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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS Lo [er e 384,904,801 oo [ 384,904,801 |...ccovevne. 376,969,692
2. Stocks:
2.1 Preferred STOCKS .....c.cuiiiiiiieietceeececee ettt s s s seses [eesneteteseneenssesesienenenennne [ereenenenesnsnesesesesenennsesenns |oereseeseneneenene s sesaeeenes (1 0
2.2 ComMMON STOCKS .....cooiiiiiiiiiiicice s [eesree e 170,262,558 |.......ccvvverineee 449,391 | 169,813,167 |................ 158,630,639
3. Mortgage loans on real estate:
B FIISEHENS ..ottt [ [ [ [V RN 0
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...ttt sesens [eeeeteenenesee ettt neee (L N [V RN [0 T 0
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .ouvveiiiiiccieieieieeeiees [ 0 [ e [V RN 0
4.3 Properties held for sale (less $  ..ooovoeeiiiciiiie
ENCUMDIANCES) .....ooeieeeiiietetceeeeee ettt s s aes s s es e sesssssnenens [oetesesenenenenees 7,021,368 ..o 696,368 |....c.cccovveunne 6,325,000 |.ccevivirinnnne 6,325,000
5. Cash($ .roerrnen 2,251,185 ), cash equivalents
[ J 10,909,121 ) and short-term
investments ($ ..o ) et [rone 13,160,306 ... e 13,160,306 |......ccvevevne 24,869,527
6. Contract loans (including $  .ooooveiecunineccce PIEMIUM NOLES) ... |oeeecuiririricieiririiericicine [rorereseisicieise s esisieissereens [eririeeeese s (O T 0
7. Derivatives .0
8. Other iNVESIEA @SSELS ......ouovurureeeeieieicieieieee ettt snsnsees [eoeesesesisecaenns 7,698,993 ..o [V O, 7,698,993 ..o 8,544,250
9. ReCeivables fOr SECUMLIES ..........cruiiiiuiiiiiiicieieee e eenes [eosnneeaersns s 5,428 | [ 5,428 |..ccoiirien 1,219,774
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (Lines 110 11) ......ccooeeiieiviiiiininnnen,
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14.  Investment income due and @CCTUET ............cceurureriiuiieieeninieeieieeeeseeeeeees [oreesneesnes 2,420,037 [oooeeceieiiriceinncees oo 2,420,037 |..cooverirnnee 2,577,400
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 31,046,667 |..ccvvverinnee 1,643,256 |.....covveneeee. 29,403,410 [.covoveinnenee 23,271,570
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .................. 2,246,724
earned but unbilled Premiums) ..........cccceeveieviiiieereeceeeee e [oeeeeeeeeeens 166,637,851 [...ooveeeiee 484,700 |.ccovvreneee 166,153,151 |.cocvveee 150,734,087
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) eree oo [ [ [0 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............ccoeeeeeeeeeeeeeeeeeeeeeeeeeee oo 25,156,321 |oooveeeeeeeeeeeeee [0 25,156,321 |.oooieen. 28,643,726
16.2 Funds held by or deposited with reinsured COMPANIEs .............cccevevevees [rreririnenenne 63,635,059 |..ovoviiiicieeeeceees [ 63,635,059 |.....cccovennee 57,505,229
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon ...
18.2 Net deferred tax asset
19. Guaranty funds receivable or on deposit ...........cccceeieriieriienienee e
20. Electronic data processing equipment and SOfWArE ............cccveveveeeeererinis foerereiininnseeccie [0 T [0 T [0 O 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [ 14,001 [ 14,091 [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 0
23. Receivables from parent, subsidiaries and affiliates ................cccocovveveviviins foevreiinnnnn, 18,600,069 |......cooveveiiieirereccicies e 18,600,069 |......cooveveeeeererereeeinn 0
24. Health care ($ ...ccocvrvvevccciriiecceae ) and other amounts receivable ...... |- [ [ (O O 0
25.  Aggregate write-ins for other than invested assets ............ccooceeeeeirieeieeeerenns rovnnccennnns 12,193,768 |.covvcenne. 4,597,027 |..ovviriiene 7,596,741 | 10,509,040
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cuvvieieeeereiniieeeieieseeeesseseseinan [oeeseeeeciceenns 906,433,678 |....cccovreenne 7,884,834 |.............. 898,548,844 |.............. 854,988,814
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt e e s s s s sesesesesssnansanns [erebeseentntnenesnenetetenntntnes |otrtnenssseseteeeet s srenetes [oerereennne s rerereeneen [0 T 0
28. Total (Lines 26 and 27) 906,433,678 7,884,834 898,548,844 854,988,814
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Pooled General Expenses Receivable ........cccccooooioioioiociccciieeeeeeces feeveecee e 5,857,439 | e 5,857,439 |.coooiiis 8,394,922
2502.  AGENCY LOANS ..ot [ereaee s s 4,200,156 |.....coovvevee. 4,200,156 [oooeeeeeeeeeeeeeeeeen 0 [, 0
2503, MiSC Other ASSEIS ...ciiiiiiiiiric et e 2,136,173 [ 396,871 [ 1,739,302 oo 2,114,118
2598. Summary of remaining write-ins for Line 25 from overflow page 0]
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 12,193,768 4,597,027 7,596,741 10,509,040




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ....cccoeeene 53,087,869 ) ..o en e 236,714,010 |...cccvvvneee 227,515,065
2. Reinsurance payable on paid losses and 10Ss adjustMent EXPENSES ............c.cucveueueiiieeeeereieeeeeeeieieseeseassesese e esssens oo 10,916,092 |...coccvvvnnne. 11,797,512
3. LOSS AQJUSIMENE EXPENSES .......evvveieieieteteiiaieeiesesesessssssese st ssssssesesess s ssesesesesssasssaes et sssssssses et ssssssssesesessssssnsesesssssnsssesesesssansa]oceceesnsnsasees 39,905,109 |.ecvevriennee 38,370,557
4. Commissions payable, contingent commissions and other SimMilar ChArges ..............coeueueueeiiieieieeeeee e e 2,563,490 ..o 3,119,382
5. Other expenses (excluding taxes, lICENSES AN fEES) ............oiuiueuiiiiriiiiirieieieteieee sttt sesesese s e sssns oo 18,452,827 |.ovierne 19,290,046
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ..............c.cveveueuiieeeieieieieieteeeeee e 762,432 .o 1,144,474
7.1 Current federal and foreign income taxes (including $ ......cooovovreiieecn on realized capital gains (10SSes)) .........cc.. [orereeennniininn [V A 206,985
AV (= e o) =T =Yoo= D =T o1 OO RO NP
8. Borrowed money $ ... and interest therEON § ..ot [0 RO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ................ 232,551,961 and
including warranty reserves of $ ..o and accrued accident and health experience rating refunds
iNcluding $ v 0 for medical loss ratio rebate per the Public Health Service Act) .........cccceveveueueeereces [evnrcicnnnns 78,476,346 |................. 71,486,031
10, AQVANCE PIEIMIUIM ....uvvieieteeeeteeeeteeeet ettt etee s et ee et et et eas et es s et ese et es e s ese st esesses e s et easesess et es et es et essases et et essesessases st essesesessesessesensesessesens [erseseneebene et e anntenereneanean [0
11. Dividends declared and unpaid:
11,1 SEOCKNOIAETS ...ttt sttt s et h ettt b et ettt s bt en et e sebetene e nsns et en et (O
B I o o3 g To o L= OSSOSO P SRS RPN
12.  Ceded reinsurance premiums payable (net of Ceding COMMUSSIONS) .......cucuiuiriririririiieieierereeseseseseteeereee sttt ss s ss s ses e es s s nenenas 48,632,204 |................. 32,127,398
13.  Funds held by company under reiNSUrANCE trEALIES .............cccoeeiiviieiireteeciieieeee ettt sttt es st et besessses s s st sesessss e rerereenenens 187,002,124 |.....coeeveee 164,916, 159
14.  Amounts withheld or retained by company for aCCOUNE Of OINETS ..........cciiriiiriririeicieiiee st 4,181 [ 4,350
15.  Remittances and iteMS NOt @IIOCALEM ...........c.o.ririeeruetrerireeeeeetseee e eeeee st seseeeeeaseseseseseeesesseseseseseessseassesesesessensesesesssssassnsesesssnsas |roessnsesssnsinnees (264,265) | ..o (458,912)
16.  Provision for reinsurance (including $  ....cccovvevviiiicccince CEMfIEA) v [ 691,827 | 691,827
17.  Net adjustments in assets and liabilities due to foreign exchange rates .............cccoccoviiiiiiiiiiiiiiee o
18, DIafts OUISTANGING .......covevvieieieic ettt ettt ettt et e ettt e s s e e e e es e s e s et et esesesess s ss e s b e b et e s esess s eses e s et et eseseas s es s esebesesessan s esenas |eoeet et nese et bbbt 0 [
19. Payable to parent, subsidiaries and affiliates .0 .16,210,685
0T 0 1= 41V TP 0
21, PAYabIe fOr SECUMMIES .....uiviitiitiitiiii ittt bbb bbb b bbb bR bbbt bbbt bbbt bt bbbttt be b nne e I
22.  Payable fOr SECUIIES IENAING .....ciuiiiiiiiiiie et h bt ekt e bt e bt e ab e e et e sae e she e sbe e sbe e be e bt enbeanbeennesnnesneesaeas 0
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiee et e e e nens |ore sttt e s te e stestees [oreteeteesesteere st
24, Capital notes $  ooooeviiiiiiicees and iNtErest thErEON $  ....coooiiiiiiiiiiiiiiiiitt e [ o
25.  Aggregate Write-inS fOr NADIIES ...........cccc.cviurueieieeeececee e ettt eee ettt ee e s et sen s s st et esensnseaesesesensnseaetesesensnseaesesesensnsesana 2,811,824 2,053,268
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25) ..........ccccvueveriiriiieiieieieieeeeeeeie et 626,668,205 591,482,195
27, Protected Cell HADIIIES ............oo et e s e e e e e ees e [reere e
28.  Total lIabiliies (LINES 26 BN 27) .....cvvuieirieeriiieieeeeieteiet ettt ss sttt st se et ebe bt ss st bbbt ss et ebe bbb e sesebese st snses et s sssnsnsesesesassnsafecseseseneneen 626,668,205 |............... 591,482,195
29. Aggregate write-ins for SpPecial SUMPIUS TUNAS .......oo.iiiiiiiiiii ittt b bt bt bttt e et saeesseesaeesbeesbeesaersereeaneesbeeabe e b e e ebeereeas (O A 0
30.  COMMON CAPILAI STOCK ......oueiveeceeeeeceeec ettt et e s e e s s s e et et esesesse s s s st eseseananssasasasesessssansnansssnnsesnsnsnananasa|eesseseseseneeeas 5,000,000 |................... 5,000,000
o T = =Ty (Yo o= o] = IR (o Tod PO PSP UURPUUTN! RPN (U TR
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........couiiiiiii e e (01 0
B T TU o] (0TS 4 To (=Y SO PE U SO P RSN
34.  Gross paid in @nd CONHDULEA SUPIUS .........c.ceiuiiieeeeeeeeeecece et ee et e et e e s s s s seseteseasasasssesesesessasasesnssesesessanansnssna|esesesesenenea 55,353,924 |................. 55,353,924
35.  UN@SSIGNEd fUNAS (SUMPIUS) ........cvevivieieieieeietetetetceeee ettt ettt ese s s e e st e st e s e ss s s ss st esebesesesess s ssesesesesesessssas st esesesesesesssnasessnesesesesedotreseseererenin 211,526,714 |...coooeee. 203,152,692
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 30 $ .o ) e [ [
36.2 shares preferred (value included inLine 31§ .o ) e
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccurvieivereriiiiiiieieteiseesssese st sessse e ssesese s sssssse s ssssnsnsees 271,880,638 263,506,616
38. Totals (Page 2, Line 28, Col. 3) 898,548,843 854,988,812
DETAILS OF WRITE-INS
2501, MIiSCEITANEOUS 11T TITIES .uuiiiiieieieie ettt ettt 2,811,824 |....ccccvvnne 2,053,268
b0 OO TP TY OO TP PSP PRPTU RSP UP PP OUSPOPRPPIIN
2501 Y P PTOT RO PP T TRTI
2598. Summary of remaining write-ins for Line 25 from oVerflowW PAgE ...........ccuciiiiiiiiiiiieeceeee e e (0 U 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,811,824 2,053,268
b2 0 T OO TP TY OO TP SR UR PO RSP RROTPP TP PP PTRPOPRPPIN
2902.
P2 01 T T T TP TR U PSP PP TTRPRPPRPTOPRY
2998. Summary of remaining write-ins for Line 29 from overflow Page ............ccooeiiiiiiiiiiieeeeeeeeee e [ O
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
720 Y PP RO PP PTPTRTI
1< 7220 7T OO TP TY OO TSP O PSP PR PO RSP RO TPP PP PP OTRPOPPPPIIN
£ 7201 Y PP PTOT RO P T TRTI
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ..o [ (0 U 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

STATEMENT OF INC

OME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $ oo 367,372,265 ) oo e 342,922,264 |............... 325,097,838 |.....cecvnenne 434,883,534
1.2 Assumed (written $  ...oooeeeve 130,584,202 ) .o 123,382,439 |..cccoeeeee. 114,744,007 |..oocvennee 153,459,533
1.3 Ceded (written $§  .ocoeeeee 369,545,587 ) ... ..344,884,047 |.. ..326,247,163 |... ..436,455,266
1.4 Net (written $ ..o 128,410,970 ) oo 121,420,656 113,594,682 151,887,801
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 76,397,209 ):
2.1 DIFECE ..ttt e s 207,604,006 188,725,806 |.....cco.n.... 258,009,579
2.2 ASSUIMEA ..ottt bbbt bbbttt ettt ettt .. 11,341,482 |.. ...62,418,089 |... ...80,964,539
2.3 COABM ...ttt nene o ..206,198,368 |.. ..189,438,739 |... . 260,220,060
... 12,747,120 |.. ...61,705,156 |... ... 18,754,058
3. Loss adjustment @XPENSES INCUITEA ..........ccvueueueviierieeeseieiieese ettt st ss s sese s ssssesens [ocecessesseanees 19,447,767 | 17,725,088 |................. 23,833,073
4. Other Underwriting €XPENSES INCUITEA ..........c.cuevevieiuererereiieseieseseseeesesesesssssssesesessssssssesessssssesesens |eosessesesecsenns 38,376,061 |...cceoennee 35,406,607 |................. 47,799,201
5. Aggregate write-ins for underwriting dedUCHIONS ...........ccoiiiiiiiiiiiiiicecee e (O T [0 0
6. Total underwriting deductions (Lines 2 through 5) 130,570,948 114,836,851 150,386,332
7. Netincome of protected cells
8.  Net underwriting gain (10ss) (Line 1 MIiNUS LiNE 6 + LiNE 7) ...c.ceuiuiiirieieieieieieeeeieeieee e e (9,150,292)....cccvucenenne (1,242,169)|......cecvevnene 1,501,469
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiiiriiiiiieiiieiiieirtee ettt e 10,297,140 | 9,244,803 |................. 11,846,705
10. Net realized capital gains (losses) less capital gains tax of $ .........ccccccuune (15,191) oo (94,714) 480,922 514,703
11. Netinvestment gain (10SS) (LINES 9 + 10) .....coiriiiiiiieieiiiiirisieieieieiereese st seses et se s sesesesesesssssssss |ressesesesnenens 10,202,426 |.......cccuenee. 9,725,725 |..ccere. 12,361,408
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
SO amount charged off § ..o 457,655 ) oo | (457,655)|.....ccveeeenne (415,834)]..ceceeeren (566,675)
13.  Finance and service charges not included in PremMiUMS ............coccueviiiiiirereieiieeeeieie e 230,327 e 199,834 | 265,921
14.  Aggregate write-ins for MisCellangous INCOME .............cucveviieieeiereiiieeie et 136,912 59,013 699,542
15.  Total other income (LiNes 12 throUGh 14) ........ccccvieiueuiiiiiieeciete sttt ensssesena (90,416) (156,987) 398,788
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........ccoiuiiiioiceceeee et en et s s e 961,718 [ 8,326,569 |.......cccoee. 14,261,666
17.  Dividends t0 POIICYNOIAETS ........c.ovveecececeeeeeecceeee ettt se e se s es s ssaesesesensanasaesenennas 404,180 373,013 489,524
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) .....ocuiviiiiieeieieieiceieieie e e 557,538 |.civiiririnne 7,953,556 |...cocveene. 13,772,142
19. Federal and foreign iNnCOME taxes iNCUITEM ...........c.cccveviuiueuereieiieeiete et 301,424 3,516,431 4,162,076
20. Netincome (Line 18 minus Line 19)(t0 LiNE 22) .........coviuiuriririnicieieirieiieeieieeees et 256,114 4,437,125 9,610,066
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar .............ccovoveeveveiriieeeeereiiseiesesesesssseens 263,506,605 263,272,870 263,272,870
22, Netincome (from LINE 20) .......ceeriiririririeieietiriiststsiste et se e setesesesessssssssesesesesesssssssesesesesesenssns [oeseenssssessesenenes 256,114 ..o, 4,437,125 |..covee 9,610,066
23.  Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiiiiie e e [ o
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................... 2,385,116 ..7,613,280 ..(15,791,342)|... (8,566,505)
25.  Change in net unrealized foreign exchange capital gain (I0SS) ..........cccouvviueveviiririieereieieesessese e e (101} 6,769 | 7,724
26. Change in net deferred iNCOME tax ..........cccoeevvvrieervereriirinnnnn. . 647,410 |.. 2,408,211 |... .2,791,125
27.  Change in NONAAMItEEA @SSELS ..........ccceviiiieieereiiiieeeiete et esete et es et bbb ss st es b ss s ese s e ee e e s (142,683) ... 115,974 | (3,966,910)
28.  Change in provision fOr FEINSUMANCE ...........cucuririiieueuereriiitsisisteteieteseese st se s ss st sesesese e s sseses 358,236
29, Change iN SUMPIUS NOLES .......eiuiiiiitiitiitiitiite ittt sttt bbb bbb bbbt bbb bbb nb e nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ............c.coiiiiiiiiiiiieeeeeeeee e
32. Capital changes:
32,7 PaAIA TN ettt et ettt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ciiiiiiiiiie ettt sttt e beebeebeennesneesreesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN ettt ea ettt e a e e e a e e eana e e [0 [0 0
33.2 Transferred to capital (Stock DIVIAEN) .........ccoiiiiiiiiiiiiie s
33.3 Transferred from CAPItal ............coiiiiiiiieiecieee et enee e
34. Net remittances from or (t0) HOMe OffiCe ..........coiiiiiiiiiiiii e
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........ciiiiiiiiiiie ettt
37. Aggregate write-ins for gains and [0SSES iN SUIPIUS ........ceiiiiiiiiiiiiii s 0 0 0
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns 8,374,020 (8,823,263) 233,735
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 271,880,625 254,449,607 263,506,605
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeveiiiiiiiiiciieceeeeees o (O T [0 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
1401.  Miscellaneous iNCOME OF EXPENSE .......cccvevieiieeeeiereteteteeeseeee et s seses s s ssesesesesess s ss s s s sesesessesessne oot 136,912 [ 59,013 | 699,542
1402. Penalties and assessments
0 T O SP PP OT SR PPRPTI
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiiiiieicceeeeee e (O T [0 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 136,912 59,013 699,542
3701.  MisCEllaNEOUS GAINS / T0SSES ...cocvcvcvieieiiiiicictetetctceee ettt ettt s s senn
3702. Reclass for organizational restructure .
Y401 T PSSP PP PURPPPTN
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeiiieiiiiiieiicceceeeees o (O T [0 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 0 0 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiieiiieiieiicieee ettt [oressinessnees 122,080,738 |.....coveunee. 113,667,029 |............... 141,884,824
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 11,132,470 oo 9,657,106 |......ccoveunee. 12,209,413
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt (90,416) (156,987) 398,788
4. TOtal (LINES 110 3) oottt 133,122,793 123,167,148 154,493,025
5. Benefit and 10Ss related PAYMENLS ............ccceuiiiiiiiiieieiceieeee ettt sesesss s s e [oeseenesesenenane 63,461,812 |...ccocvveee. 60,550,862 |................. 81,989,198
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. fouriiriiniiniiniiniiiies (O [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieieievenens eeeeenceenenens 58,205,375 |.crerireneee 55,930,058 |....cccovueunne 72,858,698
8. Dividends paid t0 POICYNOIAETS .........ccooivvivieeterceieee ettt ettt sesss s s s seses [ereseneenenenenneeas 404,180 oo 373,013 | 489,524
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 718,406 5,784,061 6,413,049
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 122,789,773 122,637,994 161,750,470
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 10,333,020 529,154 (7,257,446)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 27,154,787 |.. 32,592,295 |. 39,996,859
12.2 Stocks .............. . 188,163 |. ..370,687 |.. . 449,890
12.3 MOMGAGE I0BNS ........vvveieiiieieeetetet ettt ettt ettt s s s st sesese e s esssesesesesesssnnanesans |resesestetesenene e ne s saeaenenes 0 |. 0 0
12,4 REAI ESAE ......eecececeeii ettt ettt e et e st a s e e e s s e e s e st nnna et s et e nsntetenenanans | oeteteeer st (U R (U R 0
12.5 Other iNVESIEA @SSELS ......viuiiiiieiieeiieeircee ettt nnies[oesinsssinesiinesinens 173,106 |...ococvieneee 1,563,602 |....cocvieeiicine 576,007
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............ccccccevevees |oevereeeeeiennnnseeeees (O (1 (3,000)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 1,214,346 0 2,786,723
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvoveveveucuiiieeeiceceeieieeceeeee et foeseeenenesenas 28,730,402 |..covee 34,526,584 |......c........ 43,806,480
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oeeenne s 35,648,816 |................. 47,254,151 | 58,306,617
1312 SEOCKS ..ottt oot 853,394 | 1,132,802 | 35,851,691
13.3 MOIGAGE I0BNS ........vvveieiieeeeeeeetet ettt ettt st es et esesese e s ss st esesesesesssnnasesans |resesessetesenene e ne s e aerenes (O [0 0
13,4 REAI ESIALE ..ottt o (U R (U 8,189
13.5 Other iNVESIEA @SSELS ......cvuiuuieiiieciieiiete ittt bbbttt nenees |oesinnainneneneees 194,194 | 165,722 | 190,722
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 3,007,363 2,386,193 1,209,346
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 39,703,766 50,938,868 95,566,564
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveirieiieieenieeieeeeeeeeee 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (10,973,364) (16,412,284) (51,760,085)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiin foris (O [0 0
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (U R (U R 0
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (11,068,877) 6,277,569 52,369,543
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) .....oeoeierierierciecieeescei it (11,068,877) 6,277,569 52,369,543
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.cccevue. (11,709,221)...ovveenne (9,605,561)[....ccccncenenne (6,647,987)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ..ottt et s s st sesesessnnssesenes |eeseetesenneens 24,869,527 |..ccovvueenne 31,517,513 | 31,517,513
19.2 End of period (Line 18 plus Line 19.1) 13,160,305 21,911,952 24,869,527
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non—cash investments eXChANGES ..........cocooiiiiririiiiiieieinic et [oreseseeterienes 2,740,414 |...ooov 903,939 | 249,599
20.0002. Subsidiary acquisition through dividend ... [ |oesise e 0 | 0
20.0003. Capital stock from organizational reStruCIUre ... [ [oerireee e [0 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 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 State of Ohio is shown below.

F/S F/S
SSAP # Page Line # 2023 2022

NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 256,114 $ 9,610,066
(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP:
(3) State Permitted Practices that are an increase/(decrease)

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 256,114 $ 9,610,066
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 271,880,638 $ 263,506,616
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 271,880,638 $ 263,506,616

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

C.  Accounting Policy
(1) Basis for Short-Term Investments
No significant changes

(2) Basis for Bonds and Amortization Schedule
Bonds not backed by other loans are stated at amortized cost using the scientific amortization method.

(3) - (5) No significant changes

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

(7) - (13) No significant changes

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

NOTE 2 Accounting Changes and Corrections of Errors
Not Applicable

NOTE 3 Business Combinations and Goodwill
Not Applicable

NOTE 4 Discontinued Operations
Not Applicable

NOTE 5 Investments
A. - C. Not Applicable

D. Loan-Backed Securities
(1) Prepayment assumptions for mortgage-backed/loan-backed and structured securities were obtained from market data vendors or broker dealer values.

(2) - (3) Not Applicable

(4) At September 30, 2023, the estimated fair value and gross unrealized losses for loan-backed securities, aggregated 'by length of time the securities have
been in a continuous loss position were as follows:

a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ 1,552,076

2. 12 Months or Longer $ 15,250,389
b) The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 36,269,563

2. 12 Months or Longer $ 104,915,851

(5) The Company performed an analysis of loan-backed securities and determined that exposure to credit risk was not a factor and did not warrant any other-
than-temporary impairments.

E. - 1. Not Applicable

J. - L. No significant changes

M. - R. Not Applicable

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
No significant changes

NOTE 7 Investment Income
No significant changes



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 8 Derivative Instruments
Not Applicable

NOTE9 Income Taxes
No significant changes

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A.  No significant changes

B.  Transactions

On May 19th, 2023, Encova announced its intent to sell Encova Life Insurance Company to Pan-American Life Insurance Company. The sale is expected to be
completed January 1, 2024.

C. - O. No significant changes

NOTE 11 Debt
Not Applicable

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

Not Applicable

NOTE 13 Capital and Surplus, 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
Not Applicable

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
Not Applicable

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
Not Applicable

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not Applicable

NOTE 20 Fair Value Measurements

A.  Fair Value Measurements
SSAP No. 100, Fair Value Measurements, clarifies the definition of estimated fair value and establishes a hierarchy for measuring estimated fair value. The
hierarchy established by this standard consists of three levels to indicate the quality of the estimated fair value measurements as described below.

Level 1 - Quoted Prices in Active Markets for Identical Assets and Liabilities: Unadjusted quoted prices for identical assets or liabilities in active markets that are
readily and regularly obtainable.

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

Level 3 - Significant Unobservable Inputs: Prices or valuation techniques that require inputs that are both unobservable and significant to the overall fair value
measurement. Inputs reflect management's best estimates of the assumptions market participants would use at the measurement date in pricing the asset or
liability. Consideration is given to the risk inherent in both the method of valuation and the valuation inputs. Primary inputs to this valuation technique include
broker quotes, comparative trades, and independent third-party providers.

The Company reviews its fair value heirarchy classifications for assets and liabilities quarterly. Changes in observability of significant valuation inputs
identified during these reviews may trigger reclassifications in or out of Level 3. Reclassifications are reported as transfers at the beginning of the period in
which the change occurs.

The estimated fair values for substanially all bonds, including loan-backed and structured securities, unaffiliated common stock and certain short-term investments
are based on quoted prices or quotations on comparable securities in active markets that are readily and regularly obtainable. Valuation of these securities does
not involve management's judgement.

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

When observable inputs are not available, the market standard valuation methodologies for determining the estimated fair value of certain types of securities that
trade infrequently, and therefore have little or no price transparency, rely on inputs that are significant to the estimated fair value that are not observable in the
market or cannot be derived principally from or corroborated by observable market data. These observable inputs can be based in large part on management's
judgement or estimation, and cannot be supported by reference or maket 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.

Fair Value Measurements at Reporting Date

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Common Stocks, unaffiliated $ 88,026,858 | $ 220 $ 88,027,078
Total assets at fair value/NAV $ 88,026,858 | $ 220 | $ -13 -1 88,027,078

B.  Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements
Not Applicable

6.1



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

C. FairValue Level

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

hierarchy as described above.

Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 340,005,014 |$ 384,904,801 |$ 1,480,902 | $ 338,524,112
Common Stocks,
unaffiliated $ 88027078 [$ 88027078 |$ 88026858 |$ 220

D. - E. Not Applicable

NOTE 21 Other ltems
No significant changes

NOTE 22 Events Subsequent
Subsequent events have been considered through November 6, 2023 for these statutory financial statements which are to be issued on November 7, 2023.

NOTE 23 Reinsurance
No significant changes

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
Not Applicable

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses
Reserves for the Company's incurred losses and loss adjustment expenses (after intercompany pooling) attributable to insured events of prior years reflect favorable
development totaling $113,691. The development can be attributed primarily to the re-estimation of unpaid losses and loss adjustment expenses in the workers'
compensation, other liability, products liability, and other lines of business. The favorable development in these lines was slightly offset by losses in commercial multi
perils, commercial auto liability, homewoners and farmowners, private passenger auto liability, and auto physical damage. The changes reflected in these lines were
generally the result of recent development trends. There were not any premium adjustments made as a result of this loss and loss adjustment expense development.

NOTE 26 Intercompany Pooling Arrangements

A. Identification of the Lead Entity and all Affiliated Entities Participating in the Intercompany Pool
Motorists Mutual Insurance Company is the lead company in the Encova Pool. Each member contributes 100% of its applicable results to the Encova Pool through
the reinsurance pooling agreement.

Effective January 1, 2022, the reinsurance pooling agreement was revised to adjust the percentages assumed back by each member of the Encova Pool. The
companies in the Encova Pool and their portion assumed during 2023 and 2022 are:

NAIC

Company Pooling
Lead Entity and all Affiliated Entities Code Percentage
Motorists Mutual Insurance Company (Lead Entity) 14621 24.1%
BrickStreet Mutual Insurance Company 12372 48.2%
Motorists Commercial Mutual Insurance Company 13331 13.4%
Consumers Insurance USA, Inc. 10204 1.9%
lowa Mutual Insurance Company 14338 1.9%
PinnaclePoint Insurance Company 15137 1.7%
SummitPoint Insurance Company 15136 1.7%
MICO Insurance Company 40932 1.7%
Phenix Mutual Fire Insurance Company 23175 1.4%
AlleghenyPoint Insurance Company 13016 1.4%
Wilson Mutual Insurance Company 19950 1.3%
NorthStone Insurance Company 13045 1.3%
lowa American Insurance Company 31577 0.0%

B. - G. No significant changes

NOTE 27 Structured Settlements
No significant changes

NOTE 28 Health Care Receivables
Not Applicable

NOTE 29 Participating Policies
Not Applicable

NOTE 30 Premium Deficiency Reserves
Not Applicable

NOTE 31 High Deductibles
Not Applicable

NOTE 32 Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
Not Applicable

NOTE 33 Asbestos/Environmental Reserves
No significant changes

NOTE 34 Subscriber Savings Accounts
Not Applicable

NOTE 35 Multiple Peril Crop Insurance
Not Applicable

NOTE 36 Financial Guaranty Insurance
Not Applicable

6.2



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as reqUIred Dy the MOGEI AGE? .........c.c.cvccecueieieeeeeceeae et ettt e et ees e ae et eeee s ae e s e s en e s eaetesesenssseaeses et ensnssaesesesassnssaesesesensssssesesasansnssaesasanen Yes[ 1 No[X]
1.2 If yes, has the report been filed with the domICIlary STALE? ........c..oiiii et Yes[ 1 No[ ]

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? ..... Yes[ 1 No[X]

A | T = (Yol i o =g To L= SRR

3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? ............cccoiiiiiiiii e Yes[ 1 No[X]

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

3.4 s the reporting entity publicly traded or a member of a publicly traded group? ...........ccciciiiiiiiiiiiii e Yes[ 1 No[X]

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

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............ccoooiiiiiiiiiiiiics Yes[ 1 No[X]

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

1 2 3
Name of Entity NAIC Company Code | State of Domicile

5. If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NA[ ]

If yes, attach an explanation.

6.1  State as of what date the latest financial examination of the reporting entity was made or is being made. ............cccoiiiiiiiiiieiciceceee 12/31/2022
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This

date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccoceveveveveceuererereeeceennns 12/31/2018
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet

GALE). vevuteteeie ittt h s E bbbttt 06/03/2020
6.4 By what department or departments?

(@3 el D= o= i o T=T o Aoyl 1g T U =T o Lo PP PPR PSR
6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed with Departments? ..... [X] Nol N/A [
6.6 Have all of the recommendations within the latest financial examination report been complied With? ... Yes [ X1 No [ N/A [
7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or

revoked by any governmental entity during the repOrting PEAOTA? ...........vrueueieiiieeieieieieieeeeie ettt sttt sttt ssnanas Yes [ No [ X]
7.2  If yes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes [ No [ X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? .............c.oco e Yes [ No [ X]
8.4 Ifresponse to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

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




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
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? ... Yes[ ] No[ X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... T 7,004,852
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agré@MENtS.) ...........ccoeeuiiiicriueriiiiiiiseiesesisees ettt nses Yes [ ] No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ............cccccoeeeeee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Ves [ X1 No[ 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

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) ....

81,786,089

LOLLee e

Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE ............cocoiiiiiiiiiiiiiec s
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............cccccoiiiiiiiiiiiiiiiicicccc e Yes[ 1 No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccccooeviiiiiicncns Yes[ 1 No[ 1 NATX]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. ........cociiiiiiiiie e $ 0

7.1



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

17.  Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
BNY METTON ettt as 500 Grant Street One Mellon Center, Suite #1035, Pittsburgh, PA
15258 .ottt

17.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ..............ccccceeeeis Yes[ 1 No[ X]

17.4  If yes, give full information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
New England Asset Management, INC. ... (VR

Northern Trust Investments, Inc. ...

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 @sSetS?.............ccvuererririerivereeiieee s Yes [ X] No[ ]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............cccccevevrueuevereieieeenennns Yes [ X] No[ ]

17.6  For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
109846 New England Asset Management, Inc. ... KURB5ESPS4GAFZTFC130 ........
105900 Northern Trust Investments, Inc. . BEL4BBX7EHJUB45Y2N39 .

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
18.2  If no, list exceptions:

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

20. By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUIES? ...........co i Yes [ ] No[X]

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

a. The shares were 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 reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.

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

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

7.2



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

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[ 1 No[X] NA[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................covcueueueieeeeceeueeeeeeeceeee e ees e en s senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALEr thAN ZEIO? .........oeeeececveee ettt ee ettt et ee ettt e e e e e aetetesenssaeae s st esensssesetesesenssssaesesesensnssaetasesensnsnaesasasennsnaesesasensnsnansasasns Yes[ 1 No[X]
4.2 If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0 0 0 0 0
5.  Operating Percentages:
5.1 AGH I0SS PEICENT ......oueivvetctceeeeeeee ettt ettt et et et et et et ea e e e e s et et etes et esess s ss e s et et et eseseae s es et et e s et eseseaseses a2 et et esesees s eses e s et et ebeseas s es e st s et eseseas s s £E Rk eReet et ee e h bbbt e ettt n bbbt %
AN I oto TS ot T g = T 4 1= gL Qo= (oT=Y o PPN %
5.3 A&H expense percent excluding cost containment expenses ... o
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevviceceeeeeeeeeeeceeee et eeeae et e s s ae e s s s s asasa et s s s asasaesesessssassesesenssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..o B
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.cccurueueieeeeececeeteeeeeeeeete et eeeeeseae e aesee s ssaesesesesenssaesesesesensssssesesanensrensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date ..............cceiiiiiiiines e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........cccccccoevevunee... Yes [ X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

JOMICIlE OF the FEPOTHING ENEILY? ........ieeviectieetieetce ettt es s s b s es b s b8 b8 b 8 b b8 es bt et b bbb bbbttt Yes [ ] No[ ]




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating
............ 40517 ..o o, 13-3088732 ............| WICF National InSUrance COMPANY .........cccceiveerieeseemeesiieniieieeeeseeseesieesseesseesseensessesnessnesseesseesseensesssesssessnessnens [oeensennnennnenns UTuoniinienene e AUTROT T ZE0. e eres o eie s sie e ceieseeseesree e fre e e sie s e see cenreeeeeeeaeeas

...|Lloyd's Syndicate Number 1274 ...
..|Lloyd's Syndicate Number 1618 ...

...| Authorized..

Authorized..




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

10

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 ..o AL e Nerreees oo e [0
2. Alaska ...cccooeevvveeeeee . AK [ Nerreees oo e [0
3. Anzona ...ccoceecicictt AZ el Lo oo oo [ T (2,391)
4. Arkansas ................. AR | Nerreees oo e [0
5. California ......cc.cccccecc... CA |oeeens Lo oo oo (10 T 179,450
6. Colorado ....... L. ....(1,397)]..
7. Connecticut ......cce.e... CT [oeeeenne Lo e
8. Delaware ..........c.c.c..... DE  [ecceciie Lo e
9. District of Columbia .....DC |[.......... Lo e e O e o 0 oo oo 0
10.  Florida .....ccoeoveviiens FL [ Nevrees oo e O e o 17,884 | [ 312,021
11.  Georgia . ..GA L. ..2,005,787 |. ..110,130
12.  Hawaii ... LHE Nevoros e
13. Idaho ..... LD e Lo oo e 0
14, lNOIS ..o | I RO Lo forriis 25,214,753 | 23,992,122 |.............. 9,417,033 |............... 8,479,118 |............ 36,230,645 |............. 27,899,401
15. Indiana .......ccccccoeeeene IN e Lo forrin 26,349,064 |.............. 23,911,636 |............. 14,753,142 |.............. 7,064,918 |.............. 22,684,932 |............. 17,830,587
16. lowa ...... LA L. .13,235,863 |.. 11,711,897 |. ..9,196,083 |.. ..4,967,005 |.. 12,155,860 |.. .. 8,279,096
17. Kansas .. W KS s Lo oo e 0 Joeeeeeeeeeeeeeeeees oo [0 0
18. Kentucky ... CKY s [ IS 29,630,875 |............. 26,117,730 |.............. 14,154 036 |.............. 7,446,564 |............. 27,033,681 |.............. 24,779,083
19. Louisiana ..................... LA [ Nerreees oo e 0 Jeeeeeeeeeeeeeeeeeees e 11,908 |oeeeeeeeeeeeeees oo 1,460,690
20. Maine ....ccooeveiies ME [ Lo e 1,586,093 |....ccccvenve 1,606,401 |.............. 1,068,590 |.................. 342,070 |cveveennes 2,234,535 | 1,528,228
21. Maryland ....... ... MD L. ..1,166,845 |. . . . . ...46,772
22. Massachusetts . L MA | Lo e 4,045,075 |.ocvveen 3,596,657 |....ccocc... 1,454,557 |.............. 1,007,625 |.............. 4,434,438 |............... 2,347,113
23. Michigan ....... LML e Lo forriis 10,461,975 |.............. 10,322,277 |............... 6,834,076 |.............. 12,469,103 |.............. 21,809,123 |............. 27,210,712
24. Minnesota .........ccoccune MN [ Lo e 5,353,621 |....coeee. 3,966,551 | 981,043 |.............. 2,001,758 |...ocoveee 4,155,840 |.............. 4,781,850
25. Mississippi N
26. Missouri .... L.
27. Montana .... N
28. Nebraska .. L
29. Nevada ... L
30. New Hampshire .......... NH [ Lo e 3,789,024 |............... 3,711,885 |...cooe. 1,077,827 | 1,567,432 |.............. 10,716,165 |............. 11,288,450
31. New Jersey ...... L. ... 19,516 |.. ... 26,150 |.. .. 1,857,727 |.. .. 1,149,894
32.  New Mexico .. Lo e e O e o 0
33. New York ...... L 143,824 |......coc..... 111,094
34. North Carolina Lo oo 1,819,754 [ 0 e o 0
35. North Dakota Lo e e O e o 0 oo oo 0
36. Ohio ...ccceeeee L. .87,103,802 |.. .38,485,205 |.. .31,839,319 |.. 89,174,517 |.. .75,933,563
37. Oklahoma.......cccccee... OK e Lo e e O e o 0 oo oo 0
38. Oregon ........ccceceeeveeen. OR [ Lo e oo O e (1,890,986).................. 181,020 |...oove 811,670 |...co...... 1,196,112
39. Pennsylvania .............PA |[......... [ ISR 41,750,518 |............. 41,396,574 |............. 21,767,270 |.............. 10,142,007 |.............. 50,842,327 |.............. 34,826,094
40. Rhodelsland ............ Rl |oeeeee. Lo oo 8,519,215 |.............. 8,510,825 |.............. 3,049,508 |............... 2,950,107 |ocvevreee 9,838,196 |......c........ 5,604,555
41. South Carolina . .SC L. 22,158,561 |.. 21,200,598 |.. .16,532,103 |.. 14,364,137 |.. .30,633,333 |.. .27,228,771
42. South Dakota ... Lo oo oo O e V345 | 853 |
43. Tennessee ... .TN Lo e 14,909,627 |.............. 11,565,147 [ 9,611,255 |............. 5,039,983 |....ccocve. 9,054,892
44. L e e O i 7,245 4,820 [ 202,220
45. L e e O Lo ol O e
46. L. " ..1,945,497 |..
47. Lo [ 7,420,074 ..., 5,401,414 [ 1,457 107 |............... 1,075,305 |.............. 4,879,082
48. Lo e e O e (18 el 0 e 798,953
49. West Virginia .............. WV |occcee. [ ISR 25,445,806 |.............. 22,558,329 |.............. 8,858,706 |............... 9,470,181 |.............. 16,978,049
50.  Wisconsin ......ccoeeeeee. WL e [ ISR 15,526,926 |.............15,161,243 |.............. 11,367,187 |.............. 7,548,879 |.............. 23,595,666
51.  Wyoming L.
52.  American Samoa . N
53.  Guam .............. N
54. Puerto RiCO ......c.......... N
55. U.S. Virgin Islands N
56. Northern Mariana
Islands ......ccooeoeieeies
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX vevoe e o e fe
58002, .oiiiiiiiiiieeeeeeeeeeeee e XXX o e fe
58003, .iiiiiiiieeieee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page .........ccccoeeefennn XXX vver oo [0 [0 [0 [0 [0 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccoovvvinies wenee 43 4. Q- Qualified - Qualified or accredited reinSUrer................c.co.ccevevs eveeee 0
2. R - Registered - Non-domiciled RRGs R 0 5.D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - s€& DSLI).........ccccooiiiiiiiiiiii e oo 0 6. N - None of the above - Not allowed to write business in the state... ..... 14



Ll

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE 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

I

Encova Holdings, Inc.

PinnaclePoint
Insurance Company

FEIN - 46-1783383
NAIC Company Code -
15137
LAY

|_State of Domicile - WV_|

BrickStreet Mutual
Insurance Company

FEIN - 20-2394166
NAIC Company Code -
12372
State of Domicile - WV

NorthStone
Insurance Company

FEIN - 26-0818900
NAIC Company Code -
13045

State of Domicile - WV

STCE HTC Federal
Investor, LLC

FEIN - 81-3585592

MPC Brickstreet 2017

Historic Fund, LLC

FEIN - 81-5313304

SummitPoint
Insurance Company

FEIN - 46-1795752
NAIC Company Code -
15136

State of Domicile - WV

Historic Fund, LLC

FEIN - 82-4318558

AlleghenyPoint
Insurance Company

FEIN - 87-0807723
NAIC Company Code -
13016

State of Domicile - WV

Historic Fund, LLC

FEIN - 84-1783677

MPC kstreet 2022
Historic Fund, LLC

FEIN - 87-2750169

IGSESG I, LLC

FEIN - 87-2607952

Wolf Road Realty, LLC

FEIN - 88-3837925

MPC Fed 2022 Energy
Fund II, LLC
FEIN - 88-2764021

IGSESGI, LLC
FEIN - 88-4359904

Wilson Mutual
Insurance Company

FEIN - 39-0739760
NAIC Company Code -
19950

State of Domicile - OH

FEIN - 86-1371222

Encova Realty, LLC

FEIN - 81-4951462

Motorists Mutual
Insurance Company

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

Encova
Service Corporation

FEIN - 31-0851906

Encova Insurance
Service Center, LLC

FEIN - 86--1546423

MICO
Insurance Company

FEIN - 31-1022150
NAIC Company Code -
40932

State of Domicile - OH

Motorists Commercial

Mutual
Insurance Company

FEIN - 41-0299900
NAIC Company Code -
13331

Phenix Mutual Fire
Insurance Company

FEIN - 02-0178290
NAIC Company Code -
23175

State of Domicile - OH

Encova Foundation of
West Virginia

FEIN - 80-0772825

Consumers Insurance
USA, Inc.

FEIN - 62-1590861
NAIC Company Code-
10204

State of Domicile - OH

Encova Foundation of
Ohio

FEIN - 31-1712343

Encova Insurance
Agency, Inc.

FEIN - 41-1563134

Encova Life
Insurance Company

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

Broad Street Brokerage
Insurance Agency, LLC

FEIN - 31-1783451

lowa Mutual
Insurance Company

FEIN - 42-0333120
NAIC Company Code -
14338

State of Domicile - OH

90%

lowa American
Insurance Company

FEIN - 42-1019089
NAIC Company Code -
31577
State of Domicile - OH

10%

IMARC, LLC

FEIN - 42-1496478
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SCHEDULE Y

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Broad Street Brokerage Insurance Agency, LLC
R 4L U O O R N Encova Life Insurance Company ................ Ownership .100.000 ...|Encova Mutual Insurance Group, Inc. .. |...cccee] e weenn
. | 62-1590861 .. Consumers Insurance USA, Inc. Motorists Mutual Insurance Company .. Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
42-1496478 .. IMARC, LLC .. lowa Mutual Insurance Company ... Ownership.. .90.000 ....|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 31577 ....|42-1019089 .. lowa American Insurance Company lowa Mutual Insurance Company Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 14338 ....[42-0333120 .. lowa Mutual Insurance Company .... .|Encova Holdings, Inc. .............. .... | Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
Motorists Commercial Mutual Insurance
............................................................................ 41-1563134 .. Encova Insurance Agency, Inc. ...........cceeees COMPANY s | OWNEPSAIPL Lt . 100,000 ... [Encova Mutual Insurance Group, Inc. .. |..ocoeeeii] e vens
. 0291 ...|Encova Mutual Insurance Group ..........|..... 40932 ....|31-1022150 .. MICO Insurance Company ............ccceeevvvvvvnnns Motorists Mutual Insurance Company ......... ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ...|Encova Mutual Insurance Group, Inc. .. |..cccceeeeeis]veeer weenn
Motorists Commercial Mutual Insurance
. 0291 ...|Encova Mutual Insurance Group ..........|..... 13331 ... [41-0299900 .. COMPANY +eeeeeeeeeeeeeeeeeeeeeeeee e Motorists Mutual Insurance Company ......... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ...|Encova Mutual Insurance Group, Inc. N0
Motorists Commercial Mutual Insurance
. 0291 ...[Encova Mutual Insurance Group .......... [..... 66311 ....|31-0717055 .. Encova Life Insurance Company COMPANY et Ounership.. .100.000 ... |Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 14621 ... [31-4259550 .. Motorists Mutual Insurance Company . Encova Holdings, Inc. .....cccccoeeiinnnnnnnne Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
............................................................................ 31-0851906 .. Encova Service Corporation Motorists Mutual Insurance Company ......... |Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 23175 ....|02-0178290 .. Phenix Mutual Fire Insurance Company . Encova Holdings, Inc. .............. Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 19950 .... [39-0739760 .. Wilson Mutual Insurance Company Encova Holdings, Inc. .............. Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
.......... 81-4951462 .. Encova Realty, LLC ........... . [Motorists Mutual Insurance Company . | Ownership.. 100.000 ... |Encova Mutual Insurance Group, Inc. ..
.......... ...| 31-1712343 .. Encova Foundation of Ohio . Motorists Mutual Insurance Company ......... |Board . Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 12372 ....[20-2394166 .. BrickStreet Mutual Insurance Company . .|Encova Holdings, INnC. ....oovvvvvimmiieeeieennnns Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 15137 ....|46-1783383 .. PinnaclePoint Insurance Company .. BrickStreet Mutual Insurance Company . | Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 13045 ... [26-0818900 .. Nor thStone Insurance Company ... BrickStreet Mutual Insurance Company .......|Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 15136 .... [46-1795752 .. SummitPoint Insurance Company . BrickStreet Mutual Insurance Company .......|Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 13016 .... [87-0807723 .. Al leghenyPoint Insurance Company U . IA........|BrickStreet Mutual Insurance Company ....... Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
.......... ..| 88-3837925 .. Wolf Road Realty, LLC. .......ceeeeeeeeeeeeeeeeeeens | oo ILeeiis] oonn  NIALLL... [ BrickStreet Mutual Insurance Company ....... [Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc.
.......... 80-0772825 .. Encova Foundation of lWest Virginia, Inc .. |BrickStreet Mutual Insurance Company .......|Board ... veees eeeeeee.|Encova Mutual Insurance Group, Inc.
.......... 81-3585592 .. STCE HTC Federal Investor, LLC ... .. |BrickStreet Mutual Insurance Company .......|Ownership.. .99.990 ....|Encova Mutual Insurance Group, Inc.
.......... 81-5313304 .. MPC Brickstreet 2017 Historic Fund, LLC . |BrickStreet Mutual Insurance Company .......|Ownership.. .99.990 ....|Encova Mutual Insurance Group, Inc.
.......... ...| 82-4318558 .. MPC Brickstreet 2018 Historic Fund, LLC BrickStreet Mutual Insurance Company .......|Ownership.. ..99.990 ....|Encova Mutual Insurance Group, Inc.
.......... ..| 84-1783677 .. MPC Brickstreet 2019 Historic Fund, LLC BrickStreet Mutual Insurance Company .......|Ownership.. ..99.990 ....|Encova Mutual Insurance Group, Inc.
.......... 87-2750169 .. MPC Brickstreet 2022 Historic Fund, LLC .. GA... w...... |BrickStreet Mutual Insurance Company ....... |Ownership.. .99.990 ....|Encova Mutual Insurance Group, Inc.
.......... ...| 87-2607952 .. IGS ESG I, LLC. ..eeveveeeeeeeeeeeeeeeeeeneeeeeennnnns [ oo OHeoeeo[ oo NIALL..... | BrickStreet Mutual Insurance Company ....... |Ownership.. ..50.000 ....|Encova Mutual Insurance Group, Inc.
.......... ...| 86-1546423 .. Encova Insurance Service Center, LLC . .. OH.....]......NIA....... [Motorists Mutual Insurance Company ......... |Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc.
.......... ...|86-1371222 .. Encova Holdings, Inc. .....ccooeeeeieenenns .. OH.....]...... UIP....... |Encova Mutual Insurance Group, Inc. ........ [Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc.
.......... ..| 86-1286784 .. Encova Mutual Insurance Group, Inc. .. W OH ]l UIPe | eeeeeeeeeeeeeeeeeeeeeeeeeeeen. | Ownership.. 2100.000 ... | ceeeeeeee s
.......... 88-2764021 .. MPC Fed 2022 Energy Fund 11, LLC . |BrickStreet Mutual Insurance Company .. | Ownership.. .99.990 ....|Encova Mutual Insurance Group, Inc.
.......... ..| 88-4359904 .. 1GS ESG |1, LLC BrickStreet Mutual Insurance Company .......|Ownership.. Encova Mutual Insurance Group, Inc.
Asterisk Explanation |




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage
1. FF® e e 881,629 |......coovenn (232,685) ... (26.4) ] 1,125.4
2.1 AIIEA LINES .ottt s 1,052,838 | (195,619) v (18.6) v 0.1
2.2 MUIIPIE PEFII CIOP ...vcvieevieietieetee ettt ettt e s aese e nessese et sbe sttt sestenees |oeesensesensesenees e e eseeene [orreseeesee e eeeeneenes 0.0 [ 0.0
2.3 FEderal flOOQ .....ocovveveeeeceeeeeee ettt nneneneneee [ereeenneeeieenesesnsseseeeneene [renenenenenenenneeeenenenes 0200 | 0.0
2.4 PIIVALE CrOP ...ouvcvceiieeieieeieeeee ettt e s e e sesesee s fene sttt seennsene oesseenneenseeneesenesnenesenes [oereeenesesesnenenenenes 0200 fooiiiiiii 0.0
25 Private flood .........ccccuiuiieieieiiiceieecceee e e nenesnnnenens 810 feririneeeeeseeeen O i 000 | 0.0
3. Farmowners multiple Peril ..........ocovoiiiiiiniii e e o
4. Homeowners multiple peril ...................c....... .0 |. .668 |..
5.1 Commercial multiple peril (non-liability pOrtion) .............cccceeevevereieveeeeeeeforrrccenenne 85,575,912 oo 59,936,039
5.2  Commercial multiple peril (liability portion) ............ccceeveveveveveveeecceeeeeee e 68,349,331 | 51,615,049
6. Mortgage guaranty
8. OCAN MAMNE ...t
9. INIANd MAFINE ...
10. Financial guaranty
111 Medical professional liability - OCCUITENCE ...........cccciiiiiiiiiiiiicii e [
11.2  Medical professional liability - claims-made ..........c.ccoceeiiiiiniiiiiinien e e
12. EQrNQUAKE ..ottt e 478,466 |....coovoeeeeeee 0
131 Comprehensive (hospital and medical) individual .............cccoooiiiiniininni fon e
13.2  Comprehensive (hospital and medical) group ..........ccccoevrerinieniinininenin o e
14. Credit accident and health ..o e
151 VISION ONIY .ot et snes [oreet et e e
15.2  DENEAI ONIY .ot [
15.3  Disability iNCOME .......ccoiiiiiiiiiiieici e e [
154 MediCare SUPPIEMENE ......coeiiiiiiiiiitieite ettt [ee s e
15.5  Medicaid Title XIX ........cccoiiiiiiiiiiiiiic o [
156 Medicare Title XVIII .......ccooiiiiii e
16.7  Long-term care
15.8  Federal employees health benefits plan
15.9  Otherhealth ... [
16. Workers’ compensation .. .. (1,182,732)|..
17.1  Other liability - occurrence 466 |t 9,834,011
17.2  Other liability - ClaIMS-MAAE .......ccoveeeeiereeeeeeeeee e |re e 3,275,644 |.......c.......... 2,406,272
17.3 EXcess WOrkers’ COMPENSALION ........cccccieiiiiiiiiiiiieiie e sieesieeseesieessessnesns e sreeseenne |t
18.1  Products liability - OCCUITENCE ..........c.euiuieeeiieieeeececeeeeeee e e 476,928 |...ocoeveenee (1,425,110)
18.2  Products liability - claims-made ..........cccccciviiiiiiiiiiiiiciceeceeceeeee e e
191 Private passenger auto no-fault (personal injury protection) ..........cccocceveec i i
19.2  Other private passenger auto liability ..............cccceoiiiiiiiicniiicceeee o o
19.3  Commercial auto no-fault (personal injury protection) ..............ccceevevevereeeefervnscccinenne 742,661 | 112,269
19.4  Other commercial auto lADIIItY .........ccoovrvririeiereriiiriieceeeeeee e e 93,526,625 |.....covvenene 58,071,168
211 Private passenger auto physical damage ...........cccccevieiiiiiiiiinneneen i [
21.2  Commercial auto physical damage ............ccoeueueuieririnieeeieeeeeeeee e e 31,532,147 | 20,631, 141
22. AIFCraft (Al PEFIIS) ....veevieiiiie et oo e
23. FIAEIILY ©..oveeveveeceeeee et s e s s sttt O (2,051)
24. STU 11 YU AP OU OO AR
26. Burglary and theft ............ooiieeiiiiiiseeeeee e e 1,156,587 |..ocvieciine 471,046
27. Boiler and MACKHINETY ........c.cvoiiiiiiieieteiceeeee ettt 4,416,735 | 1,771,337
28. Credit ..o e [
29. INternational .......... ..o
30. Warranty
31. Reinsurance - Nonproportional Assumed Property ..o e XXX
32. Reinsurance - Nonproportional Assumed Liability .............cccooooiii Joonnns e XXX
33. Reinsurance - Nonproportional Assumed Financial Lines .............ccccoeeee fereeneinn XXX e [ XXX
34. Aggregate write-ins for other lines of business ...........c.cccocevinininiinn 0 0
35. Totals 342,922,264 207,604,006
DETAILS OF WRITE-INS
L0 AP SO PSP PTORN TP
B0, ettt et e et e e e e e aar e e e aeeeetneeeaneeeaneeennne el reenare e e et et e ebr e e nare e e srreeane [ereeeenee e r e e s e e e naneesnaneenan [oreeene e e e e e e e e e e ene [ree e e e e e e e
01 AP OO TP TP PTORN TP
3498. Summary of remaining write-ins for Line 34 from overflow page ...............fooeceovonnnnnccciice (O [0 0.0 oo 0.0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0.0 0.0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

21
22
23
24
25

5.1
5.2

Allied Lines
Multiple peril crop

Federal flood

Private crop

Private flood

Farmowners multiple peril

Homeowners multiple peril
Commercial multiple peril (non-liability POrtion) ...........cooiiiii s
Commercial multiple peril (liability POFtION) .........coiiiiiiiiiii s
[V lo g (e =T T o U E=T =T o YOS URRR
OCEAN MAMNE ...ttt bbb bbb bbb
Inland marine

Financial guaranty
Medical professional liability - OCCUITENCE ..........coiiiiiiiiiiiii e
Medical professional liability - claims-made
Earthquake

Comprehensive (hospital and medical) individual

Comprehensive (hospital and medical) group
Credit accident and health ..

Vision only

DENEAL ONIY ...
Disability income
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence

Other liability - claims-made

Excess workers’ compensation

Products liability - occurrence

Products liability - claims-made

Private passenger auto no-fault (personal injury protection) ...
Other private passenger auto liability

Commercial auto no-fault (personal injury protection)

Other commercial auto liability
Private passenger auto physical damage
Commercial auto physical damMage ...........coouiiiiiiiieeeee e

Aircraft (all perils)
Fidelity

Boiler and machinery
Credit

International

Warranty

Reinsurance - Nonproportional Assumed Property

Reinsurance - Nonproportional Assumed Liability

Reinsurance - Nonproportional Assumed Financial Lines
Aggregate write-ins for other lines of business

................. 31,908,489
23,192,087

11,975,067
................... 1,026,666

179,498

..386,773 |.

28,394,651 |.

................... 1,597,790

................. 94,887,236
74,670,247

................. 39,940,008
................... 3,312,207

....................... 747,129

..1,365,014 |.

... 95,898,267 |.

..131,684
....................... 871,235

................. 79,046,182
66,713,639

209,618
................. 35,529,852
................... 3,474,923

740,201
...95,171,828

Totals

................................. 0 [ [
....................... 331,154 |....cccoee.en.. 1,092,874 [ 1,178,846
................... 1,502,235 |................... 4,812,079 |.................. 4,101,777
................................. 0 [ [
................................. 0 [ [
................................. 0 [ [
............... DA 9,0, RV ROTRRRIND, ¢, ¢, G RSTRD, ¢, &, G
............... DA 9,0, RV ROTRRRIND, ¢, ¢, G RSTRD, ¢, &, G
............... DA 9,0, RV ROTRRRIND, ¢, ¢, G RSTRD, ¢, &, G
0 0 0

114,006,974 367,372,265 335,696,937

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End

Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve

Prior Year- Year-End Loss | LAE Payments on Claims Total 2023 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed

Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/

Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)

© N o oA wDN =

Prior Year-End Surplus
As Regards
Policyholders

147,452

129,456

....33,446 |..

130,840 135,046 265,886 92,257 136,459 276,619 (12,366)
Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As % of Col. 1 As % of Col. 2 As % of Col. 3
263,507 Line 7 Line 7 Line 7
1. 9.5 2. (9.2) 3. 0.0
Col. 13, Line 7
As a % of Col. 1
Line 8
4. 0.0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccoeviveiiiiieieeieeee NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccooiiiiiiiins NO
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccooviine NO
4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... YES
AUGUST FILING

5.  Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile

and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should

be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ..........c.ociiiieiieiie e N/A

Explanations:

Bar Codes:

TRt Semen oot et |II| I| ||I II ||| II ||| II ||| I| ||I |I ||I || II| |I ||I II ||| || I|I |I |I| || II| II|
1 3 3 8 1 2 0 2 3 4 9 0 O

o Supemeni S T BosmentSentier |II| I| ||I II ||| II ||| II ||| I| ||I |I ||I || II| |I ||I II ||| || I|I I| I|| I| I|| II|
1 3 3 8 1 2 0 2 3 4 5§ 5 0

v e Coverage pemeniBesemententer 29 |II| I| ||I II ||| II ||| II ||| I| ||I |I ||I || II| |I ||I II ||| II ||| |I I|| I| I|| II|
1 3 3 8 1 2 0 2 3 8 6 5 0

[
0 0 3§
0o 0 38

o
— —

16



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 OF PrIOT YEAT .........ccvovveveveeeeeececeeie ettt sea st aeas s s seseseas [eoeseseeanenenenas 7,138,151 | 7,284,672
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt b e e b et e eneeese e aeenseenneeneannean
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year's depreciation 116,783 154,710
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) .. 7,021,368 |... .. 7,138,151
10. Deduct total nonadmitted amounts 696,368 813,152
11.  Statement value at end of current period (Line 9 minus Line 10) 6,325,000 6,324,999
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 YE@I ..........ccciiiiiiiiiiiniiiii e [oeeeeeesee e [ooeeei 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
4. Accrual of discount
5. Unrealized valuation increase (decrease) .......... [ ... BN ... AP "SGR ... B ... B ..
6. Total gain (loss) on disposals ........cccccccevevee.... NG - B - BN - B - DA B Py
7. Deduct amounts received on disposals ..... B PR W P DN B B Y B e SRR
8. Deduct amortization of premium and mortgage infilliest NEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECCrucdiliterest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 8,544,250 .... 11,560,277
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
4. Accrual of discount
5. Unrealized valuation increase (decrease) (847,954)
6. Total gain (loss) on disposals ... (18,291)
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAAMItEEA @MOUNTS ..ottt ettt et e e a e e e st e saeesse e st e nseeseenseenseenseeneesnsesseenne [osesnsenseeiseeiseeite et e etenns [oreeseesteeeeessesaeenaeenaeenes
13. Statement value at end of current period (Line 11 minus Line 12) 7,698,993 8,544,250
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI .........ccccvvvviieieiereeeeeeiseieieie e [eeeeeeeeeeeiens 535,759,153 |.ciieiene 490,610,895
2. Cost of bonds and stocks acquired .... 94,407,906
3. Accrual of discount
4. Unrealized valuation increase (decrease) ... (8,454,948)
5. Total gain (loss) on disposals ...7118,193
6. Deduct consideration for bonds and stocks disposed of ... 40,756,979
7. Deduct amortization of premium 1,279,242
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 554,717,969 535,600,332

SI101
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1B

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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t b et n b e 349,144,382 |....ocuvveene. 12,582,201 [.cooiiiiee 7,930,502 ..o 723,037 | 346,857,882 |............... 349,144,382 |............... 354,519,118 |............. 347,649,600
2 Y [ - SRS PPRRSUSTSRPIY USRI 30,761,976 |......coovvneee 1,248,338 |...cccvviiiicine 750,000 [..vovveiieciinne (874,630)....ccovveeene 31,039,418 | 30,761,976 |................. 30,385,683 |...ccvvvne 29,320,093
3. NAIC 3 (8) coeeeeieieiiiie ettt ettt ettt et h et s ettt s b bR R Rt s s s s s s e s se et et s s et senesene et esesesesesens |ee e e e [0 [0 (1 R [0 [0 [0 (1
L 7Y @2 - OSSP KRR (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (L RN
5. NAIC B () et b et b et e bt n s [e e s (U R [0 (1 R [0 [0 [0 (1
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 0 0 0 0 0 0 0
7. Total Bonds 379,906,358 13,830,538 8,680,502 (151,593) 377,897,299 379,906,358 384,904,801 376,969,692
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 [0 [0 [V 381
N 2 (2SSOSR ST NSRRI (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 [0 [0 [0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 [0 [0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 0 0 0 0 0 0 0 381
15. Total Bonds and Preferred Stock 379,906,358 13,830,538 8,680,502 (151,593) 377,897,299 379,906,358 384,904,801 376,970,073
(a) 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:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

S103, SI104, SI05, SI06, SI07



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL 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, DECembEr 31 Of PrIOT YEAT ..........cvovevevevereeeeeeiiieeeteteeeeee ettt s eseas s seseseseseseanas [ereeeneeseneens 22,603,701 | 29,517,504

2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoiiieieeeeeececececceee et ettt et st s et esese s s s s sesesesesssssssssesesesesessasssssasesas [eresensnsasanenas 77,867,308 |......ocnvce.. 94,661,945

3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [0 16

4. Unrealized valuation iNCrE@SE (JECTEASE) .........cecvcvivviveuererieieeeetetetetetesesee s st esesesesesssssses st esesesesessssssesssesesesesesessssssssasasesesesnans [eresensssssesesssenenesenes 135 [ 10

5. Total gain (I0SS) ON QISPOSAIS ..........c.eieiieieeeeeeeeeeceiete et eteaeee ettt et ae s s et s s et eseaessas s st et esesesessasssassesesesessssssnsssesesesesens |sesesssessesseneneeneaes 2,997 | (3,010)

6. Deduct consideration received 0N QISPOSAIS ..............c.c.cueveuiuiiiiiieiieteteteseeee e et e e eteses s s et st s sesesesessss s st ssasesesesessssssssssssasesesenns |oeseesesenenenens 89,565,020 |....ccceveenvne 101,572,764

7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0

9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceuiureiieieierereeeeeeeeeeeie oo [eeeneneneeneeas 10,909,121 [ 22,603,701
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 10,909, 121 22,603,701

S108




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

EO1, EO2
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 10 11 13
4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Additional
CusIpP Name of Vendor strative Originally Investment Made Amount of Additional Percentage of
Identification Name or Description State or General Partner Symbol Acquired After Acquisition Encumbrances Investment Ownership
Joint Venture Interests - Other - Unaffiliated
. [Adams Street 2012 Global Fund LP Adams Street Partners ...02/15/2012 ... |. ... 94,194 ... 378,678
. |HarbourVest Partners [X-Buyout Fund LP .| HarbourVest 1272172011 ... . 82,500 |.
HarbourVest Partners IX-Credit Opportunities Fund LP ... HarbourVest ...12/21/2011 ... ... 17,500

2599999. Joint

Venture Interests - Other - Unaffiliated

194,194

896,178

0
6099999. Total - Unaffiliated 194,194 0 896,178
6199999. Total - Affiliated 0 0 0

6299999 Tota

Is

896,178 XXX

194, 194 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 19 20
9 10 14
Book/ Current Book/
Adjusted Year's Total Adjusted
Carrying Current Other Foreign | Carrying
Value Year's Than Exchange| Value Foreign
Less [Unrealized| (Depre- [Temporary Changein| Less Exchange
Encum- | Valuation | ciation) or [ Impair- Book/ Encum- Gain Total
Date brances, | Increase | (Amorti- ment Adjusted | brances (Loss) Gain Invest-
CusIp Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- Carrying on Consid- on (Loss)on | ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) | Accretion nized Value Disposal | eration | Disposal Disposal | Income
Joint Venture Interests - Other - Unaffiliated
Adams Street 2012 Global Fund LP .............. Chicago Adams Street Partners .... ....02/15/2012 ...|....00/30/2023 ...|.... 3,612,242 |...... (150,494) ...ccoeeeeeenees [ooviiiiiiiiiiins e [ (150,494) e | 3,205,864 |...... (137,738)
HarbourVest Partners VIII Buyout Fund LP ... |Wilmington .... HarbourVest ...03/29/2007 ...|....08/17/2023 ...|....... 211,651 |....... (84,361)-cceeeeeiiiiiins oo o [ (34,361) e 163,651 |....... (14,934)
HarbourVest Partners VIII Venture Capital
Fund LP woeeeiiiiiiiiie Wilmington .... HarbourVest .... ....03/29/2007 ...|....01/31/2023 ...|....... 170,095 |........ [(CHRI13)] AR ISR A RUUUUUTR |+ (/)] MR RN 146,433 |....... (13,131)
HarbourVest Partners |X-Buyout Fund LP . Wilmington . .| HarbourVest . ...12/21/2011 ...]....09/30/2023 . 1,902,985 |.. 4,89 |... 1,840,773 |....... (68,836)..
HarbourVest Partners [X-Credit Opportunltles
Fund LP woevviiiiiiii Wilmington ... HarbourVest .... ....12/21/2011 ...|....00/30/2023 ...|....... 240,792 |......... 1,680 |ooeeeeeeeeeees oo o e 1,680 | 242,827 |.......... 3,421
HarbourVest Partners [X-Venture Fund LP ..... Wilmington .... HarbourVest .... ... 12/21/2011 ...|....00/30/2023 ...|.... 2,082,564 |....... (40,363))-cccveeeeeieiies fooeeeieiiiiienns o [ (40,363) e [ 1,842,426 |....... (65,175)
Park Street Capital Private Equity Fund VIII
........................................................ Boston .....ooooeiiiiiiiiiii Park Street Capital ......................... [....05/04/2007 ...|....04/05/2023 ...|....... 265,280 |....... (14,642)|.....cccceeeeess fooriiiiinnnnnns s [0 221,763 |l (6,248)) b0l 489
2599999. Joint Venture Interests - Other - Unaffiliated 8,485,609 (239,483) 0 0| 7,663,737 (302,636) 0 0 282,665
6099999. Total - Unaffiliated 8,485,609 (239,483) 0 0 7,663,737 (302,636) 0 0 282,665
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 8,485,609 (239,483) 0 0 0 (239,483) 0] 7,663,737 (302,636) 0 0 0 282,665
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
592112-XC-5 ......... METROPOL I TAN GOVT NASHVILLE & DAVIDSON C ... JU [P A 09/18/2023 ..... UBS FINANCIAL SERVICES INC. ... 690,000 |. 690,000 |... 1.C FE
780869-XY-4 ......... ROYSE CITY TEX INDPT SCH DIST ] T T 07/26/2023 ..... FTN FINANCIAL T I .. 1,081,630 |. .. 1,000,000 |...
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 1,771,630 1,690,000
79771F-FG-7 . .| SAN FRANCISCO CALIF CITY & CNTY PUB UTIL . .09/07/2023 MORGAN STANLEY CO ..

.| SAN FRANCISCO CALIF CITY & CNTY PUB UTIL .

TITTHF-FI-1 ... 09/07/2023 MORGAN STANLEY CO ...

956510-BY=6 ......... WIEST VA PKWYS AUTH TPK TOLL REV e R 07/13/2023 ... PERSHING DIV OF DLJ SEC LNDING .. e i feene 1,616,115 |. 1,500,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,291,115 3,175,000
03464U-AA-4 . .| AoNT 236 A1 - RUBS .09/01/2023 GOLDMAN ...

.| CAUTO 231 A1 - 4BS ..
DRMT 213 A1 - CMO/RMBS ....
HGVT 231 A - RUBS ..
..| VDCR 232 A2A - ABS .
816943-BF-0 . .| SEMT 233 A1 - RMBS ...
92538G-AA-0 . ..| VERUS 2021-8 A1 - CMO/RVBS NOMURA SECURITIES/FIXED INCOME
98389B-BA-7 . .| XCEL ENERGY INC .. . .07/31/2023 PNC CAPITAL MKTS ... A A ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 8,767,793 9,411,534 15,962
2509999997. Total - Bonds - Part 3 13,830,538 14,276,534 42,382
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 13,830,538 14,276,534 42,382
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks
00857U-10-7 ......... AGILON HEALTH ORD
047726-30-2 ......... ATLANTA BRAVES HOLDINGS SRS C ORD ..
057226-10-0 ......... BAKER HUGHES CL A ORD
088929-10-4 ......... BGC GROUP CL A ORD ....
099724-10-6 BORGWARNER ORD ...
166764-10-0 . ..| CHEVRON ORD .......
172062-10-1 . ..| CINCINNATI FINANCIAL ORD
222667-10-9 . ..| COUPANG CL A ORD ...
25809K-10-5 . ..| DOORDASH CL A ORD
302257-10-2 . .. |EXTRA SPACE STORAGE REIT ORD
34965K-10-7 ......... FORTREA HOLDINGS ORD
358054-10-4 ......... FRESHIORKS CL A ORD
35909D-10-9 ......... FRONTIER COMMUNICATIONS PARENT ORD
379378-20-1 ......... GLOBAL NET LEASE ORD .
458140-10-0 .........
459506-10-1 ......... INTERNATIONAL FLAVORS & FRAGRANS ORD ...
491774-10-2 ......... KENVUE ORD
50540R-40-9 . .. | LABORATORY CORPRTN OF AMER HLDGS ORD ....
. |LIBERTY MEDIA LIBERTY LIVE SRS C ORD

12510H-AS-9 .
24381V-AA-8
432917-AA-0
76134K-AE-4 .

09/14/2023 PERSHING DIV OF DLJ SEC LNDING
...... 07/27/2023 ..... NOMURA SECURITIES/FIXED INCOME
...... 08/01/2023 .....[Wells Fargo Securities, LLC ...
TRUIST SECLRITIES, INC. ..
J P MORGAN SECLRITIES .....

...... 07/12/2023 ..... [MERRILL LYNCH PIERCE FENNER & SMITH INC.
...... 07/20/2023 .....[17G INC
...... 07/12/2023 ..... [MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
...... 07/03/2023 ..... [MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
...... 07/05/2023 ..... [JP MORGAN SECURITIES INC. .....cooreennniies
MERRILL LYNCH PIERCE FENNER & SMITH INC
MERRILL LYNCH PIERCE FENNER & SMITH INC.
MERRILL LYNCH PIERCE FENNER & SMITH INC.
MERRILL LYNCH PIERCE FENNER & SMITH
176 INC ...
...... 07/03/2023 .....[VARIOUS ...
...... 07/12/2023 ..... [MERRILL LYNCH PIERCE FENNER & SMITH
...... 07/12/2023 ..... [MERRILL LYNCH PIERCE FENNER & SMITH
...... 09/12/2023 ..... [ GOLDMAN
...... 07/12/2023 ..... [MERRILL LYNCH PIERCE FENNER & SMITH
...... 07/12/2023 ..... [MERRILL LYNCH PIERCE FENNER & SMITH
...08/24/2023 .....
...07/03/2023 ..... VARIOUS ...

..725.000 |.
60.000 |.
67.125 |.
...70.000 |....
110.000 |....
165.000 |....
... 13.400 |....
..440.000 |....
...85.000 |....

531229-72-2 ........ 176G INC
531229-74-8 . ..|LIBERTY MEDIA LIBERTY LIVE SRS A ORD 176G INC
531229-75-5 ......... |FORMULA ONE GROUP ...........cccconnnnnn. ITG INC ...
531229-78-9 . .. |LIBRTY MEDIA LRTY SIRIUSXM SRS C ORD ......eeeeiiiiiiiiieeiiiiiiiieeisiiiiieesssiiieneesssiiieeeesens | eeniieeeeeenns [l 08/04/2023 ..... Not Available .
531229-81-3 . .. |LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD .......eeeieeiiiiiiiieeeiiiiee e eeeiiieeees | cesiiiiieeeen [ 08/04/2023 ..... ITG INC ...
531229-85-4 .. . [LIBERTY MEDIA FORMULA ONE SRS C ORD .....cceiiuurriiieeiiiiiiiieesiiiiieee e s e e e ssiiieeeeessinn | eeeeeeneniens [onnd 07/20/2023 ..... 176 INC ...

565788-10-6 ......... MARATHON DIGITAL HOLDINGS ORD ......eeeeieesueieeiieiiiiiieeeeeiiiieeeeeeiiiieeeeeeiiiieeeeeeiiiieees | ceveeeeeesiens e 07/12/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ..eeeeieiiiiiiiieeiiiiiiee e eeiiiieeeeeeiiieeeeeeeiiiieees foiiieeeeeeiiiee e
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
60770K-10-7 ......... MODERNA ORD ... eeeeeeeeeeeeenne e e e eemee e e e e emnne e e e eemnnna e e e eennnnnaeeeeennnnneeeeennnnnneeeennnnns | convieneennnnnn Jonnnd 07/12/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... ..5,045 |.
640491-10-6 ......... L0 R U RN 07/12/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
703481-10-1 ......... PATTERSON UTI ENERGY ORD ....eeeeeeneieeeeeennieeeeeeenneeeeeeenn e e eeeennnneeeeennnnneeeeennnnnneees | convnnnnennnnnn Jonnnd 09/01/2023 .....
71880K-10-1 ......... L L PR IPUURRRRSUUUUR RN 07/05/2023 ..... JP MORGAN SECURITIES INC.
758849-10-3 ......... REGENCY CENTERS REIT ORD ....eeeeeeeneieeeeemnneeeeeeesneeeeeeenn e e eeeennnneeeeennnnneeeennnnnneees | cvvnnenennnnnnn Jonnnd 08/18/2023 ..... Various
767292-10-5 ......... RIOT PLATFORMS ORD ....eviiiiiiiiiiieiiiiiis e e cciii e ceeni e s esnni s s eennnas e e ssnnnnn e s ssnnnnnnes | cennnnneeeennns founnd 07/12/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
784730-10-3 ......... SSR MINING ORD ..eeeeeeeeeeie e e eeeeee e e e eeeee e e e eemnee e e e eemnnneeeeennnnneeeennnnnneseennnnnnneeeens | cviineeesnnns Jonnnd 07/12/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
88160R-10-1 ......... LS RN EPUUURRUUUURRR RN 07/12/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. 130.000 |....
91680M-10-7 ......... UPSTART HOLDINGS ORD ...eeeeeieeeemnniaeeeemnnnaeeeeeennaeeeeennnneeeeennnnnaeeeennnnnneeeennnnnneneens | connienensnnnns Jonnnd 07/12/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... 45.000 |....
92537N-10-8 . ..|VERTIV HOLDINGS CL A ORD .. 07/12/2023 MERRILL LYNCH PIERCE FENNER & SMITH ..180.000 |.
929042-10-9 . .. | VORNADO REALTY REIT ORD 07/12/2023 MERRILL LYNCH PIERCE FENNER & SMITH ..115.000 |.
950400-10-4 . .. | WELLTOWER ORD ....... 07/12/2023 MERRILL LYNCH PIERCE FENNER & SMITH .. 145.000 |.
98138H-10-1 ......... WORKDAY CL A ORD ...eeeeeeeeeeeeenne e e e eeenn e e e e eenne e e e e e enn s e e e e ennnn e e e eennnnneeeennnnnneeeennnn | consienennennns Jonnad 07/12/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH
G4705A-10-0 ......... 0 [ RN R 07/12/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH
654950-10-3 ......... LINDE ORD ...eeeeeennneeeeemnneeeeemnnaeeeeemnnnaeeeeennnneeeennnnnnseeennnnnsseeennnnnseeeennnnnneseees | Ceevrnneneneens Joennnd 07/12/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH
G65163-10-0 ......... JOBY AVIATION CL A ORD ..iivveieinieiiiiii e eecenii e e rerni s s srernn s s s sennn e s snnnnnssssnnnnnnss | cennnneeeennns founnd 07/12/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH
G6674U-10-8 ......... NOVOCURE ORD ...eeeeeeeeeeni e e e eeenn e s e e eemnee e e e eeenne s e e eeennneeeeeennnnneeeeennnnnseeeennnnneeeeens | Ceevvnnnneneees Jounnadd 07/12/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH
G6683N-10-3 ......... LU 0 o 0 R [ PPPPRRR RPN 07/12/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH
G76279-10-1 ......... ROIVANT SCIENCES ORD ..evveeeeeeeenueeeeeenneeeeeenneeeeeeennseeeeeennnneeeeennnnnseeeennnnnneeeeenns | Cevernnnnnneees Jounnid 07/12/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH
G77090-10-4 ......... ROYALTY PHARMA CL A ORD ....oiviiriiiiiiiiiiieieciiii s eecnni e ereais s s ssnnns s s snnnnnnssssnnnnns | sennnnneeeennns founnd 07/12/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH 175.000 |....
G87110-10-5 . ..| TECHNIPFMC ORD ... 07/12/2023 MERRILL LYNCH PIERCE FENNER & SMITH ..295.000 |.
G98239-10-9 . .[XP CL A ORD .... 07/12/2023 MERRILL LYNCH PIERCE FENNER & SMITH ..215.000 |.
N20944-10-9 . oo [ONH INDUSTRIAL ORD ..eeveieeeeeennunsaeerennnnsaseeennnnnssaeennnnnnssanennnnnsseerennnnsseesnnnnnnsseseennns | Geerernneeeeeee |oennad 07/12/2023 ..... MERRILL LYNCH PIERCE FENNER & SMITH 645.000 |....
5019999999. Subtotal - Common Stocks -
00131€-10-0 ......... |MCM INSURANCE AGENCY INC ...iereeusseeennnuseeeeenniaseeeennnnseeeennnansssnennnnnaeeeennnnnnsannnnnnnns | seseesssnssees | ...... 09/01/2023 ..... VARTOUS ... e ettt e e e teese s s e e eess s e s e eees s e s e ennssaeeeeeennneseeennnassseennnnsneeennnnnnsseennnnns |reeennnnnsssennnnnnseeeennes 0.000 f-oeiiieeiiiiaeieeenennnns 157,984 |.eenneiiiiiiiieeeeciiniaeneereee frniereeennnnasreenenaaeeeeees [ T
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 157,984 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 461,928 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 461,928 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 461,928 XXX 0 XXX
6009999999 - Totals 14,202,466 XXX 42,382 XXX
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36179T-4P-7 | G2 MAS330 - RMBS .....cooeevrrriiiiiniis [ . 09/01/2023 . |Paydoun ......cooeeeeiiiiins v e 6,228 ....6,228 ....6,580 |.... e (352) ). ...6,228 |.. . 07/20/2048 . [1.A ........
..36179T-7L-3 | G2 MAS399 - RMBS .....cooeeeeiiiiiiiiiiiiieiiiieeens [ . 09/01/2023 . | Paydoun ... ... 14,282 ... 14,282 ...15,657 |.... . (1,376) |... .. 14,282 |.. . 08/20/2048 . [1.A ........
..36179T-25-7 | G2 MAS264 - RMBS ........ooooeveiinnnnninns [ . 09/01/2023 . | Paydoun ... ... 18,398 ...18,398 ... 19,469 |.... L(1,071) ... ..18,3%8 |.. . 06/20/2048 . [1.A ........
..362908-RR-4 | GN 616196 = RMBS .........cevvvvvvrvvrriniiiiiinnnns [ eeeeenn . 09/01/2023 . | Paydoun ... 1,257 | ..1,282 .. . 01/15/2024 . (1.A ........
..36296S-E3-5 |GN 699554 — RMBS ..........evvmmmmmmmmnmnnnnnnnnnnnn [eeeeenn . 09/01/2023 . | Paydoun ... S [ 2 ... 159 .. . 11/15/2038 . [1.A ........
..36207A-AT-0 | GN 705718 = RMBS ........eevvvvvvrrrrrrinrrnnninnnns [eeeeenn . 09/01/2023 . | Paydoun ... ... 185 |.... . 175 ) . 01/15/2039 . [1.A ........
..38373A-D9-4 | GNR 2009-069 PV - CMO/RMBS ..........eevvmvunnnnn [ereeenn . 09/01/2023 . | Paydoun ... ....264 |.... .61 ). . 08/20/2039 . [1.A ........
..38377L-AQ-1 |GNR 2010-116 HB - CMO/RMBS .. s . 09/01/2023 . | Paydoun ... .1,29%5 ... J1,217 .. . 09/20/2040 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 44,865 41,97 XXX XXX
.. 546415-P6-1 |LOU|S|ANA I PP PP PP PPPPPPPRN FTTPPRY | 07/11/2023 .|Ca|| €100.00 .ooveeeieees oo e 250,000 |.....ee.... 250,000 |........... 304,005 |........... 253,237 ovveveereennnnn 0 fovennnnn(3,287) o 0 o (3,237) | 0 250,000 . 07/15/2026 . [1.D FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 250,000 250,000 304,095 253,237 250,000 XXX XXX
.. 199492-DP-1 | COLUMBUS OHIO ..o [ . 06/27/2023 . |Call @ 100.00 .......cevve |evrveenennnnnnnnnns Jovveevveeennennn 00 foeeiiiiiniiinnns [V 0 . 07/01/2030 . [1.A FE ....
.. 542433-ND-5 | LONG BEACH CALIF UNI SCH DIST .....ccooeeeeeeees [ eeennn . 06/20/2023 . |Call @ 100.00 . 125,000 151,514 |.... . .. . 08/01/2025 . [1.D FE .
..592112-UB-0 | METROPOLITAN GOVT NASHVILLE & DAVIDSON C .... |....... . 09/18/2023 . I .......... 690,000 |.......... 690,000 |.... K 690,000 |.. . 07/01/2025 . (1.B FE .
..93974C-6K-1 | WASHINGTON ST ...eevvvviviiiiiiiiiiiiiiiiiiiiiieeeees [ . 08/08/2023 . |Call @ 100.00 ......ocvvee Jooveeeeenniiinineens |oeeeeens 150,000 |.......... 150,000 |........... 179,246 |........... 150,323 |...oooeeennnns [ PP (323) 150,000 . 02/01/2025 . [1.B FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 965,000 965,000 1,020,759 972,859 0 (1,967) 970,892 XXX XXX
..312988-KQ-0 |FH B70303 - RUBS .......coovvvvviiiiiiiiiiiiiiieeees [ . 09/01/2023 . | Paydoun ... . 02/01/2034 . [1.A ........
..31310Q-5C-7 |FH ZJ0B43 - RMBS .......cooeeeeeeeeieeeeeeeens [ . 09/01/2023 . | Paydoun ... . 12/01/2040 . (1.A ........
..3131X4-X9-1 |FH ZK1604 = RMBS ........cevvvvveeiiiiiiiiiiniiinens [ eeeeenn . 09/01/2023 . | Paydoun ... . 06/01/2024 . [1.A ........
..3131X5-D5-8 |FH ZK1924 - RMBS .........oooeereennnnnn [ . 09/01/2023 . | Paydoun ... . 10/01/2024 . [1.A ........
.. 3131XJ-56-3 |FH ZL3547 - RMBS .......oooeeiriiiinnnn [ . 09/01/2023 . | Paydoun ... . 08/01/2042 . [1.A ........
..3131XJ-RS-3 |FH ZL3197 - RWBS . 09/01/2023 . |Paydown . 06/01/2042 . [1.A .
..3131XJ-85-2 | FH ZL3240 - RWBS . 09/01/2023 . |Paydown . 06/01/2042 . [1.A .
..3131XK-3C-1 |FH ZL4395 - RMBS . 09/01/2023 . |Paydown . 1170172042 . [1.A .
..3131XM-FM-2 | FH ZL5572 - RWBS .... . 09/01/2023 . | Paydoun ... . 04/01/2043 . [1.A ........
..3131XN-65-7 |FH ZL7181 - RMBS .... . 09/01/2023 . | Paydoun ... . 10/01/2043 . [1.A ........
..3131X0-58-8 |FH ZL8942 - RWBS .... . 09/01/2023 . | Paydoun ... . 01/01/2045 . [1.A ........
..3131XQ-52-5 |FH ZL8964 - RUBS .... . 09/01/2023 . | Paydoun ... . 01/01/2045 . [1.A ........
..3131XQ-KC-9 |FH ZL8391 - RUBS .... . 09/01/2023 . | Paydoun ... . 08/01/2044 . [1.A ........
..3131XR-BB-9 |FH ZL9034 - RWBS .... . 09/01/2023 . | Paydoun ... . 02/01/2045 . [1.A ........
..3131XT-PV-6 |FH ZM0436 - RVBS .... . 09/01/2023 . | Paydoun ... . 11/01/2045 . [1.A ........
..3131XT-VP-2 |FH ZM0622 - RWBS .... . 09/01/2023 . | Paydoun ... . 12/01/2045 . [1.A ........
..31320J-P2-7 |FH ZA1341 - RUBS . 09/01/2023 . |Paydown . 09/01/2042 . (1.
..31320J-PX-9 | FH ZA1338 - RUBS . 09/01/2023 . |Paydown . 08/01/2042 . (1.
.. 31320K-XW-9 | FH ZA2493 - RMBS . 09/01/2023 . |Paydown . 02/01/2038 . (1.
..3132A4-6H-6 |FH ZS4472 - RMBS . . |- 09/01/2023 . | Paydown . 02/01/2042 . (1.
..3132A4-6V-5 |FH 754484 - RMBS . . |- 09/01/2023 . | Paydown . 05/01/2042 . (1.
..3132A4-7B-8 |FH ZS4490 - RMBS .... . 09/01/2023 . | Paydoun ... . 07/01/2042 . (1.
..3132A4-PW-2 | FH ZS4037 - RWBS .... . 09/01/2023 . | Paydoun ... . 05/01/2044 . [1.A ........
..3132A5-AY-1 |FH 754523 - RMBS .... . 09/01/2023 . | Paydoun ... . 07/01/2043 . [1.A ........
..3132A5-FS-9 | FH ZS4677 - RUBS .... . 09/01/2023 . | Paydoun ... . 09/01/2046 . [1.A ........
..3132A6-R4-7 | FH 285907 - RWBS .... . 09/01/2023 . | Paydoun ... . 07/01/2024 . (1.A ........
..3132A7-UG-4 |FH 756883 - RUBS .... . 09/01/2023 . | Paydoun ... . 12/01/2028 . [1.A ........
..3132A9-MH-7 | FH ZS8460 - RWBS . 09/01/2023 . |Paydown . 04/01/2027 . [1.A .
..3132CW-T4-6 |FH SB0571 - RWBS . 09/01/2023 . |Paydown . 10/01/2036 . [1.A .
..313205-62-0 |FH SB8088 - RMBS ... . 09/01/2023 . | Paydoun ... . 02/01/2036 . [1.A ........
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..3132DV-7B-5 |FH SDB090 - RMBS ........ooeevirriiininnnins [ . 09/01/2023 . | Paydoun ... ... 35,072 ...35,072 ...36,244 |.... (7)) 0 e (A7) 0 ..35,072 |.. 0 e . 09/01/2050 . [1.A ........
..3133A8-MR-5 |FH QB2168 - RMBS .........covvvvviririiiiiieiiienens [ . 09/01/2023 . | Paydoun ... ... 15,625 ..15,625 ...16,258 |.... 0 e (B33) .. 0 ..15,625 |.. 0 . 08/01/2050 . [1.A ........
..3133GB-GD-0 |FH QN4696 - RMBS ......ccooeeiiiiiiiiiiiiiiiiiieeees [ . 09/01/2023 . | Paydoun ... ... 44,645 ...46,501 0 eeeeenns (1,856) ... 0 0 . 12/01/2035 . [1.A ........
..3133KY-U6-4 |FH RB5105 - RMBS ........oooeeeeeeennnn [ . 09/01/2023 . | Paydoun ... ... 67,356 ...69,471 0 e (2,119) 0 0 . 03/01/2041 . [1.A ........
.. 3133KY-VK-2 |FH RB5118 ~ RUBS ......ooovvvviiiiiiiiiiiiiiiiiennns [ . 09/01/2023 . | Paydoun ... ... 28,359 ...29,001 |.... .0 . . (732)]... 0 0 . 07/01/2041 . [1.A ........
..3136AC-U5-8 |FNR 2013-15 EP = CMO/RMBS .......ccoeviiiiiiiiies [oeeenn . 09/01/2023 . |Paydoun .......ooeeeeiieiins foeviiiinnieins e 4,936 ....5,0% |.... .0 . 0 0 . 08/25/2042 . (1.A ........
.. 3137AM-NN-3 | FHR 4012 JK - CMO/RMBS .....cooeeeereeneennns [ . 09/01/2023 . | Paydoun ... ... 16,623 ...16,692 |.... .0 . 0 0 . 12/15/2040 . [1.A ........
..3137BC-R6-7 |FHR 4374 CE - CMO/RMBS .......ccoeeieeiieeiieenees [ oeens . 09/01/2023 . |Paydoun .......cooeveeiiiins foeviiiiniieiees e 9,1%4 ... 9,337 |.... .0 . 0 0 . 12/15/2043 . [1.A ........
..3138AS-4B-5 |FN AJ1717 = RMBS .....covvvviiiiiiiiiiiiiiiiiiiiiens [ oo . 09/01/2023 . | Paydoun ... ... 13,107 |.... .0 . 0 0 . 09/01/2041 . [1.A ........
..3138AX-29-5 |FN AJ6167 - RMBS . 09/01/2023 . |Paydown .4,23 | 0 0| 0| . 12/01/2041 . [1.A .
..3138EN-HJ-1 |FN AL5632 - RWBS . 09/01/2023 . |Paydown 4,286 |. 0 0| 0| . 08/01/2044 . [1.A .
..3138WG-EZ-3 |FN AS6451 - RWBS . 09/01/2023 . |Paydown . 2,459 |. 0 0| 0| . 01/01/2046 . [1.A .
..3138WH-L3-4 |FN AS7545 - RMBS .... . 09/01/2023 . | Paydoun ... ....9,930 |.... .0 . 0 0 . 07/01/2046 . [1.A ........
..3138WH-LR-1 |FN AS7535 - RMBS .... . 09/01/2023 . | Paydoun ... ....8,854 |.... .0 . 0 0 . 07/01/2041 . [1.A ........
..3138WH-RL-8 |FN AS7690 - RUBS .... . 09/01/2023 . | Paydoun ... ... 15,573 |.... .0 . 0 0 . 08/01/2046 . [1.A ........
..3138WJ-YB-8 |FN AS8805 - RUBS .... . 09/01/2023 . | Paydoun ... ... 2,167 |.... .0 . 0 0 . 02/01/2042 . (1.A ........
..3138IK-3E-3 | FN AS9796 - RWBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2047 . [1.A ........
..3138X3-AY-8 |FN AU3622 - RMBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2043 . [1.A ........
..3138X3-BX-9 |FN AU3653 - RMBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2043 . [1.A ........
..3138Y6-MY-7 |FN AX4874 - RUBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2044 . (1.A ........
..3138Y9-S8-2 |FN AX7742 - RUBS . 09/01/2023 . |Paydown 0 0| 0| . 01/01/2045 . (1.
..3140EC-S9-1 |FN BA7743 - RUBS . 09/01/2023 . |Paydown 0 0| 0| . 07/01/2046 . (1.
..3140EV-4E-4 |FN BC1720 - RWBS . 09/01/2023 . |Paydown 0 0| 0| . 01/01/2046 . (1.
..3140GY-GZ-6 | FN BH9215 - RMBS . . |. 09/01/2023 . | Paydown 0 0| 0| . 01/01/2048 . (1.
..3140H1-V2-3 | FN BJ0632 - RWBS . . |- 09/01/2023 . | Paydown 0 0| 0| . 03/01/2048 . (1.
..3140J0-TE-3 |FN BN7748 - RUBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2049 . (1.
..3140K3-J2-9 | FN BO7480 - RUBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2049 . [1.A ........
..3140LY-A9-4 |FN BT9031 - RWBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2041 . [1.A ........
..3140MV-Y2-8 | FN BV7928 - RUBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2052 . [1.A ........
..314007-L4-7 |FN CA0346 - RWBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2047 . [1.A ........
..31400A-NN-6 | FN CA3096 - RWBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2049 . [1.A ........
..3140QE-S6-0 |FN CA6840 - RWBS . 09/01/2023 . |Paydown 0 0| 0| . 09/01/2035 . (1.
..31400F-5N-5 |FN CA8052 - RWBS . 09/01/2023 . |Paydown 0 0| 0| . 12/01/2035 . (1.
..31400K-0X-9 | FN CB0469 - RWBS . 09/01/2023 . |Paydown 0 0| 0| . 05/01/2041 . (1.
..31400N-BZ-4 |FN CB2755 - RMBS . 09/01/2023 . |Paydown 0 0| 0| . 02/01/2052 . (1.
..31400P-2F-3 | FN CB4373 - RMBS . 09/01/2023 . |Paydown 0 0| 0| . 08/01/2052 . (1.
..314000-2H-7 |FN CB5275 - RMBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2052 . (1.
..3140QR-KE-2 |FN CB5692 - RMBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2083 . [1.A ........
..3140X4-ZN-9 | FN FM1648 - RUBS ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2033 . [1.A ........
..3140X7-4F-3 | FN FM4421 - RWBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2035 . [1.A ........
..3140X9-V5-1 |FN FM6035 - RUBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2036 . [1.A ........
..3140XB-FD-7 |FN FM7363 - RVBS .... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2041 . [1.A ........
..31410L-UV-2 |FN 890796 - RUBS .... . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 12/01/2045 . [1.A ........
..314120-L7-3 |FN 935150 - RMBS .... . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 04/01/2024 . (1.A ........
..31416T-UN-0 | FN AA9268 - RUBS . 09/01/2023 . |Paydown 0 0| 0| . 07/01/2024 . [1.A .
..31418A-FC-7 |FN MA1062 - RMBS ... . 09/01/2023 . | Paydoun ... 0. .0 . 0. . 05/01/2027 . [1.A ........
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..31418B-6J-0 |FN MA2672 - RUBS ........ooovvvviiiiiiiiiiiiiiieeens [ oeees . 09/01/2023 . | Paydoun ... ... 16,970 ...16,970 ...16,812 |.... .0 . 0 ..16,970 |.. . 07/01/2036 . [1.A ........
..31418C-AF-1 |FN MA2705 - RMBS .........oovviriirieiiiiiiiieieeens oo . 09/01/2023 . | Paydoun ... 14,421 ... 14,421 ... 13,864 |.... .0 . 0 . 08/01/2046 . [1.A ........
..31418E-AC-4 |FN MA4502 - RMBS .........oooevvrrnrnnnnnnn [ons . 09/01/2023 . | Paydown ... 21,662 ...22,481 |.... .0 . 0 . 12/01/2041 . [1.A ........
..73358I-TM-6 |PORT AUTHN Y & N J ... [ . 09/01/2023 . |Maturity @ 100.00 . .. 175,000 177,613 |.... .0 . 0 . 09/01/2023 . (1.D FE ....
..759136-US-1 |REGIONAL TRANSN DIST COLO SALES TAX REV ..... [....... . 09/05/2023 . [Not Available . ..210,348 ..250,000 |.... .0 . 0 . 11/01/2038 . [1.C FE .
..79765R-4U-0 | SAN FRANCISCO CALIF CITY & ONTY PUB UTIL .... |....... . 09/07/2023 . | Unknown ..675,000 . 675,000 |.... .0 . 0 .. .. . 11/01/2029 . (1.D FE .
..79765R-41i-6 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL .... |....... . 09/07/2023 . | Unknown . 1,000,000 ,000,000 |.... .0 . ....0 |........1,000,000 |.. 0 . 11/01/2031 . (1.D FE .
..79771F-AA-5 | SAN FRANCISCO CALIF CITY & ONTY PUB UTIL .... |....... . 09/18/2023 . |Call @ 100.00 . .0 . 0 ...5,000 |.. 0 . 11/01/2041 . (1.D FE .
..915183-B5-5 | STATE BOARD OF REGENTS OF THE STATE OF U .... |....... . 08/01/2023 . |Call @ 100.00 . .0 . 0 160,000 |.. .0 . . 08/01/2036 . [1.A ........
..915183-D4-6 | STATE BOARD OF REGENTS OF THE STATE OF U .... |.......|. 08/01/2023 .|Call @ 100.00 . .0 . .0 . ..65,000 |.. 0 . . 08/01/2036 . [1.
0909999999. Subtotal - Bonds - U.S. Special Revenues 0 0 3,853,768 0 (39,652) (39,652) 93,881 XXX
..03464H-AA-3 | AOMT 225 A1 - CMO/RMBS ........cevvvvvvviiiiinnnns [ eeeenn . 09/01/2023 . |Paydown ............ceeenns 0 0 . 05/25/2067 . (1.
..03464P-AB-3 | AOMT 2022-2 A2 — CMO/RMBS .......cccooiciiiiiies [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 . 01/25/2067 . (1.
..03464P-AC-1 | AOMT 2022-2 A3 - RMBS ... 09/01/2023 . |Paydown 0 0| . 01/27/2067 . (1.
..03464T-AA-7 | AOMT 2022-3 A1 - RMBS 09/01/2023 . |Paydown 0 0| . 01/25/2067 . (1.
..03464U-AA-4 | AOMT 236 A1 - RUBS . 09/25/2023 . |Paydown 0 0| . 12/25/2067 . (1.
..03465G-AC-0 | AOMT 232 A3 - RMBS .... veeeeen |- 0970172023 . | Paydoun ... .0 . 0 . 10/25/2067 . (1.
..04016L-AQ-0 | ARES XLII AR - CDO [ . 07/24/2023 . | Paydoun ... .0 . 0 . 01/24/2028 . (1.
..06540B-BC-2 | BANK 2019-BNK21 A4 - CMBS . . |- 09/01/2023 . | Paydown 0 0| . 10/18/2052 . (1.
..087630-AA-0 |BTNY2 2 A1 - CDO . 07/31/2023 . | Paydoun ... .0 . 0 . 04/30/2031 . (1.
.. 10569F-AC-2 |BRAVO 22NQM1 A3 — CMO/RMBS ..........evvvvvvvvnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 03/01/2060 . (1.
..105933-AA-3 | BRAVO 23NOM2 A1 - CMO/RMBS ..........eevvvvvvvnnn [ereennn . 09/01/2023 . | Paydoun ... .0 . 0 . 04/25/2062 . (1.
.. 12570H-AC-1 | CIM TRUST 2023-12 = CMO ..o [ . 09/01/2023 . | Paydoun ... .0 . 0 . 12/27/2067 . (1.
..12662Y-AA-7 | COLT 226 A1 — CMO/RMBS .......ccevvvvviiiiiininnns [ eeeens . 09/25/2023 . | Paydoun ... .0 . 0 . 07/25/2067 . (1.
.. 14043M-AC-5 | COPAR 2020-1 A3 — ABS .....cevvvvvvveviiiiiiinnenns [ eeeeenn . 08/15/2023 . | Paydoun ... .0 . 0 . 11/15/2024 . (1.
..16150L-AC-2 | CHASE 23RPL1 A1 - CMO/RMBS 09/01/2023 . |Paydown 0 0| . 06/26/2062 . (1.
.. 17328P-A0-6 | CMLTI 20EXP2 A3 - CMO/RMBS 09/25/2023 . |Paydown 0 0| . 08/25/2050 . (1.
.. 17328P-AX-1 | CMLTI 20EXP2 A4 - CMO/RMBS 09/25/2023 . |Paydown 0 0| . 08/25/2050 . (1.
..19685-AA-9 [ COLT 2021-2 A1 - CMO/RIBS . 09/01/2023 . | Paydoun 0 0| . 08/25/2086 . [1.
..19688L-AA-0 [ COLT 2022-5 A1 - CIO/RVBS . 09/01/2023 . | Paydoun 0 0| . 04/25/2067 . [1.
..24381J-AA-5 | DRMT 2021-4 A1 - CMO/RWBS . . 09/01/2023 . | Paydown 0 0| . 11/25/2066 . (1.
..24381V-AA-8 | DRMT 213 A1 - CMO/RMBS . 09/01/2023 . | Paydoun ... .0 . 0 . 08/25/2066 . (1.
..24381Y-AB-0 | DRMT 223 A2 - CMO/RMBS ......ccoeveiiiiiiiiiieeees s . 09/01/2023 . | Paydoun ... .0 . 0 . 06/25/2067 . (1.
.. 28415P-AA-2 | EHGVT 2016-A A - RMBS .....oooeeerrnnnnnnns [ . 07/25/2023 . | Paydoun ... .0 . 0 . 04/25/2028 . (1.
..28416T-AA-3 |EHGVT 2019-A A - RMBS ....oeoeeiiiiiiiiiiiiiiieens s . 09/25/2023 . | Paydoun ... .0 . 0 . 01/25/2034 . (1.
..31573E-AA-9 | EFMT 223 A1 - CMO/RMBS ..........evvvvvvvvnnnnnnns [erneenn . 09/01/2023 . | Paydoun ... .0 . 0 . 08/25/2067 . (1.
..36169K-AA-4 | GCAT 2022-NOM2 A1 ~ CMO/RMBS .........ccevvevenns [errenn . 09/01/2023 . | Paydoun ... . . . . .0 . 0 . . 02/25/2067 . (1.
..36319T-AN-6 | GALXY XXI11 AR - CDO . . 07/24/2023 . | Paydown .. 245,291 .. 245,291 ..245,291 | .. 245,291 0 0| .245,291 . 04/24/2029 . (1.
..43283G-AA-0 |HGVT 2022-2 A = RMBS .......eevmmmmmmmnnnennninnnns [ eeeeenn . 09/25/2023 . | Paydoun ... ... 59,707 ...59,707 ...59,6% |............59,697 |.... .0 . 0 ..59,707 |.. . 01/26/2037 . (1.
..43284B-AA-0 |HGVT 18A A = RMBS ........evvvvvvvvmnnnnnnnnnnnnnnns [ eeeeenn . 09/25/2023 . | Paydoun ... .. 11,521 ... 11,521 ... 11,521 ... 11,521 .0 . 0 11,521 .. . 02/25/2032 . (1.
.. 43285H-AA-6 | HGVT 2020-A A - RMBS .......oooeerrrinninn [ . 09/25/2023 . | Paydoun ... ... 7,850 .0 . 0 ...7,850 |.. . 02/25/2039 . (1.
..432017-AA-0 |HGVT 231 A = RWBS ...cooeeeeeeeeeeeeeeeeeeee [ . 09/25/2023 . | Paydown .0 . 0 ..23,143 |.. . 01/25/2038 . (1.
..459200-HP-9 | INTERNATIONAL BUSINESS MACHINES CORP .......... [.ceeenn . 08/01/2023 . |Maturity @ 100.00 . .... 500,000 . .0 . 0 500,000 |.. . 08/01/2023 . [1.G FE ....
..46647P-AU-0 | JPMORGAN CHASE & CO .ooevveeeeeeeeeeeeieeeeeeeeees [ . 07/24/2023 . |Call @ 100.00 . .. 500,000 . 501,071 .0 . 0 500,000 |.. . 07/23/2024 . (1.E FE ....
..55285K-AA-3 | MFRA 22INV3 A1 - RMBS ... . |- 09/01/2023 . | Paydown .0 . .0 . .10, . 10/25/2057 . (1.A FE ....
..55389T-AA-9 | MVWOT 2110 A - RMBS .......oovvvvvveereeeeeneeeeees oo . 09/20/2023 . |Paydown .........oeeeeen..s 0 0 Joeeeeeennn 53,800 . 01/22/2041 . [1.A FE ....
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..55389T-AB-7 |MVWOT 2110 B -~ RUBS ...oooevvveiiiiiiiiiiiiiiieeees [ . 09/20/2023 . | Paydoun ... ... 32,280 ...32,280 ..32,274 ... .0 . 0 ..32,280 |.. 0 e . 01/22/2041 . [1.F FE ....
..55400E-AA-7 | MVWOT 201 A = RMBS ....oovvviiiiiiiiiiiiiiiiiiieens oo . 09/20/2023 . |Paydoun ........cooeeiiiiins Joeniiiiiiinien e 6,790 ....6,79 ....6,790 |.... .0 . 0 ...6,79 |.. 0 . 10/20/2037 . (1.A FE ....
..55400V-AA-9 |MVIOT 222 A - RMBS ...coooeiiiiieiiiiiiiieiieieeees [ . 09/20/2023 . | Paydoun ... ... 85,477 ...85,477 ...85,466 |.... .0 . 0 0 . 10/21/2041 . (1.A FE ....
..64820H-AV-9 |NRZT 2016-3 B2 - CMO/RMBS ..........cceeeeeeeeees [oeennn . 09/01/2023 . | Paydoun ... ... 20,037 .0 . 0 0 . 09/25/2056 . [1.A ........
. 666807-BG-6 | NORTHROP GRUMMAN CORP .........covvvveriiiiiiinnnns [eenenn . 08/01/2023 . |Maturity @ 100.00 . .. 750,000 .0 . 0 0 . 08/01/2023 . |2.A FE
.. 749820-AA-4 | RACEP 1X AA2 = CDO ...vvvnnnnniiiiiiiiii e . 07/17/2023 . | Paydown ... 45,247 .0 . 0 0 . 10/15/2030 .
..816943-BF-0 | SEMT 233 A1 - RMBS ...cooeveiiiiiiiiiiiiieiiiieeees [ . 09/01/2023 . | Paydoun ... ... 25,009 .0 . 0 0 . 09/25/2053 .
..B265201-AA-8 | SRFC 2019-2 A = ABS .......evvvrvmmmmmnnnninininnnn [eeeeen . 09/20/2023 . |Paydoun ........cooeeiiiiins foeniiiniiieies e 4,677 .0 . 0 0 . 05/20/2036 .
..826520-AA-9 |SRFC 211 A - RMBS ....ooooeereiinnnn [ . 09/20/2023 . | Paydoun ... .. 73,927 .0 . 0 0 . 11/20/2037 .
..82653E-AB-3 | SRFC 2019-1 B - RMBS 09/20/2023 . |Paydown 15,724 0 0| 0| . 01/22/2036 .
..89175V-AA-1 | TPMT 182 A1 - RUBS . 09/01/2023 . |Paydown 0 0| 0| . 03/25/2058 .
..89176E-AA-8 | TPMT 2018-1 A1 - RUBS ... 09/01/2023 . |Paydown 0 0| 0| . 01/25/2058 .
..89178B-AA-2 | TPMT 2019-4 A1 - CMO/RMBS ......cooeeeeeeeenennns [ oennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/27/2059 .
..92538G-AA-0 | VERUS 2021-8 A1 = CMO/RMBS .......ccooveeeeieeens [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/26/2066 .
..92530F-AA-1 | VERUS 2023-INV1 A1 — CMO/RMBS ........ccevvvvees [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/27/2068 .
..92530F-AB-9 | VERUS 2023-INV1 — CMO/RMBS ..........eevvvvvvvnnn [erneenn . 09/01/2023 . | Paydoun ... .0 . 0 . . 0 . 02/27/2068 .
..95002T-AA-2 | WFMBS 2020-3 A1 - CMO/RBS .. P PP . 09/01/2023 . | Paydoun ... .. .0 .. .0 .. ...2,140 |.. .0 .. .. ... 43 |. 06/27/2050 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 3,563,871 3,563,871 3,499,818 3,128,546 0 25,389 0 0 3,563,871 0 0 0 108,787 XXX
2509999997. Total - Bonds - Part 4 8,634,958 8,674,610 8,812,668 8,270,875 0 (21,246) 0 (21,246) 0 8,680,502 0 (45,544) (45,544) 240,916 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 8,634,958 8,674,610 8,812,668 8,270,875 0 (21,246) 0 (21,246) 0 8,680,502 0 (45,544) (45,544) 240,916 XXX
4509999997. Total - Preferred Stocks - Part 4 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 0 0
..00165C-30-2 | AMC ENTERTAINVENT HOLDINGS, INC. .....cccoeeeess [erennn . 08/24/2023 . |Not Available .... .0 .0 .
..007800-10-5 | AEROJET ROCKETDYNE HOLDINGS ORD 08/01/2023 . [Not Available . .0 0
..02607T-10-9 |NECESSITY RETAIL REIT CL A ORD 09/12/2023 . | VARIOUS ... .0 0
..03966Y-10-7 |ARCONIC ORD ......cooeeeereiiieinnnn 08/21/2023 . [Not Available . .0 0
..047726-30-2 | ATLANTA BRAVES HOLDINGS SRS C ORD .......cccvvws [errennn . 07/20/2023 . | Adjustment .0 .0 .
..05541T-10-1 |BGC GROUP CL A ORD .....evvvvvrrrrrrnerrrrrirennnnns [eeeenn . 07/03/2023 . | VARIOUS ....oovvvvvviniinnns |oeeeennnnnn205.000 |oeeeeennnnn 1,032 [vveiiiiiiiiiiiiiins fevveveeennnnn 1,082 [ 0 [0 s (VO 0
MERRILL LYNCH PIERCE
..073170-10-5 |BAYTEX ENERGY ORD [ . 07/12/2023 . |FENNER & SMITH INC. .... |.......... 112,000 [.vvvvvvennnnnn 393 founnniiiiiiiiiiinin o 4197 it 0 0 0 el 0 0 [0 e 4197 0 [, (3,804) |........ (3,804) |.oeeeeeeeeeen [ N I,
..09215C-10-5 |BLACK KNIGHT ORD ......ooovvvvriiiiiniiiiiins [ . 09/12/2023 . |Not Available . ... 115.000 |.. . . (1,574)|... ..3,198 |....
..099724-10-6 | BORGWARNER ORD .......cccceeieeiiiiiiiiiiiiiiiiinn [eeeens . 07/05/2023 . | Adjustment coo |oeeeeenn.. 186000 | 5,650 | | 5,650 | 7487 [ (1,837) |.. . (1,837) |...
MERRILL LYNCH PIERCE
..104674-10-6 | BRADY NONVOTING CL A ORD ........eevvvmmmmmunnnnnn [erneenn . 07/12/2023 . |FENNER & SMITH INC. .... ..45.000 |..
..166764-10-0 | CHEVRON ORD ......cooeveeiiiiiiiiiiiiiiin [ . 08/08/2023 . |Not Available ............ ...0.423 |..
MERRILL LYNCH PIERCE
.. 172067-42-4 | CITIGROUP ORD ....ooooeveeiieiiiiiiiieiieeeeeeeeeeees [ . 07/12/2023 . |FENNER & SMITH INC. .... |......... 300.000
MERRILL LYNCH PIERCE
..191216-10-0 | COCA-COLA ORD ... [ . 07/12/2023 . |FENNER & SMITH INC. .... |......... 210.000 |.......... LT T O R, 13,3% |........... T A 38 [ (VR [V K IO [ R 13,396 |..oooeeiienns [V (847) [cvvvvvenne [C: Y0 LIS O I
MERRILL LYNCH PIERCE
..24708L-20-2 |DELL TECHNOLOGIES CL C ORD .....cevvvvvvvvvvvennns [eeeenn . 07/12/2023 . |FENNER & SMITH INC. ... |oocooeeenns 63.000 |.....ocent 3,429 | e 1,634 |ooeeeennens 2,534 |........... (900) f.vvvvvvvvnnnns (VR [V R [ESL00) ) [V 1,634 |, [V R 1,795 |.......... 1,795 o L O [
PERSHING DIV OF DLJ SEC
..24790A-12-7 |DENBURY INC. ...oovvviiiiiiiiiiiiiiiiiiiiiiiieeeeeeens [ oo . 09/14/2023 . |LNDING ...evvvvvvnvnnnnnnnns Joeeeeeieeens 1.000 [ooeeeeeennnnnnns 63 [ o 3414 [, 53 |l 3,361 [oeeeeeiinnnnns (VO (V1 R 3,361 |t [V 3414 | 0 foeeenee (3,351) |- (3,351) |oeeeeeeeeees 0|
..25061D-10-5 | DOUGLAS ELLIMAN ORD ........eevvvvvvvvvvnnnnnnnnnnns [oenens . 06/21/2023 . | Adjustment ........coooeees |oeiiiiiinnns 0.150 Juvvvvvvvnnnnnns 0l e T, Tl 0l [ 0 e [ 0l Tl [ (D [0 0|




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SVO
CUSIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For-| Disposal Name Shares of | Consid- Actual Carrying | Increase/ | tization)/ | Recog- | (11+12-| Carrying | Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol

¥'G03

MERRILL LYNCH PIERCE
....... . 07/12/2023 . FENNER & SMITH INC. .... [....
....... . 08/01/2023 . [Not Available ............ [....
MERRILL LYNCH PIERCE
JRRR RO . 07/12/2023 . [FENNER & SMITH INC. ... [....
B [P . 09/01/2023 . [Not Available ............
....... . 08/22/2023 . [Not Available ....
....... . 07/12/2023 . |Not Available .... PO
MERRILL LYNCH PIERCE
N . 08/24/2023 . FENNER & SMITH INC. .... [....
....... . 08/29/2023 . [Not Available ............ [....
....... . 07/03/2023 . [ VARIOUS ...
. |- 08/04/2023 . [ VARIOUS ...
- |- 08/04/2023 . [ VARIOUS
08/04/2023 . | Not Available .
08/04/2023 . | VARIOUS
. 07/20/2023 . [ VARIOUS ...
MERRILL LYNCH PIERCE
..560241-10-3 | LUMEN TECHNOLOGIES ORD ........eevveeeiiiiieeeeas | eeees . 07/12/2023 . [FENNER & SMITH INC. ... [........... 485.000 |............ 1,004 | o 6,557 |ooeeennnens 2,532 |nees 4,026 [ooeeeennns 0
MERRILL LYNCH PIERCE
B PP . 07/12/2023 . [FENNER & SMITH INC. ... [....
....... . 09/01/2023 . [VARIOUS ......cooeuvvvnnnas fonee
MERRILL LYNCH PIERCE
....... . 07/12/2023 . FENNER & SMITH INC. .... [....
....... . 08/07/2023 . [VARIOUS ....ooevennnnnaenes fene
....... . 09/01/2023 . [Not Available ....
....... . 07/05/2023 . [Not Available ....
....... . 09/27/2023 . [Not Available ....
....... . 08/18/2023 . [Not Available .... P
MERRILL LYNCH PIERCE
..78410G-10-4 | SBA COMMUNICATIONS CL A REIT ORD . JUO R . 07/12/2023 . [FENNER & SMITH INC. ....
..87166B-10-2 | SYNEOS HEALTH CL A ORD ........ 09/29/2023 . | Not Available .
..896818-11-9 | TRIUMPH GROUP EQY WARRANT . 07/13/2023 . | VARIOUS ...
..91336L-10-7 | UNIVAR SOLUTIONS ORD ........ 08/01/2023 . | Not Available .

..1,5383 |....
.10 [

..29530P-10-2 |ERIE INDEMNITY CL A ORD
..30225T-10-2 | EXTRA SPACE STORAGE REIT ORD ...

..20.000 |..
...0.125 |..

..314211-10-3 | FEDERATED HERMES CL B ORD .. 959 [,
..34417P-10-0 | FOCUS FINANCIAL PARTNERS CL A ORD ..
..35180X-10-5 | FRANCHISE GROUP ORD

..46583P-10-2 | IVERIC BIO ORD

..95.000 |..
..45.000 |..

o o oo
o o oo
o o oo

..478160-10-4 | JOHNSON & JOHNSON ORD .
..49177J-10-2 | KENVUE ORD
..50540R-40-9 | LABORATORY CORPRTN OF AMER HLDGS ORD ...
..531229-40-9 | LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD ....
..531229-60-7 |LIBRTY MEDIA LRTY SIRIUSXM SRS C ORD ....
..531229-72-2 | LIBERTY MEDIA LIBERTY LIVE SRS C ORD .
..531229-85-4 | LIBERTY MEDIA FORMULA ONE SRS C ORD
..538223X-10-7 |LIFE STORAGE ORD

.. 100.000 |..
..29.000 |..
0.670
300.000

..(3,959)
. (2,801) ...

..(3,959)
........ (2,801) ..

coocoocoooo
oo ocooooo
oo ocooooo

..640268-10-8 |NEKTAR THERAPEUTICS ORD
..65200C-10-5 |NEXTIER OILFIELD SOLUTIONS ORD ...

..654110-10-5 | NIKOLA ORD
..69327R-10-1 | PDC ENERGY ORD ....
..703481-10-1 | PATTERSON UTI ENERGY ORD ..
. 71880K-10-1 | PHINIA ORD
..75615P-10-3 | REATA PHARMACEUTICALS CL A ORD ...
..758849-10-3 | REGENCY CENTERS REIT ORD

oo ocoocoo
oo ocooo
oo ocooo

(1,910) |....
(185) |-

. (1,910)
.. (185) ..

.. 627
.. (12)
. (1,086)

oo ooo
oo ocoo
oo ooo

..917286-20-5 | URSTADT BIDDLE CL A REIT ORD . 08/18/2023 . [ VARIOUS oo [ ee80.000 [eriiiiiie B30 [ [ B30 [ 569 [ 61
MERRILL LYNCH PIERCE

..92343V-10-4 | VERIZON COMMUNICATIONS ORD ........cceecuveenenas | vuneans . 07/12/2023 . [FENNER & SMITH INC. .... |.......... 310.000 |.......... 10,791 | o 12,902 |......oeees 12,214 ...l [31:1: 0 O [ IR 0 foeeeennns 688 |..ccvneeenn. 0 [ 12,002 |, 0 feen. 2,11)]........ 2 111) [l 607 |oeeein et s
MERRILL LYNCH PIERCE

..931142-10-3 | WALMART ORD ....oovmmiiiiieeiiiiieeeeeiiiieeeees [ eeees . 07/12/2023 . [FENNER & SMITH INC. .... |.......... 110.000 |.......... 17,064 |oevveeeeieiiiees o, 15,991 |l 15,597 |.ooeeneens 394 [t [ IR 0 foeeeennns 394 [ 0 [ 15,991 | [ O 1,078 foeeeeees 1,073 | LT PO (TN

MERRILL LYNCH PIERCE
[ PO . 07/12/2023 . [FENNER & SMITH INC. ... [....
|C..... . 08/23/2023 . [VARIOUS ........ceveennnn
MERRILL LYNCH PIERCE
..M6191J-10-0 | JFROG ORD ..eovenniiiiiiieiiiiieeeeeiiieeeeeein [ e . 07/12/2023 . [FENNER & SMITH INC. ... |.ccoounns 45.000 , , 2T o0 e 2,287 |0 L (978) | (978) |oevvreraaeiins [V TN U,
MERRILL LYNCH PIERCE
..M9B068-10-5 | WIX.COM ORD ..eevviiiieeiiiiiiee e C..... . 07/12/2023 . [FENNER & SMITH INC. ... |.ccconnnes 30.000 , 305 [ (466) |0 et O [ (466) [ O e 1,839 |0 | 506 [ 506 [..vvvnnnnnnnnnnnns [V N T
MERRILL LYNCH PIERCE
..N2451R-10-5 | CUREVAC N V ORD .....eevvveeiiiiiiiiiiiiiiiiiienns C.... . 07/12/2023 . [FENNER & SMITH INC. ... |.....ccooo. 45.000

..959802-10-9 | WESTERN UNION ORD ...
..G73268-14-9 | QUOTIENT ORD

310.000 |.. . (1,830)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
MERRILL LYNCH PIERCE
..P31076-10-5 | COPA HOLDINGS CL A ORD .......ccccceeiiiiunnnnnnns C..... . 07/12/2023 . |FENNER & SMITH INC. ... |......cee... 25.000 J..oeeeennns 2,704 oveeeiiiiiiiiiiiins eveiiiiinnns 1,706 [..cvneeenes 2,079 |........... (1K) [ [V PO (373) |ovveerrrennnes 0 Joeeeeeeeennn 1,706 [oovvvvennnnns [ 998 |.vveennn. 998 [ L I N IFTTTTTRRTon,
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 190,006 XXX 200,889 214,497 (25,574) 0 0 (25,574) 0 200,889 0 (10,883) (10,883) 2,910 XXX XXX
5989999997. Total - Common Stocks - Part 4 190,006 XXX 200,889 214,497 (25,574) 0 0 (25,574) 0 200,889 0 (10,883) (10,883) 2,910 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 190,006 XXX 200,889 214,497 (25,574) 0 0 (25,574) 0 200,889 0 (10,883) (10,883) 2,910 XXX XXX
5999999999. Total - Preferred and Common Stocks 190,006 XXX 200,889 214,497 (25,574) 0 0 (25,574) 0 200,889 0 (10,883) (10,883) 2,910 XXX XXX
6009999999 - Totals 8,824,964 XXX 9,013,557 8,485,372 (25,574) (21,246) 0 (46,820) 0 8,881,391 0 (56,427) (56,427) 243,827 XXX XXX




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO6, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

US Bank ..o Minneapolis, MN ................. D s e [ [ 2,250,000 |........... 2,250,000 |........... 2,250,000 |..
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 13,646 1,836 1,185
0199999. Totals - Open Depositories XXX [ XXX 0 0 2,263,646 2,251,836 2,251,185
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 0 0 2,263,646 2,251,836 2,251,185
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

2,263,646

2,251,836

2,251,185

E13
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

31846V-41-9
94975H-29-6

FIRST AMER:TRS 0BG V
ALLSPRING: TRS+ MM

B 08/02/2023
e, 08/02/2023

o alo|lo|lo|lo|lo|loc|lo|lo|lo|o|o|o|o|o|o|e|e

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

1

316175-10-8
60934N-20-3
711991-00-0

FIDELITY IMM:GOVT |

09/29/2023
09/01/2023
09/01/2023

............................... 2,847,924

...... 7,525,317 |..

8309999999.

10,909, 121

8609999999 - Total Cash Equivalents

10,909, 122




1 3 3 3 1 2 0 2 3 5 0 5 0 0 1 0 3

SUPPLEMENT FOR THE QUARTER ENDING SEPTEMBER 30, 2023 OF THE MOTORISTS COMMERCIAL MUTUAL
INSURANCE COMPANY

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended SEPTEMBER 30, 2023

NAIC Group Code

0291

Company Name MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

1. Monoline Policies

NAIC Company Code

1 2 3
Direct Written Direct Earned Direct Losses
Premium Premium Incurred
B e $ B e

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POlICY? ..........coiiiiiiiiiiiiiiiiese e
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy be quantified or estimated? ............

2.3 If the 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

Yes [ X1 No [
Yes [ X] No[ ]

2.31 AMOUNt QUANTIFIEA:.........c.cvevevieieeieeeee ettt $ e 12,170
2.32 Amount estimated using reasonable assumptions:............ccceceeeereeiennen. $

2.4 If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case reserves) for the D&O liability coverage
provided in CIMP PACKAGEA POIICIES. ........eeiuiiitiitieii ettt ettt ettt a e he e e b e e sh e e e b e e bt e a bt e a bt ea st ea et eh e e She e eb e e bt e bt e abeembeembeemeeseeesbeenbeenbeenbeens F o

505
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