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Statement for June 30, 2020 of the MOTOR|STS MUTUAL INSURANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | seseeeennrenne 665,023,052 | ..o | e 665,023,052 | .....cvervrnn 682,454,182
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON SOCKS. .. ..eeurerrerrereeeseesesesisessssssesssesssssesssssssssessesssssssssessessssssessessssssessessanssns | ssesssessessnes 267,410,566 | ....ocovvvererreirereeerenne | v 267,410,566 | .....covvvnene 301,113,319
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......oeveveciiecieeieee ettt bbbt aesans | sevsesssssesass 32,681,413 | oo | e 32,681,413 | oo 31,346,858
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES)......vvveviieiecisiseteie ettt sttt bbb ss s bbb snsns | sensessessssansenas 1,763,119 | oo | e 1,763,119 | oo 1,772,277
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......covviereerirerieieiiieseesiesienes | cevessisssesiesenas 870,847 | .ooveeeveeeeeeeeeeeeeeeeeieies | e 870,847 | .oovevererna 1,124,328
5. Cash ($....4,691,748), cash equivalents ($.....30,405,200)
and short-term investments (§.......... 0) ittt ettt ens | eresesienaesaens 35,096,947 | ..ooeveveeeeeeeeeeeceeeeees | e 35,096,947 | ...coovvrnnee. 12,570,402
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESLET @SSELS......c.uuuverrrirriierieceieriees sttt st eessennes | ersseestenenens 134,871,493 | ..ovvvvenne. 29,577,831 | .ovvvrevcrenne 105,293,662 | .....cccoonee. 112,928,674
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa (U TN 190,000
10.  Securities lending reinvested collateral @SSEtS...........cvviivreiiiiieieieesie e sees | cereresiesesienens 3,030,383 | oo | e 3,030,383 | ..o
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c..rurrrrmnerennrinecinermeseieerineeses | veeeeenees 1,140,747,820 | .....oovvverncen. 29,577,831 | covvvvenee 1,111,169,989 | ............. 1,143,500,039
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | cerverrervvrennns 75,050,200 | ..oovocveeverrerieireinns 8,126 | oo 75,042,074 | coovvvrrnne 53,080,836
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....1,543,500 earned but unbilled premiums)..........cc.ccoeve. | vovrvrerireiinnes 32,489,341 | oo 2,419,419 | oo 30,069,922 | ..covvevirrinne 77,052,540
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cccevevevereeeiee et eeeeeeesesssvesssesssesasseneees | ceesesssesernens 53,265,341 | .oovoeeeeeeeeeeeeeeeeeeeenen | e 53,265,341 | .ocveverrnne. 38,639,208
16.2 Funds held by or deposited with reinsured COMPANIES............cccovvvveiriererereeiereseeies | eveireienanns 340,435,691 | .ooveeveeeeeeeeeeeeeeeeeeees | e 340,435,691 | ..coovveenee. 297,663,274
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccocveeiveees | covvieireiriiennns 5,962,500 [ ...cooveeeeeeeeeeeeeeeeees | e 5,962,506 | ....cocovrurerenn 4,198,029
18.2 Net deferred taX @SSEL...........vvrirrieririceeerieceees st sessessnns | sesssssessnesesans 54,756,015 | ...oovvvvrcrenne. 19,098,805 | ......oovvvvuncs 35,657,210 | .oovvvvrecrerne 39,182,819
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWarE............ccccueuerieieiiiniieieeseese s | evereiesiesans 55,338,008 | .......ccovevnee. 52,912,209 | c.oovvvereine 2,425,799 | oo 2,331,513
21, Furniture and equipment, including health care delivery assets ($.......... (1) ISR TUURUUUN IDSTTTRRRRRO 4,939,242 | ..o 4,939,242 | 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............cccovuereerieiiecsiseeseseieens | e 44,806,536 | ...oooviririereieieeeieeis | e 44,806,536 | .....ccoovvnnes 36,946,206
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieeirieieeeeeesenesines | ererisiisienans 66,003,932 | .o 16,054,489 | ...ooovercrnnnns 49,949,443 | .o 55,458,748
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verurerienrereieiiesinsieesesseeeesssessssesssesssssssssssessssssns | seesnsessens 1,878,743,797 | .covvvveneee. 125,010,121 | v 1,753,733,676 | ..coovvnvne 1,753,260,974
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......euuveiirerirreireeeeeseseseeessesssstsesssssssssestessssssessessssssesssssssssssessessnns | sssessesenes 1,878,743,797 | oo, 125,010,121 | cooovvenne 1,753,733,676 | ...ocvuven. 1,753,260,974

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501. ICOLI cash SUIMENAET VAIUB..............c.cveveveieeeieeeve ettt es et ses st s st sesseaesenes | caevesassesessnens 38,290,077 | .ooveeeeveeeereeeceeeeeeeeeeees | e, 38,290,077 | cocvevrrrnne. 43,360,657
2502. Pooled general eXpenses rECEIVADIE. ..........c.cviuiviiieieiiciese et | ssresesissessenas 10,386,684 |.....cooeveeeeereeiees | e 10,386,684 | ......cccevuve. 10,840,267
2503. Equities and deposits in pools and asSOCIAtIONS...............c.euiviveieieieieieieierese e seeseseies | cveesessssessesesseees TO4,646 | ..o | e 704,646 | ..cocvernd 689,786
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccccueeveererersesieiens | cveereeseiennenne 16,622,525 | ...ccoovvevree. 16,054,489 | ...ccovviririrnes 568,036 | ..cvevvrirerieinns 568,038
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuererirmeeniresseresessssensssssesssenes | corenssssessnns 66,003,932 | ..o 16,054,489 | ...coovvveeninns 49,949,443 | ... 55,458,748




Statement for June 30, 2020 of the MOTOR|STS MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident Year $.....74,663,629)...........ccvvmrieriereinriieseieseisssssssssssesssesssesssss s ssesssssssssssssssesssesssessssssnssnssnsaes | srsesseessnnssesseassens 526,201,764 | ..coovveeeeeerens 511,170,241
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceviurieireiiriiieeiseesies st sssssssessssens | evesssesssssessesssssseas 45122,8% | oo 24,962,568
3. LOSS AUIUSIMENT EXPENSES.......vuiviiveieiictiieie ettt bbbt et sttt b sa b st ss st sbessesassnnns || evsesisbessessesassinsaneas 88,132,945 | oo 89,156,870
4. Commissions payable, contingent commissions and other similar charges 11,242,407 13,190,211
5. Other expenses (excluding taxes, licenses and fees)..........coevreerrrurrenrennenns 21,459,504 24,661,818
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........ceurvereiieieinrieie s essessesies | eesiessisseses s 4,027,809 | ooovvereena 4,836,455
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gaing (I0SSES))......ccrurrrrrrrrrrrerrerriererrerneereees | serreiessnesnsieessessesessssssesessesssses | eesessesssssssssessssssessessssssssessessseens
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money §.......... 0 and interest thereon §.......... ettt sttt e sttt saen s tans | ersessesaensesseesaensnes 35,371,000 | .ovvreeerereeeees 9,498,000
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....327,513,524 and including

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

including $.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccveuriereirrinieneeeeineneeeiseieeseeneis | cereesneeneseeneeneenns 156,881,481 | c.vvoevrrerein 161,372,870
10, AVANCE PIEMIUM.....oveeiecveeeeeeierietetes et s bt s bbb sess s s ss b s st s s s s st b st s et st es s s bes b s s sse s s stessessnsnsensessesanes | svessesssssessssnsestessenas 2,812,338 | oo 1,572,929
11.  Dividends declared and unpaid:

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

11,2 PONCYNOIAETS. ..ottt st bbb b a bbb b s b s bbbt en s s bt ssesnsns | evssestessessstenses e bns s s 42,479
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........cccovvcvevreviiereeieieiseisire s ses s ssesssssssesseses | evesessesssssessssnsesans 43,703,195
13.  Funds held by company under reinsurance treaties.... ...237,429,936
14, Amounts withheld or retained by company for aCCOUNt Of OtNEIS...........evurieiierrir st stsnssesns | ceseesssessessesesseeseens 5,501,220
15.  Remittances and items NOt AlIOCAIEA. ..........curuiuiiii bbbt bbbttt | cbebsessssbsei st niend 661,334
16.  Provision for reinsurance (including $.......... (00T 11T OO OT TP OSSPSR
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affllates...........cccveueiriiririiice ettt enas | erreeresi et ees 27,214,725 | oo 27,114,556
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYabIE fOr SECUMHES. .......cvuevriierisciiesiesiseics sttt ettt bbbt s st s s nb s stnsnnans | sessestessessessessnseesens 3,021,310 | covrerereeeees 1,003,590
22, Payable fOr SECUMHES IBNAING........vurerirreereieiieerct ettt sttt sttt ss st ssssssentnsnssns | oeesesssssnsssessnsennssesens 3,030,383 | .oeoeeeeeeeeee s
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25, Aggregate WIite-inS fOr lIADIHIES. ...........cevvrveieiiesicie ettt sttt n s ssnsessentenes | sssssessessensssssassansans 60,917,663
26. Total liabilities excluding protected cell liabilities (LIN€S 1 through 25)...........cueeiiririnerereieeiseesseeseese s ssssssssesses | soeeessenessnssnsenees 1,272,774,387
27, ProteCted CEll HADIIIES. .......cvvuiveericieices bbbttt | ebsmb st
28.  Total liabilities (LINES 26 GNA 27)........ocieieeireireiseise sttt bbbttt ettt sttt enssenssenssenns | sesiessssssssseseseas 1,272,774,387
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI STOCK. ......eueeeceeieiecieie ittt bbbk sttt sb st e bsnnss | setseesestaseebsee s st es s st et estenbenes | eesesteetessessees e b sttt e
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNQ@SSIGNE fUNAS (SUMIUS).......cvuvererrerrireresrisnisesessssessessssssessssssssssssessssssessesssssessessassssssessssssssessessssssessesssssessasssssessessenssessessansns | sssessassssssessassnsnns 480,959,289 | .....covvrerrrininns 524,467,508
36. Less treasury stock, at cost:

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

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

37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........cvrurrrrrrerrurrrrrirsenesnseseeessesessssessessssssesssssssssssssssesssssssssessssssessessns | sssesssssssssesssssssss 480,959,289 | ..o 524,467,508
38.  Totals (Page 2, LINE 28, COl. 3)......ccuieiiiiiiciiic ettt nsnnns | aeiiesniesi e 1,753,733,676 | ..ccovvvvrerenne. 1,753,260,971
DETAILS OF WRITE-INS
2501, Retiree benefit ODIGAIONS. ........ccovvueiiericiicisciie ettt sttt saensensans | srenressestens et neas 44753377 | o 44,836,930
2502. Pooled general EXPENSES PAYADIE..........c.cciurieieiiiirieieseiesie ettt ettt tennenn | sreseenstensenetntenans 12,898,327 | oo 11,210,792
2503, MiSCEllAaN@OUS HADINEIES.........ccouiercerricircrceii ettt esssntsssensnnes | connsnenennnsseenensennens 2y 120992 | vtvueirseierseesnnssserenes 3,760,857
2598. Summary of remaining write-ins for Line 25 from oVErfloOW PAGE.........cceiiieiecceeesceeeses et sessesssssssssssssesnssnes | eeeeeressesesissessennnese D3 1,308 | cvevvievieieiisisieseiinnas 930,181
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)........uuuiuuieriieiieiieie et | onessssssssssseesneas 60,917,663 [ ..o, 60,738,759

2901.

2902.

2903.

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

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

3201.

3202.

3203.

3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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Statement for June 30, 2020 of the MOTOR|STS MUTUAL INSURANCE COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (WHILEN $.....67,137,939)....c.omrrreriesiesesss st | sriesssieniins 134,147,760 207,305,127 401,979,842
1.2 Assumed......... (written $.....460,739,200).. ..408,690,113 ...331,340,324 688,994,630
1.3 Ceded.. . (written $.....357,865,272)...... ..368,334,618 ....366,040,862 742,280,213
14 Net . (WItteN $.....170,011,866).........c0uuurreeeeiiciiisissesiss st sssssssssssssesssss | sveesssseniins 174,503,255 172,604,588 348,694,259
DEDUCTIONS:
2. Losses incurred (current accident year $.....101,959,441):
2.1 DIFECL.... vttt st s | aessess s senes 81,878,756 | ...cveoe.. 132,213,695 | .oovvvvnen 219,456,348
2.2 Assumed. . ..226,998,713 ....184,299,056 | . 372,445,660
2.3 AR, ..ottt sttt | senssssnees 212,072,224 | .............. 216,138,617 | ..oovvvvvne. 403,643,611
2ANBL.....oeeeee et e et e e a st se et s st e sttt es s senssensantnssenes | srerseseeseneas 96,805,246 | .............. 100,374,134 | ............ 188,258,397
3. Loss adjustment expenses incurred.. ...25,305,454 |... 26,552,106 |. ...52,479,259
4. Other underwriting EXPENSES INCUITEM..........cocviuiiieeieciciseieie ettt et b st bnanns | sbessesnsnsenas 55,356,404 |...cccevrnn 58,342,290 | ...ccoee. 115,078,910
5. Aggregate write-ins for underwriting dEAUCHIONS.............curirieriririreireseneise e ieessseseeessensenssessesssssssssessens | sosssssssssssssssnsssssssssnsnss0 | onensmsrssnessesssssnessssesensd | eosmessesssssnsssesssssssssenses 0
6. Total underwriting deductions (Lines 2 through 5). .355,816,566
7. NetinCOME OF PrOtECIEA CEIIS........cvuieieeriiicicie ettt s bt ses st ns st entensns | stssssssssnssnssssssnsenssnssnssnnss | sessesssssssssssssnssnssnssenssnsans | coonssssssssonssnsssesessssesnesenes
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).....curuuriuiereeiincireniineiseiesineise et sessesessessssssssesessessnens | eesessnsssesenes (2,963,849) | ..coevvvnenne (12,663,942)[ ....coovvvenee. (7,122,307)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuiieiiiiieice sttt s s sssensas | srsessesissesaens 15,516,737 [ .oooverernne 18,021,174 |..coovennee. 37,035,494
10. Net realized capital gains (losses) less capital gains tax of §.....475,150.........c.cocueruereerierieeeeeeeeseeseeseeseesieenseeeies | eressiessssseseses 1,825,291 [ oo (340,351 .o 3,575,589
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cviviuiieiciieieeeie ettt ssse st nsns | sbessesnsnsenns 17,342,027 |.oooverne 17,680,823 |.....ccvvvnen 40,611,082
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....698,784).... ....(698,784)] ... (57,671 . ...(648,225)
13. Finance and service charges not included in PrEMIUMS...........ccovevriiviieerieiieeeese ettt ses s ssssssssssesnsaes | essessssssssssesnsas 508,042 |... ..656,023 |[...ccvvvirernnne 1,219,022
14. Aggregate write-ins for MISCEIIANEOUS INCOME...........cvuiveeveircreieeie ettt sess st sesessessssenss | sessssessesnsas (5,845,838)] ..o 5431,200 |..coovneenn 10,480,302
15. Total other income (LINES 12 thrOUGN 14).......oucuirieeiceicteee ettt s bes et sssssssesnsnses | sressssessesnsas (6,036,580)] ... 6,029,552 |..ccoovrernnnn 11,051,100
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11 15). ...ttt sttt ssssesaens | eevesssssesinsnsas 8,341,599 |..ccovvrvrrnn 11,046,433 |...oovevnvnen 44 539,875
17. Dividends t0 POIICYNOIAETS...........vurerieierireiierissisiessssessess st ess st sse st ssesssssssesssnsnssessessesssnssessanes | sssssssessasssssssssanes ((AE10] FE—— 607,799 | .o, 908,275
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......cueieieiiriiciesie ettt sssse s ssses s ssssssssssessesns | svessessesssassns 8,349,356 |...ccceverrnnn 10,438,634 |....cccvvnen 43,631,600
19. Federal and foreign iNCOME taXES INCUITE............ccvuiuiieereeereee ettt sae s s ses s senssseens | ssessssessesansas (2,239,627)] ..o 2,426,277 | .o, 650,861
20. Netincome (Line 18 minus Lin€ 19) (10 LINE 22)..........ccoeuiuireireieieieieieeiisse st sssse s sssessssessssseses | everesrensenanns 10,588,983 |................... 8,012,357 |...cccuueae. 42,980,739
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year ..524,467,504 | .. 449,854,942
22. Netincome (from Line 20).........ccoevvrirererrerererierrirennn. ....10,588,983 |... ..42,980,739
23. Net transfers (t0) from Protected Cell CCOUNES.............civiveicicieice et ssssessesssnes | crvsvesesisssssesesesssssssesens | coississsssssesssssssesesissessens | eevessesississeseses s seses
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....(6,658,435)........ccccccoevrvervienerivenrans | crvirninnnnn(27,201,163) | .................38,650,748 |.....oonccen
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:
321 PaAI Nttt bbb Rttt en b e
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 PaAI Nttt et R bbb bbbttt bt en
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. DivIdends 10 SIOCKNOIAETS. .......c.ucviuiiiiiieiiieice ettt sttt s e ss st ssessnbnts | nebessesiessstes e s s bensessesnses
36. Change in treasury stock o
37. Aggregate write-ins for gains and I0SSES IN SUIPIUS.........c.cvueiveireieeiicieiseieie st stess st ssesse st ssesss e ssssessns | ssssessssssssessessssssssssan 0
38. Change in surplus as regards policyholders (Lines 22 through 37).........ccccueevruecreisieeseieieeseessseesssssssessesssens | eossesessnses (43,508,215)( ......cvvuvnene. 17,368,881 |...ocoevvnan 74,612,562
39. Surplus as regards policyholders, as of statement date (Lines 21 pIUS 38).........cceeuererreerieieesereieeseeeseseesesevenns | cvervessenns 480,959,289 | .............. 467,223,825 | ..o 524,467,504
DETAILS OF WRITE-INS
05071, oot bbb R s ARt R bbbt bbb bbbt en st nts | suessensesiessessesssessestensenes | nebesestesses st en e sestentans | srestensesies s nes
0502, oottt RS AR Rt s bbb s bt n st ents | srentensestensestessiessentnsenss | nevesiestesses s ten st estentans | sressesses ettt nes
0503, oS R R AR AR Rt
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, MISCEIIANEOUS SEIVICE TEES........cvuvericiscieie sttt bbbt b b st st stensans | esbesssessessssessenens 5,822 15,479
1402. Interest on assets Other than SECUMHES.........ccviuirieiee ettt essessensns | sessssessesesssessesaees ..35,330
1403. Gain/ (loss) on equipment disposals..... .
1498. Summary of remaining write-ins for Line 14 from overflow Page..........cceevrieeeieesieeieiceeesee s sesssssessesessessenenns | covevessesensonns (5,802,260)] ...
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)...... .(5,845,838)] ...
3701. Net change in retiree benefit obligations
3702.
3703, RS RS SRRRR AR EeeebResssbesessenb st st st | srentensestensansnssessentnsens | nebessestensesesten s estentans | sressensiess ettt enes
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 MOTOR|STS MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance ....139,523,107 ...156,557,096 | .....cocenenee 344,884,710
2. Netinvestment income... 17,352,005 19,967,284 ....40,626,206
3. MISCEIIANEOUS INCOME.........ouviieieiicicteie ettt ettt bbbt bt n s bt snsanses | snbessessessnsanes (6,036,580) | ......ococrnnen 6,029,552 | ...coooerernnn. 6,474,218
4. Total (LINES T HIOUGN 3)...eoeeierieieieseie ettt sttt sentnen | snesessessnnens 150,838,532 | ..ovvvveneen. 182,553,933 | ...covoevenee. 391,985,135
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 72,481,753 | oo 88,141,210 | woovvvrvrne 175,264,755
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............ccvvveveercvriveiciiciiiens | cevereiieteeiesieeessssseseiens | cveesessessssssssssessssssesess | sressssssssssssessessssessesessnes
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........ccovviveieiriirreieeeie s | srerseesssensenns 85,250,237 | ..overrrnnns 96,718,991 | vovvvvinne 171,027,837
8.  Dividends paid t0 PONCYNOIAETS.........ceuviireiricieieice sttt bbb s s snsesenns | snsesessssssesnsesens 516,910 | oo 832,161 | covvvevieeine 1,837,640
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. 143,794
10, Total (LINES 5 throUGN 9).......eurvueecerricieereie ettt sttt sttt ss e ssnssantns | seesssssesene 158,248,900 | .........c..... 185,692,361 | ...vvvuenee. 348,274,026
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccouieviiiiiiiiericeeeece et eve s besesnns | snsesessssesanans (7,410,367) | c.ovvvverrrerne (3,138,428) | ..ovvevirrna 43,711,109
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS...eeieeeei ettt bbbttt ents | seneeniesteneas 85,015,806 | ...cvevrenenee 92,018,719 | oo 130,279,931
1202 SHOCKS . .ot | etienienins 11,480,280 | ..ooovvvnirnnne 4,822,248 | ..o 10,571,357
12.3 Mortgage loans
124 REAIESIALE. ..ot | ernes et 1,042,010 | oo 1,334,999 | .o 4,532,590
12,5 Other INVESIEA @SSELS.........cuuririeeiriicicie ettt bbbttt biennnes | sbseiessessnsiees 4,694,009 | ...coovvvvininne 7,224,366 | ..coovveeenen. 12,113,486
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS...........c.cocevevereeieceeeseseeeeee | e 21 | e 0 [ e 12
12,7 MISCEIIANEOUS PrOCEEAS........cuvriveiiiicieciie ettt s bbb s s s st s bt en s snssnsens | dessessessssansesnnas 191,489 | .o (1,100,103) | c.oovevererien 102,204
12.8  Total investment proceeds (LINES 12.1 10 12.7) ...ttt sessssssnaes | evessssssanns 102,423,705 | ............... 104,300,230 | ....ccocoeeve. 157,599,580
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt entes | senenssestenens 67,757,561 | ooovvvrene. 103,595,154 | ...cvovvenee. 160,215,470
1312 SHOCKS .ottt | Senesenseneseees 2,618,314 | oo 8,059,340 | ..coovrrrnnn. 15,572,684
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
1314 REAIESIALE. ...t | Sbeebnes s 2,356,306 | ..oovverrireinnes 1,305,123 | oo 7,083,895
13.5  Other iNVESIEA @SSELS........cvucvceeieciceceie ettt ettt s s ss s nsnns | esseseesssesseses 3,666,902 | .....ccvovvrnnn 9,717,066 | ......coevnve 11,850,883
13.6  MiSCEIIANEOUS @PPIICALIONS. .......cvuiriirieiieicirire ettt en s st sn s st ssntnts | ersssansesnsantas (2,017,720) | oo (1,260,947) | ..oooverirnnnn (1,003,590)
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..74,381,363 ...121,415,735 .193,719,342
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNe 14)........cccoourrrrrrninrienereeeeneineieeessnessesessnnens | ceneeseeseesncens 28,042,342 | ......oeene.. (17,115,505) | ...ovvvnvernne (36,119,761)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUrplus, 1SS treasury StOCK............cccoeviieriicreiieceiecs e
16.3 BOITOWED FUNGS. ...ttt bbbt
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (PPHEA)..........cuueriueriuerirerierisrrieieisiessess bbbt | eebssssssisenes (23,978,430) | ...cvovvvennene (20,412,087) | ...cvovrennens (24,343,568)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | wcccovveirnnen 1,894,571 | .o, (17,687,964) | ........co.c... (15,571,568)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccocovveevevins | covvrrerrnrennens 22,526,545 | ..oovreiene (37,941,897) | .oovvvvrrenn. (7,980,220)
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ..u.vvreeririreririeiisesssisis sttt st s st ss sttt s ens st sessensessessenssssessansnsns | sesssssssessonens 12,570,402 | c.ovevvrrrrenen. 20,550,622 | ...coeovverenee 20,550,622
19.2 End of period (LINe 18 PIUS LINE 19.1)....ccuiiiiiieireireineiseiieiiiesiss ettt sttt ss bbb sssseees | onsisesissiaes 35,096,947 | ...covvrrrennee (17,391,275) | coovvvreen. 12,570,402
|Not(-:': Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 etttk Rt f R E e E e EE R R R A eSS A ARt EesE et s st s et enntenntes | snstenstenstenntannt st st enntens | srenssenssenstenntenssenstenntenntss | entiensensens ettt snes
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Statement for June 30, 2020 of the MOTOR|STS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

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

SSAP FIS FIS
# Page | Line# | Current Year to Date 2019
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 10,588,983 |$ 42,980,738
(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 |$ 10,588,983 |$ 42,980,738
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 480,959,289 |$ 524,467,508
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
I | I s B
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 480,959,289 |$ 524,467,508

The preparation of financial statements in conformity with Statutory Accounting Principles as described in the NAIC Annual Statement Instructions and the
Accounting Policies and Procedures Manual requires management to make estimates and assumptions that affect the reported amounts of assets and liabilities
and disclosures of contingent assets and liabilities at the date of the financial statements and the reported amounts of revenue and expenses during the period.
Actual results could differ from those estimates.
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 mortgage-backed/loan-backed and structured securities were obtained from market data vendors or broker dealer values.
(2) Securities with Recognized Other-Than-Temporary Impairment

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

(3) Recognized OTTI securities

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

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

a. The aggregate amount of unrealized losses: 1. Less than 12 Months $ 174,453
2. 12 Months or Longer $ 15,920
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 9,221,639
2. 12 Months or Longer $ 956,167
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Statement for June 30, 2020 of the MOTOR|STS MUTUAL INSURANCE 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 $ 8,658,500

¢. 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 of the MOTOR|STS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

C.

Note 9 — Income Taxes

No significant changes

Reconciliation of Amortization

Not Applicable

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

No significant changes

Note 11 — Debt

A Debt, Including Capital Notes
No significant changes

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

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

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

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

FHLB Capital Stock

a.  Aggregate Totals

()

1.

Current Year to Date

1 2 3
Total General Protected Cell
2+3 Account Accounts
(@) Membership Stock — Class A $ $ $
(b) Membership Stock — Class B 2,805,218 2,805,218
(c) Activity Stock 707,482 707,482
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 3,512,700 |$ 3,512,700 |$
() Actual or estimated borrowing capacity as
determined by the insurer $ 50,000,000 XXX XXX
2. Prior Year
1 2 3
Total General Protected Cell
2+3 Account Accounts
(a) Membership Stock — Class A $ $ $
(b) Membership Stock — Class B 2,580,129 2,580,129
(c) Activity Stock 379,920 379,920
(d) Excess Stock 106,551 106,551
(e) Aggregate Total (a+b+c+d) $ 3,066,600 |$ 3,066,600 |$
() Actual or estimated borrowing capacity as
determined by the insurer $ 50,000,000 XXX XXX
b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year to
Membership Date Total Not Eligible for Less than 6 Months to Less | 1toLess Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3105 Years
1. ClassA $ $ $ $ $ $
2. ClassB $ 2,805,218 |$ 2,805,218 |$ $ $ $
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
3
1 2 Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year to Date Total General and Protected Cell
Total Collateral Pledged (Lines 2+3) $ 53,013,994 |$ 48,520,202 |$ 35,371,000
2. Current Year to Date General Account
Total Collateral Pledged 53,013,994 48,520,202 35,371,000
3. Current Year to Date Protected Cell
Total Collateral Pledged
4. Prior Year Total General and Protected Cell
Total Collateral Pledged $ 51,155,035 |$ 51,723,271 |$ 9,498,000
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Statement for June 30, 2020 of the MOTOR|STS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(4)

b.  Maximum Amount Pledged During Reporting Period

1 2 3
Amount Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
1. Current Year to Date Total General and Protected Cell
Total Collateral Pledged (Lines 2+3) $ 53,013,994 48,520,202 |$ 35,371,000
2. Current Year to Date General Account
Total Collateral Pledged 53,013,994 48,520,202 35,371,000
3. Current Year to Date Protected Cell
Total Collateral Pledged
4. Prior Year Total General and Protected Cell
Total Collateral Pledged $ 51,155,035 51,723,271 |$ 9,498,000
Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Year to Date
1 2 3 4
Total General Protected Cell Funding Agreements
2+3 Account Account Reserves Established
(@) Debt 35,371,000 35,371,000 XXX
(b) Funding Agreements
(c) Other XXX
(d) Aggregate Total (a+b+c) 35,371,000 35,371,000
2. Prior Year
1 2 3 4
Total General Protected Cell Funding Agreements
2+3 Account Account Reserves Established
(@) Debt 9,498,000 9,498,000 XXX
(b) Funding Agreements
(c) Other XXX
(d) Aggregate Total (atb+c) 9,498,000 9,498,000
b.  Maximum Amount During Reporting Period (Current Year to Date)
1 2 3
Total General Protected Cell
2+3 Account Accounts
1. Debt $ 35,371,000 |$ 35,371,000 |$
2. Funding Agreements
3. Other
4. Aggregate Total (Lines 1+2+3) $ 35,371,000 |$ 35,371,000 |$

c.  FHLB - Prepayment Obligations

Does the Company have Prepayment Obligations under the

Following Arrangements (YES/NO)

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

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

A. Defined Benefit Plan

(1)

Change in Benefit Obligation
No significant changes
Change in Plan Assets

No significant changes
Funded Status

No significant changes
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(4) Components of Net Periodic Benefit Cost

Special or Contractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
Current Year to Current Year to Current Year to
Date 2019 Date 2019 Date 2019
a.  Service cost $ $ $ 44360 |$ 53,232 |$ $
Interest cost 835,423 1,155,108 279,315 335,188 388,027 607,498
c.  Expected return on plan
assets (1,174,815) (1,224,851) (376,399) (451,678)
d.  Transition asset or
obligation (121,620) (145,944)
e. Gains and losses 3,475,833 (2,360,163) 1,217,573
f.  Prior service cost or
credit
g.  Gain or loss recognized
due to a settlement
curtailment
h.  Total net periodic
benefit cost $ 3,136,441 |$ (69,743) |$ (2,534,506) |$ (209,202) |$ 1,605,600 |$ 607,498

(5)  Amounts in Unassigned Funds (Surplus) Recognized as Components of Net Period Benefit Cost
No significant changes

(6) Amounts in Unassigned Funds (Surplus) That Have Not Yet Been Recognized as Components of Net Period Benefit Cost
No significant changes

(7) Weighted Average Assumptions Used to Determine Net Periodic Benefit Cost as of Current Period
No significant changes

(8) Accumulated Benefit Obligation for Defined Benefit Pension Plans
No significant changes

(9) For Postretirement Benefits Other Than Pensions, the Assumed Health Care Cost Trend Rate(s)
No significant changes

(10) Estimated Future Payments, Which Reflect Unexpected Future Service
No significant changes

(11) Estimate of Contributions Expected to be Paid to the Plan
No significant changes

(12) Amounts and Types of Securities Included in Plan Assets
No significant changes

(13) Alternative Method Used to Amortize Prior Service Amounts or Net Gains and Losses
No significant changes

(14) Substantive Comment Used to Account for Benefit Obligations
No significant changes

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

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

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

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

No significant changes

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

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

No significant changes
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C. Wash Sales

(1)

Description of the Objectives Regarding These Transactions

Not Applicable

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

No significant changes

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

No significant changes

Note 20 - Fair Value Measurements

A. Fair Value Measurements

(1)

Fair Value Measurements at Reporting Date

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

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

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

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

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds $ $ 1,586,080 |$ $ $ 1,586,080
Common Stocks, unaffiliated $ 164,056,796 |$ $ 497779 |$ $ 169,034,590
Total $ 164,056,796 |$ 1,586,080 [§ 4,977,794 |$ $ 170,620,670
Liabilities at Fair Value

$ $ $ $ $

Total $ $ $ $ $

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

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

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

Description Balance Level 3 of Level 3 Income Surplus Purchases Issuances Sales ments Period
a. Assets
Common Stocks,
unaffiliated $ 466639 |$ $ $ $ $ 311400 |$ $ $ § 4,977,794
Total $ 4666394 |$ $ $ $ § 311400 |$ $ $ $ 4,977,794
b. Liabilities

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

Policies when Transfers Between Levels are Recognized

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

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

Not Applicable

Fair Value Disclosures for Derivative Assets and Liabilities

Not Applicable

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

Not Applicable

C. Fair Value Level

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

E.

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 715,546,353 |$ 665,023,052 |$ $ 715,546,353 |$ $
Common Stocks, unaffiliated $ 169,034,590 |$ 169,034,590 |$ 164,056,796 |$ $ 4977794 |$ $

Bonds, Common Stocks, and Short term investments

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

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

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

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

Not Applicable

Note 21 — Other Items

A

Unusual or Infrequent ltems

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 $919,861. 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

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

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

Not applicable

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

Not applicable

Nonadmitted Retrospective Premium

Not applicable

Risk Sharing Provisions of the Affordable Care Act

Not Applicable

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

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

Not Applicable
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(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

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A Change in Incurred Losses and Loss Adjustment Expenses
Reserves for the Company's incurred losses and loss adjustment expenses (after intercompany pooling) attributable to insured events of prior years
reflect favorable development totaling $(5,512,229). 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
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

2.2 Ifyes, date of change:

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

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

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[X] NAJ]

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

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2018

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 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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10.1
10.2

1.1

1.2

13.
14.1

15.1

15.2

16.1
16.2
16.3
17.

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

17.2

17.3
174

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
Bonds $ 0 $ 0
Preferred Stock 0 0
Common Stock 100,418,822 98,377,091
Short-Term Investments 0 0
Mortgage Loans on Real Estate 0 0
All Other 16,000,000 16,000,000
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 116,418,822 $ 114,377,091
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: $ 3,030,383
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 3,030,383
Total payable for securities lending reported on the liability page: $ 3,030,383
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
BNY Mellon 500 Grant Street One Mellon Center, Suite #1035, Pittsburgh, PA 15258
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5

PART 1 - COMMON INTERROGATORIES

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

securities"].
1 2
Name of Firm or Individual Affiliation
Chickasaw Capital Management, LLC U
New England Asset Management, Inc. U
Northern Trust Investments, Inc. U

17.5097

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

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

127398 Chickasaw Capital Management, LLC | 254900X6FRILTWA2B610 SEC NO
109846 New England Asset Management, Inc. | KUR85E5PS4GQFZTFC130 SEC NO
105900 Northern Trust Investments, Inc. BEL4B8X7EHJU845Y2N39 SEC NO
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18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:

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

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

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

self-designated FE fund:

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

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

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

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

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

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

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

4.1

42

6.1
6.2
6.3
6.4

71

GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

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

Total XXX XXX 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

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

Qo8



Statement for June 30, 2020 of the MOTOR|STS MUTUAL INSURANCE COMPANY

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,

Qo9




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

Current Year to Date - Allocated by States and Territories

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama
2. AlasKa.......coooee
3. ANiZONA....
4. Arkansas
5. California
6. Colorado........coeurrerrerenrennenes
7. Connecticut
8. Delaware
9. District of Columbia................ DC|...... Nt s [ e | st | stirenee et | et sttt ens | seber et
10, Florida. ..o
11.  Georgia
12, Hawali.....coccovvrenrrrnieircenne
13.
14.
15.
16.
17, Kansas........cocovevevneeneninininns
18, Kentucky......cocoveeveereersiencenens KY | ...o.c. Lo | e 6,672,373 | .o 27,708,267 | ..ceovvecrnn 10,255,364 | ....ccocovvenee 15,201,576 | ..coovvvrennee 38,058,240 | ......ocuuvee 40,066,005
19, LOUISIANA........cvverererreriririririnas LA|...... Nuci e [ e | s | st | et | st
20.  MainB....ocooeeeenierererineineieinae
21.  Maryland
22.  Massachusetts..........ccc.coevennee MA|...... QUi | et eieriesineins | seeeeesestsee s st sesinsians | sersestest b esb st ensesbnins | sbeetestest ettt esb et entens | sebbesb et sttt st et ntenbntns | shebienien sttt ent s
23, Michigan........ccccooerrerninrerrennns MI....... I (WA LTC) | —— 3,526,958 | ..coovrvrrinne 1,991,124 | ..o 12,601,671 | oo 13,665,524 | ..coovvvenn 18,789,921
24, Minnesota........ccc.ueereureneencs MN | ....... N | e [ eetreiesees et seiseenies | sessees st et ntesinens | sebenes sttt senienis | seesenteebes st nt st eetens | sebet sttt
25, MiSSISSIPPi..euerrreeeererrereereeens MS|....... Noee [ errririrrrerrreeinseees | v sssssneeseene | seeseesssesseesessssesessssssenne | rssesseeessstesesetessessennes | sesessstessesnesessesennenssens | seestesseenetesies e nesaneenae
26. Missouri
27. Montana........cccoovveveeereeneeene
28.  Nebraska.........coceorerereeneins
29. Nevada......cooonvvvrereinienens
30. New Hampshire...
31, New Jersey.....oveneencenen.
32, New Mexico.......ccourevrrnennee
33.  New York.....
34.  North Carolina.........ccocveurenne
35.
36. ...48,723,614 ..114,708,363 ..52,404,185 66,661,968
37, OKIahoma. ..o OK | QU s | ettt | coreeessesssesessssssssessestens | sessesssssseesesssssessessseseses
38.  Oregon........ccoceeveereeveinennen OR | Ll QUi | ety [ e | et ssens | neretesiee et ssesets | stesisseteseteses et essssresastes | srererisserese e nrerns
39.  Pennsylvania........ccccoooneee . PA | o Lo | v 6,103,105 | ...covvreenee. 30,774,497 | oo 15,500,897 | .ovvvereene 13,704,523 | ..coovvvenne. 53,120,435 | ...covvrnnend 62,013,205
40. Rhode Island...........cccoconeen R i QUi | s | e | st | srens sttt nns | st nes et | seri e
41.  South Carolina..........ccooconvuennee SC|...... QUi | ceererreereeenieeeeieesesinnins | seeeeeesesteee s essestssssessans | seesestesenesi st st aess s entenens | sbeeeestess st e st essestntentens | nessesseetessessentnt st entantns | shestiessest sttt entes
42.  South Dakota
43, Tennessee.......ccommeurereeens
44, TeXAS...ocirerrirerinrirereinrins
45, Utah..ccee
46.  Vermont......coovvevenreinennes
47, Virginia.......oceeeverevererenennns
48.  Washington........ccccovervriennnns
49.  West Virginia
50.  WIiSCONSIN.....c.ccvvererreririnrenes
51, Wyoming......ccocovvevererrnrennnnn.
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | 07,137,939 | 204,492,782 | ...........94, 712,777 | ............. 121,624,373 | .............248,083,508 | .............. 284,787,829
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 6 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 29
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 22
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0

Q10
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Statement for June 30, 2020 of the MOTOR'STS MUTUAL |NSURANCE COMPANY

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

PART 1 - ORGANIZATIONAL CHART

Motorists Mutual

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 MUTUAL INSURANCE COMPANY
SCHEDULE Y

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

[4%9)

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
.................................................................... 311783451, | oveeveiereens [ wrvrvesesniienes [ coverisnineenennn. | Broad Street Brokerage Insurance Agency, LLC|OH............ | DS................ | Motorists Life Insurance Company................... |Ownership......... |....100.000 |Motorists Mutual Insurance Company.......c...... | ceee.Neveross | 3o
Encova Mutual Insurance
0291 | Group 10204... | 62-1590861.. . | Consumers Insurance USA, Inc Motorists Mutual Insurance Company ....100.000 | Motorists Mutual Insurance Company.
.................................................................... 42-1496478.. IMARGC, LLC....overereereteeece e lowa Mutual Insurance Company..................... ......90.000 |Motorists Mutual Insurance Company.
Encova Mutual Insurance
0291 | Group 31577... [42-1019089.. | ..ovvvrerenns [ eererrieireniens [ v lowa American Insurance Company.................. OH............ A s lowa Mutual Insurance Company............ccc...... Ownership......... ....100.000 | Motorists Mutual Insurance Company.............. | ...... N K
Encova Mutual Insurance
0291 | Group 14338... |42-0333120.. | ..covvrverrrenes lowa Mutual Insurance Company............ccc.coeeue. OH. coieies [TA s ettt essentns | sebsesssstessssssestessnnes | stessessnssnenns Motorists Mutual Insurance Company.............. | ...... N..ooa. | P
Motorists Commercial Mutual Insurance
.................................................................... 41-1563134.. | coveeveeeineiees | cevnereiieiinins | veeesnenennneenen. | ENCOVA InsUrance Agency, Inc........ocoeeeveveeeee [MN.cee. [NIAL............. | COmpany Ownership......... |....100.000 | Motorists Mutual Insurance Company.............. | ceoo..Nevoees [ e
Encova Mutual Insurance
0291 | Group 40932... [31-1022150.. | .oecvrerievrens [ evrreireireniiens e MICO Insurance COMpany.........ccccevevvereerrennnns OH.....c...... DS Motorists Mutual Insurance Company.............. Ownership......... ....100.000 | Motorists Mutual Insurance Company.............. | ...... N K
Encova Mutual Insurance Motorists Commercial Mutual Insurance
0291 | Group 13331... |41-0299900.. | ...cvevrerrrirens | errreirerierinnins | erevereeseerereseneenens Company OH............ TA e [ ettt | st | s e Motorists Mutual Insurance Company.............. | c..... N T
Encova Mutual Insurance
0291 | Group 66311... [31-0717055.. | ..vevererenne [ e [ Motorists Life Insurance Company..................... | OH............ |DS................ | Motorists Mutual Insurance Company.............. | Ownership......... | ... 70.000 | Motorists Mutual Insurance Company............. | ...... [\ K I
Encova Mutual Insurance
0291 | Group 14621... | 31-4259550.. . | Motorists Mutual Insurance Company
.................................................................... 31-0851906.. Encova Service Corporation...............ce.evenrerenns
Encova Mutual Insurance
0291 | Group 23175... [02-0178290.. | ..ovvverennr [ cerrrereireriens [ v Phenix Mutual Fire Insurance Company............ OH........... JA s et nnnne | enreeee st nntenenns | seeneeesseneaees Motorists Mutual Insurance Company.............. | ...... [\ T
Encova Mutual Insurance
0291 | Group 19950... |39-0739760.. |.... . | Wilson Mutual Insurance Company. e A e | e | e I O Motorists Mutual Insurance Company.
.................................................................... 81-4951462.. Encova Realty, LLC Motorists Mutual Insurance Company.............. | Ownership......... | ....100.000 |Motorists Mutual Insurance Company.
.................................................................... 31-1712343.. | ..o | evvieieiviieie [ eveveivieieneennn. | Encova Foundation of Ohio.........c.ceevecicinnne. Motorists Mutual Insurance Company.............. | Board................. | cccccevueneen.. | Motorists Mutual Insurance Company........coee. | ceeeNevoons [4unne
Encova Mutual Insurance
0291 | Group 12372... |20-2394166.. | ...c.cevviererens | erveereiieeenns | creeereissveereneienns BrickStreet Mutual Insurance Company............. WV...oovne JA e [ e | srenisseseseresns et | e Motorists Mutual Insurance Company.............. | ...... N...... T
Encova Mutual Insurance
0291 | Group 15137... |46-1783383.. | ..ceveoieiiris [ eveererrereineeens | eererreereseseeneinnens PinnaclePoint Insurance Company.................... WV..ovvnne A BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Motorists Mutual Insurance Company............. | ...... [\ .
Encova Mutual Insurance
0291 | Group 13045... {26-0818900.. | ...cvurrrerrrrrrns | evereererreerneens | ereereeeseerereesnnenees NorthStone Insurance Company...........cccoeueenne 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 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 MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

1

Lines of Business

1

Direct Premiums

Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage 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....

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

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

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

22,742,892
..16,160,505
28,111,294

..26,888,904
13,554,519

....1,334,264
.17,259,896

15,844,476
6,172,384

.15.424
....106.726

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. Ocean marine
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.

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

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

o TORAIS. .ottt

Homeowners multiple peril...

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

Other liability-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......

14,074,022 | .
.(84,565)| ..

366,467

..166,423

(308,714)| .
258698

(24,261)] ..

10,040,978
(395,075) | ..

105,852
597,787

.281,689

211,863
722,037

121,700
..6,639,849

.36,501.884

157,196
.1,252,384

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

. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)........ooooooooss N
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Statement for June 30, 2020 of the MOTO RISTS M UTUAL INSU RANCE COM PANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2020 2020 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2020 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2017 + Priof..cce. | oo 171,720 | . 151,234 | oo, 322,953 | oo 18,400 | oo 3,189 | e, 21,588 | oo, 140,496 | oo 8,898 | .o 145423 | .o, 294,817 |.ooveiiieeeeanen(12,825) | oo 6,277 ....(6,548)
2. 2018 s e 49,075 | oo 65,279 | oo, 114,354 | oo 14,136 | oo 2,638 | e, 16,774 | oo, 30,391 | oo, 5114 [ o) 60,581 | ..o 96,085 |..oooreiiereriane (4,548) | c.oovverererinns 3,054 | (1,495)
3. Subtotals
2018 + Prior....cco. | cooeeriveriicinnas 220,795 | oo 216,513 | oo 437,308 | .o 32,536 | oo 5,827 | oo 38,363 | .o 170,886 | ..o 14012 | e, 206,004 | ..o 390,903
4. 2019, s | e 75944 | oo 87,077 | oo 163,020 | ..o 25195 | o 9814 | oo 35,009 | .o, 35,866 | .o 11,652 | oo 83,023 | .o 130,541 | .o (14,882) | ..o 17413 |, 2,530

5. Subtotals

2019 + Prior........
6. 2020.......cccivrins [eerrirnannns D00, SO I 20,0, SO .0, SO I .0, SO [FTORRRN 34,732 | oo, 34,732 | .o D0 S I 32,575 | i 60,316 | .oovvvrrrererrinns 92,891 | .o 0.0, SO I 20,9, ST I XXX oo
7. Totals....oovveeee | e, 296,739 | ovevverererran. 303,590 | .coovrereirerae 600,328 | ..cooverrririenn 57,731 | oo, 50,373 | e, 108,104 | ooovveverre. 206,753 | .ovoeveererereiinns 58,239 | oovevierernnn. 349,343 | oo 614,335 |.ooovrerrirnns (32,255) | ..o 26,743 | .o (5,512)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .oocovvveeinnnns 524,468
| P (10.9)% | 2. woovvrvrererne 88 % |3, oo (0.9)%

Col. 13, Line 7

Line 8

Ao (1.1)%




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

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

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

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

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

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

> w N

Bar Code:

* 146 2120204900000 2
* 1 4 6 21 2 02 04550000 2 =*
* 146 2120203650000 2
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Response

NO

NO

NO

YES




Statement for June 30, 2020 of the MOTOR|STS MUTUAL INSURANCE COMPANY

Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. State tax credits 568,036 | .coovervrererrinnns 568,038
2505. Prepaid expenses 0

2506. Other Than INVESIEA ASSELS..........cccuveeieiereeice ettt anen
2507, AULOMODIIES.......ocvieiicieiietseie sttt s s aes
2508. Leasehold improvements..
2509. Employee advances...... |
2510. TENANt AIOWANCES.........cvoveieveiieeeictete ettt bbb e
2511, MiSCEllaNEOUS FECEIVADIES........c.vvevrcieieicieisies et nnes

2597. Summary of remaining write-ins for Line 25 568,036
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year

2504. Escheatable funds 587,123 | oo 745,439
2505. State surcharges payable..... 73,817 112,789
2506. Tenant allowances payable.. 28,515 ..20,953
2507. Obligations in Pools and Associations...... (10,008) [ ...ovvevrrereiiereeieie e
2508. Reinsurance assumed overhead payable.... ..(142,080)] ... ..51,000
2597. Summary of remaining write-ins for Line 25 537,368 | oo 930,181
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31

1404. MisCEllaNEOUS INCOME OF EXPENSE. .......vvuverrerersreseseesesssssseeseesessessssssessessssssessasssssessessssssessessssssessesssssessassensnssessansnssesss | sesessessssnssnses (R TG 10) | E— T34 | e 665,411
1405. Change in ICOLI cash SUMENAET VAIUE............c.ccueiiviieieciee sttt bbbt es s ssessentans | evsesssssassannes (5,070,580) [ ....cvverrrrennns 5,409,013 | ..ooveiiinne 5,513,321
1406. ICOLI Death BENEfit PrOCEEUS...........oevivieeeiecteeeceesee et sese sttt tesesseess st sestesesssssssssetssnssssssnsnsssens | sesissesesssessssssssssessesesnss | ersessssssssssessesssesssssssseses | oereresessssennans 4,589,843
1407, SUIPIUS NOtE INTEIESE CrEAIL........c.uvecicieeisccc ettt ettt bbb s s ba st ssenaas | cbsesssssssestes s s st s s saees . IR (325,000)
1497. Summary of remaining Write-ing fOr LINE 14... .. .ottt snsrsnssnes | sesesssssssssnnes (5,802,260) [ ....ocoveenee e 5,416,747 | oo 10,443,574

Q16




Statement for June 30, 2020 of the MOTOR|STS MUTUAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......ciiiieiieieicisis ettt snsens | essesssssssassessessstessesssenes 34,243,465 | .o 30,876,342
2. Cost of acquired:
2.1 Actual cost at time of acquisition 436,833 917,994
2.2 Additional investment made after acquisition. 1,919,473 ..6,165,901
3. Current year Change iN ENCUMDIANCES..........ccoouiiiiiiriieieie ettt ettt bbbt bbb s s s bt ss e bnts | 1ebsssessessesssssssesses e b esbes e s s snsessessesants | Sebintessessesansensesses s s st e s b b ens s s ssnees
4. Total gain (loss) on disposals............ 50,314 ..1,823,296
5. Deduct amounts received on disposals............cccerrrrrererrennn. 737,100 ..4,532,590
6. Total foreign exchange change in boOK/adjUSLEA CAMTYING VAIUE. ..ottt sssessessentas | ressesssesessessssssessessess e ssessesssessessensane | esssssssssessasssessessasssnssestassssssnssessnssnes
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation 597,603 | oo 1,007,478
9. Book/adjusted carrying value at end of current period (LINeS 142+3+4-5+68-7-8)........cccovvrvieiiieieiiiissseessesesesessssssens | sressesssssssesessssssessesssns 35,315,381 | v 34,243,465
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Line 9 MiNUS LINE 10).........c.ccouiiiveiiiieiicicieiceiserssesteseseres e ssseressssesessnsens | seesersssssesesssesssssesessesens 35,315,381 | oo 34,243,465
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEa.........c.ovriinrerrineneireneereeineineiees | creereisisstsee e seesesseessseseessenens 0 [ oot
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other..........cccceieieiccvisiececee e
4. Accrual Of dISCOUNL.........ccueiierieeresse et \
5. Unrealized valuation increase (decrease)..........coeeueurieeveverseverensersesenenansd
6. Total gain (loss) on disposals.
7. Deduct amounts reCEIVEA ON QISPOSAIS............c.cvueviuiieiieieieiees ettt sttt bbb s st st s s bnas | sbsesses s s enbes e bt es s bbb ss bbb
8. Deduct amortization of premium and mortgage interest points and commitment fees..............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment reCognized.............couvveurereerennneneeneseeneens
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12, Total valuation @lIOWANCE..........cceuiceieieteieee ettt bbb bbb st ea s sanaes
13. Subtotal (Line 11 plus Line 12)..
14. Deduct total nonadmitted amounts............c..cccecuevereereereercrreinnns ..
15. Statement value at end of current period (LINE 13 MINUS LINE 14)......iiiiiiiiiieieiieiesisss e scsssessies e ssssssssssesses s nsssssssnsessess | sssesssssssessessssassassasssssnssssessessnsessenas 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT.......c.ccciviiieiicreieteiee et b st sssssseaes | sesssassesssesesssaes s st sanes 143,714,864 | ....ocoeveeeeereeeeinne 138,270,367
2. Cost of acquired:
2.1 Actual cost at time of acquisition 2,235,326
2.2 Additional investment made after acquisition 9,615,557
3. Capitalized deferred iNtErESt ANA ONET............cu.cciictece et a bt ae b ae s s e | ebebsssebesssseses st et es e s et et se s b sasbesessnaesas | sbessesessssssesssebes s s et e b sese bbb e s s naetnaes
4. Accrual of discount
5. Unrealized valuation increase (decrease) (6,804,811) | weveeverererereeiresieieinaad 6,030,539
6. Total gain (loss) on disposals (180,689) | ...ovvvrrerreiereersiee (438,977)
7. Deduct amounts reCeived ON QISPOSAIS...........covcviviecieiiieiri ettt ettt bbb bbb b s s tsnans | sbebessebesssesesen et s et n s e 5,535,808 | ..covoirireiieieeieis 12,113,486
8. Deduct amortization of premium and depreCiation.............cccuiriereicirieie et
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccovvriveieevieveveisie et
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 134,871,493 143,714,864
12.  Deduct total nonadmitted amounts 29,577,831 30,786,190
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ciiuiviiiiiiieieseeiciesiiescsestsstese s sssssssssessssssesssssssessess | svsessssssessesssssssssssssesans 105,293,662 | ...cocvveererieriieriiiienas 112,928,674
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 908,287,654
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 213,533,157
3. Accrual of discount 859,688
4. Unrealized valuation increase (decrease) ....43,029,912
5. Total gain (I0SS) ON AISPOSAIS........cervriveiiicreiiieietiee ettt bes et se st s sssssbessssessssnsesssssesssenes | sversneresssessssnsessnseressnsesss 2y 202,000 | trviiveivierireeeeseess s (377,248)
6. Deduct consideration for bonds and stocks disposed of. 178,596,291
7. Deduct amortization Of PrEMIUM.........c.cciieueiiceiie et s et st sssebessnsesesssebensens | sensessssesessssesesssessssesessnses 1O 10,822 | vevevererssiesesssissessesesessssens 3,348,946
8. Total foreign exchange change in boOK/adjUSIEd CAIMYING VAIUE...........c.ccveviveiieieciee ettt sse e | eebssessessssss st bbb es st sssessssssnes | sebstessessssesssssessssssses st e b b es s b baneans
9. Deduct current year's other-than-temporary impairmeNnt FECOGNMIZEA...........c.cvvueveiiueiriieeiee ettt ssssees | eebebssebessss et ss st ebes e s et et e s bbb esssssaesns | sbessesessssssessssebes s sesessesebessntesessnaebanaes
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. 46,883 | 179,574
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 932,433,618 ..983,567,501
12, Deduct total NONAAMILEEA MOUNES...........coiuiieiecicici ettt a e ss bt s b b s s s s bt snes | ebssesssesses et sstesses st ensesebsetsnsassessnsante | sisbssessesssssssessessesantenses et st ensessesnaans

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




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

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

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

BONDS

NAIC 1 (B)-erevrrirrereiseeiseeise ettt | eetesissssseesseseans 607,079,290 | ..ovorverrrieriiirns 21,162,932 | oo 25,755,782 | oo (2,179,018) | ..o 607,079,290 | ..oorverieeiieiis 800,307,422 | ....oovererciciieeiieneieeiieeiisiiees | e 629,596,942
NAIC 2 (B)- ettt | erbeesnss st st st nees 63,740,399 | ...ocvririiricriciiens 3,810,168 | ..vvuverrierieiiniies 5,748,729 | ..vvovieiieicicies 1,327,712 | o 63,740,399 | ...oovvirrnrinid 63,129,550 | ..oouvereirrirneineineirnsnsnsinenne | e 61,502,518
NAIC 3 (B)- vt | esbinsbinesnss s nsseeeees 1,019,880 [ .vvuvvuienrrneiieeieeieeseesesseeses | rereseississise s | seessssiesi s 566,220 | ...ooverrenrincrierinnens 1,019,860 | ..ooovvnvrirciiciinnne 1,586,080 [ .vucvvurerrirrierierieniesississiees | cersesiesiesse st
INAIC 4 ()- v veevreeeereeseiseese e se s ss st et sess st et es s ssessessenssessests | sessessessasssessessassssssessestasssessessessn | £ressssosssnssessasssssnssessanssnssnssessns | 4esessosssessessesssnssessessasssnssessassnsas | 1essessossssssessassnnssessessassnssessastnes | Hressnsssnssessassnssessestensanssessessansans | artesssssessessantsss et ent st steneas 0 [ o | e
NAIC 5 (B)- 11 rereereeseise ettt st s sttt sttt ns | 2otsess s s s st s s st st s s s ssees | 4estsessess s s st s s st st st st s taes | SeeeseeEseeEseee s s s E s s s s e s s ssees s | eeteet et Rkt tne | SeieeseRs et Rttt s st et enes | Sebess et sttt ettt 0 [ oot | e
INAIC B (B)-+--vveeveereeseise st ese s s ese s et es st ss bt bt ss e ss st est s | £28eEE ettt E et o288 es et et ens | 4ohfseetseetsees et seesneessenssenssenssentns | £oeEieeEseeEseeEseeEseeEseeE e et seEssetseets e | 1eeEeEE oLt eeE oLttt eeE ettt | HEeEE e REeEE e RE e EE Rt nE ettt | Shfeeet et ettt 0 | i | s
TOtAl BONGS. ...ttt | cseesnns e eens s 671,839,549 | ..o 24,973,100 | .ooooviiinininis 31,504,511 | oo (285,086) | ..oceoeerrernriniis 671,839,549 | ..o 665,023,052 | ...ocvuieiinininni e [ 691,099,461

20IsO

NAIC 2.ttt | 481 R R8s | 1R RS R R R e | R E R R ee | eeeE R ARt | st | Seebs e 0 e nentens | seneriee et
10, NAIC 3ottt ees | £1ee Rk R Rt | et RR R Rk n e | R R bRt R s | et | HeeeR R | Seee bRt 0 et | e s
T1 NAIC 4t | 1Rkt | eeee Rk Rt n e | et R e bRttt | et | et bR | Seeet et 0 et | e s
12, INAIC Bt bbbttt seee | £t tee bR e | H41ee bR LR R R bR ehe | £ebeeeb bbb b bR bbb | Seeb s | ettt | Hreeb e OO OO
13 INAIC Bttt ss st st eee | £eEE Lottt | HE et enEenE e nEeeEeeE R R eeneen e | fhbeeeE et etk et bRk ks | sedbeees ettt bbb | ettt | ettt 0 e | e
14, Total Preferred SOCK...........ccouriuriiiiciciciiicricsesccisisnins | 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0 [ 0
15, Total Bonds and Preferred SOCK..........uuiiriiiriinnnisnrssnissssseseniens | cosressssssenssssseenes 671,839,549 | ..o 24,973,100 | ..o 31,504,511 | oo (285,086) | ....verereencrirerinnna 671,839,549 | ..o 665,023,052 | .....ovieniriinini s O ISR 691,099,461

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




Statement for June 30, 2020 of the MOTOR|STS MUTUAL INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

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

9199999

SCHEDULE DA - VERIFICATION

Short-Term Investments

1

Year To Date

2
Prior Year Ended
December 31

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

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

QsI03




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

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for June 30, 2020 of the MOTOR|STS MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

1
Year To Date
............................................ 35,948,535
.......................................... 252,541,796
..................................................... 4,239

.......................................... 258,089,391 | ..o 393,724,985
............................................ 30,405,200 | ..oovvvrerirnniriniiriienininnnn 39,948,635
............................................ 35,948,535

QsI08
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Statement for June 30, 2020 of the MOTO RISTS M UTUAL INSU RANCE COM PANY

SCHEDULE A - PART 2

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

1 Location 4 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100'), occupied by reporting entity Columbus .| OH.. | 04/02/2020.... | WSA SHUIO.........crveimrieirriiieciiieceisscs s nsss s | eessins s | st | srsis s | s 7,980
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474' x 100"), occupied by reporting entity Columbus .| OH.. | 04/07/2020.... | CENtIMAIK COMPOTALION..........rvrerirreiisiiseriiiees ittt bbb sssents | Hoetbatesess bbb es bbbt esbenies | foebasbsessesbs b st s st sb st entens | foebeessasbses s b b en bbbt nsaens | enbsebenssns s sesb e b 5,850
Miscellaneous building improvements on 21 story office tower & lot (141 x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus | OH.. [ 04/09/2020.... | WSA SHUIO........corviuiruiriireieiiciserieeieesesise et b s | Heeesnesesses bt e s b e bbb en b niane | tbseet e s s s st bbb n et n bt ens | etbne st ettt 8,525
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus | OH.. [ 04/13/2020.... | EHOA, INC...o.vouveieiriieieieiii et | Honessesesses st e s s ne bbb niens | feesees et ssee s s st enteerens | essnesess s s en bbb nen 2,583
Miscellaneous building improvements on 21 story office tower & lot (141 x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus .| OH.. [ 04/27/2020.... | Central City EIECHIC, LLC.......ccovvrvrirerieisisisieiiesissisesisisesssiesssssssssessssssssessssssssssssesssssnsss | sessosssessssssssessesssssssssessassssssossons | ressasssessesssssssssosssessassessessansassons | tosssessasssessossanssessosssnssassesessansiens | resssssssassessessnssesssssnssossnn 4,355
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100'), occupied by reporting entity Columbus | OH.. [ 05/01/2020.... | EIOT, INC.......rviiiriiiireiiceiicei s | sosssns s s | Ceinnss s | srsis s | e 60,000
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474' x 100"), occupied by reporting entity Columbus | OH.. [ 05/06/2020.... | EHOTA, INC.....vuuivuiiriiniieiiiiiiciici ettt | Hotes st b ee bbbttt bbb ebiens | eebsess s b b ee bbb sttt es st | oeeseeb s esb et sttt | Shsenite e 80,945
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus | OH.. [06/03/2020.... | EHOFA, INC.....vuuieeeriirieiieiseiiri ettt | Hoeessesebses bt es bbbt siens | febsesteebsebs s b s s e st b s st ebeens | esbtesessees e s st b s entens | ceresienb et 156,075
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus .| OH.. [ 06/09/2020.... | WSA SHUIO........curriuirereriirerieieieiiseieesesi sttt nssens | Heresesssesssss s s s s st seniens | enisessesssssees e s s sen s st entensres | essentsessessane sttt | ereens e 24,240
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus .| OH.. [ 06/10/2020.... | Tommy's Powerwashing LLC....
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100'), occupied by reporting entity Columbus .| OH.. [06/17/2020.... | O & S ASSOCIALES, INC....ouvvvevireivriiaiiisiiieris s sb st | Hesestsenasstas bbbt es | chbsneb s s s bbbttt | eebbes s bs bbb | ettt 18,400
Miscellaneous building improvements on 21 story office tower & lot (141 x 282'), parking garage,
and lot (474' x 100"), occupied by reporting entity Columbus .| OH.. [ 06/18/2020.... | ES Architecture & DEVEIOPMENE INC............ucvuiiriireiiiiieiiiciieiieiiseiesisissisessssssssseessesses | soesitesesssss s sb st enies | frebsasssessesas bt b e ss bbbt entens | foebeessesssessesb b es bbbt beesinnsens | enbsesesssns b s ss s ens b 9,250
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus | OH.. [ 06/24/2020.... | WSA STUIO........cvrveuieeieriireieiiiieiisi ettt sb e sens | Heneses b b see bt e bbbt s sttt ebians | eteseeses b b en bbbttt st sb s | oebseb st b et n bbbt | Sheenite et 21,985
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus .| OH.. [ 06/30/2020.... | ENGINEEMNG ECONOMICS.........cvuiuuiereriiiucisnieisesieeiesiesissesessssse s ssess e sss st sienes | senessssessessssssessesi s ess s sasessensans | onisessesssessenseessessens s st entessanes | oessenssessessatssessessssesen e b ssaneenienis | ehsesstesessnssnesenseneensenerenes 18,150
Miscellaneous building improvements on 21 story office tower & lot (141 x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity Columbus .| OH.. | 08/29/2019.... | Thyssenkrupp
12445 CIITUS DIt FISNETS ..o . | 06/03/2020.... | Carriger & Franklin Co INC..........cccevriririeerieinineinieieseeeie s 625
12445 Cirrus Dr. Fishers.. . 106/03/2020.... | Lewellen Appraisal Company 600
12445 Cirrus Dr. . | 06/30/2020.... | Mike Lucas 435,608
0199999. Totals 436,833

0399999. Totals

436,833
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Statement for June 30, 2020 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 3

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

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB.JA.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement for June 30, 2020 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

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

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

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

NONE
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Statement for June 30, 2020 of the MOTO RISTS M UTUAL INSU RANCE COM PANY

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
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
Intercompany Long-Term Loan.... |Columhu< . IOhio. IPrivate Placement 10/20/2015... | covvvecvnniinnns [ | o 176,028 | i [ | 100.000
1499999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated.......... oo 0 | 176,028 | 0 | 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Penn
sylva
Aberdeen Institutional Commingled Funds, LLC.... . Philadelphia.. nia  [Aberdeen Asset Management Inc.... 08/24/2017.... 2.930
Arcmont Direct Lending Fund Il (USD) Special Limited Partnership (formerly BlueBay)| Grand Duchy.... . |LUX.. | Direct Lending Fund Ill General Partner.. 01/2512019.... | ovvrevvvrires | e | e en863,904 | oot | s 13,862,001 | ........... 5.130
Dela
Crescent Senior Secured Floating Rate Fund DOVEN ... ware | Crescent Capital Group LP...........cooorueieieinrnieieseceieieeens 05/01/2007..... | overreerrerens | eerereereiesireieeneieeeeeseseines | ceenrieeeens 324,686 | ..o | e | s 16.300
Dela
HarbourVest Partners VI BUYOUL LP...........coiirirrinieeresceeieceseeeeeseeeeiees Wilmington..........ccoceeerrrneseennne Ware | HarbOUNVESL.........covieriirec e 03/29/2007..... | veeeeeerereins | e | creeneeeeseeeneennees 187,500 | ..oooveerrenne 375,000 0.430
Dela
HarbourVest Partners IX-Buyout Fund LP Wilmington..........covvevvereinirinenee Ware | HarbOUIVESL.........covieeiiecce e 12121120170 [ e | e | e 150,000 |..cooverircenee 885,000 0.430
Dela
HarbourVest Partners IX-Credit Opportunities FUNd LP..........cccocviirieininsisrisiininns Wilmington......cccerevnrienisinnisienes Ware | HarbOUIVESL. ..o nees 12/21/2011.... 50,000 [ .o | e 150,000 | ........... 0.260
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.............ccooiirnrniniiiiccce 0 2,011,515 .15,272,001 |....... XXX.oooe
4899999. Subtotal - UNGffilIAEEA. .........ereierireriieisiiisiisisssises s anesenrnsanes 0 2,011,515 .. 15,272,001 |....... XXX
4999999, SUDOIAL = AFFIIBEA. ... v tesrt ittt E R €1 £E 8RR E DR L8R R EE £ EEEE LR R R {1 176,028 | oo 0 | oo 0 [ XXX
5009999, TOMAIS........vvveeeeeeeeeieeieiee et es e ee ettt es ket R s bbbtk eeeRe AeEkieeRseeE R e LR RS E ek s R bR e b ek ek eeLkieek s R R s bbbt 0. 2,187,543 | oo, (O 15,272,001 |....... 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 1" 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
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
Intercompany Long-Term Loan........ccouvennniennnes | Columbus. |Ohio| Private Placement.........cccooviininiininns 10/20/2015 | 06/30/2020 | .....30,786,190 | ....oovorvvrirninns [ cormrinmmrennninnens | coees 0 N 1,136,550 | ..... 1,136,550 | .o | i (U
1499999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated..........cccoviiiiniinniinnes 130,786,190 | .ooovivriiind ([ I (U I 0 0 0 0] . 1,136,550 | ..... 1,136,550 0 0 0 0
lllino
Adams Street 2012 Global Fund LP...........ccccocvrmrrns ChiCago......cveurverererernens is | Adams Street Partners.............ccoccenrrnns 02/15/2012 | 04/28/2020 | .....14,296,130 | ...cvvreverveernrrens | cerreeeneerneniinens | reees (V1 IR PO 1,013,303 | ... 1,013,303 [ oo [ | e (V)N I 143,105
Arcmont Direct Lending Fund Il (USD) Special
Limited Partnership (formerly BlueBay) Grand Duchy..........ccocv.u... LUX | Direct Lending Fund Il General Partner... |01/25/2019 |06/24/2020 | ....... 5,326,604 | .....ooovirernires [ e | e 0 [ [ e 938,703 | ........ 938,703 [ ..voverererirernns | vererireeenirninen | e (VN I 329,298
Dela
HIPEP V 2007 European Buyout Companion Fund LP | Wilmington.. . | ware| HarbourVest.... .1 05/02/2007 |06/10/2020 1:399,833 | e [ e [ 0 (3,583) [ (3,583 | e 19,986 | .ovveveeeeereinene | e 19,986
Dela
HarbourVest Partners VIl Buyout Fund LP.................. Wilmington........c.ccovvvveene ware | HarbourVest............ccooevnncrncninnnns 03/29/2007 |06/29/2020 | ....... 311,858 | s [ e [ e (U1 [T ISR 148917 | ........ T48917 | s | v | v, 0 [ oo 8,893
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Statement for June 30, 2020 of the MOTO RISTS M UTUAL INSU RANCE COM PANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Dela
HarbourVest Partners VIII Venture Capital Fund LP.... | Wilmington...........cccceeeene ware | HarbourVest............ccooevvenincrncninnnns 03/29/2007 {06/29/2020 | ....... 1,754,519 | o | e [ . 0 P [ 167,894 | ........ 167,894 | ..o [ [ e 0 [ . 142,801
Dela
HarbourVest Partners IX-Buyout Fund LP.................. Wilmington.........cccvevvennee ware| HarbourVest............cccccveveccvereccneninnns 12/21/2011 | 06/05/2020 | ....... 4,618,397 | .oeeeveeeeeeiiiies | e | e . 0 [ oo | e 155,436 | ........ 155,436 | .oovrecreieeeeen [ eveeeeerieieienens | e 0 s 368,152
Dela
HarbourVest Partners IX-Venture Fund LP.................. Wilmington..........cccoeeeene ware| HarbourVest............cccoceeevivccrerecieienns 12/21/2011 | 06/05/2020 | ....... 3,530,698 | ...ocooeveiieeieies | e | e . 0 | oo | e 104,419 | ... 104,419 | oo [ oo | e 0 s 325,351
Mas
sach
usett
Park Street Capital Private Equity Fund VIIl................. Boston.......cccccevvevernnnn. s Park Street Capital..........coooviniininiinn 05/04/2007 |06/23/2020 | ....... 2,049,691 | ..o | e | v . 0 N 142,500 | ........ 142,500 | oo [ eeeeeeiereeieeens | e 0 .. 188,236
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. .. .....35,087,730 | .o (| I (O 0 0 0 0 ... 2,667,589 | ... 2,667,589 | .......... 19,986 | .oooorrrnnnnd 0| e 19,986 | ... 1,586,447
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 | ....... 1,112,582 0 [ oo [ [ | s | e (95,427) | ...ovvv. [CRR:Y10] I
4399999. Total - All Other Low Income Housing Tax Credit - Unaffiliated..........ccocvuiniiiniinininnisiiinnisnins st | nisans 1,112,582 0 0 (O N (O I [ [N | I [ (95,427) (95,427) | o 0
4899999. Subtotal - Unaffiliated.........cooinirniriiniinis s . .....36,200,313 | ... .0 .0 .. 0 0 0]....2,667,589 | ... 2,667,589 | .........19,986 | ......... (95,427) (75441 ... 1,586,447
4999999, SUDOtAl = AFFIIBEEA. ... evvrtsiseiee et enb ettt enes ....30,786,190 | oo (U] [P (0 0 0 0 0. 1,136,550 | ... 1,136,550 0 0 0
5099999, TOAIS.........verresreesreseesseie sttt erbeenre st enes .....66,986,503 | ....ocovirinnad ()] (O 0 0 0 0. 3,804,139 | ..... 3,804,139 | ......... 19,986 | ......... (95,427)| ......... (75441)| ..... 1,586,447
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Statement for June 30, 2020 of the MOTO RISTS M UTUAL INSU RANCE COM PANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S. States, Territories and P:
649791 QE 3 |NEW YORK ST...uuiiiiiiiieriisisissniisrsssssssessssssssenssssssssensssssnssssssnsssssssenssssssssessssssnsonss | sessesssossanes | 06/16/2020........ CITIGROUP GLOBAL MARKETS INC 1,056,330 ..1,000,000 10,933
1799999. Total - Bonds - U.S. States, Territories & Possessions....... 1,056,330 ..1,000,000 10,933
Bonds - U.S. Political Subdivisions of States
016730 DB 6 |ALLAN HANCOCK CALIF JT CMNTY COLLEGE DIS .. | 05/06/2020........ PERSHING DIV OF DLJ SEC LNDING 808,720 | .o 1,000,000 1FE
59333F  XQ 8 | MIAMI-DADE CNTY FLA .. | 05/12/2020. CITIGROUP GLOBAL MARKETS INC 1,141,660 ..1,000,000 1FE
98816P  EF 5 | YSLETA TEX INDPT SCH DIST. .| 06/24/2020........ PERSHING DIV OF DLJ SEC LNDING 1,000,000 ..1,000,000 |........ 1FE
2499999. Total - BONAS - U.S. POlItiCal SUDAIVISIONS OF SEAIES. ... ..vu ettt sttt siis | eeesseessteess s E eS8 R RS0 snsnirenes 2,950,380 | .. 3,000,000 |..covvnnenes 0 XXX v
Bonds - U.S. Special Revenue and Special A
172311 QD 7 | CINCINNATI OHIO WTR SYS REV....cvuiiiriirrieiersiiseieississeesieisessssesissisessensees | evvsesesesenes 06/18/2020........ MORGAN STANLEY CO 1,000,000 | oo 1,000,000 |........ 1FE
23542)  RC 1 |DALLAS TEX WTRWKS & SWR SYS REV. .. | 06/16/2020........ JP MORGAN SECURITIES LLC......coovirriririeririreiseirereninsines 1,021,310 ..1,000,000 |........ 1FE
594654 KK 0 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .| 06/04/2020........ RBC CAPITAL MARKETS 1,000,000 ..1,000,000 |........ 1FE
73474T AT 7 |PORT MORROW ORE TRANSMISSION FACS REV........cccocvmiirirnrnrirerneieenerererens | e 06/12/2020........ CITIGROUP GLOBAL MARKETS INC 1,000,000 | oo 1,000,000 |........ 1FE
762232 BW 5 |RHODE ISLAND ST COMM CORP REV .. | 05/06/2020........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccvviirriiieieireieiisnis 1,217,310 ..1,000,000 |........ 1FE
786089  JR 4 | SACRAMENTO CALIF WTR REV......cccceveinnee . | 04/24/2020........ GOLDMAN......ccooriririireiisnieieisseesiessssineenes 1,000,000 ..1,000,000 |........ 1FE
882830 AP 7 | TEXAS TRANSN COMMN.....cccomiiiiririiiiiriieieieneiesiesisseessssssssnisessessssesesiesisssseninns | sonsesessssanes 06/18/2020........ CITIGROUP GLOBAL MARKETS INC 1,000,000 | .ooovveririrceeeereieis 1,000,000 |........ 1FE
92812V D8 6 |VIRGINIA ST HSG DEV AUTH......iviiiimiiiiiiinniiinienisssissnisssssenssenssssssssnsssssssensenesee | aonnseeninenes 05/21/2020........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccostiniiiiiinnininianiinians 1,000,000 | .o 1,000,000 |........ 1FE
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES. ... . .. iuiieirieiseuereeiarestesiaeieeisas | eeretasessseessesssassessesesseseeseeseeseseeseeeeseseeseeseesesaesesseesessessssessesassessessessesessessesaesessessessesessessesaesessessnssnsassessasansansessesnsans  ssssssscs 8,238,620 | ..o 8,000,000 |....ccc....... 0 ).,
Bonds - Industrial and Miscell:
00287Y  DC 0 [ABBVIEINC.......cccccvuvrunee. .. | 05/14/2020........ CORPORATE ACTION 810,248 | ..o 750,000 [ oo 4,671 |2FE..ciiiviene
05565E  BK 0 |BMW US CAPITAL LLC..... . | 04/06/2020........ BANC OF AMERICA/FIXED INCOME. 998,290 | ..o 1,000,000 |........ 1FE
254700  BJ 7 |DISCOVERY COMMUNICATIONS LLC.......oivirrirrieciiiniierirresrieessesssiesssesessesnnes | veverenessenns 05/07/2020........ Citigroup (SSB)........ 1,000,000 | oo 1,000,000 |........ 2FE.
35137L  AG 0 |FOX CORP, .. | 04/03/2020........ GOLDMAN 1,000,000 2FE e
531229 12 8 |LIBERTY MEDIARTS......ccccoconu. .| 05/28/2020........ CORPORATE ACTION . 27
631005 BJ 3 |NARRAGANSETT ELECTRIC CO....coovurirriiiirrireesiserseieeieresissiessessssesesssesesseneenes 04/07/2020........ Citigroup (SSB)........ 2,000,000 | .o 2,000,000 |........ 1FE
731572 AB 9 |RALPH LAUREN CORP .. | 06/01/2020........ BANC OF AMERICA/FIXED INCOME. 989,950 | ..o 1,000,000 |........ 1FE
872590 11 2 |TMOBILE US SUBSRTS.......ccoovuvinnc .| 06/24/2020........ CORPORATE ACTION 1,510 | 2Z
89173F  AB 6 | TPMT 2017-1 A2 - RMBS 04/06/2020........ MORGAN STANLEY CO 1,008,563 | ..o 1,000,000 | ..ocoovverereriricireninnns 681 | 1FE
89175V AA 1 | TPMT 182 A1 - RMBS .. | 05/06/2020........ MORGAN STANLEY CO 726,579 709,507 448 | 1FM
89176E  AA 8 | TPMT 2018-1 A1 - RMBS .. | 05/14/2020........ GOLDMAN......ccooritiriererinriereriseeesiesesseseenes 658,891 . 644,491 913 |1FM
89237  AA 4 |TALNT 201 A- ABS .. | 06/01/2020........ Citigroup (SSB)........ 1,249,928 | oo 1,250,000 1FE
931427  AS 7 |WALGREENS BOOTS ALLIANCE INC .. | 04/13/2020. JP MORGAN SECURITIES LLC.. 999,920 .......1,000,000 2FE
95002R  AX 6 | WFCM 2020-C56 A5 - CMBS .| 05/27/2020........ WELLS FARGO SECURITIES LLC 1,287,401 | oo 1,250,000 255 |1FE
3899999. Total - Bonds - Industrial and Miscellangous.................ccccuevriiivniiieiiiceeieeina 12,727,770 ....12,605,603 14,580
8399997. Total - Bonds - Part 3......... 24,973,100 24,605,603 25,513
8399999. Total - BONGS........oociiiiiiiiiinisicisiisi s 24,973,100 ....24,605,603 25,513
Preferred Stocks - Industrial and Miscell; (Unaffiliated) Perpetual Preferred
95082P 30 3 |WESCO INTERL 1000 DS RP 1 SRS A PRF.... . | 06/22/2020........ CORPORATE ACTION.... 76.272 2,048 4FE
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) PEMDEIUAI PrEfEITEU. .. ... itttk e srsnssenes 2,048 XXX 0
8999997. Total - Preferred Stocks - Part 3........ciiieiiiisisesi s 2,048 XXX 0
8999999. Total - Preferred Stocks........... 2,048 XXX 0
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
00287y 10 9 |ABBVIE ORD .. | 05/08/2020........ CORPORATE ACTION. ..ottt sesenssenessssins | eees 930.950 78,163 XXX
003654 10 0 |ABIOMED ORD.......ccoouvvrirrirerrnrirrireninines .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......ccovvvverrieriereierissieeressssessnsssenssnsnenes | ones 180.000 29,639 XXX e
00507V 10 9 |ACTIVISION BLIZZARD OROD......... 04/17/2020........ CITIGROUP GLOBAL MARKETS INC........ovrieiiierinriererieienieierseniensesissenenes | ovveesenenenns 1,780.000 118,761 XXX
016255 10 1 |ALIGN TECHNOLOGY ORD .. | 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......ccootvierrierieieierissieensiseissnssssesssssenes | ones 165.000 31,157 XXX e
018581 10 8 |ALLIANCE DATA SYSTEMS ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.......cceviereieirieireeneeeeesseeeeeeesessesessensneees | oeees 165.000 6,093 XXX |
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Statement for June 30, 2020 of the MOTO RISTS M UTUAL INSU RANCE COM PANY

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

SCHEDULE D - PART 3

2 3 4 5 6 7 8 9 10
NAIC Designation and

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
022098 10 3 |ALTRIA GROUP ORD... . | 04/17/2020. CITIGROUP GLOBAL MARKETS INC 2,260.000 92,496 XX e
023135 10 6 |AMAZON COM ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 25.000 58,310 XXX e
03674X 10 6 |ANTERO RESOURCES ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC........cvvierrierneieierisrieeieiseesenssesenssneenes | ones 995.000 1,326 XX e
03966V 10 7 [ARCONIC ORD . | 04/01/2020........ ITGINC...oocii s sssennes | e 440.000 9,390 xXx e
03969F 10 9 [ARCUS BIOSCIENCES ORD.... .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......ccocovvviriiniiirininsississsssissisnsinnies | coees 135.000 3,799 XX e
075887 10 9 |BECTON DICKINSON ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC........ovuiernrireririeierinrieeienineisenssesessssienes | eees 225.000 58,165 XX e
079823 10 0 |BELLRING BRANDS CL A ORD......cccrvvmiirireiirneseiresisisesesseissssisessssssessesssssssenss. | sossssessnsnenes 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......ccovvvierrieriereieisssiseeressssessnsssenssssenes | ones 165.000 2,569 XXX e
08862E 10 9 [BEYOND MEAT ORD......c.ccooormriuriiniinnes .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC........ccocovviriiniiininississisisssississsssnnnes | eoves 195.000 14,757 XX e
13089P 10 1 |CALITHERA BIOSCIENCES ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.......ccoocviriiiiinrinsieiissisesiesissiisssinnies | covee 225.000 1,436 XX e
14040H 10 5 |CAPITAL ONE FINANCIAL ORD... .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.........ccieriierniieieisnieeeeiseisnseresisnerenes | v 960.000 51,919 XX e
14448C 10 4 |CARRIER GLOBAL ORD . | 04/03/2020........ ITGINC ..o | srisnisnsians 3,280.996 40,998 XX e
16383L 10 6 | CHEMOCENTRYX ORD......ccooiriiiimiiiiniiiniciseiisseiesssssssssssssssssssssssssssssssssssns | soonsisnenes 04/17/2020........ CITIGROUP GLOBAL MARKETS INC........ccocooiriiiiniiinniisniisneisssisnsisnsies | o 165.000 7,944 XX e
192446 10 2 | COGNIZANT TECHNOLOGY SOLUTN CL A ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC........cvuierrierneieierisnieeisiseesensesenssnerenes | ones 790.000 42,012 XX e
20605P 10 1 | CONCHO RESOURCES ORD.......ccouuiviimireiirieisesisisisssiesssssseessssssesesssssesssssssenes .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......ccotvierrierneieierissiesnsiseessnsssesssssenes | ones 810.000 40,581 XXX e
260557 10 3 |DOW ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 1,150.000 37,867 XX e
26884L 10 9 |EQT ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 1,030.000 13,547 XX e
278642 10 3 |EBAYORD.......cccooevvvunnnenas .| 04/17/2020 CITIGROUP GLOBAL MARKETS INC........ccocovimiiiriiniiisniissssisseisnsisssies | coeneiiinnees 2,015.000 75,044 XX e
281020 10 7 |EDISON INTERNATIONAL ORD .| 04/17/2020........ | CITIGROUP GLOBAL MARKETS INC.......evoerriiirerinricrierierenieiensssiensesensenes | veves 705.000 43,077 XXX

285512 10 9 |ELECTRONIC ARTS ORD............... .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......ccovvvrerrierinireierissiseeressssissssssenssnsenes | ones 460.000 52,699 XXX e
29415F 10 4 |ENVISTAHOLDINGS ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.........cooiuriierriieierssieeieeiseesesesesisneenes | ones 585.000 10,104 XX e
294440 70 0 |EQUINIX REIT ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......ccoovviiiiiiinisniciissiseiesississiisnies | coves 140.000 95,317 XX e
30048L 10 4 |EVOFEM BIOSCIENCES ORD........ .| 05/14/2020 EXCHANGE OFFER 56.800 281 XX e
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD .| 06/09/2020........ | ITG INC... s | e 145.806 5,107 XXX

343412 10 2 [FLUOR ORD......cocovvrirerinriririnirirnninenns .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......coovvierrieriereierissisesressssessnssssenssnsenes | ones 570.000 4,590 XXX e
36467 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD... . | 06/05/2020........ CORPORATE ACTION......coooimiiririniinniinns 10.000 383 XX e
372309 10 4 | GENMARK DIAGNOSTICS ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......cooviiiiiiinrisniciisnieeeississisiisnies | coves 225.000 1,726 XX e
38141G 10 4 | GOLDMAN SACHS GROUP ORD..... .| 04/17/2020 CITIGROUP GLOBAL MARKETS INC......ccevuuerirriiieirinniierinseiessenisssssesennnes | covne 230.000 41131 XX e
40434L 10 5 |HP ORD . | 04/17/2020........ | CITIGROUP GLOBAL MARKETS INC 3,845.000 59,184 XXX

443201 10 8 |HOWMET AEROSPACE ORD WI .| 04/01/2020........ ITGINC..oovvreerieis 1,760.000 30,826 XXX e
446413 10 6 |[HUNTINGTON INGALLS INDUSTRIES ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.......c.ocvvieriierireiemerisrieeiesiseesenssesenssneenes | enes 165.000 32,507 XX e
45782B 10 4 |INSEEGO ORD.......ccomiiiiiciiiiiiiiinsisie i .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.......ccooeviriiininiisnieiiesiiesiesississsiinnies | v 185.000 2,145 XXX
46131B 10 0 |INVESCO MORTGAGE CAPITAL REIT ORD.... .| 06/09/2020........ CORPORATE ACTION.......ccoovimriirriiinniineens 44.000 200 XX e
478160 10 4 |JOHNSON & JOHNSON ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.......c.ovureiiieririeieiinsieeienineeseninesenssnenenes | eees 825.000 124,680 XX e
50015M 10 9 | KODIAK SCIENCES ORD.........cccovuiiriiiiriiniseiseieresisisessessssssessssssssssssesssssssssessessns | snseessessnes 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......ccovvverriernereierissiseeressssessssssenssnsenes | ones 110.000 5,794 XXX e
500754 10 6 |KRAFT HEINZ ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 1,225.000 35,336 XX e
501044 10 1 |KROGER ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC 1,090.000 34,556 XXX e
516544 10 3 |LANTHEUS HOLDINGS ORD .| 06/19/2020........ GOLDMAN........oovmiimriritncisisssisis s | oeees 111.600 2,221 XX e
531229 60 7 |LIBRTY MEDIA LRTY SIRIUSXM SRS C ORD .| 06/17/2020........ NOt AVAIIADIE. ..o 95.000 2,420 XXX e
53261M 10 4 |LIMELIGHT NETWORKS ORD.......cccecurirriiireriiinirnsierssssiessssssesessssssssssssssssssssens | snseesssssnes 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......ccovvrerriernereeerissiseeressssessnsssenssnsenes | ones 465.000 2,963 XXX e
539830 10 9 |LOCKHEED MARTIN ORD.... .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.......oovvieiiieririeierinrieeiesiseesensesensenienes | eees 250.000 98,500 XX e
55087P 10 4 |LYFTCLAORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......ccotvierrierireieierissieensiseissssssenssssnenes | ones 790.000 22,643 XXX e
554382 10 1 |MACERICH REIT ORD .| 05/12/2020........ CORPORATE ACTION 28.000 204 XX e
55825T 10 3 | MADISON SQUARE GARDEN SPORT CL A ORD..... .| 04/17/2020........ Various 65.000 11,281 XX e
55826T 10 2 | MADISON SQUARE GARDEN ENTER CL A ORD .| 04/17/2020 VaTOUS. ....cvviiiicieieeie e 65.000 4,437 XXX e
565849 10 6 | MARATHON OIL ORD . | 04/17/2020........ | CITIGROUP GLOBAL MARKETS INC 3,250.000 13,593 XXX

580135 10 1 |MCDONALD'S ORD . | 04/17/2020. CITIGROUP GLOBAL MARKETS INC......coovtvierrierreieierissieeesissesssssesesssssenes | oves 255.000 46,439 XXX e
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60937P 10 6 [MONGODB CL A ORD.......cooivuririiiirircriniisisesiesessssisesiessssesesissssssesssesssssessensssssens | esssessesenenes 04/17/2020........ CITIGROUP GLOBAL MARKETS INC........ovvierrrieririeierisnieeiesiseesensesenseneenes | ones 170.000 25,616 XXX

65339F 10 1 |NEXTERA ENERGY ORD. .. | 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......ccovoeririiirininiieiiesiiesienisssissesinnies | covee 345.000 83,412 XXX

67066G 10 4 |NVIDIAORD... .. | 04/17/2020. CITIGROUP GLOBAL MARKETS INC.....coovtrernrierrnereeresssnisessessssessssssssessanssnses | ones 295.000 85,155 XXX

68902V 10 7 [OTIS WORLDWIDE ORD........ccvuiiriiriiiirceriieisesisiesssiesssssssiesssssssesessssssssesiensesens .. | 04/03/2020........ ITG INC oot | costiseninsnnes 1,640.498 62,536 XXX

743315 10 3 |PROGRESSIVE ORD............... .. | 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.........couieriierniieierseieeeeiseesesenesisneenes | enes 660.000 53,712 XXX

75281A 10 9 |RANGE RESOURCES ORD.. .. | 04/17/2020. CITIGROUP GLOBAL MARKETS INC.....cooovviirrieiseieiesissiesesssssssssessssssssnnes | ones 840.000 3,740 XXX

75513E 10 1 |RAYTHEON TECHNOLOGIES ORD. .. | 04/03/2020........ VBIIOUS ..ottt snsnnnes | esbsssinsenes 5,274.915 241,722 XXX

778296 10 3 |ROSS STORES ORD .. | 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.....coovvrererieireerresesssnesessessssessssssssesssnsnsss | oees 740.000 66,304 XXX e

82489T 10 4 | SHOCKWAVE MEDICAL ORD e .. | 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......coovvieriierirnieierissieensiseesssssesenssssenes | ones 100.000 3,752 XXX e

840441 10 9 | SOUTH STATE ORD.......ouiiiiieiieieieiinsiesisisisesiessssssie s sssssssssensens. | ovsesesenenenes 06/08/2020........ ITG INC .o nienienns | e 111.037 10,327 XXX e

872590 10 4 | TMOBILE US ORD......coriieiiiiririiicirisineiesissiesse it sss e .. | 04/01/2020........ ITG INC oot sinienes | cor 270.758 17,028 XXX

874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE ORD........ccccovvverrierriririrenes .. | 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......ccevuurirriiiririneiierisseiensenisssssesennnes | covne 315.000 39,161 XXX e

88337F 10 5 [ODP CORP......couieiieiicict sttt | renasesenenenes 06/30/2020........ ITG NG naenienns | con 223.000 6,601 XXX e

90041T 10 8 | TURNING POINT THERAPEUTICS ORD .. | 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......ccotvierrierneieierissiesnsiseessnsssesssssenes | ones 110.000 5,436 XXX

903537 10 0 [UBER TECHNOLOGIES ORD........oooviiiiiiiiiinieiiisssieseisssesessssesesssssssesesssnenes . .. | 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.........ovvieiiierinrieirisinnienenissiesesisneenes | ovvnesenienas 3,025.000 84,146 XXX e

909907 10 7 | UNITED BANKSHARES ORD.......couueiiiirriniiiereriiiseinsierssissiessssisesesisessssessessnnins | sonsesessnssnes 05/01/2020........ GOLDMAN......cooiiirtiiiciinieie it snsesienssnis | cones 101.700 3,157 XXX

91913Y 10 0 [VALERO ENERGY ORD .. | 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......cooovvverrieriereerersssiseesessnsessnssssesssnsnenss | ones 860.000 43,355 XXX

92826C 83 9 |VISACLAORD .. | 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.....coovvrirerierirnieiessssiessessssisssssssesssnsnses | oees 620.000 103,399 XX e

95082P 10 5 [WESCO INTL ORD.....covvuiiriiiiiririieisissiesisssssesesssssesesssssssssssesssssssssessssssssessssssns | sosssesassenes 06/22/2020........ CORPORATE ACTION.....covveririrerinirirrinnns 28.764 1,115 XXX

98421B 10 0 |XPERIHOLDING ORD.. .. | 06/01/2020........ ITG INC ..ot nieneenns | e 218.400 5,928 XXX e

98585X 10 4 | YETIHOLDINGS ORD... .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC......ovvuuiirrireirneineiierissessessssisseisssssnsees | cones 220.000 5,309 XXX

G1890L 10 7 |CAPRIHOLDINGS LTD 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.......ccvuuerirriiirininriierieseiensenisssssesinnnes | covne 570.000 7,212 XXX

G50871 10 5 | JAZZ PHARMACEUTICALS ORD 04/17/2020........ CITIGROUP GLOBAL MARKETS INC.....coovvrererieirseieiessssiessessssssssssssesssnssnses | oees 220.000 24,429 XXX

G6359F 13 7 | NABORS INDUSTRIES ORD 04/23/2020........ ITGINC..ooovveiirnis 27.000 9,105 XXX |

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TFAAEA. ........oveiiiis oottt ettt es 2284882282882 8 e et ees et setansenneenntens | asssesseacs 2,591,971 XXX e 0 20,0 S

Common Stocks - Industrial and Miscell (Unaffliated) Other
313388 12 3 | FEDERAL HOME LOAN BANK ..ottt eneens | ................ | 05/15/2020........ | UNKNOWN.....ociiiii s nsssnsesnnnss | aosnesensonsenes 3,114.000 311,400 XXX e
9199999. Total - Common Stocks - Industrial and Miscellaneous (UNGFFIIAEEA) ONET...........ociiiiiiiiie oottt ettt ekttt et st et et et et e a8 ee et et o2t e e seE e Eee8eE1eEeEeeE e s eE e A ee8 o2 8 eE e EeeE e e 8o E A ee b a2 s e et et en b e bt et ens et et et entensetsntens | sristanens 311,400 XXX e 0 XXX e
Common Stocks - Parent, Subsidiaries and Affiliates Other

62006@ 10 2 |MOTORISTS SERVICE CORP.....coormesmesrsrsmsrmssssssesesesrsesrereesesee [ [ 06/15/2020....... | UNKNOWN....co s 100,000 XK e

9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other.........cccooviiiniciiininnis 100,000 XXX 0

9799997. Total - Common Stocks - Part 3 3,003,371 XXX 0

9799999. Total - Common Stocks 3,003,371 XXX 0

9899999. Total - Preferred and Common Stocks. 3,005,419 XXX 0

9999999. Total - Bonds, Preferred and Common Stocks...... 27,978,519 XXX 25,513
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Bonds - U.S. Government
36179T 7K 5 |G2MA5398 - RMBS........occonvvvreicricris .. | 06/01/2020. | Paydown JESTSRUTIN RO 187,290 (4,201) [ v | e 187,290 | .oovvvrrrieinne 08/20/2048. | 1....coovrennes
3620AD NY 4 |GN 726807 - RMBS..........ccooevvviimrieris .. | 06/01/2020. | Paydown . 482 (14) 482 09/15/2039. | 1..ccvvvrrirnns
3620C6 EG 6 |GN 749935 - RMBS .. | 06/01/2020. | Paydown . 2,167 (114) 2,167 11/15/2040.
36291E H8 7 |GN 625855 - RMBS ... | .. [ 06/01/2020. | Paydown . 2,763 (105) 2,763 06/15/2035.
36291H C9 3 [GN 628396 - RMBS.........cocoonvvirrirniriiiinns .. | 06/01/2020. | Paydown . 8,923 (194) 8,923 10/15/2028.
36291 W3 0 |GN 629866 - RMBS .. | 06/01/2020. | Paydown . 4,136 (24) 4,136 09/15/2034.
36297D K3 0 [GN 708714 - RMBS .. | 06/01/2020. | Paydown . 9,779 (242) 9,779 04/15/2039.
38376G DN 7 |GNR2010-018 C - CMBS.... .. | 06/01/2020. | Paydown [ESTTRTRUIN RS 454,268 | .........454,268 | .........476,698 | ............ 472,242 | .covvvvrvvrnnis | e (17,973) s [ v (17,973) | v | e 454,268 | ........coovennee. 03/16/2051.
38376G  XT 2 |GNR2010-148 C - CMBS . | 06/01/2020. | Paydown . 1,428 (15) 1,428 12/16/2050.
0599999. Total - Bonds - U.S. GOVEMMENL........uuierieriiesiiseseienessessieissiis | aeesseisssssssesssensssessessssssssenssenssessssssssssssenssenssssssssnssssssssnsns | eesssrsan 671,237 | .........671,237 | ..........699,305 | ...........694,120 | ..o | 100ii(22,883) | o0 | (22,883) [ ...oeovvvrneend 0 | i 671,237 | .o 0 XXX
Bonds - U.S. Political Subdivisions of States
736679 RD 5 |PORTLAND ORE. ..45,000 ..45,000 0 06/01/2027.
2499999. Total - Bonds - U.S. Political Subdivisions of States........cccouiiis v ..45,000 .45,000 | .........47,838 | ...ocee0end5,000 | o0 | 0 0 ] i 0 s 0 XXX
Bonds - U.S. Special Revenue and Special A t
222102 AA 3 |COULEE MED FNDTN WASH REV. .. | 06/02/2020. | Call @ 100.00..... . 35,000 35,000 0 04/20/2036.
3131WR K2 0 |FHZJ1213-RMBS ... | .. | 06/01/2020. | Paydown FSOTURTRTRI RN 12,009 | .oooeveneee 12,009 (621) 02/01/2041.
3131X4 2T 1 |FHZK1686 - RMBS ... | .. | 06/01/2020. | Paydown . 922 922 10 07/01/2024.
3131X4 2U 8 |FH ZK1687 - RMBS. .. | 06/01/2020. | Paydown . 2,534 | ... 18 2,534 07/01/2024.
3131X5 AP 7 |FHZK1814 - RMBS. .. | 06/01/2020. | Paydown . 22,261 22,261 ) (193) | cvvvveeneriveries | v 22,261 | oo 10/01/2024.
3131X5 B4 3 |FHZK1859 - RMBS. .. | 06/01/2020. | Paydown . 775 775 ) (16) 775 09/01/2024.
3131X5 D3 3 |FHZK1922 - RMBS. ... | .. [ 06/01/2020. | Paydown . 9,726 | oo 9,726 | .ovvernee 10,086 9,882 (156) (156) 9,726 10/01/2024.
3131XJ 85 2 |FHZL3240 - RMBS.......c.coooivivvriinirreris .. | 06/01/2020. | Paydown . 88,211 | ooeern88,211 | 92,125 | 91,982 [ | (3,772) (B,772) | oo | e 88,211 | e 06/01/2042.
3131XM FM 2 |FHZL5572 - RMBS. .. | 06/01/2020. | Paydown . 59,226 (2,105) (2,105) [ .ooeereeneinrenes | cevrrreireeinns 59,226 | ..ovvriririine 04/01/2043.
3131XN  6U 2 |FHZL7183- RMBS. .. | 06/01/2020. | Paydown . 4,743 (242) (242) 4,743 10/01/2043.
3131XP DV 7 |FHZL7316 - RMBS. .. | 06/01/2020. | Paydown . 37,211 ) (2,415) [ oo | e 37,211 | e 11/01/2043.
3131XQ TK 2 |FH ZL8654 - RMBS. .. | 06/01/2020. | Paydown . 1,329 . ) (95) 1,329 11/01/2044.
3131XR BB 9 |FHZL9034 - RMBS. ... | .. | 06/01/2020. | Paydown . 82,393 82,393 86,437 | ... ..85,894 ) TEcT07) | S IO 82,393 [ oo 02/01/2045.
31329 PV 3 |FHZA1336 - RMBS.......cccoomvirnrrircrirerinenns .. | 06/01/2020. | Paydown JESTSRTUTIN RO 102,230 | .ovvvenee 102,230 | .coovonee 106,176 | ..ovvvrvrenne 105,763 ) (3,532) [ ooverneerreineins | cereeineinne 102,230 | .oooveerrrieinne 07/01/2042.
31329 PX 9 |FHZA1338 - RMBS. .. | 06/01/2020. | Paydown . 57,941 57,941 59,906 ) (1,728) ...57,941 08/01/2042.
31329K XH 2 |FH ZA2480 - RMBS. ... | .. | 06/01/2020. | Paydown reverneeeennerenienes | e 1,235,637 | ....... 1,235,637 e 82,198 | s | s 42,198 | .o, . ,235,637 11/01/2037.
31329K YU 2 |FHZA2523 - RMBS........coocvmmrineirnniiniins .. | 06/01/2020. | Paydown JEOTTRTRII PV 1,090,559 | ....... 1,090,559 | ....... 1,108,451 | ...cccooee. 108,283 | oo | e (17,725) | v [ s (17,725) [ v | i 1,090,559 09/01/2038.
3132A4 6K 9 |FH ZS4474 - RMBS. .. | 06/01/2020. | Paydown JESTURTRTORIORPIIR R 45,868 | ........... 45,868 | ............ 47,387 ) (1,384) ....45,868 03/01/2042.
3132A4 PW 2 |FH ZS4037 - RMBS. ... | .. | 06/01/2020. | Paydown . 28,130 28,130 29,264 ) (1,109) 05/01/2044.
3132A5 A4 7 |FHZS4527 -RMBS.......ccccovvvirrirnrirernnis .. | 06/01/2020. | Paydown v | 45,664 | ............ 45,664 | ............ 47,020 ) (1,625) 08/01/2043.
3132A5 AY 1 |FH ZS4523 -RMBS. .. | 06/01/2020. | Paydown . 25,588 25,588 25,720 ) (89) 07/01/2043.
3132A5 XA 8 |FHZS5173 -RMBS. ... | .. [ 06/01/2020. | Paydown . 758 8 09/01/2021.
3132A6  TF 0 |FH ZS5950 - RMBS........cocovvuererieririininne .. | 06/01/2020. | Paydown . 6,717 | oo 8,717 | 6,982 | 6,842 | (126) (126) 09/01/2024.
3132HM ZZ 7 |FH Q11660 - RMBS .. | 06/01/2020. | Paydown JESTSURTUIN ERP ) (4,339) 10/01/2042.
3132L5 SE 4 |FH V80517 - RMBS .. | 06/01/2020. | Paydown e | e ) (7,587) 10/01/2043.
3132M9  5A 8 |FH Q29241 - RMBS. .. | 06/01/2020. | Paydown ) T D (10,017) | vvvrvercirnens 10/01/2044.
3132QU 3B 7 |FH Q37993 - RMBS. .| 06/01/2020. | Paydown ) (3,631) 12/01/2045.
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3136AC U5 8 |FNR 2013-15 EP - CMO/RMBS... .. | 06/01/2020. | Paydown 51,574 51,574 53,604 | ... 53,021 (1,447) ...51,574 08/25/2042.
3136AE  ZQ 3 |FNR 2013-56 P - CMO/RMBS .. | 06/01/2020. | Paydown JESTSRUTIN RO 163,619 | .coovvnee 163,619 | .coovvneee 161,727 | v 162,059 1,560 ..163,619 06/25/2043.
3136AF Y8 1 |FNR2013-89 PA - CMO/RMBS... .. | 06/01/2020. | Paydown 36,300 ...36,300 ....37,352 (1,052) [ oo | e 36,300 | ..o 02/25/2043.
3137AC P37 |FHR 3879 NW - CMO/RMBS ... | . | 06/01/2020. | Paydown 5150 | .. 5,150 (103) 5,150 09/15/2040.
3137B4 75 8 |FHR 4261 PA-CMO/RMBS...........ccccoonuee .. | 06/01/2020. | Paydown 36,486 | ............ 36,485 (640) 07/15/2032.
3137B8 PP 6 |FHR 4322 PA - CMO/RMBS .. | 06/01/2020. | Paydown 25,887 25,887 (1,400) 03/15/2044.
3137B9 BZ 7 |FHMSK-F03 A -CMBS .. | 04/28/2020. | Paydown 8,083 0 01/25/2021.
31385X NF 0 |FN 555790 - RMBS .. | 06/01/2020. | Paydown 5,259 (142) 10/01/2033.
3138EN 7M 5 |FN AL6299 - RMBS .. | 06/01/2020. | Paydown 64,084 | . (3,967) 01/01/2045.
3138EN WV 7 |FNALB059 - RMBS.........cccooniviiiniiniiines .. | 06/01/2020. | Paydown s | s 188,398 | .......... 188,398 (6,622) 11/01/2044.
3138EN WX 3 |FNAL6061- RMBS .. | 06/01/2020. | Paydown 36,868 36,868 (1,048) 11/01/2044.
3138WG EZ 3 |FNAS6451-RMBS.... .. | 06/01/2020. | Paydown 83,431 | v 83,431 (3,354) 01/01/2046.
3138WH RL 8 |FNAS7690 - RMBS.... .. | 06/01/2020. | Paydown et | s 128,146 | .......... 128,146 (603) 08/01/2046.
3138WH XR 8 |FNAS7887 - RMBS.... .. | 06/01/2020. | Paydown [ESTURUIN R 157,982 | .......... 157,982 2,697 09/01/2041.
3138WK 3E 3 |FNAS9796 - RMBS.... .| 06/01/2020. | Paydown reverensnsens | o 1,032,066 | ....... 1,032,066 (1,850) 06/01/2047.
3138WT UT 1 |FNAT5993 - RMBS. .. | 06/01/2020. | Paydown ..184,638 .184,638 3,192 05/01/2043.
3138Y1 3L 7 |FNAX0802- RMBS.... .. | 06/01/2020. | Paydown ) (6,116) 10/01/2044.
3138Y6 MY 7 |FN AX4874 - RMBS.... .. | 06/01/2020. | Paydown ) (2,294) 12/01/2044.
3138YE 5V 5 |FNAY1759-RMBS.... .. | 06/01/2020. | Paydown 62,412 ) (1,262) . 02/01/2045.
313900 MU 7 |FN 656571 - RMBS .. | 06/01/2020. | Paydown s | s 10,532 ) (314) 10,532 . . 05/01/2033.
31402H Z2 0 |FN 729861 - RMBS. .. | 06/01/2020. | Paydown 1,589 | .. . ) (57) 1,589 . . 11/01/2033.
31402R  AD 1 |FN 735404 - RMBS .. | 04/01/2020. | Paydown 2 2 ) ) 04/01/2020.
31403D YB 9 |FN 746006 - RMBS .. | 06/01/2020. | Paydown 4,287 | v 4,287 ) ) 12/01/2033.
31405Q AX 6 |FN 795722 - RMBS .. | 06/01/2020. | Paydown 21,558 21,558 ) ) 10/01/2034.
3140FP  C9 8 |FNBE3695- RMBS.... .. | 06/01/2020. | Paydown 221,119 221,119 ) ) 06/01/2047.
3140GY GZ 6 |FNBH9215-RMBS .. | 06/01/2020. | Paydown 141,343 | ..o 141,343 ) ) 01/01/2048.
3140H5 AW 1 |FN BJ3620 - RMBS .. | 06/01/2020. | Paydown 103,582 | ........c. 103,582 ) ) 01/01/2048.
3140JQ TE 3 |FNBN7748-RMBS.... .. | 06/01/2020. | Paydown 22,002 22,002 ) ) 09/01/2049.
3140K3 J2 9 |FNBO7480-RMBS.... .. | 06/01/2020. | Paydown JESTSRTUTIN RO 116,889 | .......... 116,889 ) ) 12/01/2049.
3140Q9 NW 9 |FN CA2204 - RMBS.... .. | 06/01/2020. | Paydown et | s 906,748 | .......... 906,748 ) ) 08/01/2048.
31400A NN 6 |FN CA3096 - RMBS.... ... | .. | 06/01/2020. | Paydown 585,514 585,514 ) ) 02/01/2049.
3140X4 M4 5 |FNFM1278 - RMBS.......oovvovviiniircieiis .. | 06/01/2020. | Paydown JESTSUPIN RO 345765 | ......... 345,765 ) ) 07/01/2034.
31410L UV 2 |FN 890796 - RMBS .. | 06/01/2020. | Paydown 69,026 ) ) 12/01/2045.
314120 AJ 9 |FN 934809 - RMBS .. | 06/01/2020. | Paydown 4,842 ) ) 03/01/2024.
31414R  PK 5 |FN 973926 - RMBS .. | 06/01/2020. | Paydown 1,043 ) ) 05/01/2038.
31416X FA 3 |FNAB1960- RMBS.... ... | . | 06/01/2020. | Paydown ST Y 40,695 ) ) 12/01/2040.
31418V KJ 0 |FNAD7496 -RMBS..........ccccoovcrvnriirirnns .. | 06/01/2020. | Paydown 1,669 ) ) 01/01/2026. | 1......ccvvvne
VIRGINIA ST HSG DEV AUTH COMWLTH
928120 K5 6 [MTG-C .. | 06/01/2020. | Paydown 20,115 20,115 20,115 [(0) ) PSSO [ 20,115 | oo e | evreneeiieeenen0 [ 240 | 04/25/2042. | 1FE............
968369 AA 6 |WILKES CNTY GA HOSP AUTH REV....... .. | 05/26/2020. | Call @ 100.00..... 24,000 24,000 24,000 0 [ | e 24,000 | .o v [0 [ 699 |02/20/2037. [ 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......oiuireriiesirssrmsenssesssssesssnsssssssssssenssssessesssssesssnsnns | avveaes 8,522,633 | ...... 8,522,633 | ....... 8,672,545 | ..........8,548,702 | ...cocccooeenn0 | 0o (146,574) [ v [ (146,574) 0 8,522,633 0 (I [ I 131,204 XXX XXX

Bonds - Industrial and Miscellaneous
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00507U AS 0 |ALLERGAN FUNDING SCS .| C|05/14/2020. | CORPORATE ACTION e | 810,998 750,000 748,491 97 | o | e 748,588 | i | ...62,409 | ........62,409 | ...... 18,921 | 03/15/2025. | 2FE....
05588U AA 0 [HGVGI19AA-ABS «oor | - | 06/25/2020. | Paydown 91,533 | ...........91,533 | ...........91,510 . 22 | cooveeveeeceneienns | everieneennd91,833 | e | e (0) [ e (0) | 1,223 |09/26/2033. | 1FE............
17119B  AD 9 |CCART 2016-B A4 -ABS.......ccccovvvirrvrrninne .. | 06/15/2020. | Paydown 287,839 287,839 | ..cooue. 287,786 6 B [ oo | eerrereeeen 287,839 [ [ [ e [ 2,236 | 02/15/2022. | 1FE............
PERSHING DIV OF DLJ SEC
25243Y AP 4 |DIAGEO CAPITALPLC......cocoomrrrrinerins C|04/14/2020. [LNDING | e | oo 1,007,680 | ....... 1,000,000 | ....... 1,089,950 | ....ccooue. 1,005,771 [ oo | e (3,086) (RN0LS1:) | OIS IS 1,002,685 | ...oooeiecrirans | ervrenns 4,995 | ... 4,995 | ... 36,210 | 07/15/2020. | 1FE............
PERSHING DIV OF DLJ SEC
25468P DE 3 |WALT DISNEY CO....ooeeovrreirerierirneerenns .| 04/08/2020. |LNDING [ | e 1,003,200 | ....... 1,000,000 | .......... 984,650 | ....cvevvnee 995,502 1710 [ o | e 997,212 09/17/2020. | 1FE............
25470D AE 9 |DISCOVERY COMMUNICATIONSLLC..... .. | 05/11/2020. | Not Available rreeeen | e 2,068,420 | ....... 2,000,000 | ....... 1,987,540 | ........... 1,997,827 551 [ o | e 1,998,378 06/15/2021. | 2FE............
28415P  AA 2 |EHGVT 2016-A A - ABS .. | 06/25/2020. | Paydown 20,126 20,126 20,125 | s 20,125 0 . ....20,126 04/25/2028.
350910 AN 5 |FTST 2006-4TS A - CMBS.. .. | 06/11/2020. | Paydown 32,045 | ........... 32,045 32,205 | ...... 32,048 3) . ....32,045 12/13/2028.
35137L AB 1 |FOXCORP .. | 04/03/2020. | CORPORATE ACTION e | e 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ...ccooeee 1,000,000 0 | e | s 1,000,000 01/25/2024.
36249K AC 4 |GSMS 2010-C1 A2 - CMBS .. | 06/01/2020. | Paydown 299,260 299,260 ....308,226 ....263,477 ) (145) 299,260 08/10/2043.
38141E A6 6 |GOLDMAN SACHS GROUP INC weer | - | 06/15/2020. | Maturity @ 100.00.........covveerermrernns [ rverirerenrinniiesnines | v 1,000,000 | ....... 1,000,000 | .......1,073,400 | ...........1,004,523 | ... . ) (4,523) ...1,000,000 06/15/2020.
404280 AK 5 |HSBC HOLDINGS PLC......ccoovvureerriirnnes C| 06/01/2020. | Not Available: 5,397,756 | ....... 5,200,000 | ....... 5,480,189 | ... 5,276,538 | ..oovvevrrnernes | e (26,180) (26,180) 5,250,358 04/05/2021.
452570 AE 4 |IMSA2007-2 2A - RMBS .. | 06/25/2020. | Paydown s | s 11,210 | ..........11,210 11,210 . (289) (PZ:15) 1 RN IS 11,210 .78 | 04/25/2037.
55265K 2G 3 |MASTR2003-11 7A2 - CMO/RMBS........... | .. | 06/01/2020. | Paydown 2,390 | corrnennn2,390 | .o 2,304 ....2,351 39 2,390 . .52 | 12/25/2033.
55907R  AA 6 |MAGELLAN MIDSTREAM PARTNERS LP | .. | 06/18/2020. | Call @ 100.00..... revrneenessnenenes | e 2,046,883 | ....... 2,000,000 | ....... 2,022,960 2,003,065 (1,302) 2,001,762 | .cooovvrevvrrrnenns | wereeenn(1,762) | ceeenn(1,762) | .. 121,967 | 02/01/2021.
61761 B3 2 |MORGAN STANLEY. .. | 06/16/2020. | Maturity @ 100.00.........ccvveererrreens [ rverirererneiirriniines | v 1,000,000 | ....... 1,000,000 ....993,350 1,401 RN 14,000 | 06/16/2020.
65478W AE 5 |NAROT 2016-C A4 - ABS ... | .- | 06/15/2020. | Paydown RO PV 1,996,101 | ....... 1,996,101 1,935,838 | .0 1,982,912 | s | 13,189 | [ s 13,189 | - 11,273 | 01/17/2023.
80685Q AA 4 | SCHLUMBERGER OILFIELD UK PLC....... C| 06/26/2020. | Call @ 102.11..... .3,063,205 .3,000,000 .2,953,260 2,763 01/15/2021.
82652) AA 5 |SRFC2015-3 A-ABS. .. | 06/20/2020. | Paydown ..10,143 3 09/20/2032.
82652K AA 2 |SRFC 171 A-ABS .. | 06/20/2020. | Paydown v 18,841 1 03/20/2034.
82652M AA 8 |SRFC 2019-2 A- ABS. .. | 06/20/2020. | Paydown reveerennessnenienes | e 73,421 . 19 05/20/2036.
82652N AA 6 |SRFC 193A-ABS.. .. | 06/20/2020. | Paydown 94,053 ..94,052 2 2 08/20/2036.
82653E AB 3 |SRFC2019-1B- ABS. .. | 06/20/2020. | Paydown 90,949 (5,272) 01/22/2036.
89175V AA 1 |TPMT 182 A1-RMBS .. | 06/01/2020. | Paydown 6,047 (146) 03/25/2058.
89176E AA 8 |TPMT 2018-1 A1-RMBS .. | 06/01/2020. | Paydown 9,282 (207) 01/25/2058.
891788 AA 2 |TPMT 2019-4 A1 - CMO/RMBS.. .. | 06/01/2020. | Paydown v | e 101,961 | ... (987) N(O)1 10/27/2059.
92348R  AB 4 |VZOT 2017-3A1B - ABS .. | 06/20/2020. | Paydown 228,627 228,627 0 . ..228,627 L0 04/20/2022.
92349F AB 9 |VZOT 2018-1 A1B - ABS ... | .. | 06/22/2020. | Paydown 895,938 895,938 | ......... ....895,938 | ... N . 0 . ..895,938 L0 .. 20 5,801 | 09/20/2022.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. .........vuuuiisiiiiiiiiis coririsisisserssisssss e ssnses | seees 22,667,907 | ..... 22,219,765 | ....22,552,399 | ......... 22,236,403 | ..oooovinen0 | s (22,337) [ coovrereens 0 (22,337) 0 22,265,641 0. 355,383 | ...... 355,383 | ..... 630,570 XXX
8399997. Total - BONAS - PAM 4. i | e 31,906,777 | ... 31,458,635 | .....31,972,087 ...31,524,224 (191,794) | <o | i, (191,794) | . 31,504,511 | .0 | 355,383 | ....... 355,383 | ..... 775,828 XXX
8399999. TOl = BOMAS. ...ttt e et | s 31,906,777 | ..... 31,458,635 | .....31,972,087 ...31,524,224 (191,794) | w0 | s (191,794) | . 31,504,511 |0 | 355,383 | ....... 355,383 | ..... 775,828 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 . 0.272 7 Y RTINSO IR 0 7 (V)] [ {0 XXX 4FE.....c..
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred........ 7 XXX 0 0 7 0 XXX XXX
8999997. Total - Preferred Stocks - Part 4 7 XXX 0 0 7 0 XXX XXX
8999999. Total - Preferred Stocks.........cccvuvue 7 XXX 0 0 7 0 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00287Y 10 9 |ABBVIE ORD... ’ . | 05/08/2020. ’ CORPORATE ACTION . 0.950 80 XXX 6 90 XXX
035290 10 5 | ANIXTER INTERNATIONAL ORD.. .. | 06/22/2020. | CORPORATE ACTION . 120.000 3,163 XXX (3,140) 7,912 XXX




Statement for June 30, 2020 of the MOTO RISTS M UTUAL INSU RANCE COM PANY

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

€'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
CITIGROUP GLOBAL MARKETS
037833 10 0 |APPLE ORD....ccovvvmrinrireerenrneinerieriens .| 04/17/2020.|INC. | 825.000 | .......... 230,300 XXX | 187,176 | oo 242,261 | ....... (55,085) | .vvvvuermerenennns [ eererinernerins [ e (55,085) | +.eveveerrrraeens | cerrerireenns 187,176 | oo | s 43124 | ....... 43,124 | ............ 635 XXX [
CITIGROUP GLOBAL MARKETS
038222 10 5 |APPLIED MATERIAL ORD.......cccoververinnee .| 04/17/2020.|INC. | 1,500.000 | ..cooverene 79,202 XXX | s 53,595 | .oovvreirnnes 91,560 | ...... (37,965) | ..vvverercrirnris [ e [ [T 157:) R IS 53,595 | ..ovvvrerririns | cerinn 25,607 | ......... 25,607 | ..o 315 XXX [
03965L 10 0 |HOWMET AEROSPACE ORD.......ccccosvvenne .. | 04/01/2020. | CORPORATE ACTION.......oocvemrer | wovrrenns 1,760.000 | ............ 40,216 XXX | s 40,216 | .ovvvcrinns 54,155 | ....... (13,939 | .vvveeererierins [ e [ i (13,939) [ .oovvvecerrineins | e A0,216 [ oo [ ereereierienes | e 0 | e 35 XXX [
CITIGROUP GLOBAL MARKETS
09062X 10 3 |BIOGEN ORD.....ccccovurmririrerrrinericnienes .| 04/17/2020.|INC. | 165.000 | ..ooovenee 55,729 XXX | s 56,856 | ...ocvrrrires 48,960 | .......... 7,895 | oo 7,895 XXX [
CITIGROUP GLOBAL MARKETS
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD.. .. | 04/17/2020. | INC. 5.000 113 XXX 26 XXX
143873 10 7 |CAROLINA FINANCIAL ORD.. .| 05/01/2020. | CORPORATE ACTION . 90.000 3,157 XXX (733) XXX
15201P 10 9 | CENTERSTATE BANKS ORD. . | 06/08/2020. | CORPORATE ACTION.......cccovvvves | worvrernnens 370.000 | ....ccoo.ue. 10,327 XXX 1,084 XXX
CHARTER COMMUNICATIONS CL A CITIGROUP GLOBAL MARKETS
16119P 10 8 |ORD .| 04/17/2020.|INC. | 125.000 | ..oocvenen 61,273 XXX | 23,164 | oo 60,635 | ...... (BTAT1) | oo (BTAT1) [ v | e 23,164 | ..o | e 38,109 | ......... 38,109 | ..ooeverirriin XXX [
CITIGROUP GLOBAL MARKETS
166764 10 0 |CHEVRON ORD.......cccormmrimiieriierierirnens .| 04/17/2020.|INC. | 1,200.000 | .......... 101,503 XXX | 148,521 | oo 144,612 | .......... 3,909 | .o 3,909 | .o | e 148,521 | oo | o (47,018) | ........ (47,018)| ......... 1,548 XXX [
CITIGROUP GLOBAL MARKETS
172967 42 4 |CITIGROUP ORD......cccconvveirrrrinnrierienes .| 04/17/2020.|INC. | 2,475.000 | .......... 109,810 XXX | 109,547 | covvviviee 197,728 | ....... (88,181) | .vvvveerererrins [ e [ (88,181) | .evveveerceraeens | cereeireenne 109,547 | covoovecreri | s 264 | oo 264 | ......... 1,262 XXX [
232806 10 9 |CYPRESS SEMICONDUCTOR ORD......... .. | 04/16/2020. | CORPORATE ACTION.......cocvun | vovrnnne 1,450.000 | ......ccco... 34,583 XXX | s 19,851 | oo 33,829 | ...... (13,978) | ..veveerrierrns [ e [ (13,978) [ ..o | e 19,851 | oo | s 14,732 | oo 14,732 | oo 319 XXX [
CITIGROUP GLOBAL MARKETS
23918K 10 8 |DAVITAORD.....cccoevuiuririrrirerierieriienns .| 04/17/2020.|INC. | 265.000 | ............ 20,417 XXX | 19,835 | oo 19,883 | .o (48) [ v (2 TN IO 19,835 | oo | i 582 | o 582 | i XXX [
CITIGROUP GLOBAL MARKETS
28176E 10 8 |EDWARDS LIFESCIENCES ORD............. .| 06/01/2020.|INC. | 205.000 | ....coovee 46,353 XXX | s 30,330 | s (253,120)| ........ 92,594 | oo, 92,594 XXX [
30048L 10 4 |EVOFEM BIOSCIENCES ORD... .. | 05/14/2020. | Adjustment 0.800 3 XXX 0 XXX
34983P 10 4 |FORTY SEVEN ORD . | 04/09/2020. | CORPORATE ACTION . 100.000 9,550 XXX (365) XXX
CITIGROUP GLOBAL MARKETS
36467W 10 9 | GAMESTOP CL A ORD......coccovvreerrrrrrnnes .| 04/17/2020. | INC. 20.000 89 XXX | 295 | o 122 | s 174 | s 174 295 | oo [ e (P05) ) I [P205) N XXX [
488360 20 7 |KEMET ORD.....ccoocomiimirirrireirniieniienines .| 06/15/2020. | CORPORATE ACTION . 240.000 6,528 XXX | s 4120 | e, 6,492 | ........ (2,372) | coovvveeieriens (2,372) 4120 | e | e 2,408 | .o 2,408 | ..o XXX [
CITIGROUP GLOBAL MARKETS
512807 10 8 |LAMRESEARCH ORD........ccccoomirrmmrinrrnnns .| 04/17/2020.|INC. | 165.000 | c.ooovvenee 45,678 XXX | 23,839 | oo 48,246 | ....... (24,407) | ..cvovveeriin (24,407) [ ..o | e 23,839 | .o | e 21,838 | ......... 21,838 | .o 380 XXX [
516544 10 3 |LANTHEUS HOLDINGS ORD.................... .| 06/19/2020. | CORPORATE ACTION . 0.600 8 XXX | s 14 | e 12 | e 2 | 2 14 ()] — ()] — XXX [
MADISON SQUARE GARDEN SPORT CL
55825T 10 3 |AORD .. | 04/17/2020. | CORPORATE ACTION....cccovvrmmrer | orrirerirnnns 65.000 | .cooovrenne 15,717 XXX | s 15,717 | v 19122 | ......... [RRL0L) [RI1ALY | RN ISR 5,717 | o | e | v (U1 I XXX [
CITIGROUP GLOBAL MARKETS
58155Q 10 3 |MCKESSON ORD........ccooomrrimrirnrireeiniins .| 04/17/2020.|INC. | 250.000 | .....coooee 35,156 XXX | s 34,213 | o 34,580 | ..coooonee (368) | ..vvrrerririinns (368) | cvvveeererrcries | e 34,213 | e [ e 944 | e 944 | ... 205 XXX [
CITIGROUP GLOBAL MARKETS
609207 10 5 |MONDELEZ INTERNATIONALCLAORD |..|04/17/2020.|INC. | . 1,230.000 | ..coouvend 65,215 XXX | s 51,413 | o 67,748 | ....... (16,335) | .vvvveernerenerns [ eererinerinenins [ i (RICRCK ) [T IR 51,413 | e | e 13,802 | .covvenee 13,802 | .coovrrnnee 701 XXX [
CITIGROUP GLOBAL MARKETS
617446 44 8 | MORGAN STANLEY ORD........cocomvrrmnirenns .| 04/17/2020.|INC. | 1,270.000 | ..couveenn 48,587 XXX | s 31,184 | o 64,922 | ...... KK N RN URRIN DTN (KKK N RN IR 31,184 | o [ e 17,404 | ......... 17,404 | ............ 445 XXX [
CITIGROUP GLOBAL MARKETS
651639 10 6 |NEWMONT ORD .. | 04/17/2020. | INC. 605.000 35,525 XXX (3,444) | ..o | e 22,843 | .o | e 12,681 XXX
676220 10 6 |OFFICE DEPOT ORD..... .. | 06/30/2020. | CORPORATE ACTION . 2,230.000 6,601 XXX 491 6,601 XXX
682129 10 1 |OMNOVA SOLUTIONS ORD.. . | 04/01/2020. | CORPORATE ACTION . 185.000 1,878 XXX (12) 1,858 | oo | s 19 XXX




Statement for June 30, 2020 of the MOTO RISTS M UTUAL INSU RANCE COM PANY

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

¥'5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
CITIGROUP GLOBAL MARKETS
68389X 10 5 |ORACLE ORD.......ccosvrvmrermrrrcrirnirneiineinns .| 04/17/2020.|INC. | 1,345.000 | .cooovevnne 72,948 XXX | 65,744 | ..o 71,258 | ...ooue. (5,515) [ coonevrrerrrrireens (5,515) [ .oueerneernernenes | vererreerenannd 65,744 XXX [
68902V 10 7 |OTIS WORLDWIDE ORD.... .. | 04/03/2020. | CORPORATE ACTION . 0.498 24 XXX 0 31 XXX
69329Y 10 4 |PDL BIOPHARMA ORD.. . | 05/21/2020. | Return of Capital 281 XXX 0 281 XXX
CITIGROUP GLOBAL MARKETS
693506 10 7 |PPG INDUSTRIES ORD.......ccoccrmrvrrrrnirinne .| 04/17/2020.|INC. | 620.000 | ............ 57,217 XXX | 64,401 | oo 82,764 | ...... (18,362) | ..ovvvuevererrrene [ eerrrirerirenins [ i (18,362) [ ...vvovverveeres | vevrreererinnd 64,401 XXX [
CITIGROUP GLOBAL MARKETS
70450Y 10 3 |PAYPAL HOLDINGS ORD.........cccoonivrrune. .| 04/17/2020. | INC. 565.000 62,610 XXX | 7,820 | 61,116 | .e.eio(13,296) | ovovverrirriens [ e [ e (13,296) [ ..ovvvevveriennies | e 47,820 XXX
743187 10 6 |PROGENICS PHARMACEUTICALS ORD. |.. | 06/19/2020. | CORPORATE ACTION . 360.000 2,221 XXX 1,832 388 2,221 XXX
74933V 10 8 |RAPHARMACEUTICALS ORD................. .. | 04/02/2020. | CORPORATE ACTION . 130.000 6,240 XXX (2,193) 3,908 XXX
755111 50 7 |RAYTHEON ORD .. | 04/03/2020. | CORPORATE ACTION . 854.000 98,991 XXX ] 98,991 | i 187,658 | i i(B8,667) | e [ e [ e (88,667) [ ..uvvueeeriecres | cevrrrirenian 98,991 XXX
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD.. .. | 04/03/2020. | CORPORATE ACTION . 0.919 44 XXX 0 66 XXX
840441 10 9 |SOUTH STATE ORD ... | .. | 06/08/2020. | CORPORATE ACTION . 0.037 2 XXX 3 e . 0 3 XXX
85207U 10 5 [SPRINT ORD.....cocommrimrerirririneirerieniinens .. | 04/01/2020. | CORPORATE ACTION......covcvevurnr | vevrenns 2,640.000 | ...cooonee. 17,028 XXX | s 17,028 | .oooons 13,754 | ......... 3274 | oo K3 2 N IS 17,028 XXX [
CITIGROUP GLOBAL MARKETS
855244 10 9 | STARBUCKS ORD........coccomirmrrinrricrirenes .| 04/17/2020. | INC. 770.000 58,093 XXX | s 44,444 | ... 67,698 | ...... (23,254) | ..vovverrirrinns (VX173 ORI IR 44,444 | i | 13,649 | ..coooee. 13,649 | ..coennnes 316 XXX [
85858C 10 7 |STEMLINE THERAPEUTICS ORD............ .| 06/10/2020. | CORPORATE ACTION . 170.000 1,955 XXX | e 2,604 | .o 1,807 | oo 797 |, 797 2,604 | .o | e ((GZ1) ) p— (G2 N - XXX [
CITIGROUP GLOBAL MARKETS
872540 10 9 |TJXORD .| 04/17/2020.|INC. | 1,080.000 | ............ 52,592 XXX | 22,718 | 85,945 | L (43,227) | e [ e [ e (43,227) | cvorerereerneens XXX
872590 10 4 |TMOBILE US ORD..... .| 04/01/2020. | CORPORATE ACTION . 0.758 63 XXX 8) XXX
878237 10 6 | TECHNOLOGY DATA ORD . | 06/30/2020. | CORPORATE ACTION . 150.000 21,750 XXX 10,722 | 21,540 | (10,818) | v [ e [ e (10,818) | ..ovvveerrernens XXX
CITIGROUP GLOBAL MARKETS
88160R 10 1 |TESLAORD.....ccoomiriiierrrierrrerienirerireenns .| 04/17/2020.|INC. [ 75.000 | .oovvonees 56,335 XXX | s 19,711 | v 31,375 | ....... (11,664) | ..o [ e [ v (11,664) [ ..o | e 19,711 | oo | s 36,624 | ......... 36,624 | ..o XXX [
88870P 10 6 |TIVO ORD .| 06/01/2020. | CORPORATE ACTION . 480.000 5,928 XXX | s 5,928 | oo 4,070 | oo 1,858 | .o 1,858 5,928 | ..o | cereerereeninnins | e (11 I XXX [
CITIGROUP GLOBAL MARKETS
907818 10 8 |UNION PACIFIC ORD........c.cccovrirerrerennns .| 04/17/2020.|INC. | 235.000 | ...ccvenee 34,961 XXX (4,043) XXX [
909907 10 7 |UNITED BANKSHARES ORD .| 05/01/2020. | CORPORATE ACTION . 0.700 18 XXX ) XXX
913017 10 9 |UNITED TECHNOLOGIES ORD. . | 04/03/2020. | Adjustment 3,280.996 246,265 XXX N (245,097) . XXX
CITIGROUP GLOBAL MARKETS
92345Y 10 6 |VERISK ANALYTICS ORD.. «.. | .| 04/17/2020. | INC. 385.000 58,352 XXX (25,346) XXX
92927K 10 2 |WABCO HOLDINGS ORD... ... | C|05/29/2020. | CORPORATE ACTION . 210.000 28,665 XXX (4,301) XXX
95082P 10 5 |WESCO INTL ORD....cooovrvrrrirrirrircirriinns .. | 06/22/2020. | CORPORATE ACTION . 0.764 29 XXX (1) XXX [
98390M 10 3 |XPERIHOLDING ORD.......c.ccocrormrermivrrens .. | 06/02/2020. | CORPORATE ACTION . 0.400 5 XXX 0 XXX [
CITIGROUP GLOBAL MARKETS
983919 10 1 | XILINX ORD....ccooeririerrirrierieriienienens .| 04/17/2020.|INC. | 515.000 | ............ 45,647 XXX | s 35,727 | oo 50,352 | ...... (14,625) | ...coooverrierrns [ e [ v (14,625) [ ..o | e 35,727 | oo | e 9,920 | oo 9,920 | ..ovveree 191 XXX [
CITIGROUP GLOBAL MARKETS
G0177J 10 8 |ALLERGAN ORD.......ccccovvrmirrerirerirrrirrnnns C|05/08/2020.(INC. | 1,265.000 | .......... 242,904 XXX | 237417 | v 241,830 | ......... (4,414) | oo, (4814) | v | e 237417 | o | s 5487 | oo 5487 | ... 1,872 XXX [
G3402M 10 2 |FGLORD C| 06/09/2020. | CORPORATE ACTION . 570.000 5,107 XXX | s 5,107 | oo 6,071 | oo (963) | ..verererrereriens (963) 5,107 | e | cevveerienienins | eevrerienieeens (U I 11 XXX [
JOHNSON CONTROLS INTERNATIONAL CITIGROUP GLOBAL MARKETS
G51502 10 5 |ORD C|04/17/2020.(INC. | 1,145.000 | .....ccooeue 33,415 XXX | 40,098 | e 46,613 | ......... ((GRSLE) | - [(CRCHE) | ORI IR 40,098 XXX [
G6359F 10 3 |NABORS INDUSTRIES ORD.. .| C|04/23/2020. | CORPORATE ACTION......ccconvveriee | ovrrrnes 1,390.000 | ..ocvvuuvene 9,105 XXX 4,003 5,101 9,105 XXX
Y7546A 13 0 | SCORPIO BULKERS ORD ... | C| 04/07/2020. | CORPORATE ACTION . 0.500 11 XXX . 0 35 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... . . 2,285,564 XXX ] 1,981,725 | 2,530,429 | ..... (739,699) | ovovvricrins 0 ] e 0 | (739,699) | ..ovovreerinnn 0 [ i 1,981,725 | .o 0 ... 303,840 | ....... 303,840 | ....... 22,901 XXX XXX
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Statement for June 30, 2020 of the MOTO RISTS M UTUAL INSU RANCE COM PANY

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15

F Current Bond

0 Year's Interest / NAIC

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
9799997. Total - Common Stocks - Part 4 2,285,564 XXX ] 1,981,725 2,530,429 | ..... (739,699 ... L0 e (739,699) .0 ..1,981,725 L0 303,840 | ....... 303,840 | ....... 22,901 XXX XXX
9799999. Total - Common Stocks.. 2,285,564 XXX ] 1,981,725 | ..........2,530,429 | ... (739,699)| ... O (739,699) | . 0].........1,981,725 L0 303,840 | ....... 303,840 | ....... 22,901 XXX XXX
9899999. Total - Preferred and CommOn StOCKS..........couuiiiiiniiiiiiiiiins i 2,285,572 XXX ] 1,981,732 | ........... 2,530,429 | ... (739,699) | ..oooovvicninnn (U] [ 0 | (739,699) | ..oovvveninnnd [ 1,981,732 [ .o, 0]... 303,840 | ....... 303,840 | ....... 22,901 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS..............vuuriiniriies coreririeerieissisisesiesssesesseessssssssssenssesssesssssssssssessessnsesns | seees 34,192,349 XXX .....33,953,819 | ......... 34,054,653 | ..... (739,699)| ...... (191,794) | c.oovvvvnnnd 0 | (931,493) 0 33,486,242 0].. 659,223 | ...... 659,223 | ..... 798,729 XXX XXX




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

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

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

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

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

Sch.DB -Pt. E
NONE

QEO06, QE07, QE08, QE09, QE10



Statement for June 30, 2020 of the MOTOR|STS MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

CUSIP Identification Description Code Symbol Fair Value Carrying Value Date

Common Stocks - Industrial and Miscell (Unaffiliated)
BNY MELLON SECURITIES OVERNIGHT FUND......... ...3,030,383 ..3,030,383

7499999.  Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)............. .. ettt .3,030,383 XXX
7999999.  Total - Common Stock.......... s .3,030,383 XXX
8099999  Total - Preferred and Common StocK.........c.c.c.... .3,030,383 XXX
9999999.  Totals..... oo .3,030,383 XXX
General Interrogatories:
1. The activity for the year:  Fair Value §.....3,030,383  Book/Adjusted Carrying Value §.....3,030,383
2. Average balance for the year:  Fair Value $.....1,370,847  Book/Adjusted Carrying Value §.....1,730,847
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE11




Statement for June 30, 2020ofte. MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on 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 MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
United Bank Charleston, WV.........c.iueiieieiccisieieeisiesieses | ceveeiseisssenenss | evesiesssssniens | oresesssisssssesiessss | coessssesesiesssssssesnns | sosveenns 13,591,709 | ......... 29,909,422 | ......... 26,802,591 | XXX
Federal Home Loan Bank...........cccccovevviverinnnne CINCINNALE, OH......viiicicieireeresneenns | e | evseieneenens | cerevinerssssssessssenes | eeresseneesesssnsenses | soeseesen 1,190,871 | ........... 1,695,703 | ...ccoovvvene 884,261 | XXX
Huntington National Bank.............c.cccverevninnn. ColUMDBUS, OH.....ooviiciecseceeerceeereeeenens | eveeevenieeens | eovreeresieenes | ereeresisieiesesesssesines | seevesesissesesisesesesnes | cevenend (5,584,460) | .......... (3,074,347) | .......... (3,667,556) | XXX
PNC BanK.......ocveerierirrereeiseineniseiesieneeens COIUMDUS, OH.....oourieirieiireeierieenssnissnienins | cerneesnesinnss | cennnineesnenns | cenessssnsessesssenss | sresesseessssssessessenes | cenenes (18,779,404) | ........ (17,765,825) | ........ (19,368,559) | XXX
0199998. Deposits in.....5 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepoSitories. ........covweeerrerrenisrieerennees XXX XXX i | v | v (35,905) | ..ovvrennns (37,140) [ ..vvvnnn 38,411 | XXX
0199999. Total Open Depositorie: XXX XXX [ 0 [... 0 [ (9,617,189) | ......... 10,627,814 XXX
0399999. Total Cash on Deposit........ XXX XXX ... 0]... 0 .(9,617,189) 10,627,814 XXX
0499999. Cash in Company's Office... XXX XXX XXX XXX . . XXX
0599999. Total Cash, XXX XXX ... 0 .. 0 | o (9,614,589) | ......... 10,630,414 | ........... 4,691,748 | XXX

QE13
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Statement for June 30, 2020 of the MOTO RISTS M UTUAL INSU RANCE COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

All Other Money Market Mutual Funds

316175 10 8 | FIDELITY IMMIGOVT Liouuiuuieuierneesseeeseesseessesssessesssss s ssssssss st s s 8418848888 06/30/2020....... 0.060 1,304 1,447

38141W 27 3 | GOLDMAN:FS GOVT INST....ooioiiuiiuiiieiiseiseiss bbb bbb 05/31/2020....... 0.160 226 | 80
8699999. Total - All Other MONEY MATKEE MULUAH FUNGS............cvvvuruieeiiissie s8R 40484811 st 1,530 1,527
8899999. Total-Cash Equivalents s S 1,530 1,527




Supplement for June 30, 2020 of the M OTOR'STS M UTUAL | N S U RAN C E COM PANY

* 1 4 6 2 1 2 02 05 0510010 2 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 2020
NAIC Group Code.....291 NAIC Company Code.....14621
Company Name: MOTORISTS MUTUAL INSURANCE COMPANY

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

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

2. Commercial Multiple Peril (CMP) Packaged Policies

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

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

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

28 1oL U 17T OO B 4,616

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

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

Q505
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