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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ...ttt 7,804,679 |............ 12.802 |......... 7,804,679 |-.cvicne 0 fn 7,804,679 |........... 12.802
1.02 All other QOVEINMENLS .......cc.eiiuiiiiiiieeieee e
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAFANTEET ...t e [reneenenieaas 0.000 [eeeeeeereeeeeeenenes [V [0 [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 2,933,464 |............ 4.812 ......... 2,933,464 ..o 0 fn 2,933,464 |............ 4.812
1.06 Industrial and MISCEIANEOUS ............ccoevieveeerereeeeeeeeeeieieieeee e e 13,234,295 |............ 21.708 |........ 13,234,295 [ [ — 13,234,295 |........... 21.708
1.07 HyDFd SECUMHES .....oveviiiiieicieieiitee et [eeeeeeeeeeas 0.000 [.eeeeeeverriennee [OOSR [0 O [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 |.ooveeieeieens (01 (1 T (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans . . .. .
1.11 Unaffiliated certificates of dePOSIt ............ccceeeveveeeiieeieiieeeeveceeeeee e (O 0.000 oo [OOSR [0 [0 I 0.000
1.12 Total [oNG-term DONAS ......coveeeeeeeeeieiieeeeee e e 24,092,500 |............ 39.518 |....... 24,092,500 |..eoeeeene 0f...... 24,092,500 |........... 39.518
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cceeeeveveveveeererereeeeee oo e 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............ccoo.foreeecconnnis s 0.000 [reeeecereeeeereenenes [V [0 (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovvreeeenenes oo s 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [.eeeevverreennes (U R (U [V 0.000
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cocvevevieieiieicieietetetceee et es e e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.cveveueuieeiiereeeeeeeeeeeseseteseseseaesesesssesesesesesss s sesesesesfeeseeeseesenseenenens 0
4.02 Residential mortgages .... .0
4.03 Commercial MOMGAGES .......coieerieeriieiiieiieieree e e siee et esre e e see e e 0
4.04 Mezzanine real estate 10ans ...............ccocoiiiiiiiiin e 0
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceciiiiiiiiiiiieiiciee e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens ([0 [OOSR [0 [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ..o e 22,535,398 |........... 36.964 |........ 22,535,398 ..o [ — 22,535,398 |.......... 36.964
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvveeeeveveinieeeeceereenisses [ 13,287,259 |........... 21.795 |........ 13,287,259 | [ — 13,287,259 |........... 21.795
6.03 Short-term investments (Schedule DA) ...........cccoooveveieveveveeeeeeeeeeeeeee e 996,553 |...cocvenve 1.635 [ 996,553 | (0 996,553 |............. 1.635
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 36,819,209 |........... 60.394 |........ 36,819,210 [.ooovovvcree [ 36,819,210 |........... 60.394
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 60,965,184 100.000 60,965, 185 60,965, 185 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other-than-temporary impairment recognized:

A B e = =T i TR o1 10 o e PP PRTPS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIOT YEAI ..........uiuiiiiiitiiiii ettt bbb bbb b bbb bbb b E e E R bR e E bt b ARt e bt e bt eb et 2eeemeenee e e e eeeeeeeaeeens 0

Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cueueueuruiriiriririsieie ettt sttt st se e ss e b bt sese e ss s s sesetesesessseesesseneresnasanas 3,700,960

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiuiuiiiieieeeeceeeeeee ettt seas seeeeaebebebeees et st e saeseneees 0 3,700,960
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0

3.2 TOtalS, Part 3, COIUMN T2 ..ottt ettt bbbttt e b bbb e e 1o e E bbb e £ £ e E bbb o £t 1o 1 e e bbb ek e b mbeseRn e ee s e e s et e b ebeaeas s e ss  2esetessssssansennesesesnanana 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

LTS e = T = IR 7107 Vo e T PO PO TR 0

5.2 TOtalS, Part 3, COIUMN G ...ttt bbbttt e e bbb £ 100 E e h b b e o6 e 4 H bbb o £t 1o 1040 bbbk e b mbes e R e s ae s e e s et et ebeaes s s s ss  2esesesessssanannnesesesnananas 0
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN T ... .. ittt b e b e et e e bt e bt e a et o2 et ea et she e eh e e oh e e R e e bt e a bt ea bt eabeea b e eaeeeheeebeeebe e beanbean Aoeemteesteenteaaseeaseaaeeseennes
Deduct amounts received on diSPoSals, Part 3, COIUMN 16 .........iiiiiiiieiieieeie ettt st e e s te et e e bt e bt eabeeseesseesbeesheesbe e beesbeeabeeaseanseassesseeabeesbeesbeesbeen Ssessnessseeasessaeesaessnesnaeans
Deduct amortization of Premium ANd AEPIECIAtION ............cccueueveveicceeeeeeeeeeeceeteteteeesscaetesesesessssetesesesesssasseseses s sssssesesasassssssesesasassssssesessssassssesesessanansnss <eesasscsesesananas 3,647,485

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOtalS, Part 3, COIUMN T4 ......uiiiiiiiiieieet ettt b bttt e e b bbb £ 1040 E e h b b e o1 £ 20 h bk b £t e oA e 40 bbbk e b ebeseRn e ae s e e s et et ebesea s s s ss  2etesessssssansnnsesesesnananas 0
Deduct current year’s other-than-temporary impairment recognized:

10.1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bR b et E e E b £ £ o eE e E b et b b b e ettt bbb s nsns et et e s ennsna et esen e 0

10.2 TOLAIS, Pt 3, COIUMN M1 ..ottt ettt ettt s ettt e s e sese s e s e s e s et et esesess s esesesebesesese s esesesese b et esese s eses s et et et essas ehebce et et eeee e bbb eb e e bt nenente etebesesenetet et eeeeeseseaeanaes 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceceuiririririririeietetereei st stsseie et ss sttt eseess s ssesesesesens <oesesssesseseseenanans 53,475
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiririetetetetiise sttt s ettt ese e e s s s esetesesese st ssesesebesesese st e ss s sesesen oeseseseseseasnanennns 53,475

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueveeeeereeteteeeeeescaetetesesessssetetesesessssesesesesesssaesesesss s sssesesesesssssssesassssnsssesasesassnsesesasasans sestscsesesasanas 11,854,385
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiteeitet ettt st ete et ete et et et et et et e s et ese et ese st ese st ese st ese st ese s ebess et essesensssensetesesseseasebessese s eseasassenesensesennne 13,197,314
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 193,061

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T ot b bbbt b b e bbb e bR E R b e bbbt bR

Total gain (105S) 0N diSPOSAIS, Part 4, COIUMN 19 .........ouiuiuiieieeeeeceete et eeeeectete et eeees e e te et e s esssaetetesesesssseaesesesessssssesasesessssssesesasessssssesesesessssssssesesesnssansesass esesesesesatssseaetetatanas (285)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.ciioiiieieieieeeeeee ettt ettt et e et eae s e s et ese e et e s eseasesessasesseeeeseseeneseeneaen 1,145,207
DedUCt AMOTHZAtION OF PIEIMIUM .........viceceeeeeeee e cceceete et eeceesetete s s sasaeeeseses s asassesesesssssasseses s ssssssse st s ssssssseses s s sssseeses s s sssnseses s s ansnsnses s s asanseses s s snsnsesas <hesetataeseaet et asasaeas 6,767

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 0

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

8.3. Part 2, Section 2, COIUMN 16 ... et e e e e e e e e s e e e e se e e e e e e e e e e e seeaeeans Sobeabeabeab e e b e e b e e b bbb ns

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other-than-temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt bbbt e bR b€t 8 e E 4 €8 E e EH £t E SR bbb et b b eenensns et et en e s s 0

9.2. Part 2, Section 1, COIUMN 17 ... oo e e e e e e e e e s e e e e e e e e e e e e e e e e eaeaans Sobeabeab e e b e e b e e b e e b e b e b b e

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-+10) ......ceeveeereruererereeeeeceeteeeseeesesetesesesesssaesesesessssaesssesesssetesesesananes setsesesesesanas 24,092,500
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccueuiieioececeeeeieeeececte et eseesctete et es s eaetetesesessssesesesesessssesesasesessssesesesessnsssssesesansnanan ceebesesessncnas 24,092,500
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......c.cocveevveviiriirnenee s 7,804,679 |..cooiene 7,791,460 |................... 7,785,887 |.ocoeeeennnnee 7,913,129
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 7,804,679 7,791,460 7,785,887 7,913,129
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 120,061 121,142 123,304 118,193
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 2,933,464 2,933,854 2,877,495 3,054,121
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeseee e 13,163,319 ..o 13,237,818 ..o 12,974,919 | 13,446,764
Identified Funds, Unaffiliated Bank 9. €aANada ..o 70,976 | 71,021 | 66,992 |.oooviieienn 75,000
Loans, Unaffiliated Certificates of .
Deposit and Hybrid Securities 10. Other Countries 0 0 0 0
(unaffiliated) 11.  Totals 13,234,295 13,308,840 13,041,910 13,521,764
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 24,092,500 24,155,297 23,828,597 24,607,207
PREFERRED STOCKS 14.  United States .......ccooeeeveeeeinenrneeeeec e 0 feeeeeeeeeeee [0 U 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 24,092,500 24,155,297 23,828,597

Sl04




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 3,035,006 |............... 6,803,969 |.....ccovenneee 411,019 | 87,502 e O e XXX i 010,297,496 | 38T 2,940,573
1.2NAIC 2 ..

T3NAIC 3 e
TANAICA ..
1.5NAICS ..
TBNAIC G ..o

1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals 389,258 2,138,692 393,717 11,797 0 XXX 2,933,464 1 :0 2,232,700 18:8 2,933,464 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 1,947,946 |.............. 9,169,643 435,535 , 11,587,088 ST R 5,789,819 B o 7,406,159 |.............. 4,180,929
6.2NAIC 2 .. ..74,945 | 1,424,497 |.... ... 147,765 0] . . 1,647,207 |.. 2. ....645,417 |.... 04 ...1,647,207 |..
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6

6.7 Totals

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e e 0
B.2NAIC 2 .t 0
8.3 NAIC 3 ..
8.4 NAIC4 .. .
BENAIC S L. 0
B.BNAIC B ..ot 0

8.7 Totals 0

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6

10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

4 5 6 7
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year

12. Total Bonds Current Year

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

12 NAIC T e (d) e ,408,178 |............. 18,196,397 |............... 1,240,271 24,938,110 20,757,181 |.............. 4,180,929

122 NAIC 2 ... . .. 74,945 | 1,424 497 |.... ... 147,765 1,647,207 |.. ...1,647,207 |..

123 NAIC 3 e (D) el O e O 0 [ 0 e O e 0 e 0

124 NAIC 4 o (D) el O e O 0 [ 0 e O e 0 e 0

125 NAICS oo (D) e O e O 0 [ 0 e O e 0 [ (€) ceeiee 0

126 NAIC6 ... N 0 0 .

12.7 TOtalS .o A28 | 19,620,8% |............... 1,388,036 26,585,317 |ocvovereere 100.0 |............ D,9, ¢, GOV TR D.9,0. CUNN R 22,404,388 |.............. 4,180,929

12.8 Line 12.7 as a % of Col. 7 20.6 73.8 5.2 100.0 XXX XXX XXX 84.3 15.7
13. Total Bonds Prior Year

13ANAIC T e 683,728 |.............. 9,447 497 ... 1,033,065 |..ovoevveereeece B 877 e O [ O | XX e e XK [ 11,208,967 . 946 [ 9,932,922 |.............. 1,276,045

132 NAIC 2 e 0 fooiiiiis 645,417 [ O | O e O [ O o XXX e e XK e o 845 417 D 645,417

14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...
T4BNAICK ..o

137 Totals ..o o 683,728 |............ 10,092,914 |............... 1,033,085 |-.oeeceeerereece b 677 [ O e O [ XK o XK [ (B) e 11,854,385 |......ccoceeeee 1000 oo 10,578,339

13.8 Line 13.7 as a % of Col. 9 5.8 85.1 8.7 100.0 XXX 89.2
14. Total Publicly Traded Bonds

TAANAIC T e 4,864,183 |........... 15,028,962 |......ocoererere 804,736 [ 59,300 | O i 0 o 0.20,757,18 [ 78T 9,932,922 | 83.8 [ 20,757,181

14.2NAIC 2 ... ..74,945 | 1,424,497 |.... ...1,647,207 |..

14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12

14.7 TOtAIS .o 4,939,128
14.8Line 14.7asa % of Col. 7 ....ccevveneenencc o

.................. 952,501
......................... 4.3

3.6

15. Total Privately Placed Bonds
151 NAIC T o
15.2NAIC 2 ...
153 NAIC 3 o
154 NAIC 4 ..o
15.5NAIC5 ...
15.6 NAIC 6 ...

435,535

15.7 Totals ..cceeveeeeiieienee
15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

2.0

11.9

1.6

(a) Includes $
(b) Includes $
(c) Includes $

0 current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

0 current year of bonds with Z designations and $
0 prior year of bonds with 5G| designations and $

................... 4,180,929 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, $

0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

................................. 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
............ 2,492,818 ; NAIC2 $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........ccccoeeeerereeereeeieeeeens foveeeeeenen, 2,992,696 |.............. 6,724,473 |...oveeeeee 887,150 [ 0 e O e U XK e o 10,064,318 3729 2,940,573

1.02 Residential Mortgage-Backed Securities ...

1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations ............c.c.......
2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations .....................
3.02 Residential Mortgage-Backed Securities

3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.01 Issuer Obligations ...........cccce..e.
4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 .

4.05 Totals 0 0 0 0 91,449 0.8 0 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ............cccocvevniinciiciiciciees [, 50,032 |, 644,461 .o 0 e O e O [ XK o 694,493 ..o 2.6 [ 729,484 | 6.2 | 694,493

5.02 Residential Mortgage-Backed Securities ... ...131,681 |. ...501,069 |.. 1,038,265 |..oooieieeieeieenn 329 e, 280,049 |... 1,038,265 |.

5.03 Commercial Mortgage-Backed Securities ......... |....ccoooen.. 207,545 oo, 993,161 1,200,707 1,223,167 1,200,707

5.04 Other Loan-Backed and Structured Securities ... 0 0 0 . 0 . 0

5.05 Totals 389,258 2,138,692 393,717 11,797 XXX 2,933,464 11.0 2,232,700 18.8 2,933,464
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccoeeeererincrenccinceineees [oereieienene, 1,067,777 |ooveeenee 6,955,636 [......cccovevnee 397,697 | 0 oo 0 o D.0, 0. NN ORI 8,421,110 [oooiiiicis 317 [ 4,184,310 [ooooveicine 35.3 [ 6,178,501

6.02 Residential Mortgage-Backed Securities ... e 281,964 |.ooveiieis 448,670 |.....cenvneee 109,947 | 30,089 | 0 e D,0,0. CUNIN U 870,620 |.....covvveeiieens 3.3 [ 599,728 |.eoeiiiiene LT I A 0

6.03 Commercial Mortgage-Backed Securities .......... [......c.cc......... 20,961 [ 522,770 |eveeireeeiiieeieae [V 0 oo 0 o D,0,0 NN U 543,731 | 2.0 [ 522,673 |ooeeeeeieieeine 44 | 453,348

6.04 Other Loan-Backed and Structured Securities ... 652,189 2,667,065 75,655 3,925 XXX 3,398,834 12.8 1,128,526 9.5 2,421,518

6.05 Totals 2,022,891 10,594, 140 583,300 33,964 XXX 13,234,295 49.8 6,435,236 54.3 9,053,366
7. Hybrid Securities

7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals 0

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations .....................
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations 19,299,983 |....oovoviiiieiie 726 | XXX [ XXX oo oo 17,057,374 |..ocovienns 2,242,609

12.02 Residential Mortgage-Backed Securities .......... | 413,644 | ...949,739 | .503,664 | 41,837 |0 e XK e 1,908,884 |...cooeiiiis 7.2 [ D.9.0 TN RUNR D.9.0 NN RUN 1,038,265

12.03 Commercial Mortgage-Backed Securities ........ 220,816 | 1,595,428 1977616 [ T L XXX e [ XXX o 1,887,233

12.04 Other Loan-Backed and Structured Securities . |- . 2,667,065 2,421,518

12.05 SVO Identified FUNdS .........cccooveeveenecnncnnens oo XX [ XK o XX oo e XK e e XXX i [0 o0 000 e XX o XK o 0

12.06 Affiliated Bank LO@NS ..........ccocevevenenenenenines fooeeeneieicecieeeeens 0 o0 o0 0 0 e XK o0 o000 e XK o XXX i oo 0

12.07 Unaffiliated Bank LOANS .........ccccceveeneeneeneeniens foevieniinii0 0 0 o0 el 0 e XXX i 0 Lo 000 e XXX [ XXX e o 0

12.08 Unaffiliated Certificates of Deposit . 0

12.09 Totals B F 5,483,123 |.ccoveennee. 19,620,8% |...ccovvennnn 1,388,036 L2684 o0 0 o 26,585,317 [ 100L0 | XXX e XX e 22,404,388 |........coe. 4,180,929

12.10 Line 12.09 as a % of Col. 7 20.6 73.8 5.2 0.4 0.0 0.0 100.0 XXX XXX XXX 84.3 15.7
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccvvririniniiinininins foeeeeieicieeee 77,218 [ 7,296,196 26,833 |0 0 e XX e XK e XK i . 8,100,242 | 68L3 8,047,530

13.02 Residential Mortgage-Backed Securities ..........

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

13.08 Unaffiliated Certificates of Deposi

.242,331

.180,184 |...
.184,000 |...

157,264
.126,356
22,612

B 683,728

13.09 Totals ... [eeeeiiciee. 683,728 | 10,092,914 [...ccceenee 1,033,065 |...ccoccveeenennnne 44,677 oo 0 [ (V) D.9.0 TN RUNR D.9,9 TN RUN 11,854,385 |.....ccoeveeen 1000 o 10,578,339

13.10 Line 13.09 as a % of Col. 9 5.8 85.1 8.7 0.4 0.0 0.0 XXX XXX 100.0 XXX 89.2
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevrienennccnccines oo 4,146,473 |.............. 12,415,986 |.......oceeeed94,014 |0 0 [ KK o 17,057,374 [ 642 [ 8,047,530 |..ocvvviiiieenn 67,9 [ 17,057,374

14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...cooveeiieieeieeeeeee s
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

.131,681 |... ..
................ 1,505,045

...... 2,031,360

... 1,887,233
....2,421,518

...280,049 |.

....... 1,657,691
593,069

..1,038,265 |..

1,887,233
................ 2421518

15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........ccceoviiriiininiiineiene
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI ........cc.iiiiiiiiie ettt e et b bbbt et e bbb e e e a et e nneeneenenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other-than-temporary impairMeNnt FECOGNIZEM ............oiiiiiiiiiii bbbttt b ettt b e bttt eee b ene e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total NONadMItEEd @MOUNLS ..o e e e e e e e e e e e e e e e

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

996,553

996,553

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

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

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevern |oeececererenenens 2,553,171 [ [V O, 2,553,171 [
2. Cost of cash equivalents ACQUIFEM .............cccceueveveeececeeeeeeeeececeeee e seeeseeaeae e e 29,955,239 | 1,990,189 | 27,965,050 |..ooveeeevereiiieicieiein
3. ACCIUAI Of GISCOUNL ......uvveeeieiiieiei et siensenis [ressessesse e 6,076 |.cooovcciiiccnnes 6,076 |cooeeeiciieeeeas (I
4. Unrealized valuation inCrease/(dECrease) .............coeeeevevevevivereuereeeseseesisnans |orereeeeiineneneseneneens 160 [o.vececerrccicine (U R 160 [ovviieiceeeece
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiririiriieieieieieeesiieie e ssesesesenes [oesesesseneseesses s (O O (O O [V
6. Deduct consideration received on diSPOSAIS .............ccccoveveeevevererereeieiieeseeiens oeeeeeenenenenns 19,227,387 | 500,000 |....cccerrvnnee 18,727,387 |.oveeeeeeeee
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year's other-than-temporary impairment recognized ............ |.oeeoeieiiiiiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 13,287,250 | 1,496,265 |.....cccennee 11,790,994 |
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ 0 [ [V RN
12. Statement value at end of current period (Line 10 minus Line 11) 13,287,259 1,496,265 11,790,994

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

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, EQO3, EO4, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
.... |Cabretta Georgia Tax Credit Fund LLC .......... Savannah .......oooeeeeeiiiiiiiinnnn foneenns GA...oee Cabretta Capital Corporation ............. ....08/22/2024 ... |...... | PO R 3,109,280 |........ 3,531,000 |..ooeeeeiennnnnns [V ... (3,100,280).ccceeeeeiiiiiins o e ... (3,109,280)..cccvverrennnnns founne 0.294
.... |Cabretta SCMill Fund, LLC .....cooeeiiiiiinnnnnn Savamnah .......oeeeeeeeiiiiiiiiens foinnnns GA......... Cabretta Capital Corporation ............. ....08/22/2024 ... |...... | P 591,680 J.......... 688,000 |............ 3478 | o (538,205)].vevvvevereennens fovvnnnnnniiiiins foeniiiiiiiiiiiin oo (538,205)].cevvvverenennnns fonnnnn 0.389
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 3,700,960 4,219,000 53,475 0| (8,647,485) 0 0 0| (3,647,485), 0] XXX
6099999. Total - Unaffiliated 3,700,960 4,219,000 53,475 0 (3,647,485)| 0 0 0 (3,647,485)| of XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

6299999 - Totals

(3,647,485) 0 0

(3,647,485)

o |:

3,700,960 4,219,000 53,475

o

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$

$..
3B..$..

$

$

coocooo
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership
....................... Cabretta Georgia Tax Credit FUN LLC ..eovvreenieeiieei e eeeee e eeeee e eeeeeeees | $GVANNAN i cecenee e eeeeene [eeeeeeenn GALLLooo. [ Cabretta Capital Corporation ..........ccooeeeeiiiiiriiiimiiiiiiiiiniieeeeeeneeeeeeeenn [22.08/22/2024 .| T o0 3,109,280 [ [ e
....................... Cabretta SC Mill Fund, LLC ivuiiiuuiiieniiiiiieiiiieiineiisesninesineernnseennsesnnsernnsernnsecnns [ 9AVAMNAN tiiivuiiiiiiiiniiineiinnesnnnesnnseenns foeeeeees GArenne.... | Cabretta Capital Corporation .....ceveeeeviieniiiiniiiinniinniinniennneennnennennnee [20n08/22/2024 Lo 1ol 591,880 |ovviiiiiiiiniiiiiiiiiniiiins foineiiiniiiineeiineerineenines forreiinieninnerinnennnes
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated | 3,700,960 0 0 XXX

4399999. All Other Low Income Housing Tax Credit - Unaffiliated
6099999. Total - Unaffiliated
6199999. Total - Affiliated

3,700,960 0 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
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 |Change in 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

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-78-9 ..... UNITED STATES TREASURY ....ccevvvviiiiiiiiiiiieeceinnes A 240,689 |...93.6101 |.................219,984 |..........ccoen 235,000 [.eeieiinnnnnnns 236,998 |o.eeeoierreennnn0 foeiiiiii(916) |0 [0 1125 0.728 |FA ...... ....08/17/2020 ...|....02/28/2027 ...
91282C-EV-9 ..... UNITED STATES TREASLRY .. A .. 181,140 |...95.4227 |... . 190,000 |.. 182,457 0 [ 1211 0 [0 0080250 4.228 ....02/29/2024 ...|....06/30/2029 ...
912820-EV-9 ..... UNITED STATES TREASLRY .. A .. 341,577 |...95.4227 |... . 360,000 |.. 344,818 0 3,093 0 000030200 4.291 ....12/19/2023 ...|....06/30/2029 ...
91282C-EW-7 ..... UNITED STATES TREASURY .. A ...97.6547 |... . 400,000 |.. o 387,061 |oeeeieeeeennn0 e 4780 |0 0 0080250 4.637 ....09/19/2023 ...|....06/30/2027 ...
91282C-FN-8 ..... UNITED STATES TREASLRY .. A ...99.6051 . 500,000 |.. 495,942 |0 [ 174 0 [0 4125 4.443 ....02/26/2024 ...|....09/30/2027 ...
91282C-FT-3 ..... UNITED STATES TREASLRY .. A ...98.3171 |... 491,585 |.... . 500,000 |.. o B92.547 o0 e 1178 0 [0 ].1240000 .. 4.346 ...02/26/2024 ...|....10/31/2029 ...
912820-GH-8 ..... UNITED STATES TREASLRY .. A ...97.7077 |... 195,415 |.... . 200,000 |.. 200,012 |0 [ () 0 000030500 3.498 ....06/15/2023 ...|....01/31/2028 ...
91282C-G0-8 UNITED STATES TREASURY .. A ...98.1487 |... ..338,613 |.... ..345,000 |.. 842,191 |0 o494 0 0 1240000 .. 4177 ...12/06/2023 ...|....02/28/2030 ...
912820-G0-8 . UNITED STATES TREASURY A ...98.1487 |. 4,907 |. .5,000 4,959 |.. L4177 ....12/06/2023 .. 02/28/2030
91282C-HB-0 . UNITED STATES TREASURY A ...99.1753 |. ..396,701 | . 400,000 .393,560 |.. .4.855 ....09/19/2023 .. 05/15/2026
91282C-HK-0 . UNITED STATES TREASURY A ...98.9660 |. ..494,830 |. . 500,000 .493,934 |.. ......4.378 ....02/26/2024 .. 06/30/2028 ...
91282C-H\-6 ..... UNITED STATES TREASURY .. A . 100.3600 |... . 500,000 |.. ....498,562 874 [0 |0 [ 40500 . 4.69% ...06/24/2024 ...|....07/15/2026 ...
912820-HV-6 ..... UNITED STATES TREASLRY .. A . 100.4828 |... . 500,000 |.. ....499,878 130 [0 0110052000 . 5.038 ....06/24/2024 ...|....08/31/2025 ...
91282C-HX-2 ... UNITED STATES TREASURY .. A . 100.0795 |... . 500,000 |.. ....498,199 859 [0 |0 [ 4375 4.483 ....09/19/2023 ...|....08/31/2028 ...
912820-JA-0 ..... UNITED STATES TREASLRY .. A . 100.9351 |... .1,000,000 |.. ,009,824 L (2,188) [0 |0 [ 40625 4.338 ...02/26/2024 ...|....09/30/2028 ...
91282C-dV-4 ... UNITED STATES TREASURY .. A . . 100.0019 |... ... 500,000 |.. 500,100 |oeeevvenieeeeennn0 fereiiiieiiieind0 o0 0 [ 42250 oo 4.228 ....12/30/2024 ...|....01/31/2026 ...
91282C-Jii-2 ... UNITED STATES TREASLRY .. A .. 493,556 |...98.6302 |... . 500,000 |.. 494,236 |0 880 0 0004000 4.311 ....06/24/2024 ...|....01/31/2029 ...
91282C-KA-8 ..... UNITED STATES TREASURY .. AL .. 494,806 |...99.7275 |... . 500,000 |.. ....496,223 |0 e T 0 0 ] 4125 4.502 , ...02/26/2024 ...|....02/15/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - 7,553,562 [ XXX 7,561,266 7,635,000 7,571,501 XXX XXX 9,149 238,758 XXX XXX
38379U-1IU-6 ..... |GNR 2016-092 AD = CMBS .....eevvuuiiieeinnnnnreerennnnes oo vee | nnnnns A 232,325 |...82.7655 |.ooveuiieeeennnn 230,195 [..eorvnniniaens 278,129 [oooiiiiiinninnnns 233,178 [.ooiiieeinnnnnnns 0 fooeeeeeeenn. 888 o0 o0 2,250 ..o 571 MON coovn |veieiiiieinnnnnns 521 |eeeenianiaennes 3,650 |....05/07/2024 ...|....03/16/2058 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 232,325 | XXX 230,195 278,129 233,178 0 853 0 0 XXX XXX XXX 521 3,650 XXX XXX
0109999999. Total - U.S. Government Bonds 7,785,887 | XXX 7,791,460 7,913,129 7,804,679 0 18,665 0 0 XXX XXX XXX 96,671 242,408 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX

68607L-XA-5 ..... |0REGON .......................................................... SD..| ....... |1 ......... | 1BFE |, 123,304 |. 102.4950 [.......nnens 121,142 | 18,193 [oivvnnnns 120,061 |oovveennnnnnnnd (U (1,620) [.ooevvvnnnnnns [ 0 )...... 5.8 [..... 4.762 D oovies i 580 [ooeiiiiiiinnnnns 6,964 |....12/08/2022 ...|....06/01/2027 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 123,304 | XXX 121,142 118,193 120,061 0 (1,620) XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 123,304 | XXX 121,142 118,193 120,061 0 (1,620) XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 0 0 XXX XXX

249182-PN-0 ..... [DENVER COLO CITY & CNTY ARPT REV .. SD. .1.DFE .. 133,580 |...94.9600 |. . 150,000 141,835 |.. .0 ..4,002 |. ....12/06/2022 .. 11/15/2026 ...
67908P-AX-4 ..... OKLAHOMA ST CAPITOL IMPT AUTH REV .. .1.DFE .. . 50,154 |. 100.3720 |. 50,000 ..50,032 |.. .0 ....12/08/2022 .. 07/01/2025 ...
68607V-4M-4 ... OREGON ST DEPT ADMINISTRATIVE SVCS LOTTE ... .. SD.. |- 1.CFE ... . 75,000 |...98.4860 |... . . ...75,000 |.. 0 . ....04/26/2023 ...|....04/01/2028 ...
759136-\VD-3 ..... REGIONAL TRANSN DIST COLO SALES TAX REV ... .| SD.. |- 1.CFE ... .. 131,510 |...93.9000 |... 140,850 |.... . 150,000 |.. ....140,904 0. ....12/08/2022 ...|....11/01/2026 ...
880558-NV-9 ..... TENNESSEE ST SCH BD AUTH ..|--SD.. N A |- 1.BFE ... .. 130,779 |...93.4820 |... 140,223 |.... . 150,000 |.. ...140,534 0 . ....12/12/2022 ...|....11/01/2026 ...
977100-GH-3 ..... WISCONSIN ST GEN FD ANNUAL APPROPRIATION ............ L. SD.. . 2 iiiiinnns LACFE i 143,238 |...97.0580 [.....ccoennnnnnns 145,587 |.oeiiiiiinnnn 150,000 |..veenriiinnnnnn 146,188 0 ...01/10/2028 ... |....05/01/2027 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 664,260 | XXX 693, 151 725,000 694,493 0 XXX XXX
313206-EB-2 ..... FH $B8230 - RMBS .. 110,949 |...99.5211 |... ....110,902 0. ....04/20/2023 ...|....05/01/2038 ...
3136BR-U2-1 ..... FNR 2024-20 MV - CMO/RMBS . .. 374,578 |...99.9764 |... ....374,947 0 . ...05/02/2024 ...|....05/25/2035 ...
3137BU-X6-0 ..... FHUS K-062 A2 - CMBS/CMO .. .. 146,156 |...97.8737 |... .... 147,889 0. ... 12/13/2022 ...|....12/25/202%6 ...
3140XP-28-4 ..... FN FS7969 - RMBS .. 321,253 |...86.3923 |... ...322,835 0 . ....05/16/2024 ...|....10/01/2036 ...
355640-G0-4 ... SLST 2020-2 A1C - CMO/RNBS A 80,701...90.2768 |..................86,028 [.................. 95,293 oo 81,691 [..oovvnnns 0 ...05/10/2024 ... |....09/25/2030 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 1,083,637 | XXX 1,044,115 1,107,631 1,038,265 0 3,749 0 0 XXX XXX XXX 3,097 26,112 XXX XXX

3136A0-V8-0 ..... |FNA 2016-M1 A2 = OMBS ....eeiiiiiiiiiieieeeiiiaeeeeenes | ...... | ....... |4 ......... | TA s 67,462 [...98.3953 [......ooeiiiens 69,168 |.....oocevvnnnnnns 70,296 [..oooiiiiiiiiaens 68,924 |.......oeeeennnnd (U 1,012 [ (U 0 |..... 2.939 |...... 5.346 [MON ..... [eeeeevmniiniannns 172 | 2,066 [....12/08/2022 ... |....01/25/2026 ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

L'oL3

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
3137BL-MZ-8 ..... FHUS K-049 A2 - CMBS 4 s R Y N 104,560 |...99.1135 108,194 |..oovvvennnnnnns 107,311 |oveend (VI R I VA< N | N AU | B RN 3.010 |...... 4.3% ....12/14/2022 ...|....07/25/2025 ...
3137BP-4K-2 ..... FHUS K-IR1 A2 - CMBS .... N 1.A .. .. 143,156 |...97.8777 |... . 150,000 |.. ... 147,144 0 [ 1,988 |0 o0 e 2.849 |...... 4.317 ....12/08/2022 ...|....03/25/2026 ...
3137BR-QJ-7 ..... FHUS K-057 A2 - CMBS .... I L 1.4 .. .. 282,328 |...97.3664 |... . 300,000 |.. ....292,298 O 4,984 |0 [0 2.570 |...... 4.415 ....12/09/2022 ...|....07/25/2026 ...
3137FK-22-2 ... FHUS K-088 A2 - CMBS ... N 1.A .. .. 138,487 |...96.3392 |... ..143,000 |.. ....139,792 O [ 845 |0 0 e 3.690 |...... 4.275 ....12/06/2022 ...|....01/25/2029 ...
3137FL-6P-4 ..... FHUS K-089 A2 - CMBS .... I L 1.4 .. .. 145,781 ]...95.8438 |... . 150,000 |.. ....146,979 O 898 o0 [0 3.563 |...... 4.077 ....12/13/2022 ...|....01/25/2029 ...
3137HA-CX-2 ..... FHUS K-505 A2 - CMBS .... N LA e .. 151,498 |. 100.2404 |... 150,361 |.... . 150,000 |.. ....150,950 0 e (384) |0 o0 e 4.819 |...... 4.556 ....07/13/2023 ...|....06/25/2028 ...
3140LJ-2M-1 ... FN BS7947 - CMBS/RMBS ... 4 | LA L .. 146,326 |...99.5855 |... 149,378 |.... . 150,000 |.. ... 147,309 O e 728 o0 o0 ) 4.550 |...... 5.170 ...08/23/2023 ...|....03/01/2028 ...
0839999999. Subtotal - Bonds - U.S. Special Revenue rcial Mortgage-
Backed Securities 1,179,509 | XXX 1,196,588 1,221,490 1,200,707 0 XXX XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 2,877,495 | XXX 2,933,854 3,054, 121 2,933,464 0 XXX XXX XXX
00138C-BA-5 ..... COREBRIDGE GLOBAL FUNDING .......ccevvnvvrevvnnnnnnnnnns fooe ven | eeeeeen | s LFFE L 349,391 |. 100.5177 |.eevvennieennnnnn 351,812 [ 350,000 (U R 1A AP | Y AR | B RO 1)1 I FN 5.240 ....06/18/2024 ...|....06/24/2029 ...
00287Y-BV-0 ..... ABBVIE INC .. 1.G FE ..|... ... 70,499 |...97.1461 |... ...75,000 |.. O e 119 0 010002950 |- 4.633 ....12/08/2022 ...|....11/21/2026 ...
00440E-AS-6 ..... CHUBB INA HOLDINGS LLC ..evvnnvvvvinnnneiviiinnnneeeinns oo vee [ e [T .. 1.F FE ..|... .. 145,412 ]...99.6687 |... . 150,000 |.. ....149,577 O e 2,057 o0 [0 0000030150 |l 4.579 ....12/02/2022 ...|....03/15/2025 ...
00914A-AX-0 ..... AIR LEASE CORP .. 2.BFE ..|... .. 147,613 |...98.8061 |... . 150,000 |.. .... 147,765 O e 152 0 fel0 0002052200 |- 5.474 ....06/17/2024 ...|....07/15/2031 ...
031162-C0-1 ..... AMGEN INC ....... L2.AFE .. . 70,916 |...96.1853 |. 75,000 .. 72,529 |.. .0 .4.451 ....12/08/2022 .. 11/02/2027
032654-AN-5 . ANALOG DEVICES INC . 1.FFE .. 145,017 |...98.1608 |. . 150,000 147,471 .. .0 .4.423 ....12/15/2022 .. 12/05/2026
036752-AY-9 ..... ELEVANCE HEALTH INC L2.AFE .. 149,963 |. 100.5461 . 150,000 .149,970 |.. .0 ......5.155 ....06/20/2024 .. 06/15/2029 ...
06051G-GA-1 ... BANK OF AMERICA CORP .... .. 1.EFE ..|... .. 139,931 ]...96.3759 |... . 150,000 |.. ....143,895 O 1,992 |0 00l 3.248 | 4.819 ....12/15/2022 ...|....10/21/2027 ...
06406R-AN-7 ..... BANK OF NEW YORK MELLON CORP .. 1.DFE ..|... .. 140,156 |...99.0310 |... . 150,000 |.. ... 148,643 O 4,265 [0 feeiiienl0 0010600 |- 4.580 ....12/15/2022 ...|....04/24/2025 ...
071813-CL-1 ..... BAXTER INTERNATIONAL INC .. 2.BFE ..|... ... 67,274 ]...94.2639 |... O e 1,821 0 k0 e 12915 4.683 ....12/08/2022 ...|....02/01/2027 ...
10112R-AY-0 ..... BOSTON PROPERTIES LP .. 2.BFE ..|... ... 68,502 |...96.2478 |... O e 1,677 o0 [0 000022.750 |- 5.294 ....12/08/2022 ...|....10/01/2026 ...
110122-DP-0 ..... BRISTOL-MYERS SQUIBB CO ... .. 1.F FE ..|... .. 130,236 |...91.0643 |... O e 3,882 o0 o0 e 10125 | 4122 ....12/15/2022 ...|....11/13/2027 ...
125720-AG-0 ..... CME GROUP INC .. 1.DFE ..|... 81,710 |...99.6435 |... O e 1,041 0 [0 000223.000 |- 4.288 ....12/15/2022 ...|....03/15/2025 ...
13645R-BE-3 ..... CANADIAN PACIFIC RAILWAY CO . .. 2.BFE ..|... . 66,992 |...94.6950 |... O e 1,962 [0 feeiieel0 el 12750 | 4.710 ....11/30/2022 ...|....12/02/2026 ...
15189T-BG-1 ..... CENTERPOINT ENERGY INC .. .. 2.BFE ..|... .. 174,633 |. 101.1457 |... O 49 0 [0 0000052400 |- 5.447 ....056/08/2024 ...|....06/01/2029 ...
172967-LS-8 ..... CITIGROUP INC ..... .G FE .. . 69,227 |...96.2427 |. .0 .5.052 ...12/08/2022 .. 10/27/2028
20826F-AU-0 ..... CONOCOPHILLIPS CO FFE .. . 16,238 |...99.5645 |. .0 . 4.546 ....12/15/2022 .. 03/07/2025
254687-FV-3 ..... WALT DISNEY CO ... . FFE .. . 69,179 |...97.3320 |. .0 . 4.470 ....12/08/2022 .. 01/13/2026
291011-BP-8 ..... EMERSON ELECTRIC €0 .vvvvnvvirinninniiviiniieeeevnnnans foan o FFE .. 131,814 |...93.9785 |. .0 .4.320 ....12/02/2022 .. 10/15/2026 ...
3030311-8L-9 ..... META PLATFORMS INC ...eeeeeeeeeeeeeeee e e e eeeees foen e .DFE .. . 79,981 |. 100.1279 |. .0 ......4.605 ....05/01/2023 .. 05/15/2028 ...
341081-FZ-5 ..... FLORIDA POWER & LIGHT CO .. .. 1.DFE ..|... .. 144,498 |...99.5251 . 150,000 |.. . O e 2,416 [0 [0 0000.2.850 | 4.532 ....12/02/2022 ...|....04/01/2025 ...
42824C-BT-5 ... HEWLETT PACKARD ENTERPRISE CO . .. 2.BFE ..|... .. 199,788 |...97.4791 |... . 200,000 |.. ....199,801 O e 18 0 [0 el 40550 | 4.573 ....00/12/2024 ...|....10/15/2029 ...
437076-CN-0 ..... HOME DEPOT INC .. 1.F FE ..|... .. 142,055 |...96.6709 |... . 150,000 |.. ....145,625 O e 1,790 [0 [0 000002.875 | 4.228 ....12/15/2022 ...|....04/15/2027 ...
437076-DC-3 ..... HOME DEPOT INC .. 1.F FE ..|... .. 283,162 |. 100.2155 |... ..285,000 |.. ....283,333 O e 171 0 0 40750 |- 4.897 ....06/17/2024 ...|....06/25/2029 ...
45866F-AD-6 ..... INTERCONT INENTAL EXCHANGE INC . .. 1.G FE ..|... .. 146,963 |...99.3350 |... 149,008 |.... . 150,000 |.. ....149,017 O e 1,031 L0 [0 0000032750 | 4.490 ....12/15/2022 ...|....12/01/2025 ...
459200-JZ-5 INTERNATIONAL BUSINESS MACHINES CORP . .. 1.G FE ..|... .. 143,927 |...98.1953 |... 147,293 |.... . 150,000 |.. ... 147,447 O e 1,768 |0 k00022232300 |- 4.597 ....12/15/2022 ...|....05/15/2026 ...
46647P-DG-8 ..... [ JPMORGAN CHASE & CO ........ .1EFE .. 148,709 |...99.9673 |. ..149,951 |. . 150,000 149,248 |.. .0 .5.031 ....12/15/2022 .. 07/25/2028 ...
502431-AP-4 . L3HARRIS TECHNOLOGIES INC . .2.BFE .. . 74,902 |. 101.2289 |. 75,922 | 75,000 .. 74,932 |.. .0 .5.448 ....07/27/2023 .. 01/15/2027
548661-DP-9 . LOWE'S COMPANIES INC ....... L2.AFE .. . 70,747 |...96.6731 72,505 |. 75,000 .. 72,635 |.. .0 .4.538 ....12/08/2022 .. 05/03/2027
576291-4T-4 ..... [MASSMUTUAL GLOBAL FUNDING |1 1.B FE . 349,710 . 101.3116 |. ..354,591 |. ..350,000 .349,740 |.. .0 .5.169 ....06/22/2024 .. 05/30/2029
576360-AG-9 ..... [MASTERCARD INC ... 1.EFE .. 144,290 |...97.2490 |. ..145,873 |. . 150,000 147,145 .. .0 ......4.008 ... 12/16/2022 .. 11/21/2026 ...
58933Y-BD-6 ..... MERCK & CO INC ... .. 1.EFE ..|... ... 26,038 ]...90.2248 |... ...27,067 |.... ...30,000 |.. O e 817 o0 [0 el 12900 |- 4.422 ...11/30/2022 ...|....12/10/2028 ...
58933Y-BD-6 ..... MERCK & CO INC ... .. 1.EFE ..|... .. 104,152 |...90.2248 |... . 120,000 |.. ... 109,170 O e 1,889 [0 [0 00012900 |- 4.422 ....11/30/2022 ...|....12/10/2028 ...
61761J-3R-8 ..... MORGAN STANLEY ... . .. 1.EFE ..|... .. 141,347 |...97.6843 |... . 150,000 |.. ....146,085 O 2,344 0 0l 30125 4.872 ....12/02/2022 ...|....07/27/2026 ...
63743H-FG-2 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN ....ccevvunefons vue]vnnnnns 1,2 e LAFFE 149,750 |. 100. 1746 150,000 |.oevveniiiinnnn 149,833 |......covvnnnnnn 0 fooevviiiieeen 47 |0 foeeenniinnnnnl 0 ]L...4.800 ... 4.838 ...12/09/2022 ... |....03/15/2028 ...
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63743H-FS-6 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN ....cvvvvunnforn von] unnnns 1,2 e LFFE L 189,574 . 101.1841 [....covvennennnns 192,250 189,635 |..oevvvninins (O R | RN | [ AU | B KON 5.150 |...... 5.199 ....06/07/2024 ...|....06/15/2029 ...
65473P-AS-4 ... NISOURCE INC .. 2.BFE ..|... .. 199,596 |. 100.7615 |... ..201,523 |.... ...199,636 O i 40 |0 0 e 5.200 |...... 5.246 ....06/17/2024 ...|....07/01/2029 ...
666807-BI-3 ..... NORTHROP GRUMMAN CORP ......cevvvveneeeirinineeeccvnnnns oo wee [ e [T .. 2.AFE ..|... ... 72,046 ]...99.9190 |... ... 74,939 |.... O e 1,428 |0 [0 e 2.930 |...... 4.908 ....11/30/2022 ...|....01/15/2025 ...
66815L-2D-0 ..... NORTHWESTERN MUTUAL GLOBAL FUNDING ... v |- TLAFE L.l ... 51,694 ]...90.0429 |... ...54,026 |.... O e 1,521 |0 [0 e 1.700 |...... 4.785 ....04/19/2023 ...|....06/01/2028 ...
66815L-25-7 ..... NORTHWESTERN MUTUAL GLOBAL FUNDING ... S LAFE L .. 249,928 |. 100.2142 |... ..250,536 |.... . .. ....249,933 O e o0 [0 5.160 |...... 5.165 ....06/20/2024 ...|....05/28/2031 ...
670837-AD-5 ..... OGE ENERGY CORP .. 2.AFE ..|... .. 120,075 |. 101.6360 |... . 120,000 |.. ... 120,068 O e (D) o0 o0 e 5.450 |...... 5.436 ....05/06/2024 ...|....05/15/2029 ...
693475-8B-0 ..... PNC FINANCIAL SERVICES GROUP INC ... .. 1.G FE ..|... .. 132,690 |...94.489%5 |... . 150,000 |.. ....142,056 O 4,633 |0 [0 1.150 |...... 4.588 ....12/02/2022 ...|....08/13/2026 ...
6944PL-20-0 ... PACIFIC LIFE GLOBAL FUNDING II ... .- 1.DFE ..|... ...90.4714 |... s ..350,000 |.. ....314,431 0 e 6,750 |0 o0 e 1.450 |...... 5.088 ....05/09/2024 ...|....01/20/2028 ...
74368C-BY-9 ..... PROTECTIVE LIFE GLOBAL FUNDING . .. 1.DFE .. . 100.6103 |. 301,831 . 300,000 .300,330 |.. .0 .5.215 |......5.187 ....06/05/2024 .. 06/12/2029
760759-AT-7 ..... REPUBLIC SERVICES INC 1,2 L2.AFE .. ...97.3630 |. 73,022 |. 75,000 .. 73,455 |.. .0 .3.950 |......4.617 ....12/08/2022 .. 05/15/2028
76209P-AE-3 ..... RGA GLOBAL FUNDING . .. 1.EFE .. . 101.3594 |. ..354,758 |. ..350,000 .0 ......5.448 |......5.437 ....06/22/2024 .. 05/24/2029 ...
87264A-BD-6 ..... T-MOBILE USA INC .eeeveeeeeeeeeeeeeeeeeeeeeeeeee fo e | [ 1,2 s .. 2.BFE ..|... . ...97.6959 |... L 13,272 ... ...75,000 |.. O e 795 |0 o0 e 3.750 |...... 4.979 ....12/08/2022 ...|....04/15/2027 ...
87612E-BM-7 ..... TARGET CORP .. 1.F FE ..|... .. 138,101 |...95.1407 |... . 150,000 |.. .... 143,808 O e 2,858 o0 o0 e 1.950 |...... 4.082 ....12/15/2022 ...|....01/15/2027 ...
89788M-AA-O ..... TRUIST FINANCIAL CORP ... .. 1.G FE ..|... .. 137,775 |...97.9863 |... . 150,000 |.. ... 147,147 0 [ n4,835 |0 o0 e 1.200 |...... 4.479 ....12/02/2022 ...|....08/05/2025 ...
903270-D9-7 ... USAA CAPITAL CORP ....vvvevevvnnneeeernnineeecevnnneeees foon wen [ e [T .. 1.CFE ..|... .. 274,205 |. 101.1431 |... ....274,349 O o 144 0 0 5.250 |...... 5.356 ....06/29/2024 ...|....06/01/2027 ...
907818-EY-0 ..... UNION PACIFIC CORP .... .. 1.G FE ..|... .. 145,305 |...97.3093 |... ... 146,868 0 [ 765 |0 o0 e 3.950 |...... 4.572 ....11/30/2022 ...|....09/10/2028 ...
9115H-JF-8 ..... US BANCORP .. 1.F FE ..|... .. 148,217 ]...99.1819 |... ....148,963 LU RN 14 TN N | I RPN | ) AN 4.548 |...... 4.794 ....12/15/2022 ...|....07/22/2028 ...
91412N-BH-2 ... UNIVERSITY OF CHICAGO ... .. 1.CFE ..|... .. 350,000 |. 100.4480 |... .. . ....350,000 O [0 0 [0 e 4.947 |...... 4.948 ....05/08/2024 ...|....04/01/2029 ...
928260-AD-4 ... VISA INC .. 1.DFE ..|... .. 144,989 |...98.8652 |... . . 150,000 |.. ....148,335 O e 1,681 |0 [0 e 3.150 |...... 4.355 ....12/15/2022 ... |....12/14/2025 ...
95000U-3E-1 ..... [WELLS FARGO & CO . . 1EFE .. . 75,000 |. 101.5295 |. ... 16,147 |. 75,000 ..75,000 |.. .0 ......5.574 |......5.577 ....07/18/2023 .. 07/25/2029 ...
976656-C0-9 ..... WISCONSIN ELECTRIC POWER €O ....ccevvnnnvvrivnnnnninneensfonn oae ceeeen |1, . 1.FFE ..|.. .. 169,590 |. 100.6999 |..........oeeeees 171,190 . 170,000 |.. ... 169,637 O i 47 o0 0 5.000 |...... 5.055 ...05/07/2024 ...|....05/15/2029 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 8,285,765 | XXX 8,448,484 8,581,000 8,421,110 0 XXX XXX XXX XXX
12647M-AM-7 ... CSNC 2013-6 1A1 - CMO/RVBS .. 1.AFE ..|... . 68,539 |...95.7166 |... ...70,922 |.... ...74,09 |.. O 939 |0 o0 e 2.500 |...... 5.892 ....11/30/2022 ...|....07/25/2028 ...
33851M-AA-0 ..... FSMT 2021-9INV A1 - CMO/RMBS 1AFE .. 115,805 |...88.0773 |. ..133,782 .0 .2.500 |......5.586 ....11/30/2022 .. 10/25/2041
36269X-AN-9 ..... GSMBS 2024-PJ5 A7 - RWBS .. 1AFE .. 183,348 |. 100.1370 |. ..184,639 .0 .6.000 |......6.243 ....05/16/2024 .. 09/25/2054
36270X-AZ-7 ..... GSMBS 2023-PJ4 A15 - RIBS . 1AFE .. 109,803 |. 100.0498 |. .. 111,359 .0 .6.000 |......6.552 ....08/18/2023 .. 01/26/2054 ...
46592A-AD-6 ..... JPMNMT 203 A3A - CMO/RVBS 1AFE .. 100,905 |...84.7979 |. .. 115,320 102,189 |.. .0 ......3.000 |......5.243 ....12/15/2022 .. 08/25/2050 ...
61776F-AJ-9 ..... MSRM 242 A5 - RWBS .. 1.AFE ..|... .. 178,547 |. 100.1269 |... . 180,626 |.. ... 178,689 O e 142 o0 [0 6.000 |...... 6.488 ....04/26/2024 ...|....03/25/2054 ...
82281E-BR-7 ..... SCOT 161 2A3 — CMO/RMBS ......cevvuueeiirmnnnnnarannnnnnns L LAFE s 105,343 |...93.8237 118,196 |evveeeeeeennnnn 107,921 [oooeveniiens 0 fooeeeeeeeee 1775 o0 o0 [ 3.000 |...... 6.151 ...12/05/2022 ...|....10/25/2031 ...

1029999999. Subtotal - Bonds - Industrial and Miscella -

Residential Mortgage-Backed Securities 862,280 [ XXX 874,601 918,019 870,620 0 XXX XXX XXX XXX
05491Y-AA-8 ..... BAMLL 2018-PARK A = OMBS .....evvvvniniieiiiiiieeeeens foen vee | s 4 s 1AFE .. ...95.5409 100,000 |vvvennireennnnnn 90,384 [0 2,235 [0 0 4.091 |...... 7.192 ....12/06/2022 ...|....08/12/2038 ...
17291E-AW-1 ... CGCMT 2016-P6 A5 - CMBS ... .. 1.AFE ..|... . ...96.2154 |... . 150,000 |.. 15178 0 2,332 0 [0 3.720 |...... 5.556 ....12/06/2022 ...|....12/10/2049 ...
90276C-AE-1 ..... UBSCM 2017-C2 A4 - CMBS ... 4. .. 1.AFE ..|... .. 159,714 ]...95.8393 |... . 170,000 |.. 161,570 e [ 1,856 |0 0 3.487 |...... 5.633 ....06/16/2024 ...|....08/17/2050 ...
95000L-AZ-6 ..... WFCM 2016-C33 A4 = CMBS .....ceveuneeeeimnnineeeennnines oo ven [ nnnees 4 e |- TAFE |t 140,748 |...98.3917 150,000 |-eeveenieeeennnnn 146,605 [....coeveeeeeenn0 2,989 [0 0 [ 3.426 |...... 5.692 ...12/06/2022 ...|....03/17/2059 ...

1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 526,895 | XXX 550,378 570,000 543,731 0 XXX XXX XXX XXX
00909D-AA-1 ..... AIR CANADA PASS THROUGH TRUST 2020-2A - ............. [oee ... LFFE L 234,145 ]...99.6686 |................. 239,991 [.ooiiiiiins 240,789 [.oeiiiiinnnnnns 234,680 [.......cevnnnnnn (U Y < RN | N AU | B RN 5.250 |...... 6.167 ....06/09/2024 ...|....10/01/2030 ...
02582J-JT-8 ..... AMXCA 2022-2 A - ABS .... .. 1.LAFE ..|... .. 144,943 |...99.5557 |... ..149,334 |.... . 150,000 |.. ... 149,191 O e 2,110 0 o0 e 3.390 |...... 4.904 ....12/06/2022 ...|....05/17/2027 ...
05377R-EH-3 ..... AESOP 211 A - ABS .. 1.AFE ..|... ... 86,805 |...95.3353 |... ...96,33 |.... O e 3737 o0 [0 e 1.380 |...... 5.605 ....12/06/2022 ...|....08/20/2027 ...
05522R-DJ-4 ...... BACCT 2024-1 A - ABS .... .. 1.LAFE ..|... .. 349,980 |. 100.9665 |... 353,383 |.... .. ...349,984 O [ o0 [0 e 4.930 |...... 4.983 ....06/06/2024 ...|....05/15/2029 ...
14041N-GB-1 ..... | COMET 2022-3 A - ABS . 1AFE .. 151,201 |. 100.3693 |. ..150,554 |. . 150,000 .150,349 |.. .0 .4.950 |......4.694 ....12/09/2022 .. 10/15/2027 ...
14318M-AD-1 ... CARMX 2022-3 A3 - ABS ... 1AFE . . 89,154 |...99.6966 |. ..90,873 |.. .0 ......3.970 |......5.292 ....12/06/2022 .. 04/15/2027 ...
17305E-GS-8 ..... CCCIT 2018-A7 A7 - ABS . L 1AFE ... .. 339,346 |...97.5304 |... ...341,253 O 1,382 0 0 3.960 |...... 4.686 ...06/26/2024 ... |....10/15/2030 ...
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17331K-AB-5 ..... CITZN 2023-1 A2A = ABS ...covveiieiiiiiineeceinnieee oo ven | s 4 s .. 1.AFE .. . 1001386 [..ocevvvinnnnns 21,582 | 21,552 o 21,652 0 | [0 0 [ 6.130 6.205 [MON ..... [oeeeevveniiiiennnnn9 [, 1,321 |....06/23/2023 ...|....07/15/2026 ...
32113C-CB-4 ... FNVNT 2024-1 A = ABS .oeeeieeeeeeeeeeeeeeeeeeeeeen foee ven | s 4 s .. 1.LAFE .. . 100.9267 |..ceevvnnnnenn 242,224 | 240,000 |....ceevvnnnnnnnn239,967 oveeniiieeennn0 o9 0 0050340 . 5.406 ....06/21/2024 ...|....05/15/2030 ...
412922-AC-0 ... HOMOT 2024-A = ABS ....coevvviniiiiiiiineeeeeiiineeeens foee ven | s 4 s .. 1.AFE .. . 101.1482 |.oeeevinins 404,593 |.....oovnnnnnnns 400,000 |ooevvrennennnnnnn399,982 [oiiiiiiiennn0 i3 o0 00000052370 |l 5.432 ...06/14/2024 ...|....03/15/2029 ...
42806M-AE-9 ..... HERTZ 2021-2 A - ABS .. 4 .. .. 1.AFE ..|.. ...93.8498 |.. 100,000 |-evveeneeeeennnnn 93,309 foiiiiiiiiii 0 e 3,490 [0 0|l 10680 - 5.719 ....12/06/2022 ...|....12/27/2027 ...
55389T-AA-9 ..... MVWOT 211W A - ABS . 4 .. .. 1.AFE ..|.. ...94.8870 |.. 249,620 |.oiiiiiinnnnnnnn 232,643 |0 e 852 |0 0 el 10140 | 2.879 ....04/30/2024 ...|....01/22/2041 ...
89237M-AA-7 ..... TALNT 211 A - ABS .. 4 .. .. 1.AFE ..|.. ...96.1680 |.. 150,000 |-evveeneeeennn. 141,460 [0 4521 [0 0l 10070 ). 4.444 ....12/06/2022 ...|....02/27/2034 ...
90945D-AA-8 ..... UACST 241 A - ABS ... 4 .. .. 1.AFE ..|.. . 100.1801 |.. L3374 33T 0 0 0 0 ]l 6170 6.252 ....04/25/2024 ...|....08/10/2026 ...
92339M-AB-6 ..... VERD 2024-1 A2 - ABS .. 4 .. .. 1.AFE ..|.. . 101.2060 |.. 125,000 |oeeeevnineeeenn 124,997 |0 o2 o0 0 0100050680 |- 5.749 ....06/21/2024 ...|....12/12/2031 ...
981464-HR-4 ..... WFNMT 2024-A A = ABS .eeveniiiiiiinieeceiiieeeceenns foee ven | s 4 s .. 1.AFE .. . 101.6423 |....ooonnnnnnnnns 304,927 |..ccovvinnnns 300,000 |oeeevvnnneeeennnn299,967 [oeiiiinnnnnn0 v 15 o0 o0 0000050470 |l 5.538 ....06/08/2024 ...|....02/18/2031 ...
98164H-AD-0 ..... WOART 2024-B A3 = ABS ....eeeveuieierrrnennreernnnnnnaes fooe vee | nnnees 4 . . 1.LAFE .. . 101.2658 |...ccvvuinieeens 405,063 |..eeuniieeennnnn 400,000 J.eeeernnneeeeennn399,952 foiiiiiininn 0 i o0 00000050270 | 5.332 ...05/14/2024 ...|....09/17/2029 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 3,366,961 | XXX 3,435,377 3,452,745 3,398,834 0 16,544 0 o[ XXX XXX XXX 11,579 96,367 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 13,041,910 | XXX 13,308,840 13,521,764 13,234,295 0 101,790 0 0 [ XXX XXX XXX 79,962 362,038 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 16,626,890 | XXX 16,824,042 17,059, 193 16,807, 165 0 102,079 0 0 XXX XXX XXX 163,520 475,609 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 1,895,927 | XXX 1,918,716 2,025,649 1,908,884 0 8,798 0 0] XXX XXX XXX 6,497 58,683 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 1,938,819 | XXX 1,977,162 2,069,620 1,977,616 0 21,211 0 0 [ XXX XXX XXX 5,767 64,081 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 3,366,961 | XXX 3,435,377 3,452,745 3,398,834 0 16,544 0 o[ XXX XXX XXX 11,579 96,367 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 23,828,507 | XXX 24,155,297 24,607,207 24,092,500 0 148,633 0 0 XXX XXX XXX 187,363 694,741 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 14,926,321 1B .S ...ocoovnenee 610,336 1C..$....cccevvneee 986,441 1D .$ .............. 1,416,771 1E..$ .............. 1,147,981 1F.$ ... 2,481,100 1G.$ ..ccoovennenn. 876,344
1B ... 563,602 I T 1,083,605 W8 .0
1C .$.. .$ .0
1D .$ .0
1E W8 0
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Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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38379U-IIU-6 ......... GNR 2016-092 AD - CMBS .... TP I «...|....05/07/2024 ... [FIRST TENN FIXED ....290,5% |.. ... 347,889 |..
91282C-EV-9 ......... UNITED STATES TREASLRY ... VP I veer|-...02/29/2024 ... [NOMURA SECURITIES INTERNATIONAL ... 142,788 |.. .... 150,000 |..
91282C-FM-8 ......... UNITED STATES TREASLRY ... ...02/26/2024 ... |BMO Capital Markets ... 494,767 |.. ....500,000 |..
91282C-FT-3 ......... UNITED STATES TREASLRY ... .| MERRILL LYNCH FIXED INCOME ... ....491,369 |.. ....500,000 |..
912820-HK-0 ......... UNITED STATES TREASLRY ... .|BMO Capital Markets ... 492,580 |.. ....500,000 |..
91282C-H\-6 . .|UNITED STATES TREASURY . .| MERRILL LYNCH FIXED INCOME .498,088 .500,000

91282C-HV-6 . ..|UNITED STATES TREASURY .
91282C-JA-0 . ..|UNITED STATES TREASURY .
91282C-dV-4 ......... UNITED STATES TREASLRY ....

.|BMO Capital Markets .
02/26/2024 ... |BMO Capital Markets .

.499,748
.505,314

...500,000 |..

€13

....12/30/2024 ... [BMO Capital Markets ... ....500,099 |.. .
91282C-JI-2 ......... UNITED STATES TREASLRY ... ver |-...06/24/2024 ... |BMO Capital Markets ... ... 493,556 |.. ....500,000 |..
91282C-KA-8 ......... UNITED STATES TREASURY ... . |....02/26/2024 ... |BMO Capital Markets ... ....494,806 .. ....500,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 4,903,712 4,997,889
3136BR-U2-1 ......... FNR 2024-20 V. = CMO/RUBS ....vevevetenceiesestene ettt ettt enesnenennenennenenns | ennesenneiennene ...05/02/2024 ... [ STONEX FINANCIAL INC. evtuverineseneaseneatenensesestenessesessesessesesesensesenessesessesessesessesessesensesensases |oessenessenessesessesenseenseenes |ovessesensesensssensssenes 390,635 |.veueverireneieneines 397,703
3140XP-2B-4 .........|FN FS7969 - RUBS . |-...05/16/2024 ... | STONEX FINANCIAL INC. ... ... 346,65 |.. ....400,000 |..
35564C-G0-4 ........ [ SLST 2020-2 A1C - CMO/RMBS .. e e <ot |....05/10/2024 ... | STONEX FINANCIAL INC. ... . .. .... 102,661 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 824,232 900,365
00138C-BA-5 ......... COREBRIDGE GLOBAL FUNDING ....vevveteseatesesteneteseeeneseeseseesenseseseetesesteneesenessenessenessesesnenennesenns | oessesesseennnne ....06/18/2024 ... [MERRILL LYNCH FIXED INCOVE 349,391 v 350,000
00909D-AA-1 ......... AIR CANADA PASS THROUGH TRUST 2020-2A - . |--..05/09/2024 ... |R W BAIRD & CO ....188,547 |.. 1 192,395 |..
00914A-AX-0 ......... AIR LEASE CORP o |--..08/17/2024 ... | JP MORGAN SECURITIES INC. ... 147,613 |.. ....150,000 |..
036752-AY-9 .........| ELEVANCE HEALTH INC .+ |--..05/20/2024 ... |MERRILL LYNCH FIXED INCOVE ... ... 149,963 |.. ....150,000 |..
05522R-DJ-4 ......... |BACCT 2024-1 A - ABS ... . |--..06/06/2024 ... | MERRILL LYNCH FIXED INCOVE ... ... 349,980 |.. ....350,000 |..
15189T-BG-1 ......... CENTERPOINT ENERGY INC ... ....05/08/2024 ... [ JP MORGAN SECURITIES INC. ... 174,633 |.. ....175,000 |..
17305E-GS-8 ......... CCCIT 2018-A7 A7 - ABS ... . |-..06/26/2024 ... | WELLS FARGO BROKERAGE ... 1 192,750 |.. ....200,000 |..
32113C-CB-4 ......... FNUNT 2024-1 A - ABS ... ...05/21/2024 ... |RBC CAPITAL MARKETS ... 239,958 |.. ....240,000 |..
36269X-AN-9 . .| GSVBS 24PJ5 A7 - RVBS 05/16/2024 ... | GOLDMAN SACHS & CO. INC. . 248,252 .250,000

412022-AC-0 . .. | HARLY-24A-A3 - ABS ...
42824C-BT-5 . .. |HEWLETT PACKARD ENTERPRISE CO .
437076-DC-3 ......... HOME DEPOT INC

05/14/2024 ... | WELLS FARGO BROKERAGE .
09/12/2024 ... |CITIBANK, N.A. ..........
+|----06/17/2024 ... |MORGAN STANLEY & CO LLC .

...04/30/2024 ... [PIPER JAFFRAY

. 399,979
.199,788
....283,162 |..
...303,314 |..

.400,000
.200,000
....285,000 |..
...326,364 |..

55389T-AA-9 ......... WVHOT 211W A - RMBS K . .

576200-4T-4 ......... MASSMUTUAL GLOBAL FUNDING 11 .. . |----05/22/2024 ... | JP MORGAN SECURITIES INC. .. ... 349,710 |.. ....350,000 |..
61776F-AJ-9 ......... MSRM 242 A5 - RNBS -|--..08/25/2024 ... | MORGAN STANLEY & CO LLC .... ... 296,547 |.. ....300,000 |..
63743H-FS-6 ......... NATIONAL RURAL UTILITIES COOPERATIVE FIN . .|--..06/07/2024 ...|RBC CAPITAL MARKETS .... 189,574 |.. ....190,000 |..
65473P-AS-4 ......... NISOURCE INC <|----06/17/2024 ... {MITSUBISHI UFJ SECURITIES .... ....199,5%6 |.. ....200,000 |..
66815L-25-7 ......... NORTHWESTERN MUTUAL GLOBAL FUNDING .|-.-.05/20/2024 ... |MERRILL LYNCH FIXED INCOME ... ... 249,928 |.. ....250,000 |..
670837-AD-5 ......... 0GE ENERGY CORP ...05/06/2024 ... (MITSUBISHI UFJ SECURITIES .. .... 120,075 |.. .... 120,000 |..
6944PL-20-0 . ..|PACIFIC LIFE GLOBAL FUNDING I1 05/09/2024 ... | BARCLAYS CAPITAL .. .307,682 .350,000
74368C-BY-9 . ..|PROTECTIVE LIFE GLOBAL FUNDING 06/05/2024 ... | Various .300, 366 .300,000
76209P-AE-3 . .|RGA GLOBAL FUNDING ......... . ...[Various .. .350, 164 .350,000

90276C-AE-1 . ..| UBSCM 2017-C2 A4 - CMBS
90327Q-D9-7 . .. | USAA CAPITAL CORP ..
90945D-AA-8 ......... UACST 241 A - ABS ..

.| CITIBANK, N.A. .
05/29/2024 ... | DEUTSCHE BANC SECURITIES INC.
....04/25/2024 ... [ JP MORGAN SECURITIES INC. .....
...05/08/2024 ... [RBC CAPITAL MARKETS ...

. 159,714
.274,205

....100,000 |..
...350,000 |..

91412N-BH-2 ......... UNIVERSITY OF CHICAGO .- .

92330M-AB-6 ......... VERD 241 A2 - RUBS ... . |-...05/21/2024 ... |WELLS FARGO BROKERAGE . ....125,000 |..

976656-C0-9 ......... WISCONSIN ELECTRIC POWER CO . . |--..05/07/2024 ... |MERRILL LYNCH FIXED INCOME ... . .. ....170,000 |..

981464-HR-4 ......... WFNMT 2024-A A - ABS P voor|....05/08/2024 ... |JP MORGAN SECURITIES INC. ..... . ... 209,952 |.. ....300,000 |..

98164H-AD-0 ......... WOART 2024-B A3 = ABS ....iieiuuiiieeinnnnnaseernenunseennnnnassennnnsnaseennnn s seennnnnnssennnnnnnsseennnnnnsseennnns |nnsesseesnnnnees . .05/14/2024 .. [ TD SEOU i8S weruuuteernunueeeeerrun e e eeernnn s s eeennn e seeennnsasseeernssseeennnnaseeernnnasseeennnnsaseeennnnnnn 399,944 |.eeiiiiiii e 400,000

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 7,469,369 7,568,759

2509999997. Total - Bonds - Part 3 13,197,314 13,467,013

2509999998. Total - Bonds - Part 5

2509999999. Total - Bonds 13,197,314 13,467,013 72,818
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks 0 XXX 0

5989999997. Total - Common Stocks - Part 3 0 XXX 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

SCHEDULE D - PART 3

L€

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Paid for Accrued

CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 13,197,314 XXX 72,818




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

I4E

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
38379U-WU-6 .. | GNR 2016-092 AD - CMBS ..12/01/2024 . | Paydown .69,760 |... v 0 e 11,489 .. ..03/16/2058 .
912828-5U-0 .. |UNITED STATES TREASURY .. ..02/01/2024 .| Maturity @ 100.00 .. 0. .. 12/31/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 0 XXX
68607L-X0-5 .. |OREGON ............................................... | ....... |..06/01/2024 .|Paydown .................... | .................................. 31,807 [ooeennnnnnnns 31,807 |eevennnnnnns 33,182 [...oevennnnns 32,746 |.veeiiaeinnnnns (O AT ()] T (U R (939) [+ eeeemnmnaaaes 0 |oeeennaes 31,807 |oveeeiiiennnnns [ [ (O AP 937 |..06/01/2027 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 31,807 31,807 33,182 32,746 0 (939) 0 (939) 0 31,807 0 0 0 937 XXX
248775-7X-0 .. |DENTON ............................................... | ....... |..07/18/2024 .|R W BAIRD & CO .......... | .................................. 92,9% |.ooeeiiinnnns 100,000 |.....cce....t 88,191 |..ovvnennnees 91,449 |.oovvinines [V N 2,219 | (O AT 2,219 oo 0 |oeeennaes 93,216 [..eeevrnnnnnns [ T (222)[eeeeenes [223)] TR 961 |..07/15/2026 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 92,99 100,000 88,191 91,449 0 2,219 0 2,219 0 93,216 0 (222) (222) %1 XXX
3132D6-EB-2 .. |FH SBB230 = RMBS .....eieeeeeeieeeeeeniiieeeeens [ ..12/01/2024 .| Paydown ..05/01/2038 .
3136AQ-V8-0 .. |FNA 2016-M1 A2 - CMBS ......covvvniiiiiininienns | eees ..12/01/2024 .| Paydown .... 0. .0 .0 ..01/25/2026 .
3136BR-U2-1 .. | FNR 2024-20 MV — CMO/RMBS ....oeeeeeeeeenieeeee | e ..12/01/2024 .| Paydown ... 0. .0 0. ..05/25/2035 .
3137B7-YY-9 .. |FHMS K-037 A2 = OMBS ......ccevvvniiiiiiininnnns [ eeeens ..01/26/2024 . | Paydown ... 0. .0 .0 ..01/25/2024 .
3137BL-MZ-8 .. | FHMS K-049 A2 - CMBS .. ..12/01/2024 .| Paydown ... 0. .0 0. ..07/25/2025 .
3140XP-2B-4 .. |FN FS7969 - RMBS ..12/01/2024 .| Paydown ... 0. .0 .0 ..10/01/2036 .
35564C-GQ-4 ...| SLST 2020-2 A1C - CMO/RMBS ..12/01/2024 .| Paydown . L0 .0 0 ..09/25/2030 .
67908P-AX-4 .. | OKLAHOMA ST CAPITOL IMPT AUTH REV . ..07/01/2024 .| Call @ 100.00 ..... . .. 0. .0 . .0 . . ..07/01/2025 .
0909999999. Subtotal - Bonds - U.S. Spe0|al Revenues 105,565 0 0 159,473 0 (63) (63), XXX
00909D-AA-1 .. | AIR CANADA PASS THROUGH TRUST 2020-2A - ... ..10/01/2024 .| Paydown ... .. 11,989 [.. 0. .0 ...29,468 |.... .0 0. ..10/01/2030 .
12592K-BC-7 .. | COMM 2014-UBS5 A4 - CMBS ..... ..09/12/2024 .| Paydown . . 148,067 L0 .0 0 ..09/12/2047 .
12647M-AM-7 .. | CSMC 2013-6 1A1 - CMO/RVBS ..12/01/2024 .| Paydown . 25,374 L0 .0 0 ..07/25/2028 .
14318M-AD-1 .. | CARMX 2022-3 A3 - ABS ... ..12/15/2024 .| Paydown . L0 .0 0 ..04/15/2027 .
17331K-AB-5 .. | CITZN 2023-1 A2A = ABS .....cevvvnvvvviiininenees [ e ..12/16/2024 .| Paydown ... 0. .0 .0 ..07/15/2026 .
33851M-AA-0 .. | FSMT 2021-9INV A1 - CMO/RMBS ... . ..12/01/2024 .| Paydown ... 0. .0 0. ..10/25/2041 .
36269X-AM-9 .. | GSMBS 2024-PJ5 A7 - RMBS ......evvviiviiinnnnnns | eeenns ..12/01/2024 . | Paydown ... 0. .0 .0 ..09/25/2054 .
36270X-AZ-7 .. | GSMBS 2023-PJ4 A15 - RMBS .... ..12/01/2024 .| Paydown ... 0. .0 0. ..01/26/2054 .
46592A-AD-6 .. | JPMMT 203 A3A - CMO/RMBS . ..12/01/2024 . | Paydown ... 0. .0 .0 ..08/25/2050 .
55389T-AA-9 .. |MVINOT 2110 A = ABS e eeeeeneee e ..12/20/2024 .| Paydown ... 0. .0 0. ..01/22/2041 .
61776F-AJ-9 .. |MSRM 242 A5 = RMBS ....oevvniiiiiiiiiiiiiiininns [ s ..12/01/2024 . | Paydown ... 0. .0 .0 ..03/25/2054 .
82281E-BR-7 .. | SCOT 161 2A3 - CMO/RMBS . ..12/01/2024 .| Paydown ... 0. .0 0. ..10/25/2031 .
90945D-AA-8 .. |UACST 241 A - ABS . |..12/10/2024 . [ Paydouwn .. .. .. . . 0. . .0 . .0 . ..08/10/2026 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffllated) 791,236 791 236 768,607 436,268 0 18,558 0 18,558 0 791,236 0 0 0 18,792 XXX
2509999997. Total - Bonds - Part 4 1,145,207 1,152,213 1,101,316 666,027 0 37,661 0 37,661 0 1,145,492 0 (285) (285) 56,442 XXX
2509999998. Total - Bonds - Part 5 0 XXX
2509999999. Total - Bonds 1,145,207 1,152,213 1,101,316 666,027 0 37,661 0 37,661 0 1,145,492 0 (285) (285) 56,442 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 1,145,207 XXX 1,101,316 666,027 0 37,661 0 37,661 0 1,145,492 0 (285) (285) 56,442 XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

E15, E16
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
UNITED STATES TREASURY ....coeiivvieeiviiiiiiiiieiens | ennneees .. |..06/24/2024 . [BMO Capital Markets 02/15/2025 . |.. LV F 8,273 L A89,767 [ B TTT [ 0]...2.000 [ 5.289 |....
UNITED STATES TREASURY [T T . 06/28/2024 . | NOMURA SECURITIES INTERNATIONAL ... 01/23/2025 . |.. 0. , ...486,068 [........cooeeeeeeee. O e 0]......0.000 |.......... 5.078 |....
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 996,553 0 20,718 0 0 1,000,000 975,835 3,717 0] XXX XXX
0109999999. Total - U.S. Government Bonds 996,553 0 20,718 0 0 1,000,000 975,835 3,717 0] XXX XXX
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0 0] XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0 0 0 0 0 0 0] XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 0] XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0 0 0 0| XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0 0] XXX XXX
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0of XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 o] XXX XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX
2419999999. Total - Issuer Obligations 996,553 0 20,718 0 0 1,000,000 975,835 3,717 0] XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0of XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX
2509999999. Total Bonds 996,553 0 20,718 0 0 1,000,000 975,835 3,777 0of XXX XXX
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 o] XXX XXX
7709999999 - Totals 996,553 0 20,718 0 0 XXX 975,835 3,777 0of XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ....996,553 1B.. S D e 0 TE.S . i, 0 TF .8 e 0 1.8 i, 0
1B ....0 2B.. .3
1C ...0 3B.. S
1D ...0 4B.. S
1E 0 5B.. 8.
1F .0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

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

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

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 B - Section 2 - Futures Contracts Terminated

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 as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *

[0 R R 3.727

Huntington National Bank .... Co lumbus, OH
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open

....600,072

22,409,357 [..XXX.

depositories XXX XXX 0 0 126,041 [ XXX
0199999. Totals - Open Depositories XXX XXX 600,072 0 22,535,398 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 600,072 0 22,535,398 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash XXX XXX 600,072 0 22,535,398 [ XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....o..s 2,479,204 4, 46,111,087 7. 12,758,019 10. October. .... 11,096,857
2. February...|.ccoconiennnne. 6,819,141 5. 12,380,980 8. AUQUSL......ooo ] 9,877,185 11.  November... .... 15,563,171
3. March 13,089,044 6. 15,262,401 9. September 11,706,813 12.  December 22,535,398

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
UNITED STATES TREASURY 12/30/2024 ..o [, 0.000 |.......ee.e. 01/23/2025 ...

UNITED STATES TREASLRY ...
UNITED STATES TREASURY

...0.000 |. . 02/06/2025
........... 01/07/2025 ...

12/30/2024 .
e feeeen. 12/30/2024 ..........

499,656 ..

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 1,496,265 0 349
0109999999. Total - U.S. Government Bonds 1,496,265 0 349
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 1,496,265 0 349
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 1,496,265 0 349
31846V-41-9 ....... Lo I . N ‘ ........... ‘ ........... 09/04/2024 .....coovv |ovrnnnniiiiiiie e L 1 L N L N 0
31846V-45-0 ....... FIRST AMER:US TRS MM Z et eeiittei ettt eeste e e e e eenns e e e eeess s e eeeesssneeeeeesseeeeesssseeeeenssseseeennnsaeeeeennsasnseeennnnnseeeennnnnsseennnnnnsesennnnnnseernnn | sesesnsnnns [reeennnnnns 12/31/2024 oooovvs | 4,260 |uvenniiiiiiiiiins eriiireriiiins [ reerren e e erenn e eeene 11,877 | 370 [nniieiiiiie e 2,114
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 111,877 370 2,114
31607A-70-3 ........ [FIDELITY IMMIGOVT INSTL ereoveeeeeeeeseeseseessessessesseseseseeseeseesessaesessessessesseseasesessesseseeeeesseseeeeasseseassesseseseeseeeeseseeeeeseasseseaeseesseseeseses [ [ 12/31/2024 ........ [, e R 11,679, 117 [oeveeereereesrsreseeseeseesneenas B 287,447
8309999999. Subtotal - All Other Money Market Mutual Funds 11,679,117 51,706 287,447

8609999999 - Total Cash Equivalents

13,287,259

289,910

Line
Number
1A

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Root Property & Casualty Insurance Company

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii .....cccooviiiiiiiiiiiiceee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens
Minnesota
Mississippi
Missouri

Montana
Nebraska

Nevada ......ccccoviiiiiiiiceees
New Hampshire
New Jersey

New Mexico

New York
North Carolina
North Dakota ..

Pennsylvania
Rhode Island
South Carolina
South Dakota

Virginia
Washington ........ccccocevenennene
West Virginia
WIiSCONSIN ..o

Wyoming
American Samoa

Aggregate Alien and Other

Property/Casualty ...

Property/Casualty ...
Property/Casualty

State Deposit
Retaliatory Deposit
Reciprocity Purposes

Subtotal

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)

E29




	JURAT
	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1
	SCHEDULE D - PART 6 - SECTION 2
	SCHEDULE DA - PART 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART A - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART B - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2 - BY REPORTING ENTITY
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2
	SCHEDULE E - PART 3

