville . | Ohio| Private Placement... .| 12/19/2012 | 03/31/2019 0 | oo [ v 69,189
Kent
1 Agency Loan Florence.......cocovvevcererenn. ucky | Private Placement............cccoocevniireininns 01/16/2015 {03/31/2019 | ... 84,649 | ..o [ | e 0 [ coereeererrenes | e 78,260 | .cooveene 6,389 | .o | e [ (V1 I (78)
1 Agency Loan Westerville..........cc.cccnnnne Ohio | Private Placement.............ccccouvueniverinnns 03/31/2012 | 03/31/2019 | .......... 235,495 | ..o | e | e (V1 OO (S 216,620 | .......... 18,875 | .o | v | o (1 I (277)




Statement for March 31, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

1'€030

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Pen
nsyl
vani
1 AGENCY LOAN....couiiiiiiiiisii i Chambersburg................. a Private Placement, 02/01/2012 [ 03/31/2019 0 | [ | e [5083 [ [ | e (O I (38)
1199999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Unaffi . 0 0 0 ...431,619 0 0 0 (614)
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
Intercompany Long-Term Loan..........cccocovercicinnennne ICqumbus ......................... |Ohio| Private Placement...............c.cccccoccueunnen.. 10/20/2015 | 03/31/2019 | .....34,265,677 0 o 33,330,685 | ..... 1,136,550 [ .ovoveveeirerecees [ e | e (L [
1299999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated [ RRRN | ....34,265,677 0 0 0]... 33,330,685 | ..... 1,136,550 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Pen
nsyl
vani
Aberdeen Institutional Commingled Funds, LLC.......... Philadelphia...........c.c........ a |Aberdeen Asset Management Inc............. 08/24/2017 | 02/28/2019 | .....26,439,552 | ..... UAT7,395 [ o | e | cevieeisesiissinnns | e 1,177,395 | | e 28,059,382 | ..ocvourrenrineiins | e | e | e (V1 IR
lllino
Adams Street 2012 Global Fund LP............cccocvrnernne Chicago is | Adams Street Partners.............ccoeeenernnns 02/15/2012 | 03/31/2019 | .....14,304,191 | ........ 257,453 | ..o [ e | e | s LY 1K O 14,561,644 | ...ooocvreicnes [ v | e | e (V1 IR
Minn
esot
Consumer Agent Portal LLC................. Minneapolis..............cco..... a IIABA ... | 04/17/2014 | 02/28/2019 | ....... 1,008,199 | ...ovvvvuvne 432 | s [ 432 I I 1,008,631 [ .oovevreecrinrins | cevrvrirnmrieninenes | vevernreissineinens | e (V1 IR
Dela
Crescent Senior Secured Floating Rate Fund Dover ware | Crescent Capital Group LP...........cccooven... 05/01/2007 |02/28/2019 | .....26,901,829 | ........ 368,445 | ..o [ | e | e 368,445 [ ....ovvvirriians | e 27,640,808 [ ....oovvririrrrirens | eerrerrerinrinnnens [ eoveresineinninins | e (1
Dela
HarbourVest Partners VIl Buyout Fund LP.................. Wilmington.........cocvevveenee ware| HarbourVest.............ccocoveviccvevecineninnns 03/29/2007 {03/29/2019 | ....... 4,055,840 | ...oocvvveeieein | e | e 0 IO 3,660,147 | ........ 395,693 | ..o [ e [ e (1 O
Dela
HarbourVest Partners VIIl Mezzanine LP..................... Wilmington..........c.coeeevne. ware| HarbourVest. ... 03/29/2007 |03/29/2019 | .......... 293,216 | .vverreeriienins [ e | e 0 I I 236,006 | .......... 57,210 [ covvereinrineins | e | e (V1 IR
Dela
HarbourVest Partners VIII Venture Capital Fund LP.... | Wilmington...........ccc.ccce.. ware| HarbourVest............cccoceeviccveiecceninns 03/29/2007 {03/29/2019 | ....... 1,932,348 | ..o [ e [ 0 I R 1,772,849 | ........ 159,499 | .o [ e | e (1 O
Dela
HIPEP V 2007 European Buyout Companion Fund LP | Wilmington...........c..ccc.e... ware | HarbourVest...........ccoevrenenencninnnns 05/02/2007 | 03/31/2019 | ....... 1,136,305 | oo | e [ v (0] [ 17,261 | .......... 983,685 | ........ 134,046 | ......... (IR K7 S S (35,834) [ cvovveereinne
Dela
HarbourVest International Private Equity Partners V.... | Wilmington.. . | ware | HarbourVest.... .103/29/2007 | 03/31/2019 | .oveere. 73,934 | oo e | e 0 L(1,313)] ...
Dela
HarbourVest Partners IX-Buyout Fund LP................... Wilmington........ccccovvvieene ware| HarbourVest............ccocevviceniinnins 12/21/2011 {03/26/2019 | ....... 3,689,246 | ....coooieiiiies | e | e 0 [ I 3,848,718 | ........ 140,528 | ..o [ e | e ()
Dela
HarbourVest Partners IX-Credit Opportunities Fund LP | Wilmington...............cc...... ware| HarbourVest............cccocoveeiccverccicnennns 12/21/2011 | 02/25/2019 | .......... 581,311 | oo [ e [ e 0 IO 610,984 | ......... 20,327 | oo | oo | e () O
Dela
HarbourVest Partners IX-Venture Fund LP.................. Wilmington.........ccccoeeeeene ware| HarbourVest............cccoceeviccverecincienns 12/21/2011 | 03/26/2019 | ....... 3,209,520 | ..coooieeieieieieies | e | e 0 IO 3,026,787 | ........ 182,733 | o [ e | e () O
Mas
sach
usett
Park Street Capital Private Equity Fund VIII................. Boston.........ccccevevuevernnnnn. S Park Street Capital...........ccoovvoieiiernnnns 05/04/2007 |03/20/2019 | ....... 2,860,003 | ....cooerererreres | oo | e 0 ) 2,693,753 | ........ 166,250 | ..vvovecveeeeieen [ oo | e (L [
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. . .....56,485,4%4 | ... 1,803,724 | .o (U I (L] 0]... 1,803,724 | .......... 15,948 | ... 88,176,015 | ..... 1,256,286 | ......... (35,834) | oo 0 (35,834) | o 0
All Other Low Income Housing Tax Credit - Unaffiliated
3.05233503 Units LTD Partnership WNC Institutional Calif | 3.05233503 Units LTD Partnership WNC
Tax Credit Fund XXI IPVING. s ornia| Institutional Tax Credit Fund XXI 03/28/2006 | 03/31/2019 | ....... 1,508,081 | ..ocvoueveerreries | e | e 0 I [ 1,480,780 | ...cvoovererecrins | corverineencrinni | cvvreeens (27,301) | vevvvevs (27,301) [ ooevercererieinne
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Statement for March 31, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
3999999. Total - All Other Low Income Housing Tax Credit - Unaffiliated . OO OO OO OO O OO OO OO OO PP PO PP PO PPPPPPTOUPTORPOPRPIYR) [RYPPOO 1,508,081 0 0 0. 1,480,780 [ ..oooovviinninnad {1 [V (27,301) | ccvovvvs (27,301) | coovverinninnn 0
4499999. Subtotal - Unaffiliated . . ....88,475,670 | ... 1,803,724 | ..o |0 | i 0]...1803724 | ........ 15,948 | ..... 90,088,415 | .....1,306,761 | ......... (35,834) | ...oevve (27,301) | cvovvve (63,135) | .o (614)
4599999. Subtotal - Affiliated.........ciirereiirisiri s .....34,265,677 0 0 0 ... 33,330,685 | .....1,136,550 0 0 0 0
4699999. Totals. . A22,741,347 | .. 1,803,724 | 0 | 0 |l 0..1803724 | ......... 15,948 |....123,419,100 | ....2,443,311 | ........ (35,834) | ......... (27,301)| ......... (63,135) | ...ovvevnn (614)
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Statement for March 31, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Special R e and Special A
3138WH  RL 8 [FNAST690 - RMBS........oiiiiiieiieieisriesierese s senssssessens. | eesenssenenenes 02/01/2019........ Citigroup (SSB)........ 4,907,343 | oo 4,884,447 | oo 5,699 [T
3138WK  3E 3 |FN AS9796 - RMBS.......c.cocvvrmirirrrrirnne .1 02/01/2019........ GOLDMAN 17,882,436 ..17,848,969 | ......... 20,824 |1
3140Q9  NW 9 |FN CA2204 - RMBS........ovuiiiiiiiicririssiiesie i sisens .| 03/01/2019........ JP MORGAN SECURITIES LLC 7,890,812 11,372
3140QA NN 6 [FN CA3096 - RMBS........ooiiiiiimiiiniistienismseessnessnssnsssesenssnsssesenssnsssessnesenssnsssesenssnsssens | onssesssnenenes 03/22/2019........ WELLS FARGO SECURITIES LLC 4,946,408 14,744
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... vuuteuirriutrssresiesersssssesersases | eeersasssseesssssasssasssessses e ersese e e08 o888 4884884481084 E 1481408 E 1488108084181t e srrnssanes 35,626,999 52,639
Bonds - Industrial and Mi:
00913R  AD 8 | AIR LIQUIDE FINANCE SA....... C.... 02/12/2019........ PERSHING DIV OF DLJ SEC LNDING 2,800,620 | ..o 3,000,000 | ......... 28,542 | 1FE
02665W  BP 5 | AMERICAN HONDA FINANCE CORP.........ccosvmiiiiiiinnieiniseie s C... 01/02/2019........ WELLS FARGO SECURITIES LLC 967,170 | oo 1,000,000 | oo 11,117 [1FEic
05565E AW 5 |BMW US CAPITAL LLC..... C... 02/20/2019........ BNP Paribas. 2,010,220 | ..o 2,000,000 | ......... 24917 |1FE
06051G  FB 0 |BANK OF AMERICA CORP..... 02/21/2019........ GOLDMAN......coorimirireieimeieiesssseenssiessessenes 2,321,775 | oo 2,250,000 [ ..ovoveieeiciieeeeean 8,508 [1FE......ocovvvierrirrinne
10373Q  BE 9 |BP CAPITAL MARKETS AMERICA INC 02/06/2019. MORGAN STANLEY CO 2,250,000 | oooeoeeeeee e 2,250,000 |........ 1FE
14041IN  FT 3 [COMET A-ABS.....cooivrirnriciseinns .1 02/20/2019........|RBC CAPITAL MARKETS 1,999,652 .2,000,000 1FE
17305E  GR 0 |CCCIT 18A6 A6 - ABS... .| 02/21/2019........ PERSHING DIV OF DLJ SEC LNDING 5,313,984 | oo 5,250,000 | ......... 36,514 | 1FE
26442C  AS 3 |DUKE ENERGY CAROLINAS LLC .1 03/19/2019........ WELLS FARGO SECURITIES LLC 2,201,153 | oo 2,250,000 | ......... 20,281 |1FE
34532F  AD 4 |FORD CREDIT AUTO LEASE TRUST 2019-A - AB .| 02/20/2019........ Citigroup (SSB)........ 2,249,824 | ..o 2,250,000
35137L  AB 1 |FOX CORP, 01/15/2019 GOLDMAN 1,000,000 | oo 1,000,000
377373  AG 0 | GLAXOSMITHKLINE CAPITAL PLC... 03/18/2019........ | DEUTSCHE BANK SECURITIES, INC 2,238,210 e0...2,250,000
46647P  BA 3 | JPMORGAN CHASE & CO.......... 01/22/2019 JP MORGAN SECURITIES LLC 3,250,000 | ooovoieiieeee 3,250,000
57629W  CE 8 | MASSMUTUAL GLOBAL FUNDING I 01/02/2019........ MORGAN STANLEY CO 1,444,890 .1,500,000
641062 AE 4 |NESTLE HOLDINGS INC 03/27/2019........ MORGAN STANLEY CO 1,824,358 .1,750,000
717081 ES 8 |PFIZERINC . 03/04/2019. BARCLAYS CAPITAL INC 1,499,235 .1,500,000
75625Q  AD 1 |RECKITT BENCKISER TREASURY SERVICES PLC.... 01/02/2019........| MORGAN STANLEY CO 1,419,840 .1,500,000
82653E AB 3 |[SRFC191B-ABS.......ccccoovvrvrrner. 03/12/2019 CREDIT SUISSE SECURITIES (USA) 1,749,617 .1,750,000
89236T FS 9 | TOYOTAMOTOR CREDIT CORP............... 01/03/2019........ JP MORGAN SECURITIES LLC......coovvrviririrerireieiisnirereiineines 2,499,325 | ..o 2,500,000
92347Y  AC 8 [VZOT 19A B = ABS.....ooiiiiiiieireiie sttt 03/05/2019........ Citigroup (SSB)........ 1,249,617 | oo 1,250,000
95000U 2D 4 |WELLSFARGO & CO................. .1 01/16/2019........ WELLS FARGO SECURITIES LLC 2,495,550 | ..o 2,500,000
95001W  BA 5 |WFCM 2019-C49 - CMBS... .1 02/21/2019........ WELLS FARGO SECURITIES LLC 5,049,885 | ..o 5,000,000 [ ..o 2,089 [1FE....ciiiiiinnnns
3899999. Total - Bonds - INAUSHIial BN MISCEIIANEOUS. .......cvuuruirirsiis st cdteeas s s oas e 0E et 8808088480808 £08 0808000808888 0E 0880 E bbbt nnsianssas 47,834,924 | oo 48,000,000 | ..cccoivrirnnns 135,109
8399997. Total - Bonds - Part 3......... 83,461,923 ...83,033,277 187,748
8399999.  Total - BONAS.......coiuiiiiiiiiiisiininieissi s 83,461,923 187,748
Common Stocks - Industrial and Mi
00401C 10 8 | ACACIA COMMUNICATIONS ORD.......ccovurmivrermiiriiriisisesisiesssssssessssessesssssessessns | avesersessssens 03/19/2019........ ITG INC oo nsnienns | cores 120.000 6,692 XXX e |
02079K 10 7 [ALPHABET CL C ORD.......coiiiieiiieririceierineiesisisessesisesesssseesssssssssessssssssesssensssssnene | oesesssenenenes 03/19/2019........ ITGINC....ovvevrees 40.000 47,723 XXX e 1
02208R 10 6 | ALTRA INDUSTRIAL MOTION ORD.......ccovviiirrmiireriniitiresineseesseesesiesissisenssssensesenenes .1 03/19/2019........ ITG INC ot nassienns | cones 250.000 8,133 XXX | |
023135 10 6 | AMAZON COM ORD.......oecenrrenrrirerirnes .| 03/19/2019........ ITGINC... 40.000 70,509 XXX e L
03675Y 10 3 |ANTERO MIDSTREAM CORPORATION.. .| 03/14/2019........ VARIOUS ..ottt siseniene | oebeessssesesiss st 59,427.640 | ..coovvoiririrererreere 749,204 XXX | L
03748R 75 4 | APARTMENT INVST MGT CL AREIT ORD.....coovvvvrriireriierrnines .1 03/22/2019........ CORPORATE ACTION.....ccoiveririrerieicirrinnns 19.000 1,254 XXX e |
04206A 10 1 |ARLO TECHNOLOGIES ORD................ .1 01/02/2019 ITG INC ..o niensenss | con 237.635 2,674 XXX e L
04280A 10 0 | ARROWHEAD PHARMACEUTICALS ORD 031191201900 | ITG INC.. s niens | eres 390.000 7,332 XXX |
05070R 10 4 |AUDENTES THERAPEUTICS ORD .1 03/19/2019........ ITG INC .o | e 160.000 6,141 XXX |
05338G 10 6 |AVALARA ORD......ccoovrimirniiniirerirricrierirenes .1 03/19/2019........ ITG INC oo nisnienes | con 120.000 6,682 XXX |
05465C 10 0 | AXOS FINANCIAL ORD .1 03/19/2019........ ITG INC oo nsnsenns | cones 240.000 7,346 XXX e |
05591B 10 9 |BMC HOLDINGS ORD .1 03/19/2019........ ITG INC ...ttt nnnnnens | cees 280.000 4,983 XXX [ |
05722G 10 0 |BAKER HUGHES CL A ORD .| 03/19/2019 ITGINC....ociii s | e 460.000 12,793 XXX | |
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Statement for March 31, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

SCHEDULE D - PART 3

2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
060505 10 4 | BANK OF AMERICA ORD......couuiiuiiiiiriiiiissisinsisisssiesesssseessssssssessesssssssssesssssssses | osssssessnenes 03/19/2019........ ITG INC o | soseisensessnes 1,790.000 53,065 XXX e |
075887 10 9 |BECTON DICKINSON ORD.......cooviiriririiiireiinsieieiiseeessssssesessesssssssesssssesssessnss | covssesenenenes 03/19/2019........ ITG INC ..o nieneenns | e 110.000 271117 XXX 1
08180D 10 6 |BENEFITFOCUS ORD.......c.cocoevvrrenecn .1 03/19/2019........ ITG INC o nssnienns | cores 120.000 5,664 XXX |
141619 10 6 | CARDIOVASCULAR SYSTEMS ORD........ceuvumrimieiiniriesirenessesssiesesiesssenessesssien .| 03/19/2019........ ITG INC .ot | e 140.000 5,518 XXX L
141671 10 3 |CAREDX ORD .1 03/19/2019........ ITG INC oot nieneenns | cor 150.000 5,500 XX e |
147448 10 4 |CASELLA WASTE CL A ORD .1 03/19/2019........ ITG INC oo nsnsenns | cones 180.000 6,316 XXX e |
156700 10 6 | CENTURYLINK ORD.....ccoiiiiiiiriiiiriesieieiissiesississeessse s sssssssssessesssnsns. | eesenssenenenes 03/19/2019........ ITG INC ..o nieneenns | e 600.000 7,158 XXX e |
15677J 10 8 | CERIDIAN HCM HOLDING ORD........ccmiuuiimiiriiiieireririsiesiesessssiesiessseesesssssesenins .1 03/19/2019........ ITG INC oo nisnienns | cones 150.000 7,607 XXX L
177835 10 5 |CITY HOLDING ORD.................. .1 03/19/2019........ ITGINC... 70.000 5,380 XXX e L
18914U 10 0 |[CLOUDERA ORD.......cocoomrrrireririrnns .| 01/04/2019........ ITG INC oo naenienns | con 378.450 6,499 XXX L
191098 10 2 |COCA COLA CONSOLIDATED ORD .1 03/19/2019........ ITGINC... 20.000 5,181 XXX e |
191216 10 0 |COCA-COLAORD..........c...... .1 03/19/2019 ITG INC .o sssnnsnnns | eoeresessennenes 1,400.000 63,672 XXX e 1
194162 10 3 | COLGATE PALMOLIVE ORD. 03719120190 | ITG INC..o et | v 530.000 34,847 XXX |
209115 10 4 | CONSOLIDATED EDISON ORD .| 03/19/2019........ ITG INC..ooiiie st | enes 500.000 41,815 XXX e |
22304C 10 0 |COVETRUS ORD.......cccoruverrrune . 02/07/2019........ VARIOUS.....oomitiiii st ssseniens | oees 246.000 10,535 XXX L
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD.......cevvuirireririerririierinssiensseesneiens .| 03/19/2019........ ITG INC...ooiiitis st | eres 250.000 31,065 XXX L
254687 10 6 |WALT DISNEY ORD .1 03/20/2019 UNKNOWN......coiiiieiiieiisieeisisesesie s essessnssensenannss | sossesessesnanes 1,876.813 206,346 XXX e L
256163 10 6 |DOCUSIGN ORD [ 0371912019, | ITG INC..c s | s 190.000 10,716 XXX |
25746U 10 9 | DOMINION ENERGY ORD .1 01/02/2019 ITG INC ..o enennens | cees 381.330 21,358 XXX e |
28238P 10 9 |EHEALTH ORD .1 03/19/2019........ ITGINC... 90.000 5,131 XXX |
28414H 10 3 |ELANCO ANIMAL HEALTH ORD.. .| 03/14/2019........ ITG INC..ooiiiiriie st | enes 618.158 15,818 XXX e |
292505 10 4 |ENCANA ORD .| 02/20/2019 ITG INC ..o sisnssenes | cesteseniessenes 2,137.600 22,504 XXX 1
292562 10 5 |ENCORE WIRE ORD.... .| 03/19/2019........ | ITG IN 80.000 4,765 XXX |
29336T 10 0 [ENLINK MIDSTREAM COM UNT.. .1 03/01/2019 VARIOUS ..ottt ssssnsnns. | oerenssssesesisssnssessesssneenend 69,500.000 | ..oovouevererierniiieieenae 745,562 XXX [ |
30231G 10 2 |EXXON MOBIL ORD .1 03/19/2019........ ITG INC ..ottt snnnnens | cees 880.000 71,165 XXX |
302491 30 3 |FMCORD .1 03/01/2019........ ITG INC oo nsnsenns | cones 550.000 41,466 XXX e |
30303M 10 2 |FACEBOOK CL A ORD .1 03/19/2019........ ITG INC oo naenienns | con 190.000 30,743 XXX 1
316773 10 0 |FIFTH THIRD BANCORP ORD.. .1 03/22/2019........ UNKNOWN..c..oiiiiitieie et nenesinns | cones 478.500 13,609 XXX e |
33812L 10 2 [FITBIT CLA ORD.....oooiiiiiiiireeeie et senessssnsens. | eesensssnenenes 03/19/2019........ ITG INC .ot nieneenns | e 880.000 5,210 XXX |
34553D 10 1 |FORESCOUT TECHNOLOGIES ORD........... .1 03/19/2019........ ITG INC oo nasnienns | cones 120.000 5,365 XXX L
35137L 10 5 |FOXCLAORD.....cccouvuiremrrirnrrnes .| 03/19/2019........ CORPORATE ACTION......ciiirirririirienniiesienisssesseissssiessesessssssssssssnessenens | sesssenessenes 1,223.333 49,349 XXX L
35137L 20 4 |[FOXCLBORD......ccccovvmrrrrrrrirene .1 03/19/2019........ CORPORATE ACTION......couiiuiirirrierintirerisisesesisersesssseessssssseesssssssesenssenssssenene | enes 656.667 25,971 XXX e L
369604 10 3 | GENERAL ELECTRIC ORD.......couiirriiiiiiicissieiessssiesse s ensssenes .1 03/19/2019........ ITG INC ot | beesesse bbbt 34,270.000 [ ..ovovenivrerrierenieierieeea 440,585 XXX e |
38376A 10 3 | OFFICE PROPERTIES INCOME TRUST C ORD.........ocuvveiirriiirerieerssierenissineiens | vereeesenerenes 01/01/2019........ ITG INC ..ot nienienss | con 364.000 7,298 XXX e 1
40131M 10 9 | GUARDANT HEALTH ORD... .1 03/19/2019........ ITGINC... 50.000 4,494 XXX |
401617 10 5 |GUESS ORD .| 03/19/2019........ ITG INC oo nsensenne | eones 230.000 5177 XXX e |
41068X 10 0 |HANNON ARMSTRONG SUST INFR CAP ORD........cccoceererrirerrrirns .1 03/19/2019........ ITG INC ..ottt nsnnns | cees 240.000 5,887 XXX L
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD.........cccsuurirriiiirnmiernmmnsirerssssseesssssssesessennes .1 03/19/2019........ ITG INC oo | cons 280.000 24,039 XXX e |
457810 10 3 [INSTRUCTURE ORD .1 03/19/2019 ITG INC ..o niensenss | con 130.000 5,846 XXX e |
458334 10 9 |INTER PARFUMS ORD .103/19/2019........ | ITG IN 70.000 5,389 XXX |
46185L 10 3 |INVITAE ORD .1 03/19/2019........ ITG INC .o | e 290.000 7,131 XXX e |
482730 10 2 [K12 ORD .1 03/19/2019........ ITG INC oo nisnienes | con 150.000 4,997 XXX |
49456B 10 1 |KINDER MORGAN CL P ORD. .1 03/01/2019........ RBC CAPITAL MARKETS.......otiiriiirirerisineiesieissssisesssssesessssissssssssssssssssens | sosesesssssssssssesssssessssnes 24,000.000 | ..o 471,809 XXX e |
49714P 10 8 | KINSALE CAPITAL GROUP ORD.......ccvturririiirriiiriinsierississiesissiseesessssssssssssesssnins | seeessssnsene 03/19/2019........ ITGINC...ovvereeiris 80.000 5,475 XXX | 1
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
50077B 20 7 |KRATOS DEFENSE AND SECURITY SOLS ORD........ooniuerriiiernrirernsiesesissesnsenes | onveessseenes 03/19/2019........ ITG INC oot nsnienns | cones 360.000 5,753 XXX e |
505743 10 4 |LADDER CAPITAL CL A ORD......cocoiviirrriiieriniisiiesiserresseisesssisseessssssssssssesssssssens. | eesnessnenenes 01/07/2019........ NOt AVAIIEDIE. ... | v 2.000 33 XXX 1
518415 10 4 |LATTICE SEMICONDUCTOR ORD .1 03/19/2019........ ITG INC o nssnienns | cores 480.000 6,178 XXX | |
53814L 10 8 |LIVENT ORD .| 03/01/2019........ ITG INC ...t nennnens | cees 514.416 6,384 XXX |
57776J 10 0 | MAXLINEAR ORD .1 03/19/2019........ ITG INC ..ottt nsnnnens | cees 260.000 6,620 XX e |
594972 40 8 |MICROSTRATEGY CL A ORD .1 03/19/2019........ ITGINC... 30.000 4,432 XXX e |
60468T 10 5 | MIRATI THERAPEUTICS ORD......ccoiviiiiiieiiieiiieisissiesississiesseessesesesesissssssseseens | oesenessnenenes 03/19/2019........ ITG INC 80.000 5,838 XXX e |
64049M 20 9 |NEOGENOMICS ORD .1 03/19/2019........ ITG INC .ottt nsnnns | cees 330.000 6,501 XXX |
64110L 10 6 |NETFLIX ORD .1 03/19/2019........ ITGINC... 50.000 17,905 XXX [ |
64111Q 10 4 [NETGEAR ORD . 01/02/2019........ ITG INC oo naenienns | con 120.000 4,366 XXX [ L
65339F 10 1 |NEXTERA ENERGY ORD........ .1 03/19/2019........ ITG INC oo nsnsenns | cones 220.000 41,386 XXX e |
671044 10 5 |OSI SYSTEMS ORD .1 03/19/2019 ITGINC... 70.000 6,131 XXX e |
67623C 10 9 | OFFICE PROPERTIES INCOME TRUST C ORD .1 01/02/2019........ | ITG IN 91.000 7,298 XXX |
70931T 10 3 |PENNYMAC MORTGAGE INVEST REIT ORD... .| 03/19/2019........ ITGINC... e | s 240.000 4,944 XXX e |
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT..... .| 03/04/2019........ WELLS FARGO SECURITIES........ooiiiiiiiiieiiesisceesisississiessssssesesissisessenes | sereesssseessnssssssessesseseesene 14,200.000 338,096 XXX L
72651A 20 7 |PLAINS GP HOLDINGS CL A ORD....... .| 03/01/2019........ WELLS FARGO SECURITIES..........oturinireiierieierissieiiesiesssesississisenes | senssenenienes 1,700.000 39,574 XXX L
72941B 10 6 |PLURALSIGHT CL A ORD .1 03/19/2019 ITG INC ...ttt ssensnennenn | eeen 220.000 6,813 XXX e |
74346Y 10 3 |PROS HOLDINGS ORD 031191201900 [ ITG INC..o st nnens | eres 140.000 5913 XXX |
781846 20 9 |RUSHENTERPRISES CL A ORD .1 03/19/2019 ITG INC .o | e 130.000 5,442 XXX e |
784305 10 4 |SJW GROUP ORD .1 03/19/2019........ ITG INC oo nasnienes | o 100.000 6,250 XXX |
806407 10 2 |HENRY SCHEIN ORD... .| 02/07/2019........ VARIOUS......oviriririeisiiiesie et ssesssssnnss. | coves 615.000 38,218 XXX e |
80874P 10 9 |SCIENTIFIC GAMES ORD.... .1 03/19/2019 ITG INC ..ot nnannens | cees 220.000 4,996 XXX e |
82900L 10 2 | SIMPLY GOOD FOODS ORD 031191201900 | ITG INC..o st | eres 260.000 5,226 XXX |
82968B 10 3 |SIRIUS XM HOLDINGS ORD.... .1 02/01/2019 ITG INC .o | coeresessesnenes 1,468.800 9,170 XXX 1
83125X 10 3 | SLEEP NUMBER ORD......cceiuiriiiiiieiiiiieiiicissieie st sssssessssiss | e .1 03/19/2019........ ITG INC .o | cones 140.000 6,656 XXX |
87161C 50 1 |SYNOVUS FINANCIAL ORD.. .1 01/01/2019........ ITG INC oo nsnsenns | cones 189.900 8,464 XXX e |
88650V 20 8 | TIERREIT ORD......cccoovvurirerrrirerinrinianes .1 03/19/2019........ ITG INC oo naenienns | con 230.000 5,732 XXX 1
88870R 10 2 | TIVITY HEALTH ORD.....cotiiiiiieiiiieirisissieiessssse st esssssssssenens .| 03/08/2019........ UNKNOWN.......ooiiiiciiie s 23.551 457 XXX e |
90130A 10 1 | TWENTY-FIRST CENTURY FOX, INC.....c.cevoirmririirniiiienieseiseiserssiseenissiesssenies | ovreessnenenes 03/19/2019........ CORPORATE ACTION. ..ot sissesesessesesssessessssssess | ovvnsseninenes 2,704.118 134,368 XXX |
90130A 20 0 | TWENTY-FIRST CENTURY FOX, INC................ .1 03/19/2019........ CORPORATE ACTION......couivuiiiirriiitiresisisesesiesessseeesssisssesienssssssessssisens | osvessesenenes 1,451.530 72,010 XXX L
91324P 10 2 |UNITEDHEALTH GRP ORD........cccorvvumnncne .| 03/19/2019........ ITG INC..ooiei et | enes 200.000 51,278 XXX L
92214X 10 6 | VAREX IMAGING ORD .1 03/19/2019........ ITG INC..ooo e naenienns | core 160.000 5,480 XXX e L
92936U 10 9 |W P CAREY REIT ORD .1 03/19/2019........ ITG INC oo nsnienns | cores 240.000 18,377 XXX e |
929740 10 8 |WABTEC ORD.....ooiiiieieiieiiiesiesieieiesse s sss e ssessssssesssensnns | ossesesnenenes 02/14/2019........ ITG INC ..ot nienienss | con 172.570 16,883 XXX e 1
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT...... .| 02/28/2019........ VARIOUS ..ottt sieninne | oebisssssesessss st 32,635.000 | .coovervrirrieieii 1,108,103 XXX |
98139A 10 5 |[WORKIVACLAORD......cccoorvrurnn. .| 03/19/2019........ ITG INC...ooiiirie st | enes 120.000 5,886 XXX e L
98980G 10 2 |ZSCALER ORD......ccoouirimirerririrerinrineirerineines 03/19/2019........ ITG INC..ooi e nisnienes | con 260.000 17,583 XXX L
G0177J 10 8 |ALLERGAN ORD 03/19/2019........ ITG INC oo | cons 150.000 23,147 XXX e |
GO37AX 10 1 |AMBARELLA ORD 03/19/2019 ITG INC ..o niensenss | con 130.000 5,668 XXX e |
G06242 10 4 | ATLASSIAN CL AORD.. 03/19/2019........ [ ITG IN 50.000 5,642 XXX |
G11196 10 5 |BIOHAVEN PHARMACEUTICAL HOLDING ORD 03/19/2019........ ITG INC .o | e 130.000 6,505 XX e |
G3922B 10 7 | GENPACT ORD.....coiiuiiiirceiiicisniete ittt C.. 03/19/2019........ ITG INC oo nisnienes | con 160.000 5,450 XXX |
G51502 10 5 | JOHNSON CONTROLS INTERNATIONAL ORD D.... 03/19/2019........ ITG INC oo nsnsenns | cones 530.000 19,271 XXX e |
G5494J 10 3 |LINDE ORD.....ccooorirmrirrirarirnnnns | DI 03/19/2019........ ITGINC e | cene 660.000 114,303 XXX |
9099999. Total - Common Stocks - Industrial and Miscellaneous. 5,726,333 XXX 0
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Statement for March 31, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
9799997, Total - COMMON SIOCKS = PAIE 3...........oveiiieeieeicteiieiiei ettt ettt seessebessse | etsessessesessessesassessesseesesessessesseseesessee et et eesebses et esseese s et essesses et essesses et ensesses e s sasesses et entesses s sasesses et et ensessessnsensessetans  avsessessssnes 5,726,333 XXX [ 0
9799999. Total - Common StocKS........ccevnrirninninnnes 5,726,333 XXX 0
9899999. Total - Preferred and Common Stocks..... 5,726,333 XXX 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........iuiiiiiiiiiiiieii sttt seebesss st ebs s ees ka0 8084408108808t e ehiessenb s bbbt ensenes | bonssessnisnnsnses 89,188,256 XXX 187,748 S ST
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
36179T 7K 5 | G2 MA5398 - RMBS.... .| 03/01/2019. | Paydown [RTSTRSRRT IO 40,303 ((1515) NN O 40,303 08/20/2048. | 1.
3620AD NY 4 |GN 726807 - RMBS. .| 03/01/2019. | Paydown 4,039 (130) 4,039 09/15/2039. | 1.
3620C6 EG 6 |GN 749935 - RMBS .| 03/01/2019. | Paydown 21,607 (1,253) [ v | cevireirnenin 21,607 11/15/2040. 1.
36291E H8 7 |GN 625855 - RMBS .| 03/01/2019. | Paydown 2,556 (106) 2,556 06/15/2035. | 1.
36291H C9 3 |GN 628396 - RMBS. .| 03/01/2019. | Paydown 9,514 (226) 9,514 10/15/2028. | 1.
36291 W3 0 |GN 629866 - RMBS .| 03/01/2019. | Paydown 3,803 (14) 3,803 09/15/2034. | 1.
36297D K3 0 |GN 708714 - RMBS .| 03/01/2019. | Paydown 378 (11) 378 04/15/2039. | 1.
38376G DN 7 |GNR 1018 C - CMBS... ... | .. | 03/01/2019. | Paydown [RTTRORROT IS 10,910 (495) | cvvvvveneiieies | s 10,910 03/16/2051. | 1.
38376G  XT 2 |GNR 10148AC-CMBS........cccoovvvvviirrirnne .| 03/01/2019. | Paydown 1,548 (39) 1,548 12/16/2050. | 1
912810 FQ 6 |UNITED STATES TREASURY.... .| 01/10/2019. | BNP Pariba JESTSURTUIN ERP 300,271 ..(37,015) ..245,866 04/15/2032. | 1.
912810 PV 4 |UNITED STATES TREASURY.... .| 01/10/2019. | Citigroup (SSB) vt | s 425,005 . ..(14,676) | . | ..423,457 01/15/2028. | 1.
912810 QP 6 |UNITED STATES TREASURY .| 01/08/2019. | BNP Paribas [ESTTTSRUIN RO 345,029 | .........288445 | ... 325419 | ...ee0rnn336,951 | (17,820 | covveenveenn(B0) | oo [ (17,860) | ..oveveerrerrenns | cerrerireenne 319,090 02/15/2041. 1
912810 RA 8 |UNITED STATES TREASURY.... . 101/08/2019. | BNP Paribas e | s 410,920 e 399,824 (27,260) ..404,527 02/15/2043. | 1.
912810 RR 1 |UNITED STATES TREASURY.... .| 01/08/2019. | Bank of America 256,902 266,588 | ..........282,935 | .............293,535 | .......(12,730) | cooovevrrennn(20) | oo [ (12,750) | ..vovvercernens ..280,785 02/15/2046. | 1.
912810 RW 0 |UNITED STATES TREASURY .| 01/08/2019. | BNP Pariba 254,377 272,142 | ......... 253,481 (9,950) [ .oovevuvvaeireins | cerrrireinne 253,917 02/15/2047. |1
912810 SB 5 |UNITED STATES TREASURY.... .| 01/08/2019. | BNP Paribas 247,076 256,153 | ..........250,048 (6,215) ..250,051 02/15/2048. | 1.
912828 N7 1 |UNITED STATES TREASURY.... . [01/11/2019. | BARCLAYS CAPITAL INC.....ccoovvvee | corereererisrrnerirenes | vrvie 1,181,761 | ....... 1,200,953 1,190,040 | ...........1,227,097 | .......(42,443) | ..coooeeeic(122) | oo [ (42,564) | ..cvooverirnens ,184,533 01/15/2026. | 1.
912828 NM 8 |UNITED STATES TREASURY . | 03/05/2019. | Citigroup (SSB) ST PR 1,471,468 | ....... 1,451,961 | .......1,463,049 | .......... 1,490,432 | .......(93,770) | .......... (3,3671) [ oo | e (CZA ] R R 1,393,301 07/15/2020. | 1
912828 S5 0 |UNITED STATES TREASURY.... .1 01/10/2019. | BNP Paribas 99,668 | .......... 105,386 ....103,811 6 (4,785) ....99,026 07/15/2026. | 1.
912828 V4 9 |UNITED STATES TREASURY.... .1 01/10/2019. | BARCLAYS CAPITAL INC.....covvvve | correrineirneirnniinnnnns | cverneeens 140,075 | ..cooonee 146,406 ....146,257 1 (6,556) ..139,702 01/15/2027. | 1.
WASHINGTON D C MET AREA TRAN
938782 GP 8 |AUTH GROSS .. | 01/16/2019. | BARCLAYS CAPITAL INC.... 846,315 750,000 832,965 832,641 (393) (393) .832,248 |..... 14,067 ..14,067 07/01/2043. 1.
0599999. Total - Bonds - U.S. GOVEMMENL.........oviiiiiiiniiniiiieiiisiiiniiinnis avississssissiensesesssssssienns 6,073,523 5,924,147 6,028,791 6,201,438 | .....(273,089) | .......... (7] . 0 (280,315) 0 5,921,160 0]... 152,363 | ...... 152,363 XXX XXX
Bonds - U.S. States, Territories and P ions
PERSHING DIV OF DLJ SEC
25476F VD 7 |DISTRICT COLUMBIA.......cccooverirmrircriranns .. 01/16/2019. | LNDING 534,835 500,000 | .......... 540,850 | .............. 536,925 | ...ccovrriririnns (181) (R0 SO R 536,744 | ...cooovvrverinns | e (1,909) | vvvev (1,909) | ...cnc 2,611 | 06/01/2033. | 1FE............
57582R  EH 5 |MASSACHUSETTS ST.....cccccomvrmmrinirrinein .1 01/16/2019. | MORGAN STANLEY CO......ovvvvens [ cornrirerinnrineriienines | cevneinns 560,445 | ......... 500,000 | .......... 567,980 | ..coovrrrnc 546,901 | ..coooovrvnrrrns (306) (R1015) ) SR ISR 546,595 | ..oovrenrirenns | e 13,850 | .oovvenee 13,850 | ....... 13,681 | 07/01/2037. | 1FE............
BAIRD, ROBERT W., & COMPANY
68609T DC 9 |OREGON ST.....coiirniiiricresnrssrisnenens L[0116/2019. 1IN e .1,000,000 [0 RN I 1,000,000 [ ..oveiienmiiinns [ ovrenns (1,400) | ..........(1,400) | ......... 4,765 | 06/01/2042. | 1FE............
1799999. Total - Bonds - U.S. States, Territories & Possessions... .2,083,826 (487) 0 2,083,339 0]....10541 | ......10,541 | ....... 21,057 XXX XXX
Bonds - U.S. Political Subdivisions of States
262633 EY 2 |DUPAGE CNTY ILL...ocooiririiciiierierirens .. 01/01/2019. | Call @ 100.00..... revtneeeenensnnensenes [ serineensinsiens | sereeensineinens | sessesesisesens | sessiestessssss s | sessesssnesesins | essessesssens 0 [ v | e | eereensennenes | cerseeeensnnens | e (11 (594) | 01/01/2021. | 1FE............
SAN MATEO CNTY CALIF CMNTY
799038 GG 3 |COLLEGE DIST ..| 01/25/2019. | WELLS FARGO BANK, N.A/SIG... | ... 325,920 500,000 | .......... 318,795 | .o 332,385 | .ovvvrrieriiens | e 773 AT T I 333,158 | .. | e (7,238) | cvvvees (7,238) | oo 09/01/2032. | 1FE............
PERSHING DIV OF DLJ SEC
812626 5J 4 | SEATTLE WASH.....ccovvvmvriiieriinircriens [ 01/25/2019. |[LNDING [ | e 520,520 | .......... 500,000 | .......... 512,885 | ..coovirrne 508,779 | ..ovvvvrrrerirnns (94) (94) [ o | e 508,685 | ...oooervrerrenns | e 11,835 | oo 11,835 | .o 3,222 | 12/01/2038. | 1FE............
WASHINGTON CLACKAMAS & YAMHILL RAYMOND JAMES &
937440 FH 3 |CNTYS ORE .| 01/25/2019. | ASSOCIATES [ | v 165,750 | .......... 500,000 | .......... 161,355 | .ovvvirennne 167,360 | .oovvervrirrinnns . 539 539 [ v | e 167,900 | .oovvverrinei | s (2,150) [ ..vvveee [V E10) I 06/15/2045. | 1FE............
WASHINGTON CLACKAMAS & YAMHILL RAYMOND JAMES &
937440 FK 6 |CNTYS ORE ..101/25/2019. [ASSOCIATES | | e 152,050 | .......... 500,000 | .......... 147,690 | .ovvvirennne 153,213 | e | e 496 496 | v | e 153,710 | cvoveeevvcinns | e (1,660) | ... [QCIC0) 06/15/2047. [ 1FE............
WASHINGTON CLACKAMAS & YAMHILL RAYMOND JAMES &
937440 FL 4 |CNTYS ORE .| 01/25/2019. | ASSOCIATES | | e 145,550 | .......... 500,000 | .......... 141,255 | oo 146,550 | ooouvecieciies | s 476 AT6 [ e | e 147,026 | oo | s (1,476) | .......... (1,476) | ..o 06/15/2048. | 1FE............
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
2499999. Total - Bonds - U.S. Political Subdivisions of StALES. .......iruiiiins worriiiniinsnienississssssssssens s sssesssessssssssssssnsssssssnssssssssnsens | sveeaes 1,309,790 | ....... 2,500,000 | ....... 1,281,980 [ oo 1,308,288 | ...ocovveinenad 0 | i 2,190 | i [ 2,190 | [ I 1,310,479 | .o 0 [ (689)] ovocveres (689)] ....cc... 2,628 XXX XXX
Bonds - U.S. Special Revenue and Special A t
ALASKA MUN BD BK ALASKA MUN BD MERRILL LYNCH PIERCE
01179R NF 6 [BKAUTH .. 1 02/14/2019. | FENNER & SMITH INC. e | e 506,755 | .......... 500,000 | .......... 509,345 (159) | oo | e 508,137 | i | 1eeen(1,382) | n(1,382) | 7,667 | 10/01/2044.
047870 NE 6 |ATLANTA GAWTR & WASTEWTR REV... | .. | 01/16/2019. | BARCLAYS CAPITAL INC.............. [OOSR 1,946,420 | ....... 1,750,000 | ....... 2,015,058 (1,225) | .ooveevvvervenes | 1,931,082 | s | 1000 15,388 | .........15,388 | ....... 18,715 | 11/01/2040.
047870 NF 3 |ATLANTA GA WTR & WASTEWTR REV... | .. | 01/16/2019. | GOLDMAN.. 554,310 500,000 | .......... 558,785 (265) | covonvvrernerines | rverreeennD39,067 | v | 00 14,643 | 14,643 | 5,347 | 11/01/2043.
PERSHING DIV OF DLJ SEC
050589 NP 1 |AUBURN UNIV ALA GEN FEE REV.......... .1 02/11/2019. | LNDING 694,506 650,000 | .......... 687,076 | ..coovevvnee 684,049 | ...oocovvviririns (484) (484) | covoveeieres | v 683,565 | ..ovuerercerenns | e 10,940 | .coooenee 10,940 | ......... 5,200 | 06/01/2033. | 1FE............
BAY AREA TOLL AUTH CALIF TOLL JANNEY MONTGOMERY SCOTT
072024 VP 4 |BRDGREV .| 01/25/2019. | INC 509,905 500,000 | .......... 532,305 | .coovirnnnn 528,403 | ...cccovrivrrins (232) (V7)) ISR RN 528,171 | v [ v (18,266) | ........ (18,266) | ......... 6,556 | 04/01/2042. | 1FE............
PERSHING DIV OF DLJ SEC
084213 AL 1 |BERKELEY CNTY S C UTILREV.............. .1 02/15/2019. |LNDING [ | e 564,370 | .......... 500,000 | .......... 618,605 | ....cccovvnee 555474 | oo | e (1,645) (1,645) [ ..o | e 553,829 | ..covvvrverians | e 10,541 | cooveeee 10,541 | ......... 5,486 | 06/01/2024. | 1FE............
PERSHING DIV OF DLJ SEC
117569 JS 3 |BRYAN TEX ELEC SYS REV......ccccovvvrnce. .| 01/16/2019.|LNDING [ | e 1,005,039 | .......... 860,000 | .......... 983,066 | ......c....... 982,612 | ..oovvririins (594) (594) | covovvvreireeiens | i 982,018 | ..o | e 23,021 | ......... 23,021 | ... 3,464 | 07/01/2030. | 1FE............
JANNEY MONTGOMERY SCOTT
13077D AR 3 |CALIFORNIA ST UNIV REV......ccccovvivrnnee. L 0171612019, | INC e | e 590,710 | .......... 500,000 | .......... 588,800 | ....ccoovvne 574,830 | ..o (373) (R74)) [T Y XY A IS 16,253 | ..oooue. 16,253 | ......... 5,347 | 11/01/2032. | 1FE............
CENTRAL FLA EXPWY AUTH SR LIEN MERRILL LYNCH PIERCE
153476 DC 7 |REV .1 01/25/2019. | FENNER & SMITHINC. [ | v 761,783 | .......... 750,000 | .......... 779,843 | oo TT7,367 | o (216) (PA15) ) I RN TTTA51 | s | e (15,368) | ....... (15,368) | ....... 17,333 | 07/01/2041. | 1FE............
CENTRAL PUGET SOUND WASH REGL JANNEY MONTGOMERY SCOTT
156504R  GC 7 |TRANAUTH .1 01/16/2019. | INC 537,310 500,000 (88) (88) 11/01/2033.
CENTRAL UTAH WTR CONSERVANCY
15567R BH 5 |DISTWTRRE ..| 01/16/2019. | BARCLAYS CAPITAL INC 594,615 | .......... 500,000 | ......... (431) 10/01/2031.
222102 AA 3 |COULEE MED FNDTN WASH REV........... .. 03/01/2019. | Call @ 100.00..... 20,000 20,000 20,000 0 04/20/2036.
25484) CX 6 |DISTRICT COLUMBIA UNIV REV............. ..101/16/2019. | UBS FINANCIAL SERVICES INC... | c.covrvvrvrviriirerinns | crrveinns 580,575 | ..coove. 500,000 | .......... 577,185 (321) 04/01/2031.
EL PASO CNTY TEX CMNTY COLLEGE
283506 LC 5 |DISTREV ..101/17/2019. | RBC CAPITAL MARKETS......cccovves | vovrrererrnerineneireniens | crvverins 524,840 .500,000 (4K 7)) [ N 525,478 | oo [ v (638)] .. 04/01/2034.
3128M1 Q7 7 |FH G12378-RMBS........ccovvvervricinn .. 1 03/01/2019. | Paydown 1278 | oo 1,278 | L . . 23 1,278 0 09/01/2021.
3128MA  BS 7 [FH GO7849- RMBS........cccovvumrrirnrinrirenns .| 03/01/2019. | Paydown 20,176 20,176 20,989 | .o 20,992 | .o (828) (828) 05/01/2044.
3128MC  JK 2 |FH G13666 - RMBS.... .| 03/01/2019. | Paydown 7,392 | 7,392 | i 7,685 | 7,564 (186) (186) 09/01/2024.
3128MJ Q9 4 |FH G08479-RMBS.... .. 1 03/01/2019. | Paydown SOOI RN 16,117 ....16,659 (551) (551) 03/01/2042.
3128MJ S4 3 |FH G08538 - RMBS.... .| 03/01/2019. | Paydown ...11,832 (56) (56) 07/01/2043.
3128MJ S8 4 |FH G08542 - RMBS.... .| 03/01/2019. | Paydown v 18,164 (782) (782) 08/01/2043.
3128P8 E8 0 |FHC91959 - RMBS. .. | .. 03/01/2019. | Paydown JESTSRTUPIN RO 470,595 | .........470,595 | .........454,860 | ............ 454,869 | .....ccocormririis | o LI 77 (8 IS IR LN - 11/01/2037.
3128P8 GX 3 |FHC92014 - RMBS. .| 03/01/2019. | Paydown 247,538 (4,048) 09/01/2038.
3128PP 6C 2 |FH J10867 - .| 03/01/2019. | Paydown 2,810 (71) 09/01/2024.
3128PP H4 8 |FH J10251 - .| 03/01/2019. | Paydown 729 10 07/01/2024.
3128PP H5 5 |FHJ10252 - .| 03/01/2019. | Paydown 5,153 42 07/01/2024.
3128PP HZ 9 |FH J10248 - .| 03/01/2019. | Paydown 752 8) 07/01/2024.
3128PP WM 1 |FH J10652 - .| 03/01/2019. | Paydown ceennnn 11,469 (143) 10/01/2024.
3128PQ E9 8 |FHJ11060 - .1 03/01/2019. | Paydown 6,020 (116) 10/01/2024.
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312928 AF 7 |FH C09006 - RMBS........cccoerumrereerininiinns .. | 03/01/2019. | Paydown 31,704 | oo 31,704 | oo 32,927 (1,204) 07/01/2042. | 1..cocvverrrnes
312928 AH 3 |FH C09008 - RMBS. .| 03/01/2019. | Paydown 25,391 25,391 26,252 (841) 08/01/2042.
312945 V5 4 |FH A96936 - RMBS. .. | 03/01/2019. | Paydown 7,934 | s 7,934 | s 8,343 (451) 02/01/2041.
3132GU KM 5 |FH Q09000 - RMBS.... .| 03/01/2019. | Paydown 28,841 28,841 30,120 (1,365) 06/01/2042.
3132HM  ZZ 7 |FH Q11660 - RMBS .| 03/01/2019. | Paydown 21,230 21,230 22,069 (768) 10/01/2042.
3132J8 UR 9 |FHQ17391-RMBS.... .1 03/01/2019. | PAYAOWN.......oonvvreririeirerisninens [ erverieniseisesinsines | eeeresnenns 47,162 | oo 47,162 (1,864) 04/01/2043.
3132J)P P9 7 |FH Q22248 - RMBS.... .| 03/01/2019. | Paydown 3,358 | v 3,358 (219) 10/01/2043.
3132JQ F6 2 |FH Q22889 - RMBS.... .. 1 03/01/2019. | Paydown 25,883 25,883 (1,846) 11/01/2043.
3132L5 SE 4 |FH V80517 - RMBS .| 03/01/2019. | Paydown 59,980 ...59,980 (3,823) 10/01/2043.
3132M9  5A 8 |FH Q29241 - RMBS .. 1 03/01/2019. | PaYdOWN......coovvereririerriisirirerirens [ e | v 103,054 .103,054 (6,843) 10/01/2044.
3132MA CR 0 |FH Q29380 - RMBS.... .| 03/01/2019. | Paydown 1,643 | oo 1,643 (173) 11/01/2044.
3132QM  LQ 2 |FH Q31234 -RMBS.... .| 03/01/2019. | Paydown 25,066 25,066 (1,284) 02/01/2045.
3132QU 3B 7 |FH Q37993 - RMBS.... .. { 03/01/2019. | PAYAOWN.......cvrvererereerrrisirierirens [ eorveerseeissisenienies | eeveries 108,260 | .......... 108,260 | .......... 115,313 (7,460) 12/01/2045.
3136AC U5 8 |FNR 1315E EP - CMO/RMBS. .| 03/01/2019. | Paydown 51,242 ..51,242 53,259 (1,530) 08/25/2042.
3136AE  ZQ 3 |FNR 1356B P - CMO/RMBS.... w |1 03/01/2019. | PAYAOWN......covvrerrerrerrrinnrirerirens [ o | eeveiis 152,031 152,031 | .o 150,273 1,628 06/25/2043.
3136AF Y8 1 |FNR 1389A PA-CMO/RMBS.................... .| 03/01/2019. | Paydown 9,639 | oo 9,639 | .oovirn. 9,991 (285) 02/25/2043.
3137AC P37 |FHR 3879F NW - CMO/RMBS.... .| 03/01/2019. | Paydown 4,270 | oo 4,270 | oo 4,472 (111) 09/15/2040.
3137B4 75 8 |FHR4261B PA- CMO/RMBS, .| 03/01/2019. | Paydown 26,695 26,695 27,379 (477) 07/15/2032.
3137B8 PP 6 |FHR 4322A PA - CMO/RMBS. .1 03/01/2019. [ PaYOWN......overrvrrrierniserernnes | veverieninerisnseireninns | vervnnennnn 13,684 | i 13,684 | ..o 14,445 (715) 03/15/2044.
3137B9 BZ 7 |FHMSKFO03 A-CMBS ...| .. | 03/25/2019. | Paydown 34,779 34,779 0 01/25/2021.
31385X NF 0 |FN 555790 - RMBS.......cocoomivmerierircirennns .1 03/01/2019. | PAYAOWN.......oouverrrrrircirneiiseinens [ erverieeiseernnnisnninns | cvererneen 14,558 | i, 14,558 | .....c...... 14,758 (824) 10/01/2033.
3138EN 7M 5 |FN AL6299 - RMBS. ..103/01/2019. | Paydown ...49,533 52,389 (2,974) 01/01/2045.
3138EN WV 7 |FN AL6059 - RMBS. .. | 03/01/2019. | Paydown 151,656 | .......... 156,693 (5,259) 11/01/2044.
3138EN WX 3 |FNAL6061 - RMBS .| 03/01/2019. | Paydown 8724 | ..o 8724 | oo 9,028 (299) 11/01/2044.
3138WG EZ 3 |FNAS6451-RMBS.... .| 03/01/2019. | Paydown 36,325 36,325 37,973 (1,547) 01/01/2046.
3138WH RL 8 |FNAS7690 - RMBS.... .| 03/01/2019. | Paydown 31,646 | oo 31,646 31,795 (148) 08/01/2046.
3138WH XR 8 |FN AS7887 - RMBS .| 03/01/2019. | Paydown 36,672 36,672 36,037 639 09/01/2041.
3138WK 3E 3 |FNAS9796 - RMBS.... .| 03/01/2019. | Paydown 90,588 | ........c.. 90,588 90,758 (170) 06/01/2047.
3138WT UT 1 |FNAT5993 - RMBS .. 1 03/01/2019. | PaydOwN........ccvvrcrieriiiininiineis [ e | e 77,038 1,351 [ | e 77,038 05/01/2043.
3138Y1 3L 7 |FNAX0802- RMBS.... .| 03/01/2019. | Paydown 5,196 (370) 5,196 10/01/2044.
3138Y6 MY 7 |FN AX4874 - RMBS.... .| 03/01/2019. | Paydown ..13,971 (726) 13,971 12/01/2044.
3138YE 5V 5 |FNAY1759 - RMBS .| 03/01/2019. | Paydown ....10,182 (214) 10,182 02/01/2045.
313900 MU 7 |FN 656571 - RMBS .| 03/01/2019. | Paydown 926 (30) 926 05/01/2033.
31402H Z2 0 |FN 729861 - RMBS .| 03/01/2019. | Paydown 9,077 (256) 9,077 11/01/2033.
31402R  AD 1 |FN 735404 - RMBS .. | 03/01/2019. | Paydown 1,461 21 1,461 04/01/2020.
31403D YB 9 |FN 746006 - RMBS .| 03/01/2019. | Paydown 3,949 (312) 3,949 12/01/2033.
31405Q AX 6 |FN 795722 - RMBS. .. 1 03/01/2019. | Paydown 1,498 (56) 1,498 10/01/2034.
3140H5 AW 1 |FN BJ3620 - RMBS .1 03/01/2019. | PAYAOWN. .....cvvnvirerirrieireeisninens [ erverienisseesesinsines | eeeresneens 12,617 (601) 01/01/2048.
31410L UV 2 |FN 890796 - RMBS .| 03/01/2019. | Paydown 37,762 (882) 12/01/2045.
314120  AJ 9 |FN 934809 - RMBS ... | .. [ 03/01/2019. | Paydown 3,014 (51) 03/01/2024.
31414R  PK 5 |FN 973926 - RMBS.........ccccoovvvimmrinriiinnis .| 03/01/2019. | Paydown 57,321 (697) 05/01/2038. | 1....cvvurvrnns




Statement for March 31, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

€'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
31416X FA 3 |FNAB1960 - RMBS......c.ccocoonvvriririrreris .. | 03/01/2019. | Paydown VTR RN 13,964 | ..ocovennee 13,964 | .oovvennee 14,950 (1,001) [ ooverreneienns | cererveereni 13,984 | oo | v | e (U1 I 63 | 12/01/2040. | 1.....cvvvnevn.
31418V KJ 0 |FN AD7496 - RMBS........cocovvvvvrviirerniiniinns ..103/01/2019. | Paydown 1722 | 1722 | 1,735 (6) 1,722 ((0) [ (1) - 5 [01/01/2026. [ 1.....cocovvvnnee
FUQUAY-VARINA N C COMBINED UTILS
36106Q AX 7 |REV .1 01/16/2019. | MORGAN STANLEY CO.......cccccevns [ rovmrrmrinriiricniiinns | s 1,382,057 | ...... 1,225,000 | ....... 1,435,565 (1,087) [ ovveevvrvireis | v 1,409,964 | o | e (27,907) | ........ (27,907) | ....... 18,205 | 04/01/2040.
407287 MG 3 |HAMILTON CNTY OHIO SALES TAX........ .. | 02/14/2019. | PNC CAPITAL MKTS 668,969 625,000 | .......... 704,350 (973) | cvvvvrererrerires | rvereeneen 887,159 | i | e (18,191) | ... (18,191) | ........ 5,417 | 12/01/2032.
PERSHING DIV OF DLJ SEC
447168 KL 8 |HUNTSVILLE ALAWTR SYS REV............ . 102/14/2019. [LNDING e | e 532,830 | .......... 500,000 | ......... 526,250 | .ooovvernnn 518,089 |...ovvvvivrinns (348) (RZE) ) OO SN SIT,741 | oo | s 15,089 | ......... 15,089 | ........ 6,000 | 11/01/2032. | 1FE............
FIRST TENNESSEE CAPITAL
45470R DS 2 |INDIANA FIN AUTH HWY REV... .. 1 02/14/2019. | MARKET ..877,658 | . .750,000 (1,834) 06/01/2035.
45470R DU 7 |INDIANA FIN AUTH HWY REV... .1 01/16/2019. | BARCLAYS CAPITAL INC.............. vt | e 579,035 | .......... 500,000 (413) 06/01/2037.
MERRILL LYNCH PIERCE
45506D YY 5 |INDIANA ST FINAUTHREV.......ccocovvvinece .| 01/25/2019. | FENNER & SMITHINC. [ | v 770,565 | .......... 750,000 | .......... 796,515 | oo 790,114 | oo, (354) (354) | covorerivernes | v 789,760 | ..o | e (19,195) | ........ (19,195) | ....... 14,833 | 08/01/2041. | 1FE............
495289 X9 6 |KING CNTY WASH SWR REV......cccoeuvnee ..101/16/2019. | DAVIDSON (D.A.) & CO. INC....ccoee [ correrrrrnrrrnerirerires | cevernne 878,085 | .......... 790,000 | .......... 893,253 | ...oovrrrne 858,518 | ...covvrrrrcrinns (488) (E21) ) N RN 858,030 | ..vvurrrcerenns | s 20,055 | ......... 20,085 | ....... 21,615 | 07/01/2040. | 1FE............
PERSHING DIV OF DLJ SEC
517039 TU 7 |LAREDO TEX WTRWKS SWR SYS REV.. | .. | 01/25/2019. | LNDING 662,136 650,000 | .......... 665,496 | .............. 664,208 | .....ccovvririnnes (134) (134) | oo | v 664,074 | ..o | e (1,939) | ovvvees (1,939) | ....... 10,689 | 03/01/2041. | 1FE............
MASSACHUSETTS BAY TRANSN AUTH RAYMOND JAMES &
575579 LL 9 |MASS SALE .| 01/16/2019. | ASSOCIATES [ | v 640,900 | .......... 500,000 | .......... 618,810 | ..coccvrrnee 597,502 | ..covvvrrrerirnns (298) (298) | covvvvverrieries | v 597,204 | ..ovoviivvrians | e 43,69 | ... 43,696 | ....... 14,365 | 07/01/2031. | 1FE............
MASSACHUSETTS ST SCH BLDG AUTH
576000 RB 1 |DEDICATED ..101/25/2019. | WELLS FARGO BANK, N.A/SIG... | cioveevrvevcviieireiinns | crrveinns 521,545 | .......... 500,000 | ......... 510,025 | .oovvvrrnen 506,707 | .oovvvrvvrrinns (76) (U4 [T ISV 506,631 | .ooooveevevrrvnine | e 14914 | ... 14,914 | ... 10,778 | 01/15/2036. | 1FE............
MASSACHUSETTS ST SCH BLDG AUTH MERRILL LYNCH PIERCE
576000 RF 2 |DEDICATED .| 01/25/2019. | FENNER & SMITHINC. [ | v 511,175 | e, 500,000 | .......... 501,565 | .coovrrrnn 501,079 | .o (12) (L ) [N ISV 501,067 | .cveeevereeerecnns | e 10,108 | ......... 10,108 | ....... 10,778 | 01/15/2040. | 1FE............
PERSHING DIV OF DLJ SEC
590545 WC 9 |MESAARIZUTIL SYSREV.....ccccouvrmerinenns .1 02/14/2019.|LNDING [ | e 1,085,590 | ....... 1,000,000 | ....... 1,077,360 | ..ooevenee 1,060,851 | ..coovrerrrrnns (985) ((C1215) ) TN I 1,059,866 | .....oovermcrences | cernes 25724 | ......... 25,724 | ....... 25,333 | 07/01/2031. | 1FE............
METROPOLITAN TRANSN AUTHN Y
59261A QB 6 |DEDICATEDT .1 01/16/2019. | BARCLAYS CAPITAL INC......cvvvine [ worerirererneervninirnes | s 2,310,860 | ....... 2,000,000 | ...... 2,405,220 | ...ccoonee 2,369,370 | .ovoovvrverreriee [ v (1,630) (1,630) 2,367,741 | oo | o (56,881) | ........ (56,881) | ....... 17,500 | 11/15/2031. | 1FE............
59333P R7 5 |MIAMI-DADE CNTY FLA AVIATION REV.. |.. | 02/14/2019. | UBS FINANCIAL SERVICES INC... | ..covvveervvcvirvcrrens | v 1,372,388 | ....... 1,250,000 | ....... 1,341,780 | ..ccoonve 1,315,051 | oo [ e (1,128) (1,128) [ v | v 1,313,922 | oo | s 58,465 | ......... 58,465 | ....... 23,958 | 10/01/2038. | 1FE............
NEW YORKN Y CITY MUN WTR FIN
649726 NE 0 |AUTHWTR & .1 01/16/2019. | MORGAN STANLEY CO......ovvvvens [ e | e 858,248 | ......... 750,000 | .......... 847,373 | oo 846,533 | ..o (498) (498) | cvvvvevreieiees | v 846,035 | ..oovreerieiins | e 12,213 | e 12,213 | ... 3,609 | 06/15/2047. | 1FE............
NORTHERN ILL MUN PWR AGY PWR PERSHING DIV OF DLJ SEC
665250 CQ 7 |PROJREV .. | 02/06/2019. | LNDING 520,415 500,000 (538) (538) 12/01/2031.
67756D JY 3 |OHIO ST HIGHER EDL FAC COMMN REV .. | 01/16/2019. | UBS FINANCIAL SERVICES INC... . .500,000 (252) (252) 12/01/2040.
679111 XX 7 | OKLAHOMA ST TPK AUTH TPKREV....... .| 01/16/2019. | WELLS FARGO BANK, N.A/SIG... | .ocvrevevcevviicnirnes | 01,032,040 | ... 1,000,000 (370) (370) 01/01/2042.
PERSHING DIV OF DLJ SEC
679111 YK 4 |OKLAHOMA ST TPK AUTH TPKREV....... [ 01/16/2019. |[LNDING [ | e 551,690 | ......... 500,000 | .......... 538,960 | .....ccovvne 538,648 | ....ccovrivirirnns (203) (PZ0) 1 IO RN 538,444 | ...coovvrverinns | e 13,246 | ......... 13,246 | ....... 10,944 | 01/01/2029. | 1FE............
682001 ET 5 |OMAHA PUB PWR DIST NEB ELEC REV. | .. | 01/16/2019. | RBC CAPITAL MARKETS.............. 557,935 500,000 | .......... 563,135 | .oovvvrrrn 542,772 | oo (291) (291) | ceereererneres | v 542,482 | ..o | s 15,453 | .coooone. 15,453 | ....... 11,597 | 02/01/2043. | 1FE............
FIRST TENNESSEE CAPITAL
696543 PP 6 | PALM BEACH CNTY FLA PUB IMPT REV |.. | 01/16/2019. | MARKET 531,105 500,000 | .......... 514,960 | ....cocovnee 510,471 | oo (64) (7 IR ISR 510,407 | .cvoevvrerrenns | e 20,698 | ......... 20,698 | ......... 4,278 | 11/01/2033. | 1FE............
PENNSYLVANIA ST HIGHER EDL FACS
709178 88 7 |AUTHREV .1 01/16/2019. | MORGAN STANLEY CO......cevvvens [ o | v 553,440 | ......... 500,000 | .......... 568,095 | .....coovvne 561,688 | ...cocovvrverirns (284) (284) | covorvrieiies | v 561,404 | ...oooovvrveriens | e (7,964) | .......... (7,964) | ....... 10,625 | 08/15/2047. | 1FE............
PHOENIX ARIZ CIVIC IMPT CORP
71884A ZF 9 |EXCISE TAX ..101/16/2019. | RBC CAPITAL MARKETS......cccovrs | vevrvermrrreriverseireninns | crrvernns 562,715 | .......... 500,000 | .......... 561,885 | ....ccovvene 542,378 | ..o (275) (V2£5)) [ 542,103 | .ovvvrirrernees | cerr 20,612 | ......... 20,612 | ....... 13,681 | 07/01/2041. | 1FE............
PERSHING DIV OF DLJ SEC
795576 FU 6 |SALT LAKE CITY UTAH ARPT REV.......... . 102/01/2019. |LNDING | | e 561,935 | .......... 500,000 | .......... 588,185 | ..coovrrrne 577,781 | oo (786) (£:15) ) TSN I 576,995 | ..coovviririnens | e (15,060) | -....... (15,060) | ....... 14,861 | 07/01/2035. | 1FE............
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PERSHING DIV OF DLJ SEC
795576 FV 4 |SALT LAKE CITY UTAH ARPT REV.......... . 101/25/2019. [LNDING e | e 835,185 | .......... 750,000 | .......... 880,178 | ovvvvverrnes 864,841 | ..o, (927) ((S7224 ) [N I 863,914 | .o | e (28,729) | ........ (28,729) | ........ 21,667 | 07/01/2036. | 1FE............
SUFFOLK CNTY N Y WTR AUTH
864784 EW 9 |WTRWKS REV .1 01/16/2019. | BARCLAYS CAPITAL INC......ovvvvees [ o | correine 812,160 | .......... 750,000 | .......... 803,438 | .coovvvene 787,651 | oo (249) (PZL) ) IO SN 787,402 | ..o | s 24758 | ......... 24,758 | ......... 3,917 | 06/01/2031. | 1FE............
TAMPA-HILLSBOROUGH COUNTY MERRILL LYNCH PIERCE
875301 GL 1 |EXPRESSWAY AUT .| 01/25/2019. | FENNER & SMITHINC. [ | v 509,035 | .......... 500,000 | .......... 518,105 | .covovrrrne 516,789 | ..covovrvrrrins (116) (UT) T I 516,673 | .cveveerrrenes | e (7,638) | ..conev. (7,638) ] ....... 11,556 | 07/01/2042. | 1FE............
TENNESSEE HSG DEV AGY
880461 SB 5 |RESIDENTIAL FIN PR .. | 03/04/2019. | Call @ 100.00....... 5,000 | covirrrnens 5,000 | coovvrrrnens 4944 | s 4946 | ..o 0 0 4,946 | oo | e 54 | s 54 | s 86 | 07/01/2040. | 1FE............
TRIBOROUGH BRDG & TUNL AUTHN Y
89602N E8 3 |REVS .| 02/15/2019. | OPPENHEIMER & CO. INC 565,465 500,000 ..(1,578) (1,578) 550,935 | ...coovvveriens | e 14,530 | ... 14,530 | o 6,597 | 11/15/2024. | 1FE....
TUSCALOOSA CNTY ALA BRD ED SPL PERSHING DIV OF DLJ SEC
900680 BC 2 |TAXSCHW [ 01/16/2019. |[LNDING [ | e 569,060 | .......... 500,000 | .......... 580,795 | ..coovrrinen 569,354 | ...ccovvrririnns (348) (348) | covvvveeireins | v 569,006 | ....oouervrerirnns | ovrrrerriens 54 | s 54 | ... 11,597 | 02/01/2035. | 1FE............
TUSCALOOSA CNTY ALA BRD ED SPL FIRST TENNESSEE CAPITAL
900680 BD 0 |TAXSCHW .| 01/16/2019. |MARKET [ | e 567,110 | .......... 500,000 | .......... 579,890 | ..coovvvene 568,586 | ...covvrrrriinns (344) (344) | oo | i 568,242 | ..o | e (1,132) | v (1,132) | cooeee 11,597 | 02/01/2036. | 1FE............
UNIVERSITY CINCINNATI OHIO GEN PERSHING DIV OF DLJ SEC
914119 B8 4 |RCPTS . 102/15/2019. |LNDING [ | e 581,540 | .......... 500,000 | .......... 609,500 | ..coovrrrnee 568,318 | ..ovvvrrreriiens | cerireens (1,479) (1479) [ v | e 566,839 | ..ooerereeireins | e 14,701 | .......e. 14,701 | ......... 5,486 | 06/01/2025. | 1FE............
PERSHING DIV OF DLJ SEC
914378 MC 5 |UNIVERSITY KY GEN RCPTS......c.ccccor .| 01/16/2019.|[LNDING [ | e 2,578,840 | ....... 2,395,000 | ....... 2,536,856 | ........... 2,535,489 | ...ovvrerinne (801) (801) 2,534,688 | ....oceerirenen | s 44152 | ......... 44,152 | ....... 28,474 | 10/01/2030. | 1FE............
MERRILL LYNCH PIERCE
915200 XU 8 |UNIVERSITY VT & ST AGRIC COLLEGE.. | .. | 01/25/2019. | FENNER & SMITH INC. 511,930 | 500,000 ...514,750 ...513,412 (116) (116) 2513297 [ [ e (1,367) | s (1,367) | e 6,556 | 10/01/2043. | 1FE...
VIRGINIA ST HSG DEV AUTH COMWLTH
928120 K5 6 [MTG-R .| 03/01/2019. | Paydown 25,861 25,861 25,861 | ...... 25,861 | .ooeverririeriens | e (0) [(0) ] T 25,861 | oo [ e [ e (V0 I 58 | 04/25/2042. | 1FE............
VIRGINIA ST RES AUTH
92818M AS 9 |INFRASTRUCTURE REV .1 01/16/2019. | CREWS & ASSOCIATES, INC....... [ .ovverreeverrrerirerires | v 536,630 | .......... 500,000 ....552,280 (228) (228) | cvvvvvverrrverres | vvrieenenn 542,057 | e | ceennd(5,427) | e (5,427) | 4,278 | 11/01/2033. | 1FE....
940839 CF 8 |WASHOE CNTY NEV HWY REV.... .1 02/01/2019. | Call @ 100.00....... 500,000 500,000 ...528,365 (466) (466) | .ovvnveeereereres | rrrrrneeeD00,000 | oo | e | o0 | s 12,500 | 02/01/2043. | 1FE....
PERSHING DIV OF DLJ SEC
944514 VT 2 |WAYNE CNTY MICH ARPT AUTH REV.... | .. | 01/16/2019. | LNDING 590,235 500,000 | .......... 600,380 | ....coervnee 589,712 | .ovvvvrrreris (418) (U] O RN 589,294 | ..o | e 941 | s 941 | ... 3,264 | 12/01/2029. | 1FE............
FIRST TENNESSEE CAPITAL
944514 XH 6 |WAYNE CNTY MICH ARPT AUTH REV.... |..|02/08/2019. [MARKET | | v 568,955 | .......... 500,000 | ......... 579,710 | covrvrrrnns 571,415 | oo, (806) [101C) 1 [N IR 570,609 | ..vvovevrrrrienns | e (1,654) | ..o (1,654) | ......... 4,931 | 12/01/2032. | 1FE............
WEST VA SCH BLDG AUTH EXCESS
95639D LP 3 |LOTTERY REV ..102/15/2019. | UBS FINANCIAL SERVICES INC... | ..ovrvvrivvirsererinns | vrrverns 763,627 | .......... 650,000 | .......... 752,882 | oovvvines 743,067 (1,828) [ oo | e 741,238 | .o | 100.22,388 | ... 22,388 | ....... 20,674 | 07/01/2026. | 1FE............
95639R HC 6 |WEST VA HIGHER ED POL COMMN REV | .. | 02/15/2019. | RBC CAPITAL MARKETS........ccooee | covmrrrmmerierirerircenns 102,553,706 | .......2,150,000 | .......2,522,122 2,490,037 (5,862) 2484174 | .o | ..69,631 | ........69,531 | ....... 41,507 |04/01/2026. | 1FE....
968369 AA 6 |WILKES CNTY GA HOSP AUTH REV....... .. | 03/04/2019. | Call @ 100.00....... ISR RN 14,000 | ..ooocreneee 14,000 | ..ooocreneee 14,000 14,000 (1 ORI ISP 14,000 | oo | e | erneienninennd0 | s 509 |02/20/2037. | 1FE....
WISCONSIN ST HEALTH & EDL FACS FIRST TENNESSEE CAPITAL
97712D QR 0 [AUTHREV ..102/11/2019. | MARKET . 1,627,830 . (1,425) rerneenn 1,597,088 | oo [ 1.0 (66,848) | .......(66,848) | ....... 14,667 | 11/15/2039.
98322Q LF 2 |WYOMING CMNTY DEV AUTH HSG REV | .. | 02/15/2019. | WELLS FARGO BANK, N.A/SIG... | ..oocoviicenicnniivninns | 200 493,125 | Lo 500,000 | ..........500,000 | ..............500,000 |... 0 . ..500,000 |...ccoooveieens [ cereer(6,875) | ... (6,875) | .o 2,578 | 12/01/2025.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......ciuiuiiririririmisimssirserssesesssesssssssssssssssenssesssssesssnsssnns | eeeed 45,861,058 | ... 41,831,130 | .....46,531,461 | ......... 45,580,623 | ..o 0] (71,556) [ oovorvrernnns 0 s (71,556) [ ..ovovvrennnnd 0 | s 45,631,966 |................0 | ....229,092 | .......229,092 | ..... 607,889 XXX
Bonds - Industrial and Miscellaneous
00248P AP 1 |AVOCE 1R ATR - CDO.....ccvvveirirerierrins .| 02/12/2019. | VARIOUS reveeerennsrenenes | e 4,340,876 | ....... 4,338,780 | ....... 4,338,780 | ........... 4,338,780 | ..oocvorerercirins | e 0 | e | s 4,338,780 | ..oocvrrici | i 2,096 | ..cooonee. 2,09 | ... 53,134 | 07/15/2026. | 1FE............
SUNTRUST ROBINSON
26444H AE 1 |DUKE ENERGY FLORIDALLC........cco0.... . 103/19/2019. [HUMPHREY INC | | e 5,141,100 | ....... 5,000,000 | ....... 5,053,900 | ..coooue 5,052,084 | ..coovvrvriviinns | e (1,009) (1,009) 5,051,075 | oo | e 90,025 | ......... 90,025 | ..... 142,500 | 07/15/2028. [ 1FE............
28415P  AA 2 |EHGVT 16AA-ABS.....cocomivrrirneererireenns .. | 03/25/2019. | Paydown 35,653 | ovvernns 35,653 | ovrernens 35,652 | coovvriirnnes 35,652 | ..vvverrcrirnns 0 (U ORI ISP 35,653 | cvoovereereeins | e | e (U 80 | 04/25/2028. | 1FE............
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
350910 AN 5 |FTST 064TS A-CMBS.......cccovvrvrmrrnerienns .| 03/11/2019. | Paydown 31,418 | v 31,418 (14) (14) [ e | e 31,418 | oo [ 12/13/2028.
38014B AC 3 |GMALT 181 A2B - ABS... .. 1 03/20/2019. | PaYdOWN........ooevvreririiriinnineiiiens [ | oo 492,048 | .......... 492,048 0 ..492,048 04/20/2020.
44935A AC 9 |HALST 18A A2B - ABS .. | 03/15/2019. | Paydown 364,805 364,805 0 ..364,805 . 08/17/2020.
452570 AE 4 |IMSA 072 2A - RMBS .. | 03/25/2019. | Paydown 51,021 | oo 51,021 947 ...51,021 (0)] ... 04/25/2037.
55265K 2G 3 |MASTR 0311 7A2 - CMO/RMBS. .. | 03/01/2019. | Paydown............oooervvvvvvevens 2,445 ....2,445 53 2,445 12/25/2033.
713448 CZ 9 |PEPSICOINC.. ..| 01/16/2019. | FENNER 3,210,990 .3,000,000 (428) 3,409,799 ...(198,809) 07/17/2045.
82652) AA 5 |SRFC153A-ABS.. .. 1 03/20/2019. | PaYdOWN.......vouvircrieriiiiirisnineis [ wverienieriinnsisnines | e 18,940 | .ooccvvnnee 18,940 | .oooocveeeee 18,936 18,933 YA [T IR 18,940 | oo [ v 09/20/2032.
82652K AA 2 |SRFC 171 A-ABS .. | 03/20/2019. | Paydown 35,637 35,637 35,634 | ... 35,635 2 ....35,637 03/20/2034.
91324P  CQ 3 |UNITEDHEALTH GROUP INC v |1 03/19/2019. | WELLS FARGO SECURITIES LLC | ...ovvvuivviriciireis | v 4,708,414 | ....... 4,300,000 | ....... 4,798,929 | .......... 4,765,628 (4,473) ,761,155 (52,741) ] .....(52,741) | ..... 135,898 | 07/15/2035.
927804 FB 5 |VIRGINIA ELECTRIC AND POWER CO.... |.. | 01/16/2019. | WELLS FARGO SECURITIES LLC | .....cocorvvvmrvirvirnes | e 2,369,900 | ....... 2,000,000 | ....... 2,291,920 | .coovenee 2,241,623 (382) 2,241,241 | oo | e 128,659 | ....... 128,659 | ....... 21,000 | 05/15/2037. | 2FE............
927804 FR 0 |VIRGINIA ELECTRIC AND POWER CO.... | .. | 01/16/2019. | CIigroup (SSB)..........cveeveererneeranes | onerrererneirnseinneinns | oeveens 2,507,375 | ....... 2,500,000 | ....... 2,480,300 | ..ccovrnee 2,482,039 18 2,482,056 | ...oovveerineinn | s 25,319 | ........ 25,319 | ....... 47,281 | 02/15/2044. [ 1FE............
US BANCORP INVESTMENTS
92826C  AE 2 [VISAINC. ..o L [03/19/2019.]INC. s | e 2,114,520 | ...... 2,000,000 | ....... 2,175,860 | .ooovvnee 2,164,725 (1,625) 2,163,100 | ..oovvriviinns | o (48,580) | ........ (48,580) | ....... 22,364 | 12/14/2035. | 1FE............
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ... i | oenes 25425141 | ... 24,170,747 | .....25,594,898 | .........25,486,077 . (6,904) 0 25,479,172 0 ... (54,031) | ........ (54,031) | .....494,297 XXX XXX
8399997. TOtal = BONAS = PAM 4.tk et | eread 80,763,393 | ..... 76,426,023 | .....81,545,960 | .........80,660,252 | ..... (270,930) | ........(86,142) | ..ccoovieen0 [ i (357,072) 0 80,426,116 0].. 337,277 | ....... 337,277 | ..1,156,988 XXX XXX
8399999. TO = BOMAS. ..tttk SEf 8RRttt | aenes 80,763,393 | ..... 76,426,023 | .....81,545,960 | ......... 80,660,252 | ..... (270,930) | ........(86,142) [ .ovovvveeen0 | i (R L2]) [ 80,426,116 | ...ccoovrnns (R 337,277 | ...... 337,277 | ..1,156,988 XXX XXX
Common Stocks - Industrial and Miscellaneous
03673L 10 3 |ANTERO RESOURCES MIDSTREAM UNT].. | 03/14/2019. | UNKNOWN.........ccomrreerrmerirerirseernnnns | cerirees 31,400.000 | .......... 749,204 XXX | 973,139 | oo 671,646 | ...... 301,493 | ..o | e | e 301,493 | .o | e 973,139 | .o ..(223,935) | ...... (223,939) | ....... 14,758 XXX [
APARTMENT INVST MGT CL AREIT
03748R 75 4 |ORD .. | 02/21/2019. | Not Available 0.642 32 XXX | s 29 | s 28 | s (1 I 0 XXX [
03835C 10 8 |APPTIO CLAORD....cccostrerrrmerrcrirerireenns ..101/10/2019. | Not Available 140.000 5,320 XXX | s 5,299 | oo 5314 | oo ({15 ) I (15) XXX [
04685W 10 3 |ATHENAHEALTH ORD .| 02/11/2019. | Not Available 170.000 22,950 XXX . (1,117) XXX
11135F 10 1 |BROADCOM ORD v [ [03/19/2019. | ITG INC...ovvereceesies 110.000 32,939 XXX ..26,918 (1,053) XXX
118230 10 1 |BUCKEYE PARTNERS UNT......ccooovrronne .. | 02/28/2019. | RBC CAPITAL MARKETS......ccoovvs | vevrrenns 2,400.000 | ..coornees 74,333 XXX | 151,803 | cooovvverrinnnd 69,576 | ........ 82,227 | .ovvvriririeens 82,227 XXX
125523 10 0 |CIGNA ORD .| 01/01/2019. | Adjustment 0.527 100 XXX (5) XXX
15135B 10 1 |CENTENE ORD v |+ { 02/07/2019. | oo XXX (22,991) XXX
171484 10 8 |CHURCHILL DOWNS ORD........cccocruvernecn o | 01/28/2019. | ooovreene XXX (4,018) [ oo | cevirrireriienineienies [ | v | e (V1 I XXX
18914U 10 0 |CLOUDERAORD.... .1 01/03/2019. | Not Available 0.450 4 XXX 3 8 3)|.. XXX
200340 10 7 |COMERICA ORD v |+ [03/19/2019. [ ITG INC..ooovirieieis 440.000 35,631 XXX | 40,449 | 030,224 | 10,226 | [ s | i 10,226 | .oovvvvirierns
24703L 20 2 |DELL TECHNOLOGIES CL C ORD........... .| 01/29/2019. | Not Available 0.987 46 XXX 9
247361 70 2 |Delta Air Lines, Inc. .1 03/19/2019. | ITG INC.....cooooivvirriciccicciis 770.000 39,216 XXX 747
25746U 10 9 |DOMINION ENERGY ORD. .1 01/02/2019. | Not Available 0.330 25 XXX 1
26483E 10 0 |DUN & BRADSTREET ORD.........ccccmmrrnnee .. | 02/08/2019. | Not Available 160.000 23,200 XXX 16
268858 10 0 |EQM MIDSTREAM PARTNERS UNT. ..103/01/2019. | RBC CAPITAL MARKETS......ccovvve | wrvvernns 5,200.000 | .......... 200,673 XXX | 357,995 | 224,900 | ... 133,005 | e [ | e 133,095 | .o
28414H 10 3 |ELANCO ANIMAL HEALTH ORD ... | .| 03/18/2019. | Not Available 0.158 5 XXX A | s | s 0
292505 10 4 |ENCANA ORD.....ccocosiimmiirmrimriiniinrirnniis .1 03/19/2019. | ITG INC...ovvvvirieiierieiens 2,137.000 | ..ocoovnee. 11,831 XXX 22,498 | oo || e 0
ENLINK MIDSTREAM PARTNERS COM
29336U 10 7 |UNT .1 01/25/2019. |MERGER.........ccosvimrimniinriinrirnces | e 56,900.000 XXX | 871,575 | oovvvrrnnn 626,469 | ...... 245108 | ..ovvorverineins | cevverineiinnes | e 245106 | ..ooovercirnnins | e 871,575 | .ooveereerirns (172,074) | ...... (172,074) XXX [
297425 10 0 |ESTERLINE TECHNOLOGIES ORD......... .| 03/14/2019. | Not Available 110.000 XXX (3,592) 9,768 3,707 XXX
302491 30 3 |FMC ORD .| 03/01/2019. | Unknown................ 550.000 XXX TAT2 | | e 47,850 | ..o XXX .
30255G 10 3 |FCB FINANCIAL HOLDINGS CL A ORD... |.. | 01/01/2019. | Unknown................ 180.000 XXX | 8464 | 8,044 | 2419 |, 2,419 8AB4 | ..o | e | s (U1 XXX [




Statement for March 31, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

9'G030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
316773 10 0 |FIFTH THIRD BANCORP ORD...........c...... .. 1 03/22/2019. | Not Available 0.500 11 XXX 2 14 (3) XXX [ E
35137L 10 5 |FOXCLAORD.... ..103/19/2019. | Unknown... 0.333 13 XXX 0 13 XXX
35137L 20 4 |FOXCLBORD... .. 1 03/19/2019. | Unknown 0.667 26 XXX 0 26 XXX
369604 10 3 | GENERAL ELECTRIC ORD ceee [ | 0211472019, [ UNKNOWN.......cooocviiiriicnicseiies | s 32,130.000 | .......... 435,683 XXX | 435,683 | ... 243224 | 0192459 | s [ | e 192,459 | ..o | s 435,683 | ..o | e XXX
OFFICE PROPERTIES INCOME TRUST
38376A 10 3 |CORD .| 01/02/2019. | Unknown................ 364.000 7,298 XXX | s 7,298 | covooeeeeiseirneriiennns [ e | e 0 7,298 | oo | ceveeeenenienin | e (11 I XXX [
440894 10 3 |HORTONWORKS ORD........cccoiruvrririrnnnne .| 01/04/2019. | Unknown................ 290.000 6,499 XXX | 6,499 | oo 4182 | oo 2,317 | 2,317 6,499 [ ..o | s | e (VI XXX [
45321L 10 0 |IMPERVA ORD......cccoooomirrmrrnerrerinreneenns .1 01/10/2019. | Not Available 150.000 8,363 XXX | s 6,461 | oo 8,354 | ........ (1,893) [ oo (1,893) 8,461 | ..ovoererreerenns | e 1,902 | oo 1,902 | .o XXX [
LASALLE HOTEL PROPERTIES REIT
517942 10 8 |ORD .| 01/01/2019. | Adjustment 171.000 6,464 XXX 215 5,698
532457 10 8 |ELILILLY ORD .. | 03/14/2019. | Unknown... | v 137.000 XXX (36) . ....15,818
53814L 10 8 |LIVENT ORD... .. | 03/27/2019. | Not Available 0.416 XXX 0 5
548862 10 1 |LOXO ONCOLOGY ORD .1 02/19/2019. | Not Available 100.000 XXX ..16,817 ..14,007 2,810 ...16,817
55264U 10 8 |MB FINANCIAL ORD... .. | 03/22/2019. | Unknown... . 330.000 XXX ..15,437 .13,078 2,360 . 15,437
552676 10 8 |MDC HOLDINGS ORD .. | 03/01/2019. | Adjustment 0.400 XXX 4 10
55336V 10 0 |MPLX COM UNT .. 03/01/2019. | UBS SECURITIES LLC 8,400.000 277,071 XXX 22,694 | ..o | e 277,214
57778K 10 5 |MAXAR TECHNOLOGIES ORD.. .| 01/01/2019. | Unknown... . . XXX (4,360)
60255W 10 5 |MINDBODY CL A ORD .. 1 02/15/2019. | Not Available 170.000 6,205 XXX 143 6,331
64111Q 10 4 |NETGEAR ORD we |- [ 01/02/2019. | Unknown... 120.000 7,040 XXX 797 7,040
651290 10 8 |NEWFIELD EXPLORATION OR ....| C]02/20/2019. | Unknown... . 800.000 22,504 XXX R . . JO ST IR 10,776 | .o | e 22,504
65158N 10 2 |NEWMARK GROUP CLAORD........cccc..... .| 01/01/2019. | Adjustment 0.284 2 XXX | s 3 | s 2 | e (11 I 0 3
654106 10 3 |NIKECLBORD .1 03/19/2019. | ITG INC....coevvvrvrrirrierinericrirens 400.000 34,988 XXX 2,516
670690 10 8 |NUTRISYSTEM ORD.. ... | .| 03/08/2019. | Unknown................ 110.000 4,720 XXX 7
67072V 10 3 |NXSTAGE MEDICAL ORD......cccccvvvrrvrnnne C| 02/22/2019. | Not Available; 260.000 7,800 XXX (276)
68389X 10 5 |ORACLE ORD. .1 03/19/2019. | ITG INC 960.000 51,831 XXX 3,581
69331C 10 8 |PG&E ORD we | | 01/15/2019. | ITG INC 2,100.000 | ..ocvernce. 13,704 XXX 31,721
698354 10 7 |PANDORA MEDIA ORD......c.ccoorverirmrurnnns .. 1 02/01/2019. | UNKNOWN.......ocvvrnirririnnrierirerins | v 1,020.000 | ..oooovereee 9,170 XXX 918
747525 10 3 |QUALCOMM ORD. . 103/19/2019. [ ITG INC....evorriricrrcreiecienine 850.000 | ....oooue... 48,483 XXX | e D9,619 | 48,374 | 11,246 | [ | i 11,246 | .o, .
80589M 10 2 | SCANA ORD ... | . 1 01/02/2019. | Unknown................ 570.000 21,358 XXX (5,876)
806407 10 2 |HENRY SCHEIN ORD......ccccouvermivririieinne .. 1 02/07/2019. | UNKNOWN........ocvvmrervnerirererecirenins | v 615.000 | ............ 48,753 XXX 463
81618T 10 0 |SELECT INCOME REIT ORD. ..101/01/2019. | Unknown................ 350.000 7,298 XXX 4,722 L0 XXX
87161C 50 1 |SYNOVUS FINANCIAL ORD.. ... | .1 01/02/2019. | Not Available 0.900 28 XXX . 12 [ e | e [ [, (13)] ... (13) ... XXX
87612G 10 1 |TARGA RESOURCES ORD.........ccccoevrunnee .| 03/01/2019. | BARCLAYS CAPITAL LE......ccccovenr | vorrrennne 9,800.000 | .......... 397,423 XXX | 430,238 | ..oovveneen 352,99 | ....... A7 SR ISR T TT,282 | oo | e 430,238 | ..o | e (32,815) | ........ (32,815) XXX [
881569 10 7 |TESARO ORD......cocovmrrereriirirerrnsiineinenns C[01/22/2019. | Not Available: 150.000 | ..ocvvnee 11,250 XXX | 6,413 | oo, 11,138 | ..o () | I (4,725) 6,413 [ oo | e 4,838 | ..o 4,838 | .o XXX [
TWENTY FIRST CENTURY FOX CL A
90130A 10 1 |ORD .| 03/19/2019. | CORPORATE ACTION. .3,670.000 XXX 176,600 (9,579) XXX
90130A 10 1 |TWENTY-FIRST CENTURY FOX, INC...... .. | 03/20/2019. | Unknown... .2,704.118 XXX 0 XXX
TWENTY FIRST CENTURY FOX CL B
90130A 20 0 |ORD .| 03/19/2019. | CORPORATE ACTION. .1,970.000 XXX 94,127 (4,945) XXX
90130A 20 0 |TWENTY-FIRST CENTURY FOX, INC...... .| 03/20/2019. | Unknown | 1,451,530 XXX 0 XXX
91913Y 10 0 |VALERO ENERGY ORD.....ccooourmirirmrirrinne . 103/19/2019. | ITG INC....oovvvviriiieieiens 290.000 XXX | 33,544 | 21,741 | ... 11,803 | v | e | e, 11,803 | oo XXX [
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Statement for March 31, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
92240G 10 1 |VECTREN ORD.......ccovvvririreerrrrnirnserinens ..102/01/2019. | Not Available 280.000 20,160 XXX (3,408) | ..ovveveeerreres | cerereirieni 16,747 | oo | o 3,413 XXX [ E
929740 10 8 |WABTEC ORD .. | 03/01/2019. | Adjustment 0.570 43 XXX 18 58 (16)] .. XXX
958254 10 4 |WESTERN GAS PARTNERS UNT.. v | [02/28/2019. [ UNKNOWN......cvvrvererrriirierierireces | eveinns 21,400.000 | ...... 1,108,103 XXX 204,381 | oo | v 1,108,103 [ ..vvervrrerinnns XXX
G05384 10 5 |ASPEN INSURANCE HOLDINGS ORD..... | C|02/15/2019. | Not Available. 230.000 9,833 XXX (12) 9,646 XXX |
9099999. Total - Common Stocks - Industrial and Miscellaneous .......5,104,871 XXX 1,297,822 | 0 | 0 | 1,297,822 )| ....(697,959) | ......(703,565) | ....... 81,568 XXX XXX
9799997. Total - COMMON SEOCKS = P 4.t siiss | coerssess st ees bbbttt | snnsaa 5,104,871 XXX 1,297,822 | 0 | 0 | 1,297,822 )| ....(697,959) | ...... (703,565) | ....... 81,568 XXX XXX
9799999. Total - COMMON SHOCKS. .....veovesieereis i bbbttt | siiines 5,104,871 XXX ] 5,808,436 ...1,297,822 w0 0 [ 1,297,822 )| ....(697,959)] ...... (703,565)| ....... 81,568 XXX XXX
9899999. Total - Preferred and Common Stocks OO OO OSSO O PO PP PO PR PPOTOPPPPPPPOROTY VPO 5,104,871 XXX ] e 5,808,436 ...1,297,822 w0 [0 [ 1,297,822 |... . )| ....(697,959)] ...... (703,565) | ....... 81,568 XXX XXX
9999999, Total - Bonds, Preferred and COMMON SIOCKS...............ccovicriiiies o | oenes 85,868,264 XXX .....87,354,396 ...1,026,892 | ........ (86,142) | .............. (V) [ 940,750 | ..ovvvvrernnnd (V) 86,234,552 | ........ (5,606) | ....(360,682) | ...... (366,288) | ..1,238,556 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.




statement for March 31, 2019 ofthe MIOTORISTS MUTUAL INSURANCE COMPANY

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

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

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

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

QE06, QE07, QE08, QE09



Statement for March 31, 2019 of the MOTOR'STS MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity

CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Common Stocks - Industrial and Miscell (Unaffiliated)

000000 00 0 [BNY Mellon Securities Lending Overnight FUNG.........ccooiiriiiiiinniniienssennsssnsesssssnsssessssssssssssssssssssesssessssssenss | eennsesnsossens | Luvvvssissnonsnnens | oo 3,108,413 | .o 3,108,413 | oo
7499999.  Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .3,108,413 XXX
7799999.  Total - Common Stock..............cccvevvvrvevcrcrirncnnne ettt ettt ettt ettt et st en e aannies | avrisseneeesiraes 3108413 | .. 3,108,413 | 0
7899999.  Total - Preferred and COMMON SHOCK. ..............coeviueuiiieiieiiieteieeeteteeeteeeeete ettt seteses e teseaesesesaesennaeaesesaesesenasaenenese  eaesessaesasseees .3,108,413 XXX
9999999, TORAIS..... oottt shennieseni e .3,108,413 XXX
General Interrogatories:

1. The activity for the year:  Fair Value §.....3,108,413  Book/Adjusted Carrying Value §$.....3,108,413
2. Average balance for the year:  Fair Value §.....3,063,163  Book/Adjusted Carrying Value $.....3,063,163
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....3,108,413NAIC 2: §.......... ONAIC3: §......... 0 NAIC4: §........ ONAICS: §......... ONAICE: §......... 0

QE10




statement for March 31, 2019 ofthe. MIOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page).

1 2 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

QE11




Statement for March 31, 2019 of the

MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Huntington National Bank...........c.cccocviiieinennnne COlUMBUS, OH.....ovireiiicirrieisniernnissienieis | e | e | e | e | oo (3,204,385) | .......... (2,901,178) [ ovovvvev 3,334,428 | Xxx
Federal Home Loan Bank. . Cincinnati, OH 860,835 .860,835 ..1,694,388 | XXX
The Bank of NY Mellon. Pittsburgh, PA... 0,639 (7,868,324) [ xxx
PNC Bank . Columbus, OH 54,242,259) | ...........5,014,648 ..(20,433,914) | xxx
0199998. Deposits in.....5 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 253 | . 37,811 | i 39,723 | v (31,745) | xxx
0199999. Total Open Depositorie: XXX XXX 253 0 (56,547,998) 3,044,667 (23,405,167) | XXX
0399999. Total Cash on Deposit. XXX XXX 253 0 (56,547,998) 3,044,667 (23,405,167) | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX | 2,600 | .o 2,600 | ..o, 2,600 | XXx
0599999. Total Cash, XXX XXX 253 0 (56,545,398) 3,047,267 (23,402,567) | XXX

QE12
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Statement for March 31, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

All Other Money Market Mutual Funds

316175 10 8 | FIDELITY IMM:GOVT L.ouieurercerrerieireeiseriesiesiseesessssinns 03/29/2019....... 2.310 ..19,249,495

38141W 27 3 | GOLDMAN:FS GOVT INST.....otiieiiuiererisiiesisesiesissssese bbbt bbb 03/31/2019....... 2.350

52470G 88 2 [WAINST LIQUID RSV L.t 08/18/2017....... 2490
8699999. Total - All Other Money Market Mutual FUNGS............c..ciuiiieiiiciiicisi e

8899999. Total - Cash Equivalents

........................... 19,469,381
........................... 19,469,381




Supplement for March 31, 2019 ofthe MIOTORISTS MUTUAL INSURANCE COMPANY

* 1 4 6 212 01 950510010 1 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended March 31, 2019
NAIC Group Code.....291 NAIC Company Code.....14621
Company Name: MOTORISTS MUTUAL INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged policy? ............. Yes[X] No[ ]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANTIEA OF ESHMALEA? .......iviieiiceceee ettt bbb bbb s st et b e s e a st b b b s bbb s bbb b s b st b n s Yes[X] No[ ]

2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:

28 1oL U 17T OO B 5112

2.32 Amount estimated USING reaSONADIE ASSUMPLIONS. ..........c.eviiiieiieicieieie ittt e st s bbb s s st s s bt b bbb s s b s st s s bbb b b s bbb s b s dbsebset st st es et st ensensensneses

2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP PaCKaGEA PONICIES: .........eveireriuiiiiieisiisiteie ettt s bbbt b bbb st en bt skesses et st esses et sns st en st ntas
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