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Statement for June 30, 2020 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | eeseeeennrenne 260,055,844 |......ooovvreerenernenne | s 260,055,844 | ......ccoooen. 259,763,830
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON SEOCKS......vcurerrerrrreeisresseseseessssssseesesssssssssessassssssessssssssessessasssnssessansssssessassans | ssessssssessossans 79,767,144 | oo | s 79,767,144 | ..o 86,881,667
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
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......vveceeereireeeneireieesssiseeseeenenees | cveeeeeneeseseneens 7,459,946 | ..oovvveenne 1,134,946 | ..o 6,325,000 | ..oooverrrrennn. 6,325,000
5. Cash ($....2,001,815), cash equivalents ($.....12,573,485)
and short-term investments ($.....34,000)..........ccorvurreeereeeeeeeeeeeeeeseee e eee e eese s seesseensnes | oerveeeseesseeenas 14,609,300 | ...ooveverereereeereeeeeees | ceereiereeeiens 14,609,300 | ...occcvvenene 13,171,634
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 iNVESIEA @SSELS..........ociuiiiiiii it | ereieseeneerees 25,013,030 | oo | s 25,013,030 | .ooovreriinne 27,088,575
9. ReCEIVADIES fOr SECUMHES. .......vviveiicvecicieie ettt ssssnas | esssbessesesessssesse s ssneas (0) [ 1evvrerererrenereisereseiierees | v [(0) ] PSSR 2
10.  Securities lending reinvested collateral @SSELS..........cvviireiirieieiessee e | srresesiseesses s 427,991 | oo | e 427,991 | oo
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......cccivieeieieeseeieeeisseessiesiens | cveseesneennes 387,333,255 | .cooceieiinn 1,134,946 | ... 386,198,309 | .....cccovveee 393,230,708
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corerrerrirennns 11,019,484 | oo 227,919 | v 10,791,565 | .coovvvererrnens 11,947,807
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....540,900 earned but unbilled premiums)..........c..ccecveevs | covvrervonnne. 164,148,197 | ooovvrevrenad 60,100 | ..ovovrrine 164,088,097 | ..coovvevrrinns 99,693,358
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cceveuevereerieeieeceeeeeeesssesssvesssesssesasseneees | ceevesssesernans 14,380,136 | ..ovoveceeeeeereecreeeeeens | ceereeereeieiins 14,380,136 | ..coccveverrenee. 8,496,112
16.2 Funds held by or deposited with reinsured COMPANIES.............ccccevrvereierereesiereiseieees | eveieeiesieins 36,173,901 | .coovoeeeeeeeeeeceeeeeeeeeeees | e, 36,173,901 | coevevrrnee. 33,994,305
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccoceeevvcees | covvieiveirinennns 1,708,268 | ... | s 1,708,268 | ....cocveveee. 2,508,668
18.2 Net deferred taX @SSEL........c..oiiiriririririere i | esbiessaessennnens 3,928,253 | ... | e 3,928,253 | ..ovvviris 1,797,538
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e 9,295 | oo 9,295 | oo 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccovuereverieiieiceeseeseseieens | e, 21,232,867 | .o | e 21,232,861 | covereiiinne 10,835,956
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........ccviieieiiiieieeese s | ersrerissssieneas 6,076,451 | oo 491,854 | oo 5,584,596 | ..coooiirrannns 5,539,274
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).........cvuruerireeeieineineeseieesssississessssssesssssssessssssssssssssssesss | esessesessesens 647,944,564 | ........oovvnnne. 1,924 113 | v 646,020,451 | ...coovveenene 569,929,009
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27).....cruriererireirecineiseessieesesssesssssssssssssssessesssssessessssssssessssssessessasssssns | sesssesssessans 647,944,564 | ........ccovnenee. 1,924 113 | oo 646,020,451 | ...coovvivnene 569,929,009

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501. Pooled general eXpenses rECEIVADIE...............cvcuiviveieieieeeie et | setessessssessssans 5,398,771 | oo | e 5,398,771 | oo 5,341,499
2502. Equities and deposits in pools and @asSOCIAtIONS............c.cueuivriieieieireeieeieesiese e seses | sreessessssessesieseees 185,825 | ..o | v 185,825 | .ooveveeeeae 184,904
2503, Prepaid BXPENSES. .........ucvuivriiiieieicieiie s sssse st bbb ss st b s bbb s s sentenas | avsessesestensesssanes 458,935 | oo 458,935 | ..o (01 T
2598. Summary of remaining write-ins for Line 25 from overflow page........c.cceveievevrieieriesiieiienns | coveveieeisssesenens 32,919 | e 32,919 | oo [0 IR 12,871
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ucverereriimenssesssrisersesssmsssesessenes | coeenesnsenesenens 6,076,451 | oo 491,854 | ..o 5,584,596 | ...coooiniiiinins 5,539,274
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Statement for June 30, 2020 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident Year $.....23,735,6680)...........ccvurreereereinreereesesssessssssssesssesssesssssssssssssssssssssssssssssssssssesssesssessssssnssnsses | seresseessnsssesseassens 167,280,190 | .ooocveveerereererene 162,501,651
2. Reinsurance payable on paid l0sses and [0S adjUStMENT EXPENSES..........ccvvuiveriiiiriieiieieiee st sesnes | seessssessesssssssssassenaes 5,951,028 | oo 5,460,544
3. LOSS AUIUSIMENT EXPENSES.......ouiviiveieciictiieie ettt sttt bbbttt bbb et sse st bes s snnns || evsesisbessessesensinsaneas 28,017,572 | coveevveererererere 28,343,079
4. Commissions payable, contingent commissions and other similar charges 4,193,184
5. Other expenses (excluding taxes, licenses and fees)..........coevreerrrurrenrennenns 7,871,756
6.  Taxes, licenses and fees (excluding federal and foreign iINCOME tAXES).........cccuerrerrierireieieseee et 1,211,163
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 thereon §.......... ettt ettt a st et es s sa s bt aes st sas | stersssiestensesseesaes s s sees s tnseesaentas | eesiestestnsaesaen s saes st baes st s
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....193,718,251 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........cccucueiveieiereiieceseee e | cveveiessseesssssnens 49,872,816 | covovvevrererererine 51,300,634
10, AGVANCE PIEMIUM.....ovevecvreiee ettt et tes et bt ss s s bbb et st es s s bes s s et s s st es s bbb e s s ss et s s s s e s s s et entes e bae b s s ssessssssensessetntases | sestessssssssssssestessnsntessesassansassases | sessesssessessesssessessesesssnssssessnsnnees
11.  Dividends declared and unpaid:
11,1 SHOCKNOIABIS. ..vvvvveereerisiiesisie sttt ettt s s R s en st st st nsnns | nevtessanssnssens st ses st st s st st s rns
11,2 PONCYNOIAETS. ..ottt et bbb b et bbb st b st en s s b s s st snnns | evssestessesistenses e bnsensns 13,504
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccovvcvevreviieresieieiseisire e esreses s ses s ssessssssesseses | eveesessesssssessssnsssans 35,798,612
13.  Funds held by company under reinsurance treaties.... ....164,159,940
14, Amounts withheld or retained by company for aCCOUNt Of OtNEIS...........eviiririrrirece sttt snsses [ crestssesssessssssessessenssnssesaas 5,155
15.  Remittances and items NOt AlIOCAIEA..............cuueiciiieieee ettt bbb s st st esenans | svsebensessessessssestesenas 8,147,550
16.  Provision for reinsurance (including $.......... 0 COMfIEA)..vu ettt sttt ens s essensnssens | sessessessenssnssessesssnsnesaa 402,845
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affliates...........cccveurieiriiiisiiee st | sressesses e 5,905,147 | coovverirrererens 7,677,881
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYabIE fOr SECUMHES. ......cvuevrieerisciiesiesiscics sttt bbbttt s s s b stensnnans | oessestessessessensnseesens 1,000,791 | oo 1,995,000
22, Payable for SECUMHES IBNAING. ... vttt sttt ss sttt essnssessensnssnntas | sessssssssessnsssnssassnnsnnena 427,991 | oo
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25, Aggregate Write-inS fOr lIADIIES. ..........ccvevvriveierierisee et sstessssssessesssssessessssessassenns | ssssssssessesssssesassens s 2gOOO A8 | tiriirrerssiieresisssenaas 2,224,301
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)...........c.vrrriniereneneeeeseieeesesesseesesteeeseesessseesenn | evees 401,140,570
27, ProOtECIEd COll IADIIIHES. ... ...evurvreeireicieiieieieiseie ettt b e s s s s s senses s sensessesnsenns | shsessssessessssansessessnssnssnsessessnsensess | sresssssssensessesnssnsessessssansessessssanes
28.  Total liabilities (LINES 28 GNA 27)........ccuiieiireineieeise ettt ss sttt bbbt st ns st snnsnnes | sbtssssosssssssssssnseas 481,234,969 [ oo 401,140,570
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI STOCK. ......eueeeceeieiecieie ittt bbbk sttt sb st e bsnnss | setseesestaseebsee s st es s st et estenbenes | eesesteetessessees e b sttt e
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNQ@SSIGNE fUNGAS (SUMIUS).......cvrvererrereereresresnesesessssessessssssessessssssessessssssessesssssessessassssssessssssssessessssssessesssssessasssssessessenssessessansns | sssessassssssessasssnsnne 164,785,482 | ..oovovveererrrinnins 168,788,439
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)......
37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........ovrrurrrrrrurrirerrrereeeesnneseesessesesssssssesssssssssssssssssssessesssssssssessssssessessns | sssesssssssssesssssssess 164,785,482 | oo 168,788,439
38, Totals (Page 2, LINE 28, COl. 3)......cuieiieieieieiieiie sttt ettt | eetbnesensi et 646,020,451 | ..covvvrvrrercinnne 569,929,009
2501. Pooled general EXPENSES PAYADIE..........c.ciueiieieieiriirie ettt
2502, State SUIChAIGES PAYADIE. .........c.cvicieeieciciei ettt ettt sttt
2503. Reinsurance assumed overhead payable
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)..........ciuiieiririiiisisiciscteseseetessesssssesessesssssssensesssssessssssssssssssssessnsas
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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Statement for June 30, 2020 of the MOTOR|STS COMMERC'AL MUTUAL |NSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (written $ 141,777,556 55,376,697 142,487,424
1.2 Assumed......... (written $ ....55,965,448 |... ..55,340,470 111,794,484
1.3 Ceded.. . (written $ .142,268,204 | ... ..55,845,955 143,431,573
14 Net......coorenne. (WILeN $.....54,048,983)........ccvvvervirceiiseiessies st sssnes | enssiensiienns 55,474,800 54,871,212 110,850,336
DEDUCTIONS:
2. Losses incurred (current accident year $.....32,413,032):
2.1 DIFBCL. ...ttt nt s | sessessnsienes 75,412,407 [.oovrerrenen. 40,128,040 | .coevveee. 106,741,215
2.2 Assumed. ...31,162,694 |... ..32,198,046 |. ...60,484,248
2.3 CBUEBM. ...ttt | erienni s 75,800,594 |[...ccconenvns 40,417,025 | oo 107,377,887
2 NBL oot R bbbttt | sbienrsenseenneas 30,774,507 |..oovevrnne. 31,909,061 |...cocovvvnne. 59,847,577
3. Loss adjustment expenses incurred.. 8,044,635 |... ....8,440,947 |. ...16,683,221
4. Other underwriting EXPENSES INCUITEM..........cocviuiiieeieciciseieie ettt et b st bnanns | sbessesnsnsenas 17,597,869 |....cceovvvneee 18,547,086 |......ccc..c... 36,583,727
5. Aggregate write-ins for underwriting dEAUCHIONS.............curirieriririreireseneise e ieessseseeessensenssessesssssssssessens | sosssssssssssssssnsssssssssnsnss0 | onensmsrssnessesssssnessssesensd | eosmessesssssnsssesssssssssenses 0
6. Total underwriting deductions (Lines 2 through 5). 113,114,526
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).....eucvueieieriniireieircineeseieeeseise e ssssssssseessssssssessssssseess | seseesesssseeeens (942,211)[ coone (4,025,883)| ..ccovvreenene (2,264,190)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuiieiciieiee ettt s s sse s snaas | cvessessesnsassed 4911706 |..coooevrernee. 5,795,020 |..ccvervirnnee 11,545,920
10. Net realized capital gains (losses) less capital gains tax 0f §.....90,688.............coourvueruieeeecieeieeieeeeeeesiessesseeesseeseas [ eerissiesissiens 280,112 | oo 420,260 |..ooooveiines 338,882
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cuuiiiiiiieieieieieiie sttt sttt sses s bas | sressssesesaesanes 5,191,818 | .o 6,215,280 |..ccoereernnne 11,884,802
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....222,144).... ..(222,144)| ... ..(18,334)( .
13. Finance and service charges not included in premiums......... 161,507 |... ...208,551
14. Aggregate write-ins for MISCElANEOUS INCOME..........rurrirririrrrirrireieesreieee st esssssssssessessssssssessesssnssnsss | sossssssssssisssasssssssssns 346 | (237)
15. Total other income (LINES 12 thrOUGN 14).......cocvceiiereieteee ettt esss e ssssss s st es s esse s ssessnsess | arssnsssssssssnssneas (60,291 ..o 189,980
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11 15)......ciiiceceeece ettt sttt sstenaens | eevesssssesinsnsand 4,189,316 | ..ccoovvrernne. 2,379,376 | ..ocvvrerernnnn 9,807,824
17. Dividends t0 POIICYNOIAETS...........vurerieierireiierissisiessssessess st ess st sse st ssesssssssesssnsnssessessesssnssessanes | sssssssessasssssssssanes (2,466)] ..o 193,220 | .o 288,742
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).......cueieieiiriiciiesie ettt ssses s ssssssssssessesns | svessessesssassas 4,191,782 | .o, 2,186,156 |..ccooverrrnnnn 9,519,082
19. Federal and foreign iNCOME taXES INCUITE............cveuivivereieieeeeie ettt sttt s ssss s sssssnsens | ssssesssssssansesansas 709,712 | oo 160,247 | ... 1,187,280
20. Netincome (Line 18 minus LiN€ 19) (10 LING 22)..........ccceviuiveieieieriesieiesesste et sesses s sesssssssssenes | evesvesessensennes 3,482,070 |................... 2,025,909 |....ccccoenne 8,331,802
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. 168,788,448 ....150,615,156 | . .150,615,166
22. Netincome (from Line 20).........ccoevvrirererrerererierrirennn. 12,025,909 | ..o 8,331,802
23. Net transfers (t0) from Protected Cell ACCOUNTS...........ocuiuririerriciecicreiecsie ettt sssses e ssessssssssss | cteesseessssasssessssessssssnssesss | nessesssssnsssnsssssesssssessassnns | stesessessssessnsssnssnssssssnesnnes
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....(2,205,621).........ccccccvervvemvrimnerveneens | covvevirenninn. (7,846,368) | ....covererrenne 10,464,969 |....ccovvrnnne 11,109,642
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).........cccccueiriveiieieiieiseeiesseiesesssesss e sesssens | esssesssssissaens (4,002,966).....c0evvuves 11,287,150 |..ocveran 18,173,282
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........cceeuererreerveieesereieeseeeeeseesesesenns | cvevvesinenns 164,785,482 | ... 161,902,306 | ..o 168,788,448
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, MisCEllaneouUS iNCOME OF EXPENSE. .....cuvuurririrrieisersessssssessesessessessssessesse s ssssessesssssssessessessssessessesssssssassessesssessessessnsnsns
1402. Penalties and assessments.......
1403.

1498.
1499.

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

3701. ..

3702. ..

3703.

3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O (01 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ovuivieiieieiiiii sttt ssesssssessssssensesesssssnssnsenns | sensesessssssnssssesnssnsessenas 0 e {01 0
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Statement for June 30, 2020 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance 68,076,385 58,482,675 | ...ccccovevnee 117,378,462
2. Netinvestment income... 5,609,200 ...6,433,065 ....13,016,837
3. MISCEIANEOUS INCOME.........ooivuiiieiiciciesie ettt bbbttt bbb s bbb s s s s s s senses | snbantessesstensasses (60,291) 189,980 | .ovovcriirieas 187,211
4. Total (LINES 1 tTOUGN 3)....ooiveeiecieieisee ettt bttt sttt enss | snsssnsssnssaes 73,625,295 | ..o 65,105,721 | cooovvervenee. 130,582,511
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 30,463,884 | ........cco... 30,223,646 | ...cocvvven 59,738,239
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............ccvvveveercvriveiciiciiiens | cevereiieteeiesieeessssseseiens | cveesessessssssssssessssssesess | sressssssssssssessessssessesessnes
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........ccovviveieiriirreieeeie s | srerseesssensenns 27,760,245 | ..coovvvevnee. 31,414,440 | ................. 56,964,868
8. Dividends paid t0 POICYNOIAETS. .........cveeririiiiiieiereie ettt ss et 2164326 | e 264,545 | oo, 584,188
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. (162,133) ....(162,133)
10. Total (Lines 5 through 9) 58,388,455 | ...ccoovrenenn 61,740,498 | .............. 117,125,161
11.  Net cash from operations (Line 4 MINUS LINE 10)........cccouiuiuiiieniieiieeecee ettt be e snsens | ovsesesssssesns 15,236,839 | ....cccevevnee. 3,365,223 | .cvevvein 13,457,349
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS....euiereecisese ettt sttt enns | enienienians 22,321,739 | v 35,422,652 | ...covveene 55,347,845
1202 SHOCKS . oottt | e 306,112 | v 1,459,627 | ..oovvvvrrnns 3,123,375
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12,5 Oher INVESIEA @SSELS.........cuurieieeiiiiieie ittt bbb bbbt nient s | sbseisessestasenenses 223,608 | ..o 519,080 | covvvrriirernns 1,940,594
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS.............c.cveveevereirereeiesce e | e [(0) 1 35 | e 260
12,7 MISCEIIANEOUS PrOCEEAS. ........ucvueveieisctecieise ittt sttt s bbb s s bt es s bensesens | esssbssessessessnssssessesntan Y I (1,841,490) | ..oovoveisieeae 148
12.8  Total investment proceeds (LINES 12.1 10 12.7)......veveeieciereirereee ettt sss s ssssessessesssaes | evsesssssssesens 22,851,461 | ...covvvvrnan 35,559,904 | ..o 60,412,221
13.  Cost of investments acquired (long-term only):
1311 BONMS.....vveiieeiieiiiciie sttt sttt nns | nnsinnsientins 23,270,380 | cooeverrrnenes 38,173,901 | covovrerene 66,424,384
1302 SHOCKS ettt | faeeeseee et 471,521 | oo 2,121,822 | oo 4,109,706
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13.5  Other iNVESIEA @SSEES........cvuiviviecictceee ettt s st s s bensesssanes | evsesssssssessesnsand 462,081 | oo 910,392 | oo 1,613,754
13.6 Miscellaneous applications 994,209 | .o, (433,214) | ccooverernae. (1,094,558)
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..25,198,191 40,772,901 ....11,053,286
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNe 14)........cccovurinrnririnereineneseeseeneiseseessssssesssesss | sevreessseseneens (2,346,730) | ..o (5,212,997) | ceovvoveenns (10,641,064)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEA).........ovvevreverieeieiieiesee ettt b s sse s saessesssbessessesens | svsessssssinens (11,452,449 | ......covevnnes 137,770 | oo 4,441,901
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovruneees (11,452,449) | ..o 137,770 | oo 4,441,901
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 1,437,661 | oo (710,004) | .oovvverrrirnne 7,258,186
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN.......vveieieieeieeiseeie ettt b bbbttt ssens | snssansssnssans 13,171,639 | oo 5,913,454 | .o 5,913,454
19.2 End of period (LINe 18 PIUS LINE 19.1)....ccuiiiiiieiieineineiseieisiesiss sttt bttt ssssees | onssesiesiaes 14,609,300 | ..ooovvrririnnee 5,203,449 | ..o, 13,171,639
|Not(-:': Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 etttk Rt f R E e E e EE R R R A eSS A ARt EesE et s st s et enntenntes | snstenstenstenntannt st st enntens | srenssenssenstenntenssenstenntenntss | entiensensens ettt snes

Qo5




Statement for June 30, 2020 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

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

SSAP FIS FIS
# Page | Line# | Current Year to Date 2019
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 3,482,070 |$ 8,331,801
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | | E E
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 3,482,070 |$ 8,331,801
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 164,785,482 |$ 168,788,439
(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 |$ 164,785,482 |$ 168,788,439

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.
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

Going Concern

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

Note 2 - Accounting Changes and Corrections of Errors

No significant changes

Note 3 — Business Combinations and Goodwill

No significant changes

Note 4 — Discontinued Operations

No significant changes

Note 5 - Investments

D.

Loan-Backed Securities
(1) Description of Sources Used to Determine Prepayment Assumptions

Prepayment assumptions for single class and multi-class mortgage-backed/asset-backed securities were obtained from broker dealer survey values and
internal estimates.

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

Not Applicable

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

a. The aggregate amount of unrealized losses: 1. Less than 12 Months $ 96,416
2. 12 Months or Longer $

b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 3,857,859
2. 12 Months or Longer $
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Statement for June 30, 2020 of the MOTOR|STS COMMERC'AL MUTUAL |NSURANCE COMPANY

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 $ 3,946,161

¢. 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 June 30, 2020 ofthe. MIOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

¢.  Reconciliation of Amortization

Not Applicable

Note 9 — Income Taxes

No significant changes

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

Note 11 - Debt

A Debt, Including Capital Notes

No significant changes

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
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
No Significant Changes
(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

(a)
No Significant Changes

(b)
No Significant Changes

(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
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Statement for June 30, 2020 of the MOTOR|STS COMMERC'AL MUTUAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

C.

Wash Sales
(1) Description of the Objectives Regarding These Transactions

No Significant Changes

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 $ $ 1,037,380 |$ $ $ 1,037,380
Common Stocks, unaffiliated $ 57,268,386 |$ $ $ $ 57,268,386
Short term investments $ $ 34,000 |$ $ $ 34,000
Total $ 57,268,386 |§ 1,071,380 |$ $ $ 58,339,766
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.

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

Not Applicable

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

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

(5) Fair Value Disclosures for Derivative Assets and Liabilities
Not Applicable

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not Applicable

Fair Value Level

Aggregate Fair Net Asset Value | Not Practicable

Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 280,931,740 |$ 260,055,844 |$ $ 280,931,740 |$ $ $
Common Stocks, unaffiliated $ 57,268,051 |$ 57,268,051 |$ 57,268,051 |$ $ $ $
Short term investments $ 34,000 |$ 34,000 |$ $ 34,000 |$ $ $

Bonds and Common Stocks

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

When quoted prices in active markets are not available, the determination of estimated fair value is based on market standard valuation methodologies, giving
priority to observable inputs. The significant inputs to the market standard valuation methodologies for certain types of securities with reasonable levels of
price transparency are inputs that are observable in the market or can be derived principally from or corroborated by observable market data. Generally, these
investments are classified as Level 2.
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Statement for June 30, 2020 of the MOTOR|STS COMMERC'AL MUTUAL |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

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.

D. Not Practicable to Estimate Fair Value
Not Applicable

E. NAV Practical Expedient Investments
Not Applicable

Note 21 — Other Items

A. Unusual or Infrequent Items
Due to decreased activity as a result of the COVID-19 pandemic, the Company elected to provide credits to personal auto policyholder accounts. The amounts
credited during Q2.2020 are recorded in other underwriting expenses incurred, consistent with the economics of the transaction and the permitted practice the
Company is pursuing with the Ohio Department of Insurance. After pooling, the impact to the Company is an incurred underwriting expense of $292,425. If a
permitted practice is not granted, the transaction will be reclassified to a reduction of premium.

Note 22 — Events Subsequent

Subsequent events have been considered through August 13, 2020 for these statutory financial statements which are to be issued on August 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
B. Disclose Whether Accrued Retrospective Premiums are Recorded Through Written Premium or as an Adjustment to Earned Premium
Not applicable
C. Disclose the Amount of Net Premiums Written Subject to Retrospective Rating Features
Not applicable
D. Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act
Not applicable
E. Nonadmitted Retrospective Premium
Not applicable
F. 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

(5) ACARisk Corridors Receivable as of Reporting Date

Not Applicable
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NOTES TO FINANCIAL STATEMENTS

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

A Change in Incurred Losses and Loss Adjustment Expenses
Reserves for the Company's incurred losses and loss adjustment expenses (after intercompany pooling) attributable to insured events of prior years
reflect favorable development totaling $(1,752,345). The favorable development resulted from the re-estimation of unpaid losses and loss adjustment
expenses in the workers' compensation, homeowners and farm owners, commercial auto, and auto physical damage lines of business. This was offset
by adverse development primarily attributed to losses in private passenger, commercial multiple peril, other liability and products liability lines of
business. The changes reflected in these lines were generally the result of recent development trends. There were not any premium adjustments made
as a result of this loss and loss adjustment expense development.

B. Information about Significant Changes in Methodologies and Assumptions
There have been no significant changes in methodologies and assumptions used in calculating the liability for unpaid loss and loss adjustment
expense.

Note 26 — Intercompany Pooling Arrangements

No significant changes

Note 27 - Structured Settlements

No significant changes

Note 28 - Health Care Receivables

No significant changes

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

Q06.5



Statement for June 30, 2020 of the MOTOR|STS COMMERC'AL MUTUAL |NSURANCE COMPANY

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.

AlleghenyPoint Insurance Company and NorthStone Insurance Company have been redomiciled from PA to WV as of 6/24/20.
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[] NAX]

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). 06/03/2020

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[ ] No[ ] NA[X]

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).
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Statement for June 30, 2020 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE COMPANY

10.1
10.2

1.1

1.2

13.
14.1

15.1

15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 22,002,413 22,453,455
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 22,002,413 $ 22,453,455
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] 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: $ 427,991
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 427,991
Total payable for securities lending reported on the liability page: $ 427,991

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 Crit
171

17.2

17.3
174

17.5

17.6

ical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
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

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] Nol[ ]
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[X] No[ ]
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 Sec NO
109846 New England Asset Management, Inc. | KUR85E5PS4GQFZTFC130 Sec NO
105900 Northern Trust Investments, Inc. BEL4B8X7EHJU845Y2N39 Sec NO
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Statement for June 30, 2020 of the MOTOR|STS COMMERC'AL MUTUAL |NSURANCE COMPANY

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]

Q07.2
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GENERAL INTERROGATORIES (continued)

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
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
U.S. Insurers
1551......... 35-2203075........ | ENQUIANCE ASSUTANCE COMOTAEION. ... DE.. AUHNONZEd..... | oo Lo
All Other Insurers
00000........... AA-3191352......... Ascot Reinsurance COMPanY LEd.........cccvirieiinieieciieie st ssnes BMU.......... Unauthorized.... [ ..ovcveenreieiees | cerveinieieissisniennns
00000........... AA-3191413......... Brit Reinsurance (Bermuda) Ltd...........cccreirrrininrienciescssees s ssssssseees BMU.......... Unauthorized....
00000........... AA-1120191......... Convex Insurance UK Ltd Unauthorized....
00000........... AA-1340028......... Devk Ruckversicherungs und Beteiligungs AG..........c.ocurwererreieneeneeeieeneieeessese s sssseseeees DEU.......... Unauthorized.... [ ..coveeecerenenens | e
00000........... AA-1127861......... Lloyd's Syndicate NUMDEE 18671............covivrieieiiiisieiccseeeseese st esnees GBR.......... Authorized....... | voeveerieieiciees v,
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Statement for June 30, 2020 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE COMPANY
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 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama........ccocoovnineiniininnns AL|....... Nucio e | e | ereeeerees e nes 765 | e 691 432,861 | oo 347,636
2. AlasKa.......coooee
3. ANiZONA....
4. Arkansas........ocoininnnnn
5. California.......cccoerernieneirenen
6. Colorado........coeurrerrerenrennenes
7. Connecticut
8. Delaware
9. District of Columbia................ DC|...... Lt [ e [ e | e | stineree et | ettt nsiens | seben et
10, Florida. ..o 365,801 | oo 368,177
11.  Georgia ..113,729 113,850
12, Hawali.....coccovvrenrrrnieircenne
13.
14. LA3,472,731 | 11,517,938 2,260,140 ..1,907,493 17,222,242 ..9,299,524
15. 12,245118 | oo 1,150,146 970,680 105,897 2,247,629 1,777,868
16, 1oWa. e A [l | s 7,136,183 | oo 7,142,450 | oo 3,615,223 | oo 3,280,179 | oo 8,249,902 | ..oooovvrenn 9,263,560
17, Kansas.......covevevenencrienenen e K8 [ il | [ v 1,279 | [ | ceenenessnsneneeneene99 | i 485
18, Kentucky.....ocooovvereeneneneeed KY |l | e 18,977,997 | 0000902,927 | 1,006,458 | 106,344 | 4793121 | e 735,931
19, LOUISIANA........cvverererreriririririnas LA|...... Nucot | e [ e | e T944 | e 7,619 | e 1,846,664 | ......oocvevvnenee 976,007
20.  Maine....cocooenrnenerrerneneeee ME o L | 001,301,632 | 01,219,009 | e 162,393 | oo 313,146 102,029,962 | ..o 1,419,504
21, Maryland.........ccooeveveveveeeed MD s L 0000 D0B | s | e | e | o894 | e 14,452
22. Massachusets........c..ccceneenee. MA|...... Lo | v 2,436,130 | .oovvrreienee 2,481,845 | ..o 823,373 | v 1,004,735 | oo 2,852,690 | ..ccoooviirernns 3,101,554
23, Michigan........ccccooerrerninrerrennns MI 10,482,309 | ..cocovvrene. 11,675,295 ....3,594,363 3,187,658 9,077,963 | oo 5,645,001
24, Minnesota........ccc.ueereureneencs MN | ....... Lo | e 2,205,367 | ..ocovvereernenee 1,126,584 679,292 285,235 3,762,308 | ..coorrirrenn 4,024,290
25, MiSSISSIPPI..coerermeerereereernrenes MS|....... N e | eeereeeeresnsiesssssnssesssnes | sessesssessessensssssessansnssess | sesessessassnsssessansnens [ 32 | e 14
26, MiISSOUM.....coevrreerererereneneen MO il e | e LT s [ e | erneenennenennennn09, 783 | o 44,027
27, Montana........cocorverereemrenen e MT ot lNe s | e 1,789,929 | 109,560
28.  Nebraska.........coceorerereeneins 8,964,252 | .....ccovvvnenee 8,292,358 1,948,201 | oo 5,500,034 | ..ccovvirirnas 2,294,476
29. Nevada........ooooveveeereeneeee d NV [ L s [ e | cvsiesnssesnnssennnene(329) [eeeieesieesieieenieieinns | evverennisiesnneeennn 20,311 | i 6,218
30. New Hampshire... 860,140 ...2,537,446 521,661 ..9,596,168
31, NeW Jersey......oocevvecnveeeed NI oL [ e 28,637 1,308,838
32, NeW MeXiCO......cvrrerreend NM | L s [ e | it eeeniens | sesbssinesiess st enes
33.  New York..... 400) | .. 80,824
34.  North Carolina..........coeereeeeed NC | oL | 293 | e 100 s | e
35, NOrth Dakota........ceevereereeeeceedND Lt e | ettt | cornteesessssseessssessssssssens | seesssssssssssssesssssssssessnnsse | sesssesnsssesssssssssnssesen L1 | covsesessnssesssssnsssesenes
36. ...59,273,183 ..1,974,879 ,059,559 470,293
37, OKIANOMA. ... OK | i L | e | reveeireieisesisssisnineins | corsesesssssnteesstesssssnssens | sessessnssesssssessssssessessnnnss | esssesssssessnnssssesnesebl | consitesensisssssenssnenns
38, Oregon.......ccooevvevererineeneen OR | i Lo e e | seveenenenennnnne 18,219 | i (170,392) | e 1,843,556 | ..covvvvercnnne 2,064,910
39.  Pennsylvania........ccccoooneee . PA | o L. 28,218,644 | ..o 2,673,789 9,533,896 | ..ooverreinnn 2,390,985
40. Rhode Island.........ccccocoovenen. Rl e L.... 5,381,035 | ..o 4,171,843 622,794 | 1,149,408
41.  South Carolina.........coceevevenee. SC| ... Lo | v 14,840,489 | ....cccooveenee. 12,180,389 | ...cocoeeeer.nd,025,350 | .................1,865,551 | oo 11,099,382 | ..o 4,718,610
42.  South Dakota 19,717 215,668 | ..ocovvvrererieinee 260,393
43, Tennessee.......ccomevmeenenmeenee IN | el | viiiinn4,362,930 | oo 2,885,300 8,864,636 | ..o 2,625,987
44, TeXAS...orcrevrnerernrnereriee IK [l | [ | e 2y 989 [ 1,132 | e 4,201,404 | ..o 4,206,118
45, UtaN.cccncee b UT [l | e | evireiessssinsisessisssnenenes | crnssnsenessessssnessensssneenes | sevmeesesnesesssensessenss 01 | ivireiinineiieiesinens 1,984
46, Vermont.........coevvveeninnennenns VT ....... I T 480,895 | ..ooveererieinns 534,643 957,528 | .oovovrevinrrnenns 270,327
47, Virginia.......ocoeveeeneereeeineiieenns VA|...... Lo | v 2,166,465 | ... | eeeeneinenienennnn09,151 | 22473 | TT4,041 | o 497,679
48, Washington.........cccoervrnrennen. WA|....... Lot [ orerrrnensieessinseseesnnes [ eersseesesseessssessssesssnenenns 2,436,243 | o 960,576
49.  West Virginia......c..cccorvveneenee. WV |....... Lo | v 10,338,823 | ..oovvveienee 1,052,696 1,642,262 | 44,330
50.  WiSCONSIN.....c.vrvrerrereerirernes WI....... IO ST 11,880,125 | oo 18,460,546 | ..................6,984,635 | .................3,341,261 | ................ 18,794,357 | oo 10,973,256
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 | e 217,024 947 | 92,002,519 | ...............44,378,833 | ...............20,213,014 | .............150,845,893 | ................ 90,439,003
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 43 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 14
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Statement for June 30, 2020 ofthe. MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

PART 1 - ORGANIZATIONAL CHART

Motorists Mutual

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

Insurance Company

BrickStreet Mutual Motorists Commercial Mutual
Insurance Company FEIN - 31-4259550 Insurance Company

NAIC Company Code - 14621
FEIN - 20-2394166 F--- State of Domicile- Ohio [~ =======~

NAIC Company Code - 12372 NAIC Company Code - 13331
State of Domicile - Ohio

State of Domicile - West Virginia

PinnaclePoint
Insurance Company

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

NorthStone
Insurance Company

FEIN - 26-0818900
NAIC Company Code - 13045
State of Domicile - West Virginia

SummitPoint
Insurance Company

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

AlleghenyPoint
Insurance Company

FEIN - 87-0807723
NAIC Company Code - 13016
State of Domicile - West Virginia

70% 30% |

MICO

Insurance Company - -
Motorists Life
EEIN - 31-1022150 Insurance Company
NAIC Company Code - 40932

State of Domicile - Ohio FEIN - 31-0717055

NAIC Company Code - 66311
State of Domicile - Ohio

lowa Mutual
Insurance Company

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

Encova Insurance
Agency, Inc.

FEIN - 41-1563134

— Fi

Encova
Service Corporation

FEIN - 31-0851906 Broad Street Brokerage

Insurance Agency, LLC

Consumers Insurance FEIN - 31-1783451

USA, Inc.

FEIN - 62-1590861 —
NAIC Company Code- 10204
State of Domicile - Ohio

Encova Foundation of Ohio

Encova Foundation of West Virginia

FEIN - 80-0772825

______ FEIN - 81-3585592

Encova Realty, LLC
FEIN - 31-1712343

FEIN - 81-4951462 - T

STCE HTC Federal Investor, LLC

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

Insurance Company

NAIC Company Code - 31577
State of Domicile - Ohio

lowa American

EIN - 42-1019089

10%

IMARC, LLC

90%

FEIN - 42-1496478




Statement for June 30, 2020 of the MOTORISTS COMMERCIAL 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 [ wvvrvrisesniienes [ coverissinninennnn.. | Broad Street Brokerage Insurance Agency, LLC| OH............ |NIA............... | Motorists Life Insurance Company................... |Ownership......... |....100.000 |Motorists Mutual Insurance Company.......c..c... | ceeee.Neveross | 3erinnan
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.. | coveeveeeireiees | cevnereiieiinins | reeesneneeneenen. | ENCOVA InSUrance Agency, Inc.........coeeeveveeeee [MN...oece. | DS, | 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...... A, 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............ RE. s [ ettt enienins | sresestene s | seeessesseseenes Motorists Mutual Insurance Company.............. | c..... N T
Encova Mutual Insurance
0291 | Group 66311... [31-0717055.. | ..vevererenne [ e [ Motorists Life Insurance Company............c........ . 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 WV A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Motorists Mutual Insurance Company.............. | ...... N 26........
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................. WV...oovnne A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Motorists Mutual Insurance Company.............. | ...... N 2,6........
.................................................................... 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 June 30, 2020 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
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.
6 NorthStone Insurance Company and AlleghenyPoint Insurance Company redomesticated from Pennsylvania to West Virginia on 6/24/2020.




Statement for June 30, 2020 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1
Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

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

. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes
. Medical professional liability - OCCUITENCE...........covverreierririeceisree i
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

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

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

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

...303,885

. 41,274,484
........................ 15,728,264

770,141
.......................... 1,913,623

.2,119,254

o 146,403
............................. 809.227

.......................... 1,205.663
....29.443

................................. 2.255
............................. 289.262

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. OCEAN MAMNE.......ouiviiiieeiieieteie ettt bbb snsen
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.

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

Other liability-0CCUITENCE. .......cvivireieieteiee e

. International..
L WaAITANEY ..o
. Reinsurance-nonproportional assumed property............ccceeeevereersrvererenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of bUSINESS............cccoeveeiveeviiciciicieienns
1 TOMAIS. .ot

Homeowners multiple peril...

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

Other liability-claims made
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made

19.2 Private passenger auto liability...........cocoveerrierereirenieeeseeeeie

19.4 Commercial auto liability..........

. Auto physical damage......

...4,853,971

.125,073

178,917

33,775,240
12,031,581

..511,450
..1,413,343

2,788,045

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

. Totals (Lines 3401 thru 3403 plus 3498) (LiNE 34).......ccoerremsemsersessessessee
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Statement for June 30, 2020 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 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 54,590 | cooirercieiians 48,077 | oo 102,667 | oo 5849 | oo 1,014 | oo, 6,863 | oo 44,664 | ..o 2,829 | oo 46,230 | oo, 93,723 | .o (4,077) | oo 1,995 ...(2,082)
2. 2018 e 15,601 | oo, 20,752 | oo 36,353 | oo 4494 | s 839 | i 5,333 | e 9,661 | oo 1,626 | oo 19,259 | oo, 30,546 |..coorriiirerinn. (L) ) (1 I (475)

3. Subtotals
2018 + Prior........

5. Subtotals

2019 + Prior........
6. 2020.......cccivrins [eerrirnannns D00, SO I 20,0, SO .0, SO I .0, SO IO 11,041 [ o, 11,041 | D0 S I 10,356 | oo 19174 | i 29,530 |.oiiiiennns 0.0, SO I 20,9, ST I XXX oo
7. TotalS. ..o | e, 94,334 | oo 96,511 | oo 190,845 | ...covveverae 18,353 | i 16,014 | oo, 34,366 | ...ccovererrnnns 65,727 | oo 18514 | oo 111,056 | oo 195,298 |..ocverervnn (10,254) | oo, 8,502 | .o (1,752)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .oocovvveeincnne 168,788
| P (10.9)% | 2. woovvrvrererne 88 % |3, oo (0.9)%

Col. 13, Line 7

Line 8

Ao (1.0)%




Statement for June 30, 2020ofte. MIOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

> w N

Bar Code:

*1 3 3 3120204900000 2
* 1 3 3 3120204550000 2 =*
* 1 3 3 3120203650000 2

Q15

Response

NO

NO

NO

YES




Statement for June 30, 2020 of the MOTOR|STS COMMERC'AL MUTUAL |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. Tenant Allowances
2505. Assessments paid in advance...
2506. AULOMODIIES........cveveiiiieiiicticie sttt bbb nen
2507. Agency Loans RECEIVADIE..........c.ociiriiree sttt enns
2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year

2504. Obligations in pools and associations
2505. Escheatable funds
2506. Miscellaneous Liabilities....

8,202 [
2507. Tenantallowances payable...................... 4259 . 4,259
2597. Summary of remaining write-ins for Line 25 B I 58,819 | oo 51,579

Q16



Statement for June 30, 2020 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

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

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

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

Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Ling 10).........cccecoeevveeriiernns

..................................... 7,684,014

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

..... 1,134,946

7,634,635
1,209,635

..................................... 6,325,000

..................................... 6,325,000

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

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

Cost of acquired:

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

Deduct amounts received on diSPOSALS...........c.cceveieveiiveieiieiseiese e

Deduct amortization of premium and mortgage interest points and commitment fees...

Total foreign exchange change in book value/recorded investment excluding accrued
Deduct current year's other-than-temporary impairment recognized............ccccoevvvneene

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

Total valuation @llOWANCE..............c.ccuevirieeiricieeeese et
Subtotal (Line 11 plus Line 12)..
Deduct total nonadmitted amounts............cccoeveeerernerisirreineens

Statement value at end of current period (Line 13 minus Ling 14).......cccocovevicerierierinnans

interest...

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 of prior year............ccccoevuveniveeiiccreninenas
Cost of acquired:

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

Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts received on diSPOSAS............cccerrieveiriereicieeeee s
Deduct amortization of premium and depreciation.............ccccceenierenersieiiesesesins
Total foreign exchange change in book/adjusted carrying value...........cccoovvevrrevevennnnn.
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amMOUNLS............cccoeuviveieiiieieie e
Statement value at end of current period (Line 11 minus Lin€ 12)......ccccovnrrnrninnernenns

................................... 27,088,575

....(1,809,890)
(59,475)
........................................ 668,336

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

..................................... 2,051,587
....................................... (145,818)
..................................... 1,940,594

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bonds and StOCKS @CUIFED............vvrrererirerireireieeseeeie e
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of Premilm..........c.cccceeeeiiieice e
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized....

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
. Deduct total nonadmitted @aMOUNLS..............ccevevireieieieisie e

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

346,645,497
24,483,713
103,000
..(7,786,074)
431,849
23,369,664
........................................ 685,333

322,229,159
90,635,794
206,885
....12,841,004
613,048
...18,791,715
..................................... 1,307,468

..... 218,791

.339,822,988

..346,645,497




Statement for June 30, 2020 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1B

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

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

BONDS

NAIC 1 (8)-vrrevereeeermrereessenssseeeseesseesssse st sssssesssessssess s sesssssssssnsnns | cossesssssssssnssssanees 244,663,267 | ....oovvvererecrinerinns 7,102,848 | oo 8,954,932 | .ooooirirreeiens (483,687) | ..overecercrirerinns 244,663,267 | ...oocvvorrrrrirnens 242,327,497 | coooovvoceersecner st | e 245,184,999
NAIC 2 (8)-vvvvrerueerereieeesessiessssesss s eessseseseess st sessestsenssns | eerisessssnesssesessneneos 15,034,643 | ..o 1,746,293 | ..o 250,000 | ooooreriererireeneenenns 160,032 | ..o 15,034,643 | ....oovvcrrirnis 16,690,968 | ....ocvovurerericrirerriereeenienei | e 16,612,346
NAIC 3 (8)-vevevermrerrrrieeeisesieesesesesesss st | eesiesssness e 899,210 [ ovvvuverrrrireieriieeesieeirenienees | eeri s | et 372,170 | v 899,210 | oo 1,071,380 [ ovooeviiiieriereriereeerieeiienins | eerteresens s esnseeeens
NAIC 4 (8)-+v1evereeeereeeeseeesseeesseeesseessasesssesssseesseesssse st eesssesssasessseesssessaessss | sseessssessseesssaeessesssaessssessssnesssnes | eessseessssessseesssaesssansssesssneessnes | £oeessssesssesssnessessssnesssaessseesssaess | 1eeessosessssesssnesssaesssaesssansssesssaness | 1eeesseesssaesssesssaeessesssnesssesssenses | sesssnesseest sttt OO OO OTSN
NAIC 5 (8)-+-1-vereeereeesseeesseeesseeesseessesessseessseess st ssseeesseeessaeessseess st seessss | rseessseessseesssaeesseesssaeessseeesseessses | eeessaeessseessseessseessseesssaessseeessees | £oeeesseeessaeesseeessaees s eesseeesseestseees | 1oeesseest e e s e Rt s st eees | Heees Rttt | Heees ettt 0 e rentees | senesiee et
NAIC B (8)-+-+evereeeraeeseeesseeesseeeseessesesssesesseesseessseessseessseess st seess st eesss | 1eemtseeeseesesaees et eeeetseses st s | eeeseeeetseeesseeeE et seeee et enestsees | o000t seeeEeeeeenes et een et eent s | coeetenen e Rt et ees et | et st en et | sene et 0 e | o
TOtAl BONGS......vvviieeniiiiecns i esse s essssensens | oesresesssssnssensssnes 260,397,119 | oo 8,849,141 | i 9,204,932 | ..o 48,516 | civvvviieiiinciins 260,397,119 | oo 260,089,844 |.....oooooniriniiiininni i O SRR 261,797,345

20IsO

NAIC 2.ttt | 481 R R8s | 1R RS R R R e | R E R R ee | eeeE R ARt | st | Seebs e 0 e nentens | seneriee et
10, NAIC 3ottt ees | £1ee Rk R Rt | et RR R Rk n e | R R bRt R s | et | HeeeR R | Seee bRt 0 et | e s
T1 NAIC 4t | 1Rkt | eeee Rk Rt n e | et R e bRttt | et | et bR | Seeet et 0 et | e s
12, INAIC Bt bbbttt seee | £t tee bR e | H41ee bR LR R R bR ehe | £ebeeeb bbb b bR bbb | Seeb s | ettt | Hreeb e OO OO
13 INAIC Bttt ss st st eee | £eEE Lottt | HE et enEenE e nEeeEeeE R R eeneen e | fhbeeeE et etk et bRk ks | sedbeees ettt bbb | ettt | ettt 0 e | e
14, Total Preferred SOCK...........ccouriuriiiiciciciiicricsesccisisnins | 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0 [ 0
15.  Total Bonds and Preferred SOCK..........uuiriiiirnminsninrsssessssesenssens | cosressssssensssssseenes 260,397,119 | oo 8,849,141 | i 9,204,932 | oo 48,516 | .ovvvviieirricrinens 260,397,119 | oo 260,089,844 | ......ocooniriiirininiinir s O ISR 261,797,345

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; NAIC3$...34,000; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement for June 30, 2020 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE COMPANY

Short-Term Investments

SCHEDULE DA - PART 1

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oomrrirrierirernirienes | s 34,000 |............. 0,3, SR [ 34,000 | oo AT6 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........cuoverieiereieiecireieieeissisess et ssessess s esssssssessestes | stssessssessassssssessasssessessassessessens 34,000 [ oo
2. Cost of short-term INVESIMENS ACAUITEM..........ccviviiiiieiice ettt ss s aens | stebessssesasstesesssessssssebsssebesessssesssnsesanse | sessesessssessssssesssssesessesessssnsesnes 34,000
3. ACCTUAD OF GISCOUNL.......oo ettt | £4 sttt bbbt | Sebeeebee e bbbttt
4. Unrealized valuation INCIEASE (ECIBASE)........ccvvvuiverieieieesetictese ettt s e se st s s sttt es e ssssssssasssssessns | aesessessesssessssassasssssesses st astes et nsensesansss | evsessssassesesssessesasssnssssesses st astes et s sanes
5. Total gain (I0SS) ON QISPOSAIS.........co.eviviiiieiiciiiesie ettt ettt bbbt s bbb s s bbb st ess | 4enbessebsssssesae s s ssbes b et e b st esse s s bsesensessens | Shessebstessesassns s s e s s s st st e bbb en s s e bt es
6. Deduct consideration reCEIVEA ON QISPOSAS..........cucuiviiiieiiriieiiietsicie ettt a s st a s se bbb esese s s sbebssseses | s2essssesassstesessssesssssse b ssebes s sesessssebessntess | nebebsssesessssesssassesessesesas e s b sas b et s eaesanas
7. Deduct amOrtiZation Of PIEMIUM.........c.ceuiiiieiieieicteis ettt bbbt s st s bbb s s bseses | 4nsessesssbssesse s s et s b et e b s b en s s s bsesensensens | Shebsetstessesssssnsessesses s b st e s e bt en s sse s ses
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..vueririeririreiierisiesissieeseesssssses st sssssssssesseses | ressessessassssssessasssessessassssssessessssssessassns | sessesssssssssessasssnssessasssnssessessnssessessnssnes
9. Deduct current year's other-than-temporary impairmeENt FECOGNIZEM. ..........cvuveuiuriieiieiiieiesie ettt beees | estessesssssssesses e sstessessessssessessessssnsassess | sressmtassessesssssnssssessessntantessessbensansessnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccvvrrirrrminrirrirensinsisessesnnies | seessssessnssessessssssssssssessssssessesens 34,000 | oo 34,000
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......euruereiruiesiessessissssssssssessasessssssssnssssssssensssssssssssanssns | sessssssssssssssessasssnsssssssssssssssaneas 34,000 | .o 34,000

QsI03




statement for June 30, 2020 ofthe. MIOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for June 30, 2020 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

1
Year To Date
............................................ 11,136,262
............................................ 94,628,052
........................................................ 485
............................................................ 0

.............................................. 3,904,134

.......................................... 140,801,489

............................................ 93,191,314 | ... 133,569,971
............................................ 12,573,485 | ..o 11,136,262
............................................ 11,136,262

QsI08




statement for June 30, 2020 ofthe. MIOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement for June 30, 2020 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Penn
sylva
Aberdeen Institutional Commingled Funds, LLC.... Philadelphia............cccccornireiniiiiinns nia | Aberdeen Asset Management INC...........ccccouvvererinnnanes 0812412017 ... | oo | e | e 124,407 | ..o 0.840
Dela
Crescent Senior Secured Floating Rate Fund DOVET ..o ware | Crescent Capital Group LP........cccovvvnrnenrininreeiseeseniens 05/01/2007.... 98,544 | .o s | e 4.950
Dela
HarbourVest Partners VI Mezzaning LP..............cccooveveeeieiveceeeeceeeeee e WIlMINGtoN.......ccevvriieerieisics Ware [HarboUIVESE..........ccooveviceeicececeeee e 03/29/2007.... 37,500 | oo | e 75,000 | ........... 0.090
Dela
HarbourVest Partners IX-Buyout Fund LP WilMington........coceeerieeerrieceienns Ware [HarboUIVES..........cooueviieece e 12/21/2011.... 75,000 | oo | e 442,500 | ........... 0.210
Dela
HarbourVest Partners IX-Credit Opportunities Fund LP............ccccoieirininiisinennees Wilmington. .......coveevincierisceinns Ware | HarboUNVESE. ... 12/21/2011.... 25,000 [ .o | e 75,000 | ........... 0.130
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - UNaffiliated. ..o it nes (] P 360,451 | oo (U I 592,500 |....... XXX
4899999. Subtotal - Unaffiliated 0 {360,451 | i | iiinii..592,500 | ... XXX
5099999. Totals 0 [ oo 360,451 | i | iii..592,500 | ... XXX.......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
lllino
Adams Street 2012 Global Fund LP...........cccccccvivninnee Chicago.......oevvvrierernnines is | Adams Street Partners...........ccccoocvevnnnnee 02/15/2012 |04/28/2020 | ....... 3,574,033 | oo [ v | e (V1 OO (PSRN 253,326 | ........ 253,326 [ ..o | e | e 0 [ v 35,777
Dela
HIPEP V 2007 European Buyout Companion Fund LP | Wilmington............cc.cc...... ware | HarbourVest...........cccooeeeeceeincniennns 05/02/2007 | 06/10/2020 | ............ 62,197 | oo | e [ e (01 TN (SRR ((G115) ) IP— (G150 I— 1,459 | oo | e 1,459 | .......... 12,539
Dela
HarbourVest Partners VIl Buyout Fund LP.................. Wilmington.........cccoovvenene ware| HarbourVest............cccocveviccverecceinns 03/29/2007 {06/29/2020 | .......... 622,359 | ..coieieieeieiees [ e [ e 0 29,783 | ......... 29,783 | oo | e | e (1 I 1,780
Dela
HarbourVest Partners VIII Venture Capital Fund LP.... | Wilmington...........ccococe.. ware | HarbourVest...........ccoevrineneineninnnns 03/29/2007 | 06/29/2020 | .......... 250,641 | oo [ e [ e 0 23,985 | .......... 23,985 | .o [ e | s (1] [ 20,400
Dela
HarbourVest Partners IX-Buyout Fund LP................... Wilmington........cccovevveene ware | HarbourVest...........ccovevvinincrncninnnns 12/21/2011 | 06/05/2020 | ....... 2,309,202 | ...ovvirivieirenns [ e [ e 0 [ oo [ v 7107 | e TTTAT | e v | e, 0 [ e 184,076
Dela
HarbourVest Partners IX-Venture Fund LP.................. Wilmington.........cccvevvnnnee ware| HarbourVest.............ccocveveccverecieninnns 12/21/2011 | 06/05/2020 | ....... 1,765,343 | oo [ [ e 0 52,210 | .o 52,210 | ovoveeeeeeeeeens | oo | e 0 s 162,681
Mas
sach
usett
Park Street Capital Private Equity Fund VIII................. BoSton......c.ocuvcevieiiirinnne s Park Street Capital...........ccooverevriereniennes 05/04/2007 | 06/23/2020 | .......... 409,939 | oo | e | s 0 28,500 | .......... 28,500 | ..oveverievrreirereees | v | s (1] [ 37,648
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Statement for June 30, 2020 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated... reeeeeererereenes | e 8,993,714 | ..o (V] [P {0 [ 0 0 0 [V 464,935 | ........ 464,935 | ........... 1,459 | .o ([ P 1,459 | ... 454,901
All Other Low Income Housing Tax Credit - Unaffiliated
3.05233503 Units LTD Partnership WNC Institutional Calif | 3.05233503 Units LTD Partnership WNC
Tax Credit Fund XXI INVING.. oo ornia| Institutional Tax Credit Fund XXI 03/28/2006 | 06/30/2020 | .......... 366,216 | ..o | | 0 | [ e [ | (31,411) | oo (BLA) [
4399999. Total - All Other Low Income Housing Tax Credit - Unaffiliated..........c.cooovriiiiinniinscecscnins OO SO PP RTUOPURPO TSR 366,216 0 0 (O SO | 1) [PSUSOR | I IFSYSTORROON o ) [RSN (31,411)] .........(31,411)
4899999, SUDOLAL = UNAFAIIBIEA. ...tttk 8RR 401 o488 eEE o8 EE£EEEEE L8kttt | fnnens 9,359,930 | ... 0. .0 ... 0 0 0].....464935 | ......464,935 | ........1459 | ... (31,411) [ ........(29,952) | ...
5099999, TOAIS.........rerreressieieseiseiseee et es stk E 8RRk SeREeLE LR LR | enens 9,359,930 | oo, ()] (O] 0 0 0 0].....464935 | .....464,935 | .......1,459 | ... (31,411) | v (29,952)
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Statement for June 30, 2020 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

1 2 3 4 5

CUSIP Identification Description Foreign Date Acquired Name of Vendor

6

Number of Shares of Stock

Actual Cost

Par Value

Paid for Accrued Interest and Dividends

10

NAIC Designation and
Administrative Symbol

Bonds - U.S. Political Subdivisions of States

016730 DB 6 | ALLAN HANCOCK CALIF JT CMNTY COLLEGE DIS........coccovrmrirernnreirerieisernrieninns .. | 05/06/2020........ PERSHING DIV OF DLJ SEC LNDING 202,180 250,000 |...... 1FE
549108 WE 4 |LUBBOCK COOPER TEX INDPT SCH DIST.... .. | 06/25/2020. RAYMOND JAMES & ASSOCIATES........c.coverereierneieieiseiseeesiseeesesesseserenes 250,000 .250,000 791 |1FE
59333F  XQ 8 [ MIAMI-DADE CNTY FLA. ..ottt .| 05/12/2020........ CITIGROUP GLOBAL MARKETS INC 285,415 250,000 |...... 1FE
98816P  EF 5 | YSLETA TEXINDPT SCH DIST....cooiiiiiiiiiiniiniiiiisiissisnisnssissnisssssnsssesensssssssenssnnssesas | onsereseneenes 06/24/2020........ PERSHING DIV OF DLJ SEC LNDING 250,000 | .o 250,000 |...... 1FE
2499999. Total - Bonds - U.S. Political Subdivisions of States. 987,595 ..1,000,000
Bonds - U.S. Special R e and Special A
091096 NR 4 |BIRMINGHAM ALA WTRWKS BRD WTR REV.......cccovumirrieririrnineirersrseeresiseseneienens .. | 06/25/2020........ WELLS FARGO BANK, N.A./SIG 264,613 250,000 [ oo 4417 | 1FE e
172311 QE 5 | CINCINNATI OHIO WTR SYS REV..... .| 06/18/2020........ MORGAN STANLEY CO 250,000 250,000 |...... 1FE
382900 FB 9 | GOODYEAR ARIZ WTR & SWR REV.......oiiiiiiiiiiniieissieierssisesesissesssssssenns | coeresesisnnes 05/07/2020........ Stifel NiCOlaus & CO.........cvuriveiniireinirreeenisieseesinsines 273,933 | oo 250,000 |...... 1FE
44244C D2 0 |HOUSTON TEX UTIL SYSREV........... .. | 06/12/2020........ WELLS FARGO BANK, N.A./SIG 250,000 250,000 |...... 1FE
658207  ZV 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP........cooveverriririinieerinniiens .| 05/07/2020........ RBC CAPITAL MARKETS 250,000 250,000 |...... 1FE
73474T AT 7 |PORT MORROW ORE TRANSMISSION FACS REV........cccocvmiirirnrnrirerneieenerererens | e 06/18/2020........ CITIGROUP GLOBAL MARKETS INC TA8,750 | oo 750,000 |...... 1FE
762232 BW 5 |RHODE ISLAND ST COMM CORP REV .. | 05/06/2020........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccvviirriiieieireieiisnis 304,328 250,000 |...... 1FE
882830 AP 7 | TEXAS TRANSN COMMN......coviiiuiiiiriiiniiiiresisrsissee s .| 06/18/2020........ CITIGROUP GLOBAL MARKETS INC 250,000 250,000 |...... 1FE
923078 DK 2 | VENTURA CNTY CALIF PUB FING AUTH LEASE R......coiviiirniniieissinsnnnicis s | coseeeninsnanes 06/16/2020........ FTN FINANCIAL 251,638 | ..o 250,000 [ oo 158 |1FE
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... ...iuuirririerseresieiersssesesessases  eeessassssesesssssssssasssessasssessessaesseesassseesees 08 eEseeE 1081 o08 8081 eE8 1080840818108 eE 0880818 E a8ttt n st en bt anbanisa 2,843,260 | .oooiiicaa 2,750,000 [ ..o 4,574 |............ XXX oo
Bonds - Industrial and Mi:
05565E  BK 0 [ BMW US CAPITAL LLC.....ovviiriiiirieieisieienisisisessessssss e ssssissssessssssnsnss. | osseesassnenes 04/06/2020........ BANC OF AMERICA/FIXED INCOME......... TAB,T18 | oo 750,000 {...... 1FE
254700  BJ 7 |DISCOVERY COMMUNICATIONS LLC .. | 05/07/2020........ Citigroup (SSB)........ 250,000 250,000 |...... 2FE.
26875P AU 5 |EOG RESOURCES INC . | 04/08/2020........ Citigroup (SSB)........ 249,900 250,000 |...... 1FE
31428X  BY 1 [FEDEX CORP......ccoiiiirieiieriieiei it sss st ssssssesensensesisnes | seeessiesinenes 04/03/2020........ JP MORGAN SECURITIES LLC........cvurrierinerierierinriieiis 498,620 | ..o 500,000 {...... 2FE.
35137L  AG 0 |FOX CORP, .. | 04/03/2020........ GOLDMAN 250,000 250,000 [ .oocvoreererieiereeennine 1,903 | 2FE....coiiirrine
43285H AA 6 |HGVT 20A A-ABS . | 06/02/2020........ BANC OF AMERICA/FIXED INCOME......... 249,984 250,000 |...... 1FE
531229 12 8 |LIBERTY MEDIARTS......cccccovvueee 05/28/2020........ CORPORATE ACTION......coiteiieireriesitisesiersesesierssssseesissssesesssesesssesssessssssess. | soessstesessesssssesssesssssssssesssssssssessessnssns | resssessnssosssesssseesessssssessesssessenssessesins | toetssessesssssesseessessesssessessssesensessenes 29 |...... 2z
579780 AQ 0 |MCCORMICK & COMPANY INC... .. | 04/13/2020........ BANC OF AMERICA/FIXED INCOME......... 249,145 250,000
631005 BJ 3 |NARRAGANSETT ELECTRIC CO. . | 04/07/2020........ Citigroup (SSB)........ 750,000 750,000
65473P  AJ 4 [NISOURCE INC......ccoiiiiiiriiiniiiierineeei et enisnans | eeseessanenenes 04/07/2020........ JP MORGAN SECURITIES LLC......coovvirerirricrrirereineererinnis 249,078 | ..o 250,000
872590 11 2 | T MOBILE US SUBSRTS........cccovvuneve .. | 06/24/2020........ CORPORATE ACTION. ....ctuiuirrirrisieisesssssssesisesssssssesessssssssessse s sssessssssss. | sossssssesssessssssssessessasssesssssssssesssessassns | 1esssessessssssesssssssesssessasssessesssssessessans | oesssssessossssssnsssssessasssessessnssenses 452
89175V AA 1 | TPMT 182 A1 - RMBS .. | 05/06/2020........ MORGAN STANLEY CO 181,645 | oo 177,377
89176E  AA 8 | TPMT 2018-1 A1 - RMBS .. | 05/14/2020........ GOLDMAN 329,446 322,246
89237  AA 4 |TALNT 201 A- ABS .. | 06/01/2020. Citigroup (SSB). 499,971 .500,000
91533B  AB 6 |[UPJOHNINC..... .| 06/17/2020........ GOLDMAN 249,450 250,000
95002Q  AE 0 | WFMBS 202 A5 - CMO/RMBS.......cooiiiririiiiersniisisssnsesersssssesensssssssessssssssssssssssssssens | sosssssnsonsanes 06/12/2020........ WELLS FARGO SECURITIES LLC 262,330 | oo 250,000
3899999. Total - Bonds - Industrial and Miscellaneous. 5,018,286 | ..o 5,000,103
8399997. Total - Bonds - Part 3....... 8,849,141 | oo 8,750,103
8399999, TOAI - BONMMAS. .......veeiiesieiisieeie ettt E Rtk E e fe o8 8 oeE e s o0 R E e h e E e R R R R E LR f Rt eninere 8,849,141 | i 8,750,103
Preferred Stocks - Industrial and Miscell (Unaffiliated) Perpetual Preferred
95082P 30 3 |WESCO INTERL 1000 DS RP 1 SRS A PRF.....ciiiiiiiiiriniisirsssssrsssssesesssssssssenssssenes | ................ | 06/22/2020........ CORPORATE ACTION.....ccoviieirinrisinninnines 25.424 683 | | s 4FE
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred........... 683 XXX 0
8999997. Total - Preferred Stocks - Part 3..........ccciiiiiiiiiiiiiise i 683 XXX 0
8999999, TOHAI - PrefErTEd SEOCKS. ... vtttk 8 ek e eh8 o0 s e E e E e h 80 E S8 f 0880 E £ f R R Rt enianere 683 XXX 0
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
00215F 10 7 [ATN INTERNATIONAL ORD......couvimiriieriiireiiiisisssssssissssessssssssessessssssesssssssssessens | sosssesassenes 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 15.000 965 XX |
00287Y 10 9 [ABBVIE ORD.....ooiiiiieiiieieieiersieie et nesssssssens. | eesssssenenenes 05/08/2020........ CORPORATE ACTION......couiiuiirireriiintirerisisesesiserssssseessssisseesssssssssesssenssssenene | enes 384.504 32,283 XX |
00507V 10 9 |ACTIVISION BLIZZARD ORD......... .. | 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......ccootvierrierieieierissieensiseissnssssesssssenes | ones 405.000 27,021 xXx ]
00790R 10 4 | ADVANCED DRAINAGE SYSTEMS ORD........ .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 55.000 1,967 XX ]
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Statement for June 30, 2020 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
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02156K 10 3 [ALTICE USACLAORD.... . | 04/17/2020. CITIGROUP GLOBAL MARKETS INC......coovuieiriirrnieierinsireeesisseessessessenenenes | ever 410.000 10,706 XX e
03966V 10 7 |ARCONIC ORD . | 04/01/2020........ ITG INC oo | erenes 133.999 2,679 XXX e
039697 10 7 |ARDELYX ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 85.000 590 XX e
03969F 10 9 |ARCUS BIOSCIENCES ORD............ .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 45.000 1,266 XXX
03990B 10 1 |ARES MANAGEMENT CL A ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC........cooerurriiiriniinsinniecsscississsssnisnens | soies 100.000 3,298 XX e
04335A 10 5 [ARVINAS ORD......cccoommrimriiriinniiniiens .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 30.000 1,526 XX e
05338G 10 6 [ AVALARA ORD.....ouuiiriiiiiiieieissie sttt sssssssenss | essssssossnenes 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 65.000 5,447 XXX e
05352A 10 0 [AVANTOR ORD.......coomiiiiiniiniinniiciscisississ st sasssssssssns .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC........ccooevuiriiriniiniieniecsssississsssssisnnns | soves 430.000 5,925 XX e
079823 10 0 |BELLRING BRANDS CL AORD...... .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 50.000 779 XX e
084670 70 2 |BERKSHIRE HATHWAY CL B ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC........ovirimriiireieierinniseieissiessesssissnssnnes | evenes 200.000 37,983 XX e
08862E 10 9 |BEYOND MEAT ORD........cccovmvvvmriarinnas .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 65.000 4,919 XX e
097023 10 5 |BOEING ORD........oomiiiriiiriiiseiisesissiesssissssssssssssssssssssssssssssssssssssssssnns | connesesnssenns 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 80.000 12,038 XX e
10806X 10 2 |BRIDGEBIO PHARMA ORD.......ccccomiiiiiriiniinisiissisisscssssssssssssssssssssssssnssens .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC........ccoooeriiriirininiienisesssississssssiinnns | soves 105.000 2,815 XX e
13089P 10 1 |CALITHERA BIOSCIENCES ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 80.000 511 XXX e
14448C 10 4 |CARRIER GLOBAL ORD . | 04/03/2020........ CORPORATE ACTION........oiimiiriiniinninisscsnisssisssssisssssssssssssssssnsssnans | snvenes 846.000 9,107 XX e
150837 60 7 |CEL SCI ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 45.000 526 XX e
15912K 10 0 | CHANGE HEALTHCARE ORD .| 04/17/2020 CITIGROUP GLOBAL MARKETS INC.......couureririmririiieriereenienissisessessienes | evveees 305.000 3,136 XX e
16383L 10 6 |CHEMOCENTRYX ORD . | 04/17/2020........ | CITIGROUP GLOBAL MARKETS INC 55.000 2,648 XXX

17275R 10 2 |CISCO SYSTEMS ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......ccooririininiiieiieniesienisssisesinsiieenes | evvees 815.000 34,240 XXX e
209034 10 7 |CONSOLIDATED COMMUNICATIONS HLDG ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 95.000 544 XX e
21833P 10 3 | CORBUS PHARMACEUTICALS HOLDINGS ORD.......ccccoevuumiiriiniianns .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 90.000 537 XX e
22978P 10 6 |CUE BIOPHARMA ORD .| 04/17/2020 CITIGROUP GLOBAL MARKETS INC 30.000 585 XX e
23332B 10 6 |DSP GROUP ORD . | 04/17/2020........ | CITIGROUP GLOBAL MARKETS INC 30.000 477 XXX

256163 10 6 |DOCUSIGN ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......coovurirriiiniriernsieeesssseessesssessnssnses | ovenes 165.000 16,756 XXX e
26875P 10 1 |EOG RESOURCES ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.......c.ovieirierreiiierinnireeeriseeessesseesenisenes | everes 370.000 15,070 XX e
29415F 10 4 |ENVISTAHOLDINGS ORD... .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC........cooeiiiiiniinniiciissieiiesissisiissiisnes | evis 195.000 3,368 XX e
30048L 10 4 |EVOFEM BIOSCIENCES ORD.......... .| 05/14/2020 EXCHANGE OFFER.........ooiriiiniiinriisneisnsssesneineiis 16.229 80 XX e
30303M 10 2 |FACEBOOKCLAORD..... . .| 04/17/2020........ | CITIGROUP GLOBAL MARKETS INC.......eoniuierrirernrieierineieeinnieeseninssensnnies | eevees 115.000 20,399 XXX

31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......coouriiiirinniierinneienienissisessnsiienes | evveees 315.000 39,757 XXX e
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD .| 06/09/2020........ ITGINC....ccoovvvnirins 43.486 1,511 XX e
36467 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD . | 06/05/2020........ CORPORATE ACTION......iiiiriiiiiniiiisiiesissiiniissiissiesiesassssssisssssesssnens | osiosssansiscssesssnseeas 3.000 115 XX e
372309 10 4 | GENMARK DIAGNOSTICS ORD..........ccovuiriiiirriineiinniisssiessiesesisesssssessssesnens .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 75.000 575 XX e
37954A 20 4 |GLOBAL MEDICAL REIT ORD........ .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 55.000 614 XX e
40412C 10 1 |HCA HEALTHCARE ORD.......ccoviiiiiiniriierissisesesissssesssisessssssssessssisssesssssssssssessns | osssssesssenes 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......covvurirmriiinereieinniesessssesessesssessnsnnes | ovene 190.000 21,647 XXX e
443201 10 8 |HOWMET AEROSPACE ORD Wl......couiiiiiiiriiecisiisississssssssssssissssssesnens . | 04/01/2020........ ITGINC ..o nsnnns | enieas 535.996 8,793 XX e
457730 10 9 |INSPIRE MEDICAL SYSTEMS ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 20.000 1,532 XXX e
45773H 20 1 |INOVIO PHARMACEUTICALS ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC........coovvviriiiciniiniieniecsscississsissisnens | avvees 130.000 1,075 XX e
45782B 10 4 |INSEEGO ORD . .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 65.000 754 XXX e
46131B 10 0 |INVESCO MORTGAGE CAPITAL REIT ORD.......cccrviriirirneiereiseierssissesessssssssssinens | osessesinsnenns 06/09/2020........ CORPORATE ACTION.....ccovvrririrerrririrninnns 12.000 55 XXX e
516544 10 3 |LANTHEUS HOLDINGS ORD.... .| 06/19/2020........ GOLDMAN........cooviiinriiniinissseceas 34.100 679 XX e
525558 20 1 |LEMAITRE VASCULAR ORD.... .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 25.000 721 XXX e
531229 60 7 |LIBRTY MEDIA LRTY SIRIUSXM SRS C ORD .| 06/17/2020........ NOt AVAIIEDIE. .......coooveeeveeeee et ssenen 29.000 739 XX e
53261M 10 4 |LIMELIGHT NETWORKS ORD.........cccccouerrin .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.......ccooeviiiiiiniiieiisnieiississiesisssiisnes | evis 160.000 1,020 XX e
539183 10 3 |LIVONGO HEALTH ORD... .| 04/17/2020 CITIGROUP GLOBAL MARKETS INC 70.000 2,637 XXX e
55087P 10 4 [LYFTCLAORD.... . | 04/17/2020........ | CITIGROUP GLOBAL MARKETS INC 265.000 7,596 XXX

554382 10 1 |MACERICH REIT ORD.. .| 05/12/2020 CORPORATE ACTION......couivuiriireiierieiresissisisesiessssseiensssssssessssssssssssenssssssns | coessessssssssesessnsens 8.000 58 XXX e
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55825T 10 3 | MADISON SQUARE GARDEN SPORT CL A ORD..... .| 04/17/2020 ITGINC.. 20.000 4,030 XXX |
558267 10 2 | MADISON SQUARE GARDEN ENTER CL A ORD .| 04/17/2020........ ITGINC... 20.000 1,585 XXX |
573075 10 8 | MARTEN TRANSPORT ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 55.000 1,211 XX ]
59045L 10 6 | MERSANA THERAPEUTICS ORD.... .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 50.000 455 XXX |
637215 10 4 |NATIONAL PRESTO INDUSTRIES ORD................ .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 10.000 872 XXX |
64051T 10 0 [NEOPHOTONICS ORD.. .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 55.000 467 XX ]
651639 10 6 [ NEWMONT ORD....oooviuiiiiriireiinisisnsieissseessssssesessss s sssssssssesssssssessssssssssssens. | sosssssossseses 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......ccovvvierrieriereieisssiseeressssessnsssenssssenes | ones 285.000 16,744 XXX |
65339F 10 1 |NEXTERA ENERGY ORD. .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.......cceuiereieireeireerereeeinsseeeeeesesseseesensnsens | oeees 190.000 45,937 XXX |
670002 40 1 |NOVAVAX ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 40.000 768 XX |
67059N 10 8 |NUTANIXCL A ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.......cceviirirerreeirinseeieineieeeeeesesseseesennneens | oeees 105.000 1,768 XXX |
67066G 10 4 [NVIDIA ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 40.000 11,547 XXX |
68902V 10 7 | OTIS WORLDWIDE ORD.........coeriiiermmimrianiireriissisesissisnssssesssessessssesssssssssesssesssens | sossssessenes 04/03/2020........ CORPORATE ACTION.....civimiirrirtiinirienirieriesiesesssissssiesiesssesesssssssssssssesens | conns 423.000 13,891 XX |
697435 10 5 |PALO ALTO NETWORKS ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 60.000 11,661 XX ]
69753M 10 5 |PALOMAR HOLDINGS ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 20.000 1,137 XXX |
71944F 10 6 | PHREESIA ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 35.000 792 XXX |
742571 10 8 | PRINCIPIA BIOPHARMA ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 20.000 1,329 XXX |
742718 10 9 |PROCTER & GAMBLE ORD . | 04/17/2020. CITIGROUP GLOBAL MARKETS INC......ccvvuuerirriiiriirinriieriesisessenisssesesennnes | covne 405.000 49,901 XX |
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD. . | 04/03/2020........ | ITG INC... 1,667.850 77,704 XXX |
76243J 10 5 |RHYTHM PHARMACEUTICALS ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 35.000 641 XXX |
82489T 10 4 | SHOCKWAVE MEDICAL ORD.. .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 30.000 1,125 XX ]
840441 10 9 |SOUTH STATE ORD . | 06/08/2020........ ITGINC..ooovvvicire 36.012 3,287 XXX |
87184Q 10 7 | SYROS PHARMACEUTICALS ORD . | 04/17/2020. CITIGROUP GLOBAL MARKETS INC 45,000 394 XX |
872590 10 4 | T MOBILE US ORD .| 04/01/2020........ | ITG INC... 82.048 4,992 XXX |
87874R 10 0 | TECHTARGET ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 30.000 662 XXX |
88337F 10 5 |ODP CORP. . | 06/30/2020........ ITGINC...ovvvvrieiree 68.000 1,965 XX |
90041T 10 8 | TURNING POINT THERAPEUTICS ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 35.000 1,730 XX |
90184D 10 0 | TWIST BIOSCIENCE ORD . | 04/17/2020. CITIGROUP GLOBAL MARKETS INC 35.000 1,004 XX |
903537 10 0 [UBER TECHNOLOGIES ORD........ccootuiiirrmriniireriiieessrieiseniessessssiessssessesenens .| 04/17/2020........ | CITIGROUP GLOBAL MARKETS INC 1,280.000 35,605 XXX |
909907 10 7 |UNITED BANKSHARES ORD..........cc.cccn.. .| 05/01/2020........ GOLDMAN......cccovvrirerierisiesssssieniesenssenes 33.900 1,052 XXX |
928563 40 2 | VMWARE CL A ORD......coiiiiiiiiiiiiereiseiese st nes .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 85.000 11,436 XXX |
931427 10 8 | WALGREEN BOOTS ALLIANCE ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.....ccovvierrierieieieiissieensiseessssesesssssenes | ones 435.000 19,228 XX |
95082P 10 5 |WESCO INTL ORD .| 06/22/2020........ CORPORATE ACTION......ouiiirrirrirtiimiiesiiesiesissesssiasssiessesssesssssssssssessensns | nevessssssssensssessnenes 9.588 372 XXX |
98421B 10 0 |XPERIHOLDING ORD.. .| 06/01/2020........ ITGINC...ovvvvcrrire 63.700 1,627 XXX |
984241 10 9 | Y MABS THERAPEUTICS ORD......ccvtiririiiririieiniisierisissresssisssssssesssssessesssssssnses | sosssesessnenes 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 30.000 939 XXX |
98585X 10 4 | YETIHOLDINGS ORD... 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 75.000 1,810 XXX |
G06242 10 4 | ATLASSIAN CL AORD.. 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 55.000 8,355 XXX |
G6359F 13 7 |NABORS INDUSTRIES ORD.......coovuiiiieiiieiieieisiisiessesesssssessessssesesssssssenesenes C.... 04/23/2020........ ITG INC .o nsensnnes | esteessssssiesiesienene 8.000 2,587 XXX |
N14506 10 4 [ELASTIC ORD......ccocvovrnrirnrrnnnns C.... 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 70.000 4,229 XXX e
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDIICIY TTAOEM. .........iuiii oottt beniia 694,998 XXX

9799997. Total - Common Stocks - Part 3 694,998 XXX

9799999. Total - Common Stocks 694,998 XXX

9899999. Total - Preferred and Common Stocks 695,681 XXX

9999999. Total - Bonds, Preferred and Common Stocks.... 9,544,821 XXX
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Bonds - U.S. Government
36179T 4P 7 |G2MAS5330 - RMBS........ooeovveireiciicris .. | 06/01/2020. | Paydown JESTSRUTIN RO 112,188 | ..cooone. 112,188 | oo 115,011 | e 114,746 | ..o . (2,558) (P25151: ) IR ISV 112,188 07/20/2048. | 1....coovvrvnnes
36179T 7L 3 | G2 MAS5399 - RMBS.... .. | 06/01/2020. | Paydown . 261,432 261,432 272 | | (9,681) (9,681) 08/20/2048.
36179T 25 7 |G2MAS5264 - RMBS.... ...| . | 06/01/2020. | Paydown [ESTTRTUIN RO 363,583 | .......... 363,583 | ......... 372,002 | .o | e (8,509) (8,509) . 06/20/2048.
36290S RR 4 |GN 616196 - RMBS..........cccovvvvvcriririrnns .. | 06/01/2020. | Paydown revrenessesenns | s 10,139 | cocccveeeee 10,139 | oo 10,570 ) (189) | cvvveererreries | i 10,139 01/15/2024.
36296S E3 5 |GN 699554 - RVMBS. .. | 06/01/2020. | Paydown . 2,439 | s 2,439 | 2,413 27 2,439 11/15/2038.
36297A AT 0 |GN 705718 - RMBS. .. | 06/01/2020. | Paydown . 240 240 249 (11) 240 01/15/2039.
38373A D9 4 | GNR 2009-069 PV - CMO/RMBS .. | 06/01/2020. | Paydown . 1,101 | e 1,01 | oo 1,114 (13) 1,101 08/20/2039.
38376G M8 0 |GNR2011-058 C - CMBS .. | .. | 06/01/2020. | Paydown . 33,001 33,001 31,570 1,395 [ oo | eeverrersni 33,001 08/16/2051.
38377L AQ 1 |GNR2010-116 HB - CMO/RMBS............... .. | 06/01/2020. | Paydown . 6,813 | .o 6,813 | oo 7,235 (354) 6,813 09/20/2040. | 1....coovvvvnne
912828 K3 3 |UNITED STATES TREASURY.........ccconveen. .. | 04/15/2020. | Maturity @ 100.00.........ccocevvenneens s | s 518410 | ......... 518410 | ........ 480,253 04/15/2020. | 1...ccoovvvvnne
0599999. Total - BONdS = U.S. GOVEIMMENE......vuiieiiriieisseiisissseis s sssisssies | eetsssesseessens st sttt | cnnins 1,309,347 | ...... 1,309,347 | ....... 1,292,992 XXX XXX
Bonds - U.S. Political Subdivisions of States
662523 WY 1 |NORTH SLOPE BORO ALASKA........ccooceue | . ‘ 06/30/2020. | Maturity @ 100.00......ccovurrmnerneirnne [eonmrnnrineissninninns | ovnens 1,600,000 | ....... 1,600,000 | ....... 1,600,000 | ..cocoeeee 1,600,000 [ ..o | e [0 N [P 1,600,000 06/30/2020. | 1FE............
2499999. Total - Bonds - U.S. Political Subdivisions of States.........c.ccciiiiis i essiessisnns | aniians 1,600,000 | ....... 1,600,000 | ....... 1,600,000 | ..ccooonene 1,600,000 | ..oooovrrinnnans [ P 0 | v [0 0 [ [ I 1,600,000 XXX XXX
Bonds - U.S. Special Revenue and Special A t
312988 KQ 0 |FHB70303-RMBS........ccoovvvrreerirnrirnenns .. | 06/01/2020. | Paydown . 2,047 | v, 2,047 | v, 2,062 | oo 2,051 | oo [ e (4) 4) 2,047 02/01/2034. | 1..ccvvvrinnes
3131WQ 5C 7 |FHZJ0843- .. | 06/01/2020. | Paydown . 21,944 12/01/2040.
3131X4 LP 8 |FHZK1234 - .. | 06/01/2020. | Paydown . 1,992 06/01/2023.
3131X4 X9 1 |FHZK1604 - .. | 06/01/2020. | Paydown . 4,390 06/01/2024.
3131X5 D5 8 |FHZK1924 - .. | 06/01/2020. | Paydown . 5,025 10/01/2024.
3131XJ 5G 3 |FH ZL3547 - .. | 06/01/2020. | Paydown JSOTURTRTRI N 15,746 08/01/2042.
3131XJ RS 3 |FHZL3197 - .. | 06/01/2020. | Paydown 06/01/2042.
3131XJ S5 2 |FHZL3240- .. | 06/01/2020. | Paydown 06/01/2042.
3131XK  3C 1 |FHZL4395- .. | 06/01/2020. | Paydown 11/01/2042.
3131XM FM 2 |FHZL5572- .. | 06/01/2020. | Paydown 04/01/2043.
3131XN  6S 7 |FHZL7181- .. | 06/01/2020. | Paydown 10/01/2043.
3131XQ 5B 8 |FHZL8942- .. | 06/01/2020. | Paydown 01/01/2045.
3131XQ 52 5 |FHZL8964 - .. | 06/01/2020. | Paydown 01/01/2045.
3131XQ KC 9 |FHZL8391- .. | 06/01/2020. | Paydown 08/01/2044.
3131XR BB 9 |FHZL9034 - .. | 06/01/2020. | Paydown 02/01/2045.
3131XT PV 6 |FHZM0436 - .. | 06/01/2020. | Paydown 11/01/2045.
3131XT VP 2 |FHZMO0622 - .. | 06/01/2020. | Paydown 12/01/2045.
31329 P2 7 |FHZA1341- .. | 06/01/2020. | Paydown 09/01/2042.
313290 PX 9 |FHZA1338 - .. | 06/01/2020. | Paydown . 08/01/2042.
31329K XW 9 |FH ZA2493 - .. | 06/01/2020. | Paydown . 366,449 02/01/2038.
3132A4  6H 6 |FHZS4472- .. | 06/01/2020. | Paydown . 4,645 02/01/2042.
3132A4 6V 5 |FH ZS4484 - .. | 06/01/2020. | Paydown 05/01/2042.
3132A4 7B 8 |FH ZS4490 - .. | 06/01/2020. | Paydown 07/01/2042.
3132A4 PW 2 |FHZS4037 - .. | 06/01/2020. | Paydown . M 05/01/2044.
3132A5 AY 1 |FHZS4523 - .. | 06/01/2020. | Paydown . 6,397 | ... ...6,430 (22) (22) 6,397 0 07/01/2043.
3132A5 FS 9 |FH ZS4677 - .1 06/01/2020. | Paydown............ccocvevierinriinicnnins | cevverirerinnienniennns | e 141,120 | i, 141,120 | .ooeeee 137,557 | oo 137,439 | | s 3,681 3,681 | oo | e 141,120 | oo | e 0 09/01/2046. | 1.......ccovune
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3132A6 HK 2 |FH ZS5634 - RMBS. .. | 06/01/2020. | Paydown 2,723 58 2,723 06/01/2023.
3132A6 HV 8 |FH ZS5644 - RMBS. ... | .. | 06/01/2020. | Paydown 3,215 70 3,215 07/01/2023.
3132A6 R4 7 |FHZS5907 - RMBS.......ccocomvivirviniirernnins .. | 06/01/2020. | Paydown 2,344 (16 2,344 07/01/2024.
3132A7 UG 4 |FH ZS6883 - RMBS. .. | 06/01/2020. | Paydown 9,341 (344 9,341 12/01/2028.
3132A9 MH 7 |FH ZS8460 - RMBS. we | [ 06/01/2020. | PAYAOWN........couvvriiiiiciienieniins [ o | e 40,227 (142 04/01/2027.
3136AC U5 8 |FNR2013-15 EP - CMO/RMBS................. .. | 06/01/2020. | PaYAOWN.......vouvircrierirrirreiirinens [ everierirneesnsinsines | e 10,315 (289 08/25/2042.
3137AM NN 3 |FHR 4012 JK - CMO/RMBS.... .. | 06/01/2020. | Paydown 38,613 (526 12/15/2040.
3137BC R6 7 |FHR 4374 CE - CMO/RMBS... .. | 06/01/2020. [ PAYAOWN.......ovvrmrirririrerieisirieiens | verseeresessnssersnsneees | overensnes 47191 | ... " (810 12/15/2043.
3138AS 4B 5 |FNAJ1717 - RMBS. .. | 06/01/2020. | PAYAOWN.......oouvercrirrerceririiiinens [ erveriererseessnissines | eerereseens 18,308 | ...cccvennee 18,308 (557 09/01/2041.
3138AX 79 5 |FNAJ6167 - RVMBS. .. | 06/01/2020. | Paydown 28,865 28,865 (845 12/01/2041.
3138EN HJ 1 |FNAL5632 - RMBS .. | 06/01/2020. | Paydown 9,659 | oo 9,659 (524 08/01/2044.
3138WG EZ 3 |FNAS6451- RMBS. .. | 06/01/2020. | Paydown 31,286 | .ooverneen 31,286 (1,143 ....31,286 01/01/2046.
3138WH L3 4 |FN AS7545- RMBS. .. | 06/01/2020. | Paydown 226,230 226,230 (436 226,230 07/01/2046.
3138WH LR 1 |FNAS7535- RMBS. .. | 06/01/2020. | PAYAOWN.......covvvererercerrriserieriens [ eoveenneeissinerienies | eeoneens 182,295 | ...ccooue. 182,295 3,188 07/01/2041.
3138WH RL 8 |FNAS7690 - RMBS. .. | 06/01/2020. | Paydown.........ccorvevurrienicniicciiens [ e | s 128,146 (603 08/01/2046.
3138WJ YB 8 |FN AS8805- RMBS. .. | 06/01/2020. | Paydown 69,206 (2,257, 02/01/2042.
3138WK 3E 3 |FNAS9796 - RMBS. .. | 06/01/2020. | PAYAOWN......c.ooverrircirrrineiseiiiens [ e | ceoneins 114,392 (205 06/01/2047.
3138X3 AY 8 |FN AU3622 - RMBS. .. | 06/01/2020. | Paydown 5,315 (202 07/01/2043.
3138X3 BX 9 |FNAU3653 - RMBS. .. | 06/01/2020. | Paydown 8,106 (334 09/01/2043.
3138Y6 MY 7 |FN AX4874 - RMBS. .. | 06/01/2020. | PaydOwn.........cvvecrieriiiininiiineis [ e | s 19,213 [ 35) ) N IS 19,213 12/01/2044.
3138Y9 S8 2 |FNAX7742-RMBS. .. | 06/01/2020. | Paydown WTT,723 (3,621 11,722 01/01/2045.
3140EC  S9 1 |FN BA7743-RMBS. .. | 06/01/2020. | Paydown ..14,803 333 ....14,803 07/01/2046.
3140EV  4E 4 |FNBC1720 - RMBS.........cccoonmivimiriririnii . | 06/01/2020. | Paydown 26,136 (1,182 01/01/2046.
3140GY GZ 6 |FNBH9215-RMBS. .. | 06/01/2020. | Paydown 235,571 235,571 (6,203 01/01/2048.
3140H1 V2 3 |FNBJ0632 - RMBS. .| 06/01/2020. [ PAYAOWN........cvvvmrirriiereriirsiiniirens | veveevseresiserssneees | vvereriees 74373 | v 74,373 (1,462 03/01/2048.
3140JQ TE 3 [FNBN7748 -RMBS.......ccccconmivmirrririnirs . | 06/01/2020. | Paydown 51,339 51,339 (1,917, 09/01/2049.
3140K3 J2 9 |FNBO7480-RMBS.... .. | 06/01/2020. | Paydown 69,892 ..69,892 (2,162 . 12/01/2049.
3140Q7 L4 7 |FN CA0346 - RMBS .. | 06/01/2020. | PaYOWN......vourirerirrirriririininens [ rverierireeinsinnines | e 41,777 ATTT (2,200 . LANTTT7 09/01/2047.
31400A NN 6 |FNCA3096 - RMBS........c.coourmmrverirneirnnnns . | 06/01/2020. | Paydown 234,205 234,205 | .........245531 | i 245,865 | oo | eereeenn(11,660) | oo [ i (11,660) | ..oveveercrrreens | cererireenne 234,205 02/01/2049.
3140X4 ZN 9 |FN FM1648 - RMBS.... .. | 06/01/2020. | Paydown 39,053 (538 01/01/2033.
31410L UV 2 |FN 890796 - RMBS .. | 06/01/2020. | PaYAOWN. .....oomrircrirrireereeisiinens [ eoveriererseessninsines | eeerereens 17,256 (378 12/01/2045.
314120 L7 3 |FN 935150 - RMBS......ccocoviriiireirriiniins . | 06/01/2020. | Paydown 2,252 (43 04/01/2024.
31414P M2 2 |FN 972077 - RMBS.. .. | 06/01/2020. | Paydown 7,454 (53 02/01/2023.
31415M 4F 9 |FN 984722 - RMBS.. .. | 06/01/2020. | Paydown 1,620 26 06/01/2023.
314167 JUN 0 |FN AA9268 - RMBS .. | 06/01/2020. | Paydown 1,016 6 07/01/2024.
31418A FC 7 |FN MA1062-RMBS.... .. | 06/01/2020. | Paydown 26,320 (80) 05/01/2027.
314188 6J 0 |FNMA2672-RMBS.... .. | 06/01/2020. | Paydown.........cccoveviriiiriicniiiciiens [ e | s 140,082 | .......... 140,082 1,050 07/01/2036.
31418C AF 1 |FNMA2705-RMBS.......c.cccoomvrrrmrrreririnens .. | 06/01/2020. | PaYdOWN........ooovererereerreinirierirens [ eoveenneeinsisenienies | cevveiies 143,260 | .......... 143,260 3,604 08/01/2046.
76221R YR 8 |RHODE ISLAND HSG & MTG FIN CORP.. | .. | 03/04/2020. | Call @ 100.00 0 10/01/2038.
76221R  YS 6 |RHODE ISLAND HSG & MTG FIN CORP.. | .. | 03/04/2020. | Call @ 100.00 0 10/01/2043.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS. .......covvoverrerrerrscnernenns 3,301,850 3,301,850 | .......3,336,197 | ...........3,260,770 | ....ccccccc....0 | i (30,974) [ ..ovnvevnn 0 | (30,974 3,301,850 |..ooorieenn0 |0 [0 | 48,935 XXX

Bonds - Industrial and Miscellaneous




Statement for June 30, 2020 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

2’5030

1 2 3 4 5 6 7 8 9 Change in Book/Adjusted Carrying Value 16 17 20 21 22
12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange Dividends | Contractual | and Admini-
g| Disposal Number of (Amortization) | Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal During Year Date Symbol
28415P  AA 2 |EHGVT 2016-A A - ABS .. | 06/25/2020. | Paydown ....15,094 ...15,094 ..15,094 0 04/25/2028.
28416T AA 3 |EHGVT 2019-AA- ABS .. | 06/25/2020. | Paydown ....40,034 ..40,034 | ...........40,023 1 01/25/2034.
35137L AB 1 |FOXCORP .| 04/03/2020. | CORPORATE ACTION 250,000 250,000 | ......... 250,000 0 01/25/2024.
404280 AK 5 |HSBC HOLDINGS PLC......cccovvereerriirnnes C| 06/01/2020. [ Not Available............cccreveriveneenens | verernerisnrsernerrenes | veves 1,038,030 | ....... 1,000,000 | ....... 1,031,230 (6,045) 04/05/2021.
43284B AA 0 [HGVT 18AA-ABS.....cccoovvirirreriiniiiins .. | 06/25/2020. | Paydown 24,793 24,793 24,792 I TS OO 24,793 | oo 02/25/2032.
43285H 6 |HGVT 20A A - ABS .. | 06/25/2020. | Paydown 6,606 | .............8,606 | .....c........ 6,605 0 6,606 02/25/2039.
582839 AJ 5 |MEAD JOHNSON NUTRITION CO. .. | 04/08/2020. | GOLDMAN........coomrrvrrrerirerirneirans | erverieeerseessseisseinns | oveeens 1,506,705 | ....... 1,500,000 | ....... 1,502,625 | ..o 1,500,871 | oo | s 270) [ | e 270) [ o | e 1,500,601 [ ..oooerrerennns 11/15/2020.
82652) AA 5 |SRFC2015-3 A-ABS .. | 06/20/2020. | Paydown 5,071 5,071 5,071 09/20/2032.
82652K AA 2 |SRFC 171 A-ABS ...| .. | 06/20/2020. | Paydown 4,710 4,710 4,710 03/20/2034.
82652M AA 8 |SRFC2019-2A-ABS.......cocooveviniiiriinnin .. | 06/20/2020. | PaydOwn.........cvveerieriiiininiiinins [ e | s 18,355 | .occcvineee 18,355 | 118,350 | 18,359 | s [ i [ | i [ | 18,355 | .o 05/20/2036.
82653E AB 3 |SRFC 2019-1B - ABS .. | 06/20/2020. | Paydown 51,971 51,971 | ooiee51,959 | 54,983 | i | eeeene(3,012) s [ reieend(B,012) [ | e 51,971 | i 01/22/2036.
89175V AA 1 |TPMT 182 A1-RMBS .. | 06/01/2020. | Paydown 1,512 | oo 1,512 1,512 03/25/2058.
89176E AA 8 |TPMT 2018-1 A1 - RMBS .. | 06/01/2020. | Paydown 4,641 ...4,641 4,641 01/25/2058.
891788 AA 2 | TPMT 2019-4 A1 - CMO/RMBS... . 1 06/01/2020. [ PAYAOWN......ovvvcvinirieresrinsrisnins | serenensssessenssssissnes | svessnens 101,961 101,961 | ... 102,950 | i 102,948 [ i | i 987) [ [ v (987) [ | s 101,961 | oo | e (0) | o (0) | o 1,233 | 10/27/2059.
3899999. Total - Bonds - Industrial and MISCEHIANEOUS..............covriiiiiiiis aeeiieietieieiesisieseiseiesiese e ensenersssensensessnsensensesssssnsenses | eevees 3,069,483 | ....... 3,024,748 3,036,971 0]....32512 | .....32,512 | ....... 62,722 XXX
8399997. Total - Bonds - Part 4 .......9,280,680 | ....... 9,235,945 9,204,932 0...75749 | ....75749 | ..... 166,806 XXX
8399999. TOI = BOMAS. ..ttt ehf bR E ekt | nnias 9,280,680 | ....... 9,235,945 9,204,932 0[...75749 | ......75749 | ... 166,806 XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
WESCO INTERL 1000 DS RP 1 SRS A
95082P 30 3 |PRF . | 06/22/2020. | CORPORATE ACTION 0.424 1 1" 0 11 XXX 4FE............
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred........ 11 XXX s T 0 | 0 [0 [ 0 0 1 0 N XXX XXX
8999997. Total - Preferred Stocks = Part 4.......c..oviiiiiiiisiiiississis o sneseeeas 11 XXX s 1 [0 |0 [ 0 | e 0 0 11 0 [0 |0 [, 0 XXX XXX
8999999. Total - Preferred SHOCKS. ...t crississnssni e 11 XXX s T 0 |0 i 0 ] e 0 0 1 0 [0 |0 [, 0 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00287y 10 9 |ABBVIE ORD .. | 05/08/2020. | CORPORATE ACTION 0.504 42 XXX AT 2 47 XXX
035290 10 5 | ANIXTER INTERNATIONAL ORD... . | 06/22/2020. | CORPORATE ACTION 40.000 1,054 XXX 2,552 (1,132) 2,552 XXX
CITIGROUP GLOBAL MARKETS
037833 10 0 |APPLE ORD.....ccoovvuirimririereriinieerieniens .| 04/17/2020. | INC. 495.000 | ..covvenee 138,180 XXX | 107,103 | v 145,357 | 11ii(38,254) | oo | e | e (38,254) | ..o | e 107,103 XXX [
03965L 10 0 |HOWMET AEROSPACE ORD.......cccconvuvnne .| 04/01/2020. | CORPORATE ACTION 535996 | ..o 11,472 XXX | s 11,472 | 16,493 | i i(5,021) | e (07 ) N IR 11,472 XXX [
CITIGROUP GLOBAL MARKETS
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD............. .. | 04/17/2020. | INC. 5.000 13 XXX 26 223 XXX [
143873 10 7 |CAROLINA FINANCIAL ORD.. .| 05/01/2020. | CORPORATE ACTION 30.000 1,052 XXX (244) 1,052 XXX
15201P 10 9 | CENTERSTATE BANKS ORD. ... | .. | 06/08/2020. | CORPORATE ACTION 120.000 3,287 XXX 289 3,287 XXX
165167 74 3 |CHESAPEAKE ENERGY ORD..........c..c.... .| 04/15/2020. | CORPORATE ACTION 0.600 20 XXX 2 554 XXX [
CITIGROUP GLOBAL MARKETS
172967 42 4 |CITIGROUP ORD .. | 04/17/2020. | INC. 525.000 23,293 XXX | 28,509 | e 81,942 | (13,433) | e [ e [ e (13,433) [ oveveeririnenns | vevrreireninns 28,509 XXX
232806 10 9 |CYPRESS SEMICONDUCTOR ORD.. .. | 04/16/2020. | CORPORATE ACTION.... ...450.000 ...10,733 XXX (4,554) 5,945 XXX
28176E 10 8 |EDWARDS LIFESCIENCES ORD............. .| 06/01/2020. | CORPORATE ACTION XXX e | v (121,311) |t 73483 | s [ [ v 73,483 XXX
30048L 10 4 |EVOFEM BIOSCIENCES ORD... .. | 05/14/2020. | Adjustment 0.229 3 XXX 0 1 XXX
34983P 10 4 |FORTY SEVEN ORD .. | 04/09/2020. | CORPORATE ACTION 30.000 2,865 XXX (121) 1,060 XXX
399473 10 7 |GROUPON ORD .| 06/11/2020. | CORPORATE ACTION 0.500 11 XXX 0 33 XXX
488360 20 7 |KEMET ORD... . | 06/15/2020. | CORPORATE ACTION 80.000 2,176 XXX (795) 1,369 XXX




Statement for June 30, 2020 of the MOTORISTS COMMERCIAL 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 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Stock Stated | Designation
i Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at 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 During Year Date Symbol
516544 10 3 |LANTHEUS HOLDINGS ORD.................... .. | 06/19/2020. | CORPORATE ACTION 0.999 1 XXX | 24 | 20 | i 3 | 3 24 | e 22) [ e (22) [ XXX [
CITIGROUP GLOBAL MARKETS
540424 10 8 |LOEWS ORD......ccormriirmnriiererieisernnieninns .. | 04/17/2020. | INC. 15.000 530 XXX [ 561 | oo 787 | oo (V2L5) | (226) 561 [ ovverveniine v () [ iireecd(31) e 1 XXX [
MADISON SQUARE GARDEN SPORT CL
55825T 10 3 |AORD . | 04/17/2020. | CORPORATE ACTION 20.000 5,616 XXX | 5,616 | oo 5884 | .o [PLG1:) 1 (268) 5,616 | oveoecreeeriien | e | verrienenen0 | s XXX |
CITIGROUP GLOBAL MARKETS
64110L 10 6 |NETFLIX ORD . |04117/2020.{INC. | 50.000 | ...covvevnes 20,897 XXX 1,113 XXX
676220 10 6 |OFFICE DEPOT ORD. ... | .. | 06/30/2020. | CORPORATE ACTION 680.000 1,965 XXX 102 XXX
682129 10 1 |OMNOVA SOLUTIONS ORD..........cccocuveee. .. | 04/01/2020. | CORPORATE ACTION 55.000 558 XXX 1 XXX |
69329Y 10 4 |PDL BIOPHARMA ORD........ccccrviirirnriniiras .. | 05/21/2020. | Return of Capital..........c.ccvrvrrerernnee. 80 XXX 0 XXX
743187 10 6 |PROGENICS PHARMACEUTICALS ORD. | .. | 06/19/2020. | CORPORATE ACTION 110.000 679 XXX 119 XXX
CITIGROUP GLOBAL MARKETS
747525 10 3 |QUALCOMM ORD.........cccoovvrmmrinrrirnienns .. | 04/17/2020. | INC. 355.000 26,968 XXX | 23,693 (7,629) XXX [
74933V 10 8 |RA PHARMACEUTICALS ORD .. | 04/02/2020. | CORPORATE ACTION 40.000 1,920 XXX ...1,203 (675) XXX
755111 50 7 |RAYTHEON ORD.... .. | 04/03/2020. | CORPORATE ACTION.... XXX ..46,000 (31,349) XXX
75513E 10 1 |RAYTHEON TECHNOLOGIES OR .. | 04/03/2020. | CORPORATE ACTION XXX 0 XXX
840441 10 9 |SOUTH STATE ORD.. .. | 06/08/2020. | CORPORATE ACTION XXX 0 XXX
85207U 10 5 |[SPRINT ORD .. | 04/01/2020. | CORPORATE ACTION 800.000 4,992 XXX 824 XXX
85858C 10 7 |STEMLINE THERAPEUTICS ORD. .. | 06/10/2020. | CORPORATE ACTION 50.000 575 XXX 234 XXX
872590 10 4 | T MOBILE US ORD .. | .. | 04/01/2020. | CORPORATE ACTION 0.048 4 XXX (1) XXX
878237 10 6 |TECHNOLOGY DATAORD........ccccoouvvvrnnee .. | 06/30/2020. | CORPORATE ACTION 40.000 5,800 XXX (2,939) 2,805 | .o | 02,995 | 12,995 | XXX [
CITIGROUP GLOBAL MARKETS
88160R 10 TESLA ORD.......ooovsmriimriinrieneisseinnnes . |04117/2020.{INC. | 20.000 | ............ 15,023 XXX (844) 7,523 | oo | e 7,500 | 007,500 | XXX [
88870P 10 6 |TIVO ORD .| 06/01/2020. | CORPORATE ACTION 140.000 1,627 XXX 440 1,627 | e e [ 0 [ XXX |
CITIGROUP GLOBAL MARKETS
90353W 10 3 |UBIQUITI ORD .. | 04/17/2020. | INC. 5.000 781 XXX (530) 415 XXX
909907 10 7 |UNITED BANKSHARES ORD. .. | 05/01/2020. | CORPORATE ACTION 0.900 23 XXX 3) 32 XXX
913017 10 9 |UNITED TECHNOLOGIES ORD. . | 04/03/2020. | Adjustment 846.000 54,702 XXX | 54,702 | i 126,697 (71,995) | ovevercrinnnns [ e [ v (71,995) | ..o | e 54,702 XXX
92927K 10 2 |WABCO HOLDINGS ORD 05/29/2020. | CORPORATE ACTION 60.000 8,190 XXX (1,408) | .. (1,408) 6,722 XXX
95082P 10 5 |WESCO INTL ORD .. | 06/22/2020. | CORPORATE ACTION 0.588 22 XXX | 32 | i35 | i 3) 32 XXX
98390M 10 3 |XPERIHOLDING ORD.... . | 06/02/2020. | CORPORATE ACTION 0.700 9 XXX | e 18 | s 0 XXX
G0177J 10 8 |ALLERGAN ORD 05/08/2020. | CORPORATE ACTION 444.000 85,696 XXX (9,839) XXX
G3402M 10 2 |FGLORD 06/09/2020. | CORPORATE ACTION 170.000 1,511 XXX (299) XXX
G6359F 10 3 |NABORS INDUSTRIES ORD ...| C| 04/23/2020. | CORPORATE ACTION 420.000 2,587 XXX 1,378 1,378 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... N 481,097 XXX 13,544) | oo |0 [ (113,544) XXX XXX
9799997. Total - COMMON StOCKS - PaMt 4. i | rnnesaad 481,097 XXX (113,544) | oo | 0 e (113,544) | ... XXX XXX
9799999. Total - COMMON SHOCKS. ...t sttt | snisnnies 481,097 XXX (113,544) | o0 | i [ (113,544) | ... R XXX XXX
9899999. Total - Preferred and COMMON SEOCKS.............riuiuiiieiiiiiiiiriiiins i | connnieoas 481,108 XXX (113,544) | oo | ciiicn0 | (113,544) | ..coovoocvnean0 | s 419,735 \ XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks ,761,788 XXX .9,708,626 (154,824) | ........(61,664) | .. (216,488) 9,624,667 |............0 | ...137,122 | ... 137,122 | ... 172,461 XXX XXX




statement for June 30, 2020 ofthe. MIOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

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

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

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

Sch.DB -Pt. E
NONE

QEO06, QE07, QE08, QE09, QE10



Statement for June 30, 2020 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

CUSIP Identification Description Code Symbol Fair Value Carrying Value Date

Common Stocks - Industrial and Miscell (Unaffiliated)
BNY MELLON SECURITIES OVERNIGHT FUND......... .427,991

7499999.  Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)............. . SRR PP ROTOION e 427,991 XXX
7999999.  Total - Common Stock.......... s [T 427,991 XXX
8099999  Total - Preferred and Common StocK.........c.c.c.... [T 427,991 XXX
9999999.  Totals..... .ocovrvierviriiiin, [T 427,991 XXX
General Interrogatories:
1. The activity for the year:  Fair Value §....427,991  Book/Adjusted Carrying Value §.....427,991
2. Average balance for the year:  Fair Value §.....232,104  Book/Adjusted Carrying Value $.....232,104
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE11




Statement for June 30, 2020ofte. MIOTORISTS COMMERCIAL 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 June 30, 2020 of the MOTORISTS COMMERC|AL MUTUAL |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
The Bank of NY Mellon..............ccccooevrverrnnnnn Pittsburgh, PA. ..o | e | o | s | oo | oo 2,003,075 | ...ccooco. 1,990,848 | ........... 2,001,315 | XXX
0199999. Total Open DepoSItONiEs. .......cv..verireriririinnas XXX XXX [ 0 [... (U I 2,003,075 | ..ooovoneee 1,990,848 | ........... 2,001,315 | XXX
0399999. Total Cash on Deposit.......... XXX XXX ... 0f... 0| e 2,003,075 | ........... 1,990,848 | ........... 2,001,315 | XXX
0499999. Cash in Company's Office... XXX XXX XXX XXX . XXX
0599999. Total Cash...........cc..oovrvererreenn. XXX XXX .. 0. (U [ 2,003,575 | ........... 1,991,348 | ........... 2,001,815 | XXX

QE13




Statement for June 30, 2020 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
Exempt Money Market Mutual Funds as Identified by the SVO
31846V 41 9 | FIRST AMERITRS OBG V......ccoouiiimiiiseiisiesiseessseesss s sesss s b b eLe s e | crvisensisenes 02/04/2020...... 0.010
94975H 29 6 [WELLSFARGOTRSH MM L....iiouiiieriieieeiseeissesesssesesss s ss s8R bR+ HLEL s LS . [02/04/2020...... 0.060
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO
All Other Money Market Mutual Funds
316175 10 8 [FIDELITY IMM:GOVT ..o 06/30/2020 0.060
60934N 20 3 [FEDERATED HRMS I PO IS........oooiiiriiirriereieceiieceiieceeins ... | 02/01/2020. 0.300
711991 00 0 | TD BANK DEPOSIT SWEEP...........oiviiviimriiisiiissisessis st . |06/01/2020
8699999. Total - All Other Money Market Mutual FUNS.............ccooriimiriiecicc s 12,573,485 1,527 1,575
........................... 12,573,485 1,527 1,575

8899999. Total - Cash Equivalents

¥130



Supplement for June 30, 2020 of the MOTOR'STS COMMERCIAL MUTUAL INSURANCE COMPANY

* 1 3 331 20205050010 2 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 2020
NAIC Group Code.....291 NAIC Company Code.....13331
Company Name: MOTORISTS COMMERCIAL 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 8,415

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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