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Statement for March 31, 2020 of the MOTOR'STS MUTUAL INSU RANCE 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 671,839,549 | ..o | v 671,839,549 | ...ccvvvnnn 682,454,182
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 237,221,999 | ..o | s 237,221,999 | ..ooovrinne 301,113,319
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).......oeveveciiecieeieee ettt bbbt aesans | sevsesssssesass 32,432,679 | .o | e 32,432,679 | oo 31,346,858
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES)......vvveviieiecisiseteie ettt sttt bbb ss s bbb snsns | sensessessssansenas 1,767,898 | oevceeeeeeeeeeeeeeenes | oo 1,767,698 | ..coovvevnee 1,772,277
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......covvevereerirerieieieieseeevesieses | cerersisssesiesesan 434,014 | oo | e 434,014 | oo 1,124,328
5. Cash ($....(12,043,600)), cash equivalents ($.....25,940,160)
and short-term investments (§.......... 0) 1ttt ettt nns | eresessenienaens 13,896,560 | .....coevevereiereereeeieiens | ceereiereeieiins 13,896,560 | ......cccveeeee 12,570,402
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 143,804,490 | ....ccovvrenne. 29,831,376 | ..covevevenenne 1M3,973,113 | oo 112,928,674
9. ReCeIVaDIES fOr SECUMHIES. .......couurierrieeriiriiiiieierr s | erisesiseseserensiaees 37,879 | oo | e 37,879 | oo 190,000
10.  Securities lending reinvested collateral @SSELS..........cuviiveirrieieesie e ssieseesnes | svresesssiesen s 819,348 | ..o | e 819,348 | ..o
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c..rurrrrmnerennrinecinermeseieerineeses | veeeeenees 1,102,254,215 | .....ovvverne 29,831,376 | ..coovvvnnee 1,072,422,839 | ............. 1,143,500,039
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corveirerrinnnas 65,752,253 | ..ovvievreieeiei 7,851 | e 65,744,402 | .ooovvvvrrnns 53,080,836
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....2,039,400 earned but unbilled premiums)...........cccccoeve. | vovrvrrerierinncs 48,522,979 | .ovovvvvieinns 2,278,932 | oo 46,244,047 | .o 77,052,540
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cccevevevereeeiee et eeeeeeesesssvesssesssesasseneees | ceesesssesernens 51,213,297 | oo | e 51,213,297 | v 38,639,208
16.2 Funds held by or deposited with reinsured COMPANIES............cccovvvveiriererereeiereseeies | eveireienanns 330,847,181 | oveeveeeceeeceeeeeceeeeeees | e, 330,847,181 | .o 297,663,274
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccocveevverees | coveieiieirinennns 491,113 [ o | e 4191113 | e 4,198,029
18.2 Net deferred taX @SSEL...........vvrirrieririceeerieceees st sessessnns | sesssssessnesesans 59,126,480 | .....ccoorvevenne. 22,460,487 | ...cooovvvrenns 36,665,993 | ...coovvvrinne 39,182,819
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWATE............ccccueuerieeieiiisiieieeeeeie s | evereiesienins 47,849,478 | ..o A5, TAT 137 | oo 2,102,342 | oo 2,331,513
21, Furniture and equipment, including health care delivery assets ($.......... (1) IR UURRRITN IDSTOTRRRRRO 5,068,998 | ....ccooverrrrnns 5,068,998 | ..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............cccovuereerrieiecseseeseseieeens | e 59,230,929 | ...coiveieieereseeneieens | e 59,230,929 | ..cooorvviirnne 36,946,206
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 65,344,532 | .oovvrirnnn 11,258,671 | oo 54,085,862 | ...ccovrrinens 55,458,748
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verurerienrereieiiesinsieesesseeeesssessssesssesssssssssssessssssns | seesnsessens 1,843,995,501 | ..coovvvinnvee 116,653,452 | .....coou.. 1,727,342,049 | ............. 1,753,260,974
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......euuveiirerirreireeeeeseseseeessesssstsesssssssssestessssssessessssssesssssssssssessessnns | sssessesenes 1,843,995,501 | .oooovvrernen. 116,653,452 | ............ 1,727,342,049 | ............. 1,753,260,974

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.cveveveieeeieeeve ettt es et ses st s st sesseaesenes | caevesassesessnens 32,634,516 | ..ovoeeeveecreeeeeeeeeceeeeees | e, 32,634,516 | .cveverrnne. 43,360,657
2502. Pooled general eXpenses rECEIVADIE. ..........c.cviuiviiieieiiciese et | ssresesissessenas 20,192,504 | ...coooverieeieeeeeeei | e 20,192,504 | ..cooovevrirnne 10,840,267
2503. Equities and deposits in pools and asSOCIAtIONS............c.c.eueviveieieieieie s sseseseies | cveesessssesseseesaees 690,804 | ..o | e 690,804 | ...coevrrrnn 689,786
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccccueeveererersesieiens | cveereeseiennenne 11,826,708 | ....ccovevvee. 11,258,671 | oo 568,038 | oo 568,038
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuererirmeeniresseresessssensssssesssenes | corenssssessnns 65,344,532 | ..o, 11,258,671 | ..ovvecenns 54,085,862 | .....oocooirennc 55,458,748




Statement for March 31, 2020 of the MOTO RlSTS M UTUAL IN S U RAN C E CO M PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident year $.....39,002,693).........c.cvrumreerieriinriieeiiesisseesssssssses s ssesss s ss s ssss s ssesssesssesssnssnssnnaes | srresseessnnssesseansens 515,571,743 | oo 511,170,241
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceviurieireiiriiieeiseesies st sssssssessssens | evesssesssssessesssssseas 48,699,005 | covovvrereereienie 24,962,568
3. LOSS AUIUSIMENT EXPENSES.......vuiviiveieiictiieie ettt bbbt et sttt b sa b st ss st sbessesassnnns || evsesisbessessesassinsaneas 88,682,860 | ...ccovvrrerreiirinne 89,156,870
4. Commissions payable, contingent commissions and other similar charges 11,088,374 13,190,211
5. Other expenses (excluding taxes, licenses and fees)..........coevreerrrurrenrennenns 20,571,193 24,661,818
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........ceurvereiieieinrieie s essessesies | eesiessisseses s 4725872 | oo 4,836,455
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gaing (I0SSES))......ccrurrrrrrrrrrrerrerriererrerneereees | serreiessnesnsieessessesessssssesessesssses | eesessesssssssssessssssessessssssssessessseens
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8. Borrowed money §......... 0 and interest therBON $.....51,215. ..ot ses s sssssassss s sssaesseens | serseesssessssssssnssenses 31,056,000 | coovevrrieeenes 9,498,000
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....339,189,007 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 162,292,223 | .oovvveeiriiniin 161,372,870
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 2,188,622 | ..oooveeverereieinne 1,572,929
11.  Dividends declared and unpaid:

111 SHOCKNOIAETS. ... ettt bbb bbbt | eebsee b et

11,2 PONCYNOIAEIS. ..ottt bbbt b st et s bbbt en s ssesnnns | ebsessssastessessntenses e benes 338,055
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........covucvevreviiereeieieieisiie et sssss s ssesssssssesseses | eveesessesssssessssnsssens 54,251,243
13.  Funds held by company under reinsurance treaties.... ...225,976,319
14, Amounts withheld or retained by company for aCCOUNt Of OtNEIS...........evuririrerriri st ssssstsnssesss | ceseessssssessesssseeseens 6,734,574
15.  Remittances and items NOL @lIOCAIEA. ...........curuiiiiii bbbt bbbttt | cbebseesesb e ns st niees 536,772
16.  Provision for reinsurance (including $.......... (00T 11T OO OT TP OSSPSR
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affllates...........cccveueiiirriiiiiceese sttt | erreese e tees 17,187,941 [ oo 27,114,556
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
271, PaYDIE fOF SECUMES. .......cvueivieeiciiesiesic ettt ettt bbb b b s bbbt en bbbt s s basssensns | sbssbsessesssstasssestes s ssestensnssessents | sesessessesssessessnnsaesans 1,003,590
22, Payable for SECUMHES IBNAING. ... vurerireierrieieer ettt ettt ss sttt ess s ssssessensnssnnsas | sesssessssessnsssnssassnssnneans 819,348 | ..o
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25, Aggregate WIite-inS fOr [IADIIES. ..........cevvreeieiiesicie ettt sttt n s ssessessen s essentenes | ssssessessessssssassansans 80,850,610
26. Total liabilities excluding protected cell liabilities (LIN€S 1 through 25)...........cueeiiririnerereieeiseesseeseese s ssssssssesses | soeeessenessnssnsenees 1,271,570,756
27, ProteCted CEll HADIIIES. .......cvvuiveericieices bbbttt | ebsmb st
28.  Total liabilities (LINES 26 GNA 27)........ocieieeireireiseise sttt bbbttt ettt sttt enssenssenssenns | sesiessssssssseseseas 1,271,570,756
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 455,771,293 | oo 524,467,508
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 455,771,293 | oo 524,467,508
38.  Totals (Page 2, LINE 28, COl. 3)......ccuieiiiiiiciiic ettt nsnnns | aeiiesniesi e 1,727,342,049 | ....ccooovvvrenee. 1,753,260,971
DETAILS OF WRITE-INS
2501, Retiree benefit ODIGAIONS. ........ccovveiiericiiciseicie ettt bbbt saensensans | sressessesten e en s eas 52,115,469 | coovvvererereienine 44,836,930
2502. Pooled general EXPENSES PAYADIE..........c.cciuriieireieiririeiese sttt tennena | sreseeintensen et ennns 25,391,242 | oo, 11,210,792
2503, MiSCEllaN@OUS ADINEIES.........ccovereerricircrcirii st entesinensessssinensssssntsssensnnes | eonnsnennensnnnneenenienenenn 2y 90 1,007 | i 3,760,857
2598. Summary of remaining write-ins for Line 25 from oVErlOW PAGE........cccviiieveccreeesceeeses et sessess s sssssssssessnssnes | eeereressisssississennnese 3 T 20238 | evvevereereisiesissessniinens 930,181
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)........uuuiuuieriieiieiieie et | onessssssssssseesneas 80,850,610 [ ..o, 60,738,759

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

Qo3




Statement for March 31, 2020 of the MOTOR'STS MUTUAL INSU RANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (WHLEN $.....31,752,201).....covorrvercreceiissses st sssssssss s sss s s ssssssss s sssnes | cesssiessssnns 76,234,731 104,322,097 401,979,842
1.2 Assumed......... (written $ .194,614,771 ...161,131,114 688,994,630
1.3 Ceded.. . (written $ .183,918,928 | .. ....180,411,869 742,280,213
14 Net......coorenne. (Written $.....87,849,929).........covuurvireiiseiessie sttt | enssiensiiens 86,930,574 |.....ccoeouuvn. 85,041,342 348,694,259
DEDUCTIONS:
2. Losses incurred (current accident year $.....47,526,105):
2.1 DIFBCL.... vttt ittt | sessessns s 50,234,834 |......cccoeu..... 48,853,949 | .............. 219,456,348
2.2 Assumed. ...98,520,620 |... 90,111,642 | . 372,445,660
2.3 U, ..ottt nntns | seniessnees 102,306,723 [ ..o 93,987,933 [ ..o 403,643,611
2 NBL oo R Rttt | sbienrsensienneas 46,448,731 | v 44,977,658 | ....coooe.. 188,258,397
3. Loss adjustment expenses incurred.. ....14,534,635 |... ....9,979,897 |. ...52,479,259
4. Other underwriting EXPENSES INCUITEM..........cocviuiiieeieciciseieie ettt et b st bnanns | sbessesnsnsenas 28,512,054 |..ccovererne 27,686,587 | .....co.c... 115,078,910
5. Aggregate write-ins for underwriting dEAUCHIONS.............curirieriririreireseneise e ieessseseeessensenssessesssssssssessens | sosssssssssssssssnsssssssssnsnss0 | onensmsrssnessesssssnessssesensd | eosmessesssssnsssesssssssssenses 0
6. Total underwriting deductions (Lines 2 through 5). .355,816,566
7. NetinCOME OF PrOtECIEA CEIIS........cvuieieeriiicicie ettt s bt ses st ns st entensns | stssssssssnssnssssssnsenssnssnssnnss | sessesssssssssssssnssnssnssenssnsans | coonssssssssonssnsssesessssesnesenes
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).....curuuriuiereeiincireniineiseiesineise et sessesessessssssssesessessnens | eesessnsssesenes (2,564,846) | .....ooovvrreennn 2,397,201 | v (7,122,307)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............ccoiuiieiciiieiee ettt bbb se s sse s snans | evessensesnsansand 6,304,728 |...ceovererrnnn 8,600,101 | .cevererennes 37,035,494
10. Net realized capital gains (losses) less capital gains tax 0f §.....336,713 ..o | ereenissieseienes 1,233,129 [ oo (143178)[ v 3,575,589
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cuuiiiiiiieieieieieiie sttt sttt sses s bas | sressssesesaesanes 7,537,857 | .o 8,456,923 |....ccoverunnn 40,611,082
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....316,651).... ...(316,651)] ... ...(648,225)
13. Finance and service charges not included in PrEMIUMS...........c.cvevriiiiieerieie ettt ses s sssssssessesnsans | essessessssensesnsas 347,941 e 1,219,022
14. Aggregate write-ins for MISCElANEOUS INCOME..........rurrrrirrieirirrieiseessesesress et ssessssssssessessenssnsss | sossssssssssaes (11,447,629 ..o 4,711,750 [ 10,480,302
15. Total other income (LINES 12 thrOUGN 14).......cveuieeieeecereteeee ettt b s s sesss s sasssnses | sresssssseseas (11,416,339)(....................5,300,468 |................. 11,051,100
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOmMe taxes (LINES 8 + 11+ 15). ...ttt ss s s tesse s snes | eevessssssssesans (6,443,328) ] ...ccecveernnnn 16,154,592 |......coucc. 44 539,875
17. DIVIdends t0 POIICYNOIABTS..........cucveeveeirecieieciesetete ettt ettt et s s s s s tes s tensas | sesssssssssessssnsanes 63,741 | .o 394,939 | 908,275
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).....c.vevuiiiriireieieeeie ettt ssssessessessssssns | cvessessesssnss (6,507,069) ] ...cvcvecrnne 15,759,653 |....cccvvevneas 43,631,600
19. Federal and foreign iNCOME taXES INCUITEM.............c.vuirieeieiieieiesee ettt s s ssesenssssessesaess | ossssssssssasssssans (329,797 ..o 1,410,626 |.....ccoovvevenen. 650,861
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........covuurremirmeiniiniinsissiesissesssssssssssssssssssssssssssssssssssssssssssssssssenssns | oeveseensenees (6,177,272)].................. 14,349,027 | ... 42,980,739
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year ..524,467,504 | .. 449,854,942
22. Netincome (from LINE 20)..........eveerererireireeieiseiisssisssisssssssisssss st sttt sssssssesssssssesssesssesssessssssnsssnssss | sevssssssssssnes (6,177,272)]... ...42,980,739
23. Net transfers (t0) from Protected Cell CCOUNES.............civiveicicieice et ssssessesssnes | crvsvesesisssssesesesssssssesens | coississsssssesssssssesesissessens | eevessesississeseses s seses
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(11,111,834).......ccccccoevvcrmmvrivrrvmecrceans | crvrirennnn(43,875,331) | ................. 30,248,600 |.........c.......
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 CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in aCCOUNtING PHNCIDIES........c.cvcviiiieiiieicietiete ettt ssssstesaes | oevessessessessssessesssssssessesins | sessessssessessssssessesssssssssses | essesesssesssssesessnsessesnses
32. Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. DivIdends 10 SIOCKNOIAETS. .......c.ucviuiiiiiieiiieice ettt sttt s e ss st ssessnbnts | nebessesiessstes e s s bensessesnses
36. Change in treasury stock o
37. Aggregate write-ins for gains and I0SSES IN SUIPIUS.........c.cvueiveireieeiicieiseieie st stess st ssesse st ssesss e ssssessns | ssssessssssssessessssssssssan 0
38. Change in surplus as regards policyholders (Lines 22 through 37).........ccccueevruecreisieeseieieeseessseesssssssessesssens | eossesessnses (68,696,211)|...cocvvvvnen. 20,008,930 |...ccooovrvnnes 74,612,562
39. Surplus as regards policyholders, as of statement date (Lines 21 pIUS 38).........cceeuererreerieieesereieeseeeseseesesevenns | cvervessenns 455,771,293 | ... 469,863,875 | ...cccoeee. 524,467,504
DETAILS OF WRITE-INS
0507, ettt h bbbttt tnents | senbent sttt biens | eebeesenss sttt enen [ Hreeeteni ettt
0502. oottt ettt ents | senbes b st ettt esbtens | eebees ettt enes [ Heeertene sttt
0503, oottt
0598. Summary of remaining write-ins for Line 5 from overflow page. .
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401. Change in ICOLI cash SUMENder VaIUE............c.cccevcreierieieissieessstesse s sesssssssssesssssesssesssssessssssesssssssssessssssesses | seveessesienna( 10,726,141) [ ovvievririeneennn, 705,713 | oo 5,513,321
1402. ICOLI Death BENefit PrOCEEAS.........c.evviercireiisiicieie sttt st ss s ssestes | asssssessesssssessssssssssessenes | oon 4,589,843
1403. Miscellaneous income or expense. ...(709,293) ... ...665,411
1498. Summary of remaining write-ins for Ling 14 from oVerflow PagE.........ccveevririeieesieeieeeeeeses e seseseseesesssnenns | ereresssesessesessenes (12,195)] ... ...(288,272)
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).......... ...(11,447,629)]... ...10,480,302

3701. ..
3702. ..
3703, AR ARt s s tenns | aebieesie sttt ssesbiens | ersenssnss s st es s [ sensressass et eeees
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O (01 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ovuivieiieieiiiii sttt ssesssssessssssensesesssssnssnsenns | sensesessssssnssssesnssnsessenas 0 e {01 0
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Statement for March 31, 2020 of the MOTO RlSTS M UTUAL IN S U RAN C E CO M PANY
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 65,522,275 71,593,379 | oo 344,884,710
2. Netinvestment income... 8,104,014 ...9,930,944 ....40,626,206
3. MISCEHIANEOUS INCOME........ouiiieiieisciceesie ettt sttt ns st en s b s bessenss | snsensessssaneas (11,416,339) | ..ovoveres 5,300,468 | .....ccoevnnnee. 6,474,218
4. Total (LINES T HIOUGN 3)...erieieeii ettt bttt st ntenen | sesessessessnes 62,209,950 | ..ovvorrenenes 86,824,792 | .....oevene.. 391,985,135
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 33,964,678 | ...cocvevrne 35,415,157 | covernee. 175,264,755
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 dedUCHIONS...........coveveieriicieeseee s 53,919,292 | ......c.c..... 171,027,837
8.  Dividends paid t0 POICYNOIAETS..........cuverereecirirricierceees ettt snsessessessssesenssssnsenses | snenseenssenseeneness 2924801 | overvrrereereenesenns 564,954 | ..coovvrinne 1,837,640
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. 143,794
10. Total (Lines 5 through 9) 89,899,403 | ............... 348,274,026
11.  Net cash from operations (Line 4 MinuS LiN€ 10).........ccccceeriiieiiiceiieeieeesieeee e ssesssesesessssessssssessssesessssens | seevessensenens(17,984,938) | coiiviviiiins (3,074,612) | .vovvevrrren 43,711,109
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS...eeieeeei ettt bbbttt ents | seneeniesteneas 54,109,030 | ...covvrvrerenee 80,763,393 | ....coevenee. 130,279,931
122 SEOCKS. ..ottt | sbetieri e nniens 9,733,534 | ..o 2,389,418 | oo 10,571,357
12.3 Mortgage loans
12,4 REAIESIAIE.... ettt | Sbreeni s niees 737,003 | oo 805,494 | ..o 4,532,590
12,5 Other INVESIEA @SSELS. ... vttt bbbttt | sbsiessessnsiees 2,069,485 | ....cocovvenienee 2443311 | v 12,113,486
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS...........c.cocevevereeieceeeseseeeeee | e 21 | e 0 [ e 12
12,7 MISCEIIANEOUS PrOCEEAS........cuvriveiiiicieciie ettt s bbb s s s st s bt en s snssnsens | dessessessssansesnnas 153,610 | oo (283,501) [ cvveerercriinans 102,204
12.8  Total investment proceeds (LINES 12.1 10 12.7)......v ettt sss s ssssessessesssaes | eveesssssssesen 66,802,682 | ......cccvue 86,118,115 | ..coovvnnn 157,599,580
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt ents | seneessestenens 43,784,461 | ...cvovennes 83,461,923 | ........c...... 160,215,470
132 SHOCKS. .. ceuteeeetcee ittt bbbttt | Shinesentenb et niees 151,720 | oo 3,010,881 | e 15,572,684
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ...t | sbneieri e eniees 1,368,290 | ..o 487,861 | .o 7,083,895
13.5  Other iNVESIEA @SSELS........cvucvceeieciceceie ettt ettt s s ss s nsnns | esseseesssesseses 1,479,359 | ..o 3,599,852 | ..coovvvreinnn 11,850,883
13.6 Miscellaneous applications 1,003,590 |.oovivirereirisrerieiissnies | cervreesenennes (1,003,590)
13.7 Total investments acquired (Lines 13.1 to 13.6)... 47,787 421 .90,560,516 193,719,342
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14)........cccovrrrrrrnenrrerneseseeneiseieeesssesseessnnens | ceneeseesessncens 19,015,261 | .ooovvrveeenee. (4,442,401) | oo (36,119,761)
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 (21,662,166) | .....cocvonvene (28,136,795) | ...cvovvennene (24,343,568)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | c.cccoovvvsvrennnnns (104,166)| ................ (16,966,795 | .....cocvevven (15,571,568)
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).......ccovvvrverns | covvrveinrrnnennns 1,326,158 | .coovvvrnene. (24,483,808) | ......cvvnenee (7,980,220)
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ..u.vvreeririreririeiisesssisis sttt st s st ss sttt s ens st sessensessessenssssessansnsns | sesssssssessonens 12,570,402 | c.ovevvrrrrenen. 20,550,621 | .oovvvvreenne 20,550,622
19.2 End of period (Line 18 PIUS LINE 19.1)......ciiiiriririreireieeieesteee st sssss st ssssssssessenias | sessessssnssnsens 13,896,560 | ....ococeveenee. (3,933,186) | ..ooovvrverrnes 12,570,402

Note: Supplemental disclosures of cash flow information for non-cash transactions:
(L o [oeseseeresssseeesssssees [ |
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Statement for March 31, 2020 of the MOTOR'STS MUTUAL INSU RANCE 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 2019
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ (6,177,272) |$ 42,980,738
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | | s B
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ (6,177,272 |$ 42,980,738
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 455,771,293 |$ 524,467,508
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
I | I s B
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 455,771,293 |$ 524,467,508

The preparation of financial statements in conformity with Statutory Accounting Principles as described in the NAIC Annual Statement Instructions and the
Accounting Policies and Procedures Manual requires management to make estimates and assumptions that affect the reported amounts of assets and liabilities
and disclosures of contingent assets and liabilities at the date of the financial statements and the reported amounts of revenue and expenses during the period.
Actual results could differ from those estimates.
C. Accounting Policy
(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds not back by other loans are stated at amortized cost using the scientific amortization method.

(6) Basis for Loan-Backed Securities and Adjustment Methodology

Loan-backed securities are stated in accordance with the guidance provided in SSAP No. 43R: Loan-backed and Structured Securities. The
retrospective adjustment method is used to value these securities

D. Going Concern
Management has concluded that there is no substantial doubt about the Company's ability to continue as a going concern.
Note 2 - Accounting Changes and Corrections of Errors
No significant changes
Note 3 - Business Combinations and Goodwill
No significant changes
Note 4 — Discontinued Operations
No significant changes
Note 5 - Investments
D. Loan-Backed Securities
(1) Description of Sources Used to Determine Prepayment Assumptions
Prepayment assumptions for mortgage-backed/loan-backed and structured securities were obtained from market data vendors or broker dealer values.
(2) Securities with Recognized Other-Than-Temporary Impairment

The Company did not hold any loan-baked securities with other-than-temporary impairments.

(3) Recognized OTTI securities

The Company did not hold any current year other-than-temporary recognized losses.

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

a. The aggregate amount of unrealized losses: 1. Less than 12 Months $ 665,200
2. 12 Months or Longer $ 532,052
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 47,608,361
2. 12 Months or Longer $ 18,339,433
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Statement for March 31, 2020 of the MOTO RlSTS M UTUAL IN S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

The Company performed an analysis of loan-backed securities and determined that exposure to credit risk was not a factor and did not warrant any

other-than-temporary impairments.
E. Dollar Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received
a.  Aggregate Amount Collateral Received

No significant changes

b.  The Fair Value of that Collateral and of the Portion of that Collateral that it has Sold or Repledged

¢. Information about Sources and Uses of Collateral
No significant changes

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transaction — Cash Taker — Overview of Secured Borrowing Transactions

(1) Company Policies or Strategies for Repo Programs

Not Applicable

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

(1) Company Policy or Strategies for Engaging in Repo Programs

Not Applicable

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

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

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

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

M. Working Capital Finance Investments

(1) Aggregate Working Capital Finance Investments (WCFI) Book/Adjusted Carrying Value by NAIC Designation:

No significant changes
N. Offsetting and Netting of Assets and Liabilities

Not Applicable

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
No significant changes
Note 7 — Investment Income
No significant changes
Note 8 — Derivative Instruments
A Derivatives Under SSAP No. 86 — Derivatives
Not Applicable
B. Derivatives under SSAP No. 108 — Derivatives Hedging Variable Annuity Guarantees
(2) Recognition of Gains/Losses and Deferred Assets and Liabilities
a.  Scheduled Amortization
Not Applicable
b.  Total Deferred Balance

Not Applicable
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Statement for March 31, 2020 of the MOTO RlSTS M UTUAL IN S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

C.

Note 9 — Income Taxes

No significant changes

Reconciliation of Amortization

Not Applicable

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

No significant changes

Note 11 — Debt

A Debt, Including Capital Notes
No significant changes

B. FHLB (Federal Home Loan Bank) Agreements
(1) Nature of the FHLB Agreement

The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati, Ohio. Through its membership the Company has access to cash

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

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

FHLB Capital Stock

a.  Aggregate Totals

()

1.

Current Year to Date

1 2 3
Total General Protected Cell
2+3 Account Accounts
(@) Membership Stock — Class A $ $ $
(b) Membership Stock — Class B 2,580,129 2,580,129
(c) Activity Stock 621,171 621,171
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 3,201,300 |$ 3,201,300 |$
() Actual or estimated borrowing capacity as
determined by the insurer $ 50,000,000 XXX XXX
2. Prior Year
1 2 3
Total General Protected Cell
2+3 Account Accounts
(a) Membership Stock — Class A $ $ $
(b) Membership Stock — Class B 2,580,129 2,580,129
(c) Activity Stock 379,920 379,920
(d) Excess Stock 106,551 106,551
(e) Aggregate Total (a+b+c+d) $ 3,066,600 |$ 3,066,600 |$
() 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 3105 Years
1. ClassA $ $ $ $ $ $
2. ClassB $ 2,580,129 |$ 2,580,129 |$ $ $ $
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
3
1 2 Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year to Date Total General and Protected Cell
Total Collateral Pledged (Lines 2+3) $ 49,805,483 |$ 50,253,223 |$ 31,056,000
2. Current Year to Date General Account
Total Collateral Pledged 49,805,483 50,253,223 31,056,000
3. Current Year to Date Protected Cell
Total Collateral Pledged
4. Prior Year Total General and Protected Cell
Total Collateral Pledged $ 51,155,035 |$ 51,723,271 |$ 9,498,000
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Statement for March 31, 2020 of the MOTO RlSTS M UTUAL IN S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

(4)

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) $ 51,228,024 51,789,172 |$ 9,498,000
2. Current Year to Date General Account
Total Collateral Pledged 51,228,024 51,789,172 9,498,000
3. Current Year to Date Protected Cell
Total Collateral Pledged
4. Prior Year Total General and Protected Cell
Total Collateral Pledged $ 54,899,132 55,688,868 |$ 9,498,000
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 31,056,000 31,056,000 XXX
(b) Funding Agreements
(c) Other XXX
(d) Aggregate Total (a+b+c) 31,056,000 31,056,000
2. Prior Year
1 2 3 4
Total General Protected Cell Funding Agreements
2+3 Account Account Reserves Established
(@) Debt 9,498,000 9,498,000 XXX
(b) Funding Agreements
(c) Other XXX
(d) Aggregate Total (atb+c) 9,498,000 9,498,000
b.  Maximum Amount During Reporting Period (Current Year to Date)
1 2 3
Total General Protected Cell
2+3 Account Accounts
1. Debt $ 31,056,000 |$ 31,056,000 |$
2. Funding Agreements
3. Other
4. Aggregate Total (Lines 1+2+3) $ 31,056,000 |$ 31,056,000 |$

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

(1)

Change in Benefit Obligation
No significant changes
Change in Plan Assets

No significant changes
Funded Status

No significant changes
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Statement for March 31, 2020 of the MOTO RlSTS M UTUAL IN S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

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 2019 Date 2019 Date 2019
a.  Service cost $ $ $ 17,744 |$ 26,616 |$
Interest cost 334,169 577,554 111,726 167,594 155,211 232,817
c.  Expected return on plan
assets (469,926) (637,189) (150,560) (225,839)
d.  Transition asset or
obligation (48,648) (72,972)
e. Gains and losses 2,551,560 2,842,991 3,131,177
f.  Prior service cost or
credit
g.  Gain or loss recognized
due to a settlement
curtailment
h.  Total net periodic
benefit cost $ 2,415,803 |$ (59,635) |$ 2,773,253 |$ (104,601) |$ 3,286,388 |$ 232,817

(5)  Amounts in Unassigned Funds (Surplus) Recognized as Components of Net Period Benefit Cost
No significant changes
(6) Amounts in Unassigned Funds (Surplus) That Have Not Yet Been Recognized as Components of Net Period Benefit Cost
No significant changes
(7) Weighted Average Assumptions Used to Determine Net Periodic Benefit Cost as of Current Period
No significant changes
(8) Accumulated Benefit Obligation for Defined Benefit Pension Plans
No significant changes
(9) For Postretirement Benefits Other Than Pensions, the Assumed Health Care Cost Trend Rate(s)
No significant changes
(10) Estimated Future Payments, Which Reflect Unexpected Future Service
No significant changes
Estimate of Contributions Expected to be Paid to the Plan
No significant changes
(12) Amounts and Types of Securities Included in Plan Assets
No significant changes

Alternative Method Used to Amortize Prior Service Amounts or Net Gains and Losses

No significant changes

Substantive Comment Used to Account for Benefit Obligations

No significant changes

Cost of Providing Special or Contractual Termination Benefits Recognized
No significant changes

Reasons for Significant Gains/Losses Related to Changes in Defined Benefit Obligation and any Other Significant Change in the Benefit Obligations
Assets Not Otherwise Apparent

No significant changes
Accumulated Postretirement and Pension Benefit Obligation and Fair Value of Plan Assets for Defined Postretirement and Pension Benefit Plans
No significant changes
(18) Full Transition Surplus Impact of SSAP 102
No significant changes
B. Investment Policies and Strategies

No significant changes
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NOTES TO FINANCIAL STATEMENTS

C. Fair Value of Plan Assets
No significant changes
D. Basis Used to Determine Expected Long-Term Rate-of-Return

No significant changes

E. Defined Contribution Plans
No significant changes
F. Multiemployer Plans

No significant changes
G. Consolidated/Holding Company Plans
No significant changes
H. Postemployment Benefits and Compensated Absences
No significant changes
Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
No significant changes
Note 13 - Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
No significant changes
Note 14 - Liabilities, Contingencies and Assessments
No significant changes
Note 15 — Leases
No significant changes
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes
Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A Transfers of Receivables Reported as Sales
No significant changes
B. Transfer and Servicing of Financial Assets
(1) Description of any Loaned Securities
No significant changes
(2) Servicing Assets and Servicing Liabilities
The Company did not have any servicing assets or servicing liabilities to disclose for the periods reported.
(3) When Servicing Assets and Liabilities are Measured at Fair Value
No significant changes
(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales
Sl?rze Company did not have any Securitizations, Asset-Based Financing Arrangements or Similar Transfers for the periods reported.
(5) Disclosure Requirements for Transfers of Assets Accounted for as Secured Borrowing
No significant changes
(6) Transfer of Receivables with Recourse
No significant changes
(7) Securities Underlying Repurchase and Reverse Repurchase Agreements, Dollar Repurchase and Dollar Reverse Repurchase Agreements

No significant changes

Q06.5



Statement for March 31, 2020 of the MOTO RlSTS M UTUAL IN S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

C. Wash Sales

(1)

Description of the Objectives Regarding These Transactions

Not Applicable

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

No significant changes

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

No significant changes

Note 20 - Fair Value Measurements

A. Fair Value Measurements

(1)

Fair Value Measurements at Reporting Date

Inputs Used for Assets and Liabilities Measured and Reported at Fair Value

SSAP No. 100, Fair Value Measurements, clarifies the definition of estimated fair value and establishes a hierarchy for measuring estimated fair value.
The hierarchy established by this standard consists of three levels to indicate the quality of the estimated fair value measurements as described below:
Level 1 - Quoted Prices in Active Markets for Identical Assets and Liabilities: Unadjusted quoted prices for identical assets or liabilities in active markets
that are readily and regularly obtainable.

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

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

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds $ $ 1,019,860 |$ $ $ 1,019,860
Common Stocks, unaffiliated $ 134,220,705 |$ $ 4666415 |$ $ 138,887,120
Total $ 134,220,705 |$ 1,019,860 |§ 4,666,415 |$ $ 139,906,980
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 period reported.

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 Stocks,
unaffiliated § 4531962 |[$ $ $ $ (267) [$ 134,700 |[$ $ $ $ 4,666,394
Total § 4531962 |$ $ $ $ (267) [$ 134,700 |[$ $ $ $ 4,666,394
b. Liabilities

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

Policies when Transfers Between Levels are Recognized

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

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

Not Applicable

Fair Value Disclosures for Derivative Assets and Liabilities

Not Applicable

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not Applicable

C. Fair Value Level

The following tables reflect the estimated fair values and admitted values of all admitted assets and liabilities that are financial instruments excluding those
accounted for under the equity method (subsidiaries, joint ventures and ventures). The estimated fair values are categorized into the three-level fair value
hierarchy as described above.
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NOTES TO FINANCIAL STATEMENTS

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 693,049,859 |$ 671,839,549 |$ $ 693,049,859 |$ $
Common Stocks, unaffiliated $ 138,887,120 |$ 138,887,120 |$ 134,220,705 |$ $ 4666415 |$ $

Bonds, Common Stocks, and Short term investments

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.

Not Practicable to Estimate Fair Value
Not Applicable
NAV Practical Expedient Investments

Not Applicable

Note 21 — Other ltems

No significant changes

Note 22 - Events Subsequent

Subsequent events have been considered through May 13, 2020 for these statutory financial statements which are to be issued on May 14, 2020. 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

A

Method Used by the Reporting Entity to Estimate Accrued Retrospective Premium Adjustments
Not applicable

Disclose Whether Accrued Retrospective Premiums are Recorded Through Written Premium or as an Adjustment to Earned Premium
Not applicable

Disclose the Amount of Net Premiums Written Subject to Retrospective Rating Features

Not applicable

Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act

Not applicable

Nonadmitted Retrospective Premium

Not applicable

Risk Sharing Provisions of the Affordable Care Act

Not Applicable

(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
Not Applicable

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

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

Not Applicable
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NOTES TO FINANCIAL STATEMENTS

(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 unfavorable development totaling $1,092,935. The adverse development can be primarily attributed to losses in the private passenger,
commercial auto, other liability and products liability lines of business. The changes reflected in these lines were generally the result of recent
development trends. This was offset by favorable development resulting from the re-estimation of unpaid losses and loss adjustment expenses in the
workers' compensation, homeowners and farm owners, commercial multiple peril and auto physical damage lines of business. 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

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
A Financial Guaranty Insurance Contracts

No significant changes
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 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]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

2.1 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]

2.2 Ifyes, date of change:

3.1 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.

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

MCM Insurance Agency has been renamed Encova Insurance Agency.
3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

4.1 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.

4.2 Ifyes, 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

5. Ifthe 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]

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

6.2 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. 12/31/2018

6.3 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

6.4 By what department or departments?
OHIO DEPARTMENT OF INSURANCE

6.5 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]

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

7.1 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]

7.2 Ifyes, give full information:

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

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

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

8.4 Ifthe 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

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

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

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

Qo7



Statement for March 31, 2020 of the MOTO RlSTS M UTUAL IN S U RAN C E CO M PANY

10.1
10.2

1.1

1.2

13.
14.1

15.1

15.2

16.1
16.2
16.3
17.

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

17.2

17.3
174

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
Bonds $ 0 $ 0
Preferred Stock 0 0
Common Stock 100,418,822 98,334,879
Short-Term Investments 0 0
Mortgage Loans on Real Estate 0 0
All Other 16,000,000 16,000,000
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 116,418,822 $ 114,334,879
Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NAI[X]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 819,348
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 819,348
Total payable for securities lending reported on the liability page: $ 819,348
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
BNY Mellon 500 Grant Street One Mellon Center, Suite #1035, Pittsburgh, PA 15258
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)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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
Chickasaw Capital Management, LLC U
New England Asset Management, Inc. U
Northern Trust Investments, Inc. U

17.5097

For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's invested assets? Yes[X] No[ ]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed

127398 Chickasaw Capital Management, LLC | 254900X6FRILTWA2B610 SEC NO
109846 New England Asset Management, Inc. | KUR85E5PS4GQFZTFC130 SEC NO
105900 Northern Trust Investments, Inc. BEL4B8X7EHJU845Y2N39 SEC NO
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI 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 orobligor 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]

21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

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

Total XXX XXX 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] Nol[ ]
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[ ] NoJ[ ]
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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-3191352......... Ascot Reinsurance Company Ltd.... Unauthorized....
00000........... AA-3191413......... Brit Reinsurance (Bermuda) Ltd Unauthorized....
00000........... AA-1120191......... ConVeX INSUFrANCE UK LEG. ..ot Unauthorized.... | o [
00000........... AA-1340028......... Devk Ruckversicherungs und Beteiligungs AG.... Unauthorized....
00000........... AA-1127861......... Lloyd's Syndicate Number 1861 Authorized........
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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 3,280,543 | ..o 14,255,603 | ....ovovveennn 5,577,874 | ..o 6,521,402 | ....ocovvennee. 38,508,576 | ...oveevnenas 39,790,039
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....... I T, 13,011 | e 2,953,471 | oo 1,261,855 | ovvvvorirrenns 8,388,559 | ..covvrrenne. 15,715,027 | covvvovvrernn 19,670,819
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. ...22,483,829 55,743,715 ..23,993,473 26,903,258
37, OKIahoma. ..o OK | QU s | ettt | coreeessesssesessssssssessestens | sessesssssseesesssssessessseseses
38.  Oregon........ccoceeveereeveinennen OR | Ll QUi | ety [ e | et ssens | neretesiee et ssesets | stesisseteseteses et essssresastes | srererisserese e nrerns
39.  Pennsylvania........ccccoooneee . PA | o Lo | v 3,341,465 | ..o 16,345,816 | ..coovvervecnnn 5,550,882 | ..ocovrrrenenn 6,808,328 | ....cccvvvnne. 61,667,364 | ......coeuuvene 58,379,646
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 | 31,752,201 | 103,549,277 | ..............45,695,251 | ..............55,574,942 | .............265,457,112 | .............. 267,477,513
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
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Statement for March 31, 2020 of the MOTORlSTS MUTUAL |NSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

Phenix Mutual Fire
Insurance Company

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

Wilson Mutual
Insurance Company

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

BrickStreet Mutual
Insurance Company

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

PART 1 - ORGANIZATIONAL CHART

Motorists Mutual
Insurance Company

Motorists Commercial Mutual

FEIN - 31-4259550 Insurance Company

NAIC Company Code - 14621

State of Domicile - Ohio FEIN - 41-0299900

NAIC Company Code - 13331

State of Domicile - Ohio

lowa Mutual
Insurance Company

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

110

70% 30% |

PinnaclePoint
Insurance Company

MICO

Insurance Company | | lowa American

Motorists Life Insurance Company
Insurance Company

Encova Insurance
Agency, Inc.

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

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

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

FEIN - 31-0717055
NAIC Company Code - 66311
State of Domicile - Ohio

FEIN - 41-1563134

NorthStone
Insurance Company

Encova

FEIN - 26-0818900 — Service Corporation

NAIC Company Code - 13045
State of Domicile - Pennsylvania

10% IMARC, LLC

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

Encova Foundation of Ohio

FEIN - 87-0807723 Encova Realty, LLC

NAIC Company Code - 13016
State of Domicile - Pennsylvania

FEIN - 31-1712343

FEIN - 81-4951462 - T

Encova Foundation of West Virginia STCE HTC Federal Investor, LLC

FEIN - 80-0772825 FEIN - 81-3585592

MPC Brickstreet 2017 Historic
Fund, LLC

FEIN - 81-5313304

MPC Brickstreet 2018 Historic
Fund, LLC

FEIN - 82-4318558

MPC Brickstreet 2019 Historic Fund,

FEIN - 84-1783677




Statement for March 31, 2020 of the MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE Y

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

[4%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
Encova Mutual Insurance
0291 | Group 10204... | 62-1590861.. . | Consumers Insurance USA, Inc Motorists Mutual Insurance Company ....100.000 | Motorists Mutual Insurance Company.
.................................................................... 42-1496478.. IMARGC, LLC....overereereteeece e lowa Mutual Insurance Company..................... ......90.000 |Motorists Mutual Insurance Company.
Encova Mutual Insurance
0291 | Group 31577... [42-1019089.. | ..ovvvrerenns [ eererrieireniens [ v lowa American Insurance Company.................. OH............ A s lowa Mutual Insurance Company............ccc...... Ownership......... ....100.000 | Motorists Mutual Insurance Company.............. | ...... N K
Encova Mutual Insurance
0291 | Group 14338... |42-0333120.. | ..covvrverrrenes lowa Mutual Insurance Company............ccc.coeeue. OH. coieies [TA s ettt essentns | sebsesssstessssssestessnnes | stessessnssnenns Motorists Mutual Insurance Company.............. | ...... N..ooa. | P
Motorists Commercial Mutual Insurance
.................................................................... 41-1563134.. | coveeveeeineiees | cevnereiieiinins | veeesnenennneenen. | ENCOVA InsUrance Agency, Inc........ocoeeeveveeeee [MN.cee. [NIAL............. | COmpany Ownership......... |....100.000 | Motorists Mutual Insurance Company.............. | ceoo..Nevoees [ e
Encova Mutual Insurance
0291 | Group 40932... [31-1022150.. | .oecvrerievrens [ evrreireireniiens e MICO Insurance COMpany.........ccccevevvereerrennnns OH.....c...... DS Motorists Mutual Insurance Company.............. Ownership......... ....100.000 | Motorists Mutual Insurance Company.............. | ...... N K
Encova Mutual Insurance Motorists Commercial Mutual Insurance
0291 | Group 13331... |41-0299900.. | ...cvevrerrrirens | errreirerierinnins | erevereeseerereseneenens Company OH............ TA e [ ettt | st | s e Motorists Mutual Insurance Company.............. | c..... N T
Encova Mutual Insurance
0291 | Group 66311... [31-0717055.. | ..vevererenne [ e [ Motorists Life Insurance Company..................... | OH............ |DS................ | Motorists Mutual Insurance Company.............. | Ownership......... | ... 70.000 | Motorists Mutual Insurance Company............. | ...... [\ K I
Encova Mutual Insurance
0291 | Group 14621... | 31-4259550.. . | Motorists Mutual Insurance Company
.................................................................... 31-0851906.. Encova Service Corporation...............ce.evenrerenns
Encova Mutual Insurance
0291 | Group 23175... [02-0178290.. | ..ovvverennr [ cerrrereireriens [ v Phenix Mutual Fire Insurance Company............ OH........... JA s et nnnne | enreeee st nntenenns | seeneeesseneaees Motorists Mutual Insurance Company.............. | ...... [\ T
Encova Mutual Insurance
0291 | Group 19950... |39-0739760.. |.... . | Wilson Mutual Insurance Company. e A e | e | e I O Motorists Mutual Insurance Company.
.................................................................... 81-4951462.. Encova Realty, LLC Motorists Mutual Insurance Company.............. | Ownership......... | ....100.000 |Motorists Mutual Insurance Company.
.................................................................... 31-1712343.. | ..o | evvieieiviieie [ eveveivieieneennn. | Encova Foundation of Ohio.........c.ceevecicinnne. Motorists Mutual Insurance Company.............. | Board................. | cccccevueneen.. | Motorists Mutual Insurance Company........coee. | ceeeNevoons [4unne
Encova Mutual Insurance
0291 | Group 12372... |20-2394166.. | ...c.cevviererens | erveereiieeenns | creeereissveereneienns BrickStreet Mutual Insurance Company............. WV...oovne JA e [ e | srenisseseseresns et | e Motorists Mutual Insurance Company.............. | ...... N...... T
Encova Mutual Insurance
0291 | Group 15137... |46-1783383.. | ..ceveoieiiris [ eveererrereineeens | eererreereseseeneinnens PinnaclePoint Insurance Company.................... WV..ovvnne A BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Motorists Mutual Insurance Company............. | ...... [\ .
Encova Mutual Insurance
0291 | Group 13045... {26-0818900.. | ...cvurrrerrrrrrns | evereererreerneens | ereereeeseerereesnnenees NorthStone Insurance Company...........cccoeueenne PA...co A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Motorists Mutual Insurance Company.............. | ...... N 2
Encova Mutual Insurance
0291 | Group 15136... |46-1795752.. | ..cvovvererciriis | vrrereiieieienns | everieisseneissienins SummitPoint Insurance Company...................... WV A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Motorists Mutual Insurance Company.............. | ...... N 2
Encova Mutual Insurance
0291 | Group 13016... |87-0807723.. | ...ccovverrree. AlleghenyPoint Insurance Company................. PA...coois A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Motorists Mutual Insurance Company.............. | ...... N 2
.................................................................... 80-0772825.. | .coeeeevienene Encova Foundation of West Virginia, Inc........... |WV........... INIA............... | BrickStreet Mutual Insurance Company...........|Board.............c... | sccoevrsveueen. | Motorists Mutual Insurance Company.......c..coe. | coeeecNeeiit | 5
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Statement for March 31, 2020 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULEY
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) *
Encova Mutual Insurance
0291 [Group | 81-3585592.. | ..ccvveriviiens [ e [ STCE HTC Federal Investor, LLC...................... GA......cco.... NIA.....cccoone. BrickStreet Mutual Insurance Company........... Ownership......... |...... 99.990 |Motorists Mutual Insurance Company.............. | ...... Neoooos [
Encova Mutual Insurance
0291 |Group | 81-5313304.. | ..ovvrerrvriiens v [ MPC Brickstreet 2017 Historic Fund, LLC.......... GA...cooeeee. NIA....ccoone BrickStreet Mutual Insurance Company........... Ownership......... | ... 99.990 |Motorists Mutual Insurance Company.............. | ce.... | TR ISR
Encova Mutual Insurance
0291 |Group [ 82-4318558.. | ...coevererrnens MPC Brickstreet 2018 Historic Fund, LLC.......... GA.......... NIA.....cccoone BrickStreet Mutual Insurance Company........... Ownership......... |...... 99.990 |Motorists Mutual Insurance Company............. | ...... N | e
Encova Mutual Insurance
0291 [Group | 84-1783677.. | ..ovevveeeevinns [ v [ MPC Brickstreet 2019 Historic Fund, LLC.......... (€7 W NIA ..o BrickStreet Mutual Insurance Company........... Ownership......... |...... 99.990 | Motorists Mutual Insurance Company............. | ...... |\ TR ISR
Aster Explanation
1 The company is a mutual property/casualty insurer and an affiliate of Encova Mutual 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 Encova Mutual Insurance Group. With ultimate control of that insurer as described in Note 1
4 Schedule Y, Parts 1 and 1A, includes the Encova Foundation of Ohio a 501( c)(3) tax-exempt private foundation incorporated on 7/12/2000.
5 Schedule Y, Parts 1 and 1A, includes Encova Foundation of West Virginia a 501( c)(3) tax-exempt private foundation incorporated on December 23, 2011.




Statement for March 31, 2020 of the MOTORISTS MUTUAL INSU RANCE 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

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........cc.ccuiuiieieicie e
. Ocean marine
. Inland marine........
. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes
11.1. Medical professional liability - OCCUITENCE.........covuriveireiriirieieeese e
11.2. Medical professional liability - claims-made..
12. Earthquake.......cccccvvvierervenieieinnnns
13. Group accident and hAIN...........cccuiriiecee s | st
14. Credit accident and health....
15. Other accident @and NEAIN..........ccocuieieeisee s | sreseensensres st sseees .
16. Workers' compensation.... ....1,238,048
17.1 Other liability-occurrence.. . ..10,953,448
17.2 Other liability-Claims MAAE.........cccccueveiieriecsce e enees | seereresese s bnee .
17.3 Excess workers' compensation et .
18.1 Products liability-occurrence..... .
18.2 Products liability-Claims Made..........ccccvvurieieiirieeiscieee e essieneines | eoeisinsiese e .
19.1, 19.2 Private passenger auto liability - .
19.3, 19.4 Commercial auto liability.......... - .
21. Auto physical damage.........cccoueverirrieiieeieees e
. AICraft (all PETIIS)......cvevceeieieies e

. ..13,588,766
.......................... 8,401,490

—~
SCOWOmO A WN

. International..
30, WAITANEY. ...t es
31. Reinsurance-nonproportional assumed Propenty...........eeeerereeereenereereeees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business. o
35, TOAIS....ceevce e

3498. Sum. of remaining write-ins for Line 34 from overflow page. e
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)......cccconiinrinninninniissiisninns

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1.

2. Allied lines....

3. Farmowners multiple peril
4. Homeowners multiple peril...
5. Commercial multiple peril.
6
8
9

110,358,010
(160,900)| ..

10,358,010 | ..
(160,900)| .

. Mortgage guaranty

. OCBAN MAMNE.......oeecveeeceeeeeete ettt ettt ettt st sttt en st s s tesenaes s een ,

L INIANA MAMNE. ...ttt n s s s seenenans | eee 231,320
10. Financial guaranty..........ccccoeeeveirivnnnns
11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - claims made..
12. Earthquake..........ccooeevererrericieinns
13. Group accident and health
14. Credit accident and health
15. Other accident and health

..115,266

16. WOrKers' COMPENSALION..........ccovviveeiiiiieicietese ettt snse s | enis ..520,577
463,338

17.1 Other liability-occurrence
17.2 Other liability-claims made
17.3 Excess workers' compensation
18.1 Products liability-occurrence.....
18.2 Products liability-claims made
19.1 19.2 Private passenger auto liability

19,530,154

.(33,235) ..

(33,235)] .

10,678,811
19.3 19.4 Commercial auto liability.......... o | ....(236,073)] ..

..10,678,811
(236,073)] .

21. Auto physical damage......

29. International..
30, WAITANEY.....cocveiicecte ettt b b nne b
31. Reinsurance-nonproportional assumed Property............c.cceeeeeieersiecreeeieessssessesenns
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines. e |
34. Aggregate write-ins for other lines of bUSINESS...........ccccccevivieriieerce s

3B, TOMAIS.....vuivieici ettt

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......ccoeiiiiiiiinniiniisi s
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Statement for March 31,

20200ie. 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 2020 2020 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 2020 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. 2017 + Priof..cce. | oo 171,720 | . 151,234 | oo, 322,953 | oo 11,033 | e 1,573 | oo, 12,607 | oo 150,252 | oo LY 153,814 | oo 309,814 | ..o (10,434) | oo 9,902
2. 2018 s e 49,075 | oo 65,279 | oo, 114,354 | oo 8,132 | v 1,881 | e, 10,013 | oo, 36,068 | .coooverircrriane 2,957 | oo 66,155 | oo, 105,180 [ ovooreervererinnne (4,.874) | oo, ENA KT 839
3. Subtotals
2018 + Prior....cco. | cooeeriveriicinnas 220,795 | oo 216,513 | oo 437,308 | .o 19,166 | oo 3454 | oo 22,620 | .o 186,321 | .o 8,704 | .o 219,969 | oo 414,995 |..ocoooeeeeeeee(15,308) | v 15,615 | 307
4. 2019, s | e 75944 | oo 87,077 | oo 163,020 | .o 18,455 | o 3403 | o 21,858 | .o 52,483 | .o 6,431 | oo 83,034 | .o 141,949 |, (5,006) | ...oooverrrrericrnnas 5,792 | e 786
5. Subtotals
2019 + Prior...c..o. | cooveeeeeeerenn296,739 | i 303,590 | i 800,328 | e 37,621 | 6,857 | e 44 AT8 | 238,804 | 15,136 | 303,003 | 556,943 | (20,314) [ 021,407 | 1,093
6. 2020......ccccmiieies [errrrrierins 0.0 S P .0 ST P D0, T D DS S [ 12,578 | oo, 12,578 | .o D0, S 19,644 | oo, 27,667 | oo 47311 |, .0 SN R 0.0 T PR XXX i
7. TotalS...oeeeees | v 296,739 | oo 303,590 | .cooiieiinnnad 600,328 | ...ccovvevierins 37,621 | oo 19,435 | oo 57,056 | oo 238,804 | ...ccoovveerriins 34,780 | oo 330,671 | oo 604,255 |..cooovverriernnn (20,314) | oo 21,407 | oo 1,093
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 | .oocovvveeinnnns 524,468
| P (6.8)% | 2. woverrrreiren TA%] 30 o 0.2 %

Col. 13, Line 7

Line 8

4 0.2 %




Statement for March 31, 2020 ofthe. MIOTORISTS MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

> w N

Bar Code:

* 146 2120204 9000001 *
* 1 4 6 212 02 04550000 1 *
* 146 2120203650000 1 *

Q15

Response

NO

NO

NO

YES




Statement for March 31, 2020 of the MOTOR'STS MUTUAL INSU RANCE 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. Other Than INVESIEA ASSELS..........cccuveeieiereeice ettt anen 0
2507. EMPIOYEE @UVANCES........verrireeriecrnireieineieee ettt sses et ssssssssssesans 0
2508. Automobiles..........c......... .

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

2509. Leasehold improvements.. | . . 0
2510. TENANE AIIOWEANCES..........cecvverereeeieeete ettt ts ettt es sttt st sa st esnassssenssteneseesnanen , 0
2511, MiSCEllaNEOUS FECEIVADIES........c.vvevrcieieicieisies et nnes 0
2597. Summary of remaining write-ins for Line 25 568,038
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2504. Escheatable funds

682,109 | ..vvviriiens 745,439
. 112,789
...20,953

2505. State surcharges payable.....
2506. Tenant allowances payable.. .
2507. Obligations in Pools and Associations...... (19,240) [ ..voevvevrereeeeee e
2508. Reinsurance assumed overhead payable.... .(374,165)] ... ..51,000
2597. Summary of remaining write-ins for Line 25 372,238 | oo 930,181

Additional Write-ins for Statement of Income:

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

1404. Interest on assets other than securities
1405. Miscellaneous service fees

1406. Gain/ (10SS) ON EQUIPMENT ISPOSAIS.......cveerererrerririerriseiseesssssseseesssseessessessssssess s sssssssssessesssss st ensssssessesssssessasssnes
1407. Surplus note interest credit......................
1497. Summary of remaining write-ins for Line 14

Q16



Statement for March 31, 2020 of the MOTOR'STS MUTUAL INSU RANCE 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 34,243,465 | .o 30,876,342
2. Cost of acquired:
2.1 Actual cost at time of acquisition 917,994
2.2 Additional investment made after acquisition. 11,368,290 ..6,165,901
3. Current year Change iN ENCUMDIANCES..........ccoouiiiiiiriieieie ettt ettt bbbt bbb s s s bt ss e bnts | 1ebsssessessesssssssesses e b esbes e s s snsessessesants | Sebintessessesansensesses s s st e s b b ens s s ssnees
4. Total gain (loss) on disposals............ 50,217 ..1,823,296
5. Deduct amounts received on disposals............cccerrrrrererrennn. 737,003 ..4,532,590
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 290,576 | oo 1,007,478
9. Book/adjusted carrying value at end of current period (LINeS 142+3+4-5+68-7-8)........cccovvrvieiiieieiiiissseessesesesessssssens | sressesssssssesessssssessesssns 34,634,393 | ..o 34,243,465
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 34,634,393 | ...coooeriieiee 34,243,465
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
3. Capitalized deferred interest and other..........cccceieieiccvisiececee e
4. Accrual Of dISCOUNL.........ccueiierieeresse et \
5. Unrealized valuation increase (decrease)..........coeeueurieeveverseverensersesenenansd
6. Total gain (loss) on disposals.
7. Deduct amounts reCEIVEA ON QISPOSAIS............c.cvueviuiieiieieieiees ettt sttt bbb s st st s s bnas | sbsesses s s enbes e bt es s bbb ss bbb
8. Deduct amortization of premium and mortgage interest points and commitment fees..............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment reCognized.............couvveurereerennneneeneseeneens
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 143,714,864 | ....ocoeveeeeereeeeinne 138,270,367
2. Cost of acquired:
2.1 Actual cost at time of acquisition 2,235,326
2.2 Additional investment made after acquisition 9,615,557
3. Capitalized deferred iNtErESt ANA ONET............cu.cciictece et a bt ae b ae s s e | ebebsssebesssseses st et es e s et et se s b sasbesessnaesas | sbessesessssssesssebes s s et e b sese bbb e s s naetnaes
4. Accrual of discount
5. Unrealized valuation increase (decrease) 3T AT2 | e 6,030,539
6. Total gain (loss) on disposals (85,262) | .vovvreeieirererieieieiesisiienans (438,977)
7. Deduct amounts reCeived ON QISPOSAIS...........ccovcviviucieiiieiri ettt sttt b s s tsnans | sbebensebesnseses et s st s s e 1,731,669 | oo 12,113,486
8. Deduct amortization of premium and depreCiation.............cccuiriereicirieie et
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccovvriveieevieveveisie et
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 143,804,490 143,714,864
12.  Deduct total nonadmitted amounts 29,831,376 30,786,190
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ciiuiviiiiiiieieseeiciesiiescsestsstese s sssssssssessssssesssssssessess | svsessssssessesssssssssssssesans 113,973,113 | oo 112,928,674
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 983,567,501 908,287,654
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 44,044,826 213,533,157
3. Accrual of discount 179,644 859,688
4. Unrealized valuation increase (decrease) (55,424,639) ....43,029,912
5. Total gain (loss) on disposals 1,603,377 | oo (377,248)
6. Deduct consideration for bonds and stocks disposed of. .63,951,208 | ..o 178,596,291
7. Deduct amortization Of PIEMIUM.........c..ceiicieieeeiie ettt bbb bbb bbb bbb bt s bt st b st enanns | snsesssssesssesessssesesneesessnaees 957,953 | v 3,348,946
8. Total foreign exchange change in boOK/adjUSIEd CAIMYING VAIUE...........c.ccveviveiieieciee ettt sse e | eebssessessssss st bbb es st sssessssssnes | sebstessessssesssssessssssses st e b b es s b baneans
9. Deduct current year's other-than-temporary impairmeNnt FECOGNMIZEA...........c.cvvueveiiueiriieeiee ettt ssssees | eebebssebessss et ss st ebes e s et et e s bbb esssssaesns | sbessesessssssessssebes s sesessesebessntesessnaebanaes
10. Total investment income recognized as a result of prepayment penalties and/or aCCEIEration fEES............ecviueeecveiiricieis [t sstesssenes | eerssssssssessssssessessesssbensesaens 179,574
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... .909,061,548 ..983,567,501
12, Deduct total NONAAMILEEA MOUNES...........coiuiieiecicici ettt a e ss bt s b b s s s s bt snes | ebssesssesses et sstesses st ensesebsetsnsassessnsante | sisbssessesssssssessessesantenses et st ensessesnaans

. Statement value at end of current period (Ling 11 MINUS LINE 12)........coiiiiviriiiieiesieiecessssisississeesessssessssssssssessssssssnens




Statement for March 31, 2020 of the MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

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

BONDS

NAIC 1 ()-euvueereeereeeereeseeeseeeesees sttt ses st ess e ssessenes | sebssssessessassnsssessns 629,596,942 | .....covvrrircieis 39,294,846 | .....ooveriririieena 60,291,725 | oo (1,520,774) | .oovoeeeeeieeineeeens 607,079,290 | ..eeuceeereereeeereeieeieeeseneresiniees | cereeeesees st esn st snt st enies | eeenteneaeie st eneees 629,596,942
NAIC 2 ()-e1veeveeeeeirerieeineteeses it bbbttt | sebinesessesbseensessneens 61,502,518 | ..o 4,489,615 | oo 993,614 | oo (1,258,120) | ...vrvererreereirnenn 83,740,399 [ ..ot | ettt eiens | sttt 61,502,518
INAIC 3 ()- 11ttt sttt | seesest bbb sttt nsese | et s st bbbt | feses b sttt | eeienie bt 1,019,860 | ...ocvoverierrcrieirinns 1,019,860 | .ovvoeieercriciiiiereieeieienienis | ettt | et
NAIC 4 ()-1evuvrrerieiseisesssseeeessessssssessessessssses st ssssssssessessssssessessesssnssnsss | sessessessassssssessossssnssessessansssssnsss | aessessessassssssessasssnssnssessassnssnssnss | sssessessassunssessassosssnssessessasssnssesss | sessessessassnssnssnssasssnssnssessasssnssesss | onssessessassnssessessansnssessessansanes 0 [ et ssensns | srressese sttt | sestens ettt nes
INAIC 5 ()-euvrvrneererreseeseeseeseessesessssssessessessesssessessessssssssessassssssessessesssnssnsss | sessessessasssssssssasssssssessessassssssnsss | aeesessessassssssessssssssessessasssssnssnss | sesessessassunssnssessasssnssessessasssnssessns | sessessessassnssessessasssnssnssessasssnssessn | eessessessssnnssessassassnnssessessassnnes 0 [ et ssessensns | seressene sttt | sestens ettt nen

20ISsO

TOtAl BONGS......vvoiiecrisiiecns e sss s essssensens | oenseseesssnssnensssnes 691,099,461 | .oovivriiiiniriniinan 43,784,461 | ..o 61,285,340 | ..oovvniiinirriniinens (1,759,033) | ..ooonvveecriirienns 671,839,549 |....ooviiiinrnni s 0 | O SRR 691,099,461

PREFERRED STOCK

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

NAIC 2.ttt | eebrest st s bbbttt iens | st ettt ettt | feeeeeet et | esb sttt | Heen e 0 [ eoterierienieriersessessensensessiens | et | e
10, NAIC 3ottt e0s | 1Rttt | 1R R bbb n e | e Re Rt | et | seees b 0 [t eesienes [ s | st
T10 NAIC 4t | iRttt | Rttt | eehe bR | eeet et | senes s 0 [ [ e | et e
12, NAIC Bt | iRttt | e bRttt | e | eeet et | senes e 0 [t [ e | et
13 INAIC Bttt bbbttt ete | 488 Lk en s | HEteeE et enR R nR R R R R s enne | fhbeeeb etttk ekt | seesee et | Sene e 0 |t sseer e ssnnsnnes | sener et | et sttt
14, Total Preferred SOCK..........ocouiuriiiicicicinrc s | ressne s 0 | 0 [ 0 | 0 | 0 | 0 [ 0 | 0
15.  Total Bonds and Preferred SOCK..........ouimriiirniinnninresssissssnesenssnens | cosresssesssenssssseenes 691,099,461 | .oooviviriniriiniinnn 43,784,461 | ..o 61,285,340 | ..oovornviicrrinirinens (1,759,033) | ..ooovvvrcrirerienens 671,839,549 |....ooviiriirini s 0 ]! O IR 691,099,461

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




Statement for March 31, 2020 of the MOTO RlSTS M UTUAL IN S U RAN C E CO M PANY

SCHEDULE DA - PART 1

Short-Term Investments

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

9199999

SCHEDULE DA - VERIFICATION

Short-Term Investments

1

Year To Date

2
Prior Year Ended
December 31

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

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

QsI03




statement for March 31,2020 ofthe MIOTORISTS MUTUAL INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for March 31, 2020 of the MOTOR'STS MUTUAL INSU RANCE 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
............................................ 35,948,535
.......................................... 145,799,147
..................................................... 4,239

.......................................... 185,811,781 | oo, 393,724,985
............................................ 25,940,160 | ..oovvvrerinririerieniinrininnnn 39,948,635
............................................ 35,948,535

QsI08
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Statement for March 31, 2020 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
5

1 Location 4 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 COlUMDUS......veeeiieeeeieina OH.. [01/07/2020.... | WSA SHUGIO. .....veuieererririieeieieiieei ettt ene | etbsebaes bt e s bbb ee bbbt ees | oebbeeb e b s en bt bbbt es bt n b ensents | oebsestesbess st bbb st n e nbnens | eebeebsensen b s 6,218
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474' x 100"), occupied by reporting entity COlUMDUS......cvoueriieeeieeiine OH.. [01/16/2020.... | O & S ASSOCIAES. ......c.ourvuereiriescieiiseiieiitis st b sttt bbbt ss e sies | etbsebiesb e bbb ee bbb an b ees | oeeteebsebsee bbb bbbttt en b es st | oebsestesb e st bbb s s n b sbnnn | eebeeb st 1,750
Miscellaneous building improvements on 21 story office tower & lot (141 x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COlUMDUS.....ovoireiieieiesiereiene OH.. [02/21/2020.... | EHOTG, INC..u.vvrivrriiirieiiiciseeiiieiisi ettt | esseb e es b ees bbb sn et | oessessetb st et e s n e s st n e tienirents | ehbebsessene s ses st essess et neenienine | bnesenier st 135,875
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COlUMDUS......veeeriiieeeeesiereriine OH.. [02/24/2020.... | EFOTG, INC....vvuivreririeieiiieiieieieiissi et ens | enbseniss s ess bbb s ens | oeesessessens s s s es st essenes | oresessessssesent et ess s senteenness | eeseetsessen s en et 9,655
Miscellaneous building improvements on 21 story office tower & lot (141 x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COUMBUS.....ovveririseesieieeieierinene OH.. [02/07/2020.... | EHOTG, INC..vvvvuririvarireiresisissisesise s ssssisesse st ssss st ssss s essnss | oesssssssssesssesssssssssessesssessessnsssssonss | sessesssssessosssssssssonssessanssessessanssnnse | assesssessassessessasssessessnssensessnssanse | onssessessnssasssessessnssessanes 325,907
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COIUMDUS......ooovveei e OH.. |02/21/2020.... | EONG, INC....vuviieiirriiiiieiiiiesiieeiesiss sttt bbb | eebb e bbb bbbt | Hoeebbtas bbbt tbiens | Hhbesb st bs bbbt | sebees e 5,450
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474' x 100"), occupied by reporting entity COlUMDUS......vveireiicieiesieeieine OH.. [02/07/2020.... | EHOTG, INC..u.vvuivrriaiirieiiicireeii ittt | ebbe bbbttt sn et | oebsebbtb st b e sttt nbents | ehbebeesses b b s bt es bbbt nnienine | bentsesieb bbb 105,323
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COlUMDUS......cveeerriiieeeieenieieieine OH... [02/11/2020.... | WSA SHUGIO. .....vuureerereririeriieieiiesi st ene | eebsebses st e s s ee s s b en bt ssenbtes | oeeteessessenb s s e b st en b b ensenes | oresessessstasens b es s e st enbenbenes | eebttsessen bbbt 2,500
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COlUMDUS......voeerrriieereeeiererines OH.. [02/06/2020.... | EHOTG, INC....cvuivrreriiriiriieieeiiieiiseietie it | esses e s st ssn bbb ssntenss | sessessess st ss e sen s s st seesssent | eebessessenses s ete s ensnssen e sensenine | enesenierens e ees 388,710
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COUMBUS.....oveeiirreisessieiseieierinene OH.. |02/21/2020.... | Elford, Inc.
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100'), occupied by reporting entity COIUMDUS......ooovveivri e OH.. |03/13/2020.... | WSA SHUIO........coouriruieeiieniiiieriiiisieiss sttt | oebbsese bbb bbbt ebes | Hoesbseab s bbbttt ens | Hhbesbess sttt | eebe st 7,635
Miscellaneous building improvements on 21 story office tower & lot (141 x 282'), parking garage,
and lot (474' x 100"), occupied by reporting entity COlUMDUS......vveieriiceeie e OH.. [03/13/2020.... | SPEET MECHANICAL........cooreuiuririeicireieiieieeisess bbbt bbbttt | etesessesb st e st bbb bbbt ens | eebeb e b s e b e s bt e bbb sbnes | oeesent e s s bbbt en bbb | chsesbate s bbb 43,320
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COUMDUS......vveerrrieierieienieieieine OH.. [03/18/2020.... | EHOTG, INC....vvuivrriniirieiiiciseeiieeiesi ettt | ebbeb e es b es bbbt en et | oebsebasb st sb s s bbbt tinnbrents | cnbebeetsese s esbnte s esb et eninnine | bentsesirebees bbb neees 107,013
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COlUMDUS......cvoeerriiieeeiesiereirine OH.. [03/18/2020.... | MOOGY NOIAN.......ccoviriruiiiireriiiiiresisiseieee et | ftesessens e st bbbt sbsiens | eebessessen s ee st b e et bbb ssenienes | oeesesseseessane s s te st bbb ienes | cheesbetesessess e nes 10,562
Miscellaneous building improvements on 21 story office tower & lot (141 x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COlUMDUS......voeeririieiereeeiereriine OH.. [03/20/2020.... | Speer Mechanical
Miscellaneous building improvements on 21 story office tower & lot (141 x 282'), parking garage,
and lot (474' x 100"), occupied by reporting entity COUMDUS.....ovveiririseeeie e OH.. [03/18/2020.... | MOOAY NOIAN.......ccoirrririrriiinirsieisssseie sttt
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474' x 100"), occupied by reporting entity COIUMDUS......ooeiissi s OH.. | 03/19/2020.... | Speer Mechanical

0199999. Totals

0399999. Totals
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Statement for March 31, 2020 of the MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE A - PART 3

Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB.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 (214'x571') . | 03/03/2020| Kracken Properties LLC. [ [P 1,303,382 (3,528) 686,786 | ........ 737,003
0199999. Totals B 1,303,382 | oo [ 090,314 | 13528 | 0 | i 0 (3,528) 0 686,786 | ........ 737,003
0399999, TOHAIS........oorviiiriiiiriiiecr e neie s | onniiean 1,303,382 | .oooovviinnienn0 890,314 | 3528 | 0 | ) 0 (3,528) 0 686,786 | ........ 737,003
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Statement for March 31, 2020 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




Statement for March 31, 2020 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4

NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date

Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership

Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated

Intercompany Long-Term Loan.... |Columhu< IOhio. IPrivate Placement 10/20/2015....

1499999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated.......... oo 0

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

Arcmont Direct Lending Fund Il (USD) Special Limited Partnership (formerly BlueBay)| Grand Duchy.... . | Direct Lending Fund IIl General Partner.. 01/25/2019.... .14,749,971

€030

Crescent Senior Secured Floating Rate Fund . Dover. Crescent Capital Group LP. 05/01/2007....
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated e 0 [ 1,297,623 | i | i 14,749,971 |...... XXX
4899999, SUDEOLAI = UNGFAIIAIEA. ... 1v. etttk EEeEEe0E1 4eEE1eEEE R E LA 4R LR LR 4oL E LA 40E 1Lk 1LE R AL E ek 10E1  4eEE LR R R LA E LR LR 0 [ 1,297,623 | o0 | i 14,749,971 |....... XXX.oone
4999999. Subtotal - Affiliated 0 v 181,736 [ i | 0 | XXX.ovone
5099999, TOAIS........covvrerrerrriieeieereeeeiees et 0 L14,749971 |....... XXX.......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
Intercompany Long-Term Loan..........c.ccccouevierrnennnn ICqumbus ......................... |Ohio| Private Placement................cccccocoueuenn.. 10/20/2015 | 03/31/2020 | .....30,786,190 | .....cceovvrerereces | covvreeeererciees | e 0 I 1,136,550 | ..... 1,136,550 [ .ovovvreererecees [ e | e (U [
1499999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated [ ORRRRON o] 030,786,190 | i (L] 0 [ o 0 0 0 0 e 1,136,550 | ..... 1,136,550 0 0 0 0
Dela
HarbourVest Partners VIl Buyout Fund LP.................. Wilmington........ccccovevieene ware| HarbourVest............coooeeviicnniinninns 03/29/2007 |02/28/2020 | ....... 311,858 | oo | e | e 0 | 148,917 | ........ T48917 | oo [ e | e ()
Dela
HarbourVest Partners VIII Venture Capital Fund LP.... | Wilmington...........cc.cc...... ware| HarbourVest............cccocoeevicicvereciciennns 03/29/2007 {02/28/2020 | ....... 1,754,519 | oo e [ 0 . 58,763 | .......... 58,763 | v | oo | e (1 OO
Dela
HarbourVest Partners IX-Buyout Fund LP................... Wilmington.........ccccoeeeeene ware| HarbourVest............cccoceeviccverecineiinns 12/21/2011 | 02/28/2020 | ....... 4,618,397 | .o | e | e 0 I 149,720 | ........ 149,720 | .ovoveicveieeeeen [ oo | e ()
Dela
HarbourVest Partners 1X-Credit Opportunities Fund LP [ Wilmington............c..ccc.c... ware | HarbourVest...........ccooernencncincninnns 12/21/2011 {02/28/2020 | .......... 627,543 | oo [ e [ e 0 I [ 12,196 | .......... 12,196 | oo [ e [ e (1 I,
Dela
HarbourVest Partners IX-Venture Fund LP.................. Wilmington.........cccovevveene ware | HarbourVest............ccoevrinineincniinnnne 12/21/2011 {02/28/2020 | ....... 3,530,698 | ..o [ e [ e 0 R [ 130,523 | ........ 130,523 | oo [ | e (1
Mas
sach
usett
Park Street Capital Private Equity Fund VIII................. Boston.......cocoveieiiirinns s Park Street Capital.........coccoovrenisiainnnns 05/04/2007 |03/25/2020 | ....... 2,049,691 | .o [ [ 0 .. 95,000 | .......... 95,000 | .ovovnreieinens e | e 0 [
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. . 115,692,706 | .ooiciiiinnd (O I (U I 0 0 0 0] e 595,119 | ... 595,119 0 0 0 0

All Other Low Income Housing Tax Credit - Unaffiliated
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Statement for March 31, 2020 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
3.05233503 Units LTD Partnership WNC Institutional Calif | 3.05233503 Units LTD Partnership WNC
Tax Credit Fund XXI . | ornia| Institutional Tax Credit Fund XXI 03/28/2006 |03/31/2020 | ....... 1,112,582 [ | v e 0 i | | | e | o (85,262) ...(85,262) | ...
4399999. Total - All Other Low Income Housing Tax Credit - UNAfflIAtEA. ... ....ooiiiieii sttt ettt sttt sttt sh ettt ettt ensen st sntenssnnsenies | sernees 1,112,582 L0 0 0 0 [V (| I 0. 0] (85,262) ....(85,262) | ....
4899999. Subtotal - UNGFiIAEA. . ....vveierirrsiieissssersies it ernnsnineas .....16,805,288 | ..o (U] (U I 0 0 0 0 | o 595,119 | ........ 595119 | oo 0 [ (85,262) | ......... (85,262) | ..vvvvveririnines 0
4999999. Subtotal - Affiliated .....30,786,190 0 0 0. 1,136,550 | ... 1,136,550 0 0 0 0
5099999. Totals ....47,591,478 0 0 0 ... 1,731,669 | ... 1,731,669 | ..ooooovivnnnd (V) (85,262) | ......... (CRYL A ) — 0




Statement for March 31, 2020 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S. Special R e and Special A
040654 YD 1 |ARIZONA ST TRANSN BRD HWY REV......covrviiiiiiininiieienieiessisissssesssseeensnes .. | 01/10/2020........ JP MORGAN SECURITIES LLC......covvvrevrerinrirereisirsnieresisnines 1,000,000 ..1,000,000
20281P MV 1 | COMMONWEALTH FING AUTH PAREV. .. | 02/19/2020. FTN FINANCIAL 1,292,825 ..1,250,000
3140K3  J2 9 |FN BO7480 - RMBS... .. 1 02/10/2020........ WELLS FARGO SECURITIES LLC 4,968,435 ..4,819,337
3140X5 QP 1 [FNFM2261 - RMBS.......cooiiiiiiiciiiies st .. | 02/19/2020........ WELLS FARGO SECURITIES LLC 4,973,738 ..4,880,325
38611T DK 0 | GRAND PARKWAY TRANSN CORP TEX SYS TOLL R . .. | 02/12/2020. MERRILL LYNCH PIERCE FENNER & SMITH INC . 1,250,000 ..1,250,000
594477 XX 6 [ MICHIGAN FIN AUTH REV.......coiiiiiiiiiiieiiinsiesisisisssiessssssesessssssssssesssssssssessnes .. | 01/07/2020........ RBC CAPITAL MARKETS 1,009,980 ..1,000,000
594654 HG 3 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .. | 01/28/2020........ CREWS & ASSOCIATES, INC.......ovirirriiieeirieiesisereesseiesesssseesssssesessenenes 1,016,770 ..1,000,000
64989K  GR 1 |NEW YORK ST PWR AUTH EXTENDIBLE IAM COML... o .. 1 01/13/2020........ CITIGROUP GLOBAL MARKETS INC 1,452,950 ..1,000,000
663903 JQ 6 |NORTHEAST OHIO REGL SWR DIST WASTEWTR RE SRR I 01/23/2020........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovveiviireisrrereisis 1,000,000 | oo 1,000,000
79765R 5B 1 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL .. | 01/08/2020........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccvvieiinnieieeircreeieni 1,010,920 ..1,000,000
914437  UT 3 |UNIVERSITY MASS BLDG AUTH REV. .. | 01/09/2020........ CITIGROUP GLOBAL MARKETS INC 1,000,000 ..1,000,000
917567  EZ 8 | UTAH TRAN AUTH SALES TAX REV.....c.iiiiiiiiiiiisnrsisssisensnisseenssssssesenessrsnss | cossesenssnsanes 02/06/2020........ Stifel NiColaus & ... sersessneenes 1,046,690 | .o 1,000,000
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... vuutuuiruisstrsitesiesersssssesiersates | eesessasssteesssesees s s 8 see 1848881081148 18484 E8 4848088810888 180848810k E 1L E bbbt e erbntsanes .. 21,022,308 | ..ooovereieeas 20,199,662 | ......... 42,739 XXX.ovovvvin
Bonds - Industrial and Miscell
14043M  AC 5 | COPAR 201 A3 = ABS.......oiiiiiiiieiniicienisese st enisnens | aveessssinsenes 02/11/2020........ RBC CAPITAL MARKETS 3,249,309 | ..o 3,250,000 |........ 1FE
278642 AV 5 |EBAY INC....ooiiiiiiiieicie sttt .. | 03/04/2020........ BANC OF AMERICA/FIXED INCOME........... 1,995,640 ..2,000,000 |........ 2FE.
341081 FZ 5 |FLORIDA POWER & LIGHT CO .. | 03/24/2020........ WELLS FARGO SECURITIES LLC 1,248,725 .1,250,000 |........ 1FE
369550  AY 4 | GENERAL DYNAMICS CORP........ceviirirriiisirsiersssssiessssisssessssssssssesssssssssessssnes | soesesessssnes 03/09/2020........ BARCLAYS CAPITAL INC 1,043,860 | ..ooovvcrce ,000,000 | coovovercinieieiereee e 7,653 [1FE....coiviviriininne
43813R  AC 1 |HAROT 201 A3-ABS......ccooovvrvrririrrrirnes .. 1 02/19/2020........ JP MORGAN SECURITIES LLC......cooovvriiriienienirereiienines 6,748,677 | ..o 6,750,000 |........ 1FE
57636Q AP 9 | MASTERCARD INC e .. | 03/24/2020........ Citigroup (SSB)........ 998,060 | ...oovereirceieeriereis 1,000,000 |........ 1FE
666807 BS 0 | NORTHROP GRUMMAN CORP.......cccoviuiirimririieiiinriesiserissesssssssienssenessssssssenenes. | svessssssessenns 03/19/2020........ JP MORGAN SECURITIES LLC.......ovvorirriirienineiierienieenne 1,493,985 | ....ovcice 1,500,000 |........ 2FE.
677415 CS 8 |OHIO POWER CO............. .. | 03/13/2020........ RBC CAPITAL MARKETS 1,248,675 | oo 1,250,000 | ........ 1FE
68902V AD 9 | OTIS WORLDWIDE CORP.......evoiirriririiiieisnsieisssssisessssssessssssssssssssesssssssssessssenes .. | 02/19/2020........ GOLDMAN......ccoorirrirrinierneieiesssseenssisssensenes 999,990 | ..o 1,000,000 |........ 2FE
70213H  AE 8 | PARTNERS HEALTHCARE SYSTEM INC.......cccoviiiirieriirniniirerenisriesiesiseesesssensens | seeereesincenes 01/22/2020........ JP MORGAN SECURITIES LLC......coovireririreeinernienirereienenes 1,000,000 | oo 1,000,000 |........ 1FE
713448  ES 3 |PEPSICO INC....ciiiiiiiiiiiiierisisstisenissis et sessnsssienes | sessesensessanes 03/17/2020........ BANC OF AMERICA/FIXED INCOME. 2,735,233 | oo 2,750,000 |........ 1FE
3899999. Total - Bonds - Industrial and Miscellaneous. s e s . 22,762,154 | oovvvviiniieniniisnici 22,750,000 | .ooovvonricniinnsnns 7,653 | .ooocienes LSS S
8399997, TOtal = BONMS = PaI 3.ttt etttk eE ek ee fEeEEeEE e eEE R e f£EE R E L E S E L E LR 1 EEE SR EEEE £ EE LR EE L E LR L E L EEf LR E R erbnerenes . 43,784,461 | oo 42,949,662 | ......... 50,391 XXX i
8399999, TOIAI = BONGS. ...ttt s 4o h k8o 8 eEE e EfEeehe eEfeheteeeheeE e EeLE e EeLE oL eEE e E L E oL L E LR E £ E e E L E R LEE L E L fE L EeE L E L f LA h R f e E ettt srieranees .. 43,784,461 | oo 42,949,662 | ......... 50,391 XXX
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT .. | 03/18/2020........ Citigroup Global Markets INC. NY .........cviriiininieneneenesssenns | e 2,500.000 17,020 XXX
15135B 10 1 |CENTENE ORD .. | 01/23/2020. VARIOUS ...ttt ssenssssesssssnnss. | cones 676.000 22,991 XXX RS
185899 10 1 |CLEVELAND CLIFFS ORD . .. | 03/13/2020........ ITG INC .o nisnienes | cone 508.000 6,109 XXX
25525P 10 7 | DIVERSIFIED HEALTHCARE ORD.......ccooiiiiriiiiieiriieiesssisessssisesssssssssssssessssssenes .. | 01/02/2020........ ITGINC.... et | e 950.000 15,534 XXX e
32006W 10 6 |FIRST DEFIANCE FINANCIAL ORD .. | 01/31/2020. ITG INC 74.300 1,943 XXX
33832D 20 5 |FIVE STAR SENIOR LIV ORD... .. 1 01/02/2020........ ITGINC.... . 64.370 569 XXX
45687V 10 6 |INGERSOLL RAND INC .. | 03/02/2020........ V ARIOUS B 571.795 5,471 XXX
69327R 10 1 |PDC ENERGY ORD .. | 01/14/2020. ITGINC.... e | s 153.260 8,895 XXX e
74340W 10 3 |PROLOGIS REIT. .. | 02/04/2020........ VARIOUS ..ot essessssssnsenss. | ones 401.625 25,836 XXX e
87724P 10 6 | TAYLOR MORRISON HOME ORD . | 02/06/2020........ VARIOUS.....coooiiiriiitieritseisse i sssssensens. | enes 104.000 2,369 XXX e
GB8994E 10 3 | TRANE TECHNOLOGIES ORD . 1 03/02/2020........ VARIOUS ... snnsssnssnsenns | eones 648.000 18,928 XXX e
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TFAOEA. ........oueuiis oottt e840 8 ettt ens anseraneaes 125,665 XXX e 0 XXX oo
Common Stocks - Industrial and Miscell (Unaffliated) Other
31338% 12 3 | FEDERAL HOME LOAN BANK .. ..ctiiiiiiiiisiiisisrsssisessessssissssssssssssssessssssssenssssssssnens | ................ | 02/28/2020........ VARIOUS ...ttt sensnssssnsssssnsansnens | ossesssasssnes 1,347.000 134,700 XXX
9199999. Total - Common Stocks - Industrial and MisCellaneous (UNGFFIIAEEA) QN ...........oioeiiiieiiie oottt ettt es et etee et et see e a8 eeeeses o2t e e ee e 8 eesee1eEeEeeE e e s eE e A e e84 82t ee 8o E Ao e e st e 28 e e E et en s e et et eesee et et entenssentens | arssessiacs 134,700 XXX e 0 .
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Statement for March 31, 2020 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
9799997. Total - Common Stocks - Part 3 260,365 XXX 0 XXX..
9799999. Total - Common Stocks 260,365 XXX 0
9899999. Total - Preferred and Common Stocks... 260,365 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks.......... 44,044,826 XXX 50,391




Statement for March 31, 2020 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
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./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
Bonds - U.S. Government

36179T 7K 5 |G2MA5398 - RMBS........occonvvvreicricris .. | 03/01/2020. | Paydown JESTSRUTIN RO 189,243 (4,245) | oo | e 189,243 08/20/2048. | 1....coovrennes
3620AD NY 4 |GN 726807 - RMBS..........ccooevvviimrieris .. | 03/01/2020. | Paydown 447 (13) 447 09/15/2039. | 1..ccvvvrrirnns

3620C6 EG 6 |GN 749935 - RMBS .. | 03/01/2020. | Paydown 2,309 (122) 2,309 11/15/2040.

36291E H8 7 |GN 625855 - RMBS ... | .. [ 03/01/2020. | Paydown 2,720 (103) 2,720 06/15/2035.

36291H C9 3 [GN 628396 - RMBS.........cocoonvvirrirniriiiinns .. | 03/01/2020. | Paydown JEVTURIRTORUORPIUR ORI 10,574 (P228) 1 IO ISR 10,574 10/15/2028.

36291 W3 0 |GN 629866 - RMBS .. | 03/01/2020. | Paydown 4,067 (24) 4,067 09/15/2034.

36297D K3 0 |GN 708714 - RMBS .. | 03/01/2020. | Paydown 9,813 (243) 9,813 04/15/2039.
38376G DN 7 |GNR 1018 C - CMBS. .. | 03/01/2020. | Paydown SOOI RN 10,104 (C10[0) ) O IS 10,104 03/16/2051.

383766 XT 2 |GNR10148A C-CMBS.. .. | 03/01/2020. | Paydown 1,413 (15) 1,413 12/16/2050.

912828 MF 4 |UNITED STATES TREASURY v |+ [01/15/2020. | Maturity @ 100.00........ccvvvverermees | correriereseessenisenes | ceereeens 868,532 | ..........868,532 | ..........866,658 | .............874,793 | .......(75,086) | ...ccc00oe..(d86) | cooorrrcrirerirs [ v (75,571) | vvereererivenns | e 799,221 01/15/2020.

912828 T6 7 |UNITED STATES TREASURY.... <. | .- [ 01/27/2020. | Citigroup (SSB) JEOTTTTRI PV 1,494,370 1,315 ...1,468,205 10/31/2021.

912828 YT 1 |UNITED STATES TREASURY .| 01/27/2020. | NOMURA SECURITIES INTL INC.. ] .. 0,500,316 | .....10,500,000 | .....10,476,422 . 735 10,477,465 ..22,851 11/30/2021. [ 1.
0599999. Total - Bonds = U.S. GOVEMMEN. .. .vuuireireirisiersssisssssssens s eessesssssessesssssss st sens s ssessssssssss st sessssnsssnsssnssensnsesns | seees 13,093,909 | ..... 13,099,222 | .....13,016,472 (75,086) | ...oo0r:(3,830) | coovrivnrinnn [ I (78,916) [ ..ovvovvrnenad 0 12,975,582 | .0 ].118,327 | e 118,327 | ....... 35,795 XXX XXX
Bonds - U.S. Political Subdivisions of States

CLARK CNTY NEV WTR RECLAMATION

181070 ET 6 |DIST .1 02/27/2020. | FTN FINANCIAL........ccoorririririinnns JESTSTUI RO 585,090 | .......... 500,000 | .......... 571,285 (TA74) [ e | e SAT,749 | .o | 037,341 | 037,341 | 13,389 | 07/01/2032. | 1FE............

262633 EY 2 |DUPAGECNTY ILL .| 01/01/2020. | Call @ 100.00..... 0 | oeveeeeeeeieneien | eeveeeeeiesnisesienses | eereeneeesnsennss | coverennsennsenses | evvennsesnsienrQ | e 3,842 | 01/01/2021. | 1FE....

366155 XP 9 | GARLAND TEX INDPT SCH DIST.. . | 02/15/2020. | Call @ 100.00..... 500,000 500,000 | .......... 550,325 ((72) 1 I RN 500,000 | ..cvonrerrerrrees | ererrenrnninenns | eerrerirneeinen0 [ s 12,500 | 02/15/2026. | 1FE....

METROPOLITAN GOVT NASHVILLE &
592112 RW 8 |DAVIDSON C .. | 02/27/2020. | MORGAN STANLEY CO.. ...437,080 | .......... 400,000 ....504,652 (1,910) LA27,158 | | 200009,922 ] 9,922 | 13,389 | 07/01/2023. | 1FE....
PERSHING DIV OF DLJ SEC

76541V LT 2 |RICHMOND VA......ccooivniviniiiniriiniiinniienes . 102/27/2020. |[LNDING e | e 548,435 ........628,830 (2,286) [ ..o | o 533,236 | ..ovonriiniinns | e 15,199 | .......15,199 | ....... 15,764 | 07/15/2023. | 1FE............
2499999. Total - Bonds - U.S. Political Subdivisions of States........ccouuirins weorreinsiinminssissrsssissnennes .......2,070,605 2,255,002 | .n2,014341 | 0 [ in(6,199) | i 0 (6,199) 0 2,008,143 0 [ 62,462 | .......62,462 | ...... 58,884 XXX XXX
Bonds - U.S. Special Revenue and Special A ment

222102 AA 3 |COULEE MED FNDTN WASH REV. .. | 03/06/2020. | Call @ 100.00..... 29,000 29,000 29,000 (1 PRSPPI ISP 29,000 | ..oovveereririenne 04/20/2036.
3131WR K2 0 |FHZJ1213-RMBS .. | . [ 03/01/2020. | Paydown 4,459 | ..o 4,459 | .o 4,689 (231) 4,459 02/01/2041.

3131X4 28 3 |FHZK1685 - RMBS........c.cocvvmririeririininne .| 01/01/2020. | Paydown 202 202 206 0 202 07/01/2024.

3131X4 2T 1 |FH ZK1686 - RMBS. .. | 03/01/2020. | Paydown 911 911 902 10 911 07/01/2024.

3131X4 2U 8 |FH ZK1687 - RMBS. ... | .. [ 03/01/2020. | Paydown 5670 | covervrrnes 5670 | oo 5,616 40 5,670 07/01/2024.

3131X5 AP 7 |FHZK1814 - RMBS......cocooverrererrierririnnin .. | 03/01/2020. | Paydown (LC1S) ) RN ISR 11,405 | oo 10/01/2024.

3131X5 B4 3 |FH ZK1859 - RMBS. .. | 03/01/2020. | Paydown (26) 1,268 09/01/2024.

3131X5 D3 3 |FHZK1922 - RMBS. ... | .. [ 03/01/2020. | Paydown (54) 3,335 10/01/2024.

3131XJ S5 2 |FHZL3240 - RMBS......ccocovvvniiiiniineris .. | 03/01/2020. | Paydown FSOTURTRTRI Y 40,386 (1,727) | e | e 40,386 | ...cooreirriinnn 06/01/2042.
3131XM  FM 2 |FHZL5572 - RMBS. .. | 03/01/2020. | Paydown 51,158 (1,818) [ oo | e 51,158 | oo 04/01/2043.

3131XN  6U 2 |FHZL7183- RMBS. .. | 03/01/2020. | Paydown (199) 3,909 10/01/2043.

3131XP DV 7 |FHZL7316 - RMBS .. | 03/01/2020. | Paydown (527) 11/01/2043.
3131XQ TK 2 |FH ZL8654 - RMBS. .. | 03/01/2020. | Paydown (1,121) 11/01/2044.

3131XR BB 9 |FH ZL9034 - RMBS. .. | 03/01/2020. | Paydown (1,711) 02/01/2045.

31329 PV 3 |FHZA1336 - RMBS .. | 03/01/2020. | Paydown (1,406) 07/01/2042.

31329) PX 9 |FHZA1338-RMBS. .. | 03/01/2020. | Paydown (1,279) 08/01/2042.

31329K  XH 2 |FH ZA2480 - RMBS. ... | .. [ 03/01/2020. | Paydown 22,012 11/01/2037. 1.

31329K YU 2 |FHZA2523 - RMBS.......ccovermmrimieririiinnns .. | 03/01/2020. | PaydOWN........ocvvreerirerereeineinernens [ everiseeneeiensnnernes | eveeeeese 191,897 | iiiiei 751,897 | 764,233 | oo 764,118 | e | (12,220 [ o [ s (12,220) | ..o 09/01/2038. | 1...ovvvrvrnes
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3132A4 6K 9 |FH ZS4474 - RMBS .. | 03/01/2020. | Paydown 24,395 24,395 25203 | ...... 25,132 (736) (736) ...24,395 03/01/2042. | 1.
3132A4 PW 2 |FH ZS4037 - RMBS. ... | .. [ 03/01/2020. | Paydown 23,883 23,883 24846 | ..ooovnne 24,825 | ... . (942) (942) . . 05/01/2044. | 1.
3132A5 A4 7 |FHZS4527 -RMBS......ccoovcimriniiiniiniins .. | 03/01/2020. | Paydown SOOI Y 46,563 | ............ 46,563 | ............ 47,946 | ..ooovnns 48,220 | ..ovvvrrirenis | e (1,657) (1,657) [ ooverrrenriieien | e 46,563 08/01/2043. |1
3132A5 AY 1 |FH ZS4523 - RMBS. .. | 03/01/2020. | Paydown SOOI N 15,184 | .ooooerennee 15,184 | .ooovrennee 15,262 .15,237 (53) (1)) SN IO 15,184 07/01/2043. | 1.
3132A5 XA 8 |FHZS5173 -RMBS. ... | .. [ 03/01/2020. | Paydown 912 9 09/01/2021. | 1.
3132A6  TF 0 |FH ZS5950 - RMBS........c.cocvvmreririiriirinne .. | 03/01/2020. | Paydown 7,104 (133) 09/01/2024. | 1
3132HM  ZZ 7 |FH Q11660 - RMBS .. | 03/01/2020. | Paydown 62,582 . (2,059) 10/01/2042. 1.
3132L5 SE 4 |FH V80517 - RMBS .. | 03/01/2020. | Paydown 69,499 | ............69,499 (4,349) 10/01/2043. 1.
3132M9 5A 8 |FH Q29241 - RMBS. .. | 03/01/2020. | Paydown 230,654 230,654 | ..........246,620 | ...........245,613 | oo | eereenn(14,959) | oo [ (14,959) | oo 10/01/2044. 1.
3132QU 3B 7 |FH Q37993 - RMBS. .. | 03/01/2020. | Paydown 61,526 ..61,526 ..65,535 ..66,051 (4,524) 12/01/2045. 1.
3136AC U5 8 |FNR 1315E EP - CMO/RMBS. .. | 03/01/2020. | Paydown JESTURTRTORORPIIR TR 40,892 | ............40,892 | ............42,502 ..42,040 (1,148) 08/25/2042. | 1.
3136AE  ZQ 3 |FNR 1356B P - CMO/RMBS.... .. | 03/01/2020. | Paydown JESTSURTUIN RO 17279 | .......... 172,794 | .......... 170,796 1,649 06/25/2043. | 1.
3136AF Y8 1 |FNR 1389A PA - CMO/RMBS. .. | 03/01/2020. | Paydown 21,667 21,667 22,459 (628) 02/25/2043. | 1.
3137AC P37 |FHR 3879F NW - CMO/RMBS.... .. | 03/01/2020. | Paydown 4,540 (92) 09/15/2040. | 1.
3137B4 75 8 |FHR4261B PA- CMO/RMBS .| 03/01/2020. | Paydown e | 40,208 (705) 07/15/2032. | 1.
3137B8 PP 6 |FHR 4322A PA - CMO/RMBS. .. | 03/01/2020. | Paydown 20,278 20,278 21,406 (1,007) 03/15/2044. | 1.
3137B9 BZ 7 |FHMSKFO3 A-CMBS .. | 03/25/2020. | Paydown 100 100 100 0 01/25/2021. | 1.
31385X NF 0 |FN 555790 - RMBS.. .. | 03/01/2020. | Paydown 4,282 | e 4282 | o 4341 ...4,398 (116) (116) 10/01/2033. [ 1.
3138EN 7M 5 |FN AL6299 - RMBS. .. | 03/01/2020. | Paydown 37,205 ..37,205 ..39,350 ..39,508 ) (2,303) 01/01/2045. | 1.
3138EN WV 7 |FN AL6059 - RMBS .. | 03/01/2020. | Paydown e | s 141,595 ) (4,977) 11/01/2044. 1.
3138EN WX 3 |FNAL6061- RMBS .. | 03/01/2020. | Paydown 29,666 ) (843) 11/01/2044. 1.
3138WG EZ 3 |FNAS6451- RMBS ... | . | 03/01/2020. | Paydown 52,383 ) (2,106) 01/01/2046. | 1.
3138WH RL 8 |FNAST7690 - RMBS..........cccooomrvmiriniininn .. | 03/01/2020. | Paydown s | s 103,472 ) (487) 08/01/2046. | 1
3138WH XR 8 |FN AS7887 - RMBS. .. | 03/01/2020. | Paydown JESTSRTUTIN RO 162,393 | ..ccooonee 162,393 ....159,582 2,772 09/01/2041. | 1.
3138WK 3E 3 |FNAS9796 - RMBS. .. | 03/01/2020. | Paydown e | s TTT | TTAT | .. 718,461 | e B [ (1,286) . . 06/01/2047. | 1.
3138WT UT 1 |FNAT5993 - RMBS .. | 03/01/2020. | Paydown [ESTTUSRRUIN RO 152,048 | .......... 152,048 | .......... 149,433 | ..ovvvivinne 149,420 | oo | e 2,629 2,629 | oo | e 152,048 05/01/2043. | 1
3138Y1 3L 7 |FNAX0802 - RMBS. .. | 03/01/2020. | Paydown 4,899 ...4,899 ....5,159 ..5173 ) (274) 4,899 10/01/2044. 1.
3138Y6 MY 7 |FN AX4874 - RMBS. .. | 03/01/2020. | Paydown reverennesenenienes | e 71,154 | o 71,154 | 75,423 | L .74,553 | ... . ) (3,399) | .oovvvereeriienes | e 71,154 12/01/2044. 1.
3138YE 5V 5 |FNAY1759 - RMBS .. | 03/01/2020. | Paydown JESTSRTUTIN RO 115,447 | ..o 115447 | ... 7774 | e 117,781 | o . (2,334) (2,334) [ v | oo 115,447 02/01/2045. |1
313900 MU 7 |FN 656571 - RMBS.. .. | 03/01/2020. | Paydown 936 936 (28) (28) 936 05/01/2033. | 1.
31402H Z2 0 |FN729861-RMBS.. .. | 03/01/2020. | Paydown 1481 | oo 1,481 (53) (53) 1,481 11/01/2033. 1.
31402R  AD 1 |FN 735404 - RMBS......ccccoovvmmrineirnriiniins .. | 03/01/2020. | Paydown 302 302 | cvvreeererenn293 | i30T [ 2 2 04/01/2020. | 1
31403D YB 9 [FN 746006 - RMBS.. .. | 03/01/2020. | Paydown 5,158 (215) 12/01/2033. 1.
31405Q AX 6 |FN 795722 - RMBS.. .. | 03/01/2020. | Paydown (46) 10/01/2034. | 1.
3140FP  C9 8 |FNBE3695-RMBS.........cccovvvervmrinrirnns .. | 03/01/2020. | Paydown (1,892) 06/01/2047. |1
3140GY GZ 6 |FNBH9215-RMBS. .. | 03/01/2020. | Paydown (1,306) 01/01/2048. | 1.
3140H5 AW 1 |FN BJ3620 - RMBS. ... | . | 03/01/2020. | Paydown (3,005) 01/01/2048. | 1.
3140JQ TE 3 [FNBN7748 -RMBS.......c.ccconmivmirniiinir .. | 03/01/2020. | Paydown (150) 09/01/2049. | 1
3140K3 J2 9 |FNBO7480-RMBS.... .. | 03/01/2020. | Paydown 21,022 21,022 21,672 (650) 12/01/2049. 1.
3140Q9 NW 9 |FN CA2204 - RMBS < | - | 03/01/2020. | Paydown e | s 626,436 | .......... 626,436 | .......... 651,983 | ....cccooouu 653,365 (26,930) 08/01/2048. | 1.
31400A NN 6 |FNCA3096 - RMBS........ccoverrerimrirneerenens .. | 03/01/2020. | Paydown [ESTURURUIN RO 458,830 | .......... 458,830 | .......... 481,019 | oo 481,673 (22,842) 02/01/2049. | 1...ccvvervrnes
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3140X4 M4 5 |FNFM1278 - RMBS.... .| 03/01/2020. | Paydown 203,519 203,519 ....208,257 ...207,974 ...(4,456) (4,456) 2203,519 [ | erverrereen(0) | i (0) [ e 1,104 |07/01/2034.
3140X4 ZN 9 |FNFM1648 - RMBS.... v |1 02128/2020. [ VARIOUS........oooeveeeeiecreeriieni | eeveeesressiesssensiienes | cvvens 1,460,419 | ....... 1,400,385 | .......1,419,640 ..(1,031) (1,031) . 418,639 | ..o | 41,780 | e 41,780 | e 8,709 | 01/01/2033. | 1.
3140X5 QP 1 |FNFM2261-RMBS........cccooovvvnrivnrircii .. | 02/28/2020. | VARIOUS........ooooerimriiiiirisrinnis [ verienisniieniiisninns | v 5,096,518 | ....... 4,880,325 | ....... 4,973,738 (521) (521) | covvvverienies | e 4,973,217 | .o | 123,300 | .......123,300 | ....... 10,502 | 01/01/2035. | 1......oocvvvne
31410L UV 2 |FN 890796 - RMBS.. .| 03/01/2020. | Paydown 50,381 50,381 51,530 (1,143) (1,143) [ o | e 50,381 12/01/2045.
314120 AJ 9 |FN 934809 - RMBS.. .| 03/01/2020. | Paydown 2,431 | 2431 | 2,518 (31) (31) 2,431 03/01/2024. | 1.
31414R PK 5 |FN 973926 - RMBS......cccccoevririnririinrins .. | 03/01/2020. | Paydown 1,326 | oo 1,326 | oo 1,346 (15) (15) 1,326 05/01/2038. | 1....voervrnes
31416X FA 3 |FNAB1960 - RMBS. . [ 03/01/2020. [ PAYAOWN.........cvvrrivrcrirrereiisrinniis | cerereeirseesssissssenes | veeviseins 10,076 (615) ((C315) N IS 10,076 12/01/2040.
31418V KJ 0 |FN AD7496 - RMBS. < | .- | 03/01/2020. | Paydown 1,602 1,602 | 1,614 ] ....1,606 (5) (5 1,602 01/01/2026. | 1.
455114  HC 5 |INDIANA ST UNIVREVS.......cccoovivmiririinnne .. | 02/27/2020. | Wedbush Securities Inc 665,036 | .......... 615,000 | .......... TAT871 | oo 649,916 | ...covoerreriens | e (2,520) (X5 7.20) | RTINSV 647,396 04/01/2025. | 1FE............
ORANGE CNTY FLA TOURIST DEV TAX PERSHING DIV OF DLJ SEC
684545 ZA 7 |REV .[02/27/2020. [LNDING e | e 582,385 | .......... 500,000 | .......... 574,020 | .....ccovonee 550,853 | ...cvvercrireriinns | vererens (1,159) (1,159) [ oo | e 549,694 | ....covvvvvrians | s 32,691 | ......... 32,691 | ......... 8,389 | 10/01/2032. | 1FE............
756872 GJ 0 |REDRIVED FIN CORP TEX ED REV....... .1 03/15/2020. | Call @ 100.00........coerrrrererrerneernns [ errerrererseissseisseines | eeeens 1,400,000 | ....... 1,400,000 | ....... 1,487,248 | ........... 1,409,167 [ oo | e (9,161) (9,167) [ oo | e 1,400,000 [ .oovvnneeaeriens [ rveernerierinees | reererieninend 0. 35,000 |03/15/2026. | 1FE............
TENNESSEE HSG DEV AGY
880461 SB 5 |RESIDENTIAL FIN PR . 1 02/19/2020. | Call @ 100.00..... 5,000 | covverrnens 5,000 | coovverrnens 4944 | s 4947 | oo 0 0 4,948 | oo | e 52 | o 52 | o 86 | 07/01/2040. | 1FE............
TRIBOROUGH BRDG & TUNL AUTHN Y
89602N ZF 4 |REVS .| 02/27/2020. | UBS FINANCIAL SERVICES INC... | ... 555,715 500,000 | .......... 619,820 | ...occovvnee 536,559 | ...covvrrierirnns (2,070) (P20 740) IR ISR 534,490 | ..cooovvrvirrinns | e 21,225 | ......... 21,225 | ......... 7,431 | 11/15/2024. | 1FE............
UNIVERSITY WIS HOSPS & CLINICS PERSHING DIV OF DLJ SEC
915260 BU 6 |AUTHREV .[02/27/2020. [LNDING e | e 965,191 | .......... 925,000 | ....... 1,125,707 | oo 958,337 | ..ovverieriinns | e (4,395) (4,395) [ oo | e 953,942 | ..o | s 11,249 | ......... 11,249 | ... 19,399 | 04/01/2021. | 1FE............
VIRGINIA ST HSG DEV AUTH COMWLTH
928120 K5 6 [MTG-C .| 03/01/2020. | Paydown (0) 04/25/2042.
968369 AA 6 |WILKES CNTY GA HOSP AUTH REV....... .. | 03/20/2020. | Call @ 100.00..... 0 02/20/2037.
WISCONSIN ST GEN FD ANNUAL NATL FINANCIAL SERVICES
977100 CX 2 |APPROPRIATION .102/27/2020. [CORP (NFS) e | v 900,981 | .......... 900,000 | .......... 869,787 | oo 886,664 | ..o | v 1,652 LY TS [N 888,316 | ..coovrivrrrinns | s 12,665 | ......... 12,665 | ......... 4,888 | 05/01/2021. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......ciriiriririssisersissssssrssenssssessssssssesssnssenssssssssssssessnes | eeoee 17,423,390 | ..... 16,917,855 | ....17,725/464 | ........ 12,294,465 | oo 0] . (127,091) ] oo (U (127,091) | oo [ 17,162,787 | .o 0. 260,603 | ....... 260,603 | ..... 144,446 XXX XXX
Bonds - Industrial and Miscellaneous
05588U AA 0 [HGVGI19AA-ABS.......cccoovirmerimrrircrieens .. | 03/25/2020. | Paydown 68,041 | ... 68,041 | ........... 68,024 | ..o 68,025 | ..ooverrirrirens | e 16 LI SN IR 68,041 | ...ovvevcrrns [ e (V1 IO (V1 I 356 |09/26/2033. | 1FE............
CREDIT SUISSE SECURITIES
07274N AL 7 |BAYER US FINANCE Il LLC... .| 01/31/2020. | (USA) 1,124,860 55 131,246 | ....... 131,246 | ......... 5,955 |12/15/2028. | 2FE...
BURLINGTON NORTHERN SANTA FE
12189L BA 8 |LLC . [ 03/04/2020. | GOLDMAN.........coomvvmirierireriniiinins | cevererirsnsisniseniienes | evvies 1,334,352 | ....... 1,200,000 1,177,344 396 [ | e 1,181,560 [ o | e 152,792 06/15/2027. | 1FE..
12591K AD 7 |COMM 13CR12 A3 - CMBS........cccocourmrrnnee .. | 03/01/2020. | Paydown 95,933 95,933 | ..........104,012 (3,374) . 10/15/2046. [ 1FM...........
17119B  AD 9 |CCART 16B A4 - ABS......cccoovirvmrnrinnnns .. | 03/15/2020. | Paydown.........ccoomevirriricniiieiiens [ | i 315871 | .......... 315,871 | .......... 315,812 8 TN IV 315,871 | oo | e, 02/15/2022. | 1FE............
191241 AE 8 |COCA-COLA FEMSA SABDE CV............. C| 01/14/2020. | Not Available............ccccreverirenernens | verernerevrrserrerrenes | vevi 5,110,383 | ....... 4,750,000 | ....... 4,741,355 72 RN ISP 4,746,314 | ..o | e 364,069 11/26/2023. | 1FE............
PERSHING DIV OF DLJ SEC
26442C AS 3 |DUKE ENERGY CAROLINAS LLC. .103/03/2020. [LNDING e | o 2,446,493 1,006 2,206,630 12/01/2026.
28415P  AA 2 |EHGVT 16AA-ABS... . | 03/25/2020. | Paydown 27,576 0 27,576 04/25/2028.
350910 AN 5 |FTST 064TS A- CMBS... .| 03/11/2020. | Paydown 32,367 3) . ..32,367 12/13/2028.
36249K AC 4 |GSMS 10C1 A2 - CMBS.. . [ 03/01/2020. [ PAYAOWN........cvvmrirrrirrireerrrinninne | cerierireeesseesssssnenes | eeereeens 445,530 (VA1) [ R 445,530 08/10/2043.
452570 AE 4 |IMSA0722A-RMBS.. . | 03/25/2020. | Paydown 1,818 (47) 04/25/2037.
55265K 2G 3 |MASTR 0311 7A2 - CMO/RMBS. .| 03/01/2020. | Paydown 2,247 36 12/25/2033.
61747Y DW 2 |MORGAN STANLEY... .1 01/27/2020. | Maturity @ 100.00.........ccrvverneerrens | vererreererinerinenienes .1,000,000 284 01/27/2020.
65478W AE 5 |NAROT 16C A4 - ABS. . | 03/15/2020. | Paydown 960,519 6,346 01/17/2023.
67087M AA 4 |OBP 100BP CTF - CMBS .| 01/01/2020. | Paydown .1,750,000 1,749,990 1,747,042 2,958 07/15/2045.
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82652) AA 5 |SRFC 153 A-ABS .. 1 03/20/2020. | PaYAOWN......oouvircrirrirrirriinnineis [ everierereeinsinnines | e 12,812 | o 12,812 4 09/20/2032.
82652K AA 2 |SRFC 171 A-ABS .. | 03/20/2020. | Paydown 22,555 22,555 03/20/2034.
82652M AA 8 |SRFC 192 A-ABS .. { 03/20/2020. | Paydown..........comeveriinriicniiieiiens [ e | s 104,626 | .......... 104,626 28 05/20/2036.
82652N AA 6 |SRFC 193A-ABS v |+ 03/20/2020. | PQYAOWN........ouvvereerevncricrirenereens | eveeserienienesseesnnes | vevenenes 133,819 | covvvenee 133,819 . 08/20/2036.
82653E AB 3 |SRFC191B-ABS.....cccooovvmiimriiniireis .. { 03/20/2020. | Paydown..........cormeverririiniiseiiens [ e | s 138,778 | .......... 138,778 138,747 (8,044) 01/22/2036.
863667 AB 7 |STRYKER CORP.......cccovrvmrrirrrrerirerireens .| 01/15/2020. | Maturity @ 100.00.........covverererrreens [ rverirerernreirninnines | v 4,500,000 | ....... 4,500,000 | ....... 4,612,185 (562) 01/15/2020.
88579Y AV 3 |3MCO .| 03/03/2020. | BARCLAYS CAPITAL INC.....ovvovee [ worerrrerereireriineinns | veeens 1,500,373 1,450,000 1,332,550 2,234 09/19/2026.
891788 AA 2 |TPMT 194 A1 - CMO/RMBS.... .. 1 03/01/2020. | PaydOwn.........cvvrereriiriinniseiiiens [ e | s 116,600 | .......... 116,600 (1,129) 10/27/2059.
92348R AB 4 |VZOT 173 A1B - ABS . | 03/20/2020. | Paydown 275,575 275,575 | ..........275,575 04/20/2022.
3899999, Total - Bonds - Industrial and MISCEIANEOUS..............couiiiiiiiiiis ettt enenesebensssenes | avan 21,521,126 20,654,666 | ....20,548,221 | ........20,488,927 | .......c.c......0 | oo B3 | 0 53 0 XXX
8399997. TOtal = BONAS = PAM 4.t et | sreed 54,109,030 52,571,744 | .....53,545,249 47,852,230 | ....... (75,086) | ...... (137,067) | oo | s (212,152) | oo 0 XXX
8399999. TO = BOMAS. ...tttk £Ef bRttt | senes 54,109,030 52,571,744 | .....53,545,249 47,852,230 | ....... (75,086) | ...... (137,067) | covvvvvennn0 | s (212,152) 0 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
001055 10 2 |AFLAC ORD......coevrerirrercerenieineriesiees .. 102/21/2020. [ ITG INC......ovveerrierseieiesiesienine 480.000 24,728 XXX (4,049) XXX [
001547 10 8 |AK STEEL HOLDING ORD .| 03/13/2020. | VARIOUS 1,270.000 ..6,109 XXX 1,930 XXX
00287Y 10 9 |ABBVIE ORD.. .1 02/21/2020. | ITG INC 155.000 L4717 XXX 936 XXX
003654 10 0 |ABIOMED ORD... ..102/21/2020. | ITG INC 180.000 30,010 XXX | e 716 | 030,706 | 40,410 | e [ [ e 40,410 | .o XXX
00448Q 20 1 |ACHILLION PHARMACEUTICALS ORD....|.. | 01/28/2020. | CORPORATE ACTION 585.000 3,686 XXX (725) XXX
00507V 10 9 |ACTIVISION BLIZZARD ORD...........ccuc.... .1 02/21/2020. | ITG INC....ooovvveeereereeeee 2,290.000 | ..ooone 145,097 XXX | e 177,819 | 136,072 |t A TAT | s [ [ v A TAT |, XXX
00724F 10 1 |ADOBE ORD .| 02/21/2020. | ITG INC 320.000 | ..ooveeee 119,337 XXX | 81,334 | 105,539 L (24,205) (24,205) XXX
016255 10 1 |ALIGN TECHNOLOGY ORD .1 02/21/2020. | ITG INC 260.000 67,663 XXX 16,104 XXX
01671P 10 0 |ALLAKOS ORD .1 02/21/2020. | ITG INC 75.000 4,920 XXX XXX
017175 10 0 |ALLEGHANY ORD .1 02/21/2020. | ITG INC 10.000 7,881 XXX XXX
018581 10 8 |ALLIANCE DATA SYSTEMS ORD.. .1 02/21/2020. | ITG INC 200.000 20,429 XXX 23,014 XXX
020002 10 1 |ALLSTATE ORD .| 02/21/2020. | ITG INC 525.000 64,892 XXX (9,669) XXX
02079K 10 7 |ALPHABET CL C ORD .1 02/21/2020. | ITG INC 75.000 | ..cooonee 111,380 XXX B (12,694) | ... XXX
02209S 10 3 |ALTRIA GROUP ORD ...| .. 02/21/2020. | ITG INC 715.000 32,802 XXX .45,124 ...35,686 | ......... 9,438 XXX
023135 10 6 |AMAZON COM ORD.......ccoovmurereriririrnens .1 02/21/2020. | ITG INC....oevvvvrrcieirnerierirnens 165.000 | .......... 345,825 XXX 311,157 | o 304,8% | ........ 6,264 | ..o 6,264 XXX [
AMERICAN INTERNATIONAL GROUP
026874 78 4 |ORD .| 02/21/2020. | ITG INC 2,175.000 XXX 6,751 XXX
030420 10 3 |AMERICAN WATER WORKS ORD........... .1 02/21/2020. | ITG INC 110.000 XXX (3,324) XXX
03076C 10 6 |AMERIPRISE FINANCE ORD .1 02/21/2020. | ITG INC 100.000 XXX (1,755) XXX
031162 10 0 |AMGEN ORD...... .1 02/21/2020. | ITG INC 435.000 XXX . ..(15,251) XXX
03674X 10 6 |ANTERO RESOURCES ORD .1 02/21/2020. | ITG INC 980.000 XXX ..19,100 B [P 16,307 |... XXX
037833 10 0 |APPLE ORD .| 02/21/2020. | ITG INC 1,690.000 XXX 383,427 | ... 496,269 | o (112,841) [ oo | e | s (112,841) XXX
038520 10 6 |ARAMARKORD.. .1 02/21/2020. | ITG INC 535.000 XXX 22,293 | ...... (926) XXX
039483 10 2 |ARCHER DANIELS MIDLAND ORD .1 02/21/2020. | ITG INC.....covvvrvirriciirricris 440.000 XXX 2,248 XXX
04269E 10 7 |ARQULE ORD. .. 1 01/17/2020. | Not Available 460.000 XXX (6,172 XXX
05070R 10 4 |AUDENTES THERAPEUTICS ORD ...| .. 01/16/2020. | CORPORATE ACTION 160.000 XXX (3,434 XXX
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.. |.. | 02/21/2020. | ITG INC 300.000 XXX (6,105, XXX
053484 10 1 |AVALONBAY COMMUNITIES REIT ORD.. | .. | 02/21/2020. | ITG INC 80.000 XXX (2,285, XXX
05351W 10 3 |AVANGRID ORD........ccccovmrimiiiririnrinninas .1 02/21/2020. | ITG INC.....ccoooovrirricinciccnis 70.000 XXX 24 XXX [
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05722G 10 0 |BAKER HUGHES CLA ORD...........cccouu.. .. 1 02/21/2020. [ ITG INC 695.000 ....14,259 XXX | 22,685 | i 17,813 | 4,872 4872 | oo | 22,685 | o [ s (8,425) | ........(8,425) | ..oocverec 125 XXX
064058 10 0 |BANK OF NEW YORK MELLON ORD....... .1 02/21/2020. | ITG INC....oovvrreerriseierieninenin | e 1,425.000 | ............64,163 XXX 2,722 | oo | v TAAA2 | i | e (10,279) | .......(10,279) | ..vvvnvvs 442 XXX
075887 10 9 |BECTON DICKINSON ORD.... .1 02/21/2020. | ITG INC 390.000 | .......... 100,359 XXX (8,808) XXX
09062X 10 3 |BIOGEN ORD w.. | .1 02/21/2020. | ITG INC 70.000 23,568 XXX . 3,350 XXX
09857L 10 8 |BOOKING HOLDINGS ORD........c.ccecurnen. .1 02/21/2020. | ITG INC....evvviiiesieiens 25.000 | .ovrernes 48,217 XXX | e 46,763 | e 51,343 | ......... (4,581) | coovvvreiieiiens (4,581) [ v | e 46,763 XXX
099724 10 6 |BORGWARNER ORD .1 02/21/2020. | ITG INC 75.000 2,548 XXX ] 2278 | 3,254 (975) 2,278 XXX
101137 10 7 |BOSTON SCIENTIFIC ORD.... .1 02/21/2020. | ITG INC 425.000 | .ovvernee. 18,108 XXX [RECHE) | SN IR 15,904 XXX
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD.. .| 02/21/2020. | ITG INC 75.000 3,456 XXX 395 3,338 XXX
110122 10 8 |BRISTOL MYERS SQUIBB ORD.... w1 02/21/2020. | ITG INC 475.000 31,168 XXX (451) | cevrvevrerrerns | e 30,039 XXX
BROADRIDGE FINANCIAL SOLUTIONS
11133T 10 3 |ORD .1 02/21/2020. | ITG INC 130.000 XXX 268 XXX
11135F 10 1 |BROADCOM ORD.......ccovvumrrrrrirnrircernnens .1 02/21/2020. | ITG INC 160.000 XXX | 39,154 | 050,563 | et (T1,410) | o [ e [ e (11,410) | cvvvrercirens XXX
115637 20 9 |BROWN FORMAN CL B ORD .1 02/21/2020. | ITG INC 105.000 XXX | 5,269 | 7,008 (1,829) (1,829) XXX
12503M 10 8 |CBOE GLOBAL MARKETS ORD oo | .1 02/21/2020. | ITG INC 460.000 XXX | 46,649 | 55,154 | (8,505) (8,505) XXX
1256146 10 8 |CDW ORD .| 02/21/2020. | ITG INC 130.000 XXX (7,587) XXX
12572Q 10 5 |CME GROUP CL A ORD......cccormvvrrriiennne .1 02/21/2020. | ITG INC 210.000 XXX (4,106) XXX
126408 10 3 [CSXORD....ccooiieiireeieireiisrieesienieens .1 02/21/2020. | ITG INC....ovvviriciierieriens 955.000 XXX 2,158 XXX
126650 10 0 |CVSHEALTH ORD .1 02/21/2020. | ITG INC 980.000 XXX 5,346 XXX
13057Q 20 6 |CALIFORNIA RESOURCES ORD... .1 02/21/2020. | ITG INC 190.000 XXX 6,720 XXX
14040H 10 5 |CAPITAL ONE FINANCIAL ORD. .1 02/21/2020. | ITG INC 70.000 XXX 81 XXX
143658 30 0 |CARNIVAL ORD .« |1 02/21/2020. | ITG INC 530.000 XXX 5,141 XXX
149123 10 1 |CATERPILLAR ORD.....ccoovvvvrrriicrriiires .1 02/21/2020. | ITG INC....evvverciciiesieeiens 145.000 XXX 260 XXX
150870 10 3 |CELANESE ORD.... w.. | . 1 02/21/2020. | ITG INC 80.000 XXX (485) XXX
15135B 10 1 | CENTENE ORD oo | .. [02/21/2020. | ITG INC 175.000 XXX 1,510 XXX
CENTENNIAL RESOURCE DEVLP CL A
15136A 10 2 |ORD .1 02/21/2020. | ITG INC....covvvvnvrrcricrrerricrircens 750.000 XXX | 16,680 | 3,465 | 13,215 | s [ [ i 13,215 |
165167 10 7 |CHESAPEAKE ENERGY ORD.... .1 02/21/2020. | ITG INC......covveviriiiricciccniieis | v 3,640.000 XXX | el 17,763 | 003,005 | 14,758 | s [ [ i 14,758 | ..o
17275R 10 2 |CISCO SYSTEMS ORD ... | .1 02/21/2020. | ITG INC.... e | e 1,520.000 XXX (699)
172908 10 5 [CINTAS ORD.....coooomrvrerimrirerrerinerierienes .1 02/21/2020. | ITG INC...oovvverierieeeierineens 40.000 XXX (4,126)
172967 42 4 |CITIGROUP ORD .1 02/21/2020. | ITG INC 900.000 XXX (9,401)
177376 10 0 |CITRIX SYSTEMS ORD.. .1 02/21/2020. | ITG INC 125.000 XXX (554)
185899 10 1 |CLEVELAND CLIFFS ORD. .. 03/13/2020. | CORPORATE ACTION . 1.000 5 XXX 4
194162 10 3 |COLGATE PALMOLIVE ORD.. oo ] 0212112020. [ ITG INC...oocooverieeiesssinins 310.000 23,639 XXX (793)
20030N 10 1 [COMCAST CLA ORD......ccocvuvurrrrrrirrrrnnns .1 02/21/2020. | ITG INC...oovvvrerereieiserienienin | e 3,090.000 | .......... 141,542 XXX (9,349)
205887 10 2 | CONAGRA BRANDS ORD.. .| 02/21/2020. | ITG INC 940.000 27,802 XXX 33,395 1,210
20825C 10 4 |CONOCOPHILLIPS ORD.... ...| .1 02/21/2020. | ITG INC 465.000 27,168 XXX | s 36,926 6,687
209115 10 4 |CONSOLIDATED EDISON ORD............... .. 102/21/2020. | ITG INC....ocvvvseiseiiesieeiins | v 1,130.000 | .......... 101,887 XXX | s 91,106 | oovererre 102,231 | oo s(11,125) [ oo | e | e (11,125) | v
CONTINENTAL BUILDING PRODUCTS
211171 10 3 |ORD .. | 02/03/2020. | CORPORATE ACTION . 150.000 5,550 XXX (234)
212015 10 1 | CONTINENTAL RESOURCES ORD.......... .1 02/21/2020. | ITG INC....coevvvrvrriierinerierireens 360.000 9,103 XXX 23,623 | 12,348 | 11275 | s [ [ i 1,275 |,
21241B 10 0 |CONTURA ENERGY ORD......ccccrvurumrirns .. 1 02/21/2020. | ITG INC....oovvvecreres e 90.000 550 XXX 3,855
217204 10 6 |COPART ORD.......occouvmmiimriiiiinisriniiis .1 02/21/2020. | ITG INC.....ccovoorvvrrricinicris 240.000 22,856 XXX (9,473)
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22052L 10 4 |CORTEVA ORD .1 02/21/2020. | ITG INC.....ocvovveriririeierinnireni | e 1,170.000 XXX e .. 34,585 | ... 7,714 T4 | s | 2,299 | s | e (5,787) | .. 5,787) XXX
22160K 10 5 |COSTCO WHOLESALE ORD «.. | .1 02/21/2020. | ITG INC 130.000 XXX v ..38,210 | oo (9,066) XXX
22304C 10 0 [COVETRUS ORD......coovurerrrieircriniinnns .1 02/21/2020. | ITG INC...oovvvviiesieiens 80.000 XXX | 3795 | 1,056 | 2,739 | e 2,739 XXX [
CROWN CASTLE INTERNATIONAL REIT
22822y 10 1 |ORD .| 02/21/2020. | ITG INC 220.000 XXX (3,936) XXX
24703L 20 2 |DELL TECHNOLOGIES CL C ORD. .1 02/21/2020. | ITG INC 270.000 XXX 261 XXX
247916 20 8 |DENBURY RESOURCES ORD .1 02/21/2020. | ITG INC e | e 1,850.000 XXX 9,454 XXX
24983L 10 4 |DERMIRAORD .| 02/21/2020. | CORPORATE ACTION . 205.000 XXX (435) XXX
25179M 10 3 |DEVON ENERGY ORD .. 1 02/21/2020. | ITG INC....ooovvvevreses e 85.000 XXX ... 794 794 XXX
25278X 10 9 |DIAMONDBACK ENERGY ORD .| 02/21/2020. | ITG INC 340.000 XXX | 45,948 | 31572 14,375 RO I 14,375 | ... XXX
254687 10 6 |WALT DISNEY ORD... .1 02/21/2020. | ITG INC 365.000 XXX ..(12,638) ] .. ..(12,638) XXX
260557 10 3 |DOW ORD .1 02/21/2020. | ITG INC 785.000 XXX 3,992 XXX
26614N 10 2 |DUPONT DE NEMOURS ORD.................. .1 02/21/2020. | ITG INC 935.000 XXX 20,927 XXX
26884L 10 9 |EQTORD .1 02/21/2020. | ITG INC....ocvvverceirieieriesinenins | ceereeens 1,080.000 XXX | 27,278 | el TLTT2 | 15,506 | s [ [ e 15,506 XXX
281020 10 7 |EDISON INTERNATIONAL ORD. .| 02/21/2020. | ITG INC 790.000 XXX RO (3,911) XXX
285512 10 9 |ELECTRONIC ARTS ORD o | .1 02/21/2020. | ITG INC 760.000 82,076 XXX , .81 , 1,512 XXX
30231G 10 2 |EXXON MOBIL ORD........ccooemerirrirrireiinns .1 02/21/2020. | ITG INC....ocvvveririeieiesieeiin | e 3,950.000 | .......... 233,509 XXX | 341,754 | 275,631 | 86,123 [ e [ [ e 66,123 XXX
30303M 10 2 |FACEBOOK CL A ORD.....ccooourmiriirirriiinns .1 02/21/2020. | ITG INC 495.000 | ..covvenee 104,031 XXX (9,109) 11,541 XXX
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD.... |.. | 02/21/2020. [ ITG INC 175.000 7,680 XXX ) XXX
316773 10 0 |FIFTH THIRD BANCORP ORD .1 02/21/2020. | ITG INC.....ovvvrirviririreienivenis | v 1,790.000 | ............ 52,602 XXX ) XXX
32006W 10 6 |FIRST DEFIANCE FINANCIAL ORD......... | .. | 02/03/2020. | CORPORATE ACTION . 0.300 9 XXX ) XXX
337738 10 8 |FISERV ORD....ccoovierriiriririierineiceenis .. 102/21/2020. [ ITG INC.....oovvrriicieircreiscienins 535.000 63,919 XXX ) XXX
33832D 20 5 |FIVE STAR SENIOR LIV ORD.... .. 1 01/02/2020. | CORPORATE ACTION . 0.370 1 XXX XXX
343412 10 2 |FLUOR ORD .1 02/21/2020. | ITG INC....oovvvereereeeee 570.000 XXX XXX
35137L 10 5 |FOXCLAORD .1 02/21/2020. | ITG INC.....ocvvvriviririerieninenins | v 1,223.000 XXX XXX
35137L 20 4 |FOX CORPORATION ORD. .1 02/21/2020. | ITG INC 545,000 XXX XXX
366651 10 7 | GARTNER ORD .| 02/21/2020. | ITG INC 255.000 XXX XXX
369550 10 8 | GENERAL DYNAMICS ORD .. 102/21/2020. [ ITG INC 350.000 65,654 XXX XXX
369604 10 3 |GENERAL ELECTRIC ORD.... .1 02/21/2020. | ITG INC....oovvvecereieierisnienens | e 1,595.000 | .oooovevnne 19,518 XXX XXX
375558 10 3 | GILEAD SCIENCES ORD .| 02/21/2020. | ITG INC 980.000 68,292 XXX SOV I 13,684 |... XXX
37940X 10 2 |GLOBAL PAYMENTS ORD « | .. 02/21/2020. | ITG INC 190.000 38,831 XXX B (12,330)| ... XXX
38141G 10 4 | GOLDMAN SACHS GROUP ORD............. .1 02/21/2020. | ITG INC 125.000 28,825 XXX (876) XXX
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD.....|.. | 02/21/2020. | ITG INC 105.000 1,137 XXX 432 XXX
400110 10 2 |GRUBHUB ORD.........coevurrereerrrireincrins .1 02/21/2020. | ITG INC 195.000 | woovvveneee 10,906 XXX | 25,050 | 0,485 | 15,565 | s [ [ i 15,565 | .ouveruevreinenes | cevvrreereninns 25,050 | .oovreeeeieinne XXX
40131M 10 9 | GUARDANT HEALTH ORD, .| 02/21/2020. | ITG INC 50.000 4,440 XXX 587 4,494 XXX
402635 30 4 |GULFPORT ENERGY ORD.... .1 02/21/2020. | ITG INC 710.000 886 XXX . 5,978 8,137 XXX
406216 10 1 |HALLIBURTON ORD .1 02/21/2020. | ITG INC......cvvoviiririrriceniceins | v 1,700.000 | ... 36,120 XXX vevereenenn 11,655 | s 30,056 | ..o | i 71,655 | ..o XXX
410345 10 2 |HANESBRANDS ORD .1 02/21/2020. | ITG INC 170.000 2,461 XXX 635 3,159 XXX
418056 10 7 |HASBRO ORD oo | .. [02/21/2020. | ITG INC 310.000 27,886 XXX verernennnn31,220 | s 32,739 (1,519) [ e | e 31,220 | oo XXX
426281 10 1 |JACKHENRY AND ASSOCIATES ORD.... |.. | 02/21/2020. | ITG INC 60.000 | ....cccooeue 10,260 XXX .9, 8,740 655 9,395 S XXX
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD.. |.. | 02/21/2020. [ ITG INC 280.000 30,675 XXX vevernenennn 28,039 | s 31,055 (7,015) [ oo | cevereereninns 24,039 | ..o RN X XXX
436106 10 8 |HOLLYFRONTIER ORD.....cccoovrrrrvrrirnnnns .. 102/21/2020. | ITG INC....oevvvirieiierieriens 205.000 8,818 XXX ] e 14,073 | 10,396 | .0 3,678 | oo 3678 | oo | i 14,073 | oo XXX [




9'G030

Statement for March 31, 2020 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

SCHEDULE D - PART 4

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
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
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./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
440452 10 0 |HORMEL FOODS ORD .1 02/21/2020. | ITG INC 330.000 ...14,770 XXX | 13,441 | 14,886 (1,445) (1,445) 13,441 XXX
444859 10 2 |HUMANA ORD . 102/21/2020. { ITG INC 35.000 ....12,938 XXX (1,098) XXX
HUNTINGTON INGALLS INDUSTRIES
446413 10 6 |ORD .1 02/21/2020. | ITG INC....ovvvverrircreireeeierireens 180.000 | ..oooveree 42,480 XXX 1,427 XXX [
44919P 50 8 |IAC INTERACTIVE ORD .| 02/21/2020. | ITG INC 130.000 29,662 XXX (6,166) XXX
45168D 10 4 |IDEXX LABORATORIES ORD .1 02/21/2020. | ITG INC 195.000 54,228 XXX (7,258) XXX
452327 10 9 |ILLUMINA ORD .1 02/21/2020. | ITG INC 205.000 60,664 XXX (1,638) XXX
45687V 10 6 |INGERSOLL RAND INC .. | 03/02/2020. | CORPORATE ACTION 0.795 17 XXX 7 XXX
45774N 10 8 |INNOPHOS HOLDINGS ORD. .. | 02/07/2020. | CORPORATE ACTION 80.000 2,560 XXX (230) XXX
45780L 10 4 |INOGEN ORD .1 02/21/2020. | ITG INC.....cevvvvirricinnicnis 80.000 3,529 XXX | el 167 | 5,466 | 110,950 | s [ [ i 10,950 | ..oocvviciis XXX
45781U 10 3 |INSTRUCTURE ORD.. .. | 03/24/2020. | CORPORATE ACTION 130.000 6,370 XXX (421) XXX
458140 10 0 |INTEL ORD w1 0212172020. [ ITG INC...ooevvereerireeiseieiie 470.000 30,233 XXX (6,246) XXX
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD.. | .. | 02/21/2020. | ITG INC 310.000 29,368 XXX (5,115) XXX
461202 10 3 |INTUIT ORD...ovvvrrerririerieereniseeneiins .1 02/21/2020. | ITG INC 150.000 | covouvreree 44,633 XXX (6,189) XXX
46120E 60 2 |INTUITIVE SURGICAL ORD... .| 02/21/2020. | ITG INC 45.000 27,587 XXX (2,697) XXX
46266C 10 5 |IQVIA HOLDINGS ORD .. | 02/21/2020. | ITG INC 160.000 26,146 XXX (4,339) XXX
46625H 10 0 | JPMORGAN CHASE ORD........ccooovmrrennns .1 02/21/2020. | ITG INC....ovvviriciierieriens 825.000 XXX (27,761) XXX
478160 10 4 |JOHNSON & JOHNSON ORD .1 02/21/2020. | ITG INC 705.000 XXX (4,695) XXX
487836 10 8 |KELLOGG ORD .1 02/21/2020. | ITG INC 705.000 XXX (1,427) XXX
493267 10 8 |KEYCORP ORD .1 02/21/2020. | ITG INC 2,200.000 XXX 462 XXX
50015M 10 9 |KODIAK SCIENCES ORD... ...| .1 02/21/2020. | ITG INC 100.000 XXX (376) XXX
500754 10 6 |KRAFT HEINZ ORD.......cccooomrrrmrinrirniinns .1 02/21/2020. | ITG INC...ovvverireieiesieeein | e 1,520.000 XXX 36,404 | ..o | eereennn85,242 | e XXX [
502431 10 9 |L3HARRIS TECHNOLOGIES ORD............ .1 02/21/2020. | ITG INC....coevvvrvrrrieiieericrirnens 160.000 XXX (5,108) [ .oovveeveriienes | cevirrirniinnn 26,551 | oo [ e 9,094 | .......... 9,094 | .o XXX [
LABORATORY CORPRTN OF AMER
50540R 40 9 |HLDGS ORD .1 02/21/2020. | ITG INC 100.000 XXX 312
513272 10 4 |LAMB WESTON HOLDINGS ORD............. .1 02/21/2020. | ITG INC 505.000 XXX (5,757)
531172 10 4 |LIBERTY PROPERTY REIT ORD.............. .. | 02/04/2020. | VARIOUS 595.000 XXX (9,893)
LIBERTY MEDIA FORMULA ONE SRS C
531229 85 4 |ORD .1 02/21/2020. | ITG INC 130.000 6,026 XXX | 4,562 | 5,975 | (1,414) (1,414)
532457 10 8 |ELILILLY ORD.... .| 02/21/2020. | ITG INC 985.000 | .......... 139,894 XXX (8,678) .. (8,678)
539830 10 9 |LOCKHEED MARTIN ORD. .1 02/21/2020. | ITG INC 140.000 59,889 XXX | 48,625 | i 54513 | (5,888) (5,888)
548661 10 7 |LOWE'S COMPANIES ORD .1 02/21/2020. | ITG INC.....coooovviriccicciccis 240.000 30,071 XXX (2,539)
552074 70 0 |WILLIAM LYON HOMES CL A ORD .. | 02/06/2020. | VARIOUS 130.000 2,694 XXX (228)
55261F 10 4 |M&T BANK ORD .1 02/21/2020. | ITG INC 265.000 | ............ 44,667 XXX 856
565849 10 6 | MARATHON OIL ORD.... «.. | . 1 02/21/2020. | ITG INC 3,440.000 34,735 XXX 32,198
570535 10 4 |MARKEL ORD......cccommrumrrmirinerneriecerenns .1 02/21/2020. | ITG INC....oovvverrirerieeeienireens 5.000 6,704 XXX 176
57060D 10 8 |MARKETAXESS HOLDINGS ORD............ .1 02/21/2020. | ITG INC 105.000 35,707 XXX ] 19,814 | 39,807 (19,993) | ..voveivriienins [ e [ (19,993) | ..o
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD. |.. | 02/21/2020. | ITG INC 210.000 30,077 XXX | 25,154 | ... 31,800 | e (6,647) (6,647) , .
580135 10 1 |MCDONALD'S ORD .1 02/21/2020. | ITG INC....ocvvvereieiieeirenineens 160.000 34,536 XXX (4,443) | e | e 27,174 ..7,362 XXX
584688 10 5 |MEDICINES ORD... ... | .. | 01/06/2020. | Not Available 270.000 22,950 XXX 22,934 | L (15,449) | oo | e | e (15,449) 7,484 15,466 XXX
594918 10 4 |MICROSOFT ORD.....cooevemervrmerrrireinernnns .1 02/21/2020. | ITG INC....oovvvrercereieierieninenen | ceereeens 1,850.000 | .......... 330,361 XXX | 228,817 | 291,745 | 1 (62,928) | oo [ e [ e (62,928) | ..o | e 228,817 | .o | 101,545 | . 101,545 XXX [
60937P 10 6 |MONGODB CL A ORD......ccccomrrvmrirrirnnns .. 102/21/2020. | ITG INC....evvviiesieiens 185.000 30,504 XXX FSX: K I O BT 24,931 | oo | 005,572 | 5,572 | oo, XXX [
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F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative

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./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol

620076 30 7 |MOTOROLA SOLUTIONS ORD............... .. 1 02/21/2020. [ ITG INC 350.000 64,839 XXX | 43,561 | 56,399 | L (12,838) SO R (12,838) | ... XXX

62944T 10 5 |NVRORD .1 02/21/2020. | ITG INC 10.000 | cooouvreree 40,310 XXX | 24,894 | . 38,084 (13,190) B I (13,190)| ... XXX

641100 10 4 |NETAPP ORD .1 02/21/2020. | ITG INC 675.000 35,091 XXX | 53,825 | 42,019 | 11,806 | ..o [ e [ s 11,806 | .o | e 53,825 [ e | e (18,734) | .. XXX

64110L 10 6 |NETFLIX ORD o | 02/21/2020. | ITG INC 295.000 | .......... 112,114 XXX | 105,056 | ...............95,453 | L 9,603 9,603 | ..o | e 105,006 | oo | e 7,058 XXX

65339F 10 1 |NEXTERA ENERGY ORD......cc.ccocvvmrvrnees .1 02/21/2020. | ITG INC....evvviiiesieiens 585.000 | .......... 162,379 XXX (8,342) | v | 133,322 [ i | 200000.29,058 | ....i29,058 | o XXX

665859 10 4 |NORTHERN TRUST ORD .. 1 02/21/2020. [ ITG INC 280.000 28,539 XXX (196) | covovvvvvrrvernes | evvrirereennn9,851 | i (1,012 | e (1,012) | e 196 XXX

666807 10 2 |NORTHROP GRUMMAN ORD... .1 02/21/2020. | ITG INC 110.000 XXX (3,274) | v | cvvirnereernn 34,563 | i | 1000005,586 | 15,586 | e 145 XXX

670346 10 5 |NUCOR ORD .| 02/21/2020. | ITG INC 240.000 XXX 1,783 XXX

67066G 10 4 |NVIDIA ORD ... | .. [ 02/21/2020. | ITG INC 210.000 XXX 6,353 XXX

67103H 10 7 |O'REILLY AUTOMOTIVE ORD.................. .. 102/21/2020. | ITG INC...oevvvireiierieiens 50.000 XXX (4,789) | oo | e 17124 | | 00000 2,450 | 02,850 | e XXX

674215 10 8 | OASIS PETROLEUM ORD .1 02/21/2020. | ITG INC.....cvvrrercerrieieriesinenin | ceereeens 1,080.000 XXX XXX

674599 10 5 | OCCIDENTAL PETROLEUM ORD.. v |+ 102/21/2020. [ ITG INC...ovorierirneereeiseiseiisnnes | e 1,520.000 XXX XXX

679580 10 0 |OLD DOMINION FREIGHT LINE ORD...... .1 03/25/2020. | ..o XXX XXX

68404L 20 1 |OPTION CARE HEALTH, INC.........cconcc.. .. | 02/03/2020. | CORPORATE ACTION 0.250 XXX XXX

69327R 10 1 |PDC ENERGY ORD.... .| 01/14/2020. | CORPORATE ACTION 0.260 XXX XXX

693718 10 8 |PACCARORD.... .1 02/21/2020. | ITG INC 805.000 XXX ..(10,248) | .. XXX

70338P 10 0 |PATTERN ENERGY GROUP CL A ORD... |.. | 03/16/2020. | CORPORATE ACTION 320.000 XXX | 5,802 | 8,562 | (2,760) XXX

704326 10 7 |PAYCHEX ORD.. .| 02/21/2020. | ITG INC 210.000 XXX | 15,227 | 17,863 (2,636) XXX

713448 10 8 |PEPSICO ORD... ... |1 02/21/2020. | ITG INC 730.000 . XXX | 85,764 | 99,769 | L (14,005) XXX

718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD.. |.. | 02/21/2020. | ITG INC 680.000 60,945 XXX XXX

718546 10 4 |PHILLIPS 66 ORD... .1 02/21/2020. | ITG INC 660.000 58,895 XXX XXX

727493 10 8 |PLANTRONICS ORD.. .1 02/21/2020. | ITG INC 130.000 1,907 XXX XXX

74144T 10 8 | T ROWE PRICE GROUP ORD... .1 02/21/2020. | ITG INC 170.000 XXX XXX

74165N 10 5 |PRIMO WATER ORD .. | .. [ 02/20/2020. | ITG INC 150.000 XXX XXX

74251V 10 2 |PRINCIPAL FINANCIAL GROUP ORD...... .| 02/21/2020. | ITG INC 740.000 XXX XXX

743315 10 3 |PROGRESSIVE ORD.. .1 02/21/2020. | ITG INC....oovvverceieieireriesisenins | ceereeens 1,170.000 XXX XXX

74340W 10 3 |PROLOGISREIT..... ... | .. | 02/04/2020. | CORPORATE ACTION 0.630 XXX XXX

PUBLIC SERVICE ENTERPRISE GROUP

744573 10 6 |ORD .1 02/21/2020. | ITG INC....oevvvereieeieeeienieens 510.000 XXX | 27,581 | oo 30,116 | .ccooouee [PRK1) | (2,535) [ ooverrrenerienen | cerererieeneenn 21,581 [ s v 2,992 | oo 2,992 | oo XXX

74460D 10 9 |PUBLIC STORAGE REIT ORD... .| 02/21/2020. | ITG INC 480.000 XXX XXX

747525 10 3 |QUALCOMM ORD .1 02/21/2020. | ITG INC 870.000 XXX XXX

74834L 10 0 |QUEST DIAGNOSTICS ORD.. .1 02/21/2020. | ITG INC 190.000 XXX XXX

75281A 10 9 |RANGE RESOURCES ORD .. 1 02/21/2020. [ ITG INC 850.000 XXX XXX

7591EP 10 0 |REGIONS FINANCIAL ORD.... .1 02/21/2020. | ITG INC 2,230.000 XXX , . XXX

760759 10 0 |REPUBLIC SERVICES ORD... .| 02/21/2020. | ITG INC 540.000 XXX ] 39,695 | ... 48,400 | ... (8,705) (8,705) [ .ovvvvrvrriveres | verirerirenrenn39,695 | o [ i 13,989 | ..oo.ue. 13,989 | ..covvenee 219 XXX

761152 10 7 |RESMED ORD .1 02/21/2020. | ITG INC 290.000 XXX | 30,830 | e 44,941 | L (14,111) | oo [ e [ (14,111) [ oo | verreerneenn30,830 [ oo | v 19,591 | ... 19,591 | .o 13 XXX

77543R 10 2 |ROKUCL AORD .| 02/21/2020. | ITG INC 115.000 XXX (246) XXX

776696 10 6 |ROPER TECHNOLOGIES ORD.. .1 02/21/2020. | ITG INC 100.000 XXX (8,627) XXX

778296 10 3 |ROSS STORES ORD .1 02/21/2020. | ITG INC 885.000 | .......... 109,054 XXX (3,746) XXX

78470V 10 8 |SRC ENERGY ORD .| 01/14/2020. | VARIOUS 970.000 8,895 XXX 4,899 XXX

78486Q 10 1 | SVB FINANCIAL GROUP ORD... . 102/21/2020. [ ITG INC....vooveerieeeeeeeresseis 210.000 54,894 XXX ] 86,373 | 52,718 | 13,854 | s [ | e 13,654 | .ovverirciis XXX




Statement for March 31, 2020 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

F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative

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./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol

808513 10 5 |CHARLES SCHWAB ORD .1 02/21/2020. | ITG INC....coevvvvrrrrieirnerierirnens 645.000 29,784 XXX | 33,656 | ... 30,676 | e 2,980 2,980 XXX

81721M 10 9 |DIVERSIFIED HEALTHCARE ORD .| 01/02/2020. | VARIOUS 950.000 | ....ccveveee 16,103 XXX 8,085 XXX

829688 10 3 |SIRIUS XM HOLDINGS ORD .1 02/21/2020. | ITG INC......covoviriinrisniceniseins | v 1,470.000 ....10,624 XXX (1,333) XXX

83088M 10 2 | SKYWORKS SOLUTIONS ORD.. .. | .. [02/21/2020. [ ITG INC 145.000 | ............16,619 XXX (4,691) XXX

848ESC 01 8 [SPIRIT MTAREIT ORD.....cc.coevuviirriirrianns .| 01/01/2020. | VARIOUS XXX (1,363) XXX

857477 10 3 |STATE STREET ORD .. 1 02/21/2020. [ ITG INC 505.000 38,943 XXX 3,671 XXX

858119 10 0 |STEEL DYNAMICS ORD .1 02/21/2020. | ITG INC 725.000 21,516 XXX 7,830 XXX

868157 30 6 |SUPERIENER SVCS ORD. .. 102/21/2020. [ITGINC......ovorvrrerrcres 61.000 319 XXX 6,299 XXX

87167A 10 3 |SYNTHORX ORD ... |.. | 01/23/2020. | CORPORATE ACTION . 40.000 2,720 XXX ..2,79% (86) . XXX

871829 10 7 |SYSCO ORD......ccooomivmriiiieirciineieniiens .. 102/21/2020. | ITG INC...oevvvireiierieiens 270.000 20,797 XXX ] 19,389 | e 23,096 | ......... (R L4 ] — (R (74 ] RN IR 19,389 | oo | e 1,408 | oo 1,408 | ...ooovnnee 122 XXX

TAKE TWO INTERACTIVE SOFTWARE

874054 10 9 |ORD .1 02/21/2020. | ITG INC....evvverreiieeirenieens 450.000 52,207 XXX | s 57,582 | coovvrerrrnns 55,094 | ......... 2,489 | .o 2489 | oo | i 57,582 | cooovvenernnrins [ e (5,375) | cvvvees (5,375) | oo XXX

87901 10 5 |TEGNAORD... .1 02/21/2020. | ITG INC 100.000 1,693 XXX (228) XXX

83160R 10 1 |TESLAORD.... .1 02/21/2020. | ITG INC 40.000 36,039 XXX (6,221) XXX

882508 10 4 | TEXAS INSTRUMENTS ORD .| 02/21/2020. | ITG INC 390.000 50,117 XXX ] 39,411 | 050,033 | i (10,622) | s [ e [ e (10,622) | ...oovvvniennes XXX

883203 10 1 | TEXTRON ORD «. | . 1 02/21/2020. | ITG INC e | e 1,000.000 | ...coovenn 47,346 XXX 25,740 XXX

88579Y 10 1 |3M ORD .1 02/21/2020. | ITG INC....ovvviriciierieriens 435.000 68,258 XXX | 91,537 | e 78,743 | 14794 | i [ [ i 14,79 | .o XXX

886547 10 8 | TIFFANY ORD .1 02/21/2020. | ITG INC 215.000 28,858 XXX (2,298) XXX

893641 10 0 | TRANSDIGM GROUP ORD.... .1 02/21/2020. | ITG INC 25.000 | .oovrveees 15,747 XXX (5,220) XXX

89400 10 7 | TRANSUNION ORD .1 02/21/2020. | ITG INC 495.000 | ..oooouee 48,206 XXX (6,876) XXX

89417E 10 9 |TRAVELERS COMPANIES ORD w.r | . 1 02/21/2020. | ITG INC 280.000 37,840 XXX (2,891) XXX

902252 10 5 |TYLER TECHNOLOGIES ORD.........c..c..... .1 02/21/2020. | ITG INC....evvverciciiesieeiens 25.000 8,253 XXX (2,005) XXX

902494 10 3 | TYSON FOODS CL A ORD. .. 102/21/2020. [ ITG INC 330.000 25,679 XXX (9,306) XXX

902973 30 4 |US BANCORP ORD .. |..102/21/2020. | ITG INC 385.000 20,996 XXX (2,876) XXX

90353W 10 3 [UBIQUITI ORD.....ccovvrvmrriiririrrirriinniins .1 02/21/2020. | ITG INC....coevvvvrriiciinniicnirens 20.000 2,819 XXX (2,023) XXX

909839 10 2 |UNITED COMMUNITY FINANCIAL ORD...|.. | 01/31/2020. | VARIOUS 200.000 1,943 XXX (389) XXX

913017 10 9 |UNITED TECHNOLOGIES ORD. .| 02/21/2020. | ITG INC 215.000 32,573 XXX (4,697) XXX

91879Q 10 9 |VAIL RESORTS ORD.. .1 02/21/2020. | ITG INC 130.000 32,715 XXX 714 XXX

91913Y 10 0 |VALERO ENERGY ORD. ... | .. [02/21/2020. | ITG INC 995.000 82,471 XXX 21,910 XXX

92343E 10 2 |VERISIGN ORD.......oeoomrrinirrerierircirneens .1 02/21/2020. | ITG INC 290.000 59,770 XXX | 82,929 | 55,877 | (12,949) | .vovvviiniins [ e [ i (12,949) | oo XXX

92343V 10 4 |VERIZON COMMUNICATIONS ORD........ .1 02/21/2020. | ITG INC 880.000 51,204 XXX | 48,400 | el 54,032 (5,632) (5,632) XXX

92556H 20 6 |VIACOMCBS CL B ORD .1 02/21/2020. | ITG INC......coooviriinrirnieniecins | v 1,686.000 | ............47,624 XXX 24,009 XXX

92826C 83 9 |VISACLAORD...... .1 02/21/2020. | ITG INC 495.000 | ..coovenee 103,352 XXX (6,747) XXX

929042 10 9 |VORNADO REALTY REIT ORD.. .1 02/21/2020. | ITG INC 440.000 28,088 XXX 2,384 XXX

929160 10 9 |VULCAN MATERIALS ORD .| 02/21/2020. | ITG INC 460.000 61,610 XXX | 50,214 | 066,235 | i i(16,022) [ s [ [ e (16,022) | ..o XXX

92939U 10 6 |WEC ENERGY GROUP ORD .1 02/21/2020. | ITG INC 195.000 | vooocveneee 19,985 XXX (4,516) XXX

929740 10 8 |WABTEC ORD .1 02/21/2020. | ITG INC.....covvvrvirriciirricris 180.000 | ...covveeeee 14,127 XXX 4,410 XXX

94946T 10 6 |WELLCARE HEALTH ORD. .| 01/23/2020. | VARIOUS 200.000 69,982 XXX (3,804) XXX

949746 10 1 |WELLS FARGO ORD .1 02/21/2020. | ITG INC...oovvrererrieierienienin | e 1,695.000 | ..o 80,829 XXX (441) XXX

966387 40 9 |WHITING PETROLEUM ORD. .1 02/21/2020. | ITG INC 370.000 1,013 XXX | 16,835 | 2716 | 14,119 [ s | i 14,119 | XXX

988498 10 1 |YUM BRANDS ORD oo |- 02/21/2020. | ITG INC 265.000 27,426 XXX (3,603) XXX

98919V 10 5 |ZAYO GROUP HOLDINGS ORD............... .| 03/09/2020. | CORPORATE ACTION . 690.000 24,150 XXX (1,249) XXX [
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD . 102/21/2020. { ITG INC 125.000 | ..ooovreveee 19,672 XXX (2,845) 15,865 XXX
98978V 10 3 |ZOETIS CL A ORD .1 02/21/2020. | ITG INC 200.000 28,443 XXX (7,958) 18,512 XXX
G0129K 10 4 |AIRCASTLE ORD.... .| 03/127/2020. | CORPORATE ACTION . 220.000 7,040 XXX (2,365) 4,677 XXX
G0177J 10 8 |ALLERGAN ORD.... 02/21/2020. | ITG INC.....ovvvvrerrereeeene 145.000 29,019 XXX 145 | oo | i 27,865 XXX
G02602 10 3 [AMDOCS ORD......covivrirrireireireriniins .1 02/21/2020. | ITG INC....evvviiiesieiens 470.000 34,374 XXX XXX
G0408V 10 2 |AONCL AORD ... |C|02/21/2020. | ITG INC 220.000 50,928 XXX XXX
G0450A 10 5 |ARCH CAPITAL GROUP ORD .. | C[02/21/2020. | ITG INC 770.000 36,272 XXX XXX
G0750C 10 8 |AXALTA COATING SYSTEMS ORD.......... .| 02/21/2020. | ITG INC 95.000 2,756 XXX XXX
G1151C 10 1 |ACCENTURE CLAORD......cccovvvrerrmrrrns C|02/21/2020. | ITG INC 160.000 33,900 XXX XXX
G1890L 10 7 |CAPRIHOLDINGS LTD....c.coovummirrrrircrinns C|02/21/2020. [ ITG INC.....coovvvrierirrircrisrinrii 560.000 | ............ 15,482 XXX XXX
G1992S 10 9 |CISION ORD... .| 01/31/2020. | CORPORATE ACTION . 390.000 3,900 XXX XXX
G29183 10 3 |EATON ORD... C|02/21/2020. [ ITG INC...ovevnerrerireeereeiseirneris 165.000 | coooovveneee 17,311 XXX XXX
G3223R 10 8 |EVEREST RE GROUP ORD... C|02/21/2020. | ITG INC 95.000 27,534 XXX XXX
G47567 10 5 |IHS MARKIT ORD C|02/21/2020. | ITG INC 195.000 | cooovvveneee 15,414 XXX XXX
G47791 10 1 | TRANE TECHNOLOGIES PLC 03/02/2020. | VARIOUS 648.000 24,399 XXX XXX
G50871 10 5 |JAZZ PHARMACEUTICALS ORD... ...| C| 02/21/2020. | ITG INC 230.000 31,005 XXX XXX
JOHNSON CONTROLS INTERNATIONAL
G51502 10 5 |ORD C|02/21/2020. | ITG INC 530.000 22,491 XXX v 19, 221, , , , .3, v 3,221 | s XXX
G54050 10 2 |LAZARD CLAORD.....covvvrerrerinrrrcernens C| 03/05/2020. | ITG INC 445.000 | ..ovvernee. 15,678 XXX verernennn 16, , , , e (1,072) [ s XXX
G5494) 10 3 |LINDE ORD 02/21/2020. | ITG INC 90.000 | ..ocvvreee. 19,649 XXX XXX
G7496G 10 3 |RENAISSANCERE ORD. ...| €[ 02/21/2020. | ITG INC 50.000 9,914 XXX XXX
G96629 10 3 |WILLIS TOWERS WATSON ORD............. C|02/21/2020. [ITG INC...ooevmvirrcrirerireeiseinenis 85.000 | ..ocovrnee. 17,716 XXX XXX
H1467J 10 4 |CHUBB ORD 02/21/2020. | ITG INC 360.000 58,944 XXX XXX
L5140P 10 1 |INTELSAT ORD.. 02/21/2020. | ITG INC 180.000 808 XXX XXX
LYONDELLBASELL INDUSTRIES CL A
N53745 10 0 |ORD .1 02/21/2020. | ITG INC....covvvvnvrrcricrrerricrircens 465.000 38,546 XXX | 46,370 | e 43,933 | 2437 | oo 2437 | oo | e 46,370 | ..o [ e (7,823) | cvovees (7)o XXX [
N59465 10 9 |MYLAN ORD......coooiiiimieniirisiissississnienes C02/21/2020. [ ITG INC.....covriiiiiinrienisisiseissiians 845.000 | .....co..... 17,861 XXX | 29,254 | 16,985 | 112,269 [ e [ [ 12,269 [ .o | e 29,254 | .o | s (11,393) | ..oovco (11,393) | oo XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... . e 9,842,178 XXX 9,712,008 | .........9,772,362 | ....... (80,887) [ ..ovevverirrenn0 | v [ (80,887) 0 9,712,008 0 ... 130,170 | ....... 130,170 | ....... 37,688 XXX XXX
9799997. Total - COMMON SEOCKS = P 4......ccoiririisirisiriserisens s ssnisiins | eoeissss st | snnsae 9,842,178 XXX ] 9,712,008 | ..........9,772,362 | ....... (80,887) | ..ovevvvernerenn0 | i [ (80,887) 0 9,712,008 0. 130,170 | ... 130,170 | ...... 37,688 XXX XXX
9799999. Total - COMMON SHOCKS. .....vveoveeiisrestistiiisi e ee bt st | ciiees 9,842,178 XXX ] 9,712,008 ..9,772,362 | ....... (80,887) (80,887) 0 9,712,008 0 ... 130,170 | ....... 130,170 | ....... 37,688 XXX XXX
9899999. Total - Preferred and Common Stocks ettt biessiess ettt ettt snssensanns | aniea 9,842,178 XXX ] 9,712,008 | ..........9,772,362 | ....... (80,887) w0 [0 [ (80,887) 0 9,712,008 0. 130,170 | ....... 130,170 | ....... 37,688 XXX XXX
9999999. Total - Bonds, Preferred and COmMMON SIOCKS...........ciiiiiiiniiiins o | e 63,951,208 XXX ....63,257,257 | ......... 57,624,592 | ..... (155,973) ...... (137,067) | ..ooovvennnad 0 ] (293,039) | ...ooovvvenenand 0] e 62,347,831 | ..o, 0..1,603377 |..... 1,603,377 | ..... 483,604 XXX XXX




statement for March 31,2020 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

Sch.DB -Pt. E
NONE
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Statement for March 31, 2020 of the MOTOR'STS MUTUAL INSU RANCE 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 Book/Adjusted Maturity

CUSIP Identification Description Code Symbol Fair Value Carrying Value Date

Common Stocks - Industrial and Miscell (Unaffiliated)
BNY MELLON SECURITIES OVERNIGHT FUND......... ..819,348

7499999.  Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)............. . SRR PP ROTOION RPN 819,348 XXX
7999999.  Total - Common Stock.......... s [T 819,348 XXX
8099999  Total - Preferred and Common StocK.........c.c.c.... [T 819,348 XXX
9999999.  Totals..... oo [T 819,348 XXX
General Interrogatories:
1. The activity for the year:  Fair Value §.....819,348  Book/Adjusted Carrying Value §.....819,348
2. Average balance for the year:  Fair Value $.....1,978,810  Book/Adjusted Carrying Value §.....1,978,810
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE11




Statement for March 31, 2020 ofthe. MIOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Lien 10 of the Assets page)
5

1 2 3 4 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol 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

QE12




Statement for March 31, 2020 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
Federal Home Loan Bank.............ccccccovviiveninns CinCiNNati, OH........ooveviiiiieieieeceieieieieies | eveieissiesenns | evesiesissssiens [ eresesesissssssneseses | ceresesesisssssesesens | covesierenss 449,483 | ............. 959,531 | ovvvevren 777,231 | XXX
United Bank Charleston, WV.........cvcvrveeeenineriesnes | e | e | e | soeseseessssessessnees | ceeseneeens 183,199 | oo 2,956 | .oovvrrenne 741,556 | XXX
The Bank of NY Mellon............ccoccnivnerierinnens INEW YOTK, NY ..o | ceneinnssinsis | eonnrineisnnsins | comnsissisessessnnsins | ooesesessesssnsssnessenes | svneees (14,697,761) | ..cvvevrrnees 14,273 | oo (4,589) | XXX
Huntington National Bank. . ColUMDBUS, OH.....ooiiiriiiieieiseineeeeieineirnes | ceereeseseeseneens | veeseesnsesnenees | eeseereenssessesnseseensnns | conesessesssesssesessennnes | sesseseeee (3,707,527) | ..ceuvne (6,033,882) | .......... (6,071,936) | XXX
PNC Bank...... v COIUMDBUS, OH......cooviiceireienniienies | e [ erviieniiieniins | cereeissssinesssseseeins | sesenessssssssnesennees | ceeveons (22,120,258) | ........ (23,978,561) XXX
0199998. Deposits in.....4 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepoSitories..........c.ccovueriiniiisiicniines XXX XXX [ | | s, (55,833) | .ooviiunead (50,658) | ............. (107,087) | XXX
0199999. Total Open Depositorie: XXX XXX [ 0. 0 | (39,948,697) | ........ (29,086,342) | ........ (12,046,200) | XXX
0399999. Total Cash on Deposit........ XXX XXX [ 0 ... 0 (39,948,697) | ........ (29,086,342) | ........ (12,046,200) | XXX
0499999. Cash in Company's Office... XXX XXX XXX XXX | e 2,600 | .o 2,600 | .o 2,600 | XXX
0599999. Total Cash XXX XXX .. 0. 0 [ . (39,946,007) | ........ (29,083,742) | ........ (12,043,600) | XXX
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Statement for March 31, 2020 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 03/31/2020....... 0.260 | .ooovmmrvivvienens | OB 8BGO | oo A9898 | 1,098
38141W 27 3 | GOLDMAN:FS GOVT INST ..ottt 03/31/2020....... 0.320
8699999. Total - All Other MONEY MATKEt MUIUAI FUNGS...............evuiiiireiiiiceieeieii i8R ees | £ieEeee s e b e bbbt esiresensennees

8899999. Total - Cash Equivalents




Supplement for March 31, 2020 ofthe MIOTORISTS MUTUAL INSURANCE COMPANY

* 1 4 6 212 02 05 0510010 1 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended March 31, 2020
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 3,035

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

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