PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

O
QUARTERLY STATEMENT

As of June 30, 2019
of the Condition and Affairs of the

MOTORISTS MUTUAL INSURANCE COMPANY

NAIC Group Code.....291, 291 NAIC Company Code..... 14621 Employer's ID Number..... 31-4259550
(Current Period) (Prior Period)
Organized under the Laws of OH State of Domicile or Port of Entry OH Country of Domicile  US
Incorporated/Organized..... November 8, 1928 Commenced Business..... November 27, 1928
Statutory Home Office 471 EAST BROAD STREET .. COLUMBUS .. OH .. US .. 43215
(Street and Number) (City or Town, State, Country and Zip Code)
Main Administrative Office 471 EAST BROAD STREET .. COLUMBUS .. OH .. US .. 43215 614-225-8211
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Mail Address 471 EAST BROAD STREET .. COLUMBUS .. OH .. US .. 43215
(Street and Number or P. O. Box) (City or Town, State, Country and Zip Code)
Primary Location of Books and Records 471 EAST BROAD STREET .. COLUMBUS .. OH .. US .. 43215 614-225-8211
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Internet Web Site Address ENCOVA.COM
Statutory Statement Contact AMY E KUHLMAN 614-225-8285
(Name) (Area Code) (Telephone Number) (Extension)
ACCOUNTING@ENCOVA.COM 614-225-8330
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title
1. DAVID LYNN KAUFMAN CHIEF EXECUTIVE OFFICER 2. MARCHELLE ELAINE MOORE SECRETARY
3. JAMES CHRISTOPHER HOWAT TREASURER 4. THOMAS JOSEPH OBROKTA JR. PRESIDENT
OTHER
GREGORY ARTHUR BURTON EXECUTIVE CHAIR TERESA MARIE KING CHIEF CLAIMS OFFICER
JOHN CHRISTOPHER KESSLER CHIEF STRATEGY OFFICER ANTHONY LASKA CHIEF INFORMATION OFFICER
WILLIAM JOSEPH MCGEE JR. CHIEF RISK OFFICER MARCHELLE ELAINE MOORE CHIEF LEGAL OFFICER
DIRECTORS OR TRUSTEES
W. MARSTON BECKER JOHN JACOB BISHOP YVETTE MCGEE BROWN GREGORY ARTHUR BURTON
KEVIN JOSEPH CRAIG THOMAS VINCENT FLAHERTY ARCHIE MASON GRIFFIN SANDRA WERTH HARBRECHT
DAVID LYNN KAUFMAN DAVID LEE RADER ROBERT CHARLES SMITH STEVEN FRANK WHITE
State of........ OHIO
County of..... FRANKLIN

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the
enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement.

(Signature) (Signature) (Signature)
DAVID LYNN KAUFMAN MARCHELLE ELAINE MOORE JAMES CHRISTOPHER HOWAT
1. (Printed Name) 2. (Printed Name) 3. (Printed Name)
CHIEF EXECUTIVE OFFICER SECRETARY TREASURER
(Title) (Title) (Title)
Subscribed and sworn to before me a. Is this an original filing? Yes [X] No [ ]
This 7th day of August, 2019 b. Ifno: 1. State the amendment number
2. Date filed

3. Number of pages attached




Statement for June 30, 2019 of the MOTOR|STS MUTUAL INSURANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | seseeeennrenne 664,781,841 | ..o | s 664,781,841 | ..covveenn 654,241,684
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON SOCKS. .. ..eeurerrerrereeeseesesesisessssssesssesssssesssssssssessesssssssssessessssssessessssssessessanssns | ssesssessessnes 286,608,449 | .......coovvrerrennen 244125 | oo 286,364,324 | .....cccovvene 253,799,543
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......oeveveieieieeiseee ettt sttt s sesans | sevsesssnsesass 27,021,211 | oo | v 27,021,211 | oo 28,032,376
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES)......vvveviieiecisiseteie ettt sttt bbb ss s bbb snsns | sensessessssansenas 1,781,436 | oo | e 1,781,436 | .oovveerrnene 1,790,594
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......coovvvvrecirerieieieiese s | coeveeseisssesaenns 1,970,914 | oo | e 1,970,914 | oo 1,053,370
5. Cash ($.....(36,347,434)), cash equivalents ($.....18,956,159)
and short-term investments ($.......... 0) ettt ennns | enteeenienins (17,391,275) [ oo | cereeeeineeneens (17,391,275) | ..evreeenee 20,550,622
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESLET @SSELS......c.uuuverrrirriierieceieriees sttt st eessennes | ersseestenenens 142,740,691 | c.oovvvverienne. 32,391,626 | ...oocorverenn. 110,349,065 | ...t 104,486,784
9. ReCeiVabIES fOr SECUMHIES. .......c.uurveeiirriiriiriiiierirreres bbb ssennins | sesiesiesiesinens 1,325,144 | ..o [ s 1,325,144 | .o 225,041
10.  Securities lending reinvested collateral @SSEtS...........cvviivreiiiiieieieesie e sees | cerereseiesienns 1,715,606 | .ovvvevceeeeecveeseiieees | e 1,715,606 | ..ovovvvreereeeseieies
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c..rurrrrmnerennrinecinermeseieerineeses | veeeeenees 1,110,554,016 | ......cccovvneene 32,635,752 | ..oovvvennee 1,077,918,265 | ............ 1,064,180,014
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........cceecvees | cerrerrerrirennns 56,006,069 | .....ccovverrrreriinnn 2,800 | .o 56,003,269 | ..coovvirrnnns 48,394,901
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....3,258,000 earned but unbilled premiums)..........ccc.coecvee | covvvrerronnne. 121,123,795 | oo 2,428,347 | oo 118,695,448 | ......cooe. 117,201,076
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cccevevevereeeiee et eeeeeeesesssvesssesssesasseneees | ceesesssesernens 53,885,043 | ..o | e 53,885,043 | ...ccvovvnnee. 44,593,596
16.2 Funds held by or deposited with reinsured COMPANIES............cccovvvveiriererereeiereseeies | eveireienanns 232,087,818 | ..oveeeveeeeeeeeeeeeeeeiens | v 232,087,818 | ......co....... 221,575,737
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s (0 2,203,754
18.2 Net deferred taX @SSEL...........vvrirrieririceeerieceees st sessessnns | sesssssessnesesans 70,618,736 | ..covvverncenne. 51,818,235 | ..ovvrvrerirs 18,800,501 | ..cvorvrvrnens 35,669,126
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWarE............ccccueuerieerieiiniieieeieeeie s | everieiesiesns 30,148,963 | .....cccvvnee. 28,422,506 | ...ocovererrnn 1,726,457 | coooverre 1,772,370
21, Furniture and equipment, including health care delivery assets ($.......... (1) ISR TUURUUUN IDSTTTRRRRRO 4,439,708 | ..ocvoevrran 4,439,708 | ..o 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............cccovuereerieiiecsiseeseseieens | e 47,482,109 | .ooovoieieeeeeeee e | e 47,482,109 | .o 18,474,315
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieeirieieeeeeesenesines | ererisiisienans 65,431,132 | oo 8,970,987 | .cooovveriernias 56,460,144 | ....cccovvnnns 52,839,006
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verurerienrereieiiesinsieesesseeeesssessssesssesssssssssssessssssns | seesnsessens 1,797,032,336 | ..covvvrnnee 128,718,334 | ..ccvveve. 1,668,314,001 | ..coovvnvve 1,612,580,695
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......euuveiirerirreireeeeeseseseeessesssstsesssssssssestessssssessessssssesssssssssssessessnns | sssessesenes 1,797,032,336 | .ooovvrernen. 128,718,334 | ..o 1,668,314,001 | ........c.n. 1,612,580,695

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501. ICOLI cash SUIMENAET VAIUB..............c.cveueeeieeeieieve et esestesee et ses st s st sesseaesenas | caevesassesensnans 43,256,350 [ ..ooovovieeriieeeieieneeieeeen | v 43,256,350 | ....coccvevernnne 37,847,337
2502. Pooled general eXpenses rECEIVADIE. ..........c.cviuiviiieieiiciese et | ssresesissessenas 12,090,817 | .oveoveeeeeieseeneeiees | covrieseseinnnns 12,090,817 | coveverine 13,831,768
2503. Equities and deposits in pools and @sSOCIAtIONS............c.c.euiviveieieieieieeisesse e seeseseies | cveesessssesseseeseees 595,756 | .ovveeveverereieieesieeiinis | e 595,756 | ceoveevierirerieinns 591,864
2598. Summary of remaining write-ins for Line 25 from overflow page..........ocoeeeeiereieseeiies | ceveveiseiesienns 9,488,209 | ..covvirerieirns 8,970,987 | .coovvereririrnns 517,222 | oo 568,038
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuererirmeeniresseresessssensssssesssenes | corenssssessnns 65,431,132 | oo 8,970,987 | .coovvvrrvcrenne 56,460,144 | ....cocoovvecs 52,839,006




Statement for June 30, 2019 of the MOTOR|STS MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident Year $.....89,924,996)...........cccomvirrieriinreeeeiesississsssssses s s ss st as s ssesssessssssnssnssnsses | srresseessnnssesseaniens 512,567,749 | coovvvreeerree 500,780,495
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceviurieireiiriiieeiseesies st sssssssessssens | evesssesssssessesssssseas 40,275,790 | covovvrereereienie 28,316,865
3. LOSS AUIUSIMENT EXPENSES.......vuiviiveieiictieeie ettt bbbttt et bbbt b s bbb sae st bes s snnns || evsesisbessessesessinaanea 90,719,349 | oo 91,051,094
4. Commissions payable, contingent commissions and other similar charges 10,896,739 13,735,592
5. Other expenses (excluding taxes, licenses and fees)..........coevreerrrurrenrennenns 19,632,433 25,287,957
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........ceurverrriieieinsieiie st sessessesies | eesiesssssesessssessenes 2,835,478 | oo 5,072,725
7.1 Current federal and foreign income taxes (including $.....2,777,570 on realized capital gains (I0SSES))...........evvvrrrrrrrerrmereeess | wovrvvressiesisessisssinns 156,172 | oot
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 $.....3,552,000 and interest thereon $.....1071,878..........c.ororoeceeeeeeeeeeeeeee e ssesssnsaens | cveeesseessesseesseesseeeses 3,552,000 | coocveerereieeeieenas 726,000
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....324,415,607 and including

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

including $.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccveuriereirrinieneeeeineneeeiseieeseeneis | cereesneeneseeneeneenns 154,562,244 | .....ovvirrn 156,011,014
10, AVANCE PIEMIUM.....oveeiecveeeeeeierietetes et s bt s bbb sess s s ss b s st s s s s st b st s et st es s s bes b s s sse s s stessessnsnsensessesanes | svessesssssessssnsestessenas 2845417 | oo 2,952,942
11.  Dividends declared and unpaid:

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

112 POICYNOIAETS. ...ttt bbbttt bt nnt st | aeisessenss sttt 1,272,148 | oo 1,496,510
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........cccovvcvevreviiereeieieiseisire s ses s ssesssssssesseses | evesessesssssessssnsesans 48,273,598 | oo 58,775,958
13.  Funds held by company under reinsurance treaties.... ...213,052,603 199,640,602
14, Amounts withheld or retained by company for aCCOUNt Of OtNEIS...........evuririrerriri st ssssstsnssesss | ceseessssssessesssseeseens 6,608,819 | .oovovrerrrrerrrireins 6,601,066
15.  Remittances and items NOt AlIOCAIEA. ...........curuiuiiiir ettt bbbttt | ebebsessesbsee st 838,515 | .o 1,393,422
16.  Provision for reinsurance (including $.......... 0 COITIEA). et sttt ssssssnsnsestens | snssssessessssssessastssssnssantsnssnssessanes | sesestessanssesses s s en st nt s eeee
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, Drafts OULSTANAING. . ..cvuveeeceeiiec ettt sttt en st ensns || seeissssantsnenasentenennsrees 112,069 | ..o
19.  Payable to parent, subsidiaries and affllates...........cccveueiriiririiice ettt enas | erreeresi et ees 23,890,558 | .o 7,682,543
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYabIE fOr SECUMHES. ......cvuevrieerisciiesiesiscics sttt bbbttt s s s b stensnnans | oessestessessessensnseesens 1,260,947 | oo
22, Payable for SECUMHES IBNAING. .......vurerirreereieiieerciee ettt sttt sttt ss st nssessentensnssns | oeesesssssnessessnssnnssesens 1,715,606 [ .ovovoeeecieeeeceeeee e
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25, Aggregate WIite-inS fOr lIADIHIES. ...........cevvrveieiiesicie ettt sttt n s ssnsessentenes | sssssessessensssssassansans 66,021,943
26. Total liabilities excluding protected cell liabilities (LIN€S 1 through 25)...........cueeiiririnerereieeiseesseeseese s ssssssssesses | soeeessenessnssnsenees 1,201,090,176
27, ProteCted CEll HADIIIES. .......cvvuiveericieices bbbttt | ebsmb st
28.  Total liabilities (LINES 26 GNA 27)........ocieieeireireiseise sttt bbbttt ettt sttt enssenssenssenns | sesiessssssssseseseas 1,201,090,176
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI STOCK. ......eueeeceeieiecieie ittt bbbk sttt sb st e bsnnss | setseesestaseebsee s st es s st et estenbenes | eesesteetessessees e b sttt e
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNQ@SSIGNE fUNAS (SUMIUS).......cvuvererrerrireresrisnisesessssessessssssessssssssssssessssssessesssssessessassssssessssssssessessssssessesssssessasssssessessenssessessansns | sssessassssssessassnsnns 467,223,825 | oo 449,854,944
36. Less treasury stock, at cost:

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

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

37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........cvrurrrrrrerrurrrrrirsenesnseseeessesessssessessssssesssssssssssssssesssssssssessssssessessns | sssesssssssssesssssssss 467,223,825 | .o 449,854,944
38.  Totals (Page 2, LINE 28, COl. 3)......ccuieiiiiiiciiic ettt nsnnns | aeiiesniesi e 1,668,314,001 [ ..ooovvvirrrrnn. 1,612,580,692
DETAILS OF WRITE-INS
2501, Retiree benefit ODIGAIONS. ........ccovvueiiericiicisciie ettt sttt saensensans | srenressestens et neas 49,366,367 | coovverrerreieirrieninne 45,522,964
2502. Pooled general EXPENSES PAYADIE..........c.cciurieieiiiirieieseiesie ettt ettt tennenn | sreseenstensenetntenans 11,145,372 [ oo 14,365,174
2503, MiSCEllAaNEOUS ADINHIES. ..ottt ssssntsssensnnes | enninenensnnsnseensensness 3y 088590 | werseesrrrersersrsrerenes 1,910,980
2598. Summary of remaining write-ins for Line 25 from oVerflow PAGE..........ccvvevievcircreeerceeeeesieeeseesesse s sssesssssssessssessesinsenss | vevessesenissssssnssninnsens 1,021,274 | oo, 1,401,844
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)........uuuiuuieriieiieiieie et | onessssssssssseesneas 66,021,943 [ ..o, 63,200,962

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 MUTUAL INSURANCE COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME

1. Premiums earned:
1.1 Direct............... (written $ 207,305,127 219,510,998 437,603,754
1.2 Assumed......... (written $ ..331,340,324 ....333,620,809 661,930,359
1.3 Ceded.. . (written $ ..366,040,862 ....376,260,123 747,419,905
14 Net . (written $ 172,604,588 176,871,684 352,114,208
DEDUCTIONS:

2. Losses incurred (current accident year $.....126,817,770):
2 DIMBCE....eoee ettt s ettt et ettt st st n st st s st stensansensaensnsans | eveeseesienies 132,213,695 | .ooovvvevee 111,119,019 | oo 232,932,375
2.2 Assumed. . ..184,299,056 ...187,023,251 | . 370,385,641
2.3 COAB. ..ottt ettt ettt et e st a st se st b aes st stentnsaenes | sressessesians 216,138,617 | .............. 203,247,148 | .............. 412,024,690
A NBL.....oeeee ettt A ettt e a e st sten s saensantensaenes | seessestentins 100,374,134 | ..o 94,895,122 | ...ocouve. 191,293,326

3. Loss adjustment expenses incurred.. ....26,552,106 |... ..20,275,890 |. ...48,998,325
4. Other underwriting EXPENSES INCUITEM..........curueiuierireireiereeeeseesetee st ess st sse st et s sttt sess st st ess e ssnssans | snsbsesssssasenns 58,342,290 |...overrerenes 29,082,787
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7)......ruueieiurirerircieiseineineeeciseese s iessessssssesssssssssssesssssess | seeneesessesens (12,663,942) .......coovenn.. 32,617,885
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuiieiiiiieice sttt s s sssensas | srsessesissesaens 18,021,174 ..o 14,753,871 | .o 34,912,412
10. Net realized capital gains (losses) less capital gains tax of $.....(66,3571).......cceruuerrurrrrrerreeieeieeieeiessessessesssesseessens | sresreesieessssseas (340,351 oo 1,200,868 |................ 13,756,722
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cviviuiieiciieieeeie ettt ssse st nsns | sbessesnsnsenns 17,680,823 |...ccovvevneee 15,954,739 |...cooevrrnen 48,669,133
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged Off $....57,871)......vurreereereeriereereessseseesssssssesssessssesssesesesssssssssssssnss | seerssenssensssnssnses (57,671) .(418,662)] . ...(419,234)
13. Finance and service charges not included in PrEMIUMS...........ccovevrriviieerieieeeese et sses st ssssssssssessnsses | evsesssssssessesnsan 656,023 |... ...608,564 |. 1,181,841
14. Aggregate write-ins for MISCElANEOUS INCOME. ... vt ssssssessenssssssssessesssnssnsss | eresssssassassssses 5431,200 | .o (235,395) 6,480,579)
15. Total other income (LINES 12 thOUGN 14).......vucvivieeeeieeseeiese ettt sse s bt s s b s s seeses | sressssessssnssanes 6,029,552 | ..o (45,493) .o (5,717,973)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15). ...ttt ettt stesaens | evsesasssnsinees 11,046,433 |...ovvevennn 48,527,131 | ..ooverernee. 60,790,087
17. DivIdends t0 POIICYNOIABTS..........ccveevcveeeee ettt bbbt b st s e b s s ssess s s sssenss | ssssessssnsassesansan 607,799 | 1,273,486 [....cocveveee 2,200,089
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17)........coieicurireiieieieie ettt seste s besss s s s sesns | evsessssssssns 10,438,634 |....ccoevvvnen 47,253,645 |................. 58,589,998
19. Federal and foreign iNCOME taXES INCUITEM. ...........evueveuireieieieisee ettt sse bbbt se st st nbns | sresssessssassaes 2426277 | oo (2,649,808)] ...ccovvveenes (4,686,042)
20. Netincome (Line 18 minus Lin€ 19) (10 LING 22)..........ccoeviuivrireiereerieesieiesesstese et sesses s sesssssssssenes | cvesresessensennns 8,012,357 |...ccouuan. 49,903,453 |............... 63,276,040
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. ..449,854,944 ....460,665,899 | . 460,665,899
22. Netincome (from Line 20).........ccoevvrirererrerererierrirennn. .49,903,453 |. ...63,276,040
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of §
25. Change in net unrealized foreign exchange capital gain (loss)
26. Change in net deferred INCOME AX.........curerirerieiieeieteee ittt ettt sttt
27. Change in NONAAMIKEA @SSELS........c.uvurerririereieieeereire ettt bbbttt
28. Change in provision for reinsurance..
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
30. Surplus (contributed to) withdrawn from Protected CEllS............ooiuriririnirinreeree et
31. Cumulative effect of changes in accounting PrNCIPIES........c..c.cuiueiveieiiieie e
32. Capital changes:

33.

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

3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to surplus

Surplus adjustments:

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

33.3 Transferred from ca

Dividends to stockholders
Change in treasury stock

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

................. 17,368,881

................. 22,934,504

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

.............. 467,223,825

.............. 483,600,403

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

0501.
0502.
0503.
0598.
0599.

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

1401.
1402.
1403.
1498.
1499.

Change in ICOLI cash surrender value..
Interest on assets other than securities.

Miscellaneous service fee:

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

TR

3701.
3702.
3703.
3798.
3799.

Net change in retiree benefit obligations

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 MOTOR|STS MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance ....156,557,096 ..148,330,213 | v 326,431,180
2. Netinvestment income... ..19,967,284 16,153,241 ....38,944,398
3. MISCEIIANEOUS INCOME.........ooviieieiiciciesieie ettt ettt bbbt bbbt bt ss st ensesenans | disbessesnsansenas 6,029,552 | ..oooveriririnnen. (45,493)| c.ocvvva (114,411,262)
4. Total (LINES T HIOUGN 3)...eoeeierieieieseie ettt sttt sentnen | snesessessnnens 182,553,933 | ..o 164,437,961 | .coovvvvenee. 250,964,317
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 88,141,210 | .oovverevvririnnne 175,606 | ..oovvvrvennns 45,540,317
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............ccvvveveercvriveiciiciiiens | cevereiieteeiesieeessssseseiens | cveesessessssssssssessssssesess | sressssssssssssessessssessesessnes
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........ccovviveieiriirreieeeie s | srerseesssensenns 96,718,991 | ..ovevrrrnens 46,743,397 | woovvvrvinne 124,406,600
8. Dividends paid t0 PONCYNOIAETS.........ccueiireiricieieice sttt ae s b s s snansenns | snsesessssssesnsesens 832,161 | oo 2,983,860 | ....ccovrivernnn 4,126,879
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ....(13,863,253) ...(14,172,606)
10, Total (LINES 5 throUGN 9).......eurvueecerricieereie ettt sttt sttt ss e ssnssantns | seesssssesene 185,692,361 | ...vvovvenenes 36,039,610 | .ooovvuvnee. 159,901,191
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccouieviiiiiiiiericeeeece et eve s besesnns | snsesessssesanans (3,138,428) | .....ccocvue 128,398,351 | .....ccoceeee. 91,063,126
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS...eeieeeei ettt bbbttt ents | seneeniesteneas 92,018,719 | .oeoveene 61,538,825 | ...ovvvevenee. 170,831,757
1202 SHOCKS . .ottt | s 4,822,248 | ......cccouen. 12,280,845 | ..ovvvvrenene 72,858,298
12.3 Mortgage loans
124 REAIESIALE. ..ot | ernes et 1,334,999 | ..o | e 1,238,556
12,5 Other INVESIEA @SSELS.........cvuirieciriicicie ettt bbb bbbt | sbeinensnssesiees 7,224,366 | ...coovvveeenne 3,949,117 | v 15,808,545
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............cc.ocuvivevevceveesicseereeeeiees | e 0 [ ooreereeeeeeseeiniees | e
12.7  MISCEIIANEOUS PIOCEEMS. .......oucvueveiiiiciiiieie ettt sttt sttt bensesens | crsssensssssssneas (1,100,103){ ....coovvvven. (13,435,288) | ...ovvveririiann 466,020
12.8  Total investment proceeds (LINES 12.1 10 12.7) ...ttt sessssssnaes | evessssssanns 104,300,230 | ...ccovvevneee 64,333,499 | .....ccco.. 261,203,176
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt s st | sesessestentans 103,595,154 | ...ooovvvnee. 175,020,982 | .......co...... 263,941,333
1312 SHOCKS .ottt | Shnesens e eees 8,059,340 | ..cccoovvrrnnn. 14,224,760 | .ovvovvrenen. 85,682,128
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
1314 REAIESIALE. ...t | Sbeebnes s s 1,305,123 | oo 911,073 | v 2,591,371
13.5  Other iNVESIEA @SSELS........cvucvceeieciceceie ettt ettt s s ss s nsnns | esseseesssesseses 9,717,066 | .......co.c..... 14,662,055 | .......ccco.c.... 18,573,255
13.6  MiSCEIIANEOUS @PPIICALIONS. .......cvuiriirieiieicirire ettt en s st sn s st ssntnts | ersssansesnsantas (1,260,947) | ..oooverirrrnnans (2,924,034) | ...coovvrieiirinens 75,966
13.7 Total investments acquired (Lines 13.1 to 13.6)... 121,415,735 ...201,894,836
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14)........cccorurrrrrinerrininineieeeeneieseeessesesessenes | eeveessseneens (17,115,505) | ....c.onvcne.. (137,561,337)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUrplus, 1SS treasury StOCK............cccoeviieriicreiieceiecs e
16.3 BOITOWED FUNGS. ...ttt bbbt
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (PPHEA)..........cuueriueriuerirerierisrrieieisiessess bbbt | eebssssssisenes (20,412,087) | ..cvovvennene (22,470,722) | .oovvvvvinnene 16,631,315
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovruneees (17,687,964) | ................ (14,470,722) | ..o 17,357,315
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvevvrrns | vovvvirerinninns (37,941,897) | .oovvvveenne (23,633,708) | ..ovvvverenes (1,240,436)
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ....vvreeririrririeireesssis sttt s s ss st ettt sse s ess s sesssnsessessenssssessansnsns | sessssessessonens 20,550,622 | ...coovvvnene 21,791,058 | ...cooovvernee 21,791,058
19.2 End of period (LINe 18 PIUS LINE 19.1)....ccu ittt sttt bbbt sssenes | erbsesssnssnnees (17,391,275) | cvovvernnes (1,842,650) | ....oovvvvnvnne 20,550,622
|Not(-:': Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 ettt E e E R REeeE RS R SRR 4SE AR R AR Ef e R R e et eeE e nEenE et entenseesnensentanssnnses | srsententnsensantansnnsensantnns | snssessentensanssentensanssensentane | nessssessentensasstensantanereneas
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Statement for June 30, 2019 of the MOTOR|STS MUTUAL INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

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

SSAP FIS FIS
# Page Line# | Current Year to Date 2018
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 8,012,357 |$ 63,276,040
(2) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ $
(3) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 8,012,357 |$ 63,276,040
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 467,223,825 |$ 449,854,944
(6) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ $
(7) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 467,223,825 |$ 449,854,944

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

C. Accounting Policy

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

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

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

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

Note 3 — Business Combinations and Goodwill

No significant changes

Note 4 - Discontinued Operations

No significant changes

Note 5 - Investments

D. Loan-Backed Securities

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

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

(3) Recognized OTTI securities
The Company did not hold any current year other-than-temporary recognized losses.
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Statement for June 30, 2019 of the MOTOR|STS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(4) Al impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 7,181
2. 12 Months or Longer $ 785,876
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 7,117,198
2. 12 Months or Longer $ 35,204,021

(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.

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 $ 1,715,606

Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

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

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

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

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

Working Capital Finance Investments

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

Not Applicable

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

Note 7 — Investment Income

No significant changes

Note 8 — Derivative Instruments

No signficant changes.

Note 9 — Income Taxes

No significant changes

Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant changes

Note 11 — Debt

B.

FHLB (Federal Home Loan Bank) Agreements

(1) Nature of the FHLB Agreement
The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati, Ohio. Through its membership the Company has access to cash
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Statement for June 30, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

()

@)

(4)

advances in the amount of $50,000,000. The Company calculated this amount in accordance with current FHLB capital stock holdings and collateral. It

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

FHLB Capital Stock

a. Aggregate Totals

1. Current Year to Date

1 2 3
Total General Protected Cell
2+3 Account Accounts
(a) Membership Stock — Class A $ $ $
(b) Membership Stock — Class B 2,580,129 2,580,129
(c) Activity Stock 142,080 142,080
(d) Excess Stock 268,991 268,991
(e) Aggregate Total (a+b+c+d) $ 2,991,200 |$ 2,991,200 |$
(f)  Actual or estimated borrowing capacity as
determined by the insurer $ 50,000,000 XXX XXX
2. Prior Year
1 2 3
Total General Protected Cell
2+3 Account Accounts
(a) Membership Stock — Class A $ $ $
(b) Membership Stock — Class B 1,644,972 1,644,972
(c) Activity Stock 29,040 29,040
(d) Excess Stock 365,288 365,288
(e) Aggregate Total (a+b+c+d) $ 2,039,300 |$ 2,039,300 |$
() Actual or estimated borrowing capacity as
determined by the insurer $ 50,000,000 XXX XXX
b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year to
Membership Date Total Not Eligible for Less than 6 Months to Less | 1toLess Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3t05 Years
1. Class A $ $ $ $ $ $
2. ClassB $ 2,580,129 |$ 2,580,129 |$ $ $ $
Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
3
1 2 Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year to Date Total General and Protected Cell
Total Collateral Pledged (Lines 2+3) $ 54,163,360 54,851,377 |$ 3,552,000
2. Current Year to Date General Account
Total Collateral Pledged 54,163,360 54,851,377 3,552,000
3. Current Year to Date Protected Cell
Total Collateral Pledged
4. Prior Year Total General and Protected Cell
Total Collateral Pledged $ 55,254,014 56,068,403 |$ 726,000
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
1. Current Year to Date Total General and Protected Cell
Total Collateral Pledged (Lines 2+3) $ 54,163,360 54,851,377 |$ 3,552,000
2. Current Year to Date General Account
Total Collateral Pledged 54,163,360 54,851,377 3,552,000
3. Current Year to Date Protected Cell
Total Collateral Pledged
4. Prior Year Total General and Protected Cell
Total Collateral Pledged $ 55,254,014 56,068,403 |$ 726,000
Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Year to Date
1 2 3 4
Total General Protected Cell Funding Agreements
2+3 Account Account Reserves Established
(@) Debt 3,552,000 3,552,000 XXX
(b) Funding Agreements
(c) Other XXX
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Statement for June 30, 2019 of the MOTOR|STS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1 2 3 4
Total General Protected Cell Funding Agreements
2+3 Account Account Reserves Established
(d) Aggregate Total (at+b+c) 3,552,000 3,552,000
2. Prior Year
1 2 3 4
Total General Protected Cell Funding Agreements
2+3 Account Account Reserves Established
(a) Debt 726,000 726,000 XXX
(b) Funding Agreements
(c) Other XXX
(d) Aggregate Total (a+b+c) 726,000 726,000
b.  Maximum Amount During Reporting Period (Current Year to Date)
1 2 3
Total General Protected Cell
2+3 Account Accounts
1. Debt $ 20,552,000 |$ 20,552,000 |$
2. Funding Agreements
3. Other
4. Aggregate Total (Lines 1+2+3) $ 20,552,000 |$ 20,552,000 |$

c.  FHLB - Prepayment Obligations

Does the Company have Prepayment Obligations under the

Following Arrangements (YES/NO)

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

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

A. Defined Benefit Plan

(4) Components of Net Periodic Benefit Cost

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

Date 2018 Date 2018 Date 2018
Service cost $ $ $ 53,232 |$ 135,052 |$ $
Interest cost 1,155,108 10,457,950 335,188 641,924 607,498 1,097,571
Expected return on plan
assets (1,224,851) (17,834,191) (451,678) (1,083,715)
Transition asset or
obligation
Gains and losses (5,085,515) (428,480) (2,137,239)
Prior service cost or
credit (145,944) (291,887)
Gain or loss recognized
due to a settlement
curtailment
Total net periodic
benefit cost $ (69,743) |$  (12,461,756) |$ (209,202) |$ (1,027,106) |$ 607,498 |$  (1,039,668)

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

No significant changes

Note 14 - Liabilities, Contingencies and Assessments

No significant changes
Note 15— Leases

No significant changes

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
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Statement for June 30, 2019 of the MOTOR|STS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

No significant changes

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

A Transfers of Receivables Reported as Sales

Not Applicable

B. Transfer and Servicing of Financial Assets

(2

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

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

(a)

The Company did not obtain any assets or incur any liabilities due to the transfer of financial assets during the periods reported.

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)

2

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 $ 183,644,411 |$ $ 4487412 |$ $ 188,131,824
Common Stock - Parents, Subsidiaries and Affiliates $ $ § 98,476,625 |$ $ 98,476,625
Other invested assets $ $ $ 91,039,061 |$ $ 91,039,061
Total $ 183,644,411 |$ $ 194,003,099 |$ $ 377,647,510
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 quarter ended June 30, 2019.

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 $ 3505640 |$ $ $ § 981,773 |$ $ $ $ § 4487412
Common Stock - Parents,
Subsidiaries and Affiliates |$ 94,191,032 |$ $ $ $ 47285593 |$ - $ $ - |8 $ 98,476,625
Other invested assets $ 894133823 |$ $ $ $ 1135293 [§ 2611310 |$ $ (2,121,366) |$ $ 91,039,061
Total $187,110495 |$ $ $ $ 6402659 |$ 2611310 |$ $ (2,121,366) |$ $ 194,003,099
b. Liabilities
$ $ $ $ $ $ $ $ $ $
Total $ $ $ $ $ $ $ $ $ $
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NOTES TO FINANCIAL STATEMENTS

(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 quarter ended June 30, 2019.

(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

The following tables reflect the estimated fair values and admitted values of all admitted assets and liabilities that are financial instruments excluding those

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

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 688,986,619 |§ 664,781,841 |$ - |$ 688,986,619 |$ - |8 $
Common Stock $ 286,608,449 |$ 286,364,324 |$ 183,644,411 |$ - |$ 102,964,038 |$ $
Other invested assets $ 142,740,691 |$ 110,349,065 |$ - |5 - |$ 91,039,061 |$ $ 51,701,630

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 $ 1,480,780 N/A instrument

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

Asset is not a marketable financial
1 Agency Loan $ 7,536 Variable instrument

Asset is not a marketable financial
1 Agency Loan $ 9,622 Variable instrument

Asset is not a marketable financial
1 Agency Loan $ 11,083 Variable instrument

Asset is not a marketable financial
1 Agency Loan $ 17,629 Variable instrument

Asset is not a marketable financial
1 Agency Loan $ 18,109 Variable instrument

Asset is not a marketable financial
1 Agency Loan $ 28,472 Variable instrument

Asset is not a marketable financial
1 Agency Loan $ 38,239 Variable instrument

Asset is not a marketable financial
1 Agency Loan $ 65,044 Variable instrument

Asset is not a marketable financial
1 Agency Loan $ 71,791 Variable instrument

Asset is not a marketable financial
1 Agency Loan $ 202,179 Variable instrument
1 Agency Loan $ 416,000 Variable Asset is not a marketable financial
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Effective Interest
Type of Class or Financial Instrument Carrying Value Rate Maturity Date Explanation
instrument
Asset is not a marketable financial
Independent Agency Investment $ 943,521 Variable instrument
Asset is not a marketable financial
Intercompany Loan $ 32,391,626 Variable instrument
E. NAV Practical Expedient Investments

Not Applicable
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
No 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 $16,498,404. 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.
B. 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
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Note 29 - Participating Policies

No significant changes

Note 30 — Premium Deficiency Reserves

No significant changes

Note 31 - High Deductibles

No significant changes

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

Note 33 - Ashestos/Environmental Reserves
No significant changes

Note 34 — Subscriber Savings Accounts

No significant changes

Note 35 - Multiple Peril Crop Insurance

No significant changes

Note 36 — Financial Guaranty Insurance

The Company did not write financial guaranty insurance during the periods reported.
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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[X] NAJ]

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[X] No[ ] NAJ[]

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
1421 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 94,191,032 98,476,625
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 16,000,000 16,000,000
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 110,191,032 $ 114,476,625
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: $ 1,715,606
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 1,715,606
16.3 Total payable for securities lending reported on the liability page: $ 1,715,606

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, Plttsburgh, 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
BlueBay Asset Management, LLP
Chickasaw Capital Management, LLC
Crescent Capital Group LP
HarbourVest Partners LLC
New England Asset Management, Inc.
Northern Trust Investments, Inc.
Park Stree tCapital 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[ ]

c|Cc|c|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.
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1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
111069 Aberdeen Asset Management Inc. 549300IMVQISZLW4JU74 SEC NO
109358 Adams Street Partners, LLC 549300GXEOBEF8KQ2C40 SEC NO
122793 BlueBay Asset Management, LLP O0XNERYKNM1SJ16DXK809 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. | KUR85E5PS4GQFZTFC130 SEC NO
105900 Northern Trust Investments, Inc. BEL4B8X7EHJU845Y2N39 SEC NO
105780 Park Street Capital Private Equity SEC NO
Fund VIII, LLC
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

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

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

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

Total XXX XXX 0 0 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

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

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
All Other Insurers
00000........... |AA-1120156......... Lloyd's Syndicate Number 1686.. Authorized........| ..
00000........... AA-1120184......... Lloyd's Syndicate NUMDET 3268............c.ovrrurrireirirrinierineie ettt ssesssssssssessssssenns Authorized........
00000........... AA-1126005......... Lloyd's Syndicate NUMBEr 4000..............cccouriuereririeriieiiiiceeieiseiese et sesnees Authorized........ | oo e,
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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
2. AlasKa.......coooee
3. ANiZONA....
4. Arkansas
5. California
6. Colorado........coeurrerrerenrennenes
7. Connecticut
8. Delaware
9. District of Columbia................ DC|...... Nt s [ e | st | stirenee et | et sttt ens | seber et
10, Florida. ..o
11.  Georgia
12, Hawali.....coccovvrenrrrnieircenne
13.
14.
15.
16.
17, Kansas........cocovevevneeneninininns
18, Kentucky......cocoveeveereersiencenens KY | ...o.c. Lo | e 27,708,267 | ...coovvrnenee 29,630,063 | ...covvennn 15,201,576 | cocvvvreene 14,377,456 | ......ccco.... 40,066,005 | .....coverenne 38,180,223
19, LOUISIANA........cvverererreriririririnas LA|...... Nuci e [ e | s | st | et | st
20.  MainB....ocooeeeenierererineineieinae
21.  Maryland
22.  Massachusetts..........ccc.coevennee MA|...... QUi | et eieriesineins | seeeeesestsee s st sesinsians | sersestest b esb st ensesbnins | sbeetestest ettt esb et entens | sebbesb et sttt st et ntenbntns | shebienien sttt ent s
23, Michigan........ccccooerrerninrerrennns MI....... Lo | v 3,526,958 | ....coovovrnne. 11,425,784 | ................ 12,601,671 | oo 10,546,574 | ..o 18,789,921 | .ovvvvene 24,624,942
24, Minnesota........ccc.ueereureneencs MN | ....... N | e [ eetreiesees et seiseenies | sessees st et ntesinens | sebenes sttt senienis | seesenteebes st nt st eetens | sebet sttt
25, MiSSISSIPPi..euerrreeeererrereereeens MS|....... Noee [ errririrrrerrreeinseees | v sssssneeseene | seeseesssesseesessssesessssssenne | rssesseeessstesesetessessennes | sesessstessesnesessesennenssens | seestesseenetesies e nesaneenae
26. Missouri
27. Montana........cccoovveveeereeneeene
28.  Nebraska.........coceorerereeneins
29. Nevada......cooonvvvrereinienens
30. New Hampshire...
31, New Jersey.....oveneencenen.
32, New Mexico.......ccourevrrnennee
33.  New York.....
34.  North Carolina.........ccocveurenne
35.
36. 114,708,363 ...116,800,273 ..66,661,968 58,978,123
37, OKIahoma. ..o OK | QU s | ettt | coreeessesssesessssssssessestens | sessesssssseesesssssessessseseses
38.  Oregon........ccoceeveereeveinennen OR | Ll QUi | ety [ e | et ssens | neretesiee et ssesets | stesisseteseteses et essssresastes | srererisserese e nrerns
39.  Pennsylvania........ccccoooneee . PA | o Lo | e 30,774,497 | oo 37,542,309 | ..o 13,704,523 | .oooviene 18,985,300 | ..coovvrennes 62,013,205 | ..oovvvrrnnne 57,101,105
40. Rhode Island...........cccoconeen R i QUi | s | e | st | srens sttt nns | st nes et | seri e
41.  South Carolina..........ccooconvuennee SC|...... QUi | ceererreereeenieeeeieesesinnins | seeeeeesesteee s essestssssessans | seesestesenesi st st aess s entenens | sbeeeestess st e st essestntentens | nessesseetessessentnt st entantns | shestiessest sttt entes
42.  South Dakota
43, Tennessee.......ccommeurereeens
44, TeXAS...ocirerrirerinrirereinrins
45, Utah..ccee
46.  Vermont......coovvevenreinennes
47, Virginia.......oceeeverevererenennns
48.  Washington........ccccovervriennnns
49.  West Virginia
50.  WIiSCONSIN.....c.ccvvererreririnrenes
51, Wyoming......ccocovvevererrnrennnnn.
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | . 204,492,782 | 224,896,714 ..121,624,373 | ............118,564,533 | .............284,787,829 | .............. 266,000,879
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................... 6 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 29
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 22
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0

Q10
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Statement for June 30, 2019 of the MOTOR'STS MUTUAL |NSURANCE COMPANY

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 |--------.




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

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

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

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
1.
2.
3. FarmowNErs MUIEPIE PETIL.........c.cuiueireieiiirieiciesee et sesssienss | cressssesses e ssssessessssss s ssessstes | sebessessessssssessessessssassessesssenes
4. Homeowners multiple peril... . ..28,839,167 21,751,680
5. Commercial MUIPIE PEIL........cccvreierieirieiccseeeeese e essesesiens | evreissseses s 26,953,607 28,766,483
6. MOItgAgE GUATANEY........ocveeeiiiieicicieie ettt sse s sntenss | sbsessssessesessstessesssssssessessessnts | sebsssessessessssassesses et antessesnsnes
8. OCEAN MAIMNE.......cvuiirerrrircierieiineierisiereiessssse st sessesssensssensssssssensssines | esnenesssssnensessenieeene |1 TA8 | ittt 8,324
9. Inland marine........ ..2,286,537
10. Financial QUAraNtY.........cceeueieireiiininieeiesee st sses
11.1. Medical professional liability - OCCUITENCE.........c.vuiveiriiiiriieicieese et | e

. International..
L Warranty.......ocoeveeneneeecnnns
. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.
L TOtalS o

. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

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

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

....5,144,043
..35,233,102

..25,589,038
. ..33,498,868
........................ 38,303,364

167,752 |
.......................... 1320272

: 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

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. Ocean marine
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.
Medical professional liability - occurrence....
Medical professional liability - claims made..
. 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
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business
o TORAIS. .ottt

Homeowners multiple peril...

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..........

15,169,117
12,284,636

3,481,639

..397,756

...1,488,631
17,061,730

121,700
..6,639,849

..3,120,069
....36,591,884

919,553
12,634,223
16,135,387
19,175,447

157,196
.1,252,384

126,713
..7,545,181

.39.237.037

198,097
1,472,323

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

. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)
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Statement for June 30, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2016 + Prior.....c.. | coovreerersrinnans 161,324 | oo, 140,164 | oo 301,488 | oo 19,071 | e 1,555 | oo, 20,626 | ..ccoooverean. 134,690 | oo 779 | e, 130,944 | oo 273427 | .o, (7,563) | oo, 128 ...(7,435)
2. 2017 ciens [ 46,806 | .ooovrererene. 66,820 | ..oovoririnnen. 113,626 | oo 11,871 | e 490 | oo, 12,361 | oo, 29,599 | oo 3,001 [ oo 62,108 | ..o, 94,708 | .o (5,337) [ ovreriririarinnnas ((P74)] . (6,557)
3. Subtotals
2017 4 Prior...ccco. | cooeerieeiicienas 208,130 | oo 206,984 | ...ccoovernnn AN5114 | 30,942 | oo 2,045 | ., 32,987 | oo 164,288 | ...coooverien 10,794 | oo 193,052 | ..o 368,135
4, 2018 | e 79,795 | oo 96,922 | oo 176,718 | oo 31,763 | oo 5941 | oo 37,705 | oo 43,785 | oo 8,440 | .o 84,282 | ..cooveeri 136,507 | .o, (4.247) | oo 1741 | (2,506)

5. Subtotals

2018 + Prior........
6. 2019, (e, D00, SO I 20,0, SO .0, SO I .0, SO [FRR 44780 | .o, 44,780 |....ccoouen D0 S I 39,545 | i 59,100 | oo 98,645 |...ccoovrennns 0.0, SO I 20,9, ST I XXX oo
7. Totals....oovveeee | e, 287,925 | .o 303,907 | .oovvrereierae 591,832 | oo 62,705 | oo 52,766 | ..ooovevercrne. 15472 | oo, 208,073 | oo 58,780 | .oovevevrerernnn. 336,434 | oo 603,286 |....ccoovvvrrernnns (1747 | e, 648 | ..o (16,499)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ..oocovveieinnnnns 449,855
| P (6.0)%] 2. woovrrerreinnd 02% 3. oo (2.8)%

Col. 13, Line 7

Line 8

Ao (3.7)%




statementfor June 30, 2019 ofte. MOTORISTS MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

> w N

Bar Code:

* 146 2120194 9000002
* 1 4 6 21201 94550000 2 =*
* 146 2120193650000 2 *

Q15

Response

NO

NO

NO

YES




Statement for June 30, 2019 of the MOTOR|STS MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. State tax credits
2505. Prepaid expenses..
2506. Automobiles
2507. Tenant allowances
2508. Leasehold improvements..
2509. Miscellaneous receivables
2510. Employee Advances
2597. Summary of remaining write-ins for Line 25

568,038 | ....ccovvvriiris 568,038

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2504. Escheatable funds D44 | e 739,076
2505. Reinsurance assumed overhead payable 397,711
2506. State surcharges payable..................... ...228, 251,263

2507. Tenant allowances payable..
2508. Obligation in pools and associations... i
2597.  Summary of remaining write-ins for L|ne 25 1,401,844

Additional Write-ins for Statement of Income:

..13,793

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. Miscellaneous iNCOME OF EXPENSE. .......vuvueuriurrerseiitessese e sss st s ssses e bsssssse s s s st ess et bsssessassssssssssessessssssessens | sesessessesisssssessesaees 7,734 792 | (85,395)
1405. Surplus note interest credit .(325,000)
1406. Gain/ (loss) on equipment disposals (2,080) [ oo (22,188) | (21,181)
1497. Summary of remaining Write-inS fOr LINE 14... .. .oiiiii it sss sttt sns s ensensanes | esssssssssesssssssessas 5,674 (431 ,576)

Q16



Statement for June 30, 2019 of the MOTOR|STS MUTUAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION
Real Estate

1 2
Prior Year Ended
Year to Date December 31

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

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

2.2 Additional investment made after acquisition. 387,578 | ... 901,734
3. Current year Change iN ENCUMDIANCES..........c.ovieuiuiiiiieieissieise ettt s bbbt s s bbbt es s bbb ensasses | sebesses et antes s bbb s s b s bbbt en s et
4. Total gain (loss) on disposals............ 427,009 469,302
5. Deduct amounts received on disposals............cccerrrrrererrennn. 1,334,999 | ... ..1,238,556
6. Total foreign exchange change in boOK/adjUSLEA CAMTYING VAIUE. ..ottt sssessessentas | ressesssesessessssssessessess e ssessesssessessensane | esssssssssessasssessessasssnssestassssssnssessnssnes
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation 499,912 | oo 1,008,878
9. Book/adjusted carrying value at end of current period (LINeS 142+3+4-5+68-7-8)........cccovvrvieiiieieiiiissseessesesesessssssens | sressesssssssesessssssessesssns 30,773,563 | coovveveeeeeieeesniennns 30,876,342
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Line 9 MiNUS LINE 10).........c.ccouiiiveiiiieiicicieiceiserssesteseseres e ssseressssesessnsens | seesersssssesesssesssssesessesens 30,773,563 | ..o 30,876,342

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

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

2. Cost of acquired:

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

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

©® N o ok

©

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

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

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

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

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals (63,135) | coovererereeere e 38,413
Deduct amounts reCeIVEd 0N QISPOSAIS............c.ccuiueiireriiiieieice ettt bbbt s e bbb es s b s s s b snsebenas | oevesesssesssssesessesessnsesesanes 5,746,754 | oo, 2,278,338
Deduct amortization of premium and dePreCiation..............ciuieieicirieiecee bbb
Total foreign exchange change in book/adjusted Carrying VAIUE............c.cccueveeveeveieesieee e et
10. Deduct current year's other-than-temporary impairment recognized

© N o ok w

©

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 142,740,691 138,752,461
12.  Deduct total nonadmitted amounts 32,391,626 34,265,677

13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ciiuiviiiiiiieieseeiciesiiescsestsstese s sssssssssessssssesssssssessess | svsessssssessesssssssssssssesans 110,349,065 | .o 104,486,784

SCHEDULE D - VERIFICATION

Bonds and Stocks

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 908,287,654 844,324,734
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 116,013,304 351,017,781

3. Accrual of discount 365,943 | oo 675,585
4. Unrealized valuation increase (decrease) 30,310,151 | v (53,440,128)
5. Total gain (loss) on disposals (770,576) 14,489,770
6. Deduct consideration for bonds and stocks disposed of. 101,199,778 245,084,375

7. Deduct amortization Of PIEMIUM..........cciiiuiieiereieiee et s s bbb bbb bbbt bbbt es s b s s e b s st bessnsens | sbebsssebessssesesinaebesssbesnsneas 1,616,008 | ooveveiieereeeeee 3,695,713

8. Total foreign exchange change in book/adjusted CAIMYING VAIUE..............cvviveveciciiteie ettt ssssaes | sesessesssssses e besse st ss bbb es s et
9. Deduct current year's other-than-temporary impairment recognized....

10. Total investment income recognized as a result of prepayment penalties and/or acCeleration fEES..........c.eveveuereviririieis [ et JE OO OO UROTURRRON
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... .951,390,290 | ... ..908,287,654

12. Deduct total nonadmitted @mMOUNS...........ccovveveiceereiiee et 24125 | 246,428

13. Statement value at end of current period (LIng 11 MINUS LINE 12)......civiviiieiiiieierisiesiisssesessesssssesessessssssesssessssssssssssssessess | svsesssssssesesssssssssssesas 951,146,165 | ..oovverererereeriinas 908,041,226




Statement for June 30, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

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)-erevrrirrereiseeiseeise ettt | eetesissssseesseseans 584,158,850 | ....coorerrirririinens 20,855,270 | ..o 6,321,994 | oo (9,734,557) | cooverrireiinne 584,158,850 | ....oovvuierieriines 588,957,568 | ......corvvurvrriiciieiieniieeiieniniines | e 579,173,106
NAIC 2 (B)- 1ottt | erbiessnssess et nees T2,114,088 | oo | coeesesiesiesiesissis 5,820,846 | ...cooovireirrieieis 9,518,617 | ovveererierieninas 72,114,088 | ..oovverrriniis 75,811,859 | ..ooiieieieinenenenesensinns | ceirneiseisneisseeseiees 76,271,705
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
NAIC 4 ()-vevverrereeesiieeissieessesese sttt sttt nssessnes | ssesssssessessessanssessessenssnes TATTA | oottt | sereneeeesss st sssessnes | estssessessesssssses e stes s srnd B40 | oo TLTT4 | s 12814 | oot | ettt
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 | cseesnns e eens s 656,284,712 | ..ovvovrininninninens 20,855,270 | .ooooviiiinininis 12,142,841 | oo (215,301) | overrenrrniiniis 656,284,712 | ..ovoovviiiiniiniinns 664,781,841 | ..o [ 655,444,812

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..........uuiiriiiriinnnisnrssnissssseseniens | cosressssssenssssseenes 656,284,712 | ..oovvvriciicririiiinnns 20,855,270 | ..o 12,142,841 | .o (215,301) | .oovervrecrierinn 656,284,712 | ...oocvvvririciincnens 664,781,841 | ...oooovvririirsnin e O ISR 655,444,812

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18$....0; NAIC2S$...0; NAIC3$...0; NAIC48$..0; NAIC5S...0; NAIC6S...0.




Statement for June 30, 2019 of the MOTOR|STS MUTUAL INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

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

9199999

SCHEDULE DA - VERIFICATION

Short-Term Investments

1

Year To Date

2
Prior Year Ended
December 31

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

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

QsI03




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

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for June 30, 2019 of the MOTOR|STS MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

1
Year To Date
............................................ 43,927,217
.......................................... 193,263,125
........................................................... (0)

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

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

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

.......................................... 218,234,182 | ... 532,145,026
.................................................................................................................. 12,320
............................................ 18,956,159 | ..o 43,927,217

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

QsI08
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Statement for June 30, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus | OH.. [04/22/2019.... | O & S ASSOCIAIES, INC......vvuivrreieriiscriiitiseeiseseessi ettt ens | Htesesb b ee bbbt s b bbb ebians | enbsessesb b ee e b b sttt st sb et | oeeseeb sttt s sttt nieni | ehsesbte st 15,050
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474' x 100"), occupied by reporting entity Columbus .| OH.. [ 04/26/2019.... | ConVergint TECANOIOGIES LLC........c..vuuiiiiiiiiiieiiiiciesiiseisie e riens | nesessesssss bbbt et ebians | etesessesb b es b eb s bbbt st sbees | oetseb s sesb b st b s nients | Shsesiteses bbb 42,536
Miscellaneous building improvements on 21 story office tower & lot (141 x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus .| OH.. [ 05/01/2019.... | SNAfEr CONSIUCHON........ccouivueiirieriiiiicriiiesie e siniee | Hreseseebsess et e st ebeans | eteseesessebsee b b s s st entensnes | oetsentessessans s b s en e b enienis | ehsesitesessees s en e res 49,734
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus .| OH.. [ 05/01/2019.... | SNAfEr CONSIUCHON.........covuuiieiieriiicicriisrieeer e essnine | resessesssss e st biens | enesessessessee s es s s st esteesnes | essensessessane st s s e en e r s eneenienes | eesesssesessessnes s s reres 18,312
Miscellaneous building improvements on 21 story office tower & lot (141 x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus | OH.. [05/14/2019.... | MOOAY NOIAN......ourvuririireiaiisiiseissisese st ss sttt ss s ssentensss | £nssesssesssssesssessanssessessssssnsenssessans | esssessossssssnssosssessansessessasssessessanes | nessesssessessanssessesssnssensosssnssanssessesss | sesesssssessesssnssessnssnssssneses 36,700
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus | OH.. [05/15/2019.... |MOOAY NOJAN.......oooivveiiriirrisiise ittt | Hbsesssessseesssssseessens s st ses s bsenssns | obbsesstess s ssee s bbbt st ssestse | oesttenstsesss s ss s bbbt ss st enns | esssesssansssessen st nnses 19,033
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474' x 100"), occupied by reporting entity Columbus .| OH.. [ 05/22/2019.... | Merit CONSIIUCHON SEIVICES..........uvuuiiuiirrisiiieieiietiii ettt bnbsens | Hnesesb b eeb ettt ebians | etesessesbe b es bbbttt en bt | oeesebessesb e en bbbt nients | Sbsesbessess bbb 20,250
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus .| OH.. [06/10/2019.... | CENtMAIK COMPOTALION..........cvurerieiiiereriieeesesiriees et ess e enss | Heesstesessesitesess bbb sessesiens | febsestees s s s s s es b n b enbebeens | etbtesesseeb s s st s es e st enteens | coressessnesens e s neenie 126,302
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus | OH.. [06/21/2019.... | MOOAY NOIAN. .......cvuieiiireriiiiereiieiseieeie ittt enes | Hotbaresessesases s s s en st s e b st enies | Hrebaesssessesssssess s s st ssessanesentens | foessessasssessesstesess e s et ens e seensenesens | estresanssaseessensesssenseereresenene 7,762
13 Shady Grove Road...... HOPKINEON. ... RI.... | 04/22/2019.... | Weeden Appraisal Company. A00 | oo | s
13 Shady Grove Road...... HOPKINION. ... RI.... | 06/26/2019.... | Matthew C. Wilcox 481,183
0199999, TOAIS. ... vurteresetessert s sk erbsnrt st enes 481,583 0 335,678
0399999, TOAIS........ovvverereiraeisise i st s bbb s bbb bk ee S448eeR R RS R RS S RS e R ees | HaeERe LRt 481,583 0 335,678
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB.JA.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses

Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
1 story brick office building with 2 bays,
drive-thru, and lot (310" x 286") Dayton.... . | 05/15/2019| Hi-Tek Holdings, LLC. (4,791) 381,700 529,505 oo 147,806 ..147,806
0199999, TOAIS. ..vvererirereseisersers et ensssssenssnesssnsssnsenssssnsssssssssssnssnssesnssnssessssnssnssesnssnssessssnsssnnss | serneneene FO8091 | ivinsrinsniinens0 [ iiriinnennn 386,490 | ovviiinnenn 79T | i | i 0 (4,791) 0 381,700 | ........ 529,505 0] .....147,806 | .......147,806
0399999, TOHAIS........orvvrerirrrererriiereeeeeessseesesess st ssssienens | avviinssisnsssssssnsssnsssnsssesssnsssnssssssnssnnsssnssnsnn | e 198,691 | 0 [0 386,490 | oo T | 0 | 0 (4,791) 0 381,700 529,505 | ..vvvierirrinnad 0] .. 147,806 | ........ 147,806
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Statement for June 30, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

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

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

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

NONE
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Statement for June 30, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated
1 Agency Loan.. Lewis Center. . | Ohio. | Private Placement 04/01/2019.... 10,890
Penn
sylva
1 Agency Loan........cccoceceirinnenne Greensburg..........oeeeveeeeeverenrenienenns nia  |Private Placement 04/01/2019.... 20,000 | oo | e
1 Agency Loan.........cccccevininen. Reynoldsburg.........c..cccovveiniinninne Ohio. | Private Placement 04/01/2019.... 20,000 | .o [ s
Wisco
1 Agency Loan........ccccvuvvirniinene Grantsburg.........ccveevneereererinerenns nsin | Private Placement 04/01/2019.... 32,720 | oo | s
West
Virgini
1 Agency Loan........cccocevvininanns Elkins a Private Placement 04/01/2019.... | cooverrnas
1199999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated...... oo senssssssssnsssssssssssensssssssenssssssssnssensasssessenssssssssnssssnnssnssnssnssesens | aonvnnseensnnnennene@99010 | i | o0 | om0 | XXX
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
Intercompany Long-Term Loan...........ccouciniiniiinniisnisniicsniciienes |Columhu< IOhioA IPrivate Placement 10/20/2015....
1299999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed INCOME INSHUMENES = AFfIIATEG. ... ... ovuiiiiiieiisiisiisi sttt ssnnssnsensanssesensansssnsenssnnsanssnsensanssenens | snnsienssnssnnenssensanssnsiadd | ervsnnsninnsnnnnee ] OTA9T | ivisiissssinsninsisnisnnnen0 | oeisrssisnisssssnnennned |, XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Penn
sylva
Aberdeen Institutional Commingled Funds, LLC.... Philadelphia............ccoreureerinirnnnns nia  |Aberdeen Asset Management INC..........coovurcererrerreennce 08/24/2017.... 2.920
Adams Street 2012 Global Fund LP. . Chicago llinois| Adams Street Partners 02/15/2012.... . 3,305,600 2.040
BlueBay Direct Lending Fund IIl (USD) Special Limited Partnership..............cccoecvuve Grand DUChY........coueverririiieiians LUX.. | Direct Lending Fund IIl General Partner................ 01/2512019... | coveereerinens | cerrerenerisrineirerinneenes | ervvnernenienneeee 48,976 | i | v 16,720,377 | wovvverne 711
Dela
Crescent Senior Secured Floating Rate Fund DOVES ... ware | Crescent Capital Group LP.........c.ccccuvririneineienieninsieiins 05/01/2007..... | coveeevererieies | cerierineiiesiesissiiesineees | e 383,743 | .o | s | s 16.280
Dela
HarbourVest International Private Equity Partners V... Wilmington.... ..|ware |HarbourVest 03/29/2007.... 15,938 34,449
Dela
HarbourVest Partners IX-Buyout Fund LP.. WilmMington........coceveeireeescieienns ware |[HarboUrVESt..........ccooucviiceecee e 12/121/2011.... B | et | e 150,000 [ .ovoviecrereeeceeiieeieieeeeens | e 1,035,000 | ........... 0.430
Dela
HarbourVest Partners IX-Credit Opportunities Fund LP............cccooviinninncnnennees Wilmington.........cocovrvnnninsennees Ware | HarboUNVES ... 12/21/2011.... 2 25,000 250,000 0.410
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated..........ccooviiiinininiisisisins 0 2,611,310 .21,345426 |....... XXX
4499999. Subtotal - Un@ffiliated.......c...ivririiiiriiiisiisissr s e J 499,610 | .ovvovrrnirinnes 2,611,310 0 21,345,426 | ... XXX
4599999, SUDTOLAL = AFFIIBEEA. ...ttt ettt stk k88 £ E 8R4 £ 14EE8HEEEoeEE 4R E LR eLE84EEE LR EE L8 LA 1R R LR eEEE1£E EeLEEeEEEeEE LR . (] 197,491 | oo {0 RN | I O XXX.ooone
4699999. Totals B 499,610 | .ovvovrrncrinnes 2,808,801 | oo 0] 21,345,426 |...... XXX.oono
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Statement for June 30, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed | Instruments - Unaffiliated
Kent
1 AGENCY LOAN......ouiieceeeee s Lexington........cccocueveriennnne ucky | Private Placement............cccoeveeviniieins 09/01/2009 {03/31/2019 | ............ 19,086 | ..o [ [ e 0 | coeeeeeerceees | e 11,083 | ............ 4,034 | oo e e () IO 94
Kent
1 Agency Loan.. Lexington........cccoceveereennnne ucky | Private Placement... .. |09/01/2009 |03/31/2019 12,978 | oo [ e [ e 0
1 Agency Loan.. Westlake Ohio | Private Placement... .| 10/01/2016 | 03/31/2019 46,005 | ..o | e | e 0
1 AGENCY LOAN.....ceiviriririerisieesie s Lewis Center........cocvvnne. Ohio | Private Placement...........ccccoevvvinrernrieinns 04/01/2019 [ 06/30/2019 | ..oovuvirrrreveinnes | ceervervnissinnirens | everesisninninninns | veene 0
Pen
nsyl
vani
1 AGENCY LOAN.......coiiiiccee s Greensburg.........ccoeuevnee. a Private Placement..........c.cccovvevninininnnns 04/01/2019 | 06/30/2019 | ..vrvvveerreeverens | evereerenneeerenns | revveenereeeerenneens | ceenes (01 [OOSR ISR 17,629
1 Agency Loan.. Reynoldsburg.............c..... Ohio | Private Placement... .. [ 04/01/2019 | 06/30/2019 [ ...corevevecererrnrins | coerrreireresineines [ reeerireriesseirens | veene 0 28,472
1 Agency Loan.. Circleville Ohio | Private Placement... . 112/19/2012 {03/31/2019 | vvoveevee 73,273 | ieeiviens | cevveieniveieninnnn | v 0 65,044
Kent
1 Agency Loan.. . | Florence . | ucky | Private Placement... .. |01/16/2015 | 03/31/2019 84,649 | ..o [ | e 0
1 Agency Loan.. . | Westerville.. .. | Ohio | Private Placement... . 103/31/2012 ] 03/31/2019 | ..........235,495 [T [T I 0 .. .
1199999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Unaffil.............ccccoooririiiiieioieiiisisieessses s | eenenans 471,486 | ..o (U (O] 0 0 0 0 0 0
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
Intercompany Long-Term Loan..........cccocorvircisinninnnne Columbus.......ccovrreerennen |0hio| Private Placement..........ccccocovvinisininnnns 10/20/2015 [03/31/2019 | .....34,265,677 | ..ooovrerieirans | orvrenieinecinns | e 0 o] 32,391,626 | ..... 1,136,550 | oo e | e (] I
1299999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated. ..o ... 34,265,677 | .o {1 [ [ I 0 0 0 0]... 32,391,626 | ..... 1,136,550 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
lllino
Adams Street 2012 Global Fund LP............ccccovvenrnnnne Chicago is | Adams Street Partners.............ccoceeverinens 02/15/2012 | 04/30/2019 | .....14,304,191 | ..ovvoiriicrnrins | v | s (V) ERUPORPRIRRTOI R 13,983,369 | ..... 1,274,275 [ oo [ | e (V] I 503,269
Dela
HarbourVest Partners VIl Buyout Fund LP.................. Wilmington........ccccovevieene ware| HarbourVest............ccocevriicsniceninns 03/29/2007 | 06/30/2019 | ....... 4,055,840 | ........ 237,348 | oo | e | e | s 237,348 | .o | e 3,706,030 | ........ 191,465 | .o [ e | e 0] s 267,413
Dela
HarbourVest Partners VIII Venture Capital Fund LP.... [ Wilmington...........ccccvvuu.. ware| HarbourVest.............ccocveviccvereceeninnns 03/29/2007 {06/30/2019 | ....... 1,932,348 | ........ 186,691 | oo | ereereeeeeenieies | ceeeeieieeienenns | e 186,691 | ..o | e 1,897,419 | ... 62,121 | v | e | e 0 s 163,472
Dela
HarbourVest Partners IX-Buyout Fund LP................... Wilmington.........ccccoveeeene ware| HarbourVest............cccocoeeviccverccinciinns 12/21/2011 | 06/27/2019 | ....... 3,689,246 | ........ 555,982 | cvvovieerereeiieies | e | e | s 555,962 | ..ovovereieiieieies | v 4,459,933 | ......... Q4 TAT | oo | e | e () O
Dela
HarbourVest Partners IX-Credit Opportunities Fund LP | Wilmington............c..cc...... ware| HarbourVest............cccoceeviccvercccciins 12/21/2011 | 06/27/2019 | .......... 581,311 | .......... 24,693 | oo | s | e | e 24,693 | .o | e 640,350 | .......... 20,327 | oveeeeeeeeeeienn | e | e () I 11,949
Dela
HarbourVest Partners IX-Venture Fund LP.................. Wilmington..........ccoveveeene ware | HarbourVest............ccooevrinineeincninnnns 12/21/2011 {06/27/2019 | ....... 3,209,520 | ........ 536,681 | .oevvevreererrenns [ rrrerrreineniinns v | e 536,681 | .ovvereeeerene [ e 3,393,787 | ........ 169,681 | oo v [ e (1 [ 198,074
Mas
sach
usett
Park Street Capital Private Equity Fund VIII................. BOStON. ..o s | Park Street Capital..........coovvesiiniiiniiinnns 05/04/2007 | 06/26/2019 | ....... 2,860,003 | ....... (324,920) | covovveiriniriinnes [ e | s [RZXP10)) IR [P 2,060,083 | ........ 308,750 | ..o | e | o (V) I 3,388
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. .....30,632,459 | ..... 1,216,455 | .o | 0 |0 [ s 1,216,455 | ..oooovveenn0 | 30,140,971 | ..... 2,121,366 0 0 0. 1,147,565
4499999. Subtotal = UNaffiliBted. ... ... ent s .....31,103,945 | ... 1,216,455 | .0 | i |0 ] 1,216,455 0] 30,592,564 | ... 2,166,893 0 0 0. 1,148,679
4599999, SUOtAl = AFFIIBEA. ... ettt e entenisneeas .....34,265,677 0 0 ... 32,391,626 | ..... 1,136,550 0 0 0 0
4899999, TOMAIS.......overreeiiesieeiteeei ettt e tesnni e ....65,369,622 | ....1,216,455 | ...cccoevin0 | i | 0 | 1,216,455 | ..o 0]... 62,984,190 | ..... 3,303,443 0 0 0]... 1,148,679
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Special R e and Special A
3140FP C9 8 [FNBEBBOIS - RMBS........coiiiiiiiiirieeie s ssssisessessssnnss. | sveesinsinnenes 06/01/2019........ SUNTRUST CAPITAL MARKETS, INC.......cccovvovvrrinrirernirrierirennes 1,816,907 | oo 178,557 | oo 2,075 [
3140GY  GZ 6 [FNBHO215 - RMBS........ooiiiiiuiiiiisiistisesisiss e snsssssenssnisess | onssesssenenes 06/05/2019........ SUNTRUST CAPITAL MARKETS, INC... 1,403,217 | oo 1,367,117
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 3,220,124 | oo 3,145,674
Bonds - Industrial and Mi:
02587A AN 4 [AMXCA 192 A= ABS.....oviiiiriiirissise st ssensssnns | esssesassnenes 04/22/2019........ RBC CAPITAL MARKETS 1,749,897 | oo 1,750,000 |........ 1FE
05588U  AA 0 [HGVGIT9A A - ABS........ooiiriieestere et | seeesiesinnene 04/03/2019........ MERRILL LYNCH PIERCE FENNER 1,999,493 | oo 2,000,000 |........ 1FE
3132A4  PW 2 |FH ZS4037 - RMBS. .| 06/27/2019........ VAIOUS. ..ot 721,579 BY2TT | s 1,755 | 1FE i
34528Q  GS 7 |FORDF 191 A-ABS.......ccccovvvvivrnre. . | 04/02/2019........ BARCLAYS CAPITAL INC 1,999,713 .2,000,000 |........ 1FE
36257F  AD 2 |GMCAR 192 A3 - ABS . | 04/09/2019........ BARCLAYS CAPITAL INC 4,249,654 | oo 4,250,000 |........ 1FE
36260 AD 9 |GSMS 19GC39 A4 - CMBS............ .| 05/09/2019........ GOLDMAN......coorimirireieimeieiesssseenssiessessenes 3,089,829 | ..o 3,000,000 | ..ouveieieiiieneieeneeead 6,540 [1FE....ccoiviviiriinne
90276Y  AE 3 |UBSCM 19C16 A4 - CMBS .| 04/01/2019 UBS SECURITIES LLC/CMO........ccoocoruvnre 2,574,981 | oo 2,500,000 | ooovoieieiereeee s 3,755 [1FE ..o
950000  2F 9 [WELLS FARGO & CO.... . .| 06/10/2019 WELLS FARGO SECURITIES LLC 1,250,000 .1,250,000 1FE
3899999. Total - Bonds - INAUSHIal AN MISCEIIANEOUS. .......cvuuruirirsiiissis ittt edteeas s E 0848080480448 0808080844840 E 0808088ttt nnstansias 17,635,146 | .oooovvvricciinciiniiennnnn 17,444.277 | e 12,049
8399997. Total - Bonds - Part 3......... 20,855,270 | ..o 20,689,951 | .o 15,719
8399999.  Total - BONS.......cc.iviiiiiiiiiisiiiieisnisis e 20,855,270 | ..o 20,689,951 | L 15,719
Common Stocks - Industrial and Mi
31338% 12 3 | FEDERAL HOME LOAN BANK .| 06/14/2019........ | Various 9,816.000 981,600 XXX V.
001228 10 5 |AG MORTGAGE INVEST TRUST REIT ORD e .| 06/28/2019 GOLDMAN ..ot | e 140.000 2,225 XX e |
00182C 10 3 | ANI PHARMACEUTICALS ORD.......ccrtuiiiiririmiicinrieieisssiesississeessssssesesiesesssssenenes .| 06/28/2019........ GOLDMAN 40.000 3,287 XXX |
00206R 10 2 [AT&T ORD....ccovvrvmrrrerirerirrnnne .| 06/28/2019........ JP MORGAN SECURITIES INC......ovvourirriirinieierissiiesienissessssssssssesienens | seosssenessenes 1,250.000 41,886 XXX e L
006739 10 6 |ADDUS HOMECARE ORD .| 06/28/2019 GOLDMAN 50.000 3,747 XXX |
00738A 10 6 |[ADTRAN ORD . 06/28/2019........ | GOLDMAN.......cooiiiiimirmiiriiiieiesisseises et sssenes | seves 210.000 3,202 XXX |
00770F 10 4 [AEGIOCLAORD......ccccoovirermrinrines .| 06/28/2019 MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocoovverviriiniieeeverieens | e 140.000 2,576 XXX 1
00773T 10 1 |ADVANSIX ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccvvvevniirciniincinnnerrciens | e 130.000 3,928 XXX |
00773U 10 8 |ADVERUM BIOTECHNOLOGIES ORD .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC....c..cocvvvrerviieiniiseirsnverieinns | e 230.000 2,735 XXX e |
00972D 10 5 | AKEBIA THERAPEUTICS ORD....... .| 06/28/2019........ GOLDMAN.....cooririrriiinciinieresissiresie it sssssssensnnis | cones 510.000 2,468 XXX 1
014339 10 5 | ALDER BIOPHARMACEUTICALS ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocvvverviieinriseirsninerieinns | e 250.000 3,179 XXX e |
01748H 10 7 | ALLEGIANCE BANCSHARES ORD........covtiiiiiriieiiiniineiesssissesessssisssesssssesssensens | svevernsinnenes 06/28/2019........ GOLDMAN......ccooririiiireiieieieisseesiessseiseenes 90.000 3,000 XXX |
021369 10 3 |ALTAIR ENGINEERING CL A ORD........ .| 06/28/2019........ GOLDMAN.....cooiiiriiniicisrieisrisiesie s nsssessensnis | cones 170.000 6,865 XXX |
023135 10 6 | AMAZON COM ORD.......coevurrrerrrirerirnes .| 06/28/2019........ JP MORGAN SECURITIES INC......coovouririiirinirrierissineniesiesesssessssesssienens | oo 110.000 208,289 XXX L
023139 88 4 | AMBAC FINANCIAL GROUP ORD.........cuririiierireriniieisesieresisseessssssesesssesesssssesenes .| 06/28/2019........ GOLDMAN......cooiiirriiicrinieresiesiesis st ssssensenssnins | cones 200.000 3,369 XXX e L
02607T 10 9 |AMERICAN FIN CL A ORD... .| 06/28/2019........ GOLDMAN.....cooriuiriinisisnsieieissiese st esssssssssssensnnns | cones 450.000 4,904 XXX e |
02874P 10 3 | AMERICAN OUTDOOR BRANDS ORD........cccevurirririiereriireresesienesssseersssissesesssssne | coereesenerenes 06/28/2019........ GOLDMAN......ccooriirriiieiirie et ssesssssesssessssessennnins | cones 240.000 2,162 XXX e 1
02913V 10 3 | AMERICAN PUBLIC EDUCATION ORD .| 06/28/2019........ GOLDMAN 70.000 2,070 XXX |
029683 10 9 | AMERICAN SOFTWARE CL A ORD .| 06/28/2019........ GOLDMAN........otimiiriiiienisistese i sessssssssssssensesenns | veves 130.000 1,709 XXX e |
03062T 10 5 |AMERICA'S CAR-MART ORD .| 06/28/2019........ GOLDMAN......ccooriimriireiintieriesiseeeniesesseneenes 30.000 2,582 XXX L
03071H 10 0 | AMERISAFE ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cvcvvvirriieieireienisnis 90.000 5,229 XXX e |
03209R 10 3 |AMPHASTAR PHARMACEUTICALS ORD .| 06/28/2019 GOLDMAN.....cooriimriiieiieie e seeessssssesesisesssseseenssnins | cones 160.000 3,377 XXX e |
034164 10 3 | ANDERSONS ORD . 06/28/2019........ | GOLDMAN.......cooiiiivrirmiiriiniieiresisteisss et ssessssssssenes. | seves 140.000 3,813 XXX |
03475V 10 1 |ANGIODYNAMICS ORD .| 06/28/2019........ GOLDMAN ..ottt | v 160.000 3,150 XXX |
035255 10 8 | ANIKA THERAPEUTICS ORD............ .| 06/28/2019........ GOLDMAN 60.000 2,437 XXX |
036642 10 6 |ANTARES PHARMA ORD .| 06/28/2019........ GOLDMAN......ccooriiriiiiasissisisisssiessessssesessssssssssse s sessssssssessssssssessessnss | coes 690.000 2,270 XXX e |
03676B 10 2 |ANTERO MIDSTREAM ORD.......cccovvvevrrrerecn .| 05/24/2019........ VARIOUS......cooiiirii ettt ssseninns | sebsessssesessssisssessesseseenene 33,372.725 | oo 438,439 XXX e 1
03748R 75 4 |APARTMENT INVST MGT CL A REIT ORD .| 04/01/2019 CORPORATE ACTION... (305) XXX | |
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03753U 10 6 | APELLIS PHARMACEUTICALS ORD........coviiiiririiiiirsierssssiessssissesesssssssssssensnss | aeeneressssens 06/28/2019........ GOLDMAN.....cooiiiriiiisisssieiesssiesesises st sss s esssssssesssssssssssenssnns | coes 210.000 5,320 XXX e |
037598 10 9 |APOGEE ENTERPRISES ORD . e | s 06/28/2019........ GOLDMAN ..ot s ssssessesnnis | cones 120.000 5,212 XXX 1
03782L 10 1 |APPIAN CL A ORD .| 06/28/2019........ GOLDMAN......cooiiiriiiitisniesseisie s sssessennnins | cones 140.000 5,049 XXX |
03783C 10 0 |APPFOLIO CL AORD... .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC......ccovvviiniiiieinireiniei 70.000 6,567 XXX |
04010E 10 9 [ARGAN ORD......couiiiireririceierieieeise et .| 06/28/2019........ GOLDMAN 70.000 2,839 XXX e 1
04208T 10 8 | ARMADA HOFFLER PROPERTIES REIT ORD............ .| 06/28/2019........ GOLDMAN e | s 230.000 3,806 XXX e |
042315 50 7 |ARMOUR RESIDENTIAL REIT ORD........ccvuiiiiiieiiieriiieieiinsiessssssisssssssessssesnnins | coeresessessnes 06/28/2019........ GOLDMAN ..ottt essensnis | cones 260.000 4,845 XXX e |
04269E 10 7 |ARQULE ORD......cceovivrirmircirrrirnns .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC......coovvierniiciniincinnrerrciens | e 460.000 3,009 XXX L
046433 10 8 |ASTRONICS ORD .| 06/28/2019........ GOLDMAN ..ottt ssssessennnis | cones 110.000 4,423 XXX e L
04685N 10 3 |ATHENEX ORD .| 06/28/2019........ GOLDMAN et | o 260.000 5,147 XXX L
047649 10 8 | ATKORE INTERNATIONAL GROUP ORD .| 06/28/2019........ GOLDMAN e | s 200.000 5,173 XXX e |
04963C 20 9 |ATRICURE ORD.......ccocvvrrrrinenn .| 04/22/2019 MERRILL LYNCH PIERCE FENNER & SMITH INC........ocvveernirerniscieererieens | e 160.000 4,358 XXX e 1
054540 20 8 | AXCELIS TECHNOLOGIES ORD.. . 06/28/2019........ | GOLDMAN.......couiviiimimiiriiiniitiesisi et | eres 140.000 2,106 XXX |
05464T 10 4 | AXSOME THERAPEUTICS ORD... .| 06/28/2019........ GOLDMAN........otimmiiriiiieriesisteiesisssi s esssssssssssssse e esessssssssssssensesenns | veves 110.000 2,832 XX e |
05988 10 3 |BANDWIDTH CL A ORD .| 06/28/2019........ GOLDMAN 70.000 5,250 XXX L
05990K 10 6 |BANC OF CALIFORNIA ORD .| 06/28/2019........ GOLDMAN et | oo 200.000 2,793 XXX |
063425 10 2 |BANK OF MARIN BANCORP ORD.... .| 06/28/2019 MERRILL LYNCH PIERCE FENNER & SMITH INC 60.000 2,461 XXX e |
067774 10 9 |BARNES AND NOBLE ORD...... . .| 06/28/2019........|MERRILL LYNCH PIERCE FENNER & SMITH INC.... R 260.000 1,739 XXX |
068463 10 8 |BARRETT BUSINESS SERVICES ORD......... .| 06/28/2019 GOLDMAN......ccooiiriiiieiieisisnesisissnines 40.000 3,303 XXX e L
08160H 10 1 |BENCHMARK ELECTRONICS ORD .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccvvierniircrmincennerrcnens | e 170.000 4,270 XXX | |
08579X 10 1 |BERRY PETROLEUM ORD .| 06/28/2019........ GOLDMAN........otimmiiriiiieriesisseie i esiessssessssssssse e | veves 270.000 2,861 XXX e L
09058V 10 3 |BIOCRYST PHARMACEUTICALS ORD .| 04/22/2019........|MERRILL LYNCH PIERCE FENNER & SMITH INC.........ccovoivmirerinrereinenins | vevee 470.000 3,792 XXX |
099406 10 0 |BOOT BARN HOLDINGS ORD . 06/28/2019........ | GOLDMAN.......cooiiiiimirmiiriiiieiesisseises et sssenes | seves 120.000 4,276 XXX |
101119 10 5 |BOSTON PRIVATE FINANCIAL HOLDING ORD .| 04/22/2019........|MERRILL LYNCH PIERCE FENNER & SMITH INC.........cccoevenimirerinenrines | v 360.000 4,092 XXX [ |
117665 10 9 |BRYN MAWR BANK ORD................... .| 06/28/2019 90.000 3,358 XXX |
124805 10 2 [ CBIZ ORD...oouiriiiiretiiseeis bbb .| 06/28/2019 e | 220.000 4,309 XXX e |
126402 10 6 |CSW INDUSTRIALS ORD.......cccocrvrvrerireen .| 06/28/2019........ GOLDMAN......ccoorimimriireiinrireresiseeesieseeseneenes 70.000 4,769 XXX 1
126501 10 5 [ CTS ORD...ciiiiiiiicierisees bbb .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocvvverviieinriseirsninerieinns | e 140.000 4,336 XXX e |
133034 10 8 | CAMDEN NATIONAL ORD.......coeiiiiriiiiiiireieieeissiesiesisseessssssesssssesssssssssessessenssenes. | ossnesenenenes 06/28/2019........ GOLDMAN......ccooririiiireiieieieisseesiessseiseenes 70.000 3,210 XXX |
14067E 50 6 |CAPSTEAD MORTGAGE REIT ORD .| 06/28/2019........ GOLDMAN ..ottt sse st sse s snsensennnes | cones 370.000 3,089 XXX |
140755 10 9 | CARA THERAPEUTICS ORD.. .| 06/28/2019........ GOLDMAN.......cotieiiriiiierieristeie i | veves 150.000 3,224 XXX |
14081R 10 3 [ CARBON BLACK ORD......oouririuiiiireiiiieeieiieiesiesie st neesines .| 06/28/2019........ GOLDMAN | s 240.000 4,012 XXX e L
141337 10 5 |CARBONITE ORD........cccccnvvuee .| 06/28/2019........ GOLDMAN et | s 150.000 3,905 XXX e |
141665 10 9 | CAREER EDUCATION ORD........coiiiiereriiererrierseissiesissisesessesssssseessssssessessssssssses | oessesenenenes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ocvvierririrnisceeverienens | e 290.000 5,096 XXX e 1
143873 10 7 | CAROLINA FINANCIAL ORD........ccovvenec. .| 06/28/2019........ GOLDMAN 90.000 3,157 XXX | |
14808P 10 9 |CASS INFORMATION SYSTEMS ORD .| 06/28/2019........ GOLDMAN 60.000 2,908 XXX e |
14888U 10 1 |CATALYST PHARMACEUTICALS ORD.... .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC........covvuerniicrninciernericiens | e 410.000 2,206 XXX L
14912Y 20 2 |CATCHMARK TIMBER CL A ORD .| 06/28/2019........ GOLDMAN......cooiiiriiiisisnsieiessssiese it sssssssenssnis | e 210.000 2,194 XXX e |
154760 40 9 | CENTRAL PACIFIC FINANCIAL ORD .| 06/28/2019 GOLDMAN.....cooriimriiieiieie e seeessssssesesisesssseseenssnins | cones 120.000 3,594 XXX e |
156504 30 0 |CENTURY COMMUNITIES ORD .| 06/28/2019........ e [ 120.000 3,189 XXX |
157085 10 1 {CERUS ORD......cocomiiiiiniiicinirisssissss s .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocoovveiniiiiniicisiiericiens | e 580.000 3,446 XXX L
157210 10 5 |CEVAORD . 06/28/2019........ | GOLDMAN.......coiviiiririririerintiesiseteesesie s siseeesisssssienes | oeres 100.000 2,434 XXX |
16150R 10 4 |CHASE ORD . .| 06/28/2019........ 40.000 4,305 XXX e |
16208T 10 2 | CHATHAM LODGING REIT ORD.......cootiririiieirrierieiinrieriesissesesiseneesssseesessssesesssensnes | evsseesesenenes 06/28/2019........ GOLDMAN......cooriirriiicririersiistie st essssssesesssesssseneensenins | cones 200.000 3,773 XXX | 1
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163086 10 1 | CHEFS' WAREHOUSE ORD.......ccviiiriiiiirriiinisierssissiesisisesesssesssssssessssssssessses | esvsssensnenes 06/28/2019........ GOLDMAN.....cooiiiriiiisisssieiesssiesesises st sss s esssssssesssssssssssenssnns | coes 110.000 3,857 XXX e |
17273K 10 9 | CIRCOR INTERNATIONAL ORD.........couiiiiieiieiereiinniesiesissiesiesssesssssssssssnsesssssnene | soereessessnes 06/28/2019........ GOLDMAN......ccooiimiiiireiineieresiseeesissseineenes 90.000 4,139 XXX 1
172967 42 4 | CITIGROUP ORD 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC......c..covtieriniiirniiierncirerrerins | v 1,250.000 86,806 XXX |
178587 10 1 |CITY OFFICE REIT ORD........c...... 06/28/2019........ GOLDMAN ..ot | e 170.000 2,038 XXX L
18539C 10 5 |CLEARWAY ENERGY CL A ORD.. .| 06/28/2019........ GOLDMAN ..ottt ssssesienssnis | cones 150.000 2,426 XXX e |
192005 10 6 |CODEXIS ORD . . . .| 06/28/2019........ GOLDMAN e | s 230.000 4,238 XXX e |
192108 50 4 | COEUR MINING ORD.......coeiiiiiiiiiieieieiiseiesisisesesiesessssssesisssssssessssssssssesisssns | ovsasesenesenes 06/28/2019........ GOLDMAN ..ottt essensnis | cones 870.000 3,775 XXX e |
19249H 10 3 |COHERUS BIOSCIENCES ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC......coovvierniiciniincinnrerrciens | e 220.000 3,213 XXX |
192576 10 6 |COHU ORD .| 06/28/2019........ GOLDMAN ..ottt ssssessennnis | cones 180.000 2,777 XXX e L
20030N 10 1 |COMCAST CL A ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC......c.covererniiienirererirerrenins | coveereninennns 3,090.000 129,608 XXX L
20369C 10 6 |COMMUNITY HEALTHCARE TRUST ORD .| 06/28/2019........ GOLDMAN......coorimirireieimeieiesssseenssiessessenes 80.000 3,152 XXX e |
205826 20 9 |COMTECH TELECOMMUNICATIONS ORD, .| 06/28/2019 GOLDMAN.....ccooriirriiieiinieresissi s ssssessennnens | cones 110.000 3,091 XXX e |
207797 10 1 |CONNECTICUT WATER SERVICE ORD. .| 06/28/2019........ | GOLDMAN.. 60.000 4,182 XXX |
20786W 10 7 | CONNECTONE BANCORP ORD.............. .| 06/28/2019........ GOLDMAN........otimmiiriiiieriesisteiesisssi s esssssssssssssse e esessssssssssssensesenns | veves 150.000 3,398 XXX e L
20854L 10 8 |CONSOL ENERGY ORD. .| 06/28/2019........ GOLDMAN ..ottt enienesnins | cones 120.000 3,192 XXX L
212400 10 7 |CONTROL4 ORD.........ccccounun. .| 06/28/2019........ GOLDMAN.......cotimiiriiieierie sttt | veves 120.000 2,849 XXX L
21241B 10 0 |CONTURA ENERGY ORD e .| 06/28/2019 GOLDMAN 90.000 4,670 XXX [ |
21870U 50 2 |CORENERGY INFRASTRUCTURE REIT ORD .| 06/28/2019........ 60.000 2,379 XXX |
220521 10 4 |CORTEVAORD.......cccovvnrunee .| 06/28/2019 VARIOUS.....cooiiiiiiiirie s ssssssnsens | osvnisssienes 3,215.333 104,642 XXX e L
222795 50 2 |COUSINS PROPERTIES REIT ORD .| 06/17/2019........ ITG INC oo nasnienes | o 171.350 5,732 XXX |
223622 60 6 |COWEN CLAORD.......ccoormirinnc .| 06/28/2019........ GOLDMAN........otimmiiriiiieriesisseie i esiessssessssssssse e | veves 130.000 2,234 XXX e L
225223 30 4 |CRAY ORD....ccovvrirerrrirerinrireirerieinns .| 04/22/2019 MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccvvuernircinincienrerienens | e 180.000 4,862 XXX 1
228903 10 0 [CRYOLIFE ORD .| 04/22/2019........|MERRILL LYNCH PIERCE FENNER & SMITH INC........cccosvvvumrireriirerenneiens | vevee 160.000 4,467 XXX |
23204G 10 0 |[CUSTOMERS BANCORP ORD..... .| 06/28/2019 MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocoovverviriiniieeeverieens | e 130.000 2,730 XXX |
23255M 10 5 |CYCLERION THERAPEUTICS ORD . | 04/02/2019........ ITG INC 56.000 1,602 XXX |
23282W 60 5 |CYTOKINETICS ORD .| 06/28/2019........ GOLDMAN.....ccooriirirriasisnnisissssiessessssises s essesssssessssssssssssesnnss | cones 240.000 2,699 XXX e |
23284F 10 5 |CYTOMX THERAPEUTICS ORD.... .| 06/28/2019........ GOLDMAN.....cooririrriiinciinieresissiresie it sssssssensnnis | cones 200.000 2,243 XXX 1
23291C 10 3 |DMC GLOBAL ORD.....c.ceomrvrrererrarnes .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cvcvvveiviniiieisereienisnis 70.000 4,744 XXX e |
233377 40 7 | DXP ENTERPRISES ORD.........comiiiiiiiiiciniieie et ssssssssessssssssenss. | soesesensssnes 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovvivivenireiscrereises 70.000 3,066 XXX |
253031 10 8 | DICERNA PHARMACEUTICALS ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ocvvievniicininciernersciens | e 230.000 3,183 XXX |
253651 10 3 | DIEBOLD NIXDORF ORD.......ccivuuuiiuiriniirnieissiissisiesisensesessessssssessesesesessssesssans .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.... RO P 330.000 4,257 XXX L
25787G 10 0 |DONNELLEY FINANCIAL SOLTN ORD. .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC......ccvveernircinincienrerienens | e 140.000 1,868 XXX e L
260557 10 3 | DOW ORD.....oiiuiiiiiiiiei it .| 04/02/2019........ VARIOUS ..ottt ensssiens. | osvsssessnenes 2,845.333 155,029 XXX e |
26078 10 O | DOWDUPONT ORD.....ccvomierrimimieiiieismiesserissisessesssssesssessessesssesssssssssesssssssssssssesssssnns | cosssnesensnenes 04/02/2019........ VARIOUS.......ooooiieierreiie ettt sesniessesssnene | eveessnsinsenes 8,535.998 318,103 XXX e 1
26614N 10 2 |DUPONT DE NEMOURS ORD .| 06/03/2019........ VARIOUS......comitiriti it ensssiens | esvessesinenes 2,845.333 224,402 XXX | |
26927E 10 4 |EVO PAYMENTS CL A ORD .| 06/28/2019........ GOLDMAN........otimiiriiiienisistese i sessssssssssssensesenns | veves 140.000 4,413 XXX e L
27616P 10 3 |EASTERLY GOVERNMENT PROPERTIES ORD.... . .| 06/28/2019........ GOLDMAN | s 300.000 5,432 XXX L
27875T 10 1 |ECHO GLOBAL LOGISTICS ORD.......oomiieriiireiiriiissisiessssiesessssesessssssssessesnsss .| 06/28/2019........ GOLDMAN s | s 120.000 2,504 XXX |
28414H 10 3 | ELANCO ANIMAL HEALTH ORD....ccoviiiiierieierieiseesisensessssesesssssssesessesssssenesenes .| 04/22/2019 MERRILL LYNCH PIERCE FENNER & SMITH INC........ccvveervirirmiscieevericnens | e 810.000 25,024 XXX e L
28852N 10 9 | ELLINGTON FINANCIAL ORD . 06/28/2019........ | GOLDMAN.......cooiiiivrirmiiriiniieiresisteisss et ssessssssssenes. | seves 120.000 2,156 XXX |
292505 10 4 |ENCANA ORD ..| 04/01/2019........ ITG INC .o | cosrisessenines 2,137.520 22,504 XXX L
292505 10 4 |ENCANA ORD .| 04/01/2019........ ITG INC ot | stiresississs e (2,137.600) | ...cvoververerriererieierenieen (22,504) XXX [ |
292554 10 2 |ENCORE CAPITAL GROUP ORD .| 06/28/2019........ GOLDMAN......ccooriiriiiiasissisisisssiessessssesessssssssssse s sessssssssessssssssessessnss | coes 140.000 4,741 XXX e |
29355A 10 7 | ENPHASE ENERGY ORD........ccotiiiiiiirieiniicrisieiesissiesiesissesesssssssesssensessssssessnsinss | oessesssnenenes 06/28/2019........ GOLDMAN......cooriirriiicririersiistie st essssssesesssesssseneensenins | cones 400.000 7,290 XXX | 1
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29357K 10 3 | ENOVA INTERNATIONAL ORD......cocvimiiririiieirerieiseresiesssssiesssssesesssssssessssssnsns | osssssessnenes 06/28/2019........ GOLDMAN.....cooiiiriiiisisssieiesssiesesises st sss s esssssssesssssssssssenssnns | coes 150.000 3,457 XXX e |
293712 10 5 |ENTERPRISE FINANCIAL SERVICES ORD........ccccoiiirniirirerieisnieieissessiesissinens | eersesenenenes 06/28/2019........ GOLDMAN ..ot s ssssessesnnis | cones 110.000 4,575 XXX 1
29428V 10 4 [EPIZYME ORD.......oiiiiiieiiieiisicee ittt .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccovveevniircinincinnnerrciens | e 260.000 3,288 XXX |
29664W 10 5 |ESPERION THERAPEUTICS ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 90.000 3,752 XXX |
29670E 10 7 |ESSENTIAL PROPERTIES REALTY TRUS ORD..... .| 06/28/2019........ GOLDMAN ..ot seesseeseeseeesse st ssesssessesse et essesssssnssssessessssnsesnes | cones 220.000 4,408 XXX [ |
29975E 10 9 |EVENTBRITE CL A ORD .| 06/28/2019........ GOLDMAN | s 160.000 2,591 XXX e |
30034T 10 3 [EVERIHOLDINGS ORD........cccoviiiiiiiiiiniieinieieieiiesiessssisseessesssesesssssssssssesssssnnens. | cossneseneenes 06/28/2019........ GOLDMAN ..ottt essensnis | cones 290.000 3,459 XXX e |
30226D 10 6 | EXTREME NETWORKS ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC......coovvierniiciniincinnrerrciens | e 490.000 3,810 XXX |
302301 10 6 |EZCORP CLANVORD........cocovvruinnee .| 06/28/2019........ GOLDMAN ..ottt ssssessennnis | cones 220.000 2,083 XXX e L
311642 10 2 |FARO TECHNOLOGIES ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 80.000 4,485 XXX L
31189P 10 2 |FATE THERAPEUTICS ORD .| 04/122/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC R 260.000 4,254 XXX e |
318910 10 6 |FIRST BANCORP ORD .| 04/22/2019 MERRILL LYNCH PIERCE FENNER & SMITH INC........ocvveernirerniscieererieens | e 130.000 4,693 XXX [ |
318916 10 3 |FIRST BANCSHARES ORD .| 06/28/2019........ 80.000 2,427 XXX |
31983A 10 3 [FIRST COMMUNITY BANKSHARES ORD .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccosvvuiiieiinrinerirenirinins 70.000 2,363 XX e |
32006W 10 6 |FIRST DEFIANCE FINANCIAL ORD .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovvuevirinireiscircreiiens 90.000 2,571 XXX L
32026V 10 4 |FIRST FOUNDATION ORD...... .| 06/28/2019........ GOLDMAN.......cotimiiriiieierie sttt | veves 170.000 2,284 XXX L
320734 10 6 |FIRST OF LONG ISLAND ORD. .| 06/28/2019 MERRILL LYNCH PIERCE FENNER & SMITH INC.......ocvveerniirirnincierverieens | e 110.000 2,209 XX e |
34385P 10 8 |FLUIDIGM ORD. .| 06/28/2019........ | 300.000 3,695 XXX |
346375 10 8 |FORMFACTOR ORD . | 04/22/2019 MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocovveiniiiiiniinisiiericens | e 320.000 5,863 XX e |
35471R 10 6 | FRANKLIN STREET PROPERTIES REIT ORD .| 06/28/2019........ GOLDMAN......cooiiinriiicirrietesissi e sssssienssnins | cones 450.000 3,320 XXX |
358039 10 5 |FRESHPET ORD........ccccon. .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......c.coccvvviirineivnrverreinns | e 120.000 5,022 XXX e L
35904G 10 7 |FRONT YARD RESIDENTIAL ORD .| 06/28/2019 GOLDMAN.......coieirrireeeieieessensseeseeseeesseese st ssessseesessessessssessesssssnsessessesssssnsesnes | cones 220.000 2,688 XX e |
3621LQ 10 9 |G1 THERAPEUTICS ORD .1 06/28/2019........ | GOLDMAN......coouiimiiiitiisiiiesiiereis s nsisnsienes | s 150.000 4,598 XXX |
36251C 10 3 |GMS ORD .| 06/28/2019 GOLDMAN ..ottt essennnis | cones 140.000 3,080 XXX |
373865 10 4 | GERMAN AMERICAN BANCORP ORD . .| 06/28/2019........ GOLDMAN.....cooiiirrititirsieiseisiesie st ssssesiensnins | cones 100.000 3,011 XXX |
374297 10 9 | GETTY REALTY REIT ORD.....ucvuviiirieriiiisiisiesssiessesssesssssssissssessssssssensesssesensns .| 06/28/2019........ GOLDMAN e | 150.000 4,613 XXX e |
376536 10 8 | GLADSTONE COMMERCIAL REIT ORD.......... . .| 06/28/2019........ GOLDMAN.....cooririrriiinciinieresissiresie it sssssssensnnis | cones 130.000 2,758 XXX 1
37953G 10 3 | GLOBAL BRASS AND COPPER HOLDINGS ORD.........cocovrirermmirerrinsinereriersnsseesenes .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocvvverviieinriseirsninerieinns | e 100.000 4,351 XXX e |
379890 10 6 | GLU MOBILE ORD........coouiiiiiiiiiiicissieisiissiesiessssess s sissssssesssssessssssesasssans | eessnesenenenes 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocovverviriiniicieeverieens | e 480.000 5,189 XXX |
38268T 10 3 | GOPRO CL A ORD .| 06/28/2019........ GOLDMAN ..ottt sse st sse s snsensennnes | cones 530.000 2,893 XXX |
38741L 10 7 | GRANITE POINT MORTGAGE TRUST ORD .| 06/28/2019........ GOLDMAN.....cooriririrrisisnsisiessssiessessssiesssssssses e essessssssesssssssssessessnnss | eoes 230.000 4,413 XXX e |
390607 10 9 | GREAT LAKES DREDGE AND DOCK ORD . .| 06/28/2019........ GOLDMAN......coieirrieieieieesseeeseeseeseeesse et sse s ss st essesssssnsessessessssnsesnes | cones 260.000 2,870 XXX e L
390905 10 7 | GREAT SOUTHERN BANCORP ORD........cviiiiiiiirieiiierisiessesssesessssssessssennnses .| 06/28/2019........ GOLDMAN 50.000 2,992 XXX |
398433 10 2 | GRIFFON ORD......ooiiiiiiieieiseieissieesesie s sssessssssnsss | oesenesenenenes 06/28/2019........ GOLDMAN......ccooriirriiieiirie et ssesssssesssessssessennnins | cones 160.000 2,707 XXX e 1
398905 10 9 | GROUP 1 AUTOMOTIVE ORD .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 80.000 6,551 XXX |
404030 10 8 |H AND E EQUIPMENT SERVICES ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......c.coccvvviirineivnrnenriinns | e 140.000 4,124 XXX e |
407497 10 6 |HAMILTON LANE CL A ORD .| 06/28/2019........ GOLDMAN......cooiirimriiicirnieiesissiesis i sssnsienenis | cones 100.000 5,705 XXX L
41043F 20 8 |HANGER ORD .| 06/28/2019........ GOLDMAN......cooiiiriiiisisnsieiessssiese it sssssssenssnis | e 160.000 3,063 XXX e |
410495 20 4 |HANMIFINANCIAL ORD... .| 06/28/2019 GOLDMAN.....cooriimriiieiieie e seeessssssesesisesssseseenssnins | cones 130.000 2,894 XXX e |
413160 10 2 |HARMONIC ORD . . 06/28/2019........ | GOLDMAN.......cooiiiivrirmiiriiniieiresisteisss et ssessssssssenes. | seves 370.000 2,053 XXX |
413875 10 5 |L3HARRIS TECHNOLOGIES ORD........ccosuiiiiiirniiiiiniissiesisssisssssssssssiesssinines .| 06/29/2019........ VIOUS......cvviiiiiiie s nsnesenes | s 292.500 15,232 XXX L
42222N 10 3 |HEALTHSTREAM ORD .| 06/28/2019........ GOLDMAN.....cooiiirriiicirsietesi s nsssesienssnis | cones 110.000 2,844 XXX |
422819 10 2 |HEIDRICK STRUGGLES INTERNATIONAL ORD .| 06/28/2019........ GOLDMAN 90.000 2,697 XXX e |
426927 10 9 |HERITAGE COMMERCE ORD.........ccriiiiiirieiiieiinsieriesissiesisisesesesesessssseessesssssenss. | osseesesenenes 06/28/2019........ GOLDMAN......cooriirriiicririersiistie st essssssesesssesssseneensenins | cones 180.000 2,204 XXX | 1
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42704L 10 4 |HERC HOLDINGS ORD........oouiiriiiirieiiicinnsieisersssiesssssesesssssssssssessessssssessssssssssssns | sosssssessnenes 06/28/2019........ GOLDMAN.....cooriiiriiiieissieisessie s ssenssesnnnes | soeres 110.000 5,040 XXX e | RN
427825 50 0 [HERSHA HOSPITALITY CLAREIT ORD......coiiiiiieiiieineieieisnieiesssiesisssssiensenns | ovrnesnnenenes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......coovvvevverieinererniseens | e 150.000 2,481 XXX Lo
42805E 30 6 |HESKA ORD......ccoovvviiiririniiririins .. | 06/28/2019........ GOLDMAN... 30.000 2,554 XXX RN
42806J 10 6 |HERTZ GLOBAL HOLDINGS ORD.........ccouiviririirerirristisriessiesseresssssssessiesisenes .| 06/28/2019........ GOLDMAN... s | s 440.000 7,021 XXX N
440407 10 4 |HORIZON BANCORP ORD.........ccccrurrrrrunee 06/28/2019........ GOLDMAN.....cooieirriiitisenieieesesie st sesesisennnis | coreres 160.000 2,614 XXX e L
44109J 10 6 |HOSTESS BRANDS CLAORD.............. .. | 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cvovvvervirveernererniisninns | oo 420.000 5,566 XXX e Lo
44157R 10 9 |HOUGHTON MIFFLIN HARCOURT OROD.......... .. | 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC... R I 440.000 3,199 XXX e U
447462 10 2 |HURON CONSULTING GROUP ORD .. | 06/28/2019........ GOLDMAN ..ottt enisennnins | corenes 100.000 5,037 XXX RN
449253 10 3 [IAAORD. .. | 06/28/2019. VARIOUS o 535.000 18,640 XXX s S
450310 10 1 [ISTARREIT OR! . .. | 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccovviververirernrirernisiees | e 270.000 3,353 XX e T
45378A 10 6 |INDEPENDENCE REALTY ORD .. | 06/28/2019........ GOLDMAN... s | s 390.000 4,511 XXX e | TR
453838 60 9 |INDEPENDENT BANK ORD .. | 06/28/2019. GOLDMAN... . 90.000 1,961 XXX T
45667G 10 3 |INFINERA ORD .. | 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC......cccovvviviircieineirerninnnee | e 640.000 3,035 XXX Lo
457730 10 9 | INSPIRE MEDICAL SYSTEMS ORD .. | 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccosvvuiiieiinrinerirenirinins 50.000 3,033 XXX Lo
45774N 10 8 |INNOPHOS HOLDINGS ORD... .. | 06/28/2019. GOLDMAN... 80.000 2,328 XXX S
45781D 10 1 |INOVALON HOLDINGS CL A ORD .. | 06/28/2019........ GOLDMAN........otiemiiiiiniesitisesis st | eveens 290.000 4,207 XXX U
45781V 10 1 |INNOVATIVE INDUSTRIAL PPTY ORD .. | 06/28/2019........ GOLDMAN... 30.000 3,706 XXX e T
45826 10 5 |INTELLIA THERAPEUTICS ORD e .. | 06/28/2019........ GOLDMAN... | e 150.000 2,455 XXX e Lo
46071F 10 3 [INTERSECT ENT ORD.....cooiiiiiiiiieiiirisnieisisie s sssesisssssssesins | osvnsssnsnenes 06/28/2019........ GOLDMAN ..ottt sssssnsns | coenes 130.000 2,958 XXX e N
46116V 10 5 |INTL FCSTONE ORD.......cccovvvrrerirrnnn .. | 06/28/2019........ GOLDMAN......ccooriimriirerinrierieieseeenieiesseneenes 60.000 2,375 XXX RN
46116X 10 1 |INTRA CELLULAR THERAPIES ORD .. | 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccoovvvrineiniinerreriiiens | ceveene 190.000 2,411 XXX e U
461730 50 9 [INVESTORS REIT ORD.....cccoiiuiiiiriiiiirerierineeresissisesesiensssssseessesssseessssisssesssenssnsns | oeseessesenenes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovvererierireinnrereiseis 50.000 2,934 XXX Lo
462260 10 0 |IOVANCE BIOTHERAPEUTICS, INC .. | 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC......coovvvirveieinererniinninee | e 450.000 4,971 XXX e Lo
46333X 10 8 | IRONWOOD PHARMA CL A ORD......ccmiiriiiireiiniieiesisseesisissseseesssssseesesssnesenene .. | 04/02/2019........ ITG INC .ot | corenes 560.000 8,226 XXX Lo
482387 10 9 [KAR AUCTION SERVICES ORD.........eturiririiereriiiseiesierssiseiesissiesesississsesssesssnsnens. | oosveesssenenes 06/28/2019........ VARIOUS ..ottt | erene 535.000 11,346 XXX RN
48282T 10 4 |KADANT ORD......cccovrmrrrvirininnns .. | 06/28/2019........ GOLDMAN... . 40.000 3,632 XXX e | TR
488152 20 8 |KELLY SERVICES CLAORD.......... .. | 06/28/2019........ GOLDMAN... s | s 140.000 3,666 XXX L
488360 20 7 [KEMET ORD.....cccovvvvirvrrrinns 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cvovvvervireiernerenniisniens | oo 240.000 4,120 XXX e Lo
493732 10 1 |KFORCE ORD .. | 06/28/2019........ GOLDMAN......ccooririiiireiieieieisseesiessseiseenes 90.000 3,157 XXX Lo
49456B 10 1 |KINDER MORGAN CL P ORD. .| 05/29/2019........ Citigroup Global Markets INC. NY ..........cviiiiiiiciieieesscsesineies | e 13,000.000 258,452 XXX Lo
498904 20 0 [KNOLL ORD....c.coevemrrerrrirerirnes 06/28/2019........ GOLDMAN........otieiiiiieiesitisesie st | eeeins 200.000 4,595 XXX RN
50050N 10 3 | KONTOOR BRANDS ORD .. | 05/23/2019........ VOUS.....ocvvriieeiieei et | erere 192.143 2,474 XXX e Lo
50060P 10 6 |KOPPERS HOLDINGS ORD........ .. | 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccvvviiriieiseireienisnis 90.000 2,642 XXX e Lo
50127T 10 9 |[KURA ONCOLOGY ORD......ccccccvuenee 06/28/2019........ GOLDMAN.....cooirirriiiireniersesesie et sssessesssesesssesnnses | coreres 120.000 2,362 XXX e RN
50187T 10 6 |LGI HOMES ORD .. | 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccvveiviirireineirceeisns 80.000 5,446 XXX Lo
511637 10 0 |LAKELAND BANCORP ORD............... .. | 06/28/2019........ GOLDMAN........otiiiiaiiieienisstiserie st | eeeins 200.000 3,229 XXX e Lo
511656 10 0 |LAKELAND FINANCIAL ORD.... .. | 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccovvriririrerncirerniinnnes | e 110.000 5,104 XXX S
516544 10 3 |LANTHEUS HOLDINGS ORD... .. | 04/22/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC . 160.000 3,827 XXX Lo
52603A 10 9 |LENDINGCLUB ORD .. | 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC... JEN O 1,370.000 4,395 XXX Lo
531229 87 0 |LIBERTY MEDIA FORMULA ONE SRS A ORD .. | 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cvovviirveriersereriniisninee | e 110.000 4,022 XXX Lo
531229 88 8 |LIBERTY MEDIA LIBERTY BRVS SRS C ORD.... .. | 06/28/2019. GOLDMAN R 150.000 4,194 XXX e | SRR
55027E 10 2 |LUMINEX ORD .| 06/28/2019........ GOLDMAN ..ottt sseninennnins | coreres 170.000 3,508 XXX S
550678 10 6 |LUXFER HOLDINGS ORD . | 06/28/2019........ GOLDMAN.....cooiiiriririsirnnisisisssie s sssss st ssessssssssessesssssessssssnsses | soneres 110.000 2,697 XXX e | TR
552074 70 0 |WILLIAM LYON HOMES CL A ORD.. .| 06/28/2019........ GOLDMAN.....cooiiireriiitireniereesesie st sesesisennnses | cereres 130.000 2,369 XXX Lo
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55262C 10 0 [ MBIA ORD.....coiiiiiiriiiicirsietsiseier st | arbessessasines 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ocvvieriieiniineirneiveireens | e 370.000 3,479 XXX e |
55305B 10 1 [MIHOMES ORD.......cccuiiiiieiiiiiiieiisieeieieisseie et sessssseesssssnens. | oesesssensnenes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocovverviiininceivericens | e 110.000 3,139 XXX 1
553777 10 3 |MTS SYSTEMS ORD. .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC......cccvvvivienireisircreiens 80.000 4,418 XXX |
55405W 10 4 |MYR GROUP ORD.... .| 06/28/2019........ GOLDMAN......cooiiriiiieisieisiriesis e 60.000 2,240 XXX L
556099 10 9 | MACROGENICS ORD .| 06/28/2019........ GOLDMAN ..ot seesseeseeseeesse st ssesssessesse et essesssssnssssessessssnsesnes | cones 200.000 3,393 XX e |
570600 10 8 | MARKETAXESS HOLDINGS ORD .| 06/01/2019........ ITG INC s | el (140.000) | +.vovrnererinreieriisreenieins (26,418) XXX e |
576690 10 1 |MATERION ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovveivirireinerereii 80.000 4,710 XXX [ |
576853 10 5 | MATRIX SERVICE ORD .| 06/28/2019........ GOLDMAN ..ottt sssessennnins | cones 110.000 2,228 XXX |
587376 10 4 | MERCANTILE BANK ORD .| 06/28/2019........ GOLDMAN 60.000 1,954 XXX [ |
589584 10 1 |MERIDIAN BIOSCIENCE ORD .| 06/28/2019........ GOLDMAN P (O 170.000 2,019 XXX L
59064R 10 9 | MESA LABORATORIES ORD........ccoeiiiiiiriieirniieienssisessesssesssssssssssssessssssssessssenes .| 06/28/2019........ GOLDMAN 10.000 2,443 XXX e |
594918 10 4 |MICROSOFT ORD .| 04/22/2019 MERRILL LYNCH PIERCE FENNER & SMITH INC........ccoveriienereierrenrerins | v 1,850.000 228,817 XXX e 1
596680 10 8 |MIDDLESEX WATER ORD .| 06/28/2019........ | GOLDMAN.. 60.000 3,554 XXX |
597742 10 5 |MIDLAND STATES ORD .| 06/28/2019........ GOLDMAN 90.000 2,404 XXX e |
60739U 20 4 |MOBILEIRON ORD .| 06/28/2019........ GOLDMAN | s 400.000 2,479 XXX L
607525 10 2 |MODEL N ORD .| 06/28/2019........ GOLDMAN | s 130.000 2,534 XXX |
607828 10 0 | MODINE MANUFACTURING ORD . | 04/22/2019 MERRILL LYNCH PIERCE FENNER & SMITH INC.... [ I 200.000 3,198 XXX e |
609720 10 7 | MONMOUTH REIT ORD .| 04/22/2019........|MERRILL LYNCH PIERCE FENNER & SMITH INC.... R 370.000 4,837 XXX |
61022P 10 0 [ MONOTYPE IMAGING HOLDINGS ORD. .| 06/28/2019 GOLDMAN ..ot | e 170.000 2,862 XXX e L
628464 10 9 |MYERS INDUSTRIES ORD........ .| 06/28/2019........ GOLDMAN......cooiiinriiicirrietesissi e sssssienssnins | cones 150.000 2,890 XXX |
62914B 10 0 [NIC ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......c.coccvvviirineivnrverreinns | e 270.000 4,545 XXX e |
62945V 10 9 |NV5 GLOBAL ORD .| 06/28/2019 GOLDMAN 40.000 3,255 XX e |
630077 10 5 |NANOMETRICS ORD .| 06/28/2019........ | GOLDMAN.. 90.000 3,123 XXX |
63009R 10 9 |NANOSTRING TECHNOLOGIES ORD.. .| 06/28/2019 GOLDMAN ..ottt essennnis | cones 140.000 4,248 XXX [ |
633707 10 4 |NATIONAL BANK HOLDINGS CL A ORD.. .| 06/28/2019........ GOLDMAN.....cooiiirrititirsieiseisiesie st ssssesiensnins | cones 120.000 4,355 XXX | |
635906 10 0 |NATIONAL HEALTHCARE ORD .| 06/28/2019........ GOLDMAN 50.000 4,057 XXX e |
639050 10 3 | NATUS MEDICAL ORD.......coueiueirieiiirirenisiseeissiesiesisseesse s ssssssseesss e ssenenes .| 06/28/2019........ GOLDMAN.....cooririrriiinciinieresissiresie it sssssssensnnis | cones 140.000 3,596 XXX 1
63935N 10 7 |NAVIGANT CONSULTING ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocvvverviieinriseirsninerieinns | e 170.000 3,470 XXX e |
648691 10 3 |NEW SENIOR INVESTMENT GROUP ORD e | s 06/28/2019........ GOLDMAN ..ot sssseseenisnis | cones 350.000 2,351 XXX |
649604 50 1 |NEW YORK MORTGAGE REIT ORD. .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ocvvievniicininciernersciens | e 720.000 4,471 XXX | |
651718 50 4 |NEWPARKRSC ORD .| 06/28/2019........ GOLDMAN.......cotieiiriiiierieristeie i | veves 370.000 2,745 XXX L
65341D 10 2 |NEXPOINT RESIDENTIAL ORD.... .| 06/28/2019........ GOLDMAN 70.000 2,897 XXX e L
65343C 10 2 |NEXTGEN HEALTHCARE ORD.... .| 06/28/2019........ GOLDMAN | 230.000 4,576 XXX e |
65487K 10 0 [ NLIGHT ORD......cooiirierieiiiirerisiriesissisesesi s ssssssesessssssessesens | oesesesesenenes 06/28/2019........ GOLDMAN......ccooriirriiieiirie et ssesssssesssessssessennnins | cones 130.000 2,495 XXX e 1
665531 10 9 |NORTHERN OIL AND GAS ORD .| 06/28/2019........ GOLDMAN ... oottt | cossesensesnnes 1,180.000 2,277 XXX | |
66706L 10 1 |NORTHSTAR REALTY EUROPE ORD.. .| 06/28/2019........ GOLDMAN........otimiiriiiienisistese i sessssssssssssensesenns | veves 180.000 2,957 XXX e |
66987E 20 6 | NOVAGOLD RESOURCES ORD 06/28/2019........ GOLDMAN et | orns 980.000 5,790 XXX L
67103X 10 2 | OFG BANCORP ORD 06/28/2019........ GOLDMAN e | 210.000 4,990 XXX e |
682143 10 2 |OMEROS ORD.......cccovverenee .| 04/22/2019 MERRILL LYNCH PIERCE FENNER & SMITH INC........ccvveervirirmiscieevericnens | e 190.000 3,553 XXX e L
68554V 10 8 | ORASURE TECHNOLOGIES ORD.... . 06/28/2019........ | GOLDMAN.......cooiiiivrirmiiriiniieiresisteisss et ssessssssssenes. | seves 260.000 2,412 XXX |
68555P 10 0 [ ORBCOMM ORD .| 06/28/2019........ GOLDMAN s | s 310.000 2,247 XXX |
686217 10 2 | ORIGIN BANCORP ORD .| 06/28/2019........ GOLDMAN 80.000 2,639 XXX |
68752M 10 8 | ORTHOFIX MEDICAL ORD........ .| 06/28/2019........ GOLDMAN 70.000 3,701 XXX e |
69336V 10 1 | PGT INNOVATIONS ORD........couirimiirirmiirerierinsiresinsisesesiesssesessensesssseesssssssesessssssnesns | coesesesenereres 06/28/2019........ GOLDMAN......cooriirriiicririersiistie st essssssesesssesssseneensenins | cones 240.000 4,012 XXX | 1
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69343T 10 7 [PJT PARTNERS CL A ORD......ovuiiiiiiieiiinieiiississisisissse s essssssssessens | ossessssssnenes 06/28/2019........ GOLDMAN......ccooriririieiieieresiseeesisieesssienes 90.000 XXX e |
69404D 10 8 | PACIFIC BIOSCIENCES OF CALIFRNIA ORD ORI 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocovverviiininceivericens | e 580.000 XXX 1
69888T 20 7 |PAR PACIFIC HOLDINGS ORD........ .| 06/28/2019........ GOLDMAN......cooiiiriiiitisniesseisie s sssessennnins | cones 140.000 XXX |
704699 10 7 | PEAPACK GLADSTONE FINANCIAL ORD........... RO .| 06/28/2019........ GOLDMAN 80.000 XXX e |
708160 10 6 |JC PENNEY ORD .| 06/28/2019........ GOLDMAN s | o 1,350.000 XXX e 1
709789 10 1 |PEOPLE BANCORP ORD .| 06/28/2019........ GOLDMAN 70.000 XXX e |
713448 10 8 | PEPSICO ORD.....cviiiiiiiiiiieineieie s ssssssneseniens | eesenssenenenes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocoovvrerniiriinisrieiverieens | e 310.000 XXX e |
71375U 10 1 |PERFICIENT ORD......cccoruvvrrinnee .| 06/28/2019........ GOLDMAN ..ottt sssessennnins | cones 130.000 XXX L
71639T 10 6 [PETIQ CLA ORD.....ccoiiiieiiieineiee ettt .| 06/28/2019........ GOLDMAN 80.000 XXX e L
71742Q 10 6 |PHIBRO ANIMAL HEALTH CL A ORD......cooiieriiirerinririesirereeiseisesississesesisesessssneenes .| 06/28/2019........ GOLDMAN 80.000 XXX L
719405 10 2 [PHOTRONICS ORD......cccovurirvrirrirerininns .| 06/28/2019........ GOLDMAN e | s 270.000 XXX e |
724078 10 0 |PIPER JAFFRAY ORD........cccoovuvune .| 04/22/2019 MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccovverreerereerereniseis 60.000 XXX e 1
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT..... .1 05/29/2019........ |WELLS FARGO SECURITIES.......cooooiiiiirinriiierinsicesiseissieierssseesessssisnins | seressesssesesiesssssesessssses 15,500.000 XXX |
72651A 20 7 |PLAINS GP HOLDINGS CL A ORD....... .| 05/29/2019........ WELLS FARGO SECURITIES..........oviiiiierierierieeisississesiesssessenisssisenes | osssiesisenesessssesssssnsiens 15,500.000 XXX e L
740367 40 4 |PREFERRED BANK ORD.......oiueiiiirieiiiirnieiesissiesissisesessssessesiessesisssessssssesenene .| 06/28/2019........ GOLDMAN 50.000 XXX L
74039L 10 3 | PREFERRED APARTMENT COMM REIT ORD .| 06/28/2019........ GOLDMAN.......cotimiiriiieierie sttt | veves 180.000 XXX e |
74164F 10 3 | PRIMORIS SERVICES ORD .| 06/28/2019 GOLDMAN.....coomiiiriiiieiinieresiesi e ssssessennnis | cones 180.000 XXX [ |
743187 10 6 |PROGENICS PHARMACEUTICALS ORD . 06/28/2019........ | GOLDMAN.......cooiiiiirirmiiriiisiesistsisss et esesssssssenes | veves 360.000 XXX |
743815 10 2 |PROVIDENCE SERVICE ORD .| 06/28/2019 GOLDMAN 40.000 XXX e |
T47T2TA 10 4 [QCR HOLDINGS ORD......cotiuiiririiiniirinieiesisiesissisesesisesessss e ssssssesssssssssesesesensens .| 06/28/2019........ GOLDMAN 60.000 XXX |
747619 10 4 | QUANEX BUILDING PRODUCTS ORD. .| 06/28/2019........ GOLDMAN........otimmiiriiiieriesisseie i esiessssessssssssse e | veves 140.000 XXX e |
74874Q 10 0 |QUINSTREET ORD. .| 06/28/2019 GOLDMAN.....cooiirirriiicrinieresissiesis e sssssssensenis | coes 190.000 XXX e |
749119 10 3 |QUOTIENT TECHNOLOGY ORD.. . 06/28/2019........ | GOLDMAN.......cooiiiiimirmiiriiiieiesisseises et sssenes | seves 330.000 XXX |
74933V 10 8 |RAPHARMACEUTICALS ORD .| 06/28/2019 GOLDMAN | s 130.000 XXX [ |
749397 10 5|R1RCMORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccvvvevniirciniincinnnerrciens | e 430.000 XXX | |
74971D 10 1 |RPT REALTY ORD .| 06/28/2019........ GOLDMAN.....ccooriirirriasisnnisissssiessessssises s essesssssessssssssssssesnnss | cones 330.000 XXX e |
750469 20 7 |RADIUS HEALTH ORD .| 06/28/2019........ GOLDMAN | s 190.000 XXX e |
750491 10 2 |RADNET ORD .| 06/28/2019........ GOLDMAN | 170.000 XXX e |
750917 10 6 |RAMBUS ORD......oooiiiiiiiiieeisieieiei s esseninns | eesensssnenenes 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocovverviriiniicieeverieens | e 450.000 XXX |
75524W 10 8 | RE MAX HOLDINGS CL A ORD.......oouiiriiirieiniicissineiesisiesesis e .| 06/28/2019........ GOLDMAN 70.000 XXX L
75689M 10 1 |RED ROBIN GOURMET BURGERS ORD .| 06/28/2019........ GOLDMAN 50.000 XXX e |
75972A 30 1 |RENEWABLE ENERGY GROUP ORD.......cocoovvuniireririiniinae .| 06/28/2019........ GOLDMAN......cooiiirriiicrinieresiesiesis st ssssensenssnins | cones 150.000 XXX e L
76009N 10 0 |RENT-A-CENTER ORD.......ccccovrunrenee .| 06/28/2019........ GOLDMAN et | s 200.000 XXX e |
76122Q 10 5 |RESOURCES CONNECTION ORD e | s 06/28/2019........ GOLDMAN......ccooriirriiieiirie et ssesssssesssessssessennnins | cones 130.000 XXX e 1
761299 10 6 |RETROPHIN ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC....c.ccovvievniircinincinrnersciens | e 170.000 XXX | |
761330 10 9 | REVANCE THERAPEUTICS ORD o .| 06/28/2019........ GOLDMAN........otimiiriiiienisistese i sessssssssssssensesenns | veves 180.000 XXX e L
781270 10 3 |RUDOLPH TECHNOLOGIES ORD......... .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC........covvuerniicrninciernericiens | e 130.000 XXX L
783332 10 9 |RUTHS HOSPITALITY GROUP ORD .| 06/28/2019........ GOLDMAN......cooiiiriiiisisnsieiessssiese it sssssssenssnis | e 120.000 XXX e |
78469C 10 3 |SPPLUS ORD .| 06/28/2019 GOLDMAN 90.000 XXX e |
800422 10 7 | JOHN B SANFILIPPO AND SON ORD .| 06/28/2019........ | GOLDMAN.. 30.000 XXX |
806037 10 7 | SCANSOURCE ORD . .| 06/28/2019........ GOLDMAN ..ottt | v 110.000 XXX e |
806882 10 6 | SCHNITZER STEEL INDUSTRIES CL A ORD....... .| 06/28/2019........ GOLDMAN.....cooiiirriiicirsietesi s nsssesienssnis | cones 100.000 XXX [ |
811904 10 1 |SEACOR HOLDINGS ORD........... .| 06/28/2019........ GOLDMAN 70.000 XXX e |
81617J 30 1 |SELECT ENERGY SERVICES CLA ORD......... s | e 06/28/2019........ GOLDMAN......cooriirriiicririersiistie st essssssesesssesssseneensenins | cones 250.000 XXX | 1
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830830 10 5 | SKYLINE CHAMPION ORD......cooiiiriiiiimiieierieiesisssisessessssssisessessssssesssesssssssens. | sosssssensnenes 06/28/2019........ GOLDMAN.....cooiiiriiiisisssieiesssiesesises st sss s esssssssesssssssssssenssnns | coes 210.000 5,748 XXX e |
83200N 10 3 | SMARTSHEET CL A ORD.......cciiiiieiiiireriiireesieresesssiesssissiessssssesesssssssssssennnins | avesesssinnene 06/28/2019........ JP MORGAN SECURITIES INC.....cooevvririiieiniirereinniresssisseesssersesssisesssiseene | enes 360.000 17,423 XXX 1
83418M 10 3 | SOLARIS OILFIELD INFRASTRUC CL A ORD......cotumiriiriiniirerinrinsiresinsisesssieseenes .| 06/28/2019........ GOLDMAN | s 130.000 1,947 XXX |
83587F 20 2 | SORRENTO THERAPEUTICS ORD .| 06/28/2019........ GOLDMAN | s 500.000 1,335 XXX e |
84470P 10 9 | SOUTHSIDE BANCSHARES ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccvvierniirirnincienrersiens | e 140.000 4,687 XXX [ |
84861U 10 5 |SPIRIT MTAREIT ORD............. .| 06/28/2019........ GOLDMAN.....cooiiririrnisisnnisisisssiessesiseses s essesssssesssssssssessessnns | cones 180.000 1,501 XXX e |
853666 10 5 | STANDARD MOTOR ORD.......cciuiiiiriiiiiiiiiirsisssiesssissesessssssssessesssssssesesssssssses | ovssesenenenes 06/28/2019........ GOLDMAN......ccooriririireiineieiesiseeesiesssesneenes 80.000 3,626 XXX e |
85858C 10 7 | STEMLINE THERAPEUTICS ORD......ccotviiiimiierierieireeisisesesisesssssseessesisesesisenenes .| 06/28/2019........ GOLDMAN ..ottt sssessennnins | cones 170.000 2,604 XXX L
860372 10 1 |STEWART INFO SVC ORD.... .| 06/28/2019........ GOLDMAN 90.000 3,643 XXX e |
860897 10 7 |STITCHFIX CL A ORD .| 06/28/2019........ GOLDMAN.....cooriirriiicrinieresisiesie i essssssesesisessssessensenis | coes 170.000 5,437 XXX L
861025 10 4 |STOCK YARDS BANCORP ORD .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cvcvvviiririiersereieninnis 80.000 2,892 XXX e |
86183P 10 2 | STONERIDGE ORD .| 06/28/2019 GOLDMAN.....ccooriirriiieiinieresissi s ssssessennnens | cones 110.000 3,470 XXX e |
864159 10 8 | STURM RUGER ORD... .| 06/28/2019........ | GOLDMAN.. 70.000 3,813 XXX |
86722A 10 3 | SUNCOKE ENERGY ORD. .| 06/28/2019........ GOLDMAN.....cooriirirriasirneieiessssiessessssesesssssssses s ssssssssessessssssesssssssssessessanss | eoes 270.000 2,397 XXX e |
868873 10 0 | SURMODICS ORD .| 06/28/2019........ GOLDMAN 60.000 2,590 XXX L
87105L 10 4 |SWITCH CL A ORD .| 06/28/2019........ JP MORGAN SECURITIES INC....coorvririireieirnersieissiesesssssesssssssssssssesssssnnns | oves 250.000 3,272 XXX |
871237 10 3 | SYKES ENTERPRISES ORD .| 04/22/2019........|MERRILL LYNCH PIERCE FENNER & SMITH INC.........cccovovvmierirrerniecniens | veree 160.000 4,372 XXX [ |
87266M 10 7 | TPG RE FINANCE TRUST ORD . 06/28/2019........ | GOLDMAN.......cooiiiiirirmiiriiisiesistsisss et esesssssssenes | veves 210.000 4,050 XXX |
87357P 10 0 | TACTILE SYSTEMS TECHNOLOGY ORD . | 04/22/2019 70.000 3,425 XXX e |
87612G 10 1 |TARGA RESOURCES ORD.........cccccevene. .1 05/29/2019........ |UBS SECURITIES LLC.......otiiriiiciiirierieiintiesinsieesesienesssssiesississssessssssssnsiens | soressesssssessesssssessesinsines 11,000.000 | cooveoreereriireeiereniees 424,901 XXX |
88322Q 10 8 |TG THERAPEUTICS ORD....... .| 06/28/2019........ | GOLDMAN......coouvirririiiiiniiiesienisessseie s ssssssessnsenes. | s 330.000 2,854 XXX e L
88338N 10 7 | THERAPEUTICSMD ORD .| 04/22/2019........|MERRILL LYNCH PIERCE FENNER & SMITH INC.........ccovoivmirerinrereinenins | vevee 780.000 3,321 XXX |
88362T 10 3 | THERMON GROUP HOLDINGS ORD... . 06/28/2019........ | GOLDMAN.......cooiiiiimirmiiriiiieiesisseises et sssenes | seves 130.000 3,334 XXX |
890110 10 9 | TOMPKINS FINANCIAL ORD .| 06/28/2019........ GOLDMAN 60.000 4,895 XXX [ |
896095 10 6 | TRICO BANKSHRS ORD.................. .| 06/28/2019........ GOLDMAN.....cooiiirrititirsieiseisiesie st ssssesiensnins | cones 110.000 4,157 XXX |
896749 10 8 | TRIPLE S MANAGEMENT CL B ORD .| 06/28/2019........ GOLDMAN 90.000 2,146 XXX e |
89679E 30 0 [ TRIUMPH BANCORP ORD.......cocsvuieiriirmiiiirerisriesiesisisesisessessssisessessssesesssssssssenesenes .| 06/28/2019........ GOLDMAN.....cooririrriiinciinieresissiresie it sssssssensnnis | cones 100.000 2,904 XXX 1
896818 10 1 |TRIUMPH GROUP ORD......... .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocvvverviieinriseirsninerieinns | e 200.000 4,782 XXX e |
89785X 10 1 | TRUEBLUE ORD..........ccccoc... 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocovverviriiniicieeverieens | e 170.000 4,180 XXX |
898697 20 6 |TUCOWS ORD......ccovvorirvriinras 06/28/2019........ GOLDMAN 40.000 2,440 XXX L
90184D 10 0 | TWIST BIOSCIENCE ORD 06/28/2019........ GOLDMAN 90.000 2,610 XXX |
90328S 50 0 |USA TECHNOLOGIES ORD .| 06/28/2019........ GOLDMAN......cooiiirriiicrinieresiesiesis st ssssensenssnins | cones 250.000 1,857 XXX e L
90333L 20 1 |US CONCRETE ORD R .| 06/28/2019........ GOLDMAN 60.000 2,981 XXX e |
90385V 10 7 [ULTRA CLEAN HOLDINGS ORD.......cocevriureriirrirnrierneisiesiesiseeessssissssesssessssssssessnns | coesenesenenenes 06/28/2019........ GOLDMAN......ccooriirriiieiirie et ssesssssesssessssessennnins | cones 160.000 2,227 XXX e 1
909214 30 6 |UNISYS ORD .| 06/28/2019........ GOLDMAN.....cooiiuirriniitinnieiseisiesiesise s sssessennnis | coes 210.000 2,041 XXX |
910340 10 8 | UNITED FIRE GROUP ORD .| 06/28/2019........ GOLDMAN 90.000 4,360 XXX e |
913259 10 7 |UNITIL ORD .| 06/28/2019........ GOLDMAN......ccooriimriireiintieriesiseeeniesesseneenes 60.000 3,593 XXX L
91359E 10 5 |UNVLHEALTHRTY REIT ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cvcvvvirriieieireienisnis 50.000 3,741 XXX e |
915271 10 0 |UNIVEST FINANCIAL ORD... .| 06/28/2019 GOLDMAN.....cooriimriiieiieie e seeessssssesesisesssseseenssnins | cones 120.000 3,150 XXX e |
91544A 10 9 |UPLAND SOFTWARE ORD... .| 06/28/2019........ | GOLDMAN.. 90.000 4,097 XXX |
917286 20 5 |URSTADT BIDDLE CL AREIT ORD......... .| 06/28/2019........ GOLDMAN e [ 120.000 2,519 XXX |
918204 10 8 [VFORD .| 05/23/2019........ VIOUS. ...t | eerenienenenes 1,345.000 39,636 XXX |
922417 10 0 |VEECO INSTRUMENTS ORD .| 04/122/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC....c..cocvviervireiniiscirsnnerieinns | e 200.000 2,493 XXX e |
92242T 10 1 [VECTRUS ORD......ovuiieiiiieiirireieiistiesiesieisssie s sesess s ssssssessssinsens. | eessessesenenes 06/28/2019........ GOLDMAN......ccooriimriirerisrireresiseeeniesesseneenes 40.000 1,622 XXX | 1
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92337F 10 7 [VERACYTE ORD....ccotiiiiiiriiiirissiisisierssiseiess s esssisssesssnans | essessssssnenes 06/28/2019........ GOLDMAN.....cooiiiriiiisisssieiesssiesesises st sss s esssssssesssssssssssenssnns | coes 190.000 5,416 XXX e |

923451 10 8 | VERITEX HOLDINGS ORD........cceiiiiieiiieiiierieiinsiesisessesesssessssssseessssssesesssssssssssens | ovssessnenenes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocovverviiininceivericens | e 180.000 4,687 XXX 1

92346J 10 8 |VERICEL ORD .| 06/28/2019........ GOLDMAN......cooiiiriiiitisniesseisie s sssessennnins | cones 180.000 3,399 XXX |

92552R 40 6 |VIAD ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC......ccovvviiniiiieinireiniei 80.000 4,628 XXX e |

92672L 10 7 |VIEWRAY ORD .| 06/28/2019........ GOLDMAN ..ot seesseeseeseeesse st ssesssessesse et essesssssnssssessessssnsesnes | cones 290.000 2,554 XXX e |

92686J 10 6 | VIKING THERAPEUTICS ORD............ .| 06/28/2019........ GOLDMAN e | s 270.000 2,240 XXX e |

92828Q 10 9 |VIRTUS INVESTMENT PARTNERS ORD........occviieriiiiriniirirsiernnieieiissiessesssesenns | coereressennnes 06/28/2019........ GOLDMAN......ccooriririireiineieiesiseeesiesssesneenes 20.000 2,147 XXX e |

92857F 10 7 | VOCERA COMMUNICATIONS ORD.........ccoivuiiiiririiieirnrieisssnsiesesiseeensssissesesienenes .| 06/28/2019........ GOLDMAN ..ottt sssessennnins | cones 130.000 4,149 XXX L

92915B 10 6 |VOYAGER THERAPEUTICS ORD .| 06/28/2019........ GOLDMAN ..ottt ssssessennnis | cones 100.000 2,721 XXX e |

929566 10 7 |WABASH NATL ORD......ouiiiiiiiiiieiinsiesiesesisesiese s sessssssessses .| 06/28/2019........ GOLDMAN.....cooriirriiicrinieresisiesie i essssssesesisessssessensenis | coes 230.000 3,741 XXX L

93627C 10 1 |WARRIOR MET COAL ORD........cccrvurner. .| 06/28/2019........ GOLDMAN........tiiiiiiniiienienisie s | oeves 220.000 5,745 XXX e |

940610 10 8 | WASHINGTON TRUST BANCORP ORD .| 06/28/2019 GOLDMAN 60.000 3,130 XXX e |

966084 20 4 |WHITESTONE REIT ORD. . 06/28/2019........ | GOLDMAN.......couiviiimimiiriiiniitiesisi et | eres 160.000 2,030 XXX |

974637 10 0 | WINNEBAGO INDS ORD .| 06/28/2019........ GOLDMAN | 130.000 5,023 XXX e |

981419 10 4 |WORLD ACCEPTANCE ORD........c.ccco.c.. .| 06/28/2019........ GOLDMAN......ccooriimriiieiintieresisseenisseeseneenes 20.000 3,281 XXX L

98421B 10 0 | XPERIORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......c.oovcviviirineirnrnerriinns | e 200.000 4,957 XXX e |

987184 10 8 | YORK WATER ORD .| 06/28/2019 GOLDMAN......ccooriiriererineirereriseesesiereeseseenes 50.000 1,786 XXX e L

98973P 10 1 |ZIOPHARM ONCOLGY ORD. .| 04/22/2019........|MERRILL LYNCH PIERCE FENNER & SMITH INC.... e | e 550.000 2,271 XXX |

98974P 10 0 [ZIXORD .| 06/28/2019 GOLDMAN ..ot | e 220.000 1,999 XXX e L

98983V 10 6 |ZUORACL AORD .| 06/28/2019........ GOLDMAN......cooiiinriiicirrietesissi e sssssienssnins | cones 360.000 5,514 XXX |

G0129K 10 4 |AIRCASTLE ORD .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......c.coccvvviirineivnrverreinns | e 220.000 4,677 XXX e |

G0250X 10 7 |AMCOR ORD. 06/11/2019........ ITG INC ..o sisnssenes | cesteseniessenes 1,887.000 16,635 XXX 1

G3166L 10 0 |ENSCO ROWAN CL A ORD 0471172019, [ ITG INC .ot | nes 350.625 10,562 XXX |

G36738 10 5 |FRESH DEL MONTE PRODUCE ORD...... 06/28/2019........ | GOLDMAN.......ovimiiiiiiiiiistieeieeiseesie s seseniens | enes 130.000 3,503 XX e |

G46408 10 3 |HUDSON CLAORD.......cccouvvreinnee 06/28/2019........ | GOLDMAN......coovimiiriitireriiitiesiei st seenins | nes 160.000 2,206 XXX |

G4740B 10 5 |ICHOR HOLDINGS ORD 06/28/2019 90.000 2,127 XXX e |

G5005R 10 7 | JAMES RIVER GROUP HOLDINGS ORD . . C... 06/28/2019........ | GOLDMAN......cooviriiiriiireriiintiesinsi e seeninns | eres 120.000 5,627 XXX |

G5876H 10 5 | MARVELL TECHNOLOGY GROUP ORD . C... 06/28/2019........ JP MORGAN SECURITIES INC.....coovvvririiieirneieieiseiesesssseessssssssssssessssseens | ones 600.000 14,321 XXX e |

G7496G 10 3 | RENAISSANCERE ORD.........cosiiiieiiieiiieieiissiesissisiesssssesess s sisssssesessees Cuovrre 06/28/2019........ JP MORGAN SECURITIES INC.......covviireinrierrieriereeieeienes 50.000 8,900 XXX |

G81075 10 6 | SHIP FINANCE INT ORD.....c.ovuiiiiiiirciiiieiieiisiesiesis e sesensenees C.... 06/28/2019........ GOLDMAN.....cooiiiriiniicisrieisrisiesie s nsssessensnis | cones 340.000 4,252 XXX L

G9087Q 10 2 | TRONOX HOLDINGS PLC............... 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccoovoviviieineirnrinerriinns | e 390.000 5,880 XXX L

G94787 10 1 |WATFORD HOLDINGS ORD.........cueiiiirieriieismieieiieseesiesieesessesssssseesessssesessesnenes D... 06/28/2019........ GOLDMAN 80.000 2,193 XXX e L

L72967 10 9 | ORION ENGINEERED CARBONS ORD, D.... 06/28/2019........ GOLDMAN et | e 250.000 5,351 XXX e |

L8681T 10 2 |SPOTIFY TECHNOLOGY ORD..........ccco.... [ DI 06/28/2019........ JP MORGAN SECURITIES INC.....coovorieriercireirereineirerissiseesesssensesesesensniseene | enes 500.000 73,106 XXX e 1

M85548 10 1 | STRATASYS ORD .| 06/28/2019........ GOLDMAN.....cooiiuirriniitinnieiseisiesiesise s sssessennnis | coes 210.000 6,166 XXX |

M96088 10 5 |UROGEN PHARMA ORD.. .| 06/28/2019........ GOLDMAN 70.000 2,515 XXX e |

P16994 13 2 |BANCO LATINAMERCN COM EXT CL E ORD C.. 06/28/2019........ GOLDMAN......cooiirimriiicirnieiesissiesis i sssnsienenis | cones 130.000 2,707 XXX L

P73684 11 3 | ONESPAWORLD HOLDINGS ORD......cciiuueiuierieisresiessnsssssmsssssassensssesenssssssessnsansssens D.... 06/28/2019........ GOLDMAN s | s 190.000 2,944 XXX e |
9099999. Total - Common Stocks - Industrial and Miscellaneous . L L eEE LR s 5,769,715 XXX e 0 PSS S

Common Stocks - Mutual Funds

04314H 66 7 | ARTISAN:INTL VAL ADV.....ooiiiiiiiriiiiniieiseissie s esssssssssssssssssessne | svsesssinnines 06/07/2019........ NOt AVAIIADIE........cooiviiic | e 5,110.220 173,645 XXX \Y

57060D 10 8 [ MARKETAXESS HOLDINGS ORD.......coiiuiiiiirirmimiieeisssisseensssissnsssssenssnesssensssesensenes | snesersssssenes 06/01/2019........ ITGINC e | cere 140.000 26,418 XXX |
9299999. Total - COMMON SOCKS = MULUAI FUNGS. ...ttt eebes bttt e enisreias 200,063 XXX e 0 O S
9799997. Total - COMMON SEOCKS = PAN 3.t fh b s b0 8088080880880 8 0808080080800kt nsinisas 5,969,778 XXX e 0 XXX
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Statement for June 30, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

SCHEDULE D - PART 3

3 4 5 6 7 8 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)
9799999, TOLAl = COMMON SEOCKS..........vueveieieeieeisete sttt ettt et eisete s st etessesse s eesssessessesssensessessess  essesssssssessessesassessesssssesessessesassaesesssesesassessessesaesessessessssessessesansessesseesesessesesassessesses et assesseb st essessesetansessesssssnsessessetans  avsessssssan 5,969,778 XXX e 0
9899999. Total - Preferred and Common Stocks... 5,969,778 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks........ 26,825,048 XXX 15,719
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.




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

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
36179T 7K 5 | G2 MA5398 - RMBS.... .| 06/01/2019. | Paydown RSN 181,320 (N2 | N IS 181,320 | oo [ v 0. 08/20/2048.
3620AD NY 4 |GN 726807 - .| 06/01/2019. | Paydown . 384 (12) 384 0)] .. 09/15/2039.
3620C6 EG 6 |GN 749935 - .| 06/01/2019. | Paydown [RTSTROROOT ISR 15,919 (1) IS S 15,919 | oo [ v . 11/15/2040.
36291E H8 7 |GN 625855 - .| 06/01/2019. | Paydown . 2,596 (108) 2,596 . 06/15/2035.
36291H C9 3 |GN 628396 - .| 06/01/2019. | Paydown JSOTURTRTRI N 10,684 (P25} N IS 10,684 | oo | e, 0)] .. 10/15/2028.
36291 W3 0 |GN 629866 - .| 06/01/2019. | Paydown . 3,867 (14) 3,867 09/15/2034.
36297D K3 0 |GN 708714 - .| 06/01/2019. | Paydown . 384 (10) 384 . 04/15/2039.
38376G DN 7 |GNR 1018 C - CMBS, .| 06/01/2019. | Paydown [RTTRORROT IS 11,036 (487) | cvvovereivernes | i 11,036 | oo [ v . 03/16/2051.
38376G XT 2 |GNR 10148A C - CMBS.. .| 06/01/2019. | Paydown . 1,565 (24) 1,565 12/16/2050.
0599999. Total - Bonds - U.S. GOVEMMENL.........coiiiiiieiieiniecieieisiisisies cvesieisessssssasseesnsanseseessens 227,755 | ........227,755 | ........234,183 | ............233,566 | .....c.cccecee0 | oo (5,811) | i 0 | (5,811) | oo (O] 227,755 | .o 0 | oo 0)] .. XXX
Bonds - U.S. Political Subdivisions of States
181059 KA 3 |CLARKCNTY NEV SCHDIST......c.coevernee. .. | 06/17/2019. | Maturity @ 100.00..........eccrevrmrrenne reveneeeennsrenienes | e 4,605,000 | ....... 4,605,000 | ....... 4,706,356 | ........... AT43,150 | oo | e 0 | eveeeereeerenn | s 4,743,150 | cooovvvrcrienne ..(138,150) | ...... (138,150) | ..... 103,613 | 06/15/2019.
262633 EY 2 |DUPAGECNTY ILL.... .. |..| 04/01/2019. | Call @ 100.00..... . 0 [ oeveereeeeeeeeie | evvereeeeiesnsesnseesies | eerrensenniennns | cereeerieeniennsen | evveenerinnrien0 | s 13,864 | 01/01/2021.
736679 RD 5 |PORTLAND ORE.... ... |.. | 06/01/2019. [ Call @ 100.00..... . 50,000 50,000 53,154 | ..... 50,000 |.. 0 oo | i 50,000 [ [ | eevisriieniiennn0 |, 1,621 | 06/01/2027.
2499999. Total - Bonds - U.S. Political SUbdiviSions Of SEALES........coiriiiiiins it essssssssnesssnsnns | seesan 4,655,000 | ....... 4,655,000 | ....... 4,759,510 | ..coo.cco. 4,793,150 | oo [ P 0 | i [0 0 [ 0. 4,793,150 | .0 | ..(138,150) | ......(138,150) | ..... 119,097 XXX
Bonds - U.S. Special Revenue and Special A t
222102 AA 3 |COULEE MED FNDTN WASH REV........... .. | 06/24/2019. | Call @ 100.00..... JSOTURTRTRRI Y 40,000 (1 ORI ISP 40,000 | ..ooorvvrrerinnn 04/20/2036.
3128M1 Q7 7 |FH G12378 - RMBS.... .| 06/01/2019. | Paydown . 1,132 17 1,132 09/01/2021.
3128MA BS 7 |FH G07849 - RMBS.... .| 06/27/2019. | VARIOUS vt | e 745,063 (1,253) 05/01/2044.
3128MC  JK 2 |FH G13666 - RMBS .. | 06/01/2019. | Paydown . 7,799 (181) 09/01/2024.
3128MJ Q9 4 |FH G08479 - RMBS.... .| 06/01/2019. | Paydown . 22,825 (768) 03/01/2042.
3128MJ S4 3 |FH G08538 - RMBS.... .| 06/01/2019. | Paydown VTR RN 15,762 | oo 15,762 | cooovvrennee 15,843 (74) 07/01/2043.
3128MJ S8 4 |FH G08542 - RMBS.... .| 06/01/2019. | Paydown . 35,642 35,642 36,700 (1,449) 08/01/2043.
3128P8 E8 0 |FHC91959 - RMBS. .| 06/01/2019. | Paydown . 557,193 557,193 | .......... 538,562 | ..coeeere838,572 | oo | e 18,821 | [, 18,621 | .o 11/01/2037.
3128P8 GX 3 |FH C92014 - RMBS. .. |.. | 06/01/2019. | Paydown et | s 476,673 476,673 (7,795) [ v | e 476,673 | .o 09/01/2038.
3128PP 6C 2 |FHJ10867 - RMBS. .| 06/01/2019. | Paydown . 3,837 (88) 3,837 09/01/2024.
3128PP H4 8 |FH J10251 - .| 06/01/2019. | Paydown . 884 12 884 07/01/2024.
3128PP H5 5 |FHJ10252 - .| 06/01/2019. | Paydown . 6,041 46 6,041 07/01/2024.
3128PP HZ 9 |FH J10248 - .| 06/01/2019. | Paydown . 820 3) . 07/01/2024.
3128PP WM 1 |FH J10652 - .| 06/01/2019. | Paydown revrenessesenns | s 11,111 (134) | oo | v T | . 10/01/2024.
3128PQ E9 8 |FHJ11060 - .| 06/01/2019. | Paydown . 6,909 (129) . . 10/01/2024.
312928 AF 7 |FH C09006 - .| 06/01/2019. | Paydown FSOTURTRTRRI Y 45,078 (1,695) [ .ooveveeenerienen | vervrerenneenc 5,078 [ i . 07/01/2042.
312928 AH 3 |FH C09008 - .| 06/01/2019. | Paydown . 21,973 (723) | oo | i 973 | . , 08/01/2042.
312945 V5 4 |FH A96936 - RMBS. .| 06/01/2019. | Paydown . 5,658 (321) 02/01/2041.
3132GU KM 5 |FH Q09000 - RMBS.... .| 06/01/2019. | Paydown (1,978) 06/01/2042.
3132HM  ZZ 7 |FH Q11660 - RMBS .. 1 06/01/2019. | Paydown (716) 10/01/2042.
3132J8 UR 9 |FHQ17391-RMBS.... .| 06/01/2019. | Paydown (786) 04/01/2043.
3132JP P9 7 |FH Q22248 - RMBS.... .| 06/01/2019. | Paydown (172) 10/01/2043.
3132JQ F6 2 |FH Q22889 - RMBS.... ... | .. | 06/01/2019. | Paydown (1,549) 11/01/2043.
3132L5 SE 4 |FH V80517 - RMBS.......ccoocovriririirniirerns .. | 06/01/2019. | Paydown (5,069) 10/01/2043. [ ..o
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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)
3132M9  5A 8 |FH Q29241 - RMBS........coovvermrvieririieinns .| 06/01/2019. | Paydown [ESTUUIN R 124,790 | ...ooone. 124790 | oo 133,428 | .o 133,076 [ 307221) | OO ISV 124,790 | oo | e (V1 IO 0| e 1,748 [ 10/01/2044. [ 1........ccevenee
3132MA CR 0 [FH Q29380 - RMBS.... .| 06/01/2019. | Paydown 22,332 22,332 23,698 | .ooovririinnes 24,122 (1,788) 11/01/2044.
3132QM LQ 2 |FH Q31234 -RMBS.... .. 1 06/01/2019. | Paydown 25,093 25,093 26,325 | ...... 26,374 (1,280) 02/01/2045.
3132QU 3B 7 |FH Q37993 - RMBS .| 06/01/2019. | Paydown 83,449 | oo 83,449 | ........... 88,886 | ..o 89,199 (5,751) 12/01/2045.
3136AC U5 8 |FNR 1315E EP - CMO/RMBS. .| 06/01/2019. | Paydown 56,571 56,571 58,799 | ... 58,223 (1,652) 08/25/2042.
3136AE  ZQ 3 |FNR 1356B P - CMO/RMBS.... .. | 06/01/2019. | Paydown e | v 170,537 | .........170,537 | ..........168,566 | .............. 168,752 1,785 06/25/2043.
3136AF Y8 1 |FNR 1389A PA - CMO/RMBS .| 06/01/2019. | Paydown [RTSTORR IS 18,123 ....18,649 (526) 02/25/2043.
3137AC P37 |FHR 3879F NW - CMO/RMBS.... ... | .| 06/01/2019. | Paydown 5,141 (110) 09/15/2040.
3137B4 Z5 8 |FHR4261B PA- CMO/RMBS. ... |.. | 06/01/2019. | Paydown 24,522 (425) 07/15/2032.
3137B8 PP 6 |FHR 4322A PA - CMO/RMBS. .| 06/01/2019. | Paydown reeenenn. 18,084 (920) 03/15/2044.
3137B9 BZ 7 |FHMSKF03 A-CMBS .. | 06/25/2019. | Paydown 4,844 0 01/25/2021.
31385X NF 0 |FN 555790 - RMBS .| 06/01/2019. | Paydown 7,287 ) (411) 10/01/2033.
3138EN 7M 5 |FN AL6299 - RMBS .| 06/01/2019. | Paydown (2,958) (2,958) 01/01/2045.
3138EN WV 7 |FN AL6059 - RMBS. .. | 06/01/2019. | Paydown.........ccocvevirinnicniicnniiens [ | e 144,374 | 144,374 | 149,169 | 149,380 | | e (5,006) (5,006) 11/01/2044.
3138EN WX 3 |FNAL6061 - RMBS. .| 06/01/2019. | Paydown (682) (682) 11/01/2044.
3138WG EZ 3 |FNAS6451- RMBS .| 06/01/2019. | Paydown (732) (732) 01/01/2046.
3138WH RL 8 |FNAS7690 - RMBS.... .| 06/01/2019. | Paydown 179,582 | ......... (842) (842) 08/01/2046.
3138WH XR 8 |FNAS7887-RMBS.... .| 06/01/2019. | Paydown LT4431 | 73,143 1,296 09/01/2041.
3138WK 3E 3 |FNAS9796 - RMBS.... .| 06/01/2019. | Paydown (579) 06/01/2047.
3138WT UT 1 |FNAT5993 - RMBS .. | .. | 06/01/2019. | Paydown vt | e 105,857 1,857 05/01/2043.
3138Y1 3L 7 |FNAX0802- RMBS........ccocmiverniirirrnrins .. | 06/01/2019. | Paydown 5,183 (368) 10/01/2044.
3138Y6 MY 7 |FN AX4874 - RMBS.... .| 06/01/2019. | Paydown 39,808 (2,068) 12/01/2044.
3138YE 5V 5 |FNAY1759-RMBS.... .| 06/01/2019. | Paydown ST Y 47,099 (988) 02/01/2045.
313900 MU 7 |FN 656571 - RMBS .| 06/01/2019. | Paydown 932 (29) 05/01/2033.
31402H Z2 0 |FN729861-RMBS .| 06/01/2019. | Paydown 1,549 (44) 11/01/2033.
31402R  AD 1 |FN 735404 - RMBS .| 06/01/2019. | Paydown 1,194 1 04/01/2020.
31403D YB 9 |FN 746006 - RMBS. .| 06/01/2019. | Paydown 4,055 (310) 12/01/2033.
31405Q AX 6 |FN 795722 - RMBS .| 06/01/2019. | Paydown 1,558 (58) 10/01/2034.
3140H5 AW 1 |FN BJ3620 - RMBS .| 06/01/2019. | Paydown 32,321 (1,541) 01/01/2048.
3140Q9 NW 9 |FN CA2204 - RMBS.... .. | 06/01/2019. | Paydown JSTRRRRRT VRO 415114 | L A5 114 | 432,043 | e | e | eeeenn(16,929) | i [ (16,929) | ..vvvvvvrnernens 08/01/2048.
31400A NN 6 |FN CA3096 - RMBS.... .| 06/01/2019. | Paydown s | s 124,351 (6,014) 02/01/2049.
31410L UV 2 |FN 890796 - RMBS. .| 06/01/2019. | Paydown 68,347 (1,596) 12/01/2045.
314120  AJ 9 |FN 934809 - RMBS .| 06/01/2019. | Paydown 2,456 (38) 03/01/2024.
31414R  PK 5 |FN 973926 - RMBS .| 06/01/2019. | Paydown 1,112 (14) 05/01/2038.
31416X FA 3 |FNAB1960- RMBS.... ... | .. | 06/01/2019. | Paydown SOOI RN 13,666 (954) 12/01/2040.
31418V KJ 0 |FN AD7496 - RMBS........cooovvvirirerniiriir .| 06/01/2019. | Paydown 2,206 7 01/01/2026. [ 1....c.cvvverne
TENNESSEE HSG DEV AGY
880461 SB 5 |RESIDENTIAL FIN PR .| 04/01/2019. | Call @ 100.00..... revtneeneesessenensenes [ e [ s | sessessisesens | sessesessssss s | sessesssnesessns | nsssssessnsens 0 [ ereererneerenis | e | eeriensennenes | e | e (U1 I 90 | 07/01/2040. | 1FE............
VIRGINIA ST HSG DEV AUTH COMWLTH
928120 K5 6 [MTG-R .| 06/01/2019. | Paydown 22,711 22,711 22,711 | ...... Y27 & | B OO IR (0) [(0) ] T 22,711 | oo e [ e 0 | e 1,524 | 04/25/2042. | 1FE............
968369 AA 6 |WILKES CNTY GA HOSP AUTH REV....... .. | 06/24/2019. | Call @ 100.00..... 56,000 | ..coovrnees 56,000 | ............ 56,000 | .ooovririnnes 56,000 | ..oorvorrririririens | e (U SOOI ISP 56,000 | .ooverrireins | e | e 0| e 1,622 |02/20/2037. | 1FE............
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......oiwuriririsimsnrmserssssssssesssnssssssssssenssssessesssssssssnsnns | seesaas 4,491,561 | ....... 4,463,800 | ....... 4,555,002 | .......c.. 3,503,361 | .ooovrnnin 0] (64,145) | oo [ I [(ZNE ) - 0 [ 4,491,561 | ..o (U I (V] [ 0. 119,901 XXX XXX
Bonds - Industrial and Miscellaneous
05588U AA 0 [HGVGI19AA-ABS.... .. | 06/25/2019. | Paydown . 85,168 85,168 85,146 22 09/26/2033.
161542 DQ 5 |CFLAT 04AQ1 M2 - RMBS.. .. | 04/01/2019. | Paydown . 0 05/25/2034.
28415P  AA 2 |EHGVT 16AA - ABS .. | 06/25/2019. | Paydown . 33,985 0 0 04/25/2028.
350910 AN 5 |FTST 064TS A- CMBS, .| 06/11/2019. | Paydown . 30,248 (14) (14) 12/13/2028.
GE CAPITAL INTERNATIONAL FUNDING DEUTSCHE BANK SECURITIES,
36164Q 6M 5 |CO .| 04/08/2019. | INC. e | e 722,498 | ......... 747,000 | .......... 746,970 | ..cooovvrrnee TAT,004 | .o | e (0) [(0) ] ST TAT,004 | .o | e (24,505) | ........ (24,505) 11/15/2025. | 2FE...........
GENERAL ELECTRIC CAPITAL
36962G 6F 6 |CORPORATION .. | 04/05/2019. | BARCLAYS CAPITAL INC . 286,030 287,000 (138) .(2,820) ] ..........(2,820) 09/07/2022.
38014B AC 3 |GMALT 181 A2B - ABS .. | 06/20/2019. | Paydown 0 04/20/2020.
44935A AC 9 |HALST 18AA2B - ABS.... .| 06/17/2019. | Paydown 0 08/17/2020.
452570 AE 4 |IMSA 072 2A - RMBS .. | 06/25/2019. | Paydown 729 04/25/2037.
55265K 2G 3 |MASTR 0311 7A2 - CMO/RMBS. .| 06/01/2019. | Paydown 56 12/25/2033.
82652) AA 5 |SRFC 153 A-ABS .o | . | 06/20/2019. | Paydown 6 09/20/2032.
82652K AA 2 |SRFC171A-ABS. .« | .. | 06/20/2019. | Paydown . 2 03/20/2034.
82653E  AB 3 |SRFC 191B-ABS.. .. | 06/03/2019. | Paydown . 228,993 228,993 228,943 50 . . 01/21/2036.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ........uivriiseriiiiiiies coririssersssrsssss s sssssns s sessssnees | oseens 2,603,050 | ....... 2,628,521 | .......2,633,350 | ... 2,315,573 | ..o 1,661 | cioiiieenn(948) [ o 0 713 0 2,630,375 0 [... (27,325) | ........(27,325) XXX
8399997. Total - BONAS = PAM 4. eotis st | snias 11,977,366 | ..... 11,975,076 | .....12,182,045 ..(69,244) . 12,142,841 ....(165,475) | ...... (165,475) | .....294,366 XXX
8399999. TOAl = BOMAS. ..ttt et s | s 11,977,366 | ..... 11,975,076 | .....12,182,045 ..(69,244)|. 12,142,841 ...(165,475) | ...... (165,475) | .....294,366 XXX
Common Stocks - Industrial and Miscellaneous
002824 10 0 |ABBOTT LABORATORIES ORD................ .. | 04/01/2019. | Adjustment . XXX 0
025537 10 1 |AMERICAN ELECTRIC POWER ORD....... .. | 04/01/2019. | Adjustment . XXX 0
AMERICAN INTERNATION GRP EQY
026874 15 6 |WARRANT .. | 04/01/2019. | Adjustment . XXX 8
03027X 10 0 |AMERICAN TOWER REIT.......ccovvmivivirnnene .. | 04/01/2019. | Adjustment . XXX 0
032654 10 5 |ANALOG DEVICES ORD .. | 04/01/2019. | Adjustment . XXX 0
036752 10 3 |ANTHEM ORD. .. | 04/01/2019. | Adjustment . XXX 0
036768 10 2 |ANTERO MIDSTREAM ORD.. .. | 04/04/2019. | FRACTIONAL SHARES 0.365 XXX 0 5
037833 10 0 |APPLE ORD .. | 04/01/2019. | Adjustment . XXX 0
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT .. | 05/29/2019. | MORGAN STANLEY CO.. .3,300.000 | ............ XXX 8,118 ....59,400
060505 10 4 |BANK OF AMERICA ORD ... | .. | 04/01/2019. | Adjustment . XXX 0
075887 10 9 |BECTON DICKINSON ORD........cccocumrrnnee .. | 04/01/2019. | Adjustment . XXX 0
081437 10 5 |BEMIS ORD C| 06/11/2019. | Various.. XXX ..16,983 (348)
084423 10 2 |WRBERKLEY ORD......cccooovrvmerrerirrerennns .. | 04/03/2019. . . XXX (14,412)| ... 670
086516 10 1 |BEST BUY ORD.. .. | 04/01/2019. | Adjustment . XXX 0
09062X 10 3 |BIOGEN ORD.. .| 06/28/2019. | JP MORGAN SECURITIES INC..... PR XXX ....108,331
097023 10 5 |BOEING ORD.. .. | 04/01/2019. | Adjustment . XXX 0
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD............. .. | 06/28/2019. | JP MORGAN SECURITIES INC..... 80.000 2,935 XXX | 3,560 | .ooovrrriiinn 2,438 1,122 3,560
BRITISH AMERICAN TOBACCO ADR
110448 10 7 |REPORD C| 04/01/2019. | Adjustment. . XXX e | e | s | e 0 [ e | e | e | v | e 0 | o 575 XXX [
115637 20 9 |BROWN FORMAN CL B ORD.........ccccoonee .| 06/28/2019. | JP MORGAN SECURITIES INC..... | cccorvrernee 20.000 | .ccovvrvrnee 1,109 XXX | s 1,021 | o 952 | oo VIR [ 70 1,021 . 87 | v 87 | e 7 XXX [
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118230 10 1 |BUCKEYE PARTNERS UNT......ccocormurinne .. 1 05/29/2019. | VARIOUS.........oovorvreriieineriinriinee | veviens 13,500.000 | .......e. 550,929 XXX | 703,765 | oo 391,365 | ...... 312,400 | ..ooveoerreriieins | oo | e 312,400 | ..oovvererinens | e 703,765 | ..coovrerrernes .(152,837) | ...... (152,837) | ....... 20,250 XXX [
126408 10 3 [CSXORD...ccoovvirireirrieierinsieirsniersnis .. | 06/28/2019. | JP MORGAN SECURITIES INC..... 290.000 22,438 XXX | s 21,640 | oo 18,018 | .......... 3,622 | 3,622 | oo | i 21,640 | oo | e 798 | oo 798 | v 139 XXX [
MERRILL LYNCH PIERCE
14040H 10 5 |CAPITAL ONE FINANCIAL ORD............... .| 06/28/2019. |FENNER & SMITHINC. | ... 1,950.000 | .......... 176,939 XXX | 176,225 | ..o 147,401 | ........ 28,825 | ..ooveeriieiinens 28,825 | ..o | eerieriienns 176,225 | oo | i T4 | AT - 1,560 XXX [
143658 30 0 |CARNIVAL ORD......coovvrreririerinrrireeienes .. | 04/01/2019. | Adjustment . XXX | e | e | s | e 0 [ v | e | e | e | e (U I 65 XXX [
MERRILL LYNCH PIERCE
149123 10 1 |CATERPILLAR ORD .| 04/22/2019. [FENNER & SMITHINC. | i 90.000 | .cvevvene 12,800 XXX ] s 13,452 | oo, 11,436 2,016 [ .o | e 13,452 XXX
15189T 10 7 |CENTERPOINT ENERGY ORD.. .. | 04/01/2019. | Adjustment . XXX 0 XXX
166764 10 0 |CHEVRON ORD .. | 04/01/2019. | Adjustment . XXX 0 XXX
17275R 10 2 |CISCO SYSTEMS ORD.. .. | 04/01/2019. | Adjustment . XXX 0 XXX
191216 10 0 |COCA-COLAORD... .. | 04/01/2019. | Adjustment . XXX 0 XXX
194162 10 3 |COLGATE PALMOLIVE ORD. .. | 04/01/2019. | Adjustment . XXX 0 XXX
20030N 10 1 |COMCAST CL A ORD. .. | 04/01/2019. | Adjustment . XXX 0 XXX
200340 10 7 |COMERICA ORD. .. 03/19/2019. | ITG INC o N XXX 0 XXX
200525 10 3 |COMMERCE BANCSHARES ORD. .. | 04/01/2019. | Adjustment . XXX 0 XXX
205887 10 2 |CONAGRABRANDS ORD.. .. | 04/01/2019. | Adjustment . XXX 0 XXX
219350 10 5 |CORNING ORD... .. | 04/01/2019. | Adjustment . XXX 0 XXX
22160K 10 5 |COSTCO WHOLESALE ORD. .. | 04/01/2019. | Adjustment . XXX 0 XXX
222070 20 3 |COTYCLAORD .| €| 05/02/2019. | Not Available 420.000 4,893 XXX 2,218 4,973 XXX
222795 50 2 |COUSINS PROPERTIES REIT ORD......... | .. | 06/17/2019. | Not Available 0.350 13 XXX . . 0 12 XXX
247361 70 2 |Delta Air Lines, INC......cocceurereerrreneircrinns .| 04/01/2019. | Adjustment . XXX | e | cerveeerenineisenienies | s | eeereniseisnis 0 XXX [
254687 10 6 |WALT DISNEY ORD.... .| 04/16/2019. | Not Available 0.813 44 XXX 89 0 89 XXX
25754A 20 1 |DOMINOS PIZZA ORD .. | 04/01/2019. | Adjustment . XXX 0 XXX
260557 10 3 |DOW ORD .. | 04/02/2019. | Not Available 0.333 19 XXX 20 0 20 XXX
26078) 10 0 |DUPONT DE NEMOURS ORD... .. | 06/03/2019. | VaIOUS........oovverrerrercerreisnriseniens | veriens 17,071.996 | ...ccoone. 791,235 XXX | 791,235 | ooereeren56,505 | i 16,627 | oo | e [ s 16,627 [ oo | e 791,235 XXX
26441C 20 4 |DUKE ENERGY ORD ... | .. | 04/01/2019. | Adjustment. . XXX . 0 XXX
26614N 10 2 |DUPONT DE NEMOURS ORD.................. .| 06/17/2019. | Not Available 0.333 33 XXX 29 | i [ | e 0 29 XXX
278865 10 0 |ECOLABORD .. | 04/01/2019. | Adjustment . XXX 0 XXX
28849P 10 0 |ELLIE MAE ORD. <o | | 04/17/2019. | Not Available. 140.000 | ..covveveee 13,860 XXX | s 12,048 K272 TN S 12,048 XXX
291011 10 4 |EMERSON ELECTRIC ORD........c.coccormeen. .. | 04/01/2019. | Adjustment . XXX 0 XXX
292505 10 4 |ENCANA ORD A|05/01/2019. | Adjustment 2,137.520 | ............15,757 XXX 22,504 0 | oo | eeereeenenin 22,504 XXX
292505 10 4 |ENCANA ORD .. | 04/01/2019. | Adjustment (2,137.000) | ...........(11,831) XXX | (22,498) - . 0 (22,498) XXX
29364G 10 3 |ENTERGY ORD.....cccosvemrremrrnerrerirecireenns .. | 04/01/2019. | Adjustment . XXX | e | cerveeeesinsisenienens | e | oeeeseniseisnis 0 XXX [
311900 10 4 |FASTENAL ORD.....coooovrviriirerineisernininns .. | 05/23/2019. | .. . . XXX e | e (81,078) | oece s 11187 [ e [ | v 11,187 XXX
32020R 10 9 |FIRST FINANCIAL BANKSHARES ORD... |.. | 06/04/2019. | .. . . XXX (570) XXX
MERRILL LYNCH PIERCE
337932 10 7 |FIRSTENERGY ORD.. v | - | 04/22/2019. | FENNER & SMITH INC. XXX 1,280 ....60,609 XXX L
35137L 10 5 |FOXCLAORD .. | 04/01/2019. | Adjustment . XXX 0 XXX L
35137L 20 4 |FOXCLBORD woer | . | 04/01/2019. | Adjustment. . 8 XXX 0 XXX L
366505 10 5 |GARRETT MOTION ORD... .| C|06/28/2019. | JP MORGAN SECURITIES INC..... 585.000 8,980 XXX | s 6,962 | oo 7,219 (257) 6,962 XXX L
MERRILL LYNCH PIERCE
38141G 10 4 | GOLDMAN SACHS GROUP ORD............. .| 04/22/2019. | FENNER & SMITH INC. 260.000 53,353 XXX ] s 57,959 | coovvrerrnnes 43,433 | ........ 14,526 | ..o | e | e, 14,526 | ..o | e 57,959 | oo | s (4,608) | .......... (4,606) | ............ 208 XXX [
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382550 10 1 |GOODYEAR TIRE AND RUBBER ORD.....|.. | 06/28/2019. | J> MORGAN SECURITIES INC..... 150.000 2,295 XXX | e 2,950 | oo 3,062 | oo (1) ] e (111) 2,950 | v | s ((G1555) ) I— [(G1:15) 48 XXX [
40412C 10 1 |HCA HEALTHCARE ORD......c.cccoovervrrrirnns .. | 06/28/2019. | JP MORGAN SECURITIES INC..... | wcovvvernnes 740.000 | .......... 100,029 XXX ] s 98,041 | oo 92,003 | ..coooue 5,948 | oo 5,948 | .o | i 98,041 | oo | s 1,988 | oo 1,988 | .o 592 XXX [
MERRILL LYNCH PIERCE
410345 10 2 |HANESBRANDS ORD.......cccooommivmirierinns .| 06/28/2019. | FENNER & SMITHINC. | . 180.000 | c.ovvvrnnes 3,100 XXX | s 3,345 | oo 2,255 | oo 1,000 | .o 1,090 3,345 XXX [
422806 10 9 |HEICO ORD .. | 04/01/2019. | Adjustment . XXX 0 XXX
422806 20 8 |HEICOCLAORD woer | . | 04/01/2019. | Adjustment. . XXX - . 0 XXX
427866 10 8 |HERSHEY FOODS ORD........cccoeomrverirnnens .. | 04/01/2019. | Adjustment . XXX e | eeverieessnssinnins | s | e 0 XXX [
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD.. |.. | 04/01/2019. | Adjustment . XXX | e | v | s | e 0 XXX [
INTEGRATED DEVICE TECHNOLOGY
458118 10 6 |ORD C| 04/01/2019. | Not Available, 530.000 25,970 XXX | 24947 | oo 25,668 (U772} | T 24,947 XXX
458140 10 0 |INTEL ORD.. «.. | . | 04/01/2019. | Adjustment. . XXX 0 XXX
INTERNATIONAL BUSINESS MACHINES
459200 10 1 |ORD .. | 04/01/2019. | Adjustment . XXX 0 XXX
46333X 10 8 [IRONWOOD PHARMA CL AORD............. .| 04/02/2019. | Various.................. 560.000 9,828 XXX | 9,828 | oo 5,802 4,026 9,828 XXX
46625H 10 0 | JPMORGAN CHASE ORD........ccoovvrerenns .. | 04/01/2019. | Adjustment . XXX 0 XXX
478160 10 4 |JOHNSON & JOHNSON ORD.... .. | 04/01/2019. | Adjustment . XXX 0 XXX
48238T 10 9 |KARAUCTION SERVICES ORD ... | . | 06/28/2019. | Various.................. 535.000 29,986 XXX | s 29,986 | ..ooovrrrrnnn 25,530 4455 | oo | e 29,986 XXX
50050N 10 3 |KONTOOR BRANDS ORD........ccconvrermenne .| 06/01/2019. | Adjustment 0.143 5 XXX 2 0 2 XXX
502413 10 7 |L3 TECHNOLOGIES ORD .. | 06/29/2019. | Various.................. 225.000 | ....coo.... 15,232 XXX s 15,232 | oo 39,074 (23,842) [ ..o | e 15,232 XXX
518439 10 4 |ESTEELAUDER CLAORD... . | 04/01/2019. | Adjustment . XXX 0 XXX
MERRILL LYNCH PIERCE
532457 10 8 |ELILILLY ORD .| 04/22/2019. | FENNER & SMITH INC. .1,000.000 XXX (3,815) ..111,905 XXX L.
540424 10 8 |LOEWS ORD .. | 06/28/2019. | JP MORGAN SECURITIES INC..... ....350.000 | .vrernees XXX (2,839) ....13,093 XXX L.
548661 10 7 |LOWE'S COMPANIES ORD .. | 04/01/2019. | Adjustment . XXX 0 XXX L.
552676 10 8 |MDC HOLDINGS ORD.... .. | 04/01/2019. | Adjustment . XXX 0 XXX L.
570600 10 8 |MARKETAXESS HOLDINGS ORD. ... | .| 06/01/2019. | Adjustment . XXX (3,165) XXX L.
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD. |.. | 04/01/2019. | Adjustment . XXX 0 XXX L.
594918 10 4 |MICROSOFT ORD......ccocvumrurrererieirernnns .. | 04/01/2019. | Adjustment . XXX 0 XXX L.
MOLSON COORS BREWING NONVTG
60871R 20 9 [CLBORD .. | 04/01/2019. | Adjustment . XXX | e | v | e 0
638904 10 2 |NAVIGATORS GROUP ORD.........ccccnuvueee .. | 05/23/2019. | Not Available 80.000 5,600 XXX | s 5,539 5,559 (20) | ... . (20) 5,539
65339F 10 1 |NEXTERA ENERGY ORD......ccccoervrvrvrneer .. | 04/01/2019. | Adjustment . XXX | e | cevreeeninsineniennes | e | e 0
654106 10 3 |NIKECLBORD .| 04/101/2019. [ ITG INC......evverrierceeerieiine . XXX 0
665859 10 4 |NORTHERN TRUST ORD.. ... | .. | 04/01/2019. | Adjustment . XXX 0
674599 10 5 | OCCIDENTAL PETROLEUM ORD............ .. | 06/28/2019. | JP MORGAN SECURITIES INC..... | .......... 1,290.000 | ..coouveend 64,863 XXX | 106,090 | .ooovvvveirnnee 79,180 26,909 | oo | e 106,090
69351T 10 6 |PPLORD .. | 04/01/2019. | Adjustment . XXX 0
713448 10 8 |PEPSICO ORD......cccovvuirierierereeririininne .. | 04/01/2019. | Adjustment . XXX - . 0
744320 10 2 |PRUDENTIAL FINANCIAL ORD................ .. | 06/28/2019. | JP MORGAN SECURITIES INC..... | .......... 1,700.000 | .......... 171,705 XXX | 180,132 | oo 138,635 | ........ 1497 | oo | e | e A1,497 | e | e 180,132
PUBLIC SERVICE ENTERPRISE GROUP
744573 10 6 |ORD .| 04/01/2019. | Adjustment . XXX | e | v | e | e 0 | e | ereeeereennninenenins | s | serseesesienens | e (U 14 XXX [
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747525 10 3 |QUALCOMM ORD.....cooovvemrereerenrinirneinnns .. | 04/01/2019. | Adjustment XXX | e | cevreeenissineniennes | s | e 0 [ v | e | e | e | e (VI IO 675 XXX [
MERRILL LYNCH PIERCE
756577 10 2 |RED HAT ORD......ccomivumirrerincrrnericrireens .| 04/22/2019. | FENNER & SMITHINC. | . 280.000 | .....c...... 50,953 XXX | s 34,381 | o 49,179 | oo s(14,798) | oo [ [ e (14,798) [ ..o | cevrreeereiinns 34,381 | .o
760759 10 0 |REPUBLIC SERVICES ORD........c.cccoovvunee .. | 04/01/2019. | Adjustment . XXX 0
778296 10 3 |ROSS STORES ORD .| 06/28/2019. | JP MORGAN SECURITIES INC..... | .......... 1,290.000 | .......... 127,868 XXX | 66,950 | ...ocoovenee 107,328 | .0 s(40,378) | oo [ e [ (40,378) [ ...evrveerieres | cevereereninnd 66,950 | ...overcriiinne
824348 10 6 | SHERWIN WILLIAMS ORD. ... | .. | 04/01/2019. | Adjustment XXX 0
828806 10 9 |SIMON PROP GRP REIT ORD.................. .. | 04/01/2019. | Adjustment XXX e | eeverieessnssinnins | s | e 0
83088M 10 2 | SKYWORKS SOLUTIONS ORD. .. | 04/01/2019. | Adjustment XXX 0
832696 40 5 |JM SMUCKER ORD ... | .. | 04/01/2019. | Adjustment XXX 0
842587 10 7 | SOUTHERN ORD.......cccoimivririmrirerierinns .. | 04/01/2019. | Adjustment XXX | e | cevreeeeninsineninnnes | s | e 0
844741 10 8 | SOUTHWEST AIRLINES ORD .. | 04/01/2019. | Adjustment XXX 0
855244 10 9 | STARBUCKS ORD ... | .. | 04/01/2019. | Adjustment XXX 0
87161C 50 1 |SYNOVUS FINANCIAL ORD........ccoconurennee .. | 04/01/2019. | Adjustment XXX | e | cerveeeniseineninsnes | s | e 0
87612G 10 1 |TARGA RESOURCES ORD........ccccoesvunnee . | 04/01/2019. | Adjustment XXX e | oo | s | e 0
MERRILL LYNCH PIERCE
879010 10 5 |TEGNA ORD.....oooverriereicierisieeenieins .| 06/28/2019. [FENNER & SMITHINC. | e 100.000 | ..ovvrerne 1,515 XXX | e 1441 | 1,087 354 1,441
88579y 10 1 |3M ORD .. | 04/01/2019. | Adjustment XXX 0
88650V 20 8 |TIERREIT ORD.....cocoovvrerierrieircrinniiens .. | 06/17/2019. | Various.................. 230.000 5,732 XXX | s L4728 RN 0 5,732
90130A 10 1 |TWENTY-FIRST CENTURY FOX, INC...... .. | 04/01/2019. | Adjustment 0 XXX 0
90130A 20 0 |TWENTY-FIRST CENTURY FOX, INC...... .. | 04/01/2019. | Adjustment 1 XXX 0
903293 40 5 |USG ORD...coouiirrrrerireriesiseisssinnins C| 04/24/2019. | Not Available, 320.000 | ...ccveneee 13,920 XXX 67
90385D 10 7 |ULTIMATE SOFTWARE GROUP ORD...... .| 05/03/2019. | Not Available 120.000 39,780 XXX 5,929
907818 10 8 |UNION PACIFIC ORD........c.ccooomrrrrrrirennns .. | 04/01/2019. | Adjustment XXX 0
911312 10 6 |UNITED PARCEL SERVICE CL B ORD.... | .. | 04/01/2019. | Adjustment XXX e | eevreeieessisenisnins | s | e 0
913017 10 9 |UNITED TECHNOLOGIES ORD............... .. | 04/01/2019. | Adjustment XXX | e | cevreeeeninsineninnnes | e | e 0
MERRILL LYNCH PIERCE
91324P 10 2 |UNITEDHEALTH GRP ORD.........cccoevvvunee .| 04/22/2019. | FENNER & SMITH INC. ....7100.000 XXX 132,034 | ........ 11,130 |... ..(28,136) | .... XXX
918204 10 8 |VF ORD . | 05/23/2019. | Various.. .1,345.000 XXX 95952 | ...... (53,842)| ...
MERRILL LYNCH PIERCE
92826C 83 9 |[VISACLAORD....ocomirmrinrrrcrirerireerceis .| 04/22/2019. | FENNER & SMITHINC. | . 720.000 | ......... 115,226 XXX | 102,470 | coovvvennn 94,997 7474
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD....... |.. | 04/01/2019. | Adjustment XXX 0
WESTERN MIDSTREAM PARTNERS
958669 10 3 |COM UNT .. | 05/29/2019. | RBC CAPITAL MARKETS......ccoovvs | vevrennns 6,435.000 | .......... 188,590 XXX | 269,601 | .ovooverrne 178,443 91,158
98978V 10 3 |ZOETIS CLA ORD.....ccovvvrererriirirnrierns .. | 04/01/2019. | Adjustment XXX 0
G0408V 10 2 |AONCLAORD . | C| 04/01/2019. | Adjustment XXX 0
G0551A 10 3 | ARRIS INTERNATIONAL ORD... . 1 04/04/2019. | Not Available 680.000 21,590 XXX (4,372)
G0750C 10 8 |AXALTA COATING SYSTEMS ORI .|.. | 06/28/2019. | JP MORGAN SECURITIES INC..... | cccevrrunee 140.000 | cooovvvrreens 4,168 XXX 676
G1154H 10 7 |BELMOND CL A ORD ..| C| 04/17/2019. | Not Available 360.000 9,000 XXX ....6,408 (2,603)
G3166L 10 0 |ENSCO ROWAN CL A ORD D| 06/28/2019. | VARIOUS 350.625 2,991 XXX ..10,562 0
(48833 10 0 |WEATHERFORD INTL ORD... vere | C1 05/1472019. [ ITG INC...ooorrrirrerienrierieninee | eeeeeiene 4,020.000 | .ooovvrererirnns 189 XXX 9,170
G7665A 10 1 |ROWAN COMPANIES CL A ORD............. C| 04/11/2019. | VariOUS........cvovverrirniineieerieeieeins | cevveerienes 510.000 | .....c...... 10,562 XXX | s 10,562 | oo 4279 | e 6,283 | .ooviieririin 6,283




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

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
G9019D 10 4 |TRAVELPORT WORLDWIDE ORD........... C| 05/30/2019. | Not Available: 500.000 7,875 XXX | s 7815 | oo 7,810 | v L2 I 5 7,815 | oo | cevreeieens 60 | v (510 O XXX [
LYONDELLBASELL INDUSTRIES CL A
N53745 10 0 |ORD C| 04/01/2019. | Adjustment. XXX | e | cerreeesinsiesiennes | e | e 0 [ erierereereeie | e | e | e | e (U I 26 XXX [
N6596X 10 9 |NXP SEMICONDUCTORS ORD......cccooeucu C| 06/28/2019. | JP MORGAN SECURITIES INC..... | .ccvvenes 1,390.000 | .......... 135,682 XXX 112,576 | ..............101,859 | ....... 10,717 [ oo | e | v, 10,717 [ | v 112,576 | oo | s 23,106 | ......... 23,106 | .cooneeen. 591 XXX |
9099999. Total - Common Stocks - Industrial and Miscellangous.........ccoue v 3,354,149 XXX ] 3,592,962 | ..........2,664,674 | ...... 496,866 | ..ooovovrienn | o0 [ 496,866 0 3,592,962 ..(244,420) | ...... (238,813)| ....... 64,799 XXX XXX
9799997. Total - CoMMON StOCKS = Part 4......cc..viuiiiiniiiniiieriississnissnissis cesssssssens s 3,354,149 XXX ] 3,592,962 | ...........2,664,674 | ...... 496,866 | ..o | o0 [ 496,866 [ .......coounnnad 0 [ s 3,592,962 ...(244,420) | ...... (238,813) | ....... 64,799 XXX XXX
9799999. Total - Common Stocks.. 3,354,149 XXX ] 3,592,962 | ..........2,664,674 | ... 496,866 w0 0 [ 496,866 [.........c...... 0] i 3,592,962 ....(244,420) | ...... (238,813)] ....... 64,799 XXX XXX
9899999. Total - Preferred and Common Stock 3,354,149 XXX ] e 3,592,962 | ...........2,664,674 | ...... 496,866 w0 0 [ 496,866 0 3,592,962 ...(244,420) | ...... (238,813) | ....... 64,799 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS...........cuiviriiiiiiies ettt snsseesensssins | cenee 15,331,515 XXX ... 15,775,008 | ......... 13,510,323 | ...... 498,527 | ........ (70,905) | ............... 0| e 427,622 |................ 0 .. 15,735,803 ....(409,895) | ...... (404,288) | .....359,165 XXX XXX

9'G030

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:




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

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

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

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

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

QE06, QE07, QE08, QE09



Statement for June 30, 2019 of the MOTOR|STS MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

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

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

000000 00 0 [BNY Mellon Securities OVEMight FUNG.........ciiiiiiieiiisiiiisisssi e sssnsssnssnssessnsssssenssssssssenes | sonsesessonsanes Lo | e 1,715,606 | ......ccccc0e0ee 1,715,606 | oo,
7499999.  Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........oeurririoieiis e cevsssnsensessees 1,715,606 XXX
7799999.  Total - Common Stock..............cccvevvvrvevcrcrirncnnne ettt ettt ettt ettt et st en e aannies | avrisseneeesiraes 4,715,606 | .....ccceeeee. 1,715,606 | oo 0
7899999.  Total - Preferred and COMMON SHOCK. ..............coeviueuiiieiieiiieteieeeteteeeteeeeete ettt seteses e teseaesesesaesennaeaesesaesesenasaenenese  eaesessaesasseees 1,715,606 XXX
9999999, TORAIS..... oottt shennieseni e .1,715,606 XXX
General Interrogatories:

1. The activity for the year:  Fair Value §.....1,715,606  Book/Adjusted Carrying Value $.....1,715,606
2. Average balance for the year:  Fair Value §.....2,916,166  Book/Adjusted Carrying Value $.....2,916,166
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....1,715,606 NAIC 2: §.......... ONAIC3: §......... 0 NAIC4: §........ ONAICS: §......... ONAICE: §......... 0

QE10




statementfor June 30, 2019 ofte. MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

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

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

NONE

QE11




Statement for June 30, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
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
Huntington National Bank...........c.cccocviiieinennnne COUMBUS, OH.......oveiiieiiciicieieieceeisiieis [ eveieissesenns [ evsiiesinisnens [ eresesssiessssssesenes | cosesessesesessssssssssens | cvenvensens 3,312,829 | ........... 3,482,812 | ........... 3,355,097 | XXX
Federal Home Loan Bank...........cccccovevviverinnnne CINCINNALE, OH......viiicicieireeresneenns | e | evseieneenens | cerevinerssssssessssenes | eeresseneesesssnsenses | soeseesen 1,994,388 | ........c..... 860,042 | ...ccovvvnee 198,733 | XXX
The Bank of NY Mellon............ccoccnivnerierinnens PIESDUIGN, PA......ociiiireiseiinsiciieeieeiiseinenns | cevereensnsisnnees | eevsesssnssinees | vevesesssssissssssssesses | seesssssssseesesssnsssens | aeveens (12,925,654) | .......... (7,160,100) | .......... (7,655,736) | XXX
PNC BanK.......ocveerierirrereeiseineniseiesieneeens COIUMDUS, OH.....oourieirieiireeierieenssnissnienins | cerneesnesinnss | cennnineesnenns | cenessssnsessesssenss | sresesseessssssessessenes | cenenes (12,385,641) | ........ (23,781,725) | ........ (32,232,012) | XXX
0199998. Deposits in.....5 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepoSitories. ........covweeerrerrenisrieerennees XXX XXX i | v | v (68,742) | ..coovvnvnn (122,365) | ...ovvvrvnees (16,117) [ XXX
0199999. Total Open Depositorie: XXX XXX [ 0 [... 0 | . (20,072,819) | ........ (26,721,335) | ........ (36,350,034) | XXX
0399999. Total Cash on Deposit........ XXX XXX ... 0]... 0 (20,072,819) | ........ (26,721,335) | ........ (36,350,034) | XXX
0499999. Cash in Company's Office... XXX XXX XXX XXX 2,600 [ 2,800 | i 2,600 | XXX
0599999. Total Cash, XXX XXX ... 0. 0].....(20,070,219) | ........(26,718,735) | ........ (36,347,434) | XXX

QE12
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Statement for June 30, 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

All Other Money Market Mutual Funds

316175 10 8 | FIDELITY IMMIGOVT Liouuiuuieuierneesseeeseesseessesssessesssss s ssssssss st s s 8418848888 06/28/2019....... 2.250 ...18,803,265

38141W 27 3 | GOLDMAN:FS GOVT INST....ooioiiuiiuiiieiiseiseiss bbb bbb 06/30/2019....... 2.260
8699999. Total - All Other MONEY MATKEt MUIUAI FUNGS...............evuiiiireiiiiceieeieii i8R ees | £ieEeee s e b e bbbt esiresensennees
8899999. Total- Cash Equivalents e —————————— s ariere e

....18,956,159




Supplement for June 30, 2019 of the MOTOR'STS MUTUAL |NSURANCE COMPANY

* 1 4 6 212 01 950510010 2 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 2019
NAIC Group Code.....291 NAIC Company Code.....14621
Company Name: MOTORISTS MUTUAL INSURANCE COMPANY

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

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

2. Commercial Multiple Peril (CMP) Packaged Policies

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

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

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

28 1oL U 17T OO B, 10,173

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

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

Q505



	JURAT PAGE
	ASSETS PAGE
	ASSETS PAGE WRITE-INS
	LIABILITIES, SURPLUS AND OTHER FUNDS
	LIABILITIES, SURPLUS AND OTHER FUNDS WRITE-INS
	STATEMENT OF INCOME
	STATEMENT OF INCOME WRITE-INS
	CASH FLOW
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	GENERAL INTERROGATORIES - PART 1
	GENERAL INTERROGATORIES - PART 1
	GENERAL INTERROGATORIES - PART 1
	GENERAL INTERROGATORIES - PART 2
	SCHEDULE F - CEDED REINSURANCE
	SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN
	SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN FOOTNOTE
	SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN WRITE-INS
	SCHEDULE Y - PART 1
	SCHEDULE Y PART 1A
	SCHEDULE Y PART 1A EXPLANATION
	PART 1 -  LOSS EXPERIENCE
	PART 1 -  LOSS EXPERIENCE WRITE-INS
	PART 2 -  DIRECT PREMIUMS WRITTEN
	PART 2 -  DIRECT PREMIUMS WRITTEN WRITE-INS
	PART 3  - LOSS RESERVE DEVELOPMENT
	PART 3  - LOSS RESERVE DEVELOPMENT FOOTNOTE
	SUPPLEMENTAL INTERROGATORIES
	ASSETS PAGE WRITE-INS
	LIABILITIES, SURPLUS AND OTHER FUNDS WRITE-INS
	STATEMENT OF INCOME WRITE-INS
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - PART 1B
	SCHEDULE D - PART 1B FOOTNOTE
	SCHEDULE DA - PART 1
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE A PART 2
	SCHEDULE A PART 3
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3 FOOTNOTE
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4 FOOTNOTE
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2
	SCHEDULE DL -  PART 1
	SCHEDULE DL -  PART 1 FOOTNOTE
	SCHEDULE DL -  PART 2 FOOTNOTE
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2
	DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

