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Statement for June 30, 2019 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE 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 | eeseeeennrenne 251,858,831 | ..oooveeeeeereirereenenenee | veereeeneinns 251,858,831 | ..cvoverernne 249,611,639
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON SEOCKS......vcurerrereeresisresseseseesssssssseesesssssssssessassssssesssssnssessesssssnssessensssssessassans | ssessssssessassans 82,210,311 | o 2,467 | oo 82,207,844 | ....cvovvrnne 72,441,030
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
ENCUMDBTANCES).......vvveeieieciaeteite ettt ettt s st b s s b snsns | sevsesaessssassesans 7,609,325 | .oooiviieine 1,047,808 | .....cocvvvaean 6,561,517 | oovvveriirnn 6,561,517
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....(801,689)), cash equivalents ($.....6,005,137)
and short-term investments (§.......... 0) vttt naens | ensesersaenaenas 5,203,449 | ..oooeoeeeeeeeeeeeeee | e 5,203,449 | ...cocooveen 5,913,448
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 inVEStEd SSELS........uuuveririccierierei sttt ettt esstsnens | cesieeesinesesans 26,496,114 | ..o | cerveeeineninns 26,496,114 | oo 25,492,092
9. ReCeiVabIES fOr SECUMHIES. .......c.uurveeiirriiriiriiiierirreres bbb ssennins | sesiesiesiesinens 1,841,490 | oo [ e 1,841,490 | ..ocvoircecrieieene
10.  Securities lending reinvested collateral @SSELS..........cuviireirieieieisie e ssieseiesnes | svresesssiesesesees 343,668 | ... | e 343,668 | ...
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)......cccivieeieieeseeieeeisseessiesiens | cveseesneennes 375,563,186 | ...covverrerrnnns 1,050,275 | .o 374512911 | oo 360,019,725
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corerrerrirennns 10,222,130 | covevereirerreieinens 36,616 | oo 10,185,514 | oo 9,070,628
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....478,800 earned but unbilled premiums)..........cc..coeoeveres | vovrvverirerinnes 70,240,760 | ..ooovvrereeieinn 53,200 | oo 70,187,560 | ..ooovvvrrrinne 37,829,161
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS...........c.ccuiveireveveisiesieiesesese e | evesssssssssenens T345,448 | oo | e 7,345,448 | ..o 4,506,697
16.2 Funds held by or deposited with reinsured COMPANIES.............ccccevrvereierereesiereiseieees | eveieeiesieins 32,473,980 | ..ooooeeveecreeeceeeeeceeeeees | e, 32,473,980 | coeverrnnne. 30,430,358
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccocveeivcees | covvieireininennns 3,920,711 | oo | et 3,920,711 | oo 3,986,885
18.2 Net deferred taX @SSEL........c..oiiiriririririere i | esbiessaessennnens 5,551,120 | oo 472,668 | ....ocovrene 5,078,452 | c.ovvevririis 5,483,525
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates..........c.cccoveeierierieieieieseeesseeeens | e 875,744 | oo | e 3,875,744 | ..o 3,282,103
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........ccviieieciiecie e | orsrerisssnieneas 4,491,262 | oo 532,472 | coovvsreiiinas 3,958,791 | oo 3,095,940
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).........cvurueririerieineineeseisesssessissessssssesssssssessssssesssssssssesss | esessesessesens 515,654,394 | ......cccovvvnenee 2,145,230 | .o 513,509,164 | ......c.oeenvn 459,876,678
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27).....crurierieireirecireiseessieesesssesssssssssessssssessessssssssesssssessessessssssessassssssns | sesssesssessans 515,654,394 | .....ccovvrrrnne. 2,145,230 | coovrerrrinns 513,509,164 | .....ccovenv.. 459,876,678

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. Pooled general eXpenses rECEIVADIE............c..cvcuiviveieiereeeie et | setessesssessssans 3,785,198 | ..o | e 3,785,198 | ..cccvevrrnne. 2,921,083
2502. Equities and deposits in pools and @asSOCIAtIONS............c.cueuivriieieieireeieeieesiese e seses | sreessessssessesieseees 173,593 | oo | v 173,593 | oo 174,857
2503, Prepaid BXPENSES. .........cvuivriiiieieieieiie e sssse st sss s ss st a s bbb s s ssntenas | avsessesestessesnsanes 505,205 | .o 505,205 | coovieeieeeeeeeeed (01 T
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccoveuevevrieieviensieiienns | covereiieisssesenennes 27,267 | oo 27,267 | oo 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ucweuereriiminssesssrisersesssmssenessenes | coesenesnsenessnens 4,491,262 | oo 532,472 | oo 3,958,791 | oo 3,095,940
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Statement for June 30, 2019 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current aCCidENt YT $.....28,587,267)........couvverreieriereieriisseiesisseessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssss | sosessesssnsssonsesssens 162,945,920 | .ooocveveevererirnns 159,198,738
2. Reinsurance payable on paid l0sses and [0S adjUStMENT EXPENSES..........ccvvuiveriiiiriieiieieieie s ssesnes | seessssessesssssssssassenaes 6,737,783 | oo 6,279,102
3. LOSS AUIUSIMENT EXPENSES.......ouiviiveieciictiieie ettt sttt bbbttt bbb et sse st bes s snnns || evsesisbessessesensinsaneas 28,839,793 | covovveiieerne 28,945,255
4. Commissions payable, contingent commissions and other similar charges 4,366,562
5. Other expenses (excluding taxes, licenses and fees)..........coevreerrrurrenrennenns 8,008,037
6.  Taxes, licenses and fees (excluding federal and foreign iINCOME tAXES).........cccuerrerrierireieieseee et 1,352,316
7.1 Current federal and foreign income taxes (including $.....788,385 on realized capital gains (I0SSES))..........cvurrrrrerreerrirneiiens | corvesisiesisssisessssessssessssssssseens | sessssesssssssssssssessssesssssssssesssses
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 §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....81,213,655 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)..........cccucueiveieiereiieceseee e | cveveiessseesssssnens 49,135,528 | oo 49,596,094
10, AGVANCE PIEMIUM.....ovevecvreiee ettt et tes et bt ss s s bbb et st es s s bes s s et s s st es s bbb e s s ss et s s s s e s s s et entes e bae b s s ssessssssensessetntases | sestessssssssssssestessnsntessesassansassases | sessesssessessesssessessesesssnssssessnsnnees
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ... ettt bbb bbbt | eebsee b et
11,2 PONCYNOIAEIS. ..ottt sttt bbbt b st n bbbt en s saesnnns | ebsesssassessessnbenses e benes 404,418
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccvucvevreviiereeieieieteire e eeseses st sssss s ssesssssssesseses | eveesessesssseessssssesens 12,041,152
13.  Funds held by company under reiNSUFANCE trEALES. ..........ccevevcuiiiieiiisie ettt s bbbt essessbsnes | svsesssessessessessnsanens 72,481,972
14, Amounts withheld or retained by company for aCCOUNt Of OtNEIS...........eviiririrrirece sttt snsses [ crestssesssessssssessessenssnssesaas 5,424
15.  Remittances and iteMs NOL AlIOCAIED..............cccueiuiicieicce sttt bbb bbb es st sssenes | eebsesssssassaessestenseses (3,402,356) [ ...cvocvecrererrcieriesieeie e
16.  Provision for reinsurance (including $.......... 0 COMfIEA)..vu ettt sttt ens s essenssnssens | sessessessessssssessesssnsnesaa 350,917 | oo 395,372
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 affliates...........ccccveuriiiiiiiiisiic sttt | sressesres e 8,841,502 | oo 3,547,809
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
21, PaYable fOr SECUMHES. .......cuevriericiiesiesicises sttt sttt b bbb s st saesses s ssentnsaensas | evsesssestesssssssesssssansaa 434,130 | v 936
22, Payable for SECUMHES IBNAING. ... vttt sttt ss sttt ess s ssssessensnssnntas | setssessssessnsssessessnnsneans 343,668 | ..o
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 Write-inS fOr lIADIIES. ..........cervriveierieriee sttt st s ssessesssssessensssssessansenns | ssssssssesessssssesassensss@y@d Oy 109 | cersersessesssessessasssrsaas 2,391,717
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)...........c.vrrriniereneneeeeseieeesesesseesesteeeseesessseesenn | evees 309,261,523
27, ProteCted CEIl HADIIHIES. ........veeeeesericici ettt ses | fbtes st sttt | bonissse e
28.  Total liabilities (LINES 28 GNA 27)........ccuieiirrineieeiise ettt ss sttt ss bbbt ns st ssnsnnes | sbsssssessssssssssssseas 351,606,858 | ..o 309,261,523
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 fUNGAS (SUMIUS).......cvrvererrereereresresnesesessssessessssssessessssssessessssssessesssssessessassssssessssssssessessssssessesssssessasssssessessenssessessansns | sssessassssssessasssnsnne 161,902,306 | ..ovverereerrrnennenns 150,615,156
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)........ovrrurrrrrrurrirerrrereeeesnneseesessesesssssssesssssssssssssssssssessesssssssssessssssessessns | sssesssssssssesssssssess 161,902,306 | ..ovvovvirrnisinninns 150,615,156
38, Totals (Page 2, LINE 28, COl. 3).....oiuuieiiiieiseieiiseiie sttt | eetbnes et 513,509,164 | ...oooovrvrrrrrrrnnns 459,876,679
2501. Pooled general EXPENSES PAYADIE..........c.ciueiieieieiriirie ettt
2502. Reinsurance assumed OVErNEAd PAYADIE...........c.ieieiiieieieieiise ettt naen
2503. Miscellaneous liabilities
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)..........ciuiieiririiiisisiciscteseseetessesssssesessesssssssensesssssessssssssssssssssessnsas
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 June 30, 2019 of the MOTOR|STS COMMERC'AL MUTUAL |NSURANCE 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.......oovene. (written $ 55,376,697 23,427,248 |.....ooovvenn. 56,914,483
1.2 Assumed......... (written $ ....55,340,470 |... .56,647,106 | . 112,823,777
1.3 Ceded.. . (written $ ....55,845,955 |... ..23,846,628 |. ...57,800,718
14 Net......coorenne. (written $ 54,871,212 56,227,726 | ..ccevveee 111,937,542
DEDUCTIONS:
2. Losses incurred (current accident year $.....40,315,526):
2.1 DIFBCL.... vttt sttt s | aessess s 40,128,040 |.covvverrnnnee 14,365,462 |....ccooevenee 31,959,670
2.2 Assumed. ....32,198,046 |... ..30,661,766 |. ...61,783,935
2.3 CBAEB. ..ottt | erienriense e 40,417,025 | oo 14,859,951 | .o, 32,931,220
2 NBL oot R bbbttt | sbienrsenseenneas 31,909,061 |...cocevvvnven. 30,167,277 |..covvvrrenne. 60,812,385
3. Loss adjustment expenses incurred.. 8,440,947 | ... ...6,445731 |. ...15,576,628
4. Other underwriting EXPENSES INCUITEM..........cocviuiiieeieciciseieie ettt et b st bnanns | sbessesnsnsenas 18,547,086 |......ccoevnee. 12,343,473 .o 32,975,532
5. Aggregate write-ins for underwriting dEAUCHIONS.............curirieriririreireseneise e ieessseseeessensenssessesssssssssessens | sosssssssssssssssnsssssssssnsnss0 | onensmsrssnessesssssnessssesensd | eosmessesssssnsssesssssssssenses 0
6. Total underwriting deductions (Lines 2 through 5). .109,364,544
7. NetinCOME OF PrOtECIEA CEIIS........cvuieieeriiicicie ettt s bt ses st ns st entensns | stssssssssnssnssssssnsenssnssnssnnss | sessesssssssssssssnssnssnssenssnsans | coonssssssssonssnsssesessssesnesenes
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).....curuuriuiereeiincireniineiseiesineise et sessesessessssssssesessessnens | eesessnsssesenes (4,025,883) ] ....veverernenne 7,271,245 | o 2,572,997
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuieiciiieiee ettt sse b sse s snaas | evesbessesaesasenes 5,795,020 |..ocoverrrnnn 4,074 478 |....coeone. 10,713,936
10. Net realized capital gains (losses) less capital gains tax of $.....(256,207)..........oovuerrereecueeieeieeseeesseesseessesssessesssens [ eisrisssesissiannas 420,260 | .o 321,661 | 4,006,722
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cvuiiiiiiieieieieieie ettt s sttt ssessebas | sressssesesaesanes 6,215,280 |..ccevverirrnnn 4,396,139 |...ccovvnnnee. 14,720,658
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off

13.
14.
15.
16.

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.

33.

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

(amount recovered §.......... 0 amount charged Off $.....18,334)........uu e ises e sssssesssssaens | seerssenssenssinssenses (18,334) ..

Finance and service charges not included in premiums.... .208,551

Aggregate write-ins for MISCEIlANEOUS INCOME...........vurirrirrrerirrirrireiseiesiss s ssssssssssssssessssssssssssessssssssssssessessnsns | sesssssssssessasssssssssanes (237)

Total other income (LINES 12 thOUGN 14).......vueiceceeeeeesete ettt s s st s st stes e sanses | ssssesssssssnsessnsas 189,980

Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign iNCOME taxes (LINES 8 + 11 15)......oiiiieiceice ettt sttt ssstesaens | eevssssssesinsnaan 2,379,376 |..oovvvrernn 11,727,952 | ..o 17,535,507

Dividends t0 POIICYNOIAES..........ceveveeececteiciete ettt sae st ss s s sensanes | cressesissensessssanes 193,220 |..oovevcenen. 404,843 .o 699,411

Net income, after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (LiN€ 16 MINUS LINE 17).......cveveiciiriiciesie ettt ssses s ssssssssssessesns | svessesssssssssas 2,186,156 |..ccccevvernne 11,323,109 | ..o 16,836,096

Federal and foreign iNCOME taXES INCUITEA. .........cvurvurerurrerrerieisessssiseiseesssessssesssssssessssessssssessesssssssssessessssssssessnssessesss | sesssssessasssssssssas 160,247 | .o 81575 | v, (622,133)

Net income (Line 18 minus Line 19) (10 LINE 22)..........ccovuiuirrieierireise et se s ssssssssesssssenes | cvesvesesesseennns 2,025,909 |................. 11241534 |................. 17,458,229
CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year ..150,615,156 LG147,474233 | . 147,474,233

Net income (from Ling 20)..........cccoevverervereiererecieienens 11,241,534 |. ...17,458,229

Net transfers (t0) from Protected Cell ACCOUNTS.........c.cueieirieriireiricereieeseiseee et ssiee st eessstessssssessessessssnns | soestssessssessssssssessesssnsnsss | nevsessnssnsssssssssssssssessassns | stesssssessessnsssessessassnsseses

Change in net unrealized
Change in net unrealized

Change in Net deferred INCOME T8X.........iuririeiiireee ettt sttt en
Change iN NONAAMITEA BSSELS.........c.ruuirereeirireiereie ettt s sttt et
Change in provision for reinsurance..

Change in surplus notes..
Surplus (contributed to) wi

Cumulative effect of changes in accouNting PrNCIPIES..........cveviuiiieieicieiie et sees

Capital changes:
32.1 Paidin.......cccveuneee.

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

Surplus adjustments:
33.1 Paid in....ccoocvnrennce.

33.2 Transferred to capital (Stock Dividend)

33.3 Transferred from ca
Net remittances from or (t
Dividends to stockholders
Change in treasury stock
Aggregate write-ins for ga

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

capital gains or (losses) less capital gains tax of $.....(1,046,781)........ccooevvverreereenrrsrrennes
foreign exchange capital gain (loss)

ithdrawn from protected CElIS...........ocrirririeee e

pital..ccecieie
0) HOME OffiCO......uviiiecccse et

iNS @NA 10SSES IN SUIPIUS........vvevieirciiieiieicicssie ettt

10,464,969

......... 4,483 | ...

11,287,150

................... 8,081,489

................... 3,140,923

.............. 1

61,902,306

.............. 155,555,722

.............. 150,615,156

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.

Gain / (loss) from sale of assets Other than SECUMLIES...........cccveiiiciesscee st
Miscellaneous income or eXPenSe..........ceevrerirnnns

Penalties and assessmen

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

ts.......

3701. ..
3702. ..
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from oVerflow PAgE.........cccoueveveveieieeee et
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......coiviuiiieeiiiitet et nasneenans
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Statement for June 30, 2019 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE 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 58,482,675 51,338,902 | ..covvrvennee 106,880,570
2. Netinvestment income... 6,433,065 ..4,435,612 ....11,750,239
3. MISCEIIANEOUS INCOME.........ouiiiiieeiscictsie ettt sttt bbbt bbbt 189,980 | .o (633,487) | c.overereeia 241,852
4. Total (LINES T HIOUGN 3)...erieieeii ettt bttt st ntenen | sesessessessnes 65,105,721 | coovvvrrenes 55,141,027 | .ccovvvrenee 118,872,661
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 30,223,646 | ......ccoeee. (41,429,712) | oo (10,480,395)
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........ccovviveieiriirreieeeie s | srerseesssensenns 31,414,440 | ... 12,145,176 | .coooverriene 39,394,438
8. Dividends paid t0 PONCYNOIAETS.........ccuiiieeiricieieice sttt b s s snnesenns | sesesessssssesnsesens 264,545 784,842 | oo 1,148,210
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ..(162,133)] .... ...1,880,654 1,999,008
10, Total (LINES 5 throUGN 9).......euceeieceeieiiecireie ettt ettt nsensnssentes | seeeessssessasens 61,740,498 | ................ (26,619,040) | ...oovvererenne 32,061,260
11. Net cash from operations (Line 4 MiNUS LINE 10).........cccoeviiiriiriieiiicieecee et be s sesssesens | evessssesesssenns 3,365,223 | .covverireins 81,760,067 | ....cocvvvnne 86,811,401
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS...eeieeeei ettt bbbttt ents | seneeniesteneas 35,422,652 | ..covevieenne 14,399,997 | ..o 38,781,650
122 SEOCKS. ..ottt | sbetieni e nniens 1,459,627 | .oovvviiinne 2,103,755 | ..ccovriineene 19,773,539
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12,5 Oher INVESIEA @SSELS.........cvuirieriiicieire ittt bbbttt nientees | sbeesessestsseenines 519,080 | .ovevrererreirienes 444193 | o 808,921
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS...........c.coccvevevrceieiceeeseseeeeee | e 35 | o T | s 18
12.7  MISCEIIANEOUS PIOCEEMS. .......oucvueveiiiiciiiieie ettt sttt sttt bensesens | crsssensssssssneas (1,841,490) | ..ovoveveere, 114,578 | oo 114,578
12.8  Total investment proceeds (LINES 12.1 10 12.7). ..ottt sss s ssssessessssssaes | evsessssssseses 35,559,904 | ..o 17,062,534 | ................. 59,478,705
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt entes | senenssestenens 38,173,901 | covovrrrrenee 75,456,344 | ............... 120,810,959
132 SHOCKS. . eeeceeeret ettt bbbttt | Sbetieniesaenteen 2,121,822 | oo 2,716,322 | covvrrenen. 21,429,906
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13.5  Other iNVESIEA @SSELS........cvuiviveiecictceece ettt s s st s st tessesssanes | evsessssissessesinsan 910,392 | oo 453,662 | ..coovvvrerernnn 1,303,744
13.6  MiSCElIANEOUS @PPIICALIONS. .......cvvevriveeiiiiieiciseieseis sttt s st essesnnsentens | snsessessssansessneas (433,214) | .coovvvrenn. (15,178,298) | ...ovovereirarrinns 20,953
13.7 Total investments acquired (Lines 13.1 to 13.6)... .40,772,901 .63,448,030
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 (5,212,997) | ..ovvorrenes (46,385,496)
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 SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (APPNEA)........c.cvueverrcrrieereieieeese ettt st b st s e s sas s sssssssessessntans | sessessessnsinsenes 1,137,770 | ..o (15,623,276) | ....ooocverrene (546,691)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | wcccovveirnnen 1,137,770 | .. (15,623,276) | ...oocvcrrranne (546,691)
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).......ccovvvvveres | vervvrrvvernireirnes (710,004) | ....ooovvvnnes 19,751,295 | oo 2,177,854
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING O YBAI.......ocvieieeicee ettt ettt st esses e bnsesannes | sessessessnsinsenes 5,913,454 | ....coovve 3,735,600 | ..coooverrirernnns 3,735,600
19.2 End of period (LiNe 18 PIUS LINE 19.1)......ciiiiireieireieieiseieiseeieise ettt ssstsssessenias | stesinesssssnssnees 5,203,449 | ..o 23,486,895 | ...oovvieeinne 5,913,454

Note: Supplemental disclosures of cash flow information for non-cash transactions:
(L o [oeseseeresssseeesssssees [ |

Qo5



Statement for June 30, 2019 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE 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 |$ 2,025,909 |$ 17,458,239
(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 |$ 2,025,909 |$ 17,458,239
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 161,902,306 |$ 150,615,156
(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 |$ 161,902,306 |$ 150,615,156

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 single class and multi-class mortgage-backed/asset-backed securities were obtained from broker dealer survey values and

internal estimates.

(2) Securities with Recognized Other-Than-Temporary Impairment
Not Applicable

(3) Recognized OTTI securities
Not Applicable

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in eamings
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 June 30, 2019 of the MOTOR|STS COMMERC'AL MUTUAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 1,350
2. 12 Months or Longer $ 76,131
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 1,193,795
2. 12 Months or Longer $ 7,708,611

(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

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

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions

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

M. Working Capital Finance Investments
Not Applicalbe

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

Not Applicable

Note 9 — Income Taxes

No significant changes

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes

Note 11 - Debt

Not Applicable

343,668

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

There were not any significant changes since last year end.

Note 13 - Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
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Statement for June 30, 2019 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

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

Not Applicable
C. Wash Sales

Not Applicable
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 $ 60,715,719 |$ $ 44974 |$ $ 60,760,693
Parents, Subsidiaries and Affiliates $ $ $ 21449618 |$ $ 21,449,618
Other invested assets $ $ $ 26,008,539 |$ $ 26,008,539
Total $ 60,715,719 |$ $ 47,503,131 |$ $ 108,218,850
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 current quarter.

(2) 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 $ 44974 |$ $ $ $ $ $ $ $ § 44974
Parents, Subsidiaries and
Affiliates $ 20,711,678 |$ $ $ - |8 737940 |$ - 18 - 18 - |8 § 21449618
Other invested assets $ 25,571,897 |$ $ $ 2290 |$ 507,695 |$ 496522 |$ - $  (569,864) |$ $ 26,008,539
Total $ 46,328,549 |$ $ $ 2290 |$ 1245635 [$ 496522 |$ $  (569,864) |$ $ 47,503,131
b. Liabilities

$ $ $ $ $ $ $ $ $ $
Total $ $ $ $ $ $ $ $ $ $
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Statement for June 30, 2019 of the MOTOR|STS COMMERC'AL MUTUAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

E.

(3) 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 current quarter.

(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
Not Applicable

(5) Fair Value Disclosures
Not Applicable

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements
Not Applicable

Fair Value Level

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 261,634,444 |$ 251,858,830 |$ $ 261,634,444 |$ $ $
Common Stock $ 82,210,311 |$ 82,207,844 |$ 60,715,719 |§ § 21,494,592 |$ $
Other invested assets $ 26,496,115 |$ 26,496,115 |$ $ $ 26,008,539 |$ $ 487576

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.

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 $ 487,576 n/a instrument

NAV Practical Expedient Investments

Note 21 — Other Items

No significant changes

Note 22 — Events Subsequent

Subsequent events have been considered through August 15, 2019 for these statutory financial statements which are to be issued on August 15, 2019. 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

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

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year: to date
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Statement for June 30, 2019 of the MOTOR|STS COMMERC'AL MUTUAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Not Applicable

(3) 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

(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year
Not Applicable

(5) 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 $5,244,863. 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

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 — Asbestos/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.
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9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

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

CIUSA became an Ohio corporation on 06/18/2019 per the Secretary of State, but it did not technically become an insurance company in the State of Ohio until 07/23/2019. The ODI will
be doing the analysis for the 2nd quarter filings, per agreement with the State of Tennessee, due to the timing difference.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

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

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

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

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

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2018

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2013

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). 11/07/2014

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? Yes[ ] No[ ] NA[X]

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

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

If yes, give full information:

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

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

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC

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

functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

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

(c)  Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

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

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

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 20,711,678 21,449,618
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 20,711,678 $ 21,449,618
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 343,668
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 343,668
16.3 Total payable for securities lending reported on the liability page: $ 343,668

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

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

1 2
Name of Custodian(s) Custodian Address
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 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities").

1 2
Name of Firm or Individual Affiliation
Aberdeen Asset Management Inc. u
Adams Street Partners, LLC
Chickasaw Capital Management, LLC
Crescent Capital Group LP
HarbourVest Partners LLC
New England Asset Management, Inc.
Northern Trust Investments, Inc.
Park Street Capital private Equity Fund VIII, LLC
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[X] Nol[ ]

Cc|Cc|c|c|c|c|c

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 |
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
111069 Aberdeen Asset Management Inc. 549300IMVQISZLW4JU74 Sec NO
109358 Adams Street Partners, LLC 549300GXEOBEF8KQ2C40 Sec NO
127398 Chickasaw Capital Management, LLC | 254900X6FRILTWA2B610 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. BEL4B8X7EHJU845Y2N39 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 or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[ ] 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

GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[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

MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama........ccocoovnineiniininnns AL|....... Nucio e | e | ereessereees e eenes 691 | e 6,939 347,636 | .o 350,381
2. AlasKa.......coooee
3. ANiZONA....
4. Arkansas........ocoininnnnn
5. California.......cccoerernieneirenen
6. Colorado........coeurrerrerenrennenes
7. Connecticut
8. Delaware
9. District of Columbia................ DC|...... Lt [ e [ e | e | stineree et | ettt nsiens | seben et
10, Florida. ..o FL | N | e | ceneeneensesnnnenen 17,080 | 038,922 | 0368177 | 508,085
11.  Georgia 114,744
12, HaWaL..ecececneecneeecedHE N | s et rcneisinnines | ceesreteeee et tsesssstness | seseesessesssssessessenasessestans | sessessasssssessassessessestansns | cosessessessasssessestesssssestns
13, 1daho....coceccnincreienendD el | [ 319 | (1,372) | e (BA12) | 05,676 | e 27,279
14. ...11,517,938 ...2,918,592 1,907,493 ..7,082,948
15. 500,992 105,897 . 1,777,868 1,940,844
16, 1oWa. e A [l | s 7,142,450 | ..o 1,923,636 | ..o 3,280,179 | v 295,799 | oo 9,263,560 | ..cvorrerrienne 1,456,689
17, Kansas.......covevevvenenerienenen e K8 | il | i 1,279 | e 1,279 e [ crvinenennsneennnnes | cvneriesninnneneneneend89 | i 554
18, Kentucky......cooevvenereeneneceed KY |l | eiii0000902,927 | 00 510,587 | 106,344 735,931 | o 587,978
19, LoUISIaNa.......cvevrmrerernrneen e LA L dNe | s | v 209 | e 7619 | 8,316 | 976,007 | ..ovovevererinenes 815,981
20.  Maine....cocooenenenerrermeneeee e ME o L | 01,219,009 | e 1,127,038 | e 313,146 1,419,504 | ..covvviennn 1,229,422
21, Maryland..........cooeveveveivveeed MD s L [ | e 1,089 | e [ e | oo V4452 | 21,579
22. Massachusets........c..ccceneenee. MA|...... Lo | v 2,481,845 | ..o 2444275 | ..o 1,004,735 | oo 871,718 | oo 3,101,554 | oo 3,184,927
23, Michigan........ccccooerrerninrerrennns MI 11,675,295 | ..oovvverenne 3,967,616 ....3,187,658 2,194,577 ...5,645,001 | coorerrrirnne 3,287,287
24, Minnesota........ccc.ueereureneencs MN | ....... Lo | e 1,126,584 881,851 285,235 535,290 4,024,290 | ..cooovovieennns 4,803,354
25, MiSSISSIPPic.eerercerereeeenerreeenedMS | it dN [ e | e 110 | e | e T4 | e 25
26, MiSSOUM.....coevrreeereenreneneen MO il | el T4 | b LTAT | [ e | vvneenenincnenene 027 | s 38,997
27, Montana........cocevernrerrerenen e MT ot tlNe e | e | cevssnnssennsinnenneneDy 194 | s 109,560 | oo 123,826
28.  Nebraska.........coceorerereeneins 8,292,358 | ....ovvvrrinee 1,037,396 | ..o 1,948,201 | i 113,834 | 2,294,476 | c.ooovrrrnns 2,066,039
29, Nevada......oooeevevevenneeeed NV [ L [ e | covsressnssensnssssssssesensnsenes | svenseessssssssnnesens( 1HA04) | ciiniviieiiiiennnnn0,218 | o 24,995
30. New Hampshire... 537,446 ..667,949 ..2,010,224 9,177,176
31, NeW Jersey......oocevvecnveeeed NI oL [ e 43,316 1,447,788
32, NeW MeXiCO......cvrrerreend NM | L s [ e | it eeeniens | sesbssinesiess st enes
33.  New York..... .227,000
34.  North Carolina..........coeereeeeed NC | oL | e 1000 | s 916) o | e
35, NOrth Dakota.......oveeveerereeeeneedND L | | et | consiessessneses st sssesestens | sessessnsssessesssssessessseenes
36. 974,879 ..1,261,738 470,293 .188,866
37, OKIANOMA. ... OK | s Lt | e | et | covetessessssseesestessesestens | sessessssssessessssssssessesseses
38, O0regon.....cooeveeevnrenerieenenenen OR il i [ e | e (170,392) | oo 419127 | e 2,064,910 | cocvvvrernns 2,268,280
39.  Pennsylvania 528,518 816,197 2,415,414 2,390,985 | ...cooovvrernn 1,754,132
40. Rhode Island 257,443 302,303 127,748 1,149,408 | 337,710
41.  South Carolina.........coceevevenee. 12,180,389 | ..ovvverrieenee 3,518,910 | covvrrrenne 1,865,551 | oo 326,559 | ..ooviieiena 4,718,610 | oo 1,505,830
42.  South Dakota........cccrerrrnrenee 19,934 16,904 16,904 260,393 | .o 307,474
43, Tennessee.......cocoumermenenmeenee IN | el | viiii00.2,885,300 | oo 1,644,578 157,526 2,625,987 | .ovveereireiienne 570,447
44, TeXAS...orerernrrerrernrnrreriene TK [l | [ s (2,651) 170,304 | oo 4,206,118 | ..o 4,340,927
45, UtaN. e UT [l | [ criieesisninies | ettt stesisesenns | stesesinssse st nesessnsines | srsessesiesessestsnans 1,984 | o 6,121
46, Vermont.......cocoecveverevrrecreenn VT |l | i 534,643 | 515,003 | ovvrerierininns 416,728 | oo 103,826 270,327 | o 579,944
47, ViIrginia....ococeeeeeeneenenseeeeneee VA | il | s [ e | e 22473 | oo 13,107 | v 497,679 | oo 486,385
48, Washington.......cccoeveeereed WA it [ e | eveenneeneessennennessssene(8) | covrvererneininnnnen 11,993 | iiii00000.960,576 | oo 789,816
49.  West Virginia......c..cccorvveneenee. WV |....... Lo | e 1,052,696 | ..ooocvvvrnrneeeeen 574 | 02,066 | s | 84,330 | 27,524
50.  WiSCONSIN.....c.vrvrerrereerirernes WI....... IO ST 18,460,546 | .................6,408,376 | ................. 3,341,261 | .o 1,135,035 | 10,973,256 | oo 5,786,990
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 | 92,002,519 | e 30,187,173 | ..............20,213,014 | ............... 12,972,835 | ...............90,439,003 | ................ 65,104,416
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 43 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 14
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Motorists Mutual
- - - Insurance Company - -
Phenix Mutual Fire Wilson Mutual BrickStreet Mutual Motorists Commercial Mutual lowa Mutual
Insurance Company Insurance Company Insurance Company EEIN - 31-4259550 Insurance Company Insurance Company
NAIC Company Code - 14621
FEIN - 02-0178290  |---1 FEIN - 39-0739760 --- FEIN - 20-2394166 -—-- State of Domicile - Ohio ~ |===------- FEIN -41-0299900  |______ FEIN - 42-0333120
NAIC Company Code - 23175 NAIC Company Code - 19950 NAIC Company Code - 12372 NAIC Company Code - 13331 NAIC Company Code - 14338
State of Domicile - Ohio State of Domicile - Ohio State of Domicile - West Virginia State of Domicile - Ohio State of Domicile - Ohio
70% 30% |

PinnaclePoint
Insurance Company

MICO
Insurance Company

| | lowa American
Motorists Life Insurance Company

Insurance Company Mggrjvtlerlﬂ:syurlir:;ce

FEIN - 46-1783383

NAIC Company Code - 15137 FEIN - 31-1022150

NAIC Company Code - 40932 — FEIN - 42-1019089

State of Domicile - West Virginia State of Domicile - Ohio FEIN - 31-0717055 NAIC Company Code - 31577
NAIC Company Code - 66311 FEIN - 41-1563134 State of Domicile - Ohio
State of Domicile - Ohio
NorthStone
Insurance Company N
Motorists
FEIN - 26-0818900
NAIC Company Code - 13045 —
State of Domicile - Pennsylvania FEIN - 31-0851906 Broad Street Brokerage FEIN - 42-1496478
Insurance Agency, LLC 90%

SummitPoint

Consumers Insurance FEIN - 31-1783451

USA, Inc.

Insurance Company

FEIN - 46-1795752
NAIC Company Code - 15136

State of Domicile - West Virginia FEIN - 62-1590861

NAIC Company Code- 10204
State of Domicile - Ohio

AlleghenyPoint
Insurance Company

Motorists Insurance Group

1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
|
1
1
1
1
1
1
:
. . ]
Service Corporation ! 10% IMARC, LLC
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
i
1
MIG Realty, LLC i
1
1

FEIN - 87-0807723 Foundation
NAIC Company Code - 13016 ([ | . | — 1 ____
State of Domicile - Pennsylvania FEIN - 81-4951462 FEIN - 31-1712343

BrickStreet Foundation, Inc

FEIN - 80-0772825 |--------.
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MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
SCHEDULEY

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

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
ﬁ?:ﬁbers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.................................................................... 31-1783451.. Broad Street Brokerage Insurance Agency, LLC.. |OH............ [NIA............... |Motorists Life Insurance Company................... | Ownership......... |....100.000 |Motorists Mutual Insurance Company.............. | ce....Nevoees [ 3o
0291 | Motorists Insurance Group..... 10204... |62-1590861.. Consumers Insurance USA, INC.........ccovrerrrrernenne OH............ A, Motorists Mutual Insurance Company.............. Ownership......... ....100.000 | Motorists Mutual Insurance Company............. | ...... [\ 3,6.......
.................................................................... 42-1496478.. IMARGC, LLC....covvveeeeiereseeveseenesesnenenns | A lowa Mutual Insurance Company..................... | Ownership......... | ......90.000 |Motorists Mutual Insurance Company.........c.... | ceeee.Nucrois | S
0291 |Motorists Insurance Group..... | 31577... |42-1019089.. lowa American Insurance Company..............ccc.... OH........... lowa Mutual Insurance Company..................... Ownership......... ....100.000 | Motorists Mutual Insurance Company.............. | ...... N KR
0291 | Motorists Insurance Group..... 14338... |42-0333120.. lowa Mutual Insurance Company..............ccceveuneee OH............ Motorists Mutual Insurance Company.............. | ...... N....... T
Motorists Commercial Mutual Insurance
.................................................................... 41-1563134.. |.... . |MCM Insurance Agency, Inc.. . |Company Ownership......... |....100.000 | Motorists Mutual Insurance Company.
0291 | Motorists Insurance Group..... [40932... |31-1022150.. MICO Insurance Company..........ccceveuerrererreennnans Motorists Mutual Insurance Company.............. Ownership ....100.000 | Motorists Mutual Insurance Company.
0291 | Motorists Insurance Group..... 13331... |41-0299900.. Motorists Commercial Mutual Insurance Company| OH............ [RE....cooiiiiies | ettt sssesesinns | evvsessssssesesssssessnns | svesesesisssenns Motorists Mutual Insurance Company.............. | ...... N...... T
0291 | Motorists Insurance Group..... |66311... |31-0717055.. Motorists Life Insurance Company............cccoceveees |OH.ocvevevoe [ DS Motorists Mutual Insurance Company.............. Ownership......... |...... 70.000 |Motorists Mutual Insurance Company.............. | ...... N K
0291 |Motorists Insurance Group..... 14621... | 31-4259550.. Motorists Mutual Insurance CompPany..........oceeeeee | OHueovoiioes [T s [ttt ssessstsessssestssssssses | sestesssessssessasssssnes | sesmsssssssssessns | sesessessnsenessessassnsssssessasssnssessesssssssnssessenssssessasss | sessn N..oo.. P
.................................................................... 31-0851906.. Motorists Service Corporation..............cccevveernne reevereeeenen. | Motorists Mutual Insurance Company.............. | Ownership......... |....100.000 |Motorists Mutual Insurance Company.............. | cco.e.Nevoioi [ S
0291 |Motorists Insurance Group..... |23175... | 02-0178290.. Phenix Mutual Fire Insurance Company.........ce. | OHuciieoe [ TAiiiiiiiei | oottt sstsssssenes. | ceessessnstssesssssessns | oessessessnssanes Motorists Mutual Insurance Company.............. | ...... N | P
0291 | Motorists Insurance Group..... 19950... |39-0739760.. Wilson Mutual Insurance Company...........ceeeeeeees | OHuoocvcveies [T [ttt snssssens | sressssssesesssesssssess | sesvensesassnsns Motorists Mutual Insurance Company.............. | ...... N....... T
.................................................................... 81-4951462.. MIG Realty, LLC......occoovrrrerereseeseee s Motorists Mutual Insurance Company.............. | Ownership......... |....100.000 | Motorists Mutual Insurance Company.............. | ceee.Nevoeis [ e
.................................................................... 31-1712343.. Motorists Insurance Group Foundation................. Motorists Mutual Insurance Company.............. |Board................. | se.covereuneen.. | Motorists Mutual Insurance Company. [\
0291 | Motorists Insurance Group..... 12372... |20-2394166.. |.... . | BrickStreet Mutual Insurance Company...........cco. [WVeooioiies [TAioiriiiiii [t sesenes | srevessssssesssssesesssaes | soevessssesesinns Motorists Mutual Insurance Company. N......
0291 | Motorists Insurance Group..... 15137... |46-1783383.. PinnaclePoint Insurance Company..............c..cc.... BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Motorists Mutual Insurance Company. N
0291 | Motorists Insurance Group..... 13045... | 26-0818900.. NorthStone Insurance Company..........cc.cecvverenns BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Motorists Mutual Insurance Company. [\
0291 | Motorists Insurance Group..... 15136... |46-1795752.. |.... . | SummitPoint Insurance Company.. . . | BrickStreet Mutual Insurance Company........... | Ownership......... |....100.000 | Motorists Mutual Insurance Company N
0291 | Motorists Insurance Group..... 13016... | 87-0807723.. AlleghenyPoint Insurance Company..............ccc.... BrickStreet Mutual Insurance Company........... Ownership ....100.000 | Motorists Mutual Insurance Company. N
.................................................................... 80-0772825.. | ...ccoveeveevvees [ eveeveieieieies | eveeviierevenennn.. | BrickStreet Foundation, Inc.......c.vcvcvicvccicccnnns BrickStreet Mutual Insurance Company........... |Board................. | cccceuuneeee.. | Motorists Mutual Insurance Company.............. [ ceoo.Necoos [ 5eens
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 Note1
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.
6 CIUSA became an Ohio corporation on 06/18/2019 per the Secretary of State, but it did not technically become an insurance company in the State of Ohio until 07/23/2019. The ODI will be doing the analysis for the 2nd quarter filings, per agreement with the State of Tennessee, due to the timing difference.




Statement for June 30, 2019 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE COMPANY

PART 1 - LOSS EXPERIENCE

Current Year to Date

1 2
Direct Premiums Direct Losses

Lines of Business Earned Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........cc.ccuiuiieieicie e
. Ocean marine
. Inland marine........

. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes
. 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....

. Auto physical damage..........ccceueuevieiriieece e
. AICraft (all PETIIS)......cvevceeieieies e

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

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

e 290,176
............................... 75,650

422,269
828,038

................................. 2.255

................................. 4.310
................................. 3.034

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

Current

Lines of Business Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. OCEAN MAMNE.......ouveiiiteiieie ettt bbbttt
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.

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

. Auto physical damage......

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

o TORAIS. .ottt

Homeowners multiple peril...

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

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

AT0015 | .

.14,006,332
...5,631,861

1279837

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......ccoeiiiiiiiinniiniisi s
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Statement for June 30, 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 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.. | oovevreercriennann. 51,285 | oo 44558 | oo 95,843 | coooivieieiiiand 6,063 | oo 494 | e 6,557 | oo 42,818 | oo 2478 | e 4,627 | o 86,923 | ..o (2,404) | oo 4 ...(2,364)
2. 2017 ciens [ 14,880 | oo, 21,242 | oo 36,122 | oo RN AL 156 | oo, 3,930 | oo 9,409 [ oo 954 | o, 19744 | e, 30,108 | .o (1,697) [ overrriierierine [S1:) ] (2,085)

3. Subtotals
2017 + Prior........

5. Subtotals

2018 + Prior........
6. 2019, (e, D00, SO I 20,0, SO .0, SO I .0, SO IO 14,236 | oo, 14,236 |..ccovnee. D0 S I 12,571 | oo 18,788 | oo 31,359 | 0.0, SO I 20,9, ST I XXX oo
7. TotalS. ..o | e, 91,532 | oo 96,612 | oo 188,144 | oo 19,934 | i 16,774 | oo, 36,709 | oo 66,147 | .o 18,686 | .cvovvevrererrnne 106,953 | .o 191,786 | ..cvveverereiene (5,451) | oo 206 | .o (5,245)
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 | .oocovvveeincnne 150,615
| P (6.0)%] 2. woovrrerreinnd 02% 3. oo (2.8)%

Col. 13, Line 7

Line 8

Ao (3.5)%




Statement for June 30, 2019ofte. MIOTORISTS COMMERCIAL 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

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

Bar Code:

A0 AR RO O AR ARR AR
*1 3 33120194 90000O0O0 2 =
ATRINEEAEHR VAR AER I AP DR RO R
* 1 3 3 3120194550000 2 =
A0 AR AR O AR ATR A
*1 3 3 3120193650000 2 =
(T A A
* 1 3 33120195 0540000 2 =

Q15

Response

NO

NO

NO

NO




Statement for June 30, 2019 of the MOTOR|STS COMMERC'AL MUTUAL |NSURANCE 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. Assessments paid in advance
2505. Automobiles
2506. TENANE AIIOWANCES......c.vvevviriieiiicisieieieseie sttt s b s et s s
2507. MiSCEllanNEOUS FECEIVADIES........c.ccviveerereircieisieie ettt sen
2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year

2504. Obligations in pools and associations
2505. State surcharges payable.............
2506. Escheatable funds.........
2507. Tenant allowances payable..........ccc.ccce...
2597. Summary of remaining write-ins for Line 25

Q16



Statement for June 30, 2019 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE COMPANY

Real Estate

SCHEDULE A - VERIFICATION

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition.
Current year change in encumbrances

Total gain (loss) on disposals............

Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized

Deduct current year's depreciation

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

Deduct total nonadmitted amounts

Statement value at end of current period (Line 9 minus Line 10)

..................................... 7,833,393

........................................ 149,379

..... 1,047,808

7,684,014
1,122,497

..................................... 6,561,517

..................................... 6,561,517

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........c.ovureeeneereuneeneeneereeseeeeeeneens

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 diISCOUNL........ccevvereririerseieesiesse s
Unrealized valuation increase (deCrease).........oovueveuirrerererserseeersreissesnnenns

Total gain (loss) on disposals

Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total valuation allowancCe...............ccceeeeerireverricresieeseeienns

Subtotal (Line 11 plus Line 12)..

Deduct total nonadmitted amounts............cccoeveveerencnicieenee
Statement value at end of current period (Line 13 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition
Capitalized deferred interest and other.

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts.............ccccooeererverenierennes
Statement value at end of current period (Line 11 minus Line 12)

................................... 25,492,092

1,020,282
(14,380)
........................................ 916,755

................................... 26,048,745

.................................... (1,005,518)
......................................... (58,714)
........................................ 808,921

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bonds and stocks acquired............coeeeerrerenrereinennns

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium..........ccccceeeveeinirecniereenenns
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized....
. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
. Deduct total nonadmitted amounts............ccccoeeererrirrirereienne
. Statement value at end of current period (Line 11 minus Line 12)

322,229,159
43,510,978
80,723
8,795,561
178,417
...40,097,534
........................................ 628,163

247,493,270
142,829,150
........................................ 142,765
.................................. (13,031,282)
5,146,739
59,164,711
..................................... 1,208,009

..21,237

.334,069,142

..322,229,159
..... 176,491

............ 322,052,668




Statement for June 30, 2019 of the MOTORISTS COMMERCIAL 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

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

BONDS

NAIC 1 (B)-erevrrirrereeseeiseisee sttt | eetesisssssessesseans 233,746,892 | ..o 10,755,539 | ..o 10,739,528 | ..oooovvririeieiis (1,686,212) [ ..oovvoveeircieinnes 233,746,892 | ..oovveriiies 232,076,891 | ..o | e 227,697,913
NAIC 2 (B)- 11ttt | eebseesnss sttt nees 18,271,141 | oo 255,148 | oo 245,131 | oo 1,500,982 | ..ovveiireincis 18,271,141 | o 19,782,139 | .ooiiiieieeiieeieiieeseeteesseseees | crineeieesieeissesseinees 21,913,726
INAIC 3 (B)-11-erueereereise sttt | 42bsee bbbk ees | eehb iR bR b e bRt bt s b eb st et s | eees e R R s R s R bRt s | et | HEieR R bbbt | Shbee bbb 0 [ e | et
INAIC 4 ()- v veevreeeereeseiseese e se s ss st et sess st et es s ssessessenssessests | sessessessasssessessassssssessestasssessessessn | £ressssosssnssessasssssnssessanssnssnssessns | 4esessosssessessesssnssessessasssnssessassnsas | 1essessossssssessassnnssessessassnssessastnes | Hressnsssnssessassnssessestensanssessessansans | artesssssessessantsss et ent st steneas 0 [ o | e
NAIC 5 (B)- 11 rereereeseise ettt st s sttt sttt ns | 2otsess s s s st s s st st s s s ssees | 4estsessess s s st s s st st st st s taes | SeeeseeEseeEseee s s s E s s s s e s s ssees s | eeteet et Rkt tne | SeieeseRs et Rttt s st et enes | Sebess et sttt ettt 0 [ oot | e
INAIC B (B)-+--vveeveereeseise st ese s s ese s et es st ss bt bt ss e ss st est s | £28eEE ettt E et o288 es et et ens | 4ohfseetseetsees et seesneessenssenssenssentns | £oeEieeEseeEseeEseeEseeEseeE e et seEssetseets e | 1eeEeEE oLt eeE oLttt eeE ettt | HEeEE e REeEE e RE e EE Rt nE ettt | Shfeeet et ettt 0 | i | s
TOtAl BONGS. ...ttt sttt | cseessns s 252,018,033 | ..o 11,010,686 | ...ovvovveviiiriciiens 10,984,659 | ..oovviiiiiiirinirsnisnis (185,230) | .oveveenrernrieries 252,018,033 | ..o 251,858,830 | ...ovvuriiinninnisni e [ IR 249,611,639

20IsO

NAIC 2.ttt | 481 R R8s | 1R RS R R R e | R E R R ee | eeeE R ARt | st | Seebs e 0 e nentens | seneriee et
10, NAIC 3ottt ees | £1ee Rk R Rt | et RR R Rk n e | R R bRt R s | et | HeeeR R | Seee bRt 0 et | e s
T1 NAIC 4t | 1Rkt | eeee Rk Rt n e | et R e bRttt | et | et bR | Seeet et 0 et | e s
12, INAIC Bt bbbttt seee | £t tee bR e | H41ee bR LR R R bR ehe | £ebeeeb bbb b bR bbb | Seeb s | ettt | Hreeb e OO OO
13 INAIC Bttt ss st st eee | £eEE Lottt | HE et enEenE e nEeeEeeE R R eeneen e | fhbeeeE et etk et bRk ks | sedbeees ettt bbb | ettt | ettt 0 e | e
14, Total Preferred SOCK...........ccouriuriiiiciciciiicricsesccisisnins | 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0 [ 0
15.  Total Bonds and Preferred SOCK..........uuiriiiirnminsninrsssessssesenssens | cosressssssensssssseenes 252,018,033 | ....ooovriirincririniinnns 11,010,686 | ..o 10,984,659 | ...ooviivniriiiririniins (185,230) | ...verrreecrieriis 252,018,033 | ....covvvrrrnrinens 251,858,830 |....oovveeiriinriniinnr s O ISR 249,611,639

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




statement for June 30, 2019ofthe. MIOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

Sch. DA - Pt. 1
NONE

Sch. DA - Verification
NONE

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

QSI103, QS104, QSI05, QSI06, QSI07



Statement for June 30, 2019 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE 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
.............................................. 3,904,134
............................................ 62,845,947
.......................................................... 19

.............................................. 3,776,168

.......................................... 122,239,623

............................................ 60,744,979 | ..oovvvirienienn. 122,111,674
.............................................. 6,005,137 | oo 3,904,134
.............................................. 3,904,134

QsI08




statement for June 30, 2019ofthe. MIOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02



Statement for June 30, 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

€030

1 2 Location 5 6 7 8 9 10 11 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

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

Penn
sylva
Aberdeen Institutional Commingled Funds, LLC.... . | Philadelphia...........cccoerirniininiinenns nia  [Aberdeen Asset Management INC.........ccccovvvveerieverceennnes 08/24/2017....
Adams Street 2012 Global Fund LP...........cccocovvvirinnnnce. Chicago lllinois| Adams Street Partners 02/15/2012.... 826,400
Dela
Crescent Senior Secured Floating Rate Fund . DOVET ... ware | Crescent Capital Group LP..........ccoorvererrirerernerercseeeees 05/01/2007..... | vereereereeins | eermerreeereeeseeeeneinenseeees | creeneeeereaseeensees T1B,468 | .ooveeeereeeiereeeereinees | cereereeeeereiseeeeieesenenees | eeeeeend 4.940
Dela
HarbourVest International Private Equity Partners V..... Wilmington..........coevevvneenineennees Ware | HarbOUIVESL.........covieireeccr s 03/29/2007.... 1 5,796 | oo . 12,527 0.080
Dela
HarbourVest Partners IX-Buyout Fund LP.... Wilmington..........cooevevencninennnes Ware [HArDOUIVESE........ccvueiiiciie s 12/21/2011.... 3 75,000 | oo | e 517,500 | ........... 0.210
Dela
HarbourVest Partners IX-Credit Opportunities Fund LP...........c.ccocoviiniiiniiciinninnnens Wilmington......cccesrieinnisisninienes ware | HarbourVest..........oooviiiiiiiiis s 12/21/2011.... 2 12,500 | | 125,000 | ........... 0.200
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated et ettt eEeeeieesereeeerne  eeeeeseesesiersesseiessesesseiesiersesseiessesesieseeieserseieesesesiereeieserseiieieseserssieseresieiesseserseiesieiesieieisesierisiisieiesieiisisieriesaciesesietisanariiritiiis 0 .. 1,481,427 |....... XXX
4499999, SUDEOLAI = UNGFIIAIEA. ...ttt ettt etttk 88 f k8 ke ko8 o0 4eE81eEEoeEE oLt oLE8 AR LR oEE 8oL E oA 4088 4oEEoeEEoEEE o0k 4eEEoEEoeEfeeEEooEE AL R4 EEeLE oL E L4 EE4EEE LR oL LA 4L 8 4EEE e LE oL E LA 4EE 8L E LR LE L4 E LR 0 .. 1,481,427 |....... XXX.oooe
4899999, TORAIS. ...tttk E et f kR h ekt e | ALEkeeeEeeeREeeLeLEs e R LR oL oL LRt Le R R h et rerE eLLEseLEfeLE LR LR f AR LR LR R L e E R LSRR E LR 0 [ oviiniinnnennd96,522 | oo | i, 1,481,427 |...... 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) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
lllino
Adams Street 2012 Global Fund LP...........ccccovvunnnnnne Chicago is | Adams Street Partners...........cccccoueerrins 02/15/2012 | 04/30/2019 | ....... 3,576,048 | ..o | e [ . 0 I I 3,495,843 | ....... 318,569 [ ..o [ e | e (VN I 125,818
Dela
HarbourVest Partners VIl Buyout Fund LP.................. Wilmington........ccccovevveene ware| HarbourVest...........cccoevevviienniininns 03/29/2007 | 06/30/20189 .......... 811,156 | .......... AT,469 | oo [ e | e | e AT,469 | .o | v 741,194 | ... 38,293 | oo | e | s 0] s 53,483
Dela
HarbourVest Partners VIII Venture Capital Fund LP.... [ Wilmington............ccccvvuu.. ware| HarbourVest.............ccocoveviccverecineiinnns 03/29/2007 {06/30/2019 | .......... 276,041 | .......... 26,672 | oo | e . 26,672 IO 271,053 | .oovenen 8874 | .o | oo | e 0 e 23,357
Dela
HarbourVest Partners IX-Buyout Fund LP.................. Wilmington..........c.coeeevnen. ware| HarbourVest.............oocvereneineienneineiins 12/21/2011 | 06/27/2019 | ....... 1,844,626 | ....... 277,982 | oo [ e | e | s 277,982 | .ocveevvciscnns | v 2,229,970 | .......... A7,374 | o [ e | e (V1 IO 89,328
Dela
HarbourVest Partners IX-Credit Opportunities Fund LP | Wilmington............c..cc...... ware | HarbourVest...........ccooevnincneincninnnns 12/21/2011 | 06/27/2019 | .......... 290,653 | ......... 12,347 | oo [ e | eeererreeieenninnne | s 12,347 [ oo | e 320172 | ..o 10,164 | oo e | e (1] [ 5,976
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Statement for June 30, 2019 of the MOTORISTS COMMERCIAL 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
Dela
HarbourVest Partners IX-Venture Fund LP.................. Wilmington........c.ccovevveene ware | HarbourVest............ccooevvenincrncninnnns 12/21/2011 | 06/27/2019 | ....... 1,604,760 | ........ 268,339 | ..o | s | e | e 268,339 | .o [ v 1,696,892 | .......... 84,840 | .o [ e [ e (1] [ 99,035
Mas
sach
usett
Park Street Capital Private Equity Fund VIII................. BOStON. ..o s | Park Street Capital..........ccooveniinirinriinnns 05/04/2007 | 06/26/2019 | .......... 572,003 | ......... (64,985) | ..ovoevererincrinns | e | e | e [(ZLE1) ) R [ 412,018 | .......... 61,750 | .o | e | o 0 | e 677
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. . [RRTRTRPRRON IR 8,975,287 | ........ 567,824 .. L0 567,824 | ..o 0 | i 9,167,142 | ....... 569,864 0 0 0] . 397,674
4499999, SUDOtAL = UNAFAIIBIEA. ...t ehf ettt | s 8,975,287 | ........ 567,824 | . .0 ... .0 O 567,824 0] 9,167,142 | ........ 569,864 0 0 0 ] oo 397,674
4899999, TOMAIS........vvoveeeeeseieeeeeseeeseeeseessees e eee etk 8 kR8RSR SEALER R AR Rkttt | arrie 8,975,287 | ........ 567,824 | ...cooovrirrinnn (O] (V)] 0. 567,824 | ...ooovvrinrnnnn 0. 9,167,142 | ........ 569,864 0 0 (V) 397,674
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Statement for June 30, 2019 of the MOTORISTS COMMERCIAL 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)
Bonds - U.S. Special R e and Special A
3140GY  GZ 6 [FNBHO215 - RMBS.........oociiiciinieeiciesiesesssie e sssnsnens. | ossesssnnenenes 06/05/2019........ SUNTRUST CAPITAL MARKETS, INC.......cccovvovvrrinrirernirrierirennes 2,338,696 | ... 2,278,528 | ..o 2,658 [ 1.
3140Q7 L4 7 |FN CA0346 - RMBS......c.oiiiiiiiiiiiininiisiisse s enssnsssesnsssnssnssssens | sossesensssssces 05/08/2019........ WELLS FARGO SECURITIES LLC 469,239 [ i 447 227
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIal ASSESSMENES. ... .v.iiiuirieusertest ittt siesrietstiae | eesertesssasssesesssesesereeseeees e o8 eee o8 eE 8884818084818 £E 610842188 4EE S8 EE 4084080848010 8 e h e bbbt sn ettt ens anseracenns 2,807,934 | ..o 2,725,755
Bonds - Industrial and Mi:
00206R ~ HS 4 [ ATET INC...oooiriieriiicieiieeesie ettt snsensnns | aessensessanene 06/01/2019........ NOt AVAIIADIE. .......c.ocvoireiicec bbb 255,148 | .o 250,000
02587A AN 4 [AMXCA 192 A= ABS.......ooiieiirieieinse st | oesenessnenenes 04/22/12019........ RBC CAPITAL MARKETS 999,941 | oo 1,000,000 |........ 1FE
08162B  BD 3 |BMARK 19B11 A4 - CMBS...... .| 05/22/2019........ JP MORGAN SECURITIES LLC......coovvvriviiecierineieissiereiineines 1,262,491 | oo 1,250,000 | ..o 1,823 | 1FE i
24422E UX 5 |JOHN DEERE CAPITAL CORP........cccorevvrrrrrnen. .| 06/04/2019........ Citigroup (SSB)........ 998,290 | ..o 1,000,000 |........ 1FE
3132A4  PW 2 |FH ZS4037 - RMBS. .| 06/27/2019........ Various. 1,674,914 TFE s
3132A7 UG 4 |FH ZS6883 - RMBS .| 06/27/2019........ Various 194,535 1FE
36260) AD 9 |GSMS 19GC39 A4 - CMBS.... .| 05/09/2019 GOLDMAN 1,029,943 . 1FE....
90276Y  AE 3 |UBSCM 19C16 A4 - CMBS .| 04/01/2019........ | UBS SECURITIES LLC/CMO 1,287,491 .1,250,000 1FE....
950000  2F 9 |WELLS FARGO & CO . .| 06/10/2019........ WELLS FARGO SECURITIES LLC 500,000 ....500,000 1FE
3899999. Total - Bonds - Industrial and Miscellangous..................cccccoeevereeeieerccrerercereccenne 8,202,752 | oo 8,103,656
8399997. Total - Bonds - Part 3......... 11,010,686 | ..o 10,829,411
8399999, TOAl - BOMMAS. ...ttt s8R E S0 E e R e s fEeEEeEEoEEeEE R e f SRR LR E LR R R SRR eeinerenes 11,010,686 | ..o 10,829,411
Common Stocks - Industrial and Mi
00081T 10 8 [ACCO BRANDS ORD......ccosvuuiiiiiieiniieisiiniieisisisesssssissss s sisssssssessesssssenss. | ossnissssenes 06/28/2019........ GOLDMAN ..ot | e 140.000 1,102 XXX e L
001228 10 5 |AG MORTGAGE INVEST TRUST REIT ORD e .| 06/28/2019........ GOLDMAN 50.000 795 XXX |
00182C 10 3 | ANI PHARMACEUTICALS ORD.........ccvtviurvirimnimrisniisssiesiseseesessessssseessesssesesssesns .| 06/28/2019........ GOLDMAN 20.000 1,644 XXX e L
00206R 10 2 |AT&T ORD.....ccocovererrrrrireririrans .| 04/22/2019 ITG INC ..ot naeneenns | con 530.000 16,981 XXX 1
002474 10 4 |AZZ ORD .| 06/28/2019........ | GOLDMAN.. 40.000 1,840 XXX |
00401C 10 8 |ACACIA COMMUNICATIONS ORD .| 06/28/2019 GOLDMAN 50.000 2,357 XXX |
006739 10 6 |ADDUS HOMECARE ORD .| 06/28/2019........ GOLDMAN.. 20.000 1,499 XXX |
00738A 10 6 |ADTRAN ORD .| 04/22/2019........ ITG INC . 70.000 1,222 XXX e |
00770F 10 4 |[AEGIOCLAORD......ccccvvviurernrinrenes .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovvierinnirernrrernieeis 50.000 920 XXX 1
00773T 10 1 [ ADVANSIX ORD.....cooviiiiiriiiriiniiesisiessesss st ssessesssnes .| 04/22/2019........ ITGINC..oovvreeriis 40.000 1,207 XXX e |
00773U 10 8 | ADVERUM BIOTECHNOLOGIES ORD........ccovuiiriinriiireriiirisesiersesssisesissssseessssine | sveernsinnenes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovvivivenireiscrereises 70.000 832 XXX |
011311 10 7 | ALAMO GROUP ORD.....ccoumiiriiiiiiriiiiseisieissise e enssnees .| 06/28/2019........ GOLDMAN 20.000 1,998 XXX L
01748H 10 7 |ALLEGIANCE BANCSHARES ORD............ .| 06/28/2019........ GOLDMAN 30.000 1,000 XXX e |
021369 10 3 |ALTAIR ENGINEERING CL A ORD........ .| 06/28/2019........ GOLDMAN 60.000 2,423 XXX e L
023135 10 6 | AMAZON COM ORD.......ccccomrvvmriririrnns .| 06/28/2019........ JP MORGAN SECURITIES INC.. 40.000 75,742 XXX e |
023139 88 4 | AMBAC FINANCIAL GROUP ORD.........ccovuiiiermeiererisireriesisesesssssesesssesssssseesnnis | coesesessessnes 06/28/2019........ GOLDMAN......ccooriiriererinrirereriseesesiereeseseenes 60.000 1,011 XXX e 1
02607T 10 9 |AMERICAN FIN CL A ORD... .| 06/28/2019........ GOLDMAN.....cooiiuirriniitinnieiseisiesiesise s sssessennnis | coes 140.000 1,526 XXX |
02874P 10 3 | AMERICAN OUTDOOR BRANDS ORD..........ccevuumriimrimnimrisiinsiieniesisesessessssseeninens .| 06/28/2019........ GOLDMAN 70.000 631 XXX e L
029683 10 9 |AMERICAN SOFTWARE CL A ORD.. .| 06/28/2019........ GOLDMAN 40.000 526 XXX L
030506 10 9 |AMERICAN WOODMARK ORD .| 06/28/2019........ GOLDMAN 20.000 1,692 XXX e |
03209R 10 3 |AMPHASTAR PHARMACEUTICALS ORD .| 06/28/2019 GOLDMAN 50.000 1,055 XXX e |
03272L 10 8 | ANAPLAN ORD .| 06/28/2019........ | JP MORGAN SECURITIES INC.......covvuiimriiiriiereriseiesisiseesiessssssesenssnine | veves 110.000 5,551 XXX |
034164 10 3 | ANDERSONS ORD .| 06/28/2019........ GOLDMAN 50.000 1,362 XXX e |
03475V 10 1 |ANGIODYNAMICS ORD .| 06/28/2019........ GOLDMAN 50.000 984 XXX |
035255 10 8 | ANIKA THERAPEUTICS ORD............ .| 06/28/2019........ GOLDMAN 20.000 812 XXX e |
036642 10 6 | ANTARES PHARMA ORD.......cooviiiiiiiieiiieiiesiesesissiesiesssesesiessesssseesssssssesessssenes .| 06/28/2019........ GOLDMAN......cooriuirriiiciinieresintie i sssseniensenis | coes 220.000 724 XXX e 1
03676B 10 2 | ANTERO MIDSTREAM ORD . | 05/24/2019 VARIOUS 9,567.000 125,691 XXX | |
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter
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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)
03748R 75 4 | APARTMENT INVST MGT CL A REIT ORD.....cvuiiiiriieriniieieiisiresiessessiessssiessenes | seeersessnsens 04/01/2019........ VaMOUS......vevriiiiieiii s 91) XXX e |
037598 10 9 |APOGEE ENTERPRISES ORD . e | s 04/22/12019........ ITGINC...ovvivvrres 40.000 1,564 XXX 1
03782L 10 1 |APPIAN CLAORD.....cccovvvrirrrrircirrrirnns .| 06/28/2019........ GOLDMAN.. 50.000 1,803 XXX |
037833 10 0 [ APPLE ORD....couiiiriirriiiiei ittt .| 04/22/2019........ ITG INC .ot | e 210.000 42,963 XXX L
038923 10 8 |ARBOR REALTY REIT ORD..... .| 04/22/2019........ ITG INC oot nieneenns | cor 100.000 1,364 XXX [ |
03937C 10 5 | ARCBEST ORD.....ccovuiiiiriieriiicierisiesssse st ssessssanes .| 06/28/2019........ GOLDMAN.. 40.000 1,124 XXX e |
04208T 10 8 | ARMADA HOFFLER PROPERTIES REIT ORD.......cccoorivniimirniierneieneinnieirersnienens | e 06/28/2019........ GOLDMAN......ccooriririireiineieiesiseeesiesssesneenes 70.000 1,158 XXX e |
042315 50 7 |ARMOUR RESIDENTIAL REIT ORD .| 06/28/2019........ GOLDMAN.. 80.000 1,491 XXX |
04269E 10 7 [ARQULE ORD......cccoovtrrvrmirrirrirnee .| 04/22/2019........ ITGINC s | s 150.000 980 XXX e L
046224 10 1 |ASTEC INDUSTRIES ORD .| 06/28/2019........ GOLDMAN 30.000 977 XXX L
046433 10 8 |ASTRONICS ORD .| 06/28/2019........ GOLDMAN 40.000 1,608 XXX e |
04685N 10 3 |ATHENEX ORD .| 06/28/2019 GOLDMAN 70.000 1,386 XXX [ |
047649 10 8 | ATKORE INTERNATIONAL GROUP ORD .| 06/28/2019........ | GOLDMAN.. 70.000 1,810 XXX |
04963C 20 9 |ATRICURE ORD.......ccoovrrrrrirecs .| 04/22/2019........ ITGINC 50.000 1,363 XXX e L
049904 10 5 |ATRION ORD......covvvrirernririreririnns .| 04/22/2019........ ITG INC 10.000 8,663 XXX L
05465C 10 0 | AXOS FINANCIAL ORD .| 06/28/2019........ GOLDMAN.. 80.000 2,179 XXX |
05591B 10 9 |BMC HOLDINGS ORD . | 04/22/2019 ITG INC 90.000 1,780 XXX [ |
05988 10 3 |BANDWIDTH CL A ORD .| 06/28/2019........ | GOLDMAN.. 30.000 2,250 XXX |
05990K 10 6 |BANC OF CALIFORNIA ORD .| 06/28/2019 GOLDMAN 60.000 838 XX e |
063425 10 2 |BANK OF MARIN BANCORP ORD.... .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 820 XXX |
067774 10 9 | BARNES AND NOBLE ORD .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 80.000 535 XXX e |
068463 10 8 |BARRETT BUSINESS SERVICES ORD......... .| 06/28/2019 GOLDMAN......ccooiiimriirerinsiereriseeesisesesieseenes 10.000 826 XXX 1
08160H 10 1 |BENCHMARK ELECTRONICS ORD .| 06/28/2019........ |MERRILL LYNCH PIERCE FENNER & SMITH INC 60.000 1,507 XXX |
08180D 10 6 |BENEFITFOCUS ORD.........cccoevvrrenec. .| 06/28/2019 GOLDMAN......ccoorimiiiireiineiereeiseeesiesiseieseenes 40.000 1,086 XXX 1
093712 10 7 |BLOOM ENERGY CLAORD..... .| 06/28/2019........ GOLDMAN 80.000 981 XXX |
099406 10 0 |BOOT BARN HOLDINGS ORD .| 06/28/2019........ GOLDMAN 40.000 1,425 XXX e |
101119 10 5 |BOSTON PRIVATE FINANCIAL HOLDING ORD .| 04/22/2019........ ITG INC oo naenienns | con 110.000 1,252 XXX e |
117665 10 9 |BRYN MAWR BANK ORD................... .| 06/28/2019........ GOLDMAN.. 30.000 1,119 XXX e |
126402 10 6 | CSW INDUSTRIALS ORD.......cooiirriiirirriirniiseiesississisessessessssesisssssssessssssssessessnns | eesenessnenenes 04/22/2019........ ITGINC....ovviveieis 20.000 1,175 XXX |
126501 10 5 |CTSORD .| 04/22/2019........ ITG INC 50.000 1,548 XXX |
133034 10 8 | CAMDEN NATIONAL ORD .| 06/28/2019........ GOLDMAN.. 30.000 1,376 XXX e |
14067E 50 6 |CAPSTEAD MORTGAGE REIT ORD .| 06/28/2019........ GOLDMAN......cooiiirriiicrinieresiesiesis st ssssensenssnins | cones 120.000 1,002 XXX e L
140755 10 9 | CARA THERAPEUTICS ORD.. .| 06/28/2019........ GOLDMAN 50.000 1,075 XXX e |
14081R 10 3 [ CARBON BLACK ORD.......ovuiiriiiiireiinriieiesieeessiesissiessesissisesssssssessessssssssessessnss | oesesesesenenes 06/28/2019........ GOLDMAN......ccooriiriererinrirereriseesesiereeseseenes 80.000 1,337 XXX e 1
141337 10 5 |CARBONITE ORD........cccccnuvuee .| 06/28/2019........ GOLDMAN 50.000 1,302 XXX |
143873 10 7 | CAROLINA FINANCIAL ORD .| 06/28/2019........ GOLDMAN 30.000 1,052 XXX e |
147448 10 4 |CASELLA WASTE CL A ORD .| 06/28/2019........ GOLDMAN 60.000 2,377 XXX L
14808P 10 9 | CASS INFORMATION SYSTEMS ORD .| 06/28/2019........ GOLDMAN 20.000 969 XXX e |
14912Y 20 2 | CATCHMARK TIMBER CL A ORD.......oviiieiiiieriiitereeisrseiesieseessseesessssssssenesenennee .| 06/28/2019 GOLDMAN 70.000 731 XXX e L
154760 40 9 | CENTRAL PACIFIC FINANCIAL ORD .| 06/28/2019........ | GOLDMAN.. 40.000 1,198 XXX |
156504 30 0 |CENTURY COMMUNITIES ORD .| 06/28/2019........ GOLDMAN 40.000 1,063 XXX e |
157210 10 5 |CEVAORD .| 06/28/2019........ GOLDMAN.. 30.000 730 XXX |
16208T 10 2 |CHATHAM LODGING REIT ORD .| 04/122/2019........ ITG INC . 60.000 1,147 XXX e |
163086 10 1 |CHEFS' WAREHOUSE ORD.......ccoviiiiiiriiniireisieresissie e ssssisessessses | eesseesesenenes 06/28/2019........ GOLDMAN......ccooriimriirerisrireresiseeeniesesseneenes 40.000 1,402 XXX | 1
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Statement for June 30, 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

2 3 4 5 6 7 8 9 10
NAIC Designation 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)
17273K 10 9 | CIRCOR INTERNATIONAL ORD.........couiirriiriniiiersiniessersssisessesssesssssssssssssessssssens | sosseessessnes 06/28/2019........ GOLDMAN......ccooriririieiieieresiseeesisieesssienes 30.000 1,380 XXX e |
172967 42 4 | CITIGROUP ORD 04/22/12019........ ITG INC ..o nieneenns | e 270.000 18,730 XXX 1
178587 10 1 |CITY OFFICE REIT ORD............... 06/28/2019........ GOLDMAN 60.000 719 XXX |
18539C 10 5 | CLEARWAY ENERGY CL A ORD 06/28/2019........ GOLDMAN 50.000 809 XX e |
192005 10 6 | CODEXIS ORD......coorirriiieerrierieeisrieriesiseesesiesieseenes .| 04/22/2019........ ITG INC 70.000 1,403 XXX e 1
192576 10 6 [ COHU ORD.....iuiriiiiirieiseeesi st .| 06/28/2019........ GOLDMAN.. 60.000 926 XXX e |
199333 10 5 | COLUMBUS MCKINNON ORD.........ovurimiirriiiiererieireisiesississeessssssesessesssssssssessnns | evssesenenenes 06/28/2019........ GOLDMAN......ccooriririireiineieiesiseeesiesssesneenes 30.000 1,259 XXX e |
20369C 10 6 | COMMUNITY HEALTHCARE TRUST ORD.....c.costiiiiiireireieriieeienissrsesssiseniesinsene .| 06/28/2019........ GOLDMAN 30.000 1,182 XXX L
205826 20 9 |COMTECH TELECOMMUNICATIONS ORD, .| 06/28/2019........ GOLDMAN 40.000 1,124 XXX [ |
207797 10 1 |CONNECTICUT WATER SERVICE ORD. .| 06/28/2019........ GOLDMAN 10.000 697 XXX L
20786W 10 7 | CONNECTONE BANCORP ORD.............. .| 06/28/2019........ GOLDMAN 50.000 1,133 XXX e |
20854L 10 8 | CONSOL ENERGY ORD. .| 06/28/2019 GOLDMAN 40.000 1,064 XXX [ |
21240D 10 7 |CONTROL4 ORD... .| 06/28/2019........ | GOLDMAN.. 40.000 950 XXX |
21241B° 10 0 [ CONTURA ENERGY ORD.......cccrtviuririiiriiiieienissississsiessiessesasssessssessssessesssesens .| 06/28/2019........ GOLDMAN 30.000 1,557 XXX e L
21870U 50 2 | CORENERGY INFRASTRUCTURE REIT ORD.......ccosvuierriririniiiererieienieissesesssenenes .| 06/28/2019........ GOLDMAN......ccooriimriiieiintieresisseenisseeseneenes 20.000 793 XXX L
220521 10 4 |CORTEVAORD.......ccccomvrrnnee .| 06/03/2019........ VARIOUS ...ttt ssesssessenssssisssssnnss. | cooes 990.333 28,276 XXX L
222795 50 2 |COUSINS PROPERTIES REIT ORD .| 06/17/2019 ITG INC 51.405 1,719 XXX [ |
223622 60 6 |COWENCLAORD... .| 06/28/2019........ | GOLDMAN.. 40.000 687 XXX |
228903 10 0 [CRYOLIFE ORD . | 04/22/2019 ITGINC . 50.000 1,392 XXX e |
23204G 10 0 |CUSTOMERS BANCORP ORD..... .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccvvueriinireincirereiienis 40.000 840 XXX |
23255M 10 5 |CYCLERION THERAPEUTICS ORD .| 04/02/2019........ ITGINC...coovvirreririrnne 17.000 473 XXX e L
23282W 60 5 |CYTOKINETICS ORD .| 06/28/2019 GOLDMAN 80.000 900 XXX |
23284F 10 5 |CYTOMX THERAPEUTICS ORD.... .| 06/28/2019........ | GOLDMAN.. 60.000 673 XXX |
23291C 10 3 |DMC GLOBAL ORD........ccovverrireriirans .| 04/22/2019 ITGINC . 20.000 1,355 XXX 1
233377 40 7 |DXP ENTERPRISES ORD .| 06/28/2019........ GOLDMAN......ccooriimriiierisiesesiseeesisiessesienes 30.000 1,136 XXX |
24869P 10 4 |DENNYS ORD .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ovcvvveirireiierseireieninnis 80.000 1,642 XXX e |
25787G 10 0 |DONNELLEY FINANCIAL SOLTN ORD. .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovvierinnirernrrernieeis 50.000 667 XX e |
25960R 10 5 |DOUGLAS DYNAMICS ORD........ccevuueree .| 06/28/2019........ GOLDMAN.....ccoorimiiinieiseieiesssseesssiesseseenes 30.000 1,193 XXX e |
260557 10 3 [ DOW ORD....iiiiriiie ettt nsssniens | eerenesenenenes 04/02/2019........ VARIOUS.....coouiiiiiitieiense et ssssssnsens. | ones 990.333 46,783 XXX |
26078J 10 0 |DOWDUPONT ORD . | 04/02/2019........ VARIOUS ..ottt snsasiens | esvessesinenes 2,971.000 95,995 XXX L
26210C 10 4 |DROPBOX CL A ORD .| 06/28/2019........ JP MORGAN SECURITIES INC......coovouririiirinirrierissineniesiesesssessssesssienens | oo 280.000 7,014 XXX L
26614N 10 2 |DUPONT DE NEMOURS ORD .| 06/03/2019........ VARIOUS......coeieete ettt ssessennns | oenes 990.333 67,718 XXX e L
26927E 10 4 |EVO PAYMENTS CL AORD .| 06/28/2019........ GOLDMAN......ccooriririieimeieeesisseenissesssseenes 50.000 1,576 XXX e |
27616P 10 3 |EASTERLY GOVERNMENT PROPERTIES ORD........cocourieiieeieiiiirerineiseinniessnniens. | vereeessnenenes 04/22/12019........ ITGINC....ovvevrees 80.000 1,383 XXX e 1
27875T 10 1 |ECHO GLOBAL LOGISTICS ORD .| 06/28/2019........ GOLDMAN.. 40.000 835 XXX |
28414H 10 3 |ELANCO ANIMAL HEALTH ORD .| 04/22/2019........ ITG INC oo nsensenne | eones 260.000 8,029 XXX e |
292505 10 4 |ENCANA ORD ..| 04/01/2019........ VARIOUS.....coouiiiiriiitie st ssseniens | oees 654.615 6,377 XXX | L
292505 10 4 |ENCANA ORD .| 04/01/2019........ VARIOUS ..ottt nssiens | eosissessessssssess s nsnsed (654.640) | ..o (6,377) XXX e |
292554 10 2 |ENCORE CAPITAL GROUP ORD. .| 06/28/2019 GOLDMAN 50.000 1,693 XXX e |
292562 10 5 |ENCORE WIRE ORD.... .| 06/28/2019........ | GOLDMAN.. 30.000 1,757 XXX |
29355A 10 7 | ENPHASE ENERGY ORD. .| 06/28/2019........ GOLDMAN ..ottt | v 120.000 2,187 XXX |
29357K 10 3 |[ENOVA INTERNATIONAL ORD .| 04/22/2019........ ITGINC....ovvevrieriis 50.000 1,275 XXX |
293639 10 0 |ENTERCOM COMMUNICATIONS CL A ORD......... .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC....c..cocvviervireiniiscirsnnerieinns | e 170.000 986 XXX e |
293712 10 5 |ENTERPRISE FINANCIAL SERVICES ORD................ .| 04/22/2019........ ITG INC 30.000 1,273 XXX [ |
294268 10 7 |EPLUS ORD .| 06/28/2019 GOLDMAN 20.000 1,378 XXX | |
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29670E 10 7 |ESSENTIAL PROPERTIES REALTY TRUS ORD..... . O I 06/28/2019........ GOLDMAN......ccooriririieiieieresiseeesisieesssienes 70.000 1,402 XXX e |
29975E 10 9 [EVENTBRITE CL A ORD......ccooiiiiiiiiiiniiieieeseiee s ssssssssessnens. | oevensssnenenes 06/28/2019........ GOLDMAN......ccooiimiiiireiineieresiseeesissseineenes 50.000 810 XXX 1
30034T 10 3 |EVERIHOLDINGS ORD .| 06/28/2019........ GOLDMAN.. 90.000 1,073 XXX |
30226D 10 6 |EXTREME NETWORKS ORD .| 04/22/2019........ ITGINC e | s 160.000 1,243 XXX e |
311642 10 2 |FARO TECHNOLOGIES ORD .| 04/22/2019........ ITGINC... . 30.000 1,677 XXX e |
318910 10 6 |FIRST BANCORP ORD......cccvtumrrrieirinieieiisiressesessesensnines .| 04/122/2019........ ITGINC... . 40.000 1,444 XXX e |
32006W 10 6 |FIRST DEFIANCE FINANCIAL ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovveivirireinerereii 30.000 857 XXX e |
34385P 10 8 |FLUIDIGM ORD.......ccooomreriiririrircirrirnns .| 06/28/2019........ GOLDMAN ..ottt sssessennnins | cones 100.000 1,232 XXX L
343873 10 5 |FLUSHING FINANCIAL ORD .| 06/28/2019........ GOLDMAN 40.000 888 XX e |
34553D 10 1 |FORESCOUT TECHNOLOGIES ORD........... .| 06/28/2019........ GOLDMAN 60.000 2,031 XXX L
34988V 10 6 |FOSSIL GROUP ORD .| 06/28/2019........ GOLDMAN 70.000 805 XXX e |
35471R 10 6 | FRANKLIN STREET PROPERTIES REIT ORD........ .| 06/28/2019 GOLDMAN.....ccooriirriiieiinieresissi s ssssessennnens | cones 140.000 1,033 XXX [ |
35904G 10 7 |FRONT YARD RESIDENTIAL ORD .| 06/28/2019........ | GOLDMAN.. 70.000 855 XXX |
3621LQ 10 9 | G1 THERAPEUTICS ORD......cooiiuiiiieiriristiieiiiesiesssesisssesssiesssiessessssssssssesssens .| 06/28/2019........ GOLDMAN 50.000 1,533 XXX e L
36473H 10 4 |GANNETT ORD.....ccovvervrivrrcrrnrirnns .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC......ccvvierniicrnincernerrciens | e 140.000 1,142 XXX L
371532 10 2 | GENESCO ORD .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 30.000 1,269 XXX e |
373865 10 4 | GERMAN AMERICAN BANCORP ORD .| 06/28/2019 GOLDMAN 40.000 1,205 XXX [ |
374297 10 9 |GETTY REALTY REIT ORD .| 06/28/2019........ | GOLDMAN.. 50.000 1,538 XXX |
376536 10 8 | GLADSTONE COMMERCIAL REIT ORD.......... .| 06/28/2019 GOLDMAN 40.000 849 XXX e |
377316 10 4 |GLATFELTER ORD.......... .| 06/28/2019........ GOLDMAN.. 60.000 1,013 XXX |
37953G 10 3 | GLOBAL BRASS AND COPPER HOLDINGS ORD .| 04/22/2019........ ITGINC 30.000 1,305 XXX e |
379890 10 6 |GLU MOBILE ORD .| 04/22/2019 ITG INC ..ot naeneenns | con 150.000 1,623 XXX e |
38268T 10 3 |GOPRO CL A ORD . 06/28/2019........ | GOLDMAN.......cooiiiiimirmiiriiiieiesisseises et sssenes | seves 160.000 873 XXX |
38741L 10 7 | GRANITE POINT MORTGAGE TRUST ORD .| 06/28/2019 GOLDMAN 60.000 1,151 XXX [ |
390607 10 9 | GREAT LAKES DREDGE AND DOCK ORD .| 06/28/2019........ GOLDMAN......ccooriimriiierisiesesiseeesisiessesienes 70.000 773 XXX |
398905 10 9 | GROUP 1 AUTOMOTIVE ORD .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ovcvvveirireiierseireieninnis 20.000 1,638 XXX e |
404030 10 8 |H AND E EQUIPMENT SERVICES ORD .| 04/22/2019........ ITG INC 50.000 1,472 XXX e |
407497 10 6 |HAMILTON LANE CL A ORD o .| 06/28/2019........ GOLDMAN.. 20.000 1,141 XXX e |
41043F 20 8 [HANGER ORD.......cooiiiiiiiiiieissieicissesiei s sssssnsseninns | ossansssnenenes 06/28/2019........ GOLDMAN......ccooririiiireiieieieisseesiessseiseenes 40.000 766 XXX |
410495 20 4 |HANMIFINANCIAL ORD... .| 06/28/2019........ GOLDMAN 30.000 668 XXX |
413160 10 2 |HARMONIC ORD . .| 06/28/2019........ GOLDMAN.......cotieiiriiiierieristeie i | veves 110.000 610 XXX |
413875 10 5 |L3HARRIS TECHNOLOGIES ORD .| 06/29/2019........ Various. 97.500 5,446 XXX e L
422819 10 2 |HEIDRICK STRUGGLES INTERNATIONAL ORD. .| 06/28/2019........ GOLDMAN 30.000 899 XXX e |
426927 10 9 |HERITAGE COMMERCE ORD.........coriuiiiieiiicrinnieriesiseisesiessesesssesssssssesesssssssssenss. | covsnesenenenes 06/28/2019........ GOLDMAN......ccooriiriererinrirereriseesesiereeseseenes 50.000 612 XXX e 1
42704L 10 4 |HERC HOLDINGS ORD .| 06/28/2019........ GOLDMAN......ccooiiimriiierieieresiseeenisieessienes 30.000 1,375 XXX |
427825 50 0 |HERSHA HOSPITALITY CL A REIT ORD .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccoovvuiiieiinrinenienirinins 40.000 662 XX e |
42806J 10 6 |HERTZ GLOBAL HOLDINGS ORD .| 06/28/2019........ GOLDMAN......cooiirimriiicirnieiesissiesis i sssnsienenis | cones 130.000 2,074 XXX L
43785V 10 2 |HOMESTREET ORD .| 06/28/2019........ GOLDMAN 30.000 889 XXX e |
44109J 10 6 |HOSTESS BRANDS CLAORD.............. .| 04/22/2019 ITG INC ..o niensenss | con 130.000 1,726 XXX e L
44157R 10 9 |HOUGHTON MIFFLIN HARCOURT ORD........ .| 04/22/2019........ | ITG IN s | s 140.000 1,016 XXX |
447462 10 2 |HURON CONSULTING GROUP ORD .| 04/22/2019........ ITGINC... . 30.000 1,386 XXX e |
449172 10 5 |HYSTER YALE MATERIAL HANDLG CL A ORD.......ccoviueinrierniitienineieiissieresinsins .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovviiririniieisrircrerineis 10.000 553 XXX |
449253 10 3 [IAAORD....cootiiirrienieene s .| 06/28/2019........ ITG INC oo nsnsenns | cones 160.000 5,589 XXX e |
45031U 10 1 |ISTAR REIT ORD.....cociuiiriiiiiirerinsisiiesise s sssessessssssessessssssensns | soesesessnssenes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovverieirireiscirerenienis 80.000 994 XXX | 1
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45378A 10 6 | INDEPENDENCE REALTY ORD......ccoviiiiiiiiieriiireeirisisessssssssssesessssssessssssssessnns | aessesssssssens 04/22/2019........ ITG INC oot nsnienns | cones 120.000 1,211 XXX e |
45667G 10 3 |INFINERA ORD.......cooiiiiiiiirniiiieiesiteesisssesse st ssssensses | soesesessnsanes 04/22/12019........ ITG INC ..o nieneenns | e 190.000 898 XXX 1
45774N 10 8 | INNOPHOS HOLDINGS ORD.......ccoiuuermiiririiiiirerisieisssisesesissisesssssssessesisssssensnes .| 06/28/2019........ GOLDMAN 30.000 873 XXX |
45780R 10 1 |INSTALLED BUILDING PRODUCTS ORD..........ccceven. .| 06/28/2019........ GOLDMAN 20.000 1,184 XXX e |
45781V 10 1 | INNOVATIVE INDUSTRIAL PPTY ORD.....ccotuererireriniiriresineresinriresiesiseesesssesessseserenes .| 04/22/2019........ ITG INC . 20.000 1,607 XXX e 1
460335 20 1 |INTERNATIONAL SPEEDWAY CL A ORD .| 06/28/2019........ GOLDMAN.. 30.000 1,346 XXX e |
461730 50 9 [INVESTORS REIT ORD......c.coiiiiiriiiiieiesiseiesissisesesie s sisssssesessssssssesssessnnses | oesenssenenenes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovveivirireinerereii 10.000 587 XXX e |
46333X 10 8 |IRONWOOD PHARMA CL A ORD . | 04/02/2019........ ITG INC oo nisnienns | cones 170.000 2,430 XXX L
478160 10 4 | JOHNSON & JOHNSON ORD .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovvveiriirieicereieie 90.000 12,535 XXX [ |
48238T 10 9 |KAR AUCTION SERVICES ORD. .| 06/28/2019........ ITG INC oo naenienns | con 160.000 3,402 XXX L
482730 10 2 [K12 ORD .| 04/122/2019........ ITGINC... 50.000 1,766 XXX e |
48282T 10 4 |KADANT ORD......ccoovomvrevrrrrirenn .| 04/22/2019 ITG INC 20.000 1,921 XXX e 1
488152 20 8 |KELLY SERVICES CLAORD........ .| 06/28/2019........ | GOLDMAN.. 40.000 1,047 XXX |
488360 20 7 [KEMET ORD......c.cocoomrrirmrrnnee .| 04/22/2019........ ITGINC . 80.000 1,369 XXX e L
493732 10 1 |KFORCE ORD .| 04/22/2019........ ITG INC . 30.000 1,088 XXX L
494274 10 3 | KIMBALL INTERNATIONAL CL B ORD .| 06/28/2019........ GOLDMAN.. 40.000 697 XXX |
49456B 10 1 |KINDER MORGAN CL P ORD. .| 05/29/2019 Citigroup Global Markets INC. NY.........ccoviiniricresereesesesesenenes | v 3,600.000 71,571 XXX e L
498904 20 0 |[KNOLL ORD . | 06/28/2019.. GOLDMAN 60.000 1,378 XXX |
50050N 10 3 | KONTOOR BRANDS ORD .| 05/23/2019 Various. . 65.286 723 XXX e |
50127T 10 9 |KURA ONCOLOGY ORD......cccccvvenee .| 06/28/2019........ GOLDMAN.. 30.000 591 XXX |
50187T 10 6 [LGIHOMES ORD .| 04/22/2019........ ITGINC 30.000 2,041 XXX e |
511637 10 0 | LAKELAND BANCORP ORD .| 06/28/2019 GOLDMAN.. 60.000 969 XXX |
511656 10 0 |LAKELAND FINANCIAL ORD .| 04/22/2019........ | ITG INC.. 30.000 1,394 XXX |
516544 10 3 |LANTHEUS HOLDINGS ORD.... ol .| 04/22/2019 ITGINC... . 40.000 955 XXX |
531229 87 0 |LIBERTY MEDIA FORMULA ONE SRS A ORD e .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccvvviiienireiscirereniens 40.000 1,434 XXX | |
531229 83 8 |LIBERTY MEDIA LIBERTY BRVS SRS C ORD........... .| 04/22/2019........ ITGINC..oovieeriis 40.000 1,135 XXX e |
535555 10 6 |LINDSAY ORD......cccoermrrrrririrrrrirnrirnes .| 06/28/2019........ GOLDMAN.. 10.000 822 XXX 1
55027E 10 2 [LUMINEX ORD....oovuuiimirriiriiiiieisieisssisie st sss s esssssssssssensnssns .| 04/22/2019........ ITG INC . 50.000 1,086 XXX e |
550678 10 6 | LUXFER HOLDINGS ORD.........cviiiiiiiiiieiiisiseisesssiseie s sesssssesessnes [ DI 06/28/2019........ GOLDMAN......ccooririiiireiieieieisseesiessseiseenes 30.000 735 XXX |
552074 70 0 |WILLIAM LYON HOMES CL A ORD.................. .| 06/28/2019........ GOLDMAN.. 40.000 729 XXX L
55262C 10 0 |MBIAORD.......ccoovrrrerirerirrnnne .| 04/22/2019........ ITGINC e | s 110.000 1,034 XXX L
55303J 10 6 |MGP INGREDIENTS ORD............... .| 06/28/2019........ GOLDMAN......ccooriimriirerinrieresiseeesieieeseneenes 10.000 663 XXX e L
55305B 10 1 [MIHOMES ORD......cooiiiiiiiiiieiieiie e nses .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccvvviiriieiseireienisnis 40.000 1,142 XXX e |
553777 10 3 | MTS SYSTEMS ORD......ooiiiiriiieiererisriesissssesssie s ssssssesessesssessenes | eesssesenenenes 04/22/12019........ ITGINC....ovvevrees 20.000 1,104 XXX e 1
55405W 10 4 |MYR GROUP ORD........cccovvuirmrriireririres .| 06/28/2019........ GOLDMAN 20.000 747 XXX |
56117J 10 0 |MALIBU BOATS CL A ORD .| 06/28/2019........ GOLDMAN 20.000 777 XXX e |
563571 40 5 [ MANITOWOC ORD.......couriririririmnieiierinsiesisesesesiessesssse s sissssensees .| 06/28/2019........ GOLDMAN 40.000 712 XXX L
566330 10 6 |MARCUS ORD......cccocvvrvurirc .| 06/28/2019........ GOLDMAN 20.000 659 XXX e |
570600 10 8 | MARKETAXESS HOLDINGS ORD .| 06/01/2019 ITG INC ot | eebesesesee st esees (40.000) [ voovererererrreerierreeierian (7,473) XXX e L
576853 10 5 | MATRIX SERVICE ORD .| 06/28/2019........ | GOLDMAN.. 30.000 608 XXX |
57776J 10 0 | MAXLINEAR ORD .| 06/28/2019........ GOLDMAN 80.000 1,875 XXX e |
587376 10 4 |MERCANTILE BANK ORD .| 06/28/2019........ GOLDMAN 20.000 651 XXX |
589584 10 1 |MERIDIAN BIOSCIENCE ORD .| 06/28/2019........ GOLDMAN 50.000 594 XXX e |
58958U 10 3 |MERIDIAN BANCORP ORD .| 06/28/2019........ GOLDMAN 60.000 1,073 XXX [ |
591000 10 8 |META FINANCIAL GROUP ORD... .| 06/28/2019 GOLDMAN 50.000 1,402 XXX | |
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591520 20 0 |METHODE ELECTRONICS ORD.......cocostiriviriiireriiirerenierssssiesssssesessssiessesssssssnses | sonseessnssnes 06/28/2019........ GOLDMAN......ccooriririieiieieresiseeesisieesssienes 40.000 1,143 XXX e |
594837 40 3 |MICRO FOCUS INTERNATIONAL ADR......coccvvvereriierniicirninnes Cuovrre 04/30/2019........ CORPORATE ACTION......couiiuiirirerieiiiiesiseinesesisesssssseesisssesssesssssssssssesssnsnens | coessessnsssseesesisnenes 0.827 12 XXX 1
594918 10 4 |MICROSOFT ORD .| 04/22/2019........ ITG INC o nssnienns | cores 430.000 53,174 XXX |
596680 10 8 |MIDDLESEX WATER ORD .| 06/28/2019........ GOLDMAN.. 20.000 1,185 XXX e |
597742 10 5 |MIDLAND STATES ORD .| 06/28/2019........ GOLDMAN 20.000 534 XXX e |
60739U 20 4 |MOBILEIRON ORD . .| 06/28/2019........ GOLDMAN | 120.000 744 XXX e |
607525 10 2 [MODEL N ORD....tviiiiiiiiiieiiieeisiesieis s esssenanns | evsenssnenenes 06/28/2019........ GOLDMAN......ccooriririireiineieiesiseeesiesssesneenes 40.000 780 XXX e |
607828 10 0 | MODINE MANUFACTURING ORD .| 04/22/2019........ ITGINC... 60.000 957 XXX |
609720 10 7 | MONMOUTH REIT ORD .| 04/22/2019........ ITG INC ..ot nieneenns | e 110.000 1,439 XXX [ |
61022P 10 0 [ MONOTYPE IMAGING HOLDINGS ORD. .| 06/28/2019........ GOLDMAN 50.000 842 XXX L
628464 10 9 |MYERS INDUSTRIES ORD........ .| 06/28/2019........ GOLDMAN 40.000 77 XXX e |
62945V 10 9 |NV5 GLOBAL ORD .| 06/28/2019 GOLDMAN 10.000 814 XXX e |
630077 10 5 |NANOMETRICS ORD.... .| 06/28/2019........ | GOLDMAN.. 30.000 1,041 XXX |
63009R 10 9 |NANOSTRING TECHNOLOGIES ORD.. .| 06/28/2019........ GOLDMAN 40.000 1,214 XXX e |
632307 10 4 |NATERA ORD .| 06/28/2019........ GOLDMAN.. 70.000 1,930 XXX [ L
633707 10 4 | NATIONAL BANK HOLDINGS CL A ORD .| 04/22/2019........ ITGINC 30.000 1,031 XXX e |
635906 10 0 |NATIONAL HEALTHCARE ORD.... .| 06/28/2019 GOLDMAN 10.000 811 XXX e |
639050 10 3 |NATUS MEDICAL ORD..... .| 06/28/2019........ | GOLDMAN.. 40.000 1,027 XXX |
63935N 10 7 |NAVIGANT CONSULTING ORD . | 04/22/2019 ITGINC 50.000 1,021 XXX e |
64049M 20 9 |NEOGENOMICS ORD .| 06/28/2019........ GOLDMAN......cooiiinriiicirrietesissi e sssssienssnins | cones 110.000 2,413 XXX |
64110L 10 6 |NETFLIX ORD .| 04/22/2019........ ITGINC 20.000 7,515 XXX e |
64704V 10 6 |NEW MEDIA INVESTMENT GROUP ORD .| 06/28/2019 GOLDMAN 70.000 661 XXX |
648691 10 3 |NEW SENIOR INVESTMENT GROUP ORD . 06/28/2019........ | GOLDMAN.......cooiiiiimirmiiriiiieiesisseises et sssenes | seves 110.000 739 XXX |
649604 50 1 |NEW YORK MORTGAGE REIT ORD. .| 04/22/2019 ITG INC ..ot nsnnnns | eenen 220.000 1,366 XXX [ |
651718 50 4 |NEWPARKRSC ORD .| 06/28/2019........ GOLDMAN.....cooiiirrititirsieiseisiesie st ssssesiensnins | cones 120.000 890 XXX |
65341D 10 2 |NEXPOINT RESIDENTIAL ORD .| 06/28/2019........ GOLDMAN 20.000 828 XXX e |
65343C 10 2 |NEXTGEN HEALTHCARE ORD .| 04/22/2019........ ITG INC 70.000 1,165 XXX e |
65487K 10 0 [NLIGHT ORD......ccovvvvervrrrrrrririrrrnns .| 06/28/2019........ GOLDMAN.. 40.000 768 XXX e |
66611T 10 8 | NORTHFIELD BANCORP ORD........cccouoirriiireiiiiiiresisisissiessssssiesisssssesesssssnssenes. | oessessneenes 06/28/2019........ GOLDMAN......ccooririiiireiieieieisseesiessseiseenes 50.000 780 XXX |
66706L 10 1 |NORTHSTAR REALTY EUROPE ORD.. 06/28/2019........ GOLDMAN 50.000 821 XXX |
66987E 20 6 |[NOVAGOLD RESOURCES ORD 06/28/2019........ GOLDMAN.......cotieiiriiiierieristeie i | veves 300.000 1,773 XXX e |
67103X 10 2 | OFG BANCORP ORD .| 06/28/2019........ GOLDMAN 60.000 1,426 XXX e L
68554V 10 8 | ORASURE TECHNOLOGIES ORD I .| 06/28/2019........ GOLDMAN 80.000 742 XXX e |
68555P 10 0 [ ORBCOMM ORD.......cooviierriiieieieieieie s ess st sssssssssessessssssenss. | oenssesenenenes 06/28/2019........ GOLDMAN......ccooriiriererinrirereriseesesiereeseseenes 90.000 652 XXX e 1
68752M 10 8 | ORTHOFIX MEDICAL ORD........ .| 06/28/2019........ GOLDMAN 20.000 1,057 XXX | |
69336V 10 1 [PGT INNOVATIONS ORD.......cooirimiiumrirrirmisienisiesiessesissesssssssssessenssesessssesssans .| 06/28/2019........ GOLDMAN 70.000 1,170 XXX e L
693437 10 7 |PJT PARTNERS CL A ORD .| 06/28/2019........ GOLDMAN 30.000 1,215 XXX L
704699 10 7 |PEAPACK GLADSTONE FINANCIAL ORD .| 06/28/2019........ GOLDMAN 30.000 843 XXX e |
708160 10 6 |JC PENNEY ORD .| 06/28/2019 GOLDMAN.....cooriimriiieiieie e seeessssssesesisesssseseenssnins | cones 410.000 467 XXX e |
70931T 10 3 | PENNYMAC MORTGAGE INVEST REIT ORD... .| 04/22/2019........ | ITG INC 70.000 1,453 XXX |
71375U 10 1 |PERFICIENT ORD.......ccccoovurinnee .| 04/22/2019........ ITGINC... 40.000 1,138 XXX L
71639T 10 6 |PETIQCLAORD .| 06/28/2019........ GOLDMAN 20.000 659 XXX |
71742Q 10 6 |PHIBRO ANIMAL HEALTH CL A ORD. . .| 06/28/2019........ GOLDMAN 20.000 635 XXX e |
719405 10 2 |PHOTRONICS ORD......cvuiirriiirireririsisesiersesssie s ssesissesesssssssssessensnns | essssesenenenes 06/28/2019........ GOLDMAN......ccooriimriirerisrireresiseeeniesesseneenes 80.000 656 XXX | 1
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724078 10 0 |PIPER JAFFRAY ORD.......coiiiiiiiiiiieresissiesissisesssiesssssseessss s sessssssssenss | esvsssessnenes 04/22/2019........ ITGINC..oovvrris 10.000 761 XXX e |
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT......coooviiiriiiierinnienieniseiseiseiesssiseeesssinenes | eernesenenenes 05/29/2019........ WELLS FARGO SECURITIES........ccovnrierniiiierininieeeissieiesssiessesssessnsens | ovvnesenienas 4,300.000 99,192 XXX 1
72651A 20 7 |PLAINS GP HOLDINGS CLAORD....... .| 05/29/2019........ WELLS FARGO SECURITIES........ccoiiiirriineieriniseesierssiseiessssiesesssessniees | esveessesienns 4,300.000 99,895 XXX |
740367 40 4 |PREFERRED BANK ORD........cccosiiiiiiiiiiieisissiessissisesisissssssessssssssesssssnisnees .| 06/28/2019........ GOLDMAN......cooiiriiiieisieisiriesis e 10.000 472 XXX L
74039L 10 3 |PREFERRED APARTMENT COMM REIT ORD .| 06/28/2019........ GOLDMAN 50.000 747 XXX [ |
74164F 10 3 | PRIMORIS SERVICES ORD .| 06/28/2019........ GOLDMAN 50.000 1,046 XXX e |
743187 10 6 |PROGENICS PHARMACEUTICALS ORD.......c.cviviireririeieriniiesieessesssiersssssiesiens. | eernesenenenes 06/28/2019........ GOLDMAN ..ottt essensnis | cones 110.000 679 XXX e |
743815 10 2 |PROVIDENCE SERVICE ORD .| 06/28/2019........ GOLDMAN 10.000 573 XXX |
747619 10 4 | QUANEX BUILDING PRODUCTS ORD. .| 06/28/2019........ GOLDMAN 40.000 755 XXX [ |
74874Q 10 0 |QUINSTREET ORD. .| 06/28/2019........ GOLDMAN 50.000 792 XXX L
749119 10 3 |QUOTIENT TECHNOLOGY ORD.. .| 06/28/2019........ GOLDMAN.....ccoorimirirniarisnnisiesssie s sssssssss s esssssssesssssssssessesnnss | coes 100.000 1,074 XXX e |
74933V 10 8 |RAPHARMACEUTICALS ORD .| 06/28/2019 GOLDMAN.. 40.000 1,203 XXX [ |
749397 10 5 |R1RCMORD [ 04/22/2019........ | ITG INC...oe et | eres 130.000 1,273 XXX |
74971D 10 1 |RPT REALTY ORD .| 04/22/2019........ ITG INC..ooiiie st | enes 100.000 1,149 XXX e |
750469 20 7 |RADIUS HEALTH ORD .| 06/28/2019........ GOLDMAN.. 50.000 1,218 XXX L
755088 10 4 |RAYONIER ADVANCED MATERIALS ORD .| 04/22/2019........ ITGINC 60.000 875 XXX |
75524W 10 8 | RE MAX HOLDINGS CL A ORD.......cooiiriiirieiiiiieiereeissiesiesisseessssssesesssesesssseeenes .| 06/28/2019 GOLDMAN 30.000 923 XXX e L
75689M 10 1 |RED ROBIN GOURMET BURGERS ORD. .| 06/28/2019........ | GOLDMAN.. 10.000 306 XXX |
75972A 30 1 |RENEWABLE ENERGY GROUP ORD . | 04/22/2019 ITGINC 40.000 944 XXX e |
76009N 10 0 |RENT-A-CENTER ORD.......cccovrnrunee .| 04/22/2019........ ITG INC 50.000 1,159 XXX |
76122Q 10 5 |RESOURCES CONNECTION ORD .| 06/28/2019........ GOLDMAN.. 30.000 480 XXX e |
761330 10 9 |REVANCE THERAPEUTICS ORD .| 06/28/2019 GOLDMAN......ccooiiimriirerinsiereriseeesisesesieseenes 50.000 648 XXX 1
781270 10 3 |RUDOLPH TECHNOLOGIES ORD .| 06/28/2019........ |MERRILL LYNCH PIERCE FENNER & SMITH INC 30.000 829 XXX |
783332 10 9 |RUTHS HOSPITALITY GROUP ORD .| 06/28/2019 GOLDMAN......ccoorimiiiireiineiereeiseeesiesiseieseenes 30.000 681 XXX 1
784305 10 4 |SJW GROUP ORD......c.cccomrvvrrriree .| 06/28/2019........ GOLDMAN 30.000 1,823 XXX |
78469C 10 3 |SPPLUS ORD .| 06/28/2019........ GOLDMAN 20.000 638 XXX e |
800422 10 7 | JOHN B SANFILIPPO AND SON ORD .| 06/28/2019........ GOLDMAN.. 10.000 797 XXX e |
806037 10 7 | SCANSOURCE ORD . .| 04/22/2019........ ITG INC . 30.000 1,129 XXX e |
806882 10 6 | SCHNITZER STEEL INDUSTRIES CL A ORD.......ccvviirrriiererieineieieisesssiersniseesenes | eernesenenenes 06/28/2019........ GOLDMAN......ccooririiiireiieieieisseesiessseiseenes 30.000 785 XXX |
808541 10 6 | SCHWEITZER MAUD ORD... .| 06/28/2019........ GOLDMAN 40.000 1,327 XXX |
811904 10 1 | SEACOR HOLDINGS ORD........... .| 06/28/2019........ GOLDMAN 20.000 950 XXX L
81617J 30 1 |SELECT ENERGY SERVICES CLA ORD......... s .| 06/28/2019........ GOLDMAN 70.000 813 XXX e L
82900L 10 2 | SIMPLY GOOD FOODS ORD........... .| 06/28/2019........ GOLDMAN 90.000 2,167 XXX e |
830830 10 5 | SKYLINE CHAMPION ORD......cooriiriireirnierierinsiesissssesesssessessssesessesssesesssessssssssens. | coessesesenenes 06/28/2019........ GOLDMAN......ccooriiriererinrirereriseesesiereeseseenes 70.000 1,916 XXX e 1
83125X 10 3 |SLEEP NUMBER ORD .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccvveiviirireineirceeisns 30.000 1,212 XXX |
83200N 10 3 | SMARTSHEET CL A ORD .| 06/28/2019........ JP MORGAN SECURITIES INC......covouririirierirrierissinesiesiesessssssssesssienens | covne 110.000 5,324 XXX e L
83418M 10 3 | SOLARIS OILFIELD INFRASTRUC CL A ORD......cooevmriirreienrireriniineiresineieesenieseenanes .| 06/28/2019........ GOLDMAN 40.000 599 XXX L
83587F 20 2 | SORRENTO THERAPEUTICS ORD. .| 06/28/2019........ GOLDMAN......cooiiiriiiisisnsieiessssiese it sssssssenssnis | e 150.000 401 XXX e |
84470P 10 9 | SOUTHSIDE BANCSHARES ORD .| 04/22/2019 ITG INC 40.000 1,339 XXX e |
84861U 10 5 | SPIRIT MTA REIT ORD. .| 06/28/2019........ | GOLDMAN.. 50.000 417 XXX |
853666 10 5 | STANDARD MOTOR ORD .| 04/22/2019........ ITGINC 20.000 1,050 XXX e |
85858C 10 7 | STEMLINE THERAPEUTICS ORD......ccovviivirrirerieiineirerisisesesisesesssseessssiessesisenenes .| 06/28/2019........ GOLDMAN.. 50.000 766 XXX |
860372 10 1 |STEWART INFO SVC ORD.... .| 04/122/2019........ ITG INC . 30.000 1,313 XXX e |
860897 10 7 | STITCHFIX CLA ORD.....oouiiiiiiiciisieeisieiesisesessess st ninnees .| 06/28/2019........ GOLDMAN......ccooriimriirerisrireresiseeeniesesseneenes 50.000 1,599 XXX e 1
861025 10 4 |STOCK YARDS BANCORP ORD .| 06/28/2019 MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 723 XXX | |
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86183P 10 2 [ STONERIDGE ORD.......ciuiriiiiireiiiciisieissisiesssssessessssisessssssssesss s ssessessessssssenss | ossesssassnenes 06/28/2019........ GOLDMAN......ccooriririieiieieresiseeesisieesssienes 30.000 946 XXX e |
864159 10 8 | STURMRUGER ORD.......coiiiiiiiririieineinsierisissisesiesesesi et sssssesss | eesesessnenenes 06/28/2019........ GOLDMAN......ccooiimiiiireiineieresiseeesissseineenes 20.000 1,089 XXX 1
86722A 10 3 | SUNCOKE ENERGY ORD............ .| 06/28/2019........ GOLDMAN 80.000 710 XXX |
868873 10 0 | SURMODICS ORD .| 06/28/2019........ GOLDMAN 10.000 432 XXX e |
87105L 10 4 |SWITCH CL A ORD .| 06/28/2019........ JP MORGAN SECURITIES INC.....c.evvrirerrrinrierinnicererirererienirenes 70.000 916 XXX e 1
871237 10 3 | SYKES ENTERPRISES ORD .| 04/122/2019........ ITGINC..oovireriis 50.000 1,363 XXX e |
87266J 10 4 | TPICOMPOSITES ORD.......cooviiiiiiniiiieiinsieieiississseesessssse s sissssessesssesssssessssssene. | oesnesenesenes 06/28/2019........ GOLDMAN......ccooriririireiineieiesiseeesiesssesneenes 30.000 4 XXX e |
87612G 10 1 |TARGA RESOURCES ORD..........cccvvene. .| 05/29/2019........ UBS SECURITIES LLC.....couviiiiriicireieresieiesssieesesisensssseiensesisssesssssnnss | sossesessnsnnes 3,100.000 119,745 XXX L
88322Q 10 8 | TG THERAPEUTICS ORD....... .| 06/28/2019........ GOLDMAN ..ottt ssssessennnis | cones 100.000 865 XX e |
88362T 10 3 | THERMON GROUP HOLDINGS ORD... .| 06/28/2019........ GOLDMAN.. 40.000 1,026 XXX [ L
890110 10 9 | TOMPKINS FINANCIAL ORD .| 04/122/2019........ ITG INC 10.000 777 XXX e |
896095 10 6 | TRICO BANKSHRS ORD.................. .| 06/28/2019 GOLDMAN 30.000 1,134 XXX e 1
89679E 30 0 | TRIUMPH BANCORP ORD .| 06/28/2019........ | GOLDMAN.. 30.000 871 XXX |
89785X 10 1 |TRUEBLUE ORD.........ccccounece. .| 04/22/2019........ ITGINC . 50.000 1,230 XXX e L
898202 10 6 | TRUPANION ORD .| 06/28/2019........ GOLDMAN 30.000 1,084 XXX L
898349 10 5 | TRUSTCO BANK ORD .| 06/28/2019........ GOLDMAN.......cotimiiriiieierie sttt | veves 120.000 950 XXX |
90328S 50 0 |USA TECHNOLOGIES ORD . e .| 06/28/2019 GOLDMAN 80.000 594 XXX e |
90333L 20 1 |US CONCRETE ORD........coiiiiiriirrinirieiieisesiesissisessssssssssse s essssssssesssssessssesenes .| 06/28/2019........ | GOLDMAN.. 20.000 994 XXX |
90385V 10 7 [ULTRA CLEAN HOLDINGS ORD... .| 06/28/2019 GOLDMAN 50.000 696 XX e |
909214 30 6 |UNISYS ORD.....ceiuiiiiiiiiiieiiieiisieeesieiesi ettt .| 06/28/2019........ GOLDMAN 60.000 583 XXX |
910304 10 4 | UNITED FINANCIAL BANCORP ORD e .| 06/28/2019........ GOLDMAN 60.000 851 XXX e L
910340 10 8 |UNITED FIRE GROUP ORD .| 06/28/2019 GOLDMAN......ccooiiimriirerinsiereriseeesisesesieseenes 20.000 969 XXX 1
91324P 10 2 [UNITEDHEALTH GRP ORD .| 06/28/2019........|MERRILL LYNCH PIERCE FENNER & SMITH INC.... RO [P 110.000 26,841 XXX |
913259 10 7 |UNITIL ORD .| 06/28/2019 GOLDMAN......ccoorimiiiireiineiereeiseeesiesiseieseenes 10.000 599 XXX 1
913483 10 3 |UNIVERSAL ELECTRONICS ORD .| 06/28/2019........ GOLDMAN.. 10.000 410 XXX | |
91359E 10 5 |UNVLHEALTHRTY REIT ORD.... .| 04/22/2019........ ITG INC 10.000 746 XXX e |
915271 10 0 |UNIVEST FINANCIAL ORD... .| 06/28/2019........ GOLDMAN 30.000 788 XXX e |
91544A 10 9 |UPLAND SOFTWARE ORD... . .| 06/28/2019........ GOLDMAN 20.000 910 XXX e |
917286 20 5 |URSTADT BIDDLE CL A REIT ORD......ccviiiriiiirriiirinieineieeserssissenissisesssieis | coeresesssnnes 06/28/2019........ GOLDMAN......ccooririiiireiieieieisseesiessseiseenes 30.000 630 XXX |
918204 10 8 |[VFORD .| 05/23/2019........ VIIOUS......voiieeie s | s 457.000 11,588 XXX L
922417 10 0 | VEECO INSTRUMENTS ORD .| 04/22/2019........ ITGINC...coovvirreririrnne 60.000 747 XXX L
92242T 10 1 [VECTRUS ORD......oiimiiiiieiiicissieie st nsees .| 06/28/2019........ GOLDMAN 10.000 406 XXX e L
92337F 10 7 |VERACYTE ORD.....ccoecoirvrriiririnireirnrinns .| 06/28/2019........ GOLDMAN 70.000 1,995 XXX e |
923451 10 8 | VERITEX HOLDINGS ORD........coviiireiiriiirirerierinsiesisessesesssesssssssesesssssssesesssenssssesene | cosssesenenenes 04/22/12019........ ITGINC....ovvevrees 50.000 1,302 XXX e 1
92346J 10 8 |VERICEL ORD .| 06/28/2019........ GOLDMAN 50.000 944 XXX |
92531L 20 7 |VERSOCL AORD .| 06/28/2019........ GOLDMAN 40.000 762 XXX e |
92552R 40 6 |VIAD ORD .| 04/22/2019........ ITG INC 20.000 1,156 XXX L
92686J 10 6 | VIKING THERAPEUTICS ORD............ .| 06/28/2019........ GOLDMAN.. 80.000 664 XXX |
928377 10 0 |VISTAOUTDOOR ORD .| 06/28/2019 GOLDMAN 70.000 621 XXX e |
92857F 10 7 | VOCERA COMMUNICATIONS ORD .| 06/28/2019........ | GOLDMAN.. 50.000 1,596 XXX |
92915B 10 6 | VOYAGER THERAPEUTICS ORD .| 06/28/2019........ GOLDMAN 40.000 1,089 XXX e |
929566 10 7 |WABASH NATL ORD......ouuiiiiieriiiiieiintiesiississsi s sissssensnen .| 04/22/2019........ ITG INC 70.000 1,047 XXX |
93627C 10 1 |WARRIOR MET COAL ORD........cccrvvrner. .| 06/28/2019........ GOLDMAN.. 70.000 1,828 XXX e |
940610 10 8 | WASHINGTON TRUST BANCORP ORD s | e 06/28/2019........ GOLDMAN......ccooriimriirerisrireresiseeeniesesseneenes 10.000 522 XXX | 1
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974637 10 0 | WINNEBAGO INDS ORD.....ccvvimivuiriiriiiiseriiisisssiesesssssessessssessessssssessesssssssssssens | sonsesessossnes 06/28/2019........ GOLDMAN......ccooriririieiieieresiseeesisieesssienes 40.000 1,546 XXX e |
97717P 10 4 | WISDOMTREE INVESTMENTS ORD.......covvmiiiiiieiiniieieiiseiesisessesesisessssssesesiens | ovreressnenenes 06/28/2019........ GOLDMAN ..ot s ssssessesnnis | cones 170.000 1,049 XXX 1
98139A 10 5 | WORKIVACL AORD .. | 06/28/2019........ GOLDMAN... 40.000 2,323 XXX |
98973P 10 1 |ZIOPHARM ONCOLGY ORD. .| 06/28/2019........ GOLDMAN... | s 200.000 1,166 XXX e |
98974P 10 0 [ZIX ORD....ooiiierriiieieieresiee ettt eniens | eeneenseninenes 06/28/2019........ GOLDMAN......ccooiiimriirerieriererisseesieseeseseenes 60.000 545 XXX e 1
989817 10 1 |ZUMIEZ ORD .. | 06/28/2019........ GOLDMAN... 20.000 522 XXX e |
98983V 10 6 |ZUORACL AORD e .| 06/28/2019........ GOLDMAN ..ottt essensnis | cones 110.000 1,685 XXX [ |
G0250X 10 7 |AMCOR ORD. .. |D.... 06/11/2019........ ITG INC oo nisnienns | cones 612.000 5,281 XXX |
G3166L 10 0 |ENSCO ROWAN CL A ORD .|D 04/11/2019. ITGINC.... e | s 103.125 2,822 XXX |
G4474Y 21 4 | JANUS HENDERSON GROUP ORD.......... D... 06/28/2019........ JP MORGAN SECURITIES INC.....cooverireriiiciirirereinriresesiseeesssesessssesensnsseens | enes 210.000 4,494 XXX L
G46408 10 3 |HUDSON CLAORD......cccorvvvrrrenes D . | 06/28/2019........ GOLDMAN... 50.000 689 XXX e |
G4740B 10 5 |ICHOR HOLDINGS ORD . | 06/28/2019. GOLDMAN 20.000 473 XXX |
G5005R 10 7 | JAMES RIVER GROUP HOLDINGS ORD 06/28/2019........ GOLDMAN... . 30.000 1,407 XXX |
G54050 10 2 |LAZARD CL A ORD........cccouremrrrerirnes . | 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......c.cocoviviirineivnrinerreinns | e 140.000 4,815 XXX L
G9001E 10 2 |LIBERTY LATIN AMERICA CL A ORD . | 06/28/2019. GOLDMAN... 60.000 1,034 XXX L
G94787 10 1 |WATFORD HOLDINGS ORD 06/28/2019........ GOLDMAN... 30.000 822 XXX |
L72967 10 9 | ORION ENGINEERED CARBONS ORD D... 06/28/2019........ GOLDMAN 70.000 1,498 XXX [ |
L8681T 10 2 |SPOTIFY TECHNOLOGY ORD........c.evvuee D.... 06/28/2019........ JP MORGAN SECURITIES INC.....coovviiririnicieinsieriseiesssssesesiessssssssersssseene | ones 160.000 23,3% XXX |
M85548 10 1 | STRATASYS ORD......coiiiiiiiiiniiiiesieinissie s sssesins | sesesisssnnines 06/28/2019........ GOLDMAN......ccooiiriiiieiieisisnesisissnines 60.000 1,762 XXX e L
M96088 10 5 |UROGEN PHARMA ORD .| 06/28/2019........ GOLDMAN... 30.000 1,078 XXX |
P73684 11 3 | ONESPAWORLD HOLDINGS ORD.. 06/28/2019........ GOLDMAN... . 60.000 930 XXX e |
Y7542C 13 0 | SCORPIO TANKERS ORD.......... | DI 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccoviiiiinniinisnrersnisninns 60.000 1,771 XXX |
9099999. Total - Common Stocks - INAUSHIal ANA MISCEIBNEOUS. ...t ettt eris s ss stk 0880800ttt niisiias 1,460,079 XXX e 0 S S
Common Stocks - Mutual Funds
04314H 66 7 | ARTISAN:INTL VAL ADV.....iimiriiiiireriirsiissierseissie s nsssissessssisssesinss | aveessessnsens 06/07/2019........ NOt AVAIIADIE. . ... | e 1,519.255 51,624 XXX v
570600 10 8 | MARKETAXESS HOLDINGS ORD.......ccovuiririiiirnisisiesssssssensssissssssssssssssssssesssssssssenss | anssesssssasenes 06/01/2019........ ITGINC..ooveesiirinis 40.000 7,473 XXX |
9299999.  Total - COMMON SOCKS = IMULUAI FUNMGS. ...tttk e ks ees e f R E £ E £ E £ E £ EE RS E £ E £ E L E £ £E £ E bbb e erbnirenes 59,097 XXX 0
9799997, Total - COMMON SIOCKS = PAIE 3.........c..cviuiieiieiiiteiieiet ettt ettt ettt b e seess s esesses  ebsebssssssesssssesessessebesssesessessesessessessessesesses et et essesses et essesse s et ensebses e s e sesses et ensesse st asessessesansessebsessesessessesnsensessssnsens | avsesssns 1,519,177 XXX 0
9799999. Total - Common Stocks.........ccoweieeriiians 1,519,177 XXX 0
9899999. Total - Preferred and Common Stocks. 1,519,177 XXX . . 0 .
9999999. Total - Bonds, Preferred and COMMON SOCKS. .........cvuuiiuuiuuuiiieiiieieiieieetesstiissieseis s tessesi s eesstesetesssesssesseee e sk E 0oL 8 f L8888 E LRkttt enisseias 12,529,863 XXX e 17,395 3.3 S

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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0 Year's Interest / and Admini-
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Bonds - U.S. Government
36179T 4P 7 | G2 MAS5330 - RMBS.... .| 06/01/2019. | Paydown ..108,062 07/20/2048. | 1.
36179T 7L 3 | G2 MA5399 - RMBS .| 06/01/2019. | Paydown ..485,082 08/20/2048. | 1.
36179T  Z5 7 |G2MAS5264 - RMBS.... .| 06/01/2019. | Paydown ..303,530 06/20/2048. | 1.
36290S RR 4 |GN 616196 - RMBS .| 06/01/2019. | Paydown 9,620 01/15/2024. | 1.
36296S E3 5 |GN 699554 - RMBS. .| 06/01/2019. | Paydown 306 11/15/2038. [ 1.
36297A AT 0 |GN 705718 - RMBS .| 06/01/2019. | Paydown 27 01/15/2039. | 1.
38373A D9 4 |GNR 0969E PV - CMO/RMBS. .| 06/01/2019. | Paydown 1,219 08/20/2039. | 1.
38376G M8 0 |GNR 1158 C - CMBS, ... | .. | 06/01/2019. | Paydown 5182 | ... e 205 205 5,182 08/16/2051. | 1.
38377L  AQ 1 |GNR 10116F HB - CMO/RMBS..........ccccoe.c. .. | 06/01/2019. | Paydown 5544 | .. 5544 | .. 5,888 | .iviennnn5,828 | i (284) (284) 5,544 09/20/2040. | 1...cvovvvvnnn
0599999. Total - BONAS = U.S. GOVEIMMEN.....vueieiiisseisesessessess s seissies | seesseesasss s sess s sees st bbbttt | sisssnsan 918,816 | .......... 918,816 | .......... 948,756 | ..o AT ATA | oo 0| e (28,658) | ..cvovcrerncns 0 [ (28,658) [ ...cvocerenenad [ 918,816 XXX XXX
Bonds - U.S. Special Revenue and Special A t
COLORADO ST BRD GOVERNORS UNIV RAYMOND JAMES &
196707 WD 1 |ENTERPRIS .| 05/30/2019. [ASSOCIATES | (745) 03/01/2040.
3128MA  BS 7 [FH G07849 - RMBS.........ccovvvmmerierrniernns .| 06/27/2019. | VARIOUS (563) 05/01/2044.
3128MB X6 9 [FH G13201-RMBS.......cocoorvvirerirrrierirnns .| 06/01/2019. | Paydown 104 07/01/2023.
3128MB  XQ 5 |FH G13187 - RMBS. .| 06/01/2019. | Paydown 109 06/01/2023.
3128MC GZ 2 |FH G13616 - RMBS. .| 06/01/2019. | Paydown (28) 07/01/2024.
3128MD  XJ 7 |FH G14981 - RMBS. .. | 06/27/2019. | VARIOUS 211,144 (960) | oo | e 211,144 12/01/2028.
3128MJ Q7 8 |FH G08477 - RMBS. .. 1 06/01/2019. | Paydown 2,324 (89) 2,324 02/01/2042.
3128MJ RM 4 |FH G08491 - RMBS. .| 06/01/2019. | Paydown 5,179 (200) 5179 05/01/2042.
3128MJ RV 4 |FH G08499 - RMBS. .| 06/01/2019. | Paydown reveereenessnenienes | e 18,701 355 | e | s 18,701 07/01/2042.
3128MJ S4 3 |FH G08538 - RMBS. .| 06/01/2019. | Paydown 3,940 (18) 3,940 07/01/2043.
3128MJ YT 1 |FH G08721 - RMBS. .| 06/01/2019. | Paydown 59,958 1,527 | v | s 20 [ 09/01/2046.
3128MM  PQ 0 |FH G18430 - RMBS .| 06/01/2019. | Paydown JESTURTRTORORPIIR TR 43,321 (201) 04/01/2027.
3128P8 FQ 9 |FHC91975- RMBS. .. | 06/01/2019. | Paydown 94,347 1,236 02/01/2038.
3128PL CS 9 |FHJ08181-RMBS.. .| 06/01/2019. | Paydown 3,060 60 06/01/2023.
3128PM 6D 7 |FH J09868 - RMBS.. .| 06/01/2019. | Paydown 2,507 (36) 06/01/2024.
3128PQ FE 6 |FHJ11065 - RMBS.. .| 06/01/2019. | Paydown 6,152 (124) 10/01/2024.
312928 AH 3 |FH C09008 - RMBS. .| 06/01/2019. | Paydown SOOI N 12,485 237 08/01/2042.
312928 AN 0 |FH C09013 - RMBS. .| 06/01/2019. | Paydown ISR N 15,973 (259) 09/01/2042.
312944 FE 6 |FH A95565 - RMBS .| 06/01/2019. | Paydown 23,716 409 12/01/2040.
312988 KQ 0 |FHB70303- RMBS .| 06/01/2019. | Paydown 1,763 3) 02/01/2034.
3132GU DX 9 |FH Q08818 - RMBS. .| 06/01/2019. | Paydown 9,123 | v 9,123 | oo 9,474 (360) 06/01/2042.
3132GU KM 5 |FH Q09000 - RMBS. .| 06/01/2019. | Paydown 38,778 38,778 39,011 () IO ISR 06/01/2042.
3132HL PP 2 |FH Q10430 - RMBS .| 06/01/2019. | Paydown [RTTRORROT IS 18,670 | ..cvovve. 18,670 | ..ovvovvnee 19,747 [ROL(0) ] TN IR 08/01/2042.
3132HQ BE 1 |FH Q13637 - RMBS. .. | 06/01/2019. | Paydown 27,809 27,809 27,284 534 11/01/2042.
3132J8 UR 9 |FHQ17391- RMBS. .| 06/01/2019. | Paydown JSOTURTRTRI N 15,942 | v 15,942 | ..o 16,615 (629) 04/01/2043.
31320P P2 2 |FHQ22241-RMBS .| 06/01/2019. | Paydown 6,315 (289) 10/01/2043.
3132M8 QW 9 |FH Q27969 - RMBS. .. | 06/01/2019. | Paydown 9,173 (519) 08/01/2044.
3132QL 2B 8 |FH Q30769 - RMBS. .| 06/01/2019. | Paydown [RTSTRORRT ISR 13,095 (1,015) | v | e 01/01/2045.
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3132QL 6N 8 |FH Q30876 - RMBS........c.cocoovrerieririeinne .| 06/01/2019. | Paydown 24,641 24,641 24734 | o 24,735 (73 [N IO 24841 | oo [ e [ e (11 IO 714 1 01/01/2045. [ 1.....ovovenee
3132QM LQ 2 |FH Q31234 - RMBS. .| 06/01/2019. | Paydown 6,273 ...6,593 (320) 02/01/2045. | 1.
3132QU 3B 7 |FH Q37993 - RMBS. .| 06/01/2019. | Paydown 33,380 ..35,668 (2,288) 12/01/2045. 1.
3132QU DC 4 |FH Q37298 - RMBS. .. 1 06/01/2019. | PaydOown.........ccvoeerieriiiinicniineis [ e | e 18,345 .19,031 (686) 11/01/2045. 1.
3136AC U5 8 |FNR 1315E EP - CMO/RMBS. .. | 06/01/2019. | PAYAOWN.......vvuvircrirerirrerrrieninens [ everiererseesseinsines | ceererneees 11,314 .11,645 (330) 08/25/2042. | 1.
3137AM NN 3 |FHR 4012A JK - CMO/RMBS.. .| 06/01/2019. | Paydown 32,946 ..33,497 (551) 12/15/2040. | 1.
3137BC R6 7 |FHR 4374B CE - CMO/RMBS. .| 06/01/2019. | Paydown 34,621 35,192 (571) 12/15/2043. 1.
3138AS 4B 5 |FNAJ1717 - RMBS. .. | 06/01/2019. | PAYAOWN. .....vvnvircrirerircerreisiinens [ erverierirseesesinsines | eoerereees 16,648 (546) 09/01/2041. | 1.
3138AX 79 5 |FNAJ6167 - RVMBS. ... | . | 06/01/2019. | Paydown 34,027 (1,087) 12/01/2041. | 1.
3138EN  HJ 1 |FNAL5632 - RMBS........ccooovmivririiriniiines .. | 06/01/2019. | PaYAOWN. .....vvvvircrirerirrirriiininens [ everienireeesnsinnines | cerererenes 13,318 (854) 08/01/2044. | 1
3138WG EZ 3 |FNAS6451- RMBS. .| 06/01/2019. | Paydown 6,444 (273) 01/01/2046. | 1.
3138WH L3 4 |FN AS7545- RMBS. .. | 06/01/2019. | PaYdOWN......coouvererirrerriinirinerirens [ e | v 114,156 (204) 07/01/2046. | 1.
3138WH LR 1 |FNAS7535- RMBS .| 06/01/2019. | Paydown 33,196 582 07/01/2041. |1
3138WH RL 8 |FNAS7690 - RMBS. .. | 06/01/2019. | Paydown.........coomeviriiricniiseiiens [ e | i 179,582 (842) 08/01/2046. | 1.
3138WJ YB 8 |FN AS8805- RMBS. .| 06/01/2019. | Paydown 23,296 (844) 02/01/2042. | 1.
3138WK 3E 3 |FNAS9796 - RMBS .| 06/01/2019. | Paydown 34,243 (64) 06/01/2047. |1
3138X3 AY 8 |FNAU3622 - RMBS. .| 06/01/2019. | Paydown 9,919 (450) 07/01/2043. | 1.
3138X3 BX 9 |FNAU3653 - RMBS. .| 06/01/2019. | Paydown 8,629 (422) 09/01/2043. | 1.
3138Y6 MY 7 |FN AX4874-RMBS.......ccccooovivmrvririernrins .| 06/01/2019. [ PAYAOWN.......ooverirririrerieisiririens | verrveesesensersnsneees | overensnnes 15,923 ((:72) ) ISR IS 15,923 12/01/2044. 1
3138Y9 S8 2 |FNAX7742-RMBS. .| 06/01/2019. | Paydown .18,479 (937) ...18,479 01/01/2045. | 1.
3140EC  S9 1 |FN BA7743-RMBS. ... |.. | 06/01/2019. | Paydown ..16,747 417 ...16,747 07/01/2046. | 1.
3140EV  4E 4 |FNBC1720-RMBS........cccoovvvvvrirerirerinnns .| 06/01/2019. | Paydown 3,803 (195) 3,803 01/01/2046. | 1
3140H1 V2 3 |FNBJ0632- RMBS. .| 06/01/2019. | Paydown 21,568 ((745) 1 [T ISP 21,568 03/01/2048. | 1.
3140Q7 L4 7 |FN CA0346 - RMBS. < | .- | 06/01/2019. | Paydown 6,043 (297) 6,043 09/01/2047. | 1.
31400A NN 6 |FN CA3096 - RMBS........cccovurrmrirmrerrcernnns .. | 06/01/2019. | PAYAOWN. .....vvvvircrirrireerieiininens [ eoveriererseesseinnines | eereresenns 49,740 (2,405) 02/01/2049. | 1
31410L UV 2 |FN 890796 - RMBS.. .. | 06/01/2019. | PaydOwn.........ccvveerieriiiiniiniineis [ v | e 17,087 (397) 12/01/2045. 1.
314120 L7 3 |FN 935150 - RMBS.. .| 06/01/2019. | Paydown 2,395 (54) 04/01/2024. | 1.
31414P M2 2 |FN 972077 - RMBS.. .. | 06/01/2019. | PAYAOWN. .....cvvmrvrerirrircirerisnineis [ erverieniseesesinsines | eeeresneens 16,334 (143) 02/01/2023. | 1.
31415M  4F 9 |FN 984722 - RMBS.. .| 06/01/2019. | Paydown 1,693 38 06/01/2023. | 1.
31416T JN 0 |FN AA9268 - RMBS. .| 06/01/2019. | Paydown 1,357 1 07/01/2024. | 1.
31418A FC 7 |FN MA1062- RMBS.... .| 06/01/2019. | Paydown 30,946 . " . (103) 05/01/2027. | 1.
314188 6J 0 |FNMA2672-RMBS .| 06/01/2019. | Paydown 62,509 ..62,509 ..62,012 ..62,001 508 07/01/2036. | 1.
31418C AF 1 |FNMA2705-RMBS.... ... | .| 06/01/2019. | Paydown 62,483 ..62,483 ..60,883 ..60,860 1,623 08/01/2046. | 1.
GREATER ORLANDO AVIATION AUTH
392274 W3 6 |ORLANDOFL . | 05/30/2019. [ JEFfEMIES. .....cveuverrererereerreirseiserins | vevereeirsesissinerinenes | v 1,660,871 | ....... 1,380,000 | ....... 1,648,382 | .....c..... 1,618,803 | ..o | e [QLONE: <) | [ B [RLURE:IS) | [N IS 1,608,614 | ...ooovcrirens | v 52,257 | oo 52,257 | ....... 46,383 | 10/01/2030. [ 1FE............
JANNEY MONTGOMERY SCOTT
66285W WH 5 |NORTH TEX TWY AUTH REV.... .| 05/30/2019. | INC revrereneenssnnnnenen | oo 519,364 | s 400,000 (2,093) (2,093) 491,206 | ..o | 028,159 | ... 28,159 | ... 18,444 | 01/01/2034. | 1FE..
79642B HM 8 |CITY OF SAN ANTONIO TEXAS . | 05/15/2019. | Maturity @ 100.00...........covverevernec. cevrneensenessnnnneenen | aeeennenn 190,000 | i, 750,000 0 750,000 | oo e | e [ o 17,036 | 05/15/2019. | 1FE..
WISCONSIN HSG & ECONOMIC DEV PERSHING DIV OF DLJ SEC
976904 L6 7 |AUTHHSGRE . [06/05/2019. [LNDING | | e 157,200 | ..coovenes 150,000 | ..o 150,000 | .oovvivrenns 150,000 | oo | e {0 O [P 150,000 | .ooovveniineris | orninns 7,200 | oo 7,200 | ......... 3,600 | 11/01/2047.| 1FE............
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENS. .....vuivieiiieiriinisissinsrsnsssisersssssesenssssssssssssenssnsssssensnnes | eoeeeed 6,736,398 | ....... 6,286,110 | ....... 6,708,556 | ........... 6,394,752 | ................. 0. (28,182) [ .cooovererennes 0 (28,182) 0 6,639,776 0 ... 96,622 | ......... 96,622 | ..... 184,777 XXX XXX
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Bonds - Industrial and Miscellaneous
12624P AE 5 |COMM 12CRE3 A3 - CMBS.... .| 06/01/2019. | Paydown . 3730 | e 3,730 (43) (43) 3,730 10/17/2045.
26442E  AA 8 |DUKE ENERGY OHIO INC. .. | 04/01/2019. | Maturity @ 100.00 . 650,000 650,000 (459) (459) ..650,000 04/01/2019.
28415P AA 2 |EHGVT 16A A-ABS .. | 06/25/2019. | Paydown . 25,489 25,489 0 0 04/25/2028.
38014B AC 3 |GMALT 181 A2B - ABS, .. | 06/20/2019. | Paydown 450,804 0 04/20/2020.
43284B AA 0 |HGVT 18AA-ABS.. .. | 06/25/2019. | Paydown . ..19,854 2 02/25/2032.
44935A AC 9 |HALST 18A A2B - ABS .| 06/17/2019. | Paydown . 60,230 0 08/17/2020.
57165A AA 6 |MVCOT 121 A-ABS... .. | 06/20/2019. | Paydown . 7,099 0 05/20/2030.
82652) AA 5 |SRFC153A-ABS ... | . | 06/20/2019. | Paydown . 8,560 3 09/20/2032.
82652K AA 2 |SRFC 171 A-ABS....ccooimririririnirreriens .. | 06/20/2019. | Paydown . 7,830 0 03/20/2034.
82653E AB 3 |SRFC 191B-ABS .| 06/03/2019. | Paydown JESTSURTUIN ERP 130,853 | .......... 130,853 29 01/21/2036.
887317 AW 5 | TIME WARNERINC.... ... | .. | 06/01/2019. | Adjustment . 255,398 250,000 | ..........242,590 | ... 244,832 07/15/2025.
89237K AE 3 |TAOT 16A A4 -ABS.....c.covvvvvrerrcrinniins .. | 06/15/2019. | Paydown . 290,649 290,649 | .......... 290,644 | .....ccco..... 290,647 09/15/2021.
927804 FH 2 |VIRGINIA ELECTRIC AND POWER CO.... |.. | 06/30/2019. | Maturity @ 100.00.........cccevuvrurerins | verrrermrrreirernninnires | vevins 1,500,000 | ....... 1,500,000 | ....... 1,611,060 | ........... 1,507,772 06/30/2019.
92903P  AA 7 |VNO 10VNO A1 - CMBS.....ccovirrmriinirnnes .. | 06/10/2019. | Paydown . 25,838 25,838 25,837 | ...... 25,831 ....25,838 09/13/2028.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ........iuuiiiiiiiiiiiiis crririsieisssisssss sttt | coneens 3,436,334 | ...... 3,430,936 | ....... 3,549,146 | ........... 3,303,173 3,426,067 XXX
8399997. Total - BONAS = PAM 4. ot | seeee 11,091,547 | ... 10,635,862 | .....11,206,458 10,645,399 .10,984,659 XXX
8399999. TOI = BOMAS. ..ttt eef e E e | s 11,091,547 | ... 10,635,862 | .....11,206,458 10,645,399 .10,984,659 XXX
Common Stocks - Industrial and Miscellaneous
00206R 10 2 |AT&T ORD .. | 04/01/2019. | Adjustment . XXX 0 XXX
002824 10 0 |ABBOTT LABORATORIES ORD. wr| . | 04/01/2019. | Adjustment . XXX e . 0 XXX .
00287Y 10 9 |ABBVIE ORD......ccccoevvmrerirriniirierieniinens .. | 04/01/2019. | Adjustment . XXX | e | e [ e | e 0 XXX [
MERRILL LYNCH PIERCE
00507V 10 9 |ACTIVISION BLIZZARD ORD..........cc.even.. .. | 06/28/2019. | FENNER & SMITH INC. 490.000 23,128 XXX | s 36,059 | ..o 22,819 | ... 13,240 | .o | e | e 13,240 | .o | e 36,059 XXX [
011659 10 9 |ALASKA AIR GROUP ORD .. | 04/01/2019. | Adjustment . XXX 0 XXX
025816 10 9 | AMERICAN EXPRESS ORD. .. | 04/01/2019. | Adjustment . XXX 0 XXX
031162 10 0 |AMGEN ORD .. | 04/01/2019. | Adjustment . XXX 0 XXX
03676B 10 2 |ANTERO MIDSTREAM ORD.. .. | 04/04/2019. | FRACTIONAL SHARES 0.400 XXX 0 5 XXX
038923 10 8 |ARBOR REALTY REIT ORD... oo | . | 06/28/2019. | GOLDMAN.. 100.000 1,212 XXX 0 1,364 XXX
03965L 10 0 |ARCONIC ORD.......ccoomrvrmmrrimimeirerierinns .. | 04/01/2019. | Adjustment . XXX 0 XXX [
MERRILL LYNCH PIERCE
049904 10 5 |ATRION ORD.....ccovvvririrrererierinnrierirenes .| 06/28/2019. | FENNER & SMITH INC. 10.000 8,527 XXX 0 8,663 XXX [
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT........... .. | 05/29/2019. | MORGAN STANLEY CO......ccocvvvure | ovrrrrrnnas 800.000 | .....co..... 11,364 XXX 1,968 [ .o | e 14,400 XXX [
060505 10 4 |BANK OF AMERICA ORD......ccccocevrrrurinnes .. | 06/28/2019. | JP MORGAN SECURITIES INC..... | .evevee. 1,990.000 | ............ 57,712 XXX 9,240 [ .ovovevrierivins | s 58,273 XXX
081437 10 5 |BEMIS ORD C| 06/11/2019. | Unknown................ 120.000 5,281 XXX (227) 5,281 XXX
084423 10 2 |WRBERKLEY ORD......cccocevvvmrrrmmrirrirrenns .. | 04/03/2019. | cooooveiieis . XXX (189) XXX
086516 10 1 |BEST BUY ORD.. .. | 04/01/2019. | Adjustment . XXX 0 XXX
09062X 10 3 |BIOGEN ORD .. | 06/28/2019. | JP MORGAN SECURITIES INC..... 120.000 28,065 XXX 4394 | e | s 40,505 XXX
097023 10 5 |BOEING ORD .. | 04/01/2019. | Adjustment . XXX 0 XXX
101121 10 1 |BOSTON PROPERTIES REIT ORD .. | 04/01/2019. | Adjustment . XXX 0 XXX
110122 10 8 [BRISTOL MYERS SQUIBB ORD . | 04/01/2019. | Adjustment . XXX 0 XXX
BRITISH AMERICAN TOBACCO ADR
110448 10 7 |REPORD C| 04/01/2019. | Adjustment. . XXX | e | e | e | e 0 [ v | e | e | eereeeesensnnens | e (1 IO 165 XXX [
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115637 20 9 |BROWN FORMAN CL B ORD.........ccccornee .. | 06/28/2019. | JP MORGAN SECURITIES INC..... 10.000 554 XXX 3) 473 . 172 I 82 | s 3 XXX [

118230 10 1 |BUCKEYE PARTNERS UNT .. | 05/29/2019. | VARIOUS 3,800.000 | ......... 155,076 XXX 85,155 | .oouereerieririnns | cerereniienns 195,317 | oo | e (40,240) | ....

125269 10 0 |CF INDUSTRIES HOLDINGS ORD .. | 04/01/2019. | Adjustment . XXX 0

126650 10 0 |CVSHEALTH ORD .. | 04/01/2019. | Adjustment . XXX 0

149123 10 1 |CATERPILLAR ORD... .. | 04/01/2019. | Adjustment . XXX 0

156700 10 6 |CENTURYLINK ORI .. | 04/01/2019. | Adjustment . XXX 0

17275R 10 2 |CISCO SYSTEMS ORD.. .. | 06/28/2019. | JP MORGAN SECURITIES INC..... | cooocvrvenes 890.000 | ..covvvnnn 48,711 XXX | 40,620 | .oovvrrrinns 38,564 2,056 | oo | i 40,620 [ .oovrvriiernnns | e 8,091

20030N 10 1 |COMCAST CL A ORD. .. | 04/01/2019. | Adjustment . XXX 0

200340 10 7 |COMERICA ORD <o | .. | 04/01/2019. | Adjustment . XXX 0

20825C 10 4 |CONOCOPHILLIPS ORD......ccocvomreriviriens .| 04/01/2019. | Adjustment . XXX 0

209115 10 4 |CONSOLIDATED EDISON ORD. .. | 04/01/2019. | Adjustment . XXX 0

22160K 10 5 |COSTCO WHOLESALE ORD .. | 04/01/2019. | Adjustment . XXX 0

222070 20 3 |COTY CLAORD.....ocoommrrmrrrerirrereerenis C| 05/01/2019. | Adjustment. 128.000 1,491 XXX | s 1,469 | oo 840 630 1,469 . 22

222795 50 2 |COUSINS PROPERTIES REIT ORD.. .| 06/19/2019. | Not Available 0.405 15 XXX | e 14 | e 13 1 14 1

244199 10 5 |DEERE ORD <o | . | 04/01/2019. | Adjustment. . XXX 0

247361 70 2 |Delta Air Lines, INC......cccccvvvreernrineirniins .. | 04/01/2019. | Adjustment . XXX 0

254687 10 6 |WALT DISNEY ORD.....cccoeververmrierrrrreerenns .. | 04/22/2019. | ITG INC....ccovvvivriririeinnircrirens 201.309 26,374 XXX 22,145 e . 0 [ oo | eeerenirenninns 22,145 | v | s 4228 | ...

260557 10 3 |DOW ORD .. | 04/02/2019. | Not Available 0.333 19 XXX 22 e . 0 22 ()]

26078) 10 0 |DUPONT DE NEMOURS ORD..........ccco.... .. | 06/03/2019. | Unknown................ 5,942.000 238,773 XXX | 238,773 | v 139,690 | ....... (16,624) | oo | ervvrererseiinins [ e (16,624) [ ..vovvrrvervrns | e 238,773 | oo | v

26441C 20 4 |DUKE ENERGY ORD .. | 04/01/2019. | Adjustment . XXX 0

26614N 10 2 [DUPONT DE NEMOURS ORD... ... | .. | 06/03/2019. | Not Available 0.333 33 XXX 32 - . 0 32 1

278642 10 3 |EBAY ORD....cccovrrmrriririirirrinnineiicrienes .. | 06/28/2019. | JP MORGAN SECURITIES INC..... | .ccoovrrenes 450.000 | ...cooouee. 17,775 XXX | s 14,256 | ..cooovvvrnneee 12,632 | oo 1,625 | .o 1,625 | .o | e 14,256 | ..o | e 3,519

281020 10 7 |EDISON INTERNATIONAL ORD .. | 04/01/2019. | Adjustment . XXX 0

28849P 10 0 |ELLIE MAE ORD «. | | 04/17/2019. | Not Available. 50.000 4,950 XXX | 4146 | o, 3,142 | ... . . 1,004 4146 | e [ 805

291011 10 4 |EMERSON ELECTRIC ORD........ccoccomnnnn. .. | 04/01/2019. | Adjustment . XXX 0

292505 10 4 |ENCANA ORD A|05/01/2019. | Adjustment 654.615 4,840 XXX e - . 0 6,377

292505 10 4 |ENCANA ORD .. | 04/01/2019. | Adjustment (654.000) (3,634) XXX . ol e . (V1 TR IR (6,371)

311900 10 4 |FASTENAL ORD......cocoomirvmrirmrererineirneninns 1 05/23/2019. | covovveirierieis . D, SR IR IO (19,086) | .......... 6,145 | oo 6,145

FIDELITY NATIONAL INFORMATN SVCS

31620M 10 6 |ORD .. | 04122/2019. [ ITG INC......oovvrerrieiereiesissienens 230.000 25,710 XXX (YA T 23,653 XXX

32020R 10 9 |FIRST FINANCIAL BANKSHARES ORD... |.. | 06/04/2019. | .....ccccoonivurrrrnerrniins . XXX (122) XXX

337932 10 7 |FIRSTENERGY ORD......c.coocrrmmrrmrrirerircens .. | 04/01/2019. | Adjustment . XXX 0 XXX

34354P 10 5 |FLOWSERVE ORD......ccccomirmmrereirerineinns .. | 04/01/2019. | Adjustment . XXX 0 XXX

35137L 10 5 |FOXCLAORD.... .. | 04/01/2019. | Adjustment . (0) XXX 0 XXX

35137L 20 4 |FOXCLBORD.... weee | - | 04/01/2019. | Adjustment. . (0) XXX 0 XXX

366505 10 5 | GARRETT MOTION ORD.......ccccoovevvmrrineee C|06/28/2019. | JP MORGAN SECURITIES INC..... 150.000 2,303 XXX (316) 1,535 XXX

369550 10 8 | GENERAL DYNAMICS ORD... ... | .. | 04/01/2019. | Adjustment . XXX 0 XXX

37045V 10 0 |GENERAL MOTORS ORD v | - | 06/28/2019. | JP MORGAN SECURITIES INC..... | c.oovvrenece 630.000 | ............ 24,275 XXX ((722) 1 ISR ISP 20,544 XXX

382550 10 1 |GOODYEAR TIRE AND RUBBER ORD.....|.. | 06/28/2019. | J>P MORGAN SECURITIES INC..... 40.000 612 XXX (30) 787 XXX [

MERRILL LYNCH PIERCE
384637 10 4 |GRAHAM HOLDINGS CLBORD.............. .| 06/28/2019. | FENNER & SMITHINC. | .o 10.000 | covorrenec 6,900 XXX | 5,783 | oo 6,406 | .....c...... (7)) (623) 5,783 | .ooveieeeienes | e 1T | s 1T | 28 XXX [
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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)
MERRILL LYNCH PIERCE
410345 10 2 |HANESBRANDS ORD .| 06/28/2019. [FENNER & SMITH INC. | o 60.000 | ..covvverne 1,033 XXX | s 115 | s 752 363 115 | s e 82)] .... (82)] ... XXX
427866 10 8 |HERSHEY FOODS ORD. ... | . | 04/01/2019. | Adjustment . XXX 0 XXX
INTEGRATED DEVICE TECHNOLOGY
458118 10 6 |ORD C| 04/01/2019. | Not Available: 160.000 7,840 XXX | s 7469 | oo 7,749 (280) 7,469
458140 10 0 |INTEL ORD....cooomiremreerieeiseirseeissineniens .. | 04/01/2019. | Adjustment . XXX 0
INTERNATIONAL BUSINESS MACHINES
459200 10 1 |ORD .. | 04/01/2019. | Adjustment . XXX | e | cevreeeeninsineniennes | e | e 0
46333X 10 8 |IRONWOOD PHARMA CL AORD............. .. | 04/02/2019. | Unknown................ 170.000 2,904 XXX 1,142 2,904
46625H 10 0 | JPMORGAN CHASE ORD .. | 04/01/2019. | Adjustment . XXX 0
478160 10 4 |JOHNSON & JOHNSON ORD v | | 0412212019, [ITGINC...o.ooeeercceeereis 280.000 38,471 XXX 2433 | oo | s 38,567
48238T 10 9 |KARAUCTION SERVICES ORD............... .| 06/28/2019. | Unknown................ 160.000 8,990 XXX 1,355 8,990
50050N 10 3 |KONTOOR BRANDS ORD.. .| 06/01/2019. | Adjustment 0.286 10 XXX 0 4
502413 10 7 |L3 TECHNOLOGIES ORD.. .o | .. | 06/29/2019. | Unknown................ 75.000 5,446 XXX | s 5446 | ...cccoon. 13,025 | ... . . (7,579) 5,446
532457 10 8 |ELILILLY ORD.....cccconmverirrrinrrirerienireens .. | 04/01/2019. | Adjustment . XXX 0
539830 10 9 |LOCKHEED MARTIN ORD. .. | 04/22/2019. | ITG INC....oevvverciciienieiiens 80.000 25,196 XXX ..20,947 5,994 | .o | i 26,941
540424 10 8 |LOEWS ORD .| 06/28/2019. | JP MORGAN SECURITIES INC..... | cccovvvernec 70.000 | coverrirens 3,827 XXX (568) 2,619
570600 10 8 |MARKETAXESS HOLDINGS ORD............ .| 06/01/2019. | Adjustment . XXX 8,452 (980)
571748 10 2 |MARSH & MCLENNAN ORD.. .. | 04/01/2019. | Adjustment . XXX 0
57636Q 10 4 |MASTERCARD CL AORD...... ... | .. | 04/01/2019. | Adjustment . XXX 0 XXX
594837 30 4 |MICRO FOCUS INTERNATIONAL ADR.... | C| 04/30/2019. | Unknown................ 0.997 12 XXX 5 12
594837 40 3 |MICRO FOCUS INTERNATIONAL ADR.... | C| 05/20/2019. | Not Available 0.827 22 XXX 0 12
594918 10 4 |MICROSOFT ORD.....ccecrvmrvrrermerireinernnns .. | 04/01/2019. | Adjustment . XXX 0
595112 10 3 |MICRON TECHNOLOGY ORD..........ccoou... .. | 06/28/2019. | JP MORGAN SECURITIES INC..... | coocvvrenee 100.000 | ..oovvvvveeee 3,859 XXX 1,167 4,340
615369 10 5 |MOODYS ORD .. | 04/01/2019. | Adjustment . XXX 0
638904 10 2 |NAVIGATORS GROUP ORD.. .. | 05/23/2019. | Not Available 20.000 1,400 XXX (10) 1,380
65339F 10 1 |NEXTERA ENERGY ORD .. | 04/01/2019. | Adjustment . XXX 0
655844 10 8 |NORFOLK SOUTHERN ORD. .. | 04/01/2019. | Adjustment . XXX 0
68389X 10 5 |ORACLE ORD .. | 04/01/2019. | Adjustment . XXX 0
717081 10 3 |PFIZER ORD .. | 04/01/2019. | Adjustment . XXX 0
718546 10 4 |PHILLIPS 66 ORD... .. | 04/01/2019. | Adjustment . XXX 0
742718 10 9 |PROCTER & GAMBLE ORD v | .. | 04/01/2019. | Adjustment . XXX 0
PUBLIC SERVICE ENTERPRISE GROUP
744573 10 6 |ORD .. | 04/01/2019. | Adjustment . XXX | e | e [ | e 0
74460D 10 9 |PUBLIC STORAGE REIT ORD........cccouc... .. 1 04/22/2019. | ITG INC.....evvveerrrerereseene 90.000 | ..ovvvrnees 19,170 XXX (K1) [T IS 17,882
761152 10 7 |RESMED ORD .. | 04/01/2019. | Adjustment . XXX 0
855244 10 9 |STARBUCKS ORD.. ... | .. | 04/01/2019. | Adjustment . XXX - . 0
87161C 50 1 |SYNOVUS FINANCIAL ORD.......ccccoomrreneee .. | 04/01/2019. | Adjustment . XXX | e | cervneeeninsineninnens | e | e 0
872540 10 9 |TJXORD .. | 04/01/2019. | Adjustment . XXX 0
87612E 10 6 |TARGET ORD....cocovverirrrireirerierineenenns .| 04/01/2019. | Adjustment . XXX 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)
87612G 10 1 |TARGA RESOURCES ORD.........cccccevuvnnee .. | 04/01/2019. | Adjustment . XXX | e | cevreeenissineniennes | s | e 0 [ v | e | e | e | e 0| e 1,274 XXX [
MERRILL LYNCH PIERCE
879010 10 5 | TEGNA ORD....cecorreircrierieereeisnineiin .| 06/28/2019. | FENNER & SMITH INC. 30.000 454 XXX | s 430 | s 326 | oo 104 | oo 104 430
88650V 20 8 |TIER REIT ORD ..| 06/17/2019. | Unknown................ 69.000 1,719 XXX | s 1,719 [ s . 0 1,719
892356 10 6 | TRACTOR SUPPLY ORD... ... | .. | 04/01/2019. | Adjustment . XXX . 0
90130A 10 1 |TWENTY-FIRST CENTURY FOX, INC...... .. | 04/01/2019. | Adjustment . 2 XXX | e | cevveeneniseineniennes | e | eeeensssenns 0
90130A 20 0 |TWENTY-FIRST CENTURY FOX, INC...... .. | 04/01/2019. | Adjustment . 2 XXX 0
903293 40 5 |USG ORD...ccorrerrrrereereriesiseesssinsiens C| 04/24/2019. | Not Available: 100.000 4,350 XXX 16 4,282
90385D 10 7 |ULTIMATE SOFTWARE GROUP ORD...... .| 05/03/2019. | Not Available 30.000 9,945 XXX 1,217 8,563
91324P 10 2 |UNITEDHEALTH GRP ORD.........ccccevrrunee .. | 04122/2019. [ ITG INC.....oovvererrieireieesiniennns 160.000 36,193 XXX 2,235 | oo | i 42,094
91529Y 10 6 |UNUM ORD. .. | 04/01/2019. | Adjustment . XXX 0
918204 10 8 |VF ORD .. | 05/23/2019. | Unknown ...457.000 | ..ccovonee XXX (20,291)
91913Y 10 0 |VALERO ENERGY ORD.....ccooormmrermiirinnne .. | 04/01/2019. | Adjustment . XXX 0
92343V 10 4 |VERIZON COMMUNICATIONS ORD........ .. | 04/01/2019. | Adjustment . XXX 0
MERRILL LYNCH PIERCE
92345Y 10 6 |VERISKANALYTICS ORD.. .| 06/28/2019. [FENNER & SMITHINC. | e 130.000 | ..ocvoenee 19,039 XXX (3,289) [ oo | e 10,886
92826C 83 9 |VISACLAORD .. | 04/01/2019. | Adjustment . XXX 0
949746 10 1 |WELLS FARGO ORD .. | 06/28/2019. | JP MORGAN SECURITIES INC..... | .ccooovirnnes 850.000 | ............ 40,223 XXX 5406 | .o | e 44,574
958102 10 5 |WESTERN DIGITAL ORD... . | 04/01/2019. | Adjustment . XXX 0
WESTERN MIDSTREAM PARTNERS
958669 10 3 |COM UNT .. 1 05/29/2019. | RBC CAPITAL MARKETS......cccovvv | wovviren 1,603.000 | ............ 46,979 XXX 22,708 | ..o | v 67,159
98978V 10 3 |ZOETIS CLA ORD.....ocvvveeremreriririniines .. | 04/01/2019. | Adjustment . XXX 0
G0084W 10 1 |ADIENT ORD 04/01/2019. | Adjustment . XXX 0
G0551A 10 3 | ARRIS INTERNATIONAL ORD... ... | .. | 04/04/2019. | Not Available 200.000 6,350 XXX (1,434) 4,680
G0750C 10 8 |AXALTA COATING SYSTEMS ORD.......... .| 06/28/2019. | JP MORGAN SECURITIES INC..... | cccoorevernees 40.000 | ..cooovrvrne 1,191 XXX 193 1,130
G1154H 10 7 |BELMOND CL A ORD ...| C | 04/17/2019. | Not Available. 110.000 2,750 XXX (812) 1,942
G2709G 10 7 |DELPHI TECHNOLOGIES ORD.. .. | D| 04/01/2019. | Adjustment. . XXX 0
G3166L 10 0 |ENSCO ROWAN CL A ORD... .. | D| 06/28/2019. | VARIOUS 103.125 879 XXX 0 2,822
(48833 10 0 |WEATHERFORD INTL ORD... .| €| 05/14/2019. | ITG INC.....oovvvmriirrnrierinerrseisenes | ervienes 1,240.000 | ..oovvrrirenns 58 XXX 2,543 3,236
G491BT 10 8 |INVESCO ORD . | 04/01/2019. | Adjustment . XXX 0
G7665A 10 1 |ROWAN COMPANIES CL A ORD... .. | C|04/11/2019. | Unknown.. 150.000 2,822 XXX 1,563 2,822
G9019D 10 4 |TRAVELPORT WORLDWIDE ORD. .| C| 05/30/2019. | Not Available 150.000 2,363 XXX (74) 2,270
MERRILL LYNCH PIERCE
G9618E 10 7 |WHITE MOUNTAINS INSURANCE ORD...|C| 06/28/2019. | FENNER & SMITHINC. | .ot 10.000 | .oooovrereee 10,214 XXX 136 8,713 | oo | e 1,501 | oo 1,501 | oo 10 XXX [
LYONDELLBASELL INDUSTRIES CL A
N53745 10 0 |ORD C| 04/01/2019. | Adjustment, . XXX 0 XXX [E
N6596X 10 9 |NXP SEMICONDUCTORS ORD......ccccouuu C| 06/28/2019. | JP MORGAN SECURITIES INC..... | ccoovvvernes 420.000 | ..o 40,997 XXX 2,054 XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous... ,047,087 XXX [ ....1,104,270 | ............815103 | ... 121,836 | ......cccceeee..0 | e 0 | e 121,836 | ... XXX XXX
Common Stocks - Mutual Funds
04314H 85 7 |ARTISAN:INTL VAL INST....cooovrvinirrnrirnens | . ‘ 04/01/2019. | Adjustment . XXX 0 oo | evverisiiessiessiisniies | ensiiesiissniesnns | eevississniesnins | envissnssnieennd0 | s 13,299 XXX |
9299999, Total - Common Stocks - Mutual Funds e erens everee ettt nnaes 0 XXX [ (] R 0| o0 | 0 | 0 0 0 0 0 {0 [PTRRRRON o I OO 13,299 XXX XXX
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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)
9799997. Total - COMMON SEOCKS = P 4. ssnisiins | eoeissss sttt snssssnsens | snnsan 1,047,087 XXX ] 1,104,270 | coovovin 815,103 | ...... 121,836 | o0 | 0 e 121,836 | .o [ I 1,104,270 | ......... 1,587 |...... (58,770) | ........ (57,183) [ ... 30,859 XXX XXX
9799999. Total - Common Stocks.. N 1,047,087 XXX ] 1,104,270 | ............815,103 | ...... 121,836 0 0 [ 121,836 |0 | 1,104,270 | 10587 (58,770) | ........ (57,183) | ........ 30,859 XXX XXX
9899999. Total - Preferred and Common Stocks N 1,047,087 XXX ] e 1,104,270 | .............815,103 | ..... 121,836 w0 0 [ 121,836 |0 | 1,104,270 ] ... 1,587 | oo (58,770) | ........ (57,183) | ........ 30,859 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS.............ccciiiriiiies  coreeineireeissesseieeseeeseeessssssssessessssessessessssesssesssesssns | aeves 12,138,635 XXX ....12,310,728 | ........11,460,502 | ...... 121,836 | ........ (LN a4D ) p— (U 57,065 |....cccoereen0 | ... 12,088,929 | ........1,587 | ....... 48118 | ......... 49,706 | ..... 276,145 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.




statement for June 30, 2019ofthe. MIOTORISTS COMMERCIAL 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 June 30, 2019 of the MOTOR|STS COMMERC'AL MUTUAL |NSURANCE 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 Overnight FUNQ...........cociiiiiiiiiiii s

343,668

7499999.  Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..343,668 XXX

7799999, Total - COMMON STOCK. ........ivuiveiieiteieiiiiitscet stttk es sttt n ettt ssesnssnsa 343668 | ......................343,668 | .....ocoennnnnnn 0

7899999.  Total - Preferred and COMMON SEOCK...........ovoviiieeieeiieiciieieeete ettt enneenees ..343,668 XXX
343,668 XXX

9999999, TOHAIS. ... reruirieiieiieeieieesi ettt
General Interrogatories:

1. The activity for the year:  Fair Value §.....343,668  Book/Adjusted Carrying Value $.....343,688
2. Average balance for the year:  Fair Value $.....990,367  Book/Adjusted Carrying Value $.....990,367
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10




statement for June 30, 2019ofthe. MIOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggre

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

gate on Line 10 of the Assets page).

1

CUSIP Identification

2

Description

3

Code

4

NAIC Designation
and
Administrative
Symbol / Market
Indicator

5

Fair Value

6

Book/Adjusted
Carrying Value

Maturity
Date

General Interrogatories:

1.
2.

The activity for the year:  Fair Value §........
Average balance for the year:  Fair Value §

NONE

QE11




Statement for June 30, 2019 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
The Bank of NY Mellon ..o Pittsburgh, PA.......coivireirecceneens | v [ | | 4,096,701 | ............. (817,294) | ..o (816,817)| XXX
PNC BanK........cvemermerireeriseierisessesieneseens ColUMDUS, OH......couvvmeerrieriierieeeneessssisenies | e o [ e [ s 14,618 | oo 14,618 | oo 14,618 | XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepoSitories. ........covwreerrresenrnenereinss XXX XXX [ESSRO SR XXX
0199999. Total Open Depositories............cccouuniiiniianes XXX XXX [ 0 ... 0 XXX
0399999. Total Cash on Deposit.......... XXX XXX [ 0. 0 XXX
0499999. Cash in Company's Office... XXX XXX XXX XXX XXX
0599999. Total Cash...........cccevevrirercnnn. XXX XXX .. 0. 0 XXX

QE12
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Statement for June 30, 2019 of the MOTORISTS COMMERCIAL 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|

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 [FIRST AMERITRS OBG V...ooooovovveeeoeoooseseosseeseeesessessseseessesesssseessesesssesesssssseesseeeessessssses e s e sesessesse s e e s eesessessssesse s eesesssssss e eesesessessesseeseeeees eteeeseteees et e eeseeeeesessees s seeesesesseseee s eeseeseessssesessss | eevesoneresin 02/04/2019....... 2.080 | | T OOl O

94975H 29 6 |WELLS FRGO TREASURY PLUS CL I MMF ...cccccevrteeeeeteseeeseesesesessesssesesesesseseseesssesesessseseses ettt bbb Sk | e . |02/04/2019....... 2180 | e | e 0
8599999. Total - Exempt Money Market Mutual Funds @s Identified DY the SVO.............c.uic s iE bbb ieEs LR | 1
All Other Money Market Mutual Funds

316175 10 8 [FIDELITY IMM:GOVT loooioioooooeooooeoeoeeeoeoeoeee, 06/28/2019....... 2.250 5,681,733

60934N 20 3 |FEDERATED INS PR OB INST .... | 06/01/2019....... 2410 223,336

711991 00 O |TD BANK DEPOSIT SWEEP - |06/03/2019....... 100,068
8699999. Total - All Other Money Market Mutual FUNS.............c.coocuririiniiriissscs i 6,005,137
8899999. Total-Cash Equivalents 1 L | 6,005,137
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