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sttementforune 30, 2021 ot e MOTORISTS 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
1o BONGS ..ttt | e 747,338,380 | ...vvorrererirreirenrieniinens | corerenierennns 747,338,380 | ..ovoevrenne 716,561,867
2. Stocks:
2.1 PrEferred STOCKS. ... | s | sreb s | e (O O
2.2 COMMON SEOCKS.....ouuveverirneiireriiesisisseresesissess st essisssssens | oessisssessneens 326,405,759 | ...vvoererrirenienrieeinens | e 326,405,759 | ...oovevrenne 256,877,746
3. Mortgage loans on real estate:
BT FIISEENS ...t | sreb b | srsb s | e (O O
3.2 Other than firSEIENS........cc.ciiiii s | sribres bbb nies | srsbnssenss s | et (U N
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES)......vvvvereserseissiessessessessss st st b s bbbt s st sse s ntnssssents | essessssssssanes 34,375,609 | ..ovvrerereiireennnneiens | e 34,375,609 | ..ovovrvirrinne 33,627,832
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)......cvevvieiireieieis ettt tensesnts | ensesssansessessnes 1,744,803 | ...ovoeieevieesesreiens | e 1,744,803 | oo 1,753,961
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......cvevveieriireiieieiseieieississeieies | censsessesessssesseesssessesssssies | sesessessessssessessssssesesssssnss | sesssssssesessssessessssessessens [0 RN
5. Cash ($.....(22,216,352)), cash equivalents ($.....49,088,447)
and short-term investments ($.......... 0] OO UU P RUUSRURUSURRRRSSUR ESORRRPRRRTRRINS 26,872,095 | .oooeveeeeeeeeseeeins | e 26,872,095 | ......cceveeneee 58,486,753
6. Contract loans (including §.......... 0 PIEMIUM NOLES).....cocvveericriieieieisse st esssstes s sssessens | eevessessesissessssssesssssssssssnss | sessessesissessesesssssssssesssens | sessessesesssessssssssssssesans [0 U
T DBIVALIVES. ... | sris e | srssnes s | e (O O
8. Other INVESEA @SSELS..........cvvreeirerirceierieerisis st sest st ssssssaes | eessssesssensons 72,024,103 | .oovvverrs 25,772,159 | oo 46,251,945 | .....ovvvenne 115,690,525
9. Receivables fOr SECUMHIES...........ocveuuirireiriereiee et nesssesssnens | nesesnesesenesnes 1,890,958 | ..o [ s 1,890,958 | ....ccooovviiriis 18,029
10.  Securities lending reinvested COllateral @SSELS.............covrurrriirrininrreisissiseessssssesessnees | crvessssssssesenes 2,001,743 | .ooereerrerereneeienes | v 2,001,743 | oo
11, Aggregate Write-ing for INVESIEA @SSELS..........ccvverveeieieiecseessssie s ssssenses | srsesssssssssssssessssssnssesaas [0 P [0 I [0 P 0
12.  Subtotals, cash and invested assets (Lines 1to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM..............ocuiiiiiiiiiiieiiiseee i
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccceveves | cvvviirrninnnd 91,636,306 | ..ovvverrieierninns 10,411 | oo 91,625,895 | ..coovvvvirrinne 12,848,074
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....3,375,353 earned but unbilled premiums)............ccocee | coevverieernnces 23,733,803 | .o, 2,464,533 | .covovrn 21,269,270 | ovvvvvrrrnnn 23,931,350
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... D).ttt | stiessies bbb essaensis | sriessiessies s st stenses | sueesiesinsi s s s s (0 OO
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS............c.coiuriririniiriinsieeesssesessierienes | e 44,980,870 | ..o | e 44,980,870 | ..ovcvvirinne 24,324,400
16.2 Funds held by or deposited with reinsured COMPaNIES...........ccocvevrivrieeieirieieieieeenes | cveeessensenns 360,259,008 | ......coevrrereieriereieien | e 360,259,008 | .......ccoo.... 372,694,841
16.3 Other amounts receivable under reiNSUraNCe CONTACES............cuuririiniiniiniiniisiinies [ s | s | o (U N
17. Amounts receivable relating to UNINSUIEA PIANS..........cccueviveieieieisie et eisissies | cestessese st ssssessesesens | stessessessssssessesssssssessssssses | sressesssssesssssssesssssssessesas L0 TN
18.1 Current federal and foreign income tax recoverable and interest thereon............ccccceeveveveceis | cvvreviisieinenns 5,396,055 | ...ocovrrerireirieieiisenenes | e 5,396,055 | ..ocooovrirrirnnns 5,893,189
18.2 Net deferred taX @SSEL. ...ttt | eeresneseeneens 33,055,409 | ....ovvvriirirrrinenieeins | e 33,055,409 | ...oovverrenne 40,810,215
19, Guaranty funds receivable OF ON AEPOSIE..........cccvueiiiriieieiciee et sssssses | seebessesessssssesessssessessesens | stessessessssssessessssestessssssses | svessesssssesssssssesssssssessenas [0 TR
20. Electronic data processing equipment and SOfWAre...........ccoccvveieirevereiiciiesie e | svereissisnenand 65,082,298 | ......ccoovvvnee 53,915,888 | ....cccovvrrnee 11,166,410 | oo 2,283,158
21, Furniture and equipment, including health care delivery assets ($.......... 0)eereereeeeereesens | e 4244503 | ..o 4,252,565 | ..cooveerireirieienn (8,083) | ..vovvevvererrerereieieeeeiae
22. Net adjustment in assets and liabilities due to foreign EXChaNQe FatES..........c.ccivieiciiiiieies | e | et | eresssieses s s sessesaens L0 TN
23. Receivables from parent, subsidiaries and affiliates...........c..cccccevereeerieeiisiecceeeceeeens | e 19,337,261 | .oveeieeseecseeeeieees | e 19,337,261 | ..o 124,698,423
24. Health care ($..........0) and other aMOUNLS FECEIVADIE..............c..ocvurveeereeeeeeeeeeeseeeceeeseeesieenias | coeerseesseessessessesssessensses | steessesssesssesssesssesssesssensaes | seesessssesssssssssssssasesanens 0
25.  Aggregate write-ins for other than invested assets............cceuiueiciciciiiecseeeeeeeeeens | e 64,666,609 | ......ccoovneee 12,495,755 | ccovvveene. 52,170,854 | oo 50,526,919
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 thrOUG 25).........vurvieririreiinrireieessississessssesssssssssssessssssssssssssssssssssnes | sssessassnes 1,929,983,504 | .......ccovene. 98,911,310 | woovvvnvnee 1,831,072,194 | ............. 1,845,933,424
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........cvrureree | ovrrnreeenernsinsersiesnsinniins | eveseesssssssssssssesssssssssssnss | seresssssssssssssssssssssessesens [0
28.  Total (LINES 26 @NA 27)......ovumrrrrrrirererieresieeieresisessseessessssesssssesssessssesssesssesssssssssesssseses | svssssesesons 1,929,983,504 | ....ovvvrevennn. 98,911,310 | ..covvvrrnees 1,831,072,194 | ............ 1,845,933,424
DETAILS OF WRITE-INS
1100, ettt Rt | Setsenesseees et n s enatis | seesseeessnent st enntn | neesteses sttt O
1102, oottt nat e | eetsenessens st s et | seetseess sttt eenin | oeesteees ettt O
1103, oottt | eesseesseees s st ees s st ernsne | sresseesnest st ssannnn | neesteees st O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccouevererrernrnrirnineenniiees | cervenesnsessersesessnsenesnennd [0 SR L0 IO L0 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE). ....vererrrarerremernnerseressesssssssssesssssness | sersesssssssssssssssssssssssessas [0 [ I [ I 0
2501. ICOLI cash SUITENAET VAIUE..............c.eveeeieeierctese ettt senteneens | evessessesessenes 51,078,552 | oo | v 51,078,552 | ..oocverrrrnnn 49,028,226
2502. Equities and deposits in pools and @SSOCIAtONS............cvrirereriirieiceeeisessseeseessieseenees | crerreessssnseeseeneen 637,816 | ..ovveeereeririereireeiienes | e 637,816 | oo 709,678
2503, StAt taX CrEAIES. . .veverrereirererririecisressi et sttt sttt ensensnssessentenes | essesssssessassneans ATQA3T | oo | v 479,437 | oo, 568,038
2598. Summary of remaining write-ins for Line 25 from overflow page.........c..coveeeenrnmenrneernines | ceeeenseneenenns 12,470,805 | ..coovvvvrrenee 12,495,755 | ..o (P2 1510) | 220,978
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......crveererrurrreressisisisssssssssssrsssssnes | ersessasessssanes 64,666,609 | ....coovrinnnns 12,495,755 | .o 52,170,854 | .o 50,526,919




statement for June 30, 2021 ofthe MOTORISTS MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....83,700,042).........cccvereieirerieinissesesesiis e sessssss s ssssses s ssessss s ssessessssssesssnsnss | sresssssssssensessanens 538,697,835 | ...ccoeviireririrnns 531,167,441
2. Reinsurance payable on paid 10sses and [0SS adjUSIMENT EXPENSES........cururrrenriririrnrireieesesssessesssressssssessessssssssesssssesssnens | stesssessssessssssssessn 49,055,481 | ....ovoveereeiene 3,789,474
3. Loss adjustment expenses 92,363,985 | ..ccvevereiiereieinns 90,745,645
4. Commissions payable, contingent commissions and other Similar Charges.............c.viviveviiiieieiiie e essens | cveereesessesssesssseesns 12,180,881 | ..ovevceeercreees 13,832,850
5. Other expenses (excluding taxes, ICENSES AN FEES).........cueiiuiiieieiiiieeesie ettt enes | evsessssassesssassesnsan 30,624,562 | ......covvreriirrinnns 33,778,380
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccovuevrriveieeieviieice et sssnes | evessssesses s sesses s seees 1,192,663 | ...cvocvererercries 3,674,379
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital GaINS (I0SSES)).....viverrirririrrieriiireiieisieses | crrrrssesesssese st sssens | esessssesessssssessessssessessssessesesas
7.2 Net defErred taX HADIILY..........ccevveveriee ettt bbbt ss st s s st s s s bssesassasssans | sbessessesssssssesssssstessessetastessessntans | essebessesssssnsessesasssnaesses st antesesas
8.  Borrowed money $.....25,371,000 and interest thereon §.......... 0ttt | ereresten et en s s 25,371,000 | ..covererererirrinns 30,371,000
9.  Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....(343,255,929) 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)............ccvvvevevcueieeieeeeie e | evee e 164,511,480 | ..coovvevirereree. 161,430,579
10, AQVANCE PIEMIUM......vveiviiiiiieteicte ettt ettt ettt et b s bt es s s et b s bbbt b s st e b s a et e bbb es e se s e b sseb et s seaessssebesessntesanas | sbesesssesessetesssinaesnen W £ U 895,236
11.  Dividends declared and unpaid:
TA11 SEOCKNOIAETS. ..ottt s s sttt s s b s s s s s s st essnns | Hsbessessnsssessebsnsensesses st essesesants | 4bsesssesses et ente st n s b s nr s s
112 POCYNOIAETS. ... eoeee ittt
12.  Ceded reinsurance premiums payable (net of ceding commissions)
13.  Funds held by company under reiNSUrANCE trEALIES. .........veerererrerrirrersireisessesissiees sttt ess sttt ssssssssensnens
14, Amounts withheld or retained by company for acCouNnt of OthETS..........ccviveieiiirieice e
15.  Remittances and iteMS NOt AlIOCAIEG...........cccvuiviveieeiecee ettt
16.  Provision for reinsurance (including $.......... 0 CEMIIEA). ....curveveeiieireitsee ettt
17.  Net adjustments in assets and liabilities due to fOrgign EXChANGE FALES...........cccvcviieeieceee et sesassees | eevessesisses s s st st sessnes | svssssssessessnsesses e ssses e sen s seesaes
18, DIAftS OULSTANGING........cvuiviiteiecictece ettt bbb s bbb st s s st n bbb s ensessesss | Hesbessesssbssessebsssessesse s st stesntants | ebsesstesses et en s et e bt n b nsenaes
19.  Payable to parent, subsidiaries and affillatES...........ccucreriieiiiiieee sttt naens | evesnrenae st 4,828,200 | ..cooererirerrrerenes 81,707,017
20, DBIVALVES. ....ovvecveieiieicisite ettt ettt s bbb b s st st b A b bRttt bbb s s st s b b antens | Sbenbesiesietente s e st e st et et en b et e betens | ebiebestesebstes et s et ent s na
21, PAYADIE fOF SBCUMEES. .......cvvevieveiees ettt s st et s bbbt a bbb s st as s s s st b s bt et en b s bt en s ssns s sansenns | suesssbensessesenseneesensaes 3,242,996 | ..o 1,196,062
22, Payable fOr SECUMLIES IBNGING. .......cuuriuieierieiie ettt sttt sntns | Hrestensessessestantnesenes 2,001,743 | oo
23.
24,
25, Aggregate WIte-iNS fOr [ADIIIES. ..........cccveviiecieicscei ettt sttt s et a s ssss st tnts | stsstssessssansanssssesas 37,887,448 | ..ccooveeerea 48,056,505
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)..........currimirierirnnrnrire s ssesssssssssees | ceseessssessnsenssens 1,237,896,900 |....cccoovrrrrrrenee. 1,303,505,633
27, PrOteCted CEI IADIIES. ... .cv.evevreveiiiieiieiiissiee ettt s sttt bt en s sses s sensesns | Shsnsessessessnsensessnsansessessntessensnsans | essessnsessessnsessessessnsansessnsansessesas
28.  Total iabiliies (LINES 26 @NT 27).........oveeeeeeeeeeeeceeie s sessesss s sssssssessesssessssssssessssssssssssessessssss s sesssssssssssesssssssesssssnssnss | sossssssssssssasseess 1,237,896,900 |.....ccocevreeneee. 1,303,505,633
29. Aggregate write-ins for SPECIAl SUMPIUS FUNGS..........cv.oveiviieiieeicieieceetes ettt es st sas st esse st saes s sanes | evistessssessessssasssssessesees e seneenen 0 | o 0
30, COMMON CAPIAI STOCK........cucveevecrieieice ettt ettt b s s e bbbt n st se s snsenas | seesnbensesesbnsesaesensaes 5,000,000 | ..eoveveveeiereeree e
31, Preferred CAPIAI SEOCK.........cviveiicecieecce ettt ettt a et b s a bbbt s st et snaebessnsesssanaes | Sebsstebessesetesseaebes st et et e aebebntebens | Sbebestetetasetebas ettt st b n et et ennas
32.  Aggregate write-ins for other than Special SUMPIUS fUNGS..........c.oireririinririe ettt st ssssssssssssens | sesesssssessasssssnssessassessessessanes 0 [ e 0
33, SUIDIUS NOLES......ocviiecveiiicee ettt ettt ettt a bttt b s b bt ae bbbt s a et b s e et ebae s et b s aebebes s et e b s e sebsaebesssnsebanans | 4absstebessnsetasissetesastesessnsebesntebens | Sbebessetesasntebas s et et et ent et n et et esenaas
34, Gross paid in aNd CONLHDULEA SUIPIUS. ... vvririreieeiirrie ettt se s st ss ettt sse st st snsns | 2esnssessessassessnssessanssessessensansnsss | nessessessnssessessassnsssssessensnssnsscs
35, UNGSSIGNEA fUNAS (SUMPIUS)......cvivieireiiicteteicteiet ettt sttt ettt ae bbbt es st st et s st s enasbesanssaessnsstesessssesssnsesanans | sersetesessssesssassesans 588,175,293 | ....cooevevverererirnns 542,427,791
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0]ttt nanns | Sbesses ettt s st n s b tens | esebestes bt e sttt
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt ettt snes | snsenaee st st et ses st s s st antnes | freksessestanses st ettt nntenta
37.  Surplus as regards policyholders (LINES 29 10 35, 18SS 36)........cceueviurieiiiiirieieseie et bbb sse s | snsessssassessssesssnans 593,175,293 | .o 542,427,791
38, Totals (PAge 2, LINE 28, COL. 3).....c.errreeieiiiireieiesiesissssesse sttt ssssst s st sttt stesssnssessessanssnssnssenss | sssessassensnssnssons 1,831,072,193 | .o 1,845,933,424
2501. Retiree benefit obligations 38,361,220 47,768,940
2502, ESChEAtADIE fUNGS.......co vttt s st st ntensns | sressensnssessensanssnssenes 1,067,310 | .ovvevreerreereseee s
2503. Reinsurance assumed overhead payable 739,322 | ..o 486,446
2598. Summary of remaining write-ins for Line 25 from overflow page.. ....(2,280,405)| .. ....(198,880)
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above) 37,887,448 48,056,505
2901.
2902. ...
2903.
2998.
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)....
3201.
3202.
3203, R bR R R AR A SRR R bRttt e a bt as | entebaes st s bt en b st n s tnnaens | 1o
3298. Summary of remaining write-ins for Ling 32 from OVEIIOW PAGE.........civiiireiiieesceeee sttt esaets | erereses st st b e s e 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @DO0VE).......ccccuiieiiriiiisiriisisiesisisseesessssessssssssssssssssssssssssnsessessssesssssssanssss | sesssmssssesssssnssssessesssesssssnsnsans {0 O 0

Qo3




sttementforune 30, 2021 ot e MOTORISTS MUTUAL INSURANCE COMPANY
STATEMENT OF INCOME

1
Current Year
to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

. Premiums earned:

UNDERWRITING INCOME

33.1 Paid in
33.2 Transferred to capital (Stock Dividend).. .
33.3 Transferred from CaPItal...........ccceiiiieiieicee e

1.1 Direct...... .. (written $ ....64,194,086
1.2 Assumed........ (written § .467,986,294
1.3 Ceded............. (WrItten $.....366,554,997 ...ttt sttt | stinnissnanes 360,133,733 ....368,334,618
1.4 Net....ooovevne. (WHIttEN $.....175,127,549). ...ttt sttt stnsaas | sreesiessinns 172,046,647 | .............. 174,503,255
DEDUCTIONS:
2. Losses incurred (current accident year $.....108,531,683):
2 DIIBCE.c.oeietccie ettt ettt bbb bbbt s et s st en b saenaas | ertessessaeseees 27,721,652 81,878,756 | .............. 105,529,670
2.2 ASSUMEM.......couiveiieiiec ettt a bR s bbb s bbb s bt bbbttt s st bas | besansientens 244,298,777 ..226,998,713 | ..ooevnne 464,618,513
2.3 COABA.....eoieeecietee et ettt ettt s bbbttt bt es st baesententans | srsbensasnans 185,008,829 ..212,072,224 | ............ 387,299,944
A NBE ..ottt bbb A a bbbttt a st bbb st st stenaas | ertessessanseens 87,011,601 96,805,246 | .............. 182,848,239
3. L0osS adjustment EXPENSES INCUITEA............cvuviuieiieieisiie ettt sttt s st tensesans | ebsesesssssesaen 26,256,871 25,305,454 | .....ccoone 52,248,499
4. Other underwriting expenses incurred 53,780,672 ..55,356,404 ...111,406,077
5. Aggregate write-ins for underwriting deAUCHONS............coiuiiieiciiieieccse ettt eaes | sersessssssses st snses s saenes 0 [ o0 | e, 0
6. Total underwriting deductions (LINES 2 throUGN 5).........covueieiiieieiecse et sssese st | eveesessesaees 167,049,144 | ............. 177,467,104 | .............. 346,502,815
7. NetinCOME Of PrOtECIEA CEIIS........cuuriuieieeieiieii ettt b sb b s ssessents | finnssssssssessenssnssnnsensensanss | fesssssssssnsssnssssnsssnssnssnsse | aessessosssnsnssnnsensansssssessas
8. Net underwriting gain (10ss) (Line 1 MiNUS LINE 6 + LINE 7)........cuovvevciieieesiece et sesns | ovsessssssesennsd 4,997,503 | ..ccovererrne (2,963,849) | .....cvevneee. 1,263,176
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA.............ccuiviieeieteeie ettt bbb bbb sssessesnbns | ebessessnsseenns 12,366,091 15,516,737 28,828,391
10. Net realized capital gains (losses) less capital gains tax of $.....1,131,979.......cccovmrvrerreirierieneesessesssississsins | essssssssenies 14,988,414 1,825,291 (2,989,629)
11. Netinvestment gain (10SS) (LINES 9+ 10).....c.riiurrerriieiireireieeseineise ettt bttt essesssssnssesans | soessesssessnses 27,354,505 | .....coeuuvne. 17,342,027 | ...coovvenee 25,838,762
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged Off $.....202,042).........ccvueverreireiessereeesissssesesesessssssssesssssssessssssses | sesssssersissseseens (202,042) | ..vovevveerernns (698,784) (1,213,048)
13. Finance and service charges not inCluded iN PrEMIUMS..........c.ceiieiriiieieiee e sse s ssssebesns | eressssssesesesenns 301,766 ..508,042 | ... ..1,165,913
14. Aggregate write-ins for MiSCEllAaNEOUS INCOME...........cucvveicieieicecs et sttt s e ssssassenes | eoae ..2,265,140 | .. ..(5,845,838)] ... ..813,299
15. Total other income (LINES 12 thIOUGN 14).........vueviieiececeeee ettt baen 2,364,865 | .....ccooouue (6,036,580) 766,164
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 bbb ss s ssessenans | essessasssesaas 34,716,874 27,868,102
17. DivIdends t0 POIICYNOIAEIS........c..cuivireiiiesieieiseie sttt s st s st st ensesesens | sbsssessessessssansa 511,597 397,932
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINE 16 MINUS LINE 17)......cviiieiiiieiceeseis st tesse st ssssessesnsens | sessssesseseses 34,205,277 | .ovvverrene. 8,349,356 27,470,170
19. Federal and foreign inCOME taXES INCUITEM. .........cevuevueuiiriieieiseieie ettt ss st ensesns | essessssassesses (1,915847) | oo (2,239,627) (1,410,279)
20. Netincome (Line 18 minuS LiNg 19) (0 LINE 22)........ccevviiuiuiieiiesieie st ssessssse st ssessesssssessesens | avsessessssssens 36,121,123 | covvvrerene. 10,588,983 | ......c......... 28,880,449
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PrIOT YEAN........c.cevrieereierereiiereees e ssss s ssssssesessssessssssenes | evesssssssaes 542,427,791 | oo 524,467,504 | .............. 524,467,503
22. Netincome (from LiNE 20).......ccviueieiriieisiesisisiiesssisssess st sses sttt s s ss st essesssssessessasssnsans | avsessessssssens 36,121,123 | ccovvererene. 10,588,983 | .....ccvonve 28,880,449
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (I0SS).........ccceuerevieeriercriesie s snaes
26. Change in Net deferred INCOME tAX........cciiieiciicreeee ettt sttt b s en e saes (942,098) | .....covvnvee (14,266,855)
27. Change in NONAAMILEA @SSELS.........cccvcviiiieiisieicseete sttt sttt s s e st saes e sessssensnaanes | evesssssesesas 11,910,738 | .oovvveren (26,007,133) ..(11,819,060)
28. Change in provision for reinsurance ..(13,380)
29. Change iN SUMIUS NOES.........ccviuiveiiieisiieeteieeee ettt ettt bbbt ae bbbt s et s st s s sesssssbesssesesssebetes | ebessesesssssessssesesssnnsesesses | srsbesessssessssssesesssesessnnes | eeessesessesesssissesessesesesnans
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting principles
32. Capital changes:
321 PAI Nttt bbbttt st nnas | sestessssaesiens 5,000,000 | ..ooovireiiereieienieeiieis | e
32.2 Transferred from SUrpIUS (SLOCK DIVIAENG)...........ccuivevricreieicctees sttt ssses et s s sesss s ssssssesssssssesans | sessnssssssssssssessessssassesnss | eesesississesssssesesssssesnsssses | sersesssssessssssessessssessssanes
32.3 TraNSFEITEA 10 SUIPIUS.......uevecveveieeicteee ettt ettt s ettt sa st es st sssssssenasssessnsssensns | sressnssssessessnsessesntensessess | sesessesissessessssensassessnssnses | sessessessesesensesesssessesanes
33. Surplus adjustments:

1499.

Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)...

...... 2,265,140

34. Net remittances from or (to) Home Office....
35. Dividends to stockholders
36. Change iN trEASUMY STOCK.........ciiueieiiiieiiciieieie ettt sttt st s ssntes | essssssessesssssssessessnsessense | sbessesssssstessessssensesessnsans | sebsssessessessssessesssastessesas
37. Aggregate write-ins for gains and losses in surplus N .(8,719,092) | . (20,878,711)
38. Change in surplus as regards policyholders (Lines 22 through 37).........cccueiiieienieieceieeessseessesessseseses | esssssssessenes 50,747,502 | ....ccoovuues (43,508,215) 17,960,288
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38).......c.cvviviririreieiieieieieeseeiesseseiins | evissenaenas 593,175,293 | .....ccouv. 480,959,289 | .............. 542,427,791
0507, ettt R SRR R SRS R SRR RS R RS E bbbkt nb st | Shbebbeesb e st s b st st st eens | chbeesteest st st st st st enns | ehsetseets et bbb nes
0502, ettt eSS SRR S SRS R SRR R SRR S bRk n bt nb st | Shbetbeesbeesb bt nt st ennteens | chbeestensteest st st st ennbenns | eebetsenss et nes
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page.. 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above). .0
1401. Change in ICOLI cash surrender value...............c....... . ..2,050,326
1402. ICOLI Death BENESit PrOCEEAS........c.cuurieieceeie ittt sttt ss bbbt sbnssests | sesesssssesssssssessestassnnsins | soessessessnsssssnssnnes 3,277
1403. MiSCEllANEOUS INCOME OF BXPENSE. ......uvurrurerrerreseeeeseeseeseeseseeeseesesseessesessessastsess st esssesessess st ssssssestessasssessessssssessns | sssesssssessessnsens 214,814 | oo (52,677)
1498. Summary of remaining write-ins for Line 14 from OVErfIOW PAGE..........cveiruiueieiisicicetee ettt | crevsssessesiesessese s 0 ..(5,802,260) | ...

3701. Miscellaneous gains / l0SSes..........cccrwerrurerneereeeerneeneenns e 112,280,908 | ..o
3702, SUIPIUS NOLE FOMGIVENESS......eueriececieireeseeieteie ittt sttt sttt srentnen | seiesisessneans (16,000,000) | ++eoverereeneererreereerneeneenas
3703. Reclass for 0rganizational rESITUCIUTE. .........c..ruuriueereeieiiecereire ettt as sttt es st estensnsnns | sesessssssessnnes (5,000,000)

3798. Summary of remaining write-ins for Line 37 from overflow page B R 0.

3799. Totals (Lines 3701 thru 3703 plus 3798) (LiNE 37 @DOVE).......cureruurirnieiierisiissessesssssasseesesssessnesseseessnsssesessssesssssssssnes | sesssessessssnnes (8,719,092)
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statement for June 30, 2021 ofthe MOTORISTS MUTUAL INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........c.ccuevueicicieie ettt sssenaes | evsesessnsnns 102,247,616 | ..cocvveeee. 139,523,107 | .coeveererne 369,931,943
2. NetinVeStMENt INCOME. ..ottt | creesissieseeas 14,345,859 | .....coeuuneen. 17,352,005 | ...cooevvveneee 33,129,724
3. Miscellaneous income.... . 2,364,865 ..(6,036,580) | .... ...1,244 912
4. Total (LINES THOUGN 3).....ooureeeiriiiiiicsiesies ettt | eesssesssees 118,958,340 | ....ccoounee. 150,838,532 | ...cvvvorenns 404,306,578
5. Benefit and 0SS related PAYMENES...........c.ocuieeiciiiiecicee ettt senes | saessesassnsenes 63,209,761 | ..coovvreree. 72,481,753 | oo 236,421,919
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS............cocueveevriveierciiiisieies | coveireieseiissesesssssssssesiens | sresissessesisssssessssssssssssess | seviessssesesessssssssssssssssesss
7. Commissions, expenses paid and aggregate write-ins for dedUctions.............ccceveieiiinieeeneeee s | cerneessesssenns 85,706,707 | ..covvrree. 85,250,237 | covverenn 153,954,043
8. Dividends paid t0 POICYNOIAETS. .......c.veeeriireirieiieieie et tensesenns | sbsstessesssnssessees 506,837 | .ovverrrrieireines 516,910 | oovrvrereirinns 969,838
9. Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES)........rerrrrrerrurrrrnrernes | rrersrreresnenes (1,281,001) [ veoverrereerenessessesenssnessens | srenesseseessnsnenes (444,682)
10 Total (LINES 5 thrOUGN 9)...eouvereeeerceemriseceieeisseessse s i esss sttt ettt sess st nsnnns | eesssessanenes 148,142,304 | ..........c.... 158,248,900 | ........cce... 390,901,118
11. Net cash from operations (Line 4 MiNUS LINE 10)........cceuiriurieiiiiieieiessisie et sssssssessssssessesssssssessesssns | evsesessssenns (29,183,964) | ....coccvvvrne (7,410,367) | .ovvverrernne 13,405,460
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,0 BONAS..eoueevrceeaeeseeeseees st eees ettt | eenssnestneend 65,209,408 | ......cooveenne 85,015,806 | ....ccconvnn. 148,408,807
12,2 SHOCKS. .vveeveeerireesecei ettt | enbieentenes 15,717,911 | oo 11,480,280 | ..ooovvvvvnenne 68,292,820
12,3 MOMGAGE I0BNS.......cueiiieciiiiieieisiie ettt bbb st s bbb bbb s s ss s st antesses | eesesstensessessnsassessessnsensess | sresessstessessesessassesnsantense | fessessstessessnsensessesnsantenss
12,4 REAIESIALE. ... .o r ettt bt enns | seseenetensenetente s nntennennens | festesseeetaneenns 1,042,010 | oo 1,527,767
12.5  Other INVESIEA @SSELS........coevieeieicreietet ettt sttt s as s s s sasssnsanees | sbestessesansnes 69,134,878 | ..cocvveveree. 4,694,099 | .....ccocouee 12,202,538
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS...........c.orrriririnriresieiines | et seseieens | reeesesessessesesessesseseeees 21 | e 21
12,7 MISCEIIANEOUS PrOCEEAS. .......vvvrivrrireiiieiieiseissie ettt ss sttt sses s ensesesnsensenes | sbsstessassessneann 2,046,934 | ..o 191,489 | oo 364,443
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..o ssesssssssssessssssssssssessessssssssssssessenss | sesssssessseses 152,109,130 | .oovovvvrrnnne 102,423,705 | .ccoovevrnne 230,796,396
13.  Cost of investments acquired (long-term only):
1300 BONAS. oottt ettt | eenseestneees 96,068,742 | ....ooovvvvenne 67,757,561 | ..ooveernenn. 183,103,426
1312 SHOCKS. .ottt | eenss st 63,774,356 | ...ccovvvrrrnnn 2,618,314 | .cooovrrrns 7,724,589
13,3 MOMGAGE I0BNS.......cvirieiieiieieise et b bbb s st s st entennes | sesessessnssnsensessntentesetentens | eressessesansens st en e tenae
134 REAIESIALE. ..ottt | eeetensenaennees 1,467,826 | ...ooovvvirnne 2,356,306 | ...oovvverrrirns 3,986,754
13.5  Other iNVESIEA @SSELS........cvuivieeiciceeicct ettt bbbt bbb ssessnaenaes | sbesbessesassnsaes 2,829,241 | oo 3,666,902 | .....oocvevneee. 8,027,392
13.6  MisCEllaneous @PPlICALIONS...........cuvvericviieiie ittt ettt bbb ess s snbenaes | ebsstessessssnaans 3,874,672 | ..o (2,017,720) | oo
13.7 Total investments acquired (LINES 13.1 10 13.6).......cereriuriiieiessieieeissiese s sssssssesssssssessesssssssens | ssessesssssssa 168,014,836 | ...cccovvrennes 74,381,363 | ..ooovovennns 202,842,161
14, Netincrease or (decrease) in contract 10aNs aNd PrEMIUM NOLES.........c.vireiurirriiririeissiesssiessesssssesssssssssssssesssssses | sssesssesssssssssssessessesssnsess | ssssessessesssssessessasssnssessans | sessessessssssessessasssnssessassns
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @Nd LINE 14)........ceueieiirriereieiseeece e sensens | eveesesnsenes (15,905,705) | .....cvvvevee 28,042,342 | ..o 27,954,236
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUPIUS, 18SS trEASUNY STOCK.........cvuivieriericieiesireiee sttt ensnes | esssessessesssssessessessssssesses | eesessesssssessessassssssessastes | oessessasssssessessensssssessessns
16.3 BOITOWED FUNGS.......cvevocereeseeineiseeees ettt ssstenssnns | eessmesssnsssaes (5,000,000) | ..ooerreeennee 25,873,000 | ..oooveernnen 20,873,000
16.4 Net deposits on deposit-type contracts and other iNSUraNCe ADIIHES..............ccrirriereiririrceeree s | et ssieees | reeessessses s s estsesesents | sressessestsssessestasssessessasens
16.5 DIVIENAS 0 STOCKNOIAETS...........veuiieiiiiir et | eesbeesbse s bbb sb s sbiens | Heesbeesbaesbe bbb essbenbias | shbstseessiss bbb
16.6  Other cash provided (BPPHEA).........c..revemrermrrirriieiieeeierieeeise et esnsses | oesssessesssees 18,475,012 | oovvvvvcrennns (23,978,430) | ...vvereriennes (16,316,345)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | ccocovnrenne. 13,475,012 | oo 1,894,571 | oo 4,556,655
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 Line 17)........cccoevvverves | evvererernn. (31,614,657) | .ocvvcveree 22,526,545 | ....ooveveinnn 45,916,351
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YA ....ceeuvireieirriiserieeisest sttt | eessenstsennes 58,486,753 | ......couvveune 12,570,402 | .coovvvrrenenne 12,570,402
19.2 End of period (LINe 18 PlUS LINE 19.1)........veuuerirreirrriresieeireriesesessissessssssseessessssesssssssssesesssessssessessssnssens | covesseessaneeen 26,872,096 | .....coevvenee 35,096,947 | ..covvverrrnnns 58,486,753
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  SUIPIUS NOtE FOIGIVENESS........cvuvirrrirciieisesiesissesiesssssse st ssssss st st s st ssessensssssessassns | sesssesssssssans 16,000,000 | ..ooovvvrieieiirinieieissnies | cereerersseeneessessesesssennens
20.0002  Non-Cash INVEStMENT EXCNANGES. .. .couueuieeirerriiisireisesseesee e s s s ens st sns e ses st sen et snse s s ssssnsensessnsensessssnss | sssssessessssssassees 303,778 | .ooeieieiesisieissniens | oreesisnensessssnsensesneenees
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statement for June 30, 2021 ofthe MOTORISTS 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# | CurrentYear to Date 2020
NET INCOME
(1)  The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 36,121,123 |$ 28,880,450
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
s s
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ $
(4) NAIC SAP (1-2-3=4) XXX XXX XXX |$ 36,121,123 |$ 28,880,450
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XX |$ 593,175,293 |$ 542,427,791
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
E s
(7)  State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ $
(8) NAIC SAP (5-6-7=28) XXX XXX XX |$ 593,175,293 |$ 542,427,791

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 liabiliies and disclosures of
contingent assets and liabiliies 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.

(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 Securiies and Adjustment Methodology
Loan-backed securities are stated in accordance with the guidance provided in SSAP No. 43R: Loan-backed and Structured Securiies. The refrospective
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 concemn.

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 Prepay ment Assumptions
Prepay ment 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 securiies with other-than-temporary impairments.

(3) Recognized OTTI securities
The Company did not hold any current y ear other-than-temporary recognized losses.

(4)  Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in eamings as a
realized loss (including securiies with a recognized other-than-temporary impaimment 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 $ 1,439,197
2. 12 Months or Longer $ 8,635
b.  The aggregate related fair value of securiies with unrealized losses: 1. Less than 12 Months $ 102,819,273
2. 12 Months or Longer $ 608,382
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statement for June 30, 2021 ofthe MOTORISTS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

®)

Information Inv estor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

The Company performed an analy sis of loan-backed securities and determined that ex posure to credit risk was not a factor and did not warrant any

other-than-temporary impairments.

E. Dollar Repurchase Agreements and/or Securiies Lending Transactions

©)

Collateral Received

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

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

Not Applicable

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

Not Applicable

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

Not Applicable

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

Not Applicable

M. Working Capital Finance Investments

@

Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs

Not Applicable

(3) Any Events of Default or Working Capital Finance Investments

Not Applicable

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

@

Recognition of Gains/Losses and Deferred Assets and Liabiliies
a.  Scheduled Amortization
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statement for June 30, 2021 ofthe MOTORISTS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Not Applicable
b.  Total Deferred Balance
Not Applicable
c.  Reconciliation of Amortization

Not Applicable

Note 9 - Income Taxes

No significant changes

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A. Nature of the Relationship Involved

Effective January 1, 2021, a mutual holding company structure went into effect. Through this conversion, the Company and its mutual affiliates became stock
companies under Encova Holdings, Inc., which is 100% owned by Encova Mutual Insurance Group, Inc.

B. Transactions

Effective January 1, 2021, $5,000,000 was reclassified out of unassigned surplus into common stock with the issuance of 1,000 shares to Encova Holdings, Inc. at
a par value of $5,000.

Effective June 30, 2021, the Company's surplus notes held with lowa Mutual Insurance Company and Wilson Mutual Insurance Company were forgiven and
terminated without repay ment required. There was a $16,000,000 reduction to the Company's surplus due to derecognizing the asset held for each note and offsetting
the activity in unassigned surplus.

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. Itis the
Company's intent to use these funds as a backup source of liquidity .
(2) 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 1,854,252 1,854,252
(c) Activity Stock 1,141,695 1,141,695
(d) Excess Stock 1,176,053 1,176,053
(e) Aggregate Total (atb+c+d) $ 4,172,000 4,172,000
()  Actual or estimated borrowing capacity as
determined by the insurer $ 50,000,000 XXX XXX
Prior Year
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 1,061,182 1,061,182
(d) Excess Stock
(e) Aggregate Total (atb+c+d) $ 3,866,400 3,866,400
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statement for June 30, 2021 ofthe MOTORISTS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

©)

@

1 2 3
Total General Protected Cell
2+3 Account Accounts
()  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 Date
Membership Total Not Eligible for Less than 6 Months to Less 1o Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3105 Years
1. Class A $ $ $ $ $ $
2. ClassB $ 1,854,252 |$ 1,854,252 |$ $ $ $
Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Fair Value Carrying Value Aggregate Total Borrowing
1. Current Year to Date Total General and Protected Cell
Total Collateral Pledged (Lines 2+3) $ 41,018,431 36,672,299 |$ 25,371,000
2. Current Year to Date General Account
Total Collateral Pledged 41,018,431 36,672,299 25,371,000
3. Current Year to Date Protected Cell
Total Collateral Pledged
4. Prior Year Total General and Protected Cell
Total Collateral Pledged $ 49,062,388 44,119,803 |$ 30,371,000
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
1. Current Year to Date Total General and Protected Cell
Total Collateral Pledged (Lines 2+3) $ 41,609,610 37,411,154 |$ 30,371,000
2. Current Year to Date General Account
Total Collateral Pledged 41,609,610 37,411,154 30,371,000
3. Current Year to Date Protected Cell
Total Collateral Pledged
4. Prior Year Total General and Protected Cell
Total Collateral Pledged $ 50,762,479 51,323,627 |$ 9,498,000
Borrowing from FHLB
a.  Amountas 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 25,371,000 25,371,000 XXX
(b) Funding Agreements
(c) Other XXX
(d) Aggregate Total (a+b+c) 25,371,000 25,371,000
2. Prior Year
1 2 3 4
Total General Protected Cell Funding Agreements
2+3 Account Account Reserves Established
(@) Debt 30,371,000 30,371,000 XXX
(b) Funding Agreements
(c) Other XXX
(d) Aggregate Total (a+b+c) 30,371,000 30,371,000
b.  Maximum Amount During Reporting Period (Current Year to Date)
1 2 3
Total General Protected Cell
2+3 Account Accounts
1. Debt $ 30,371,000 |$ 30,371,000 |$
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NOTES TO FINANCIAL STATEMENTS

1 2 3
Total General Protected Cell
2+3 Account Accounts
2. Funding Agreements
3. Other
4, Aggregate Total (Lines 1+2+3) $ 30,371,000 |$ 30,371,000 |$

c.  FHLB - Prepayment Obligations

Does the Company have Prepay ment 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

Components of Net Periodic Benefit Cost

Special or Confractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
Current Year to Current Year to Current Year to
Date 2020 Date 2020 Date 2020
Service cost $ $ $ $ 124,084 |$ $
b. Interest cost 641,314 2,005,014 209,640 503,136 259,035
c.  Expected retum on plan
assets 995,656 (2,819,555) 355,473 (853,136)
d.  Transifion asset or
obligation
e.  Gains and losses 2,506,381 3,166,810 (2,378,890) (2,003,537) 8,450,631
f. Prior service cost or
credit (291,887)
g Gain or loss recognized
due to a setlement
curtailment
h.  Total net periodic benefit
cost $ 4143351 |$ 2,352,269 |$ (1,813,777) |$ (2,521,340) |$ 8,709,666 |$

Amounts in Unassigned Funds (Surplus) Recognized as Components of Net Period Benefit C ost

No significant changes
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(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 Postreirement Benefits Other Than Pensions, the Assumed Health Care Cost Trend Rate(s)
No significant changes
(10) Estimated Future Pay ments, Which Reflect Unexpected Future Service
No significant changes
(11) Estimate of Contribuions Ex pected to be Paid to the Plan
No significant changes
(12) Amounts and Types of Securifies 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 Postreirement 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

C. Fair Value of Plan Assets
No significant changes

D. Basis Used to Determine Expected Long-Term Rate-of-Refurn
No significant changes

E. Defined Contribution Plans

No significant changes
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NOTES TO FINANCIAL STATEMENTS

F. Multiemploy er Plans
No significant changes

G. Consolidated/Holding Company Plans
No significant changes

H. Postemploy ment 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

Servicing Assets and Servicing Liabiliies

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

When Servicing Assets and Liabilities are Measured at Fair Value

No significant changes

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

grar?e Company did not have any Securiizations, Asset-Based Financing Arrangements or Similar Transfers for the periods reported.
Disclosure Requirements for Transfers of Assets Accounted for as Secured Borrowing

No significant changes

Transfer of Receivables with Recourse

No significant changes

Securiies Underlying Repurchase and Reverse Repurchase Agreements, Dollar Repurchase and Dollar Reverse Repurchase Agreements

No significant changes
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NOTES TO FINANCIAL STATEMENTS

C. Wash Sales

Not applicatble

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/T hird 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 Liabiliies 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 Liabiliies: 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 liabiliies other than quoted prices in Level 1.

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

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Common Stocks, unaffiliated $ 214,335,388 |$ $ 5,626,006 |$ $  219,961,3%
Total $ 214,335,388 |$ $ 5,626,006 |$ $ 219,961,394
Liabilities at Fair Value
$ $ $ $ $
Total $ $ $ $ $
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 of | Included in Net |  Included in Settle- as of Curment
Description Balance Level 3 Level 3 Income Surplus Purchases Issuances Sales ments Period
a. Assets
Common Stocks,
unaffliated $ 5626006 |$ $ $ $ $ $ $ $ § 5,626,006
Total $ 5626006 |$ $ $ $ $ $ $ $ $ 5,626,006
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 Liabiliies

Not Applicable

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

Not Applicable

Q06.7




statement for June 30, 2021 ofthe MOTORISTS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

C. Fair Value Level

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

above.
Aggregate Fair Net Asset Value | Not Practicable
Ty pe of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 788,110,314 |$ 747,338,380 |$ $ 788,110,314 |$ $ $
Common Stocks, unaffiliated $ 219,961,394 |$ 219,961,394 |§ 214,335,388 |$ $ 5626006 |$ $

Bonds and Common Stocks

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

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

D. Not Practicable to Estimate Fair Value
Not Applicable
E. NAV Practical Expedient Investments

Not Applicable

Note 21 — Other Items

No significant changes

Note 22 - Events Subsequent

Subsequent events have been considered through August 12, 2021 for these statutory financial statements which are to be issued on August 12, 2021. There were no events
occurring subsequent to the end of the quarter that merited recognition or disclosure in these statements.

Note 23 — Reinsurance

No significant changes

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

F.

Risk Sharing Provisions of the Affordable Care Act

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions? Yes[ ] No[X]
(2)  Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabiliies and revenue for the current year: to date
Not applicatble

(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 applicatble
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(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year
Not applicatble
(5) ACA Risk Corridors Receivable as of Reporting Date

Not applicatble

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 ex penses (after intercompany pooling) atfributable to insured events of prior years reflect
favorable development totaling $28,456,973.83. The development can be attributed primarily to the re-estimation of unpaid losses and loss adjustment
expenses in the workers' compensation, commercial auto liability, private passenger auto liability, commercial multi perils, auto physical damange, products
liability and other lines of business. The favorable development in these lines was slightly offset by losses in homeowners and farmowners. 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 ex pense 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 ex pense.

Note 26 - Intercompany Pooling Arrangements

No significant changes

Note 27 - Structured Settlements

No significant changes

Note 28 — Health Care Receivables

No significant changes

Note 29 - Participating Policies

No significant changes

Note 30 - Premium Deficiency Reserves

No significant changes

Note 31 - High Deductibles

No significant changes

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

Note 33 - Asbestos/Environmental Reserves
No significant changes

Note 34 - Subscriber Savings Accounts

No significant changes

Note 35 - Multiple Peril Crop Insurance

No significant changes
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Note 36 - Financial Guaranty Insurance

No significant changes
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2.2

3.1

3.2
3.3

3.4
3.5
4.1

4.2

6.1

6.2

6.3

6.4

6.5

6.6
7.1

7.2

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES
PART 1-COMMON INTERROGATORIES

GENERAL
Did the reporting entity ex perience 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]
Ifyes, has the report been filed with the domiciliary state? Yes[ ] No[ ]

Has any change been made during the y ear of this statement in the charter, by -lawss, articles of incorporation, or deed of setflement of the

reporting entity ? Yes[X] No[ ]
If yes, date of change: 01/01/2021
Is the reporting entity a member of an Insurance Holding Company Sy stem consisting of two or more affliated persons, one or more of which is an insurer? Yes [ X] No[ ]

If yes, complete Schedule Y, Parts 1 and 1A.
Hav e there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]

If the response to 3.2 is yes, provide a brief description of those changes.

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

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

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

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

1 2 3
NAIC
Compan State of
Name of Entity y Code Domicile

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

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

State the as of date that the latest financial examination report became av ailable 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

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 ex amination report and not the date of the ex amination (balance sheet date). 06/03/2020

By what department or departments?

Ohio Department of Insurance

Have all financial stattment adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] N/A[X]

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

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]

Ifyes, give full information:

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

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

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

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

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

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, w hich includes the follow ing standards? Yes[X] No[ ]

(@) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest betw een personal and professional relationships;
(b)  Full, fair, accurate, imely 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
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GENERAL INTERROGATORIES
PART 1- COMMON INTERROGATORIES

9.2
9.21

9.3
9.31

10.1
10.2

111

11.2

15.1

15.2

16.1
16.2

16.3

(e)

Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

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

Have

any provisions of the code of ethics been waived for any of the specified officers?

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

FINANCIAL

Does the reporting enfity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

Yes[ ] No [ X]

Yes[ ] No [ X]

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made av ailable for
use by another person? (Exclude securities under securiies lending agreements.)

Ifyes, give full and complete information relating thereto:

Amou

Amou

Does

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

nt of real estate and mortgages held in other invested assets in Schedule BA:
nt of real estate and mortgages held in short-term investments:
the reporting entity have any investments in parent, subsidiaries and affiliates?

Ifyes, please complete the following:

Bonds

Preferred Stock

Common Stock

Short-Term Investments

Mortgage Loans on Real Estate

All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)
Total Investment in Parentincluded in Lines 14.21 to 14.26 above

Has the reporting enfity entered into any hedging transactions reported on Schedule DB?

Ifyes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes [ ]

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:

Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total payable for securities lending reported on the liability page:

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 y ear held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, lll - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

Yes [ X ] No[ ]
$ 0
Yes[ ] No[X]
$ 0
$ 0
Yes [ X] No[ ]
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
$ 0 $ 0
0 0
104,695,050 176,443,912
0 0
0 0
16,000,000 16,000,000
$ 120,695,050 $ 192,443,912
$ 0 $ 0
Yes[ ] No[X]
No[ ] N/A[X]
$ 2,001,743
$ 2,001,743
$ 2,001,743
Yes[X] No[ ]

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

17.2

17.3
17.4

1
Name of Custodian(s)

2
Custodian Address

BNY Mellon

500 Grant Street One Mellon Center, Suite #1035, Pittsburgh, PA 15258

location and a complete ex planation:

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

1

2

Name(s) Location(s)

3

Complete Explanation(s)

Ifyes, give full and complete information relating thereto:

Hav e there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

Yes[ ] No [ X]

1 2
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17.5

17.6

18.1
18.2

20.

21.

GENERAL INTERROGATORIES

PART 1-COMMON INTERROGATORIES
Change

Inv estment 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 unaffliated 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]

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 Management
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
127398 Chickasaw Capital Management, 254900X6FRILTWA2B610 SEC NO
LLC
109846 New England Asset Management, KURB5E5PS4GQFZTFC130 SEC NO
Inc.
105900 Northern Trust Investments, Inc. BEL4B8X7EHJU845Y2N39 SEC NO
Hav e all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been follow ed? Yes[X] No[ ]

If no, list ex ceptions:

By self-designating 5GI securities, the reporting entity is certifying the follow ing elements for each self-designated 5GI security :
a.  Documentation necessary to permit a full credit analy sis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  lIssuer or obligor is current on all contracted interest and principal pay ments.
c.  Theinsurer has an actual expectation of ulimate pay ment of all contracted interest and principal.
Has the reporting enfity self-designated 5GI securities? Yes[ ] No[X]

By self-designating PLGI securities, the reporting entfity 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 av ailable 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]

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 surv eillance 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 enfity assigned FE to Schedule BA non-registered priv ate funds that complied with the abov e criteria? Yes[ ] No[X]
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GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity s participation change? Yes[ ] No[X] NA[ ]
If yes, attach an ex planation.
2. Has the reporting entity reinsured any risk with any other reporting enfity 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 ex planation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
3.2 Ifyes, give full and complete information thereto:
4.1 Are any of the liabilities for unpaid losses and loss adjustment ex penses 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]
4.2 Ifyes, 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 0 0 0
Total XXX XXX 0 0 0 0 0 0
5. Operating Percentages:
5.1 A&H loss percent 0.000%
5.2 A&H cost containment percent 0.000%
5.3 A&H expense percent ex cluding cost containment ex penses 0.000%
6.1 Do you actas a custodian for health savings accounts? Yes[ ] No [ X]
6.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. $ 0
6.3 Do you actas an administrator for health savings accounts? Yes[ ] No[X]
6.4 Ifyes, please provide the amount of funds administered as of the reporting date. $ 0
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least tw o states? Yes [ X] No[ ]
7.1 Ifno, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity ? Yes[ ] No[ ]

Qo8



sttement or e 30,2021 ot MOTORISTS 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
All Other Insurers
00000......... AA-3191388........| VETMEET REINSUIANCE LIG.......c.c..oooocoestsceretetceeee BMU........| Unauthorized... [ .................. [

Qo9



sttementforune 30, 2021 ot e MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......cccoevenrrerrinnenes AL |...... QUi [ ettt | freeeeest et st tesis | estenteeest st et et es s st entns | oetseesestneess st et b et enbns | 4ebeeses et et et st st tnnrens | sebenbebaee st st n bt taen
2. Alaska
3. Arizona
4. Arkansas
5. California
6. Colorado
7. CoNNECHCUL......corverrerrirrinaes CT .. QUi | et riesienrens | seeisee ettt ses s | ettt | resi sttt | ettt | Heent sttt
8. Delaware
9.  District of Columbia
10, Florida......cocueereeneenereinineines
11.  Georgia....
12.  Hawaii..
13.
14.
15.
16.
17, Kansas......covvereeneneennenns
18.  Kentucky
19. Louisiana
20.  Maine.....ccoocrervineinereinnee
21, Maryland.........ccocoovieviennne,
22. Massachusetts
23, Michigan.........ccccoeverrenierieinnnas
24, Minnesota.......cocovuneerererinnnn.
25.  Mississippi...
26, MiSSOUN.....corerreererrerirrieneenes
27, Montana......cccoeeveureeneneeneinne
28.  Nebraska........coocorerrrnieneinenns
29. Nevada........oooevvnernercennns
30. New Hampshire.........ccovvuunee NH....... QUi [ ettt sssents | reeeesestenesse s entseesas | estestneest st st tsessestentans | sesseesestenesessest st ssnssentns | aebessessestens et st ensentsnssens | sesestnsses st st s st st tanen
31.  New Jersey
32. New Mexico
33, New YOrK.....ooooovvveereereriniiene
34.  North Carolina
35.  North Dakota
36.  ORI0...ccireee
37.  Oklahoma.......cccovvereirniirniinnes
38.  Oregon....
39.  Pennsylvania.......c.coccovnrunnenne
40. Rhode Island...........cccoverienrenee
41.
42.
43,
44,
45.
46.
47.  Virginia
48.  Washington..........cccccoveniuneenne
49.  West Virginia..........ocoevevnnee.
50.  WISCONSIN.....c.cvvvveirririririnene
51.  Wyoming.........
52.  American Samoa
53, GUAM...coiiriiereeries
54.  Puerto Rico
55.  US Virgin Islands
56. Northern Mariana Islands......MP | ....... Nuiit | e | et sesenes | soeebseeesiess st se st ettt | fressest et bbbt sbenis | feebet sttt enis | enbeb ettt
57. Canada
58.  Aggregate Other Alien............ (O I &0 GO [ {0 oo | I OO O[PSO o YOO o I OO 0
59.  Totals....covrrrerreerces XXX | e 59,419,663 | ......ccc.e... 67,137,939 | ..o 51,697,197 | .cooovvrennee. 4,712,777 | v 181,882,872 | .............. 248,083,508
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | coveieiierieeiieiennd 0 | e 0 [ 0 [ e 0 | oo 0 [ oo 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)........ XXX ] e {01 0 e 0 [ 0 s {01 R 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)...........oooocccoivrrricicrinns 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 dOMICIIE..........cccevviririiriie e 0

Q10




Statement for June 30, 2021 of the MOTOR'STS MUTUAL |NSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Encova Mutual Insurance Group, Inc.

FEIN - 86-1286784

Encova Holdings, Inc.

FEIN - 86-1371222

Phenix Mutual Fire
Insurance Company

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

Wilson Mutual
Insurance Company

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

BrickStreet Mutual
Insurance Company

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

Motorists Mutual
Insurance Company

FEIN - 31-4259550
NAIC Company Code - 14621
State of Domicile - Ohio

Motorists Commercial Mutual
Insurance Company

FEIN - 41-0299900
NAIC Company Code - 13331
State of Domicile - Ohio

lowa Mutual
Insurance Company

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

110

Consumers Insurance FEIN - 31-1783451

Insurance Company USA, I
, Inc.

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

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

AlleghenyPoint
Insurance Company

Encova Foundation of Ohio

FEIN - 87-0807723 Encova Realty, LLC

NAIC Company Code - 13016
State of Domicile - West Virginia

H 70% 30% |
I
PinnaclePoint MICO i | | i
Insurance Company Insurance Company ' = o | lowa Amcerlcan
ncova Life nsurance Compan
FEIN - 46-1783383 ] FEIN - 31-1022150 : Insurance Company Encova insurance P
Nét'ct Cf"[';”p?’,“y Cv‘adf\f@w NAIC Company Code - 40932 E _— gency, Inc. — FEIN - 42-1019089
ate of Domicile - West Virginia ‘State of Domicie - Ohio ! FEIN - 31-0717055 FEIN - 411563134 NAIC Company Code - 31577
' NAIC Company Code - 66311 State of Domicile - Ohio
NorthStone ! State of Domicile - Ohio
Insurance Company Encova |
1
FEIN - 26-0818900 — Service Corporation H 10% IMARC, LLC
NAIC Company Code - 13045 — H
State of Domicile - West Virginia FEIN - 31-0851906 ! Broad Street Brokerage FEIN - 42-1496478
! Insurance Agency, LLC 90%
SummitPoint i
'
'
'
'
'
'
'
'
I
'
'
I
'
'
'
'
'

FEIN - 31-1712343

FEIN - 81-4951462

Encova Foundation of West Virginia STCE HTC Federal Investor, LLC

Encovalnsu ranLcLeCSerwce Center,

FEIN - 80-0772825 [ FEIN - 81-3585592 FEIN - 86--1546423

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
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Statement for June 30, 2021 of e MIOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

1 2 3 4 5 6 7 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| ID 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
.................................................................. 31-1783451.. | .oeoeveeevens [ eevevereieiinees | cveiieeneneenn. | Broad Street Brokerage Insurance Agency, LLC| OH............ | DS................ |Encova Life Insurance Company..................... | Ownership......... | ...100.000 |Encova Mutual Insurance Group, InC........ccccoe. | oo Nuviees [ 3
Encova Mutual Insurance
0291 | Group 10204... [62-1590861.. | .oeucvueererrrreree | eeererrerreeenns [ reereerneeseieesnennnes Consumers Insurance USA, INC.........ccoeuneerrunnee OH............ [ D Motorists Mutual Insurance Company.............. Ownership......... ...100.000 | Encova Mutual Insurance Group, Inc..........c..... | ...... Novooee [ e
.................................................................. 42-1496478.. | .covvveevivs | cvrivrvnniniiens [ eeveineisiessinniecnes | IMARC, LLCciecvcvevcsceneseieseseieinen | JAuieieeees [NIAL............ | lowa Mutual Insurance Company..................... | Ownership......... | .....90.000 | Encova Mutual Insurance Group, Inc veeeNe [ B
Encova Mutual Insurance
0291 | Group 31577... |42-1019089.. | ..coovvervrrens [ evrrrrreininnes | cererresrsssseeesnnenns lowa American Insurance Company................ OH............ A lowa Mutual Insurance Company.............c.ce.... Ownership......... ...100.000 | Encova Mutual Insurance Group, InC........ccco.e. | vove. N....... K T—
Encova Mutual Insurance
0291 | Group 14338... [42-0333120.. | cvovvverereriens | errverrerenenns | vevereenisesesensnes lowa Mutual Insurance Company............cc..co.u... OH............ JA e | et snseses | enssssesensnstesinnies | sressessnsenis Encova Mutual Insurance Group, Inc..........c.... | vou... N....... | PO
Motorists Commercial Mutual Insurance
.................................................................. 41-1563134.. | oo | cerneinerniinnes | oveirseirsennenee.. | ENCOVA Insurance Agency, InC.....c.oceoveeveeeneenes [N [NTALL............. | COmpany Ownership......... | ...100.000 | Encova Mutual Insurance Group, InC.........cocce. | veercNeviins | 3.
Encova Mutual Insurance
0291 | Group 40932... [31-1022150.. | ..evoverereererees [ reerereereireeens [ eereireereeeeeseeeenns MICO Insurance Company..........ccc.ooeeereeerreennen. OH............ [ DS Motorists Mutual Insurance Company.............. Ownership......... ...100.000 | Encova Mutual Insurance Group, InC.........ccc... | vene.. N...... K R—
Encova Mutual Insurance Motorists Commercial Mutual Insurance
0291 | Group 13331... [41-0299900.. | ..orcveerrerirerens | rrrrerreriernnns [ rerrerereirerenenenens Company OH............ TA e | et | erenereni s | crerensieneni Encova Mutual Insurance Group, InC.........c.c... | vevee. Nooooe | P
Encova Mutual Insurance
0291 | Group 66311... | 31-0717055.. | coovereeeerenns | v | e Encova Life Insurance Company............cccveunn.. OH............ [ DS Motorists Mutual Insurance Company.............. Ownership......... | ..... 70.000 | Encova Mutual Insurance Group, Inc..........cc.... | v..... N...... 3,6.......
Encova Mutual Insurance
0291 | Group 14621... [ 31-4259550.. | ..cvvevveevirins [ rrererereineens e Motorists Mutual Insurance Company. OH............ R =S OO PSP PSU PSSPV BURIPRRIRRRTRIRRPRR USRI Encova Mutual Insurance Group, Inc............... | ...... N...... | P
.................................................................. 31-0851906.. | ..ocvvverrevrens | cvrrereseieniens | wveveveieieneennnn | ENCOVa Service Corporation Encova Mutual Insurance Group, Inc N [ B
Encova Mutual Insurance
0291 | Group 23175... | 02-0178290.. | c.vvvvvererrens | cvrreireiresiiens | evreineieieiseienenns Phenix Mutual Fire Insurance Company............ OH............ A Encova Mutual Insurance Group, INC.......cccouees | vvvev N....... | P
Encova Mutual Insurance
0291 | Group 19950... [39-0739760.. | ..covvrrerrrris [ rrrrrereinrienns | errerverseeiseenseennns Wilson Mutual Insurance Company................... OH............ JA et | et | ersesessesesnntenesnnts | srreenssenreneeas Encova Mutual Insurance Group, INC........ccouees | vuveee N....... | P
.................................................................. 81-4951462.. | ...ovovevveens | coverererniinnes | coveeisenenennneeee. | EnCOVA Realty, LLC....vcccivevcvcveiieeneens | OHui | DS.....o..... | Motorists Mutual Insurance Company.............. | Ownership......... | ...100.000 |Encova Mutual Insurance Group, Inc N [ B
.................................................................. 31-1712343.. | covvvevvvie | covvieveisiieiens | veiveisiieseneen. | EnCova Foundation of Ohio...........ccccoeveeeevvenne | OHov | NIAL.............. | Motorists Mutual Insurance Company.............. | Board..........cc..cc. | coevvveneeen. | Encova Mutual Insurance Group, InC......ooeeves [ coeeNucens [ 4unnns
Encova Mutual Insurance
0291 | Group 12372... [20-2394166.. | ..coovvrerrvris [ rrvrerniniiens [ erreireisieississennns BrickStreet Mutual Insurance Company............. LAV JA et ettt | eresensesesnntenennnts | arreenesastennens Encova Mutual Insurance Group, INC.....c.cccoues | vonee N....... | P
Encova Mutual Insurance
0291 | Group 15137... [46-1783383.. | coovverervriens | errrerrerennnens [ veresresssesessessnes PinnaclePoint Insurance Company.................... WV....coone.. A BrickStreet Mutual Insurance Company........... Ownership......... ...100.000 | Encova Mutual Insurance Group, InC........ccco.e. | vove. N....... Y
Encova Mutual Insurance
0291 | Group 13045... [26-0818900.. | ...vverrerrrrires | errrerrerrerrenns | verrersesisesessessenes NorthStone Insurance Company..........cc.cccevee WV....ooo... A BrickStreet Mutual Insurance Company........... Ownership......... ...100.000 | Encova Mutual Insurance Group, InC........ccco... | veee.. N....... Y2
Encova Mutual Insurance
0291 | Group 15136... [46-1795752.. | cooocveeveirerens | erereirererenns [ rererineirereneninees SummitPoint Insurance Company...........c.c.c.c.... WV...oov. A s BrickStreet Mutual Insurance Company........... Ownership......... ...100.000 | Encova Mutual Insurance Group, InC.........c.c... | vevee. Noooooe 2
Encova Mutual Insurance
0291 | Group 13016... [87-0807723.. | .cvovvevereviis [ veeveriereeienes | eeveeriseriesieisienens AlleghenyPoint Insurance Company.................. WV.....oco.. A, BrickStreet Mutual Insurance Company........... Ownership......... ...100.000 | Encova Mutual Insurance Group, Inc............... | ...... N....... -
.................................................................. 80-0772825.. | ...ocvvevevvrens | cvvrveveissieiens | eevesieisenennnn. | EnCova Foundation of West Virginia, Inc........... [WV............ |NIA............... | BrickStreet Mutual Insurance Company...........|Board................. | .cccceuueeen. | Encova Mutual Insurance Group, Inc........ocoeve. | ceeeNeceiis | Bunn
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Statement for June 30, 2021 of e MIOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

1 2 3 4 5 6 7 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| ID 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) *
.................................................................... 81-3585592.. | ...ocvvvrnrnens [ eorereiverniinnes | coveeinineinenennnne. | STCE HTC Federal Investor, LLC............cccceeee. | GA.....e... | NIAL.............. | BrickStreet Mutual Insurance Company...........| Ownership......... | ....99.990 |Encova Mutual Insurance Group, Inc weeeNeie [
.................................................................... 81-5313304.. | .ovovvervreens [ wovriveireiniinne | covniiessnnennnnnnn. | MPC Brickstreet 2017 Historic Fund, LLC......... | GA............ [NIA............... | BrickStreet Mutual Insurance Company...........| Ownership......... | ....99.990 |Encova Mutual Insurance Group, Inc N [
.................................................................... 82-4318558.. | ..cccvvvervvvriens | cevrveveissieiens | eeveissieieinnenen. | MPC Brickstreet 2018 Historic Fund, LLC......... |GA............ |NIA............... | BrickStreet Mutual Insurance Company........... | Ownership......... | ....99.990 |Encova Mutual Insurance Group, InC.........cccoe. [ coreeNuveiis | e
.................................................................... 84-1783677.. | .oeeverveerrrns | wovereirernennes | coveesenenennnnene. | MPC Brickstreet 2019 Historic Fund, LLC......... | GA............ |[NIA............... | BrickStreet Mutual Insurance Company...........| Ownership......... | ....99.990 |Encova Mutual Insurance Group, Inc RO || S O
.................................................................... 86-1546423.. | ....coovvvcvriens | cevrievesiieiens | veveisiieneneenn. | ENCOVa Insurance Service Center, LLC............. |OH............ | NIA............... | Motorists Mutual Insurance Company.............. | Ownership......... | ...100.000 |Encova Mutual Insurance Group, Inc N [
Encova Mutual Insurance
0291 |Group | 86-1371222.. | covvvrerrvvriens | cvrereissieiiens | crereinsieiessienenne Encova Holdings, Inc. Encova Mutual Insurance Group, Inc............... Ownership......... ...100.000 | Encova Mutual Insurance Group, InC...........ce.. | veve. N....... ST
Encova Mutual Insurance
0291 |Group e 86-1286784.. | ...cvvvvrvriens | cvreirerinieiiens | e Encova Mutual Insurance Group, Inc................. OH............ UIP.coeees ettt Ownership......... 100,000 | oo | e N....... < -
Aster Explanation
1 The company is a mutual property/casualty insurer and an affiliate of Encova Mutual Insurance Group. Encova Mutual Insurance Group 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 1
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, Inc, a 501( c)(3) tax-exempt private foundation incorporated on December 23, 2011.
6 Motorists Life Insurance Company was renamed Encova Life Insurance Company on 1/4/2021.
7 Encova Holdings,Inc. was formed on 1/1/2021 and holds 100% of the stock of Motorist Mutual Insurance Co, Motorists Commercial Mutual Insurance Co, Brickstreet Mutual Insurance Co, lowa Mutual Insurance Co, Phenix Mutual Fire Insurance Co and Wilson Mutual Insurance Co.,
8 Encova Mutual Insurance Group, Inc.was formed on 1/1/2021 and owns 100% of the stock of Encova Holdings, Inc.




sttementforune 30, 2021 ot e MOTORISTS MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

—~
OO UTA WN

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril
. Mortgage guaranty.......

. Ocean marine
. Inland marine....
. Financial guaranty....
. Medical professional liability - occurrence....
. Medical professional liability - claims-made.
. Earthquake
. Group accident and health
. Credit accident and health....
. Other accident and health
. Workers' compensation

. Warranty
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of business....
. Totals

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
............................. 761,045
............................. 398,333

Other liability-occurrence
Other liability-claims made...
Excess workers' compensation
Products liability-OCCUITENCE..........cvriiriieieiciresee et
Products liability-Claims Made...........ccocererririnieinieessse e
19.2 Private passenger auto liability
19.4 Commercial auto liability......

(3:437.815)
........... 0.000
(1,935.484) | ...
....... 0.000

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

PART 2 - DIRECT PREMIUMS WRITTEN

. Financial guaranty....

. Earthquake.........cccoevvvieiciniececene
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation

. Warranty.
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of business

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

Other liability-occurrence
Other liability-claims made...
Excess workers' compensation
Products liability-OCCUITENCE. ..ot
Products liability-Claims Made...........ccccvvvereiriieieiciee e
19.2 Private passenger auto liability
19.4 Commercial auto liability......

.......................................... (9,000)
.................................... 9,046,808

B 8.318.910

144,073 | .

(118,844) | .

[ (9,000) .

17,973,118

250,667 | .

(123,886) | .

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1o Rt sssssnsseessenns | snesssnsssnsssnssenssnssenssensenn 2T TTD | it DA0,38B | e 636,546
2. Allied lines.......cocconvvennee .803,897
3. Farmowners MUILIPIE PEIL.......coviieiiireicisieie st sss e sessssessessssents | Sessessssessessesssssssessessssessessesessessassssass | Taessessessssessessessssessessessssassessssassessesss | sressessssassessessssessesssssssassesssassessessnss
4. Homeowners multiple peril... 24,432,032
5. Commercial MUILIPIE PETl.......cvivereiririeieesie e sssssesessssessessnssnsens | snsssessssssessessssensessessssesessess(23840) | orerrerrenesnienennienreneiennennes(3,196) | oo (245,465)
6. MOMQagE QUAANTY.....coivevreiriierieieicie sttt
8. Ocean marine.......
9. Inland marine....

281,689

: Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)
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Statement for June 30, 2021 of e MIOTORISTS MUTUAL INSURANCE COMPANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2021 2021 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 2021 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. 2018 + Prior.....c.. | ceovreevriisninnens 173,774 | oo 174,306 | oo 348,081 | .o 20,271 | oo [C40[0) ] I 19,571 | oo 141,805 | oo 19,347 | v 142,046 | oo 303,198 (11,698) | ..o (13,613) ] oo (25,312)
2. 2019 s 40,499 | .o 68,668 | ...ovvovricriene 109,167 | oo 11,320 | v 248 | e, 11,569 | o 15,508 | ..o 20,480 | oo 57,129 | o 93,17 | o (13,671) | oo 9,190 | v (4,481)
3. Subtotals
2019 + Prior....cco. | covveriierienis 214,273 | oo 242974 | oo 457,248 | oo, 31,592 | oo (R3] — 31,140 | oo, 157,313 | oo 39,827 | oo, 199,175 | oo, 396,315 (25,369) | ..vovieeriiriinns (4,424) | oo, (29,793)
4. 2020......iieis | e 68,501 | oo 96,164 | ..o, 164,666 | ..ooooorierianinnns 27,560 | oo, 3AT4 | i, 30,734 | oo, 22,563 | i 35541 | oo 77,163 | oo 135,268 | .ooooviiirinis (18,378) | .ovovvverierirnnes 19,714 | e, 1,336
5. Subtotals
2020 + Prior........ | coecvsrrneenneeesen282,775 | 339,139 | iiiiiiiinnn821,913 | 59,151 | 2722 | 81,873 | i 179,876 | i 75,369 | i 276,338 | 531,583 | (43,747 [ 15,290 | (28,457)
B. 2021, [ ., SO ., SO ., S R D, T [P 42,247 | oo 42,247 | .o D, S [P 39,416 | oo 60,063 | oo 99,479 | .. D, ST )., SR XXX
7. TotalS...covvvnenss | e 282,775 | oo 339,139 | v 621,913 | oo 59,151 | oo, 44,969 | ..o, 104,120 | oo, 179,876 | oo 14785 | oo 336,401 | oo 631,062 | ..oooovvrrrinne. (RN Y) ) — 15,290 | coovveiiris (28,457)
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 | ...ccoovveivinne 542,428
1, (15.5)% [ 2. woverreerirenn 45%| 3. e, (4.6)%

Col. 13, Line 7

Line 8

LN (5.2)%




sttementforune 30, 2021 ot e 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. Wil 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.

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

4.

Bar Code:

* 1 4 6 2 1 2 02 14 900000 2 =
* 14 6 212 0214550000 2 =«
* 1 4 6 2 1 2 02 1 3 65 0000 2 =

Q15

Response

NO

NO

NO

YES




Statementor e 30,2021 ofre. MOTORISTS 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, MiISC OthEr ASSELS.........cvucvecveiereiesieerserereeseeeseses s sssssessesssssssesssssssesssssssssssssesssssssessnss | svesseessssssesenssnsense(0,440) | coviveiierieiiieieeen 18,579 [ e (25,020) | oo 220,978

2505, Prepaid XPENSES........cuevvirerrieiieiseissiesseisssesse ettt ssse st s e ns st nnsenas
2506. Other Than Invested Assets
2507. Other Fixed Assets
2508. Agency Loans
2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year

2504. Tenant allowances PAYADIE...........cccowrereiiernrirrieerrersessstese st ssess s st ssessensssssessessessssssessessasssssessnssessssssessesssnssesens | nessessessesssesessessessnessessODI0 | cririiierireireierssse s
2505. State surcharges payable (46,793)
2506. Equities & Deposits Into Pools.. (152,087)

2507. Miscellaneous liabiliies........... . et
2597.  Summary of remaining Write-ins fOr LINE 25.........ceriririnrrsiisiiscssessessesssssssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssenes | snsensssssssnssnsssseses( 29 280,405) | tvereerserseesmessesssnsennes (198,880)
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31

1404. Interest on assets Other than SECUMHES..........cccveveveiciie ettt sttt ss st sse s sansns | eevsssessesssesssssesnssssessnns | svessessessesnsenes (731,680) [ .evvvveeererirerererereiens
1405. MISCEIANEOUS SEIVICE FEES.......uvueieriereiieiicireieie ettt et b bbbttt enen | esbeesnebsessessestnsnstentanins | nsbsesssssasins (5,070,580) [ couvurereeeeeeeeeneeneireies
1497. Summary of remaining WIite-iNS fOr LINE 14..........cviviiiierieiicessesisssssesissessssssesssssssesssssessssssssnssssesssssssssssssssesns | sressnssssessssnsessssessnsssd | eoveressenssseane (5,802,260) | ....ovvercrrririaans 0

Q16




sttement or e 30,2021 ot MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAT.........ovuiurerieecereire ettt ettt essessnnans | sstessssssessessnsssessessssssesans 35,381,793 | oo 34,243,465
2. Cost of acquired:
2.1 Actual cost at time OF ACUISIION. .........cvivireieiitic ettt bbb s s bnbas | ebaebassssssssessss st esses s besses e bssessessssanas | sbsesistessessessssssessessssassessesand 436,833
2.2 Additional investment made after ACQUISIHION. .........c.euiurireireiiieie ettt et es st sensenss | sebsssassessessssessessntensessesanes 1,467,826 | oo 3,549,921
3. CUIrent year Change iN ENCUMDIANCES.........c.viuiurrerireiireireiseesssese et ss sttt s st s b s s b s s sensnsns | estsnssessessasssssessessassnsessessassnssnssnsss | sesessessassnsssessasssssnssessensasssnssessnsanenne
4. Total gain (loss) on disposals............ ...(26,991)
5. Deduct amounts reCEIVEA ON QISPOSAIS..........uuvriuieirrereitirieitisessiseeeessreeseese s et es st ss et ess s st eesesss s ssesesantessees | nesassessessesessesesansessessssassessessesansessenas ..1,527,767
6. Total foreign exchange change in book/adjusted carrying value......
7. Deduct current year's other-than-temporary impairment FECOGNIZEM...........c.ouuvuruiiriiriereirne et | oeesesesseesesess et es e sese e nesesseeeeas
8. Deduct CUrENt YEAI'S AEPIECIALION. ........cv.cviieireiciiisiecse ettt en s b s ssebsens | sbestessessssensessessssansessessnsantn ...1,293,668
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). .35,381,793
10.  Deduct total NONAAMITIEA MOUNLS...........ceiuieeieiieieseiei ettt bbb bbbttt | £8eebeeb e e R bbbt .
11, Statement value at end of current period (Line 9 mMINUS LINE 10).......c.cvcuiuiiiiiiiiiiiesesisesestssiessissssssssesessesessesssssssesssssnsans | sesesssssssossessesssssssessesnsas 36,120,411 | oo 35,381,793
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 YEAI..........cvvvveeinineneinnesnseieies | et sesnes 0 [ e
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...........ccovvviieieceneneseesennd !
4. Accrual of dISCOUNL.........c.cvivieeicreiie e \
5. Unrealized valuation increase (deCrease)...........coovuvvreerernreieinessnenseensennned
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
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
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | coecrisrierieinenierisissserssesssessensnead 0 | et 0
12, TOtAl VAIUGHON GIIOWANCE..........cuevieiieiiecteiicte sttt a bbbt s s s s st e s s s s st e s s e s et e s e s ebessesesessnsebesas | sesesessssssesassesessssssesessnsessssanesesnsesessns | bessesessssnsessssesesassasessssnsetessnsesassnsesanan
13, SUDLOtAl (LINE 11 PIUS LINE 12)...euivieeiiiiiieiicisiieicisetesse ettt bbbt s bbbt n s s s s benses et | absesssssnsessessstensessetsnsansensessntansesntan 0 | e 0
14. Deduct total NONAAMItEEA AMOUNTS.........ccciiieirieicticeiet ettt ss e s b s sttt sasesessssesessssesesans | eesesessssesesansesessssnsesassnsessssnsesessnsesessns | bessesessssnsessssssessssnsesassnsesessnsesassnsesanns
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........ciuiiiiiiiiieicisisieiieissietsisstesessssssse s ssssssssessssssesssssnes | svsesssssssesssssssessessssassessesssssssassesnsas 0 | o 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 O PriOr YEAI. .......ccvvvrierierieieiesisse e ess st es e ssessesssnsans | sssssssssessssssssessassessnens 143,520,372 | ovoverereeeeseieeene 143,714,864
2. Cost of acquired:
2.1 Actual COSt at tiME OF ACGUISIION. .........evuviererirciieissicieisttesi ettt bttt s st s st st nes | asssbsesessessans e s s es s s s s s s st st s sestesss | Hiessostensanssessessan s s ses s b e s s n s sees
2.2 Additional investment made after acquisition. ..2,829,241 ...8,027,392
3. Capitalized deferred INtErESE ANA OB .......c.ceieieee ettt ente | oesessesses st es s e s e b s b en s s st et
4. ACCTUAL OF QISCOUNL.......ceoieieviteictctie et b bbb bbb s b s b s bt b b s st s st b bt essesnbns | Sbsssessesasssssess s nsses s e bbb e bbb s s seeras
5. Unrealized valuation increase (decrease). ...4,322,866
6. Total gain (I0SS) ON AISPOSAIS.........cuurerrerieeireireeieeireie ettt ent s ssess st sssssestesssssessesssssssssessassssssssessans | essnesssssnssnsssessesessesneee 10599 1,258 | iitiiiiisinsisene e (397,955)
7. Deduct amounts received on disposals............. 12,202,538
8. Deduct amortization of Premium AN AEPIECIAtION. .........c.vuereririreeerreeiseieeis et se ettt et es st esssnes | estsnssessessassssssessasssssnssestessasssessessanss | sesessessasssnssessasssssnssassasssssessessnssnesns
9. Total foreign exchange change in book/adjusted CarryiNg VAIUE...........cc.veieiiiriieieiisee ettt esssessenss | sesssessesssssssassessssssessessssessenns 21,054 | oo 55,743
10. Deduct current year's other-than-temporary impairment FECOGNIZEM.............ruuruuierrerirriierireiieeireireieesseeseess e sseessessseseesenseeess | fremsssssessssssnssesseaseesssssessee st sssssessssens | aesseesssssssssssensanssessessenssnsssssssssnssnssnees
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........ccceerrrerrinieieriniesssesesieinns | seeeessessssesessssssessennens 72,024,103 | oo 143,520,372
12. Deduct total NONAAMItEEA AMOUNES............ciiiviieie ittt sttt bbbt b s es b bensans | sntessssssessesssssssssessssnaan 25,772,159 | oo 27,829,847
13. Statement value at end of current period (LinNe 11 MINUS LINE 12).....c..cuiiiiiiiiisierisissiesisissiesessssssessesssssssesssssssessesssssssassess | snsessesssssssessesssssssessessnsas 46,251,945 | oo 115,690,525
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 PHOF YEAI.........c.coeivieirirneeseeesseseisisssieses | ererssssssesssesssssseeesnnens 973,439,612 | oo 983,567,501
2. Cost of bonds and StOCKS ACQUIME..........c.euiuiieiiiieieicteie sttt sttt bbb sanas | saessesssassesssestes e s benas 160,146,875 | ...oovevvereereeeeieeeas 193,212,999
3. ACCTUAL OF GISCOUNL.......euieereiii ittt | fetbebses i et bbbttt 274,519 | oo 907,100
4. Unrealized valuation INCrEASE (ECIEASE)........ccucvurvieireiieiretete ettt bbb st b st s bensesanss | sesssssesssssssesssssssessesnsanes 17,260,721 | oo, 22,096,547
5. Total gain (I0SS) ON GISPOSAIS.......c..eueirerriiireireiseisiieiseissiesse ettt s st b st en bbbt nsessnsntens | sbsssessessssensassessnsassessnsante 5,419,006 | .coovvvrrrerrirrieieireieninne 12,701,152
6. Deduct consideration for bonds and StoCkS dISPOSEA OF............cuvuieriiiiiiiiiiecce et ssans | saessesssssses s enae s snaes 81,263,595 | ..cvovvveeee, 219,371,367
7. Deduct amOrtization Of PrEMIUM.........ciuiieeiieieiceie ettt bbb s bbb st tensenss | sbsstessessssessessessnsassessesante 1,565,497 | oo 3,606,526
8. Total foreign exchange change in bOOK/AJUSIEA CAIMYING VAIUE. .........c.ruiuierieireiieiineieie ittt s st ssessssaseens | esssessessessassssssessessessssssessessassnssessanss | sesessessassssssessassssssssessasssssnssassansnnesns
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.cviueiriiiiiiriieieie et sssesses | seressessssssessessssessessssssesse s ssssessessnsns | sesessssessesssssssessessessnsesses 16,175,281
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fEes..........cccvvrernrrrirriinies | corsressissssessessessessesssssssnens 32,498 | s 107,487
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)........c.cccererirrinieieninieieisseseieinns | ceeeseissiesesessssesenes 1,073,744,140 | oo, 973,439,612
12, Deduct total NONAAMILIEA AMOUNLS............c.ciiiiveieiictieie ettt b e bbb s b s s s b s bbb es s seessnes | ebsessstssssssesssssssesses st assesebsstessessssanses | oesessessssassessesstessesssssnsasessssssnsensessnaan
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).....c.cieieiiiiiiireiiississssssiessesssssssessesssssssesssssssessessssessessess | sssessessssassassessssassesses 1,073,744,140 | ovoveevivece e, 973,439,612




Statement for June 30, 2021 of e MIOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1B

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

NAIC Designation

1

Book/Adjusted Carrying
Value Beginning
of Current Quarter

2
Acquisitions
During
Current Quarter

3
Dispositions
During
Current Quarter

4
Non-Trading Activity
During
Current Quarter

5

Book/Adjusted Carrying
Value End of
First Quarter

6

Book/Adjusted Carrying
Value End of
Second Quarter

7

Book/Adjusted Carrying
Value End of
Third Quarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

33,216,580

2,247,843

................................ 1,499,651

(15,702,866)

13,925,538

................................ 1,499,651

648,797,523

.............................. 65,886,674

................................ 1,877,670

20IsO

10.

1.

12.

13.

Total Bonds and Preferred Stock

51,410,610

35,464,423

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:
NAIC6S.......... 0.




statement for June 30, 2021 ofthe MOTORISTS MUTUAL INSURANCE COMPANY

Sch. DA - Pt. 1
NONE

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI03, QS104, QSI05, QS106, QSI07



sttement or e 30,2021 ot MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOF YT ........c.viviieieieieieieiese ettt sssssnsens | sbsesssssssessssssessessssssses e ssssssns 33,457,553 | oo 35,948,535
2. Cost of cash eqUIVAIENTS ACQUIME..........coiuirieiriiiieieieisisie et ss st s s ssnsessesns | srssessessessssessessessssessessessnsasse 256,687,469 | ..o 493,656,995
3. ACCIUAL Of BISCOUNL.......oveuiieiiiiiiiiii bbb | Shbb e bbb bbbkttt rebers | Hbaebbeb bbb bbbttt 4,891
4. Unrealized valuation INCIEASE (HECTEASE).........ccueueuieeireiseisiieite ettt sssss ettt ss bbb s s s s snsesses | 1ebsetessessesssessesssssnsessessetensesebnsessessnsansesses | 4btessesssessessssessesses s s enses b entes st en s s s s sns
5. Total gain (I0SS) ON QISPOSAIS........c.vuveiiriviieiseicieise sttt s bbbt s b b s b s s ss s ssntes | 41ebessesssssnssssessesessess et et enses s b nsessessesessassesns | sebessesssssssessesses st esses e b st es bt en s sse s s s 21
6. Deduct consideration received 0N diSPOSAS............cccvueviurireieieiieie ettt ss e ses s ssssenss | sessessessssssessesssess s ssessnsenee 241,056,575 | .ooveveereieieeieese e 496,152,888
7. Deduct amOortization Of PIEMIUM..........c.cceiiieiiisie ettt bbbt b st s s s bnsns | Hasbsssassessssassesses st esses e b s s ssebsssessessessnbensesae | ebsebasssssassessssesses e b st e s e bt es b s b s s st st nts
8. Total foreign exchange change in book/ adjUStEd CAITYING VAIUE............civiiueiciiieiieiecieeiee st ssssiens | sestsssssesss st s s b s s bss bbb sse st ssbessesas | essebasssssessessssasses s s st e s e bt es e s s s s s st s sntas
9. Deduct current year's other-than-temporary impairMment FECOGNIZEM............couevueiiuiiieieiieieisie st | estisssssesssssseess s sssessessssessessesssssssessessssassesss | essesssssssessessesassessessntessessbensassessnsansensnsaneas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccoeuureurmrnrnrireerneneiieinns | o 49,088,447 | oo 33,457,553
11. Deduct total NONAAMITIEA BMOUNTS...........cvuuiiiiiiiiiiiiciieieeieire et sess bbbt es | SeeEoeebseeE b e bbb e e st bbb et et | fhseeb et et e bbb bbbttt
12. Statement value at end of current period (Ling 10 MiNUS LINE 11).... oo ssississessessessssssssssssssnsens | conssessssesssesssssssssssssssssssssssneses 49,088,447 | oo 33,457,553

Qsl08
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Statement for June 30, 2021 of e MIOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition|  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Garage Elevator Columbus. OH... | 05/31/2021.... | THYSSENKRUPP ELEVATOR 291,561
Conference Room Flooring Columbus OH...| 04/28/2021.... | CONTINENTAL OFFICE 15,361
Bearings & Pulley Replacement Columbus. OH...| 04/14/2021.... | SPEER MECHANICAL 25,110
Mat Columbus OH... | 12/31/2021.... | JOHNSON CONTROLS M
WIP Assets Columbus OH...| 06/30/2021.... | Miscellaneous 287,026
0199999. Totals 0 0 0 619,829
0399999. Totals, 0 0 0 619,829
Showmg all 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 Earmed Less Taxes,
Improvements Less Temporary | Current Year's | Total Change in|  Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changesin| Encumbrances | Current Year's | Impairment Changein | B/ACV. (11-] 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 9-10) B./AC.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
Garage Design ‘ Columbus. | OH.. ‘ 04/01/2021 3,100 3,041 19 (19) 3,022 (3,022) (3,022)
0199999. Totals 3,100 0 3,041 19 0 0 (19) 0 3,022 0 0 (3,022) (3,022) 0 0
0399999. Totals 3,100 0 3,041 19 0 0 (19) 0 3,022 0 0 (3,022) (3,022) 0 0
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Statement for June 30, 2021 of e MIOTORISTS MUTUAL INSURANCE COMPANY

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

SCHEDULE B - PART 2

1 Location 4 5 6 7 8 9
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 1" 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
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on Realized Gain 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 (Loss) on Disposal Disposal

NONE
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Statement for June 30, 2021 of e MIOTORISTS MUTUAL INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVOo
Admini-
strative
Symbol/ Date
Market Originally | Typeand | 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 Instr ts - Affiliated
| Intercompany Long-Term Loan | Columbus | OH.... | Private Placement l l 10/20/2015.... | 78,172
1499999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated 0 78,172 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
[ Arcmont Direct Lending Fund Ill (USD) Special Limited Partnership... ... | Grand Duchy. ... | Lux.. [ Arcmont Asset Management | [o1/25/2019.... | 1,530,831 11,704,932
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated..........coocoociiiiiiissiisisei s 0 1,530,831 0 11,704,932
4899999. Subtotal - Unaffiliated 0 1,530,831 0 11,704,932
4999999. Subtotal - Affiliated 0 78,172 0 0
5099999. Totals 0 1,609,003 0 11,704,932
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) B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instr ts - Affiliated
Intercompany Long-Term Loan.......... Columbus |OH.. I Private Placement..........ccccooerereirecricnnnas 10/20/2015 | 03/31/2021 | ...... 26,940,697 (] S [P 24,853,332 | ...... 1,113,677 0
1499999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated. ..........c..coioiiieiiriinieiieissssi s ssessssssenies | ceees 26,940,697 0 0 0 0 0 0 ... 24,853,332 | ...... 1,113,677 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC........... Philadelphia...........cc.cc...... PA.. | Aberdeen Asset Management Inc.............. 08/24/2017 |04/01/2021 | ...... 31,079,580 | ......... 570,246 | ..o [ eevrereeeeereeies [ e, | e 570,246 [ ..o [ eeeeeieiieieieeiens [ e | e | e (1,778,255) | ..... (1,778,255) | wvvevvevircreinae
Adams Street 2012 Global Fund LP...........ccc.couueennenns Chicago IL.... | Adams Street Partners............c...couevvenneenes 02/15/2012 | 05/05/2021 | ...... 15,242,880 | ...... 1,624,439 | cooooerenereiiens | cevevnneniiseenis | e | oo 1,624,439 | oo | e 18,870,228 | ...... 1,103,797 (I IO 789,880
Arcmont Direct Lending Fund Il (USD) Special Limited
Partnership Grand Duchy........ccccovevenne LUX | Arcmont Asset Management................c..... 01/25/2019 | 06/08/2021 | ........ 8,298,821 | ......... 105,592 | oo [ e [ e | s 105,592 | oo [ e 9,618,212 | ......... 157,627 (1 I 47,949
Crescent Senior Secured Floating Rate Fund.. . | Crescent Capital Group LP...........cc.ccoouu.. 05/01/2007 |05/25/2021 | ...... 29,097,489 |...(12,590,521) ..(12,590,521) 1.20,266,223 | ...oovvviriaans ...12,628,188 | ...12,628,188 | ......ccccvvverrnee.
HarbourVest Partners VIIl Buyout Fund LP Wilmington.. . | HarbourVest 03/29/2007 |06/30/2021 | ........ 2,125,356 | ......... A42,631 | e [ e | o | e 442,631 2,067,881 500,106 0 866,244
HarbourVest Partners VIl Venture Capital Fund LP..... Wilmington . | HarbourVest 03/29/2007 |06/30/2021 | ........ 1,495,878 805,409 805,409 | ..ooeverrecrerieens | s 1,968,168 | ......... 215,593 0 | e 167,009
HarbourVest Partners IX-Buyout Fund LP..................... Wilmington.. . | HarbourVest. 12/121/2011 | 06/21/2021 | .......4,519,009 | ... 1,119,111 | oo | e | eeeeeerieseresneen | e LTI | i | 5,013,662 320,830 0 [ 506,686
HarbourVest Partners IX-Credit Opportunities Fund LP | Wilmington.. . | HarbourVest. 12/21/2011 | 06/21/2021 | ............ 568,614 | .ciiee. 79,250 | covveeiriicines [ e [ v [ e 79,250 545,820 52,851 0 93,171
HarbourVest Partners IX-Venture Fund LP................... Wilmington . | HarbourVest 12/21/2011 | 06/21/2021 | ........ 4,263,348 | ...... 1,878,041 | oo | cevvrineerisenniis | overviisnesinseneens | e 1,878,041 | .oooeevvirrreens | o 5,073,445 | ....... 571,432 0 826,934
MPC IN 2017-2018 DINO LLC Atlanta 05/30/2017 | 05/31/2021 11,113 0 [ oervreeeereseeeees [ erverssisseesisesesins [ svssesssssssiissenns | coveesssissssinnes | eessse (11,113) [ s (11,113)
Park Street Capital Private Equity Fund VIII Boston .| Park Street Capital...........cc..oeervennerrennenens 05/04/2007 |06/16/2021 | ........ 1,774,491 | ......... 728,011 | oo | v | s | eevvennns 728,011 | oo | 2,288,752 | ..o 47,500 0 ..153,575
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Statement for June 30, 2021 of e MIOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.............ccccocoiiiiieicieiececece ettt ssensnans | aneas 98,476,669 (5,237,791) 0 0 0 (5,237,791) 0 ... 45,446,168 | ...23,235959 | .....cccoevrcnnee. 01..10,838,820 |....10,838,820 |...... 3,451,448
Surplus Debentures - Affiliated

Wilson Mutual Insurance Company.. . | Sheboygan.. WI... | Private Placement. 11/05/2001 | 06/30/2021 | ...... 10,000,000 0 ....10,000,000 0

Wilson Mutual Insurance Company.. Sheboygan.. ... | Private Placement.... ..105/20/2010 |06/30/2021 3,000,000 0 [ oreeeeenienieens e | e 3,000,000 0

lowa Mutual Insurance Company. DeWitt IA.... | Private Placement.........ccocoeveerecrieninnan. 12/02/2003 | 06/30/2021 3,000,000 0 oo [ | e 3,000,000 0
2899999. Total - SUIPIUS DEDENTUIES = AFfIIEEA. .....ver.ereerierreseerresseees s seses e ces ettt 4888848 E 888kt s | srnies 16,000,000 0 0 0 0 0 0 0 |....16,000,000 0 0 0 0
All Other Low Income Housing Tax Credit - Unaffiliated

3.05233503 Units LTD Partnership WNC Institutional 3.05233503 Units LTD Partnership WNC

Tax Credit Fund XXI IVING. o CA.. | Institutional Tax Credit Fund XXI 03/28/2006 |06/30/2021 | ........... 740,973 0 558,509 | ..ooverieiseniiinnns | srveenissniinssniinns | oo (182,465) | ........ (182,465) | ..oovvvrieriicrinnes
4399999. Total - All Other Low Income Housing Tax Credit - UnaffiliBted............eururrriumsiriesissresisssissssiiissisins eoiissssssssssss s ssses s ssssssssees s s sssssssssssssesssnsssssssssssssssnns | osssesenas 740,973 0 0 0 0 0 0 558,509 0 0 | (182,465) | ........ (WP — 0
4899999, SUDOLAl = UNGFALEA. ........ooveeoesieeeeiieesiieees s seess s ssssssesss s seesssseees s ss s sssssssessssseees | essiesssssesssssiesssesseessseessssseessssssessssesssssesssssessssssessssssssssssssssssssssssssssssnsess | sosied 99,217,642 | ..... (5,237,791) 0 0 0 [ (AT LD I— 0 | . 46,004,676 | ....23,235,959 | ..ccccorinnrrienns 0 |...10,656,355 | ....10,656,355 | ...... 3,451,448
4999999, SUDTOIAL = AFIIIEIEA. ........ervveeesesieiersesesesseeessssesessssseeessesessseses s s ees st seee s s s s et e essenes st ee | Shbdsseessasieesseeeess s bAseee et eee At s s e st ne st nnesstessssssnnssssnessnnenes | sinaac 42,940,697 0 0 0 0 0 0 ... 24,853,332 | ...17,113,677 0 0 0 0
5099999. Totals ...142,158,339 | ..... (5,237,791) 0 0 0 (5,237,791) 0. 70,858,008 | ....40,349,636 | ......ccocrrninens 0 ...10,656,355 | ...10,656,355 | ...... 3,451,448
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Statement for June 30, 2021 of e MIOTORISTS MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - U.S. Special Revenue and Special Assessment
3140QK QX 9 | FN CB0469 - RMBS 06/03/2021......... GOLDMAN 3,644,879 3,479,079 3,141 |1.A
3140XB FD 7 |FNFM7363 - RMBS 05/27/2021.........| J P MORGAN SECURITIES 5,197,501 4,983,372 | oo 4499 [1A e
31418D 2V 3 |FN MA4387 - RMBS 06/25/2021.........| J P MORGAN SECURITIES 6,112,500 6,000,000 9,333 [1.A
64990F D6 8 |NEW YORK STATE DORMITORY AUTHORITY 06/16/2021......... | Jefferie 1,000,000 | .ovooverrrrecrrierereeeeerieenes 1,000,000 1BFE
64990F D7 6 |NEW YORK STATE DORMITORY AUTHORITY 06/29/2021.........| MORGAN STANLEY & COMPANY 1,252,738 1,250,000 486 |1.BFE
64990F D8 4 |NEW YORK STATE DORMITORY AUTHORITY 06/16/2021......... | Jefferie 1,000,000 1,000,000 1BFE
79765R  5A 3 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL 06/09/2021......... | PERSHING DIV OF DLJ SEC LNDING, 1,075,630 1.DFE
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 19,283,248 XXX
Bonds - Industrial and Miscell
04016L  AQ 0 |ARES XLII CLO, LTD. - CDO. C 04/07/2021......... J P MORGAN SECURITIES 3,000,000 3,000,000 1.AFE
06051G  JK 6 | BANK OF AMERICA CORP 06/28/2021.........| MORGAN STANLEY & COMPANY. 2,978,190 3,000,000 6,584 |1.F FE
08181V AN 5 | BENEFIT STREET PARTNERS CLO XVI, LTD. - 05/24/202 J P MORGAN SECURITIES 9,000,000 9,000,000 1.FE
404280 CJ 6 |HSBC HOLDINGS PLC C 06/22/2021......... | Citigroup (SSB) 1,268,663 | ..oooovvrrerrecrrierierieeniens 1,250,000 3,770 |1.GFE
55389T  AA 9 |MVWOT 211W A - RMBS 05/10/2021......... | BANC OF AMERICA/FIXED INCOME 1,499,594 1,500,000 1AFE
55389T AB 7 |MVWOT 211W B - RMBS 05/10/2021......... | BANC OF AMERICA/FIXED INCOME 1,249,730 | oo 1,250,000 1.FFE
58769K  AC 8 | MBALT 2021-B A2 - ABS 06/22/2021.........| J P MORGAN SECURITIES 3,999,665 4,000,000 1AFE
74153W  CM 9 | PRICOA GLOBAL FUNDING | 06/29/2021.........| US BANCORP INVESTMENTS INC 1,984,440 2,000,000 5,333 |1.DFE
89788M  AD 4 | TRUIST FINANCIAL CORP. 06/23/2021......... SUNTRUST ROBINSON HUMPHREY INC 1,748,880 | ..oooovverricrierieeeieins 1,750,000 6,960 [1.GFE
95000U  2F 9 |WELLS FARGO & CO 06/28/2021......... WELLS FARGO SECURITIES LLC 5,398,200 5,000,000 5771 |1.FFE
3899999. Total - Bonds - Industrial and Miscellaneous 32,127,362 31,750,000 28,417 XXX
8399997. Total - Bonds - Part 3 51,410,610 50,462,452 49,545 XXX
8399999. Total - Bonds 51,410,610 | oooovvvicirssissiiserineniines 50,462,452 | ....oovviiiinisis s 49,545 XXX
Common Stocks - Industrial and Miscellaneous (Unaffliated) Publicly Traded
58518F 10 9 |BM TECHNOLOGIES INC 03/01/2021 Not Available (10.000) (10) XXX XXX
03236M 20 0 [AMYRIS ORD 06/25/2021.........| GOLDMAN 390.000 6,434 XXX XXX
035710 40 9 |ANNALY CAPITAL MANAGEMENT REIT ORD 06/25/2021.........| GOLDMAN 2,900.000 26,737 XXX XXX
04342y 10 4 |ASANACL AORD 06/25/2021.........| GOLDMAN 170.000 10,663 XXX XXX
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD. 06/25/2021......... | GOLDMAN 420.000 35,610 XXX XXX
09075F 10 7 | BIONANO GENOMICS ORD 06/25/2021.........| GOLDMAN 650.000 4,887 XXX XXX
09260D 10 7 | BLACKSTONE GROUP ORD 06/25/2021......... GOLDMAN 970.000 95,588 XXX XXX
12769G 10 0 | CAESARS ENTERTAINMENT ORD 06/25/2021.........| GOLDMAN 110.000 11,267 XXX XXX
13057Q 30 5 | CALIFORNIA RESOURCES ORD 06/25/2021.........| GOLDMAN 200.000 6,645 XXX XXX
13123X 50 8 | CALLON PETROLEUM ORD 06/25/2021......... | GOLDMAN 100.000 5,931 XXX XXX
143658 30 0 | CARNIVAL ORD 06/25/2021.........| GOLDMAN 850.000 23,909 XXX XXX
146869 10 2 |CARVANA CLA ORD 06/25/2021.........| GOLDMAN 70.000 21,010 XXX XXX
15872M 10 4 | CHAMPIONX ORD 06/25/202 GOLDMAN 340.000 9,152 XXX XXX
171798 10 1 |CIMAREX ENERGY ORD 06/25/2021......... | GOLDMAN 240.000 17,531 XXX XXX
17243V 10 2 | CINEMARK HOLDINGS ORD 06/25/2021.........| GOLDMAN 250.000 5,682 XXX XXX
23804L 10 3 | DATADOG CL A ORD. 06/25/2021.........| GOLDMAN 270.000 28,635 XXX XXX
24790A 10 1 |DENBURY ORD 06/25/2021.........| GOLDMAN 120.000 9,594 XXX XXX
25179M 10 3 |DEVON ENERGY ORD 06/25/202 GOLDMAN 390.000 11,606 XXX XXX
25809K 10 5 |DOORDASH CL A ORD 06/25/2021.........| GOLDMAN 200.000 35,342 XXX XXX
26142R 10 4 | DRAFTKINGS CL A ORD. 06/25/2021.........| GOLDMAN 700.000 36,167 XXX XXX
26875P 10 1 |EOG RESOURCES ORD 06/25/2021.........| GOLDMAN 320.000 28,046 XXX XXX
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Statement for June 30, 2021 of e MIOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

5

6

10

NAIC Designation, NAIC
Designation Modifier and

SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
29355A 10 7 | ENPHASE ENERGY ORD 06/25/2021......... GOLDMAN 90.000 15,784 XXX XXX
31188V 10 0 |FASTLY CLAORD 06/25/2021......... GOLDMAN 140.000 8,489 XXX XXX
31572Q 80 8 |FIBROGEN ORD 06/25/2021.........| GOLDMAN 200.000 5,533 XXX XXX
35953D 10 4 |FUBOTV ORD 06/25/2021......... | GOLDMAN 310.000 10,616 XXX XXX
374396 40 6 |GEVOORD 06/25/2021.........| GOLDMAN 450.000 3,667 XXX XXX
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD. 06/07/2021......... | Various 108.840 3,151 XXX XXX
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD 06/25/2021.........| GOLDMAN 1,610.000 28,286 XXX XXX
446150 10 4 |HUNTINGTON BANCSHARES ORD, 06/09/202 ITGINC 1,035.954 16,552 XXX XXX
44891IN 20 8 [IAC INTERACTIVE ORD 05/25/2021......... | ITG INC 150.000 7,043 XXX XXX
48214T 30 5 | JUST EAT TAKEAWAY COM N V SPONSO ADR 06/15/2021......... | CITIGROUP GLOBAL MARKETS INC 738.100 13,158 XXX XXX
49456B 10 1 |KINDER MORGAN CL P ORD 06/25/2021.........| GOLDMAN 1,520.000 27,799 XXX XXX
565788 10 6 | MARATHON DIGITAL HOLDINGS ORD. 06/25/2021......... | GOLDMAN 220.000 6,201 XXX XXX
58933y 10 5 |MERCK & CO ORD 06/03/202 Various 4,968.000 171,650 XXX XXX
594960 30 4 |MICROVISION ORD 06/25/2021.........| GOLDMAN 370.000 6,367 XXX XXX
60770K 10 7 | MODERNA ORD. 06/25/2021.........| GOLDMAN 130.000 28,591 XXX XXX
62548M 10 0 |MULTIPLAN CL A ORD 06/25/2021.........| GOLDMAN 920.000 8,665 XXX XXX
626717 10 2 |MURPHY OIL ORD. 06/25/2021......... | GOLDMAN 340.000 8,597 XXX XXX
654110 10 5 | NIKOLA ORD 06/25/2021.........| GOLDMAN 460.000 8,325 XXX XXX
665859 10 4 |NORTHERN TRUST ORD 06/25/2021......... GOLDMAN 30.000 3,488 XXX XXX
670002 40 1 |NOVAVAX ORD 06/25/2021.........| GOLDMAN 50.000 9,489 XXX XXX
67059N 10 8 | NUTANIX CL A ORD 06/25/2021......... | GOLDMAN 440.000 17,577 XXX XXX
683712 10 3 | OPENDOOR TECHNOLOGIES ORD 06/25/2021.........| GOLDMAN 790.000 13,516 XXX XXX
68622V 10 6 | ORGANON ORD 06/03/2021......... | Various 496.800 8,366 XXX XXX
69608A 10 8 | PALANTIR TECHNOLOGIES CL A ORD 06/25/2021.........| GOLDMAN 3,730.000 99,884 XXX XXX
700517 10 5 |PARKHOTELS RESORTS ORD 06/25/202 GOLDMAN 540.000 11,631 XXX XXX
723521 10 6 |PINTEREST CL A ORD 06/25/2021.........| GOLDMAN 470.000 36,113 XXX XXX
72919P 20 2 |PLUG POWER ORD 06/25/2021.........| GOLDMAN 420.000 13,376 XXX XXX
767292 10 5 |RIOT BLOCKCHAIN ORD 06/25/2021.........| GOLDMAN 190.000 6,263 XXX XXX
803607 10 0 | SAREPTA THERAPEUTICS ORD 06/25/2021......... | GOLDMAN 170.000 13,667 XXX XXX
80810D 10 3 | SCHRODINGER ORD 06/25/2021.........| GOLDMAN 100.000 7,763 XXX XXX
816307 30 0 |SELECTQUOTE ORD 06/25/2021......... GOLDMAN 300.000 6,089 XXX XXX
83067L 10 9 | SKILLZ CL A ORD 06/25/2021.........| GOLDMAN 670.000 13,694 XXX XXX
833445 10 9 | SNOWFLAKE CL A ORD 06/25/2021.........| GOLDMAN 230.000 56,828 XXX XXX
86771W 10 5 | SUNRUN ORD. 06/25/2021......... | GOLDMAN 170.000 9,244 XXX XXX
87918A 10 5 | TELADOC HEALTH ORD 06/25/2021.........| GOLDMAN 150.000 24,764 XXX XXX
88025U 10 9 | 10X GENOMICS CL A ORD. 06/25/2021.........| GOLDMAN 60.000 11,383 XXX XXX
88262P 10 2 | TEXAS PACIFIC LAND ORD 06/25/202 GOLDMAN 10.000 15,760 XXX XXX
88339P 10 1 | THE REALREAL ORD 06/25/2021......... | GOLDMAN 170.000 3,598 XXX XXX
90138F 10 2 | TWILIO CL A ORD 06/25/2021.........| GOLDMAN 90.000 34,530 XXX XXX
903537 10 0 | UBER TECHNOLOGIES ORD. 06/25/2021.........| GOLDMAN 690.000 35,692 XXX XXX
912909 10 8 |US STEEL ORD 06/25/2021.........| GOLDMAN 610.000 14,420 XXX XXX
913320 10 1 |UNITY SOFTWARE ORD 06/25/202 GOLDMAN 330.000 36,347 XXX XXX
92556H 20 6 | VIACOMCBS CL B ORD 06/25/2021.........| GOLDMAN 280.000 12,269 XXX XXX
92556V 10 6 | VIATRIS ORD 06/25/2021......... GOLDMAN 1,180.000 17,192 XXX XXX
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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, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
92719V 10 0 |VIMEO ORD 05/25/2021......... ITGINC 243.525 2,602 XXX XXX
92766K 10 6 | VIRGIN GALACTIC HOLDINGS CL A ORD 06/25/2021......... GOLDMAN 330.000 18,449 XXX XXX
92840M 10 2 |VISTRA ORD 06/25/2021.........| GOLDMAN 1,100.000 20,228 XXX XXX
M98068 10 5 | WIX.COM ORD. 06/25/2021......... | GOLDMAN 120.000 36,368 XXX XXX
N6596X 10 9 | NXP SEMICONDUCTORS ORD 06/25/2021......... GOLDMAN 350.000 71,456 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,490,945 XXX 0 XXX
Common Stocks - Mutual Funds
693391 88 0 | PIMCO:DIV INCOME INST | 06/30/2021......... | Various 240,259.238 2,669,904 XXX
9499999. Total - Common Stocks - Mutual Funds. 2,669,904 XXX XXX
9799997. Total - Common Stocks - Part 3 4,160,849 XXX XXX
9799999. Total - Common Stocks 4,160,849 XXX XXX
9899999. Total - Preferred and Common Stocks 4,160,849 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks 55,571,459 XXX XXX




6030
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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
NAIC
Designation,
F Current Bond NAIC
4] Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated Modifier and
ei Prior Year Valuation Year's Temporary | Total Change in| Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment BJ/A.CV. 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) BJ/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
Bonds - U.S. Government
36179T 7K 5 | G2MA5398 - RMBS........coonrrverreercriiins oo | 06/01/2021. [ PAYAOWN........oooeeriercrirrceeneeriins | cevesseeiesseeessneeeinns | cevesieens 156,128 | ........... 156,128 | ........... 159,702 159,400 | ..ocvvvverrernneee | cevevrr (3,272) 156,128 0 0| v 1,561 | 08/20/2048. [1.A .........cene.
3620AD NY 4 |GN 726807 - RMBS .. | 06/01/2021. | Paydown, 4,224 4,224 4,327 4,334 (110) 4,224 (0) (0) 81 | 09/15/2039.| 1.A .....
3620C6 EG 6 |GN 749935 - RMBS. .. | 06/01/2021. | Paydown 2,034 2,034 2,122 2,121 (87) 2,034 0 34 | 11/15/2040. | 1.A .....
36291E H8 7 |GN 625855 - RMBS .. | 06/01/2021. | Paydown 2,941 2,94 3,220 3,043 (102) 2,941 0 71 | 06/15/2035. [ 1A .....
36291H C9 3 |GN 628396 - RMBS. .. | 06/01/2021. | Paydown 9,695 9,695 10,301 9,870 (175) 9,695 0 0 263 | 10/15/2028.|1.A..
38376G DN 7 |GNR2010-018 C- CMBS.... ...| .| 06/01/2021. | Paydown 5,882 5,882 6,173 6,020 (138) 5,882 (0) [(0)] p— 107 | 03/16/2051.|1.A .....
912828 Q6 0 |UNITED STATES TREASURY.......c.ccourienne .. | 04/15/2021. | Maturity @ 100.00 387,279 387,279 358,074 384,938 (33,593) (414) 350,931 36,348 36,348 242 | 04/15/2021. [ 1A coocoovvvveenas
0599999. Total - Bonds - U.S. Government. 568,182 568,182 543,919 569,725 [ERRSIK) ] — (4,298) ] ..ovvvvnnnd 0 0 531,835 0 36,347 36,347 2,359 XXX XXX
Bonds - U.S. States, Territories and Pc
452152 CJ 8 |ILLINOIS ST | . | 04/19/2021. | Call @ 100.00......ccmerereriinirisirinnes | cvvrrneeeseneniseninss | coeserenes 750,000 | ........... 750,000 | ........... 782,490 750,000 0 750,000 0] . 30,000 | 01/01/2023. | 1.F FE..........
1799999. Total - Bonds - U.S. States, TErrtories & POSSESSIONS..........ccc.ccc.  wuevrecerreeerresiesseesseeessesssesessssseesseesssssesseessseesseesseessesns | aveeessenns 750,000 | ........... 750,000 | ........... 782,490 750,000 0 0 0 0 0 750,000 0 0 0| . 30,000 XXX XXX
Bonds - U.S. Political Subdivisions of States
736679 RD 5 |PORTLAND ORE.......ccccooommriirrreimeeerinens .. | 05/03/2021. | Call @ 100.00 50,000 50,000 53,154 50,000 0 50,000 [V 112 | 06/01/2027.| 1.AFE..........
915730  G8 2 |UPPER DUBLIN PA SCHDIST........cccoceeeen. .. | 04/16/2021. | BONY + VINNING SPARKS IBG L P| .....ccvovunrreerinniiinns | crvvenae 1,199,783 | ........ 1,025,000 | ........ 1,196,062 | ............ 1,196,062 | ..ooovveeisrrniins [ (5,602) {1072 [ [ 1,190,461 | oo | e 9,322 | .o, 9,322 | ....... 11,958 | 09/15/2043.|1.D FE..........
2499999, Total - Bonds - U.S. Political SubdiviSions 0f StAtES........ccceriiiiies crsiisiiesiiesiessesssssssssssssssssssesss s sessssssessssssssssssssssnses | crsesses 1,249,783 | ........ 1,075,000 | ........ 1,249,216 | ...ccccoovne 1,246,062 | ...oooovrvvrinnc 0 | (5,602) 0 (5,602) (U 1,240,461 0 9,322 9,322 | ....... 12,070 XXX XXX
Bonds - U.S. Special R and Special A t
ALLEGHENY CNTY PA SAN AUTH SWR JANNEY MONTGOMERY SCOTT
017357 K9 4 |REV .| 04/16/2021.[INC s | 1,192,920 | ........ 1,000,000 | ........ 1,178,110 | covevevenne 2072 PO DO (4,761) (A,761) | oo [ e 1,169,341 23,579 23579 | ....... 15,444 | 06/01/2045.|1.E FE..........
CENTRAL UTAH WTR CONSERVANCY CITIGROUP GLOBAL MARKETS
15567R  BY 8 |DIST WTRRE .| 04/16/2021. | INC. 1,221,990 | ........ 1,000,000 | ........ 1,191,060 (5,269) 39,291 39,291 | ... 19,000 | 10/01/2040.
CENTRAL UTAH WTR CONSERVANCY CITIGROUP GLOBAL MARKETS
15567R  BZ 5 |DISTWTRRE .. | 04/16/2021. | INC. 1,218,060 | ........1,000,000 | ........1,184,110 (5,061) | covooreerererins [ eerrreeee 1,176,079 | i | 41,981 | 41,981 | 19,000 | 10/01/2041.
196711 SG 1 |COLORADO ST CTFS PARTN.......c.conurnens .. | 04/16/2021. | OPPENHEIMER & CO. INC............ JROTTIRTTIRRTRITINN 1,123,790 | ........ 1,000,000 | ........ 1,126,130 (3,488) 907 | e | 1,883 | 1,883 | i 10,417 | 12/15/2036.
222102 AA 3 |COULEE MED FNDTN WASH REV. .. | 05/26/2021. | Call @ 100.00 20,000 20,000 20,000 0 20,000 [V — 488 | 04/20/2036.
313IWR K2 0 |FHZJ1213- .. | 06/01/2021. | Paydown 18,022 18,022 18,952 (965) 18,022 0 289 | 02/01/2041.
3131X4 2T 1 |FHZK1686 - .. | 06/01/2021. | Paydown 592 592 586 592 0 10 | 07/01/2024.
3131X4 2U 8 |FH ZK1687 - .. | 06/01/2021. | Paydown, 3111 311 3,081 311 (0) (0) 50 | 07/01/2024.
3131X5 AP 7 |FHZK1814 - .. | 06/01/2021. | Paydown 10,925 10,925 11,236 10,925 0 203 | 10/01/2024.
3131X5 B4 3 |FHZK1859 - .. | 06/01/2021. | Paydown 530 530 550 530 0 10 | 09/01/2024.
3131X5 D3 3 |FHZzK1922- .. | 06/01/2021. | Paydown 4,872 4,872 5,052 4,872 0 87 | 10/01/2024.
331X S5 2 |FHZL3240- .. | 06/01/2021. | Paydown, 79,614 79,614 83,147 83,293 79,614 (1 I 1,162 | 06/01/2042.
3131XM  FM 2 |FH ZL5572 - .. | 06/01/2021. | Paydown 51,111 51,111 53,267 52,794 51,111 0 849 | 04/01/2043.
3131XN 6U 2 |FHZL7183- .. | 06/01/2021. | Paydown 5512 5512 5,795 5,784 5,512 0 0 93 | 10/01/2043.
3131XP DV 7 |FHZL7316- .. | 06/01/2021. | Paydown 35,162 35,162 37,217 37,427 35,162 0 0 572 | 11/01/2043.
3131XQ TK 2 |FHZL8654 - .. | 06/01/2021. | Paydown 8,149 8,149 8,647 8,705 8,149 0 (V1N - 112 | 11/01/2044.
3131XR BB 9 |FHZL9034 - .. | 06/01/2021. | Paydown 50,952 50,952 53,453 53,001 50,952 (V1 O 743 | 02/01/2045.
31329 PV 3 |FHZA1336- oo | 06/01/2021. [ PAYAOWN......ccvvvuurveecrerncreiieerninns | cervrseesssseesssnesessns | ceveeinens 114,926 | ........... 114,926 | ........... 119,362 119,043 114,926 0| e 1,433 | 07/01/2042.
31329 PX 9 |FHZA1338- .. | 06/01/2021. | Paydown 61,716 61,716 63,809 63,637 61,716 (VN 759 | 08/01/2042.
31329K  XH 2 |FHZA2480- .1 06/01/2021. | PAYdOWN......ccovuvverirceieriseisnines | v | s 1,013,646 | ........ 1,013,646 979,752 976,742 ...1,013,646 0 0 ..12,626 | 11/01/2037.
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31329K YU 2 |FH ZA2523 - RMBS .. | 06/01/2021. | Paydown 655,016 655,016 665,763 668,439 | ...ocvvervcrriiens | cerrrens(13,423) [ o | v (13,423) 655,016 0 .10,532 | 09/01/2038. | 1.A ...
3132A4 6K 9 |FH ZS4474 - RMBS woer | .. | 06/01/2021. | Paydown 54,803 54,803 56,619 56,527 (1,723) 54,803 03/01/2042. [1.A ....
3132A4  PW 2 |FHZS4037 - RMBS......ccooevmerrrmrinnrineninns .. | 06/01/2021. | Paydown, 35,374 35,374 36,800 36,650 (1,276) 35,374 0 05/01/2044. [ 1.A ......cconv..
3132A5 A4 7 |FHZS4527 - RMBS .. | 06/01/2021. | Paydown 51,103 51,103 52,620 53,011 (1,908) 51,103 (0) 08/01/2043.[1.A ....
3132A5 AY 1 |FH ZS4523 - RMBS .. | 06/01/2021. | Paydown 31,206 31,206 31,367 31,312 (106) 31,206 07/01/2043.[1.A ....
3132A5 XA 8 |FHZS5173-RMBS .. | 06/01/2021. | Paydown 53 53 51 53 0 53 0) 09/01/2021. [1.A ....
3132A6 TF 0 |FHZS5950 - RMBS. .. | 06/01/2021. | Paydown, 4,994 4,994 5,192 5,066 (72) 4,994 09/01/2024. | 1.A
3132D5 6Z 0 |FH SB8088-RMBS o [ 06/01/2021. [ PAYAOWN........oooouerveenreerncriiierninns | coviveriessnesssseneinns | cevveieens 12,792 | . 12,792 | . 115,568 (2,776) 112,792 02/01/2036. [ 1.A
3132DV 7B 5 |FH SD8090 - RMBS, oo | 06/01/2021. [ PAYAOWN.......cvvvuerveemcrerneresieenninns | corvsseesssssesssnesesnns | ceveeseees 165,383 | ..o 165,383 | ........... 170,409 170,236 (4,853) 165,383 09/01/2050. [ 1.A
3132HM ZZ 7 |FHQ11660 - RMBS. .. | 06/01/2021. | Paydown 76,271 76,271 79,287 78,491 (2,219) 76,271 10/01/2042. | 1.A
3132L5 SE 4 |FH V80517 - RMBS.. .. | 06/01/2021. | Paydown, 206,301 206,301 218,131 218,405 | .o [ ereeenn(12,104) | i | s (12,104) 206,301 10/01/2043. [ 1.A
3132M9  5A 8 |FH Q29241 - RMBS. .. | 06/01/2021. | PAYAOWN.......coonrvenrveerrrireriresiinens | ceverseesesisesssssninnns | cosverenes 143,814 | .......... 143,814 | .......... 153,769 152,997 (9,183) 143,814 10/01/2044. [ 1.A
3132QU 3B 7 |FH Q37993 - RMBS. .. | 06/01/2021. | Paydown 90,523 90,523 96,421 96,757 (6,234) 90,523 0 12/01/2045. | 1.A
3133A8 MR 5 |FH QB2168 - RMBS. oo [ 06/01/2021. [ PAYAOWN.......covvvuervenerernceesieereinns | ceverseerisssessssesessns | cevesinens 179,003 | ........... 179,003 | ........... 185,212 184,973 (5,970) 179,003 08/01/2050. [ 1.A
3133GB GD 0 |FH QN4696 - RMBS. oo | 06/01/2021. [ PAYAOWN. ......oooeereerrerneeeiieeriiins | cevesseeeissseessseseinns | cevesieens 130,802 | ....cccee 130,802 | .......cce. 136,586 (5,784) 130,802 12/01/2035. | 1.A
3133KY U6 4 |FHRB5105- RMBS. .| | 06/01/2021. | Paydown 71,117 71,117 73,473 (2,356) 71,117 0 03/01/2041.{1.A
3136AC U5 8 |FNR2013-15EP - CMO/RMBS............ccoece. .. | 06/01/2021. | Paydown 39,141 39,141 40,682 40,171 (1,030) 39,141 0 08/25/2042. [ 1.A ..o
3136AE  ZQ 3 |FNR2013-56 P - CMO/RMBS oo | 06/01/2021. [ PAYAOWN.......ccvvvuurvemmrerrereineerninns | cervrseeessseessssesesnns | ceveeinens 131,432 | 131,432 | 129,912 130,190 1,242 131,432 0 06/25/2043. [ 1.A
3136AF Y8 1 |FNR2013-89 PA- CMO/RMBS... < | - | 06/01/2021. | Paydown 35,848 35,848 37,159 36,394 (545) 35,848 02/25/2043. [ 1.A
3137AC P37 |FHR 3879 NW-CMO/RMBS.........ccocormmen .. | 06/01/2021. | Paydown, 5,452 5,452 5,711 5,494 (41) 5,452 09/15/2040. [ 1.A ..oovvernee
3137B4 75 8 |FHR 4261 PA-CMO/RMBS.... .. | 06/01/2021. | Paydown 44,359 44,359 45,496 45,025 (666) 44,359 0 07/15/2032. [ 1.A
3137B8 PP 6 |FHR 4322 PA- CMO/RMBS.... woer | - | 06/01/2021. | Paydown, 26,944 26,944 28,443 28,127 (1,183) 26,944 03/15/2044. [ 1.A
31385X  NF 0 |FN 555790 - RMBS.......cooovvermmrrirnerrinsenenns .. | 06/01/2021. | Paydown 3,597 3,597 3,646 3,541 55 3,597 10/01/2033. | 1.A ccovvvoen.
3138EN 7M 5 |FNAL6299 - RMBS.. .. | 06/01/2021. | Paydown, 84,212 84,212 89,067 88,924 (4,712) 84,212 01/01/2045.{1.A
3138EN WV 7 |FNAL6059 - RMBS.. .. | 06/01/2021. | PAYAOWN.......coonrvenririrrirerisesiinens | ceverseeresisenssssnisnns | cosverienes 180,740 | ........... 180,740 | ........... 186,742 186,520 (5,781) 180,740 11/01/2044. [ 1.A
3138EN WX 3 |FNAL6061 - RMBS.. .. | 06/01/2021. | Paydown 50,203 50,203 51,953 51,232 (1,028) 50,203 0 11/01/2044.
3138WG EZ 3 |FNAS6451-RMBS. .. | 06/01/2021. | Paydown ..102,777 ..102,777 ...107,442 106,396 (3,619) 102,777 01/01/2046.
3138WH RL 8 |FNAS7690 - RMBS .. | 06/01/2021. | Paydown 364,658 364,658 366,367 365,968 (1,311) 364,658 0 08/01/2046.
3138WH XR 8 |FNAS7887 - RMBS, .. | 06/01/2021. | Paydown, v 181,688 | ... 181,588 | ...........178,445 178,544 3,044 181,588 09/01/2041.
3138WK 3E 3 |FNAS9796 - RMBS. oo | 06/01/2021. | PAYAOWN.......ovoeurrermrrerrcrnisnerriines | cevvneeesssesssseessinns | ceveee 1,109,379 | ........ 1,109,379 | ........ 1,111,459 11,110,842 (1,463) ...1,109,379 06/01/2047.
3138WT UT 1 |FNAT5993 - RMBS .. | 06/01/2021. | Paydown 203,862 203,862 200,356 200,434 3,428 203,862 0 05/01/2043.
3138Y1 3L 7 |FNAX0802 - RMBS. .. | 06/01/2021. | Paydown 5,734 5,734 6,038 5,955 (221) 5,734 (0) 10/01/2044.
3138Y6 MY 7 |FN AX4874 - RMBS v | oo | 06/01/2021. | PAYAOWN......ovvmvverirrirenererirerinens | cvverssesesisesssseninnee | sosverenes 123,300 | ........... 123,300 | ........... 130,698 128,447 (5,148) 123,300 12/01/2044.
3138YE 5V 5 [FNAY1759-RMBS........coooovimerirnrrrirninnns oo | 06/01/2021. [ PAYAOWN.........ooorerveenriercreiieeriiins | coveveriessneessseneinns | ceveeieens 195,200 | ..o 195,200 | ........... 199,135 199,152 (3,952) 195,200 (0) 02/01/2045.
313900 MU 7 |FN656571-RMBS.. .. | 06/01/2021. | Paydown 565 565 567 560 5 565 0 05/01/2033.
31402H 72 0 |FN729861-RMBS.. <o | .- | 06/01/2021. | Paydown 1,324 1,324 1,365 1,314 10 10 1,324 0 12 | 11/01/2033.
31403D YB 9 [FN 746006 - RMBS..........cccovvvevrrrrrerrerinanes .. | 06/01/2021. | Paydown, 63,389 63,389 65,647 63,370 18 18 63,389 (V1 I 738 | 12/01/2033.
31405Q AX 6 |FN 795722 - RMBS, .. | 06/01/2021. | Paydown, 1,611 1,611 1,635 1,597 14 14 1,611 0 16 | 10/01/2034.
3140FP C9 8 |FNBE3695- RMBS veee [ | 06/01/2021. | PAYAOWN.......oovvvrrirerrcrrireerisssnenns | coreeesseessssessssnenens | coveerennns 108,058 | ........... 108,058 | ........... 110,388 110,711 (2,653) (2,653) 108,058 (VR — 1,523 | 06/01/2047.
3140GY GZ 6 |FNBH9215-RMBS.......ccooooormmrrrirrrirnnnnens oo | 06/01/2021. | PAYAOWN.......covvveerevnererneeeenieereins | cevesneeresseesssneessnns | sevessnees 100,050 | ....covece 100,050 | ....conec 102,692 102,726 (2,676) (2,676) 100,050 0 (10 1,407 | 01/01/2048.
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3140H5 AW 1 |FNBJ3620 - RMBS.. .| 06/01/2021. | Paydown, 56,554 56,554 59,355 58,560 56,554 0 875 | 01/01/2048.[1.A ....
3140JQ TE 3 |FNBN7748-RMBS. ....| . | 06/01/2021. | Paydown 26,651 26,651 27,690 27,600 26,651 0 0 367 | 09/01/2049. [1.A ....
3140K3  J2 9 |FNBO7480-RMBS........cccooovrmrrirerireris .. | 06/01/2021. | Paydown, 527,872 527,872 544,203 542,671 527,872 (U 6,117 | 12/01/2049. | 1.A ..cvvvrvverne
3140KP  JP 9 |FNBQ3869 - RMBS. .| 06/01/2021. | Paydown 75,732 75,732 78,312 78,208 75,732 0 559 | 09/01/2050.[1.A ....
3140KT L7 8 |FNBQ7549 - RMBS. .| 06/01/2021. | Paydown, 81,510 81,510 84,535 84,515 81,510 (0) (0) 634 | 11/01/2050. [1.A ....
3140Q9 NW 9 |FN CA2204 - RMBS o[ 06/01/2021. [ PAYAOWN........covveerveeeriencresieenrinns | cevessseeeessseessseeesnns | sevessnens 481,300 | ........... 481,300 500,928 507,542 481,300 0 8,932 | 08/01/2048.| 1.A ....
3140QA NN 6 |FN CA3096 - RMBS. .| 06/01/2021. | Paydown 293,881 293,881 308,093 311,999 293,881 (V1 I 02/01/2049. [ 1.A
3140X4 M4 5 |FNFM1278 - RMBS .| 06/01/2021. | Paydown 317,592 317,592 324,986 324,585 317,592 0 0 3,834 | 07/01/2034. | 1.A ....
3140X7 2G 3 |FNFM4374 - RMBS. .| 06/01/2021. | Paydown, 298,360 298,360 307,917 307,681 298,360 0 2,352 | 09/01/2050. | 1.A ....
3140X7 4F 3 |FN FM4421 - RMBS. .| 06/01/2021. | Paydown e 114,248 | 114,248 | 119,460 119,449 114,248 0 964 | 10/01/2035. [ 1.A
3140X7  XJ 3 |FN FM4280 - RMBS. . | 06/01/2021. | Paydown 379,016 379,016 392,577 392,269 379,016 0 | v 2,745 | 09/01/2050. | 1.A ....
3140X8 P4 3 |FNFM4942 - RMBS. . | 06/01/2021. | Paydown ....141,466 ....147,280 147,242 141,466 0 0 11/01/2050. [1.A ...
31410L UV 2 |FN 890796 - RMBS.. .| 06/01/2021. | Paydown, 131,242 134,236 133,844 131,242 0 12/01/2045. | 1.A
314120 AJ 9 |FN 934809 - RMBS.. .| 06/01/2021. | Paydown, 2,258 2,338 2,277 2,258 0 43 | 03/01/2024. | 1.A ....
31414R  PK 5 |FN 973926 - RMBS .| 06/01/2021. | Paydown 462 469 467 462 0 0 6 | 05/01/2038.| 1.A ....
31416X FA 3 |FN AB1960 - RMBS w.. | .. | 06/01/2021. | Paydown, 57,841 57,841 61,926 60,606 57,841 0 969 | 12/01/2040.
31418V KJ 0 |FNAD7496 - RMBS........ccccoormmvrrimmrriniinens .. | 06/01/2021. | Paydown 3,402 3,402 3427 3,408 3,402 0 49 | 01/01/2026.
INDIANA ST FIN AUTH WASTEWATER
45505M HZ 2 |UTILREV .. | 04/16/2021. | HILLTOP SECURITIES INC.......cooee | covmmrremrmmernermenrinnns | covee 1,198,110 | ....cco. 1,000,000 | ........ 1,172,830 | .oovevenne 1,168,586 | ..voovvvvvrerernne | verrrinns (4,677) (A,877) | covorveenverens [ ceveiieenns 1,163,908 | ..oooevrvrvrreens | e 34,202 | ......... 34,202 | ....... 22,889 | 10/01/2045. | 1.D FE..........
MARTIN CNTY FLA HEALTH FACS AUTH
573903 FZ 9 |HOSPRE .. | 04/16/2021. | UBS FINANCIAL SERVICES INC... | ...cosvveerereeremeriins | crvvne 1,156,350 | ........ 1,000,000 | ........ 1,127,950 | .oovvvennee 1,125,131 | oo [ e (4,320) (4,320) | covooeverrerins [ e 1,120,811 35,539 35539 | ... 32,111 | 01/01/2046.|1.C FE..........
MICHIGAN ST HSG DEV AUTH SINGLE
594654 HG 3 |FAMILYM .. | 05/03/2021. | Call @ 100.00 235,000 235,000 238,941 238,593 (166) (166) 238,426 947 | 12/01/2044.
NEW YORKN 'Y CITY MUN WTR FIN
649726 XP 4 |AUTHWTR & .. | 04/16/2021. | MORGAN STANLEY & COMPANY. | .....cvvermermererrinns | crrvene 1,180,520 | ........ 1,000,000 | ........ 1,165,730 11,161,992 (4,386) ...1,157,606 22,914 22914 | ... 13,889 | 06/15/2050.
67884F SU 1 | OKLAHOMA DEV FIN AUTH LEASE REV.. | .. | 05/12/2021. | Call @ 117.28........ccrmuvvveemmrrrcnrerenns | vevverrvesrnisesinisseeens | cvvveens 1,184,579 | ........ 1,010,000 | ........ 1,161,349 | ............1,069,039 (6,829) 1,062,210 | s | e 122,369 | ........ 122,369 | ....... 24,288 | 06/01/2034.
812643 VH 4 |SEATTLE WASH MUNLT & PWR REV...... .. | 04/16/2021. | BARCLAYS CAPITAL INC......ooomeves | covrrrrrrseenermenrinns | crvvs 1,195,040 | ........ 1,000,000 | ........ 1,201,780 | .ocvvvvenee 1,194,179 (T 745) ] O 1,188,500 6,540 6,540 28,333 | 07/01/2048.
812643 VJ 0 |SEATTLE WASHMUNLT & PWRREV...... .. | 04/16/2021. | BARCLAYS CAPITAL INC......coovvvver | corrrrrerrererrennincrines | cvevenne 1,193,160 | ........ 1,000,000 | ........ 1,200,770 | .oooovererne 1,193,210 (5,648) | cvvovvvrrererine | e 1,187,563 5,597 5,597 28,333 | 07/01/2049.
TENNESSEE HSG DEV AGY
880461 SB 5 |RESIDENTIAL FIN PR .. | 05/21/2021. | Call @ 100.00 30,000 30,000 29,663 29,694 5 5 29,699 301 301 529 | 07/01/2040. [ 1.B FE..........
VIRGINIA ST HSG DEV AUTH COMWLTH
928120 K5 6 |[MTG-C .. | 06/01/2021. | Paydown 17,344 17,344 17,344 17,344 (0) (0) 17,344 0 0 203 | 04/25/2042.[1.AFE..........
968369 AA 6 |WILKES CNTY GA HOSP AUTH REV........ .. | 06/29/2021. | Call @ 100.00 29,000 29,000 29,000 29,000 0 29,000 0 1,115 | 02/20/2037.|1.BFE..........
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.. ........cierrresusrrrsssssresssseressssssssssssssesessssesssssssssssssssssses | seeees 21,816,070 | ...... 19,961,551 | ...... 21,864,716 | .......... 21,402,401 | oo, 0 [ (242,725) | c.oovvcrrerd [ (242,725) | .eoovvvvnnenen, 0 | 21,485,302 | ..cooviinenend 0 ... 330,768 | ........ 330,768 | ..... 332,006 XXX XXX
Bonds - Industrial and Miscellaneous
05531F AV 5 | TRUIST FINANCIAL CORP. .1 04/09/2021. [ Call @ 100.00.........ccmvvvrrmrirrrrrirries | eeverrvemsiisssssisssneens | envveens 1,700,000 | ........ 1,700,000 | ........ 1,644,971 | ..o 1,693,445 | ....cooovvvvnnrnnnns 4,979 | oo | e 1,698,425 | ...cocvvvvnrnnens 05/10/2021.
05588U AA 0 |HGVGI19A A-RMBS . | 06/25/2021. | Paydown, 84,414 84,414 84,393 84,395 19 84,414 09/26/2033.
17328P AQ 6 |CMLTI20EXP2 A3 - CMO/RMBS.... . | 06/25/2021. | Paydown 232,829 232,829 238,722 238,700 (5,871) 232,829 08/25/2050.
17328P AX 1 |CMLTI 20EXP2 A4 - CMO/RMBS . | 06/25/2021. | Paydown v 169,632 1 ........... 169,632 | ...........172,866 172,853 (3,221) 169,632 08/25/2050.
28415P  AA 2 |EHGVT 2016-A A - RMBS . | 06/25/2021. | Paydown 21,237 21,237 21,237 21,237 0 21,237 04/25/2028.
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31428X  BM 7 |FEDEX CORP......ccoomvrrvercreernerrirsersinienens .. 1 05/20/2021. | Call @ 112.5T....ccvoueverrceriieerrinees | cevrnseesnseeessneeninns | cevve 1,406,366 | ........ 1,250,000 | ....... 1,244,975 | ....oouunee 1,246,801 178 LT [T I 1,246,979 | oo | e 159,387 | ........ 159,387 | ....... 28,073 | 03/15/2027.| 2B FE..........
DEUTSCHE BANK SECURITIES,
34528Q GS 7 |FORDF 2019-1A-ABS... .| 04/28/2021.[INC. e | e 2,045,000 | ......... 2,000,000 | ........ 1,999,713 | v 1,999,878 (13) ()] [ I 1,999,865 | ..oooerverrrrrens | cereens 45135 | ......... 45,135 03/15/2024.
34532F AD 4 |FORDL 2019-A A3 - ABS. .. | 05/17/2021. | Paydown, 569,280 569,280 569,235 569,274 5 5 569,280 0 05/15/2022.
36191Y BB 3 |GSMS 2011-GC5 A4 - CMBS.. o [ 06/11/2021. | PAYAOWN.......ovoevvirreircrviieniinns | cevinreisessssesnins | covee 1,387,031 | ........ 1,387,031 | ........ 1,411,956 | ...cccvenee 1,390,275 | .oooovvverrrins | e (3,245) (RI922725) ) I I 1,387,031 0 08/12/2044.
36249K AC 4 |GSMS 2010-C1 A2 - CMBS. .. | 06/01/2021. | Paydown 2,306 2,306 2,375 2,306 0 2,306 0 08/10/2043.
36257F AD 2 |GMCAR2019-2A3 - ABS.... veer| o+ | 08/16/2021. | PAYAOWN. .cocovverevrirrireeinssenisneens [ eoeeresisesssssesisnes | cevsseeens 734,198 | .ccooeeee. 734,198 | .......... 734,138 734,179 20 20 734,198 0 0 8,014 | 02/16/2024.
370334 CD 4 |GENERAL MILLS INC......cccovvvermrrerriririrs .. | 04/16/2021. | Maturity @ 100.00.........coovvuurmrerere | cvrrrreeerrererrenrserines | cvevenne 1,000,000 | ........ 1,000,000 999,860 999,986 14 L35 TR (R 1,000,000 0 e 16,000 | 04/16/2021.
452570 AE 4 |IMSA 2007-2 2A - RMBS .. | 06/25/2021. | Paydown, 1,707 1,707 1,707 1,721 (14) (14) 1,707 0 0 4 | 04/25/2037.
55265K 2G 3 |MASTR2003-117A2 - CMO/RMBS............ | .. | 06/01/2021. | Paydown. 864 864 833 850 13 13 864 0 0 19 | 12/25/2033.
55389T AA 9 |MVWOT 211W A-RMBS......ccooommmrrvrrerrenns .. | 06/21/2021. | Paydown 30,120 30,120 30,112 8 8 30,120 0 31 | 01/22/2041.
55389T AB 7 |MVWOT 211W B - RMBS .. | 06/21/2021. | Paydown 25,100 25,100 25,095 5 5 25,100 0 32 | 01/20/2041.
713448 DX 3 |PEPSICOINC v | . | 04/15/2021. | Maturity @ 100.00........cccvvvvnmernees | covernrererernerinenines | coevenne 1,200,000 | ........ 1,200,000 | ........ 1,169,640 | ............ 1,197,047 2,953 2,953 | o | e 1,200,000 04/15/2021.
82652K AA 2 |SRFC 171 A-RMBS.......ccoooomrrirnicreirieens .. | 06/20/2021. | Paydown 14,061 14,061 14,060 14,060 1 1 14,061 0) 03/20/2034.
82652M AA 8 |SRFC2019-2A-RMBS.. .. | 06/20/2021. | Paydown 51,706 51,706 51,693 51,693 13 13 51,706 05/20/2036.
82652N AA 6 |SRFC 193 A-RMBS.... .. | 06/20/2021. | Paydown 59,867 59,867 59,866 59,866 1 1 59,867 08/20/2036.
82652Q AA 9 |SRFC 211 A-RMBS......cccoommrrmerirerinirinns .. | 06/20/2021. | Paydown, 348,054 348,054 347,956 98 348,054 11/20/2037.
82653E AB 3 |SRFC2019-1B-RMBS.. .. | 06/20/2021. | Paydown 73,313 73,313 73,297 77,670 (4,357) 73,313 0) 01/22/2036.
89175V AA 1 |TPMT 182 A1 - RMBS .. | 06/01/2021. | Paydown 54,995 54,995 56,319 56,235 (1,240) 54,995 03/25/2058.
89176E AA 8 |TPMT 2018-1 A1-RMBS .. | 06/01/2021. | Paydown 54,340 54,340 55,554 55,475 (1,135) 54,340 0 01/25/2058.
89178B AA 2 |TPMT 2019-4 A1 - CMO/RMBS .. | 06/01/2021. | Paydown, v 196,141 ] L0000 196,141 198,043 197,822 (1,681) 196,141 (0) 10/27/2059.
92349F AB 9 |VZOT 2018-1 A1B - RMBS ... | .. | 05/20/2021. | Paydown, 200,361 200,361 200,361 200,361 0 200,361 0 09/20/2022.
3899999. Total - Bonds - Industrial and MISCEIlANEOUS...........rreruirrerisiresiins  correisssresisssessssssssssssessssesesssssssssnsssesesssssessssssssssssssses | aneees 11,662,922 | ...... 11,461,556 | ...... 11,408,975 11,066,131 | o0 [ (12,469) | ..cooovvcrrenne (O [(PRLS) ] — (V) 11,456,825 O 206,097 | ........ 206,097 | ..... 139,994 XXX
8399997. Total - Bonds - Part 4 .....36,046,957 | ......33,816,290 | ......35,849,315 5,034,319 (265,093) 0 (298,686) 0. .35,464,423 0| . 582,534 582,534 | ..... 516,429 XXX
8399999. TORAL = BOMAS. ...tttk £EEE £t | criias 36,046,957 | ...... 33,816,290 | ...... 35,849,315 ...35,034,319 (265,093) 0 (298,686) (] 35,464,423 0] 582,534 | ....... 582,534 | ... 516,429 XXX
Common Stocks - Industrial and Miscell us (Unaffiliated) Publicly Traded
00206R 10 2 |AT&T ORD .. | 06/25/2021. | GOLDMAN 2,850.000 82,341 XXX | s 95,503 | .vooorrirnnens 81,966 | ........ 13,537 [ s | ceveneeeiineenns | oveevriinns 13,537 95,503 | ovveorerrerreenns | e (13,162) | ......... (13,162) | ......... 2,964 XXX XXX
002474 10 4 |AZZORD .. | 06/25/2021. | GOLDMAN 10.000 523 XXX 457 474 (18) (18) 457 66 66 3 XXX XXX
004239 10 9 |ACADIA REALTY REIT ORD .. | 06/25/2021. | GOLDMAN 330.000 7,314 XXX | 9,263 | ..o 4,683 | .......... 4,580 4,580 9,263 | oovvereririenns | e (1,949) | ..o (1,949) | oovvvvrr 50 XXX XXX
00738A 10 6 |ADTRAN ORD wee | . | 06/25/2021. | GOLDMAN 40.000 849 XXX 610 591 19 19 610 239 239 7 XXX XXX
00770F 10 4 |AEGIO CL A ORD.....cocoeurrerrmrrrirerrrinsenens .. | 05/18/2021. | Not Available. 125.000 3,750 XXX 2,300 2,374 (74) (74) 2,300 | ovrvrriirries | e 1,450 | .o 1,450 | oo XXX XXX
00773T 10 1 |ADVANSIX ORD.. .. | 06/25/2021. | GOLDMAN 30.000 892 XXX 906 600 307 307 906 (15) (15) XXX XXX
00847 10 5 [AGILYSYSORD... ... | .. | 06/25/2021.| GOLDMAN 10.000 559 XXX 263 384 (121) (121) 263 296 296 XXX XXX
012348 10 8 |ALBANY INTERNATIONAL CL A ORD....... .. | 06/25/2021. | GOLDMAN 10.000 923 XXX 746 734 1 1 T46 | oo | v AT7 | ATT | 4 XXX XXX
02875D 10 9 |AMERICAN OUTDOOR BRANDS ORD...... .. | 06/25/2021. | GOLDMAN 30.000 976 XXX 203 511 (308) (308) 203 | v | e VAL T - VUK T XXX XXX
029683 10 9 |AMERICAN SOFTWARE CL A ORD........... .. | 06/25/2021. | GOLDMAN 40.000 919 XXX 526 687 (161) (161) 526 393 393 9 XXX XXX
031162 10 0 |AMGEN ORD .. | 06/25/2021. | GOLDMAN 170.000 41,258 XXX 41,731 0 A1731 | s | s (C 3 ) I (CYZ) ) — 299 XXX XXX
03475V 10 1 | ANGIODYNAMICS ORD.. .. | 06/25/2021. | GOLDMAN 30.000 837 XXX 591 460 131 131 591 247 247 XXX XXX
035255 10 8 | ANIKA THERAPEUTICS ORD. ... | .| 06/25/2021. | GOLDMAN 20.000 902 XXX 812 905 (93) (93) 812 90 90 XXX XXX
037598 10 9 |APOGEE ENTERPRISES ORD...........cccc... .. | 06/25/2021. | GOLDMAN 100.000 4,331 XXX 4,343 3,168 | oo 1,175 1,175 4,343 (12) (12) 40 XXX XXX
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04010E 10 9 |ARGANORD.... .. | 06/25/2021. | GOLDMAN 20.000 959 XXX 811 890 (79) (79) 811 .5 XXX XXX
047649 10 8 |ATKORE ORD.. .. | 06/25/2021. | GOLDMAN 10.000 720 XXX 259 411 (152) (152) 259 XXX XXX
05070N 10 3 [AUDACY CL A ORD.....covvermrermrrrerirrrirnnns .. | 06/25/2021. | GOLDMAN 220.000 986 XXX 733 543 189 189 733 XXX XXX
05350V 10 6 |AVANOS MEDICAL ORD, .. | 06/25/2021. | GOLDMAN 110.000 4,272 XXX 6,949 5,047 | oo 1,902 1,902 6,949 XXX XXX
054540 20 8 |AXCELIS TECHNOLOGIES ORD .. | 06/25/2021. | GOLDMAN 20.000 783 XXX 301 582 (281) (281) 301 XXX XXX
05463X 10 6 |AXOGEN ORD .. | 06/25/2021. | GOLDMAN 40.000 883 XXX 660 716 (56) (56) 660 XXX XXX
05969A 10 5 |BANCORP ORD... .. | 06/25/2021. | GOLDMAN 40.000 960 XXX 396 546 (150) (150) 39 XXX XXX
05990K 10 6 |BANC OF CALIFORNIA ORD.. .. | 06/25/2021. | GOLDMAN 50.000 884 XXX 698 736 (37) (37) 698 | oo | e 186 | 186 | s XXX XXX
07556Q 88 1 |BEAZER HOMES ORD. .. | 06/25/2021. | GOLDMAN 50.000 970 XXX 775 758 17 17 775 . XXX XXX
079823 10 0 |BELLRING BRANDS CL A ORD.. .. | 06/25/2021. | GOLDMAN 30.000 925 XXX 467 729 (262) (262) 467 Jo—:L.):} XXX XXX
08579X 10 1 |BERRY ORD .. | 06/25/2021. | GOLDMAN 270.000 1,842 XXX 2,861 994 | oo 1,868 1,868 2,861 | oo | v (1,020)] .... XXX XXX
097023 10 5 |BOEING ORD .. | 06/25/2021. | GOLDMAN 150.000 37,259 XXX 57,818 32,109 25,709 | oo [ e | e 25,709 57,818 | oo | e (20,559) | ... XXX XXX
099406 10 0 |BOOT BARN HOLDINGS ORD . | 06/25/2021. | GOLDMAN 10.000 845 XXX 356 434 (77) (77) 356 XXX XXX
BOSTON PRIVATE FINANCIAL HOLDING
101119 10 5 [ORD .. | 06/25/2021. | GOLDMAN 60.000 893 XXX 682 507 175 175 682 211 211 7 XXX XXX
101388 10 6 |BOTTOMLINE TECHNOLOGIES ORD....... .. | 06/25/2021. | GOLDMAN 100.000 3,897 XXX 6,800 5274 | ..o 1,526 1,526 6,800 | .ovverrererrieens | crvvennd (2,903) | covor (P2 (0K) | S XXX XXX
105368 20 3 [BRANDYWINE REALTY REIT ORD........... . | 06/25/2021. | GOLDMAN 70.000 991 XXX 1,067 834 233 233 1,067 (76) (76) 27 XXX XXX
10921T 10 1 |BRIGHTCOVE ORD......cccovvermerrerrerririrnens .. | 06/25/2021. | GOLDMAN 70.000 1,010 XXX 841 1,288 (447) (447) BAT | v | e 169 | v LG XXX XXX
BRIGHTSPHERE INVESTMENT GROUP
10948W 10 3 |ORD .. | 06/25/2021. | GOLDMAN 40.000 957 XXX 404 77 (368) (368) 404 554 554 1 XXX XXX
112463 10 4 |BROOKDALE SENIORLIVING ORD.......... .. | 06/25/2021. | GOLDMAN 110.000 913 XXX 1,046 487 559 559 1,046 | oo | s (X)) I— (KK ) F— XXX XXX
124805 10 2 |CBIZORD .. | 06/25/2021. | GOLDMAN 20.000 672 XXX 392 532 (141) (141) 392 280 280 XXX XXX
12621E 10 3 |CNO FINANCIAL GROUP ORD................. .. | 06/25/2021. | GOLDMAN 40.000 956 XXX 866 889 (23) (23) 866 89 89 10 XXX XXX
126349 10 9 |CSG SYSTEMS INTERNATIONAL ORD.... | .. | 06/25/2021. | GOLDMAN 20.000 944 XXX 763 901 (138) (138) (<K T TN 180 | oo 180 | cooveeeeeens 10 XXX XXX
126501 10 5 |CTSORD. .. | 06/25/2021. | GOLDMAN 20.000 712 XXX 619 687 (67) (67) 619 92 92 2 XXX XXX
127097 10 3 |CABOT OIL & GAS ORD. .. | 06/25/2021. | GOLDMAN 330.000 5,551 XXX 8,059 5,372 2,686 2,686 8,059 XXX XXX
129500 10 4 |CALERES ORD wee | - | 06/25/2021. | GOLDMAN 30.000 838 XXX 1,031 470 562 562 1,031 XXX XXX
14067E 50 6 | CAPSTEAD MORTGAGE REIT ORD......... .. | 06/25/2021. | GOLDMAN 370.000 2,335 XXX 3,089 2,150 939 939 3,089 XXX XXX
143905 10 7 |CARRIAGE SERVICES ORD.........ccoeevvvrnnee .. | 06/25/2021. | GOLDMAN 20.000 736 XXX 552 626 (74) (74) 552 XXX XXX
14808P 10 9 |CASS INFORMATION SYSTEMS ORD...... .. | 06/25/2021. | GOLDMAN 60.000 2,436 XXX 2,908 2,335 573 573 2,908 XXX XXX
14888U 10 1 | CATALYST PHARMACEUTICALS ORD..... .. | 06/25/2021. | GOLDMAN 170.000 1,029 XXX 915 568 347 347 915 XXX XXX
156504 30 0 |CENTURY COMMUNITIES ORD.... .. | 06/25/2021. | GOLDMAN 10.000 662 XXX 266 438 (172) (172) 266 XXX XXX
157210 10 5 [CEVAORD .. | 06/25/2021. | GOLDMAN 20.000 923 XXX 487 910 (423) (423) 487 XXX XXX
16150R 10 4 |CHASE ORD .. | 06/25/2021. | GOLDMAN 30.000 3,173 XXX 3,228 3,030 198 3,228 XXX XXX
16383L 10 6 |CHEMOCENTRYX ORD.. .. | 06/25/2021. | GOLDMAN 105.000 1,446 XXX 5,055 6,502 . (1,447) 5,055 XXX XXX
171871 50 2 |CINCINNATI BELL ORD.. . | 06/25/2021. | GOLDMAN 60.000 924 XXX 452 917 (464) (464) 452 XXX XXX
17273K 10 9 | CIRCOR INTERNATIONAL ORD .. | 06/25/2021. | GOLDMAN 85.000 2,796 XXX 3,909 3,267 642 642 3,909 XXX XXX
178587 10 1 |CITY OFFICE REIT ORD . | C| 06/25/2021. | GOLDMAN 70.000 884 XXX 839 684 155 155 839 XXX XXX
COMTECH TELECOMMUNICATIONS
205826 20 9 |ORD . | 06/25/2021. | GOLDMAN 30.000 798 XXX 843 621 222 222 843 (45) (45) 6 XXX XXX
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209115 10 4 | CONSOLIDATED EDISON ORD .. | 06/25/2021. | GOLDMAN 580.000 42,847 XXX 42,652 0 42,652 | oo | e 195 | e 195 | oo 450 XXX XXX
216831 10 7 |COOPER TIRE AND RUBBER ORD...........| .. | 06/07/2021. | Variou: 120.000 8,161 XXX | 3,151 | s 4,860 (1,709) 3,151 5,010 5,010 25 XXX XXX
21871D 10 3 [CORELOGIC ORD.......covvvrmrririrrerrerernnes .. | 06/04/2021. | Not Available 185.000 14,800 XXX 8,608 14,304 (5,696) 8,608 | .o | e 6,192 | ... 6,192 | v 61 XXX XXX
223622 60 6 |COWENCLAORD.. .. | 06/25/2021. | GOLDMAN 20.000 850 XXX 344 520 (176) 344 506 506 4 XXX XXX
228903 10 0 |CRYOLIFE ORD wer | - | 06/25/2021. | GOLDMAN 30.000 876 XXX 838 708 129 838 38 38 XXX XXX
229669 10 6 |CUBIC ORD. .. | 05/26/2021. | Not Available 70.000 5,250 XXX 4,896 4,343 553 4,896 XXX XXX
233377 40 7 |DXPENTERPRISES ORD .. | 06/25/2021. | GOLDMAN 70.000 2,303 XXX ....1,556 1,510 3,066 XXX XXX
25381B 10 1 |DIGIMARC ORD .. | 06/25/2021. | GOLDMAN 30.000 996 XXX 1,417 (383) 1,034 XXX XXX
254423 10 6 |DINE BRANDS GLOBAL ORD .. | 06/25/2021. | GOLDMAN 10.000 888 XXX 580 200 780 XXX XXX
25470F 30 2 |DISCOVERY SRS C ORD... .. | 06/25/2021. | GOLDMAN 350.000 10,242 XXX 0 19,666 XXX XXX
25787G 10 0 |DONNELLEY FINANCIAL SOLTN ORD..... .. | 06/25/2021. | GOLDMAN 30.000 994 XXX 509 (109) (109) 400 XXX XXX
25960R 10 5 [DOUGLAS DYNAMICS ORD .. | 06/25/2021. | GOLDMAN 95.000 3,985 XXX 4,041 4,063 (22) (22) 4,041 XXX XXX
262037 10 4 |DRIL QUIP ORD.. .. | 06/25/2021. | GOLDMAN 145.000 5,286 XXX 7,360 4,295 3,065 3,065 7,360 XXX XXX
264147 10 9 |DUCOMMUN ORD... wer | - | 06/25/2021. | GOLDMAN 10.000 539 XXX 503 537 (34) (34) 503 XXX XXX
278265 10 3 |EATON VANCE COM NON VTG ORD .. | 03/02/2021. | Adjustment XXX 0 XXX XXX
27875T 10 1 |ECHO GLOBAL LOGISTICS ORD w | - | 06/25/2021. | GOLDMAN 30.000 956 XXX 626 805 (179) (179) 626 XXX XXX
281020 10 7 |EDISON INTERNATIONAL ORD................ .. | 06/25/2021. | GOLDMAN 710.000 40,472 XXX 41,131 44,602 (3,471) (3,471) 41,131 XXX XXX
29251M 10 6 |ENANTA PHARMACEUTICALS ORD. .. | 06/25/2021. | GOLDMAN 70.000 3,389 XXX 5,458 2,947 2,511 2,511 5,458 XXX XXX
29272W 10 9 |ENERGIZER HOLDINGS ORD. ... | .. | 06/25/2021. | GOLDMAN 145.000 6,119 XXX 8,810 6,116 2,694 2,694 8,810 XXX XXX
29355X 10 7 [ENPRO INDUSTRIES ORD........ccccorrrrernes .. | 06/25/2021. | GOLDMAN 10.000 971 XXX 7371 755 (18) (18) 737 XXX XXX
30040P 10 3 |EVERTEC ORD... .. | 06/25/2021. | GOLDMAN 20.000 889 XXX 473 786 (313) (313) 473 XXX XXX
30161N 10 1 [EXELON ORD voe |+ 06/25/2021. | GOLDMAN.........comvrremereimmerenrsnnenns | wereierens 1,540.000 | ....cooevnecd 68,734 XXX 67,806 65,096 2,710 2,710 67,806 XXX XXX
302301 10 6 |EZCORP CLANV ORD.....ccocommrrerrrrircnes .. | 06/25/2021. | GOLDMAN 195.000 1,244 XXX 1,846 934 912 912 1,846 XXX XXX
302445 10 1 |FLIR SYSTEMS ORD .. | 05/14/2021. | Adjustment 330.000 271 XXX 11,559 14,464 (2,905) (2,905) 11,559 XXX XXX
311642 10 2 |FARO TECHNOLOGIES ORD. .. | 06/25/2021. | GOLDMAN 10.000 794 XXX 561 706 (146) (146) 561 XXX XXX
313855 10 8 |FEDERAL SIGNAL ORD .. | 06/25/2021. | GOLDMAN 30.000 1,207 XXX 776 995 (220) (220) 776 XXX XXX
314211 10 3 |FEDERATED HERMES CL B ORD. .. | 06/25/2021. | GOLDMAN 30.000 1,039 XXX 731 867 (136) (136) 731 XXX XXX
318672 70 6 |FIRST BANCORP ORD .. | 06/25/2021. | GOLDMAN 80.000 995 XXX 740 738 2 2 740 XXX XXX
32006W 10 6 |PREMIER FINANCIAL ORD .. | 06/25/2021. | GOLDMAN 40.000 1,181 XXX 1,143 920 223 223 1,143 XXX XXX
33830X 10 4 |FIVE PRIME THERAPEUTICS ORD .. | 04/21/2021. | Not Available 80.000 3,040 XXX 3,019 0 3,019 21 21 XXX XXX
34988V 10 6 |FOSSIL GROUP ORD. .. | 06/25/2021. | GOLDMAN 70.000 951 XXX 769 607 162 162 U1 R 182 | e 182 [ e XXX XXX
371532 10 2 |GENESCO ORD .. | 06/25/2021. | GOLDMAN 10.000 636 XXX 323 301 22 22 323 313 313 XXX XXX
372309 10 4 | GENMARK DIAGNOSTICS ORD o | .. | 04/27/2021. | Not Available 225.000 5411 XXX 1,726 3,285 | ... (1,559) (1,559) 1,726 | oo | s 3,685 | .o 3,685 | .o XXX XXX
375558 10 3 | GILEAD SCIENCES ORD.......ccooovmeriunnens .. | 06/25/2021. | GOLDMAN........crveerrrvererrieernner | coverrienns 1,100.000 | ...ccvvvvnnee 74,672 XXX | s 80,555 | ..oovrriirnn 64,086 | ......... 16,469 | ..o | e | e 16,469 80,555 | .oveevereiienns | v (5,884) | ..ooouue (5,884) | ......... 1,105 XXX XXX
377320 10 6 |GLATFELTER ORD .. | 06/25/2021. | GOLDMAN 70.000 991 XXX 1,025 1,147 (122) (122) 1,025 (34) (34) 19 XXX XXX
379890 10 6 |GLU MOBILE ORD woer | .- | 04/29/2021. | Not Available: 480.000 6,000 XXX 5,189 4,325 864 864 5,189 811 811 XXX XXX
38268T 10 3 |GOPRO CL A ORD....cccormvvirrrirrrrererirenns .. | 06/25/2021. | GOLDMAN 80.000 928 XXX 437 662 (226) (226) A3T | v | i 491 | 491 | s XXX XXX
387328 10 7 | GRANITE CONSTRUCTION ORD.............. .. | 06/25/2021. | GOLDMAN 180.000 7,642 XXX 8,044 4,808 3,236 3,236 8,044 | oo | s (C1073]) I—— (CUPAY p—— 47 XXX XXX
GRANITE POINT MORTGAGE TRUST

38741L 10 7 |ORD .. | 06/25/2021. | GOLDMAN 60.000 909 XXX 1,151 599 552 552 151 | oo | s (V2] ) - (242) | cooorrrinnn 42 XXX XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

9'5030

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

NAIC

Designation,
F Current Bond NAIC

4] Year's Interest / Designation

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated Modifier and

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment BJ/A.CV. 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) BJ/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
390607 10 9 | GREAT LAKES DREDGE AND DOCK ORD) .. | 06/25/2021. | GOLDMAN 70.000 1,009 XXX 773 922 (149) (149) 773 236 236 XXX XXX
397624 10 7 |GREIFCLAORD.... .. | 06/25/2021. | GOLDMAN 10.000 604 XXX 492 469 23 23 492 [ s | s 112 | e M2 | 9 XXX XXX
400110 10 2 |GRUBHUB ORD.. .. | 06/15/2021. | Various. 220.000 13,158 XXX 13,158 0 13,158 0 XXX XXX
401617 10 5 |GUESS ORD.... ... | .. | 06/25/2021. | GOLDMAN 30.000 792 XXX 675 679 (3) (3) 675 XXX XXX
404030 10 8 |HAND E EQUIPMENT SERVICES ORD.... | .. | 06/25/2021. | GOLDMAN 30.000 1,007 XXX 884 894 (11) (11) 884 XXX XXX
40425) 10 1 |HMS HOLDINGS ORD.......cccovuerrrrrracrinns .. | 04/02/2021. | Not Available 205.000 7,585 XXX | 6,460 | ..ooovrrirneens 7,534 | ... (1,074) (1,074) 6,460 XXX XXX
405024 10 0 |HAEMONETICS ORD......cooverevirmirinrrinrenne .. | 06/25/2021. | GOLDMAN 100.000 6,597 XXX | s 10,801 | oo 11,875 | .. (1,074) (1,074) 10,801 XXX XXX
413160 10 2 |HARMONIC ORD .. | 06/25/2021. | GOLDMAN 120.000 1,005 XXX 666 887 (221) (221) 666 XXX XXX
42222N 10 3 |HEALTHSTREAM ORD woer | - | 06/25/2021. | GOLDMAN 30.000 847 XXX 776 655 120 120 776 XXX XXX
427825 50 0 |HERSHA HOSPITALITY CLAREIT ORD.. |..| 06/25/2021. | GOLDMAN 140.000 1,571 XXX | 2,316 | oo 1,105 | oo 1,211 1,211 2,316 XXX XXX
428567 10 1 |HIBBETT ORD. .. | 06/25/2021. | GOLDMAN 10.000 824 XXX 261 462 (200) (200) 261 XXX XXX
432748 10 1 |HILLTOP HOLDINGS ORD.. ... | .. | 06/25/2021. | GOLDMAN 30.000 1,119 XXX 608 825 (218) (218) 608 XXX XXX
43283X 10 5 |HILTON GRAND VACATIONS ORD........... .. | 06/25/2021. | GOLDMAN 20.000 846 XXX 606 627 (21) (21) 606 XXX XXX
43940T 10 9 |HOPE BANCORP ORD .. | 06/25/2021. | GOLDMAN 60.000 879 XXX 983 655 329 329 983 XXX XXX
440327 10 4 |HORACE MANN EDUCATORS ORD......... |.. | 06/25/2021. | GOLDMAN 170.000 6,440 XXX 7,470 7,147 323 323 7,470 XXX XXX
447462 10 2 |HURON CONSULTING GROUP ORD........ .. | 06/25/2021. | GOLDMAN 10.000 514 XXX 504 590 (86) (86) 504 XXX XXX
44891N 10 9 |IAC INTERACTIVE ORD .. | 05/25/2021. | Various. 150.000 9,644 XXX 9,644 28,403 | ........ (18,758) | cvvevvveerreerernes | eeverivnerrinnnne | eevevieens (18,758) 9,644 XXX XXX
44925C 10 3 |ICF INTERNATIONAL ORD. ... | .. | 06/25/2021. | GOLDMAN 10.000 907 XXX 731 743 (12) (12) 731 XXX XXX
45245 10 9 [IMAX ORD C| 06/25/2021.| GOLDMAN 190.000 4,327 XXX 4,627 3424 | ... 1,203 1,203 4,627 XXX XXX
45772F 10 7 |INPHI ORD .. | 04/20/2021. | Adjustment 115.000 6 XXX 3911 XXX XXX
45867G 10 1 |INTERDIGITAL ORD......cccovvvrrrrrererirerinnes .. | 06/25/2021. | GOLDMAN 10.000 748 XXX 751 XXX XXX
JUST EAT TAKEAWAY COM N V
48214T 30 5 |SPONSO ADR C| 06/15/2021. | Not Available 0.100 2 XXX 2 0 2 (0) (0) XXX XXX
488401 10 0 |KEMPER ORD.....cocovurrrrirmrrrrseneseerienens .. | 06/25/2021. | GOLDMAN 140.000 10,348 XXX 11,473 10,756 717 77 TAT3 | e [ e (1,125) | covor (1,125) | v 87 XXX XXX
489398 10 7 |KENNEDY WILSON HOLDINGS ORD........ .. | 06/25/2021. | GOLDMAN 50.000 1,034 XXX 991 895 97 97 991 43 43 22 XXX XXX
49271V 10 0 [KEURIG DR PEPPER ORD.........cccorsrrernnr .. | 06/25/2021. | GOLDMAN 910.000 31,724 XXX 31,393 0 31,393 331 33 | 137 XXX XXX
497266 10 6 |KIRBY ORD .. | 06/25/2021. | GOLDMAN 135.000 8,570 XXX 11,343 6,997 | covoorne 4,346 4,346 11,343 | e [ e (2,772) | oo (VAP E— XXX XXX
498904 20 0 |KNOLL ORD .. | 06/25/2021. | GOLDMAN 30.000 790 XXX 689 440 249 249 (51 ¢ PR PV 101 | e 101 | oo 4 XXX XXX
553777 10 3 |MTS SYSTEMS OR .. | 04/08/2021. | Not Available. 75.000 4,388 XXX 4,142 4,362 (220) (220) 4,142 245 245 XXX XXX
58933y 10 5 |MERCK & CO ORD .. | 06/03/2021. | VATIOUS.......ourerrrererirerirssessseesessis [ ervvneeens 4,968.000 | ........... 180,016 XXX e 180,016 | ..ooovvvrernc 406,382 |..... (226,366) (226,366) 180,016 0] e 6,458 XXX XXX
59408Q 10 6 |MICHAELS COMPANIES ORD .. | 04/16/2021. | Not Available 140.000 3,080 XXX 2,190 1,821 368 368 2,190 890 890 XXX XXX
600544 10 0 |HERMAN MILLER ORD .. | 06/25/2021. | GOLDMAN 20.000 966 XXX 740 676 64 64 740 226 226 8 XXX XXX
615394 20 2 |MOOG CL A ORD .. | 06/25/2021. | GOLDMAN 10.000 863 XXX 830 793 37 37 830 33 33 5 XXX XXX
62482R 10 7 |MR COOPER GROUP ORD .. | 06/25/2021. | GOLDMAN 20.000 682 XXX 182 621 (439) (439) 182 500 500 XXX XXX
628464 10 9 |MYERS INDUSTRIES ORD ... | .. | 06/25/2021. | GOLDMAN 50.000 1,063 XXX 963 1,039 (76) (76) 963 | oo | e 100 | oo 100 | e 14 XXX XXX
62914B 10 0 |NIC ORD .. | 04/21/2021. | Not Available 150.000 5,100 XXX 2,525 3,875 | .o (1,349) (1,349) 2,525 2,575 2,575 14 XXX XXX
640491 10 6 |NEOGEN ORD........ccooovvurmrrererrirnereinsenens .. | 06/25/2021. | GOLDMAN 120.000 5,515 XXX 3,882 4,758 (876) (876) 3,882 | s | e 1,633 | oo 1,633 | oo XXX XXX
64115T 10 4 |NETSCOUT SYSTEMS ORD........cccocorrerne .. | 06/25/2021. | GOLDMAN 30.000 874 XXX 672 823 (150) (150) 672 201 201 XXX XXX
NORTHWEST NATURAL HOLDING

66765N 10 5 | COMPAN ORD .. | 06/25/2021. | GOLDMAN 110.000 5,869 XXX 7,779 5,059 2,720 2,720 1779 | e | s (1,910) | covoovee (1,910) | oovvvernnee 106 XXX XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
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Designation,
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4] Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated Modifier and
ei Prior Year Valuation Year's Temporary | Total Change in| Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJ/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
68622V 10 6 | ORGANON ORD .. | 06/03/2021. | Not Available: 0.800 27 XXX 23 0 23 4 4 XXX XXX
70509V 10 0 |PEBBLEBROOK HOTEL REIT ORD . | 06/25/2021. | GOLDMAN 297.000 7,129 XXX 10,159 5584 | ..coovuunnt 4,575 4,575 10,159 | oo [ e (3,030) | cvoovvve (RE0KI1) | E— 6 XXX XXX
PENSKE AUTOMOTIVE GROUP VTG
70959W 10 3 |ORD .. | 06/25/2021. | GOLDMAN 20.000 1,499 XXX 911 1,188 (277) (277) 911 XXX XXX
715347 10 0 |PERSPECTA ORD.....ccooovvmrrrerirrerrieiriins .. | 05/07/2021. | Not Available 320.000 9,392 XXX 8,179 7,706 474 474 8,179 XXX XXX
72941B 10 6 |PLURALSIGHT CL A ORD.. .. | 04/09/2021. | Not Available 220.000 4,950 XXX 6,813 4,611 2,202 2,202 6,813 XXX XXX
7405IN 10 2 |PREMIER CL A ORD <o | .- | 06/25/2021. | GOLDMAN 210.000 7,388 XXX 9,683 7,371 2,312 2,312 9,683 XXX XXX
743713 10 9 |PROTO LABS ORD.......ccomerrevmrriirerernnens .. | 06/25/2021. | GOLDMAN 60.000 5,812 XXX 8,374 9,204 (830) (830) 8,374 XXX XXX
74971D 10 1 [RPTREALTY ORD.. .. | 06/25/2021. | GOLDMAN 80.000 1,065 XXX 969 692 277 277 969 XXX XXX
75606N 10 9 |REALPAGE ORD ....| .. | 04/123/2021. | Not Available 200.000 17,750 XXX | s 11,584 | oo 17,448 | .......... (5,864) (5,864) 11,584 XXX XXX
75700L 10 8 |RED ROCK RESORTS CL A ORD.............. .. | 06/25/2021. | GOLDMAN 30.000 1,317 XXX 732 751 (20) (20) 732 XXX XXX
75901B 10 7 |REGENXBIO ORD .. | 06/25/2021. | GOLDMAN 120.000 4,858 XXX 7,675 5,443 2,232 2,232 7,675 XXX XXX
811904 10 1 |SEACOR HOLDINGS ORD. ... | .. | 04/19/2021. | Not Available 40.000 1,660 XXX 1,900 1,658 242 242 1,900 XXX XXX
83125X 10 3 | SLEEP NUMBER ORD.......cccooomirrerrerrirrens .. | 06/25/2021. | GOLDMAN 20.000 2,164 XXX 951 1,637 (686) (686) 951 XXX XXX
831754 10 6 |SMITH WESSON BRANDS ORD.... .. | 06/25/2021. | GOLDMAN 40.000 1,217 XXX 293 710 (417) (417) 293 XXX XXX
83545G 10 2 | SONIC AUTOMOTIVE CL A ORD... woer | .. | 06/25/2021. | GOLDMAN 30.000 1,375 XXX 700 1,157 (457) (457) 700 XXX XXX
872307 10 3 | TCF FINANCIAL ORD......c.coovvrrerrrrrirrirnns .. | 06/09/2021. | Various. 344.996 16,552 XXX 16,552 12,765 3,787 3,787 16,552 XXX XXX
87265H 10 9 |TRIPOINTE HOMES ORD........coocovvrrerrinnae .. | 06/25/2021. | GOLDMAN 50.000 1,054 XXX 600 863 (263) (263) 600 XXX XXX
878155 10 0 |TEAMORD .. | 06/25/2021. | GOLDMAN 110.000 839 XXX 1,854 1,199 655 655 1,854 XXX XXX
879360 10 5 |FLIR SYSTEMS ORD .. | 05/17/2021. | Adjustment (330.000) (271) XXX (11,559) ...(11,559) 0 (11,559) XXX XXX
88338N 10 7 | THERAPEUTICSMD ORD .. | 06/25/2021. | GOLDMAN 780.000 936 XXX 3,321 940 2,381 2,381 3,321 XXX XXX
896818 10 1 | TRIUMPH GROUP ORD .. | 06/25/2021. | GOLDMAN 50.000 1,097 XXX 1,196 628 568 568 1,196 XXX XXX
89785L 10 7 |TRUECARORD... .. | 06/25/2021. | GOLDMAN 190.000 1,083 XXX 972 798 174 174 972 XXX XXX
90353W 10 3 |UBIQUITI ORD. .. | 06/25/2021. | GOLDMAN 10.000 3,134 XXX 878 2,785 |.........(1,907) (1,907) 878 XXX XXX
919794 10 7 |VALLEY NATIONAL ORD .. | 06/25/2021. | GOLDMAN 70.000 963 XXX 797 683 114 114 797 XXX XXX
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD.... .. | 04/15/2021. | Not Available 170.000 30,175 XXX 12,617 29,752 | ........ (17,135) [ v | eevirerseiiesies | eviveninns (17,135) 12,617 | e | e 17,558 | .......... 17,558 XXX XXX
92343V 10 4 | VERIZON COMMUNICATIONS ORD.. .. | 06/25/2021. | GOLDMAN.........cvvermcrmvrerirmeerrnernne | crverrinnns 1,660.000 | ............. 93,595 XXX | s 91,300 | oo 97,525 | ..ooovnue (6,225) (6,225) 91,300 2,295 2,295 XXX XXX
92915B 10 6 | VOYAGER THERAPEUTICS ORD............. .. | 06/25/2021. | GOLDMAN 100.000 435 XXX 2,721 715 2,006 2,006 2,721 XXX XXX
929566 10 7 |WABASH NATL ORD........ccocuvvermrrrerrcrrennne .. | 06/25/2021. | GOLDMAN 70.000 1,133 XXX 1,139 1,206 (67) (67) 1,139 XXX XXX
930059 10 0 |WADDELL REED FINANCIAL CLA ORD... | .. | 05/03/2021. | Not Available 235.000 5,875 XXX 4,928 5985 | ... (1,058) (1,058) 4,928 XXX XXX
97717P 10 4 |WISDOMTREE INVESTMENTS ORD......... .. | 06/25/2021. | GOLDMAN 170.000 1,069 XXX 834 910 (75) (75) 834 XXX XXX
98974P 10 0 |ZIXORD. .. | 06/25/2021. | GOLDMAN 210.000 1,483 XXX 1,908 1,812 96 96 1,908 XXX XXX
98978L 20 4 |ZOGENIX ORD......coovvvermerermeresreressneenenns .. | 06/25/2021. | GOLDMAN 160.000 2,992 XXX 6,554 3,198 3,355 3,355 6,554 XXX XXX
G1991C 10 5 |CARDTRONICS CL A ORD......cccormurerrerrnnee C| 06/22/2021. | Not Available 140.000 5,460 XXX 4,789 4,942 (153) (153) 4,789 XXX XXX
G5494) 10 3 |LINDE ORD C| 06/25/2021.| GOLDMAN 470.000 | ........... 134,008 XXX | s 53,183 | covvvrerienns 123,850 (70,667) 53,183 | oo | e 80,826 | .......... 80,826 | ............ 996 XXX XXX
G5876H 10 5 | INPHI ORD. .. | 04/21/2021. | Adjustment. (115.000) (6) XXX (3,911) (3911)] ...cnn 44,317 | ... | 44,317 (3,911) 3,905 3,905 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded............ocuueirieesseresssseeensseesssssessseresss | coveense 1,253,112 XXX | 1,204,947 | .o 1,316,830 |...... (219,209) | .ovovvrennneens (V] I [ (219,209) | ..ovvvveienen, (] 1,204,947 | oo, 0 | e 48,165 | ......... 48,165 | ....... 28,870 XXX XXX
Common Stocks - Industrial and Miscell (Unaffiliated) Other

M043F 20 8 | HANGER ORD.roorerrssrrsn [T 06/25/2021.] GoLOMAN 40.000 | a6 | Xxx 766 | 880 | (114)] | (114)] 766 | 210 210 XXX XXX
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 3 4 5 6 8 9 10 Change in Book/Adjusted Carrying Value 16 19 20 21 22
11 1
NAIC
Designation,
F Bond NAIC
4] Interest / Designation
r Unrealized Stock Stated Modifier and
ei Prior Year Valuation Book/Adjusted Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase Carrying Value at (Loss) on Received Maturity strative
CUSIP Identification n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) Disposal Date Disposal | During Year Date Symbol
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. 976 XXX 880 (114) 0 766 210 XXX XXX
9799997. Total - Common Stocks - Part 4 1,254,087 XXX 1,205,713 2(219,323) | o0 [0 | 100i(219,323) | 0 | i 1,205,713 48,375 | ...... 28,870 XXX XXX
9799999, Total - Common Stocks 1,254,087 XXX 1,205,713 (219,323) | o0 |0 ] (219,323) | 0 | 1,205,713 48,375 | ....... 28,870 XXX XXX
9899999. Total - Preferred and Common Stocks 1,254,087 XXX 1,205,713 (219,323) | o0 [0 | 00n(219,323) | 0 | i 1,205,713 48,375 | ...... 28,870 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks. 37,301,044 XXX 37,055,028 ...(252,916) 36,670,135 630,909 | ... 545,299 XXX XXX




statement for June 30, 2021 ofthe MOTORISTS 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

QE06, QE07, QE08, QE09, QE10
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(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.)

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter

1 2 3 4 5 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date
Cash (Schedule E Part 1 Type)

000000 00 O | Cash 2,001,743 2,001,743 XXX
9099999.  Total - Cash (Schedule E Part 1 Type) 2,001,743 2,001,743 XXX
9999999.  Totals..... 2,001,743 2,001,743 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....2,093,645 Book/Adjusted Carrying Value $.....3,093,645

2. Average balance for the year: Fair Value $.....3,469,455  Book/Adjusted Carrying Value $.....3,469,455

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.......... ONAIC2: §......... ONAIC3: §......... 0 NAIC4: §......... ONAICS: §......... ONAICE: §......... 0

QE11




sttement forune 0, 2021 of e MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative 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, 2021 ofthe 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
AMOUNt 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 CharESION, WV.......cooureiiereiicinisersiseresienns | coveesessessines | coreesssessssnens | sevsesssessssesssssesssnes | conseessssessssessssnnees | oosseeees 57,461,657
Federal Home Loan Bank. . Cincinnati, OH
The Bank Of NY Mellon New York, NY. ,086,171
Huntington National Bank. . Columbus, OH .(3,723473)] ..
PNC Bank COIUMDUS, OH.....oouueverrcrenieririeressenesessnsies | nseessieessssns | coveessnesssssnnes | sessssssesssssssssssnsssssns | oosseesssessssssessssnness | sesssseend (6,779,236)
0199998. Deposits in............... 0 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX (108,347) (108,347) 454 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 53,977,351 58,949,257 (22,208,105) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 53,977,351 .58,949,257 ...(22,208,105) | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 2600 25,953 (8,247)| XXX
0599999. Total Cash XXX XXX 0 0 53,979,951 58,975,210 (22,216,352) | XXX

QE13
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Statement for June 30, 2021 of e MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

All Other Money Market Mutual Funds

316175 10 8 | FIDELITY IMM:GOVT | 06/30/2021....... 0.010 | v | 48,929,518 351 48

38141W 27 3 | GOLDMAN:FS GOVT INST. 06/30/2021....... 0.030 158.929 4 )
8699999. Total - All Other Money Market Mutual Funds 49088 447 355 57
9999999. Total - Cash Equivalents 355 57




Supplement for June 30, 2021 of e MIOTORISTS MUTUAL INSURANCE COMPANY

* 1 4 6 21 2 02 150540010 2 =

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 2021
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 @ CMP packaged POIICY? .........c.cuiuiveiiiiieieieicese ettt Yes[X] No[ ]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANETIEA OF ESHMALEA? .......oeieieiecce ettt et st b st bbb s s b s s bt bbb s a bbbttt b s bbbt ns 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:

A0 Y4 To U1 TU [ 1< OO B 5,139

2.32 Amount estimated USiNg reasoN@DIE ASSUMPHONS: .........c.ccriiieiiiiiiieieiseteie sttt bbb s bbb s bbb s e s st s s bbb s s bbb b bt s s b e bt es b s ebassssesntass et et st s s ntnes

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 packaged poliCIES: .........coveererreieneeneereineineineeeesseeneeneens

Q505
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