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STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ot [er s 716,134,248 | o 716,134,248 |............... 710,119,749
2. Stocks:
2.1 Preferred STOCKS .....c.cuiiiiiiicietcieececee ettt seses s s seaes [reeeeteteneneennsesesienetenennne [eeeeenesesnsnsnesenesenennnenenns |oersseeseseneenene e seeaeeens [0 0
2.2 COMMON SEOCKS ...ttt [oreeeeseennnas 497,250,319 | [V 497,250,319 |............... 481,268,222
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ [ [ [V RN 0
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDBIANCES) ...oeeeevieceieie et [oebeneeneneseees 36,794,501 [ [V 36,794,501 |.....oc.. 36,460,263
4.2 Properties held for the production of income (less
s ENCUMDIANCES) ..ovvvineinieincieieieieieiees [ooreieiniieiieas 30,175,898 |.....cceovvrviereererines e 30,175,698 |................ 30,180,277
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash ($ ...60,447,741 ), cash equivalents
[T 13,129,492 ) and short-term
investments (§  .ooeernnieeee ) e
6. Contractloans (including $ oo
7. Derivatives
8. Otherinvested @ssets ...
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 1,405,006,475 |.....ccooenvee 15,288,955 |............ 1,389,717,520 |............ 1,362,431,938
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14.  Investment income due and @CCTUET ............cceurureiimiueieieenieeeieeeeseseeeeees [oreeeneeenines 4,343,683 | e 4,343,683 |.....cccovvvennee 4,902,573
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 103,609,011 oo 1,846,843 |...ccocvenee 101,762,168 |......ccc..... 97,066,298
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........covcevee. 5,149,809
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 16,003,359 |.ovvovireeeeeee [0 16,003,359 |...covenneee. 14,186,434
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coooeeeeeeeeeeeeeeeeeeeeeeees oo ee e 57,476,775 |.ooeeeeeeeeeeeeeeee [0 57,476,775 |.covoeee 49,394 604
16.2 Funds held by or deposited with reinsured companies ..............cccceeeeees |oervvieenenn 472,228,568 |.....ooooeeeieiieeen [ 472,228,568 |............... 444 684,319
16.3 Other amounts receivable under reinsurance contracts ..........ccccceceveeees oeeiiiiiiiiiiiiiiiinis s
17.  Amounts receivable relating to uninsured plans ............ccccooiiiiniiiniiniicniens [ e
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 7,889,860 |..vverecereriririrecieieine
18.2 Net deferred tax asset ..9,380,771 |..
19. Guaranty funds receivable or on deposit .............cocueriiiiiiiiiieieieeieeieees [ [
20. Electronic data processing equipment and SOftWare .............cccoeovrueuevereieniens [rrerinceenanne 62,951,794 |....cocevnee. 58,549,476
21. Furniture and equipment, including health care delivery assets
(B s ) e [ 2,604,986 |........cccennne. 2,604,986 |......cooveeiieieeas [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ..................ccooveevreiies forerieiieiises 0 oo [ [0 26,223,459
24. Health care ($ ..cccocvrvevecccirriecnae ) and other amounts receivable ...... |- [ [ (O T 0
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 62,332,649 |.......c...... 16,203,313 |cverieee 46,129,336 |....cocvuvee. 45,218,800
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 2,236,118,324 |................ 103,874,345 |........... 2,132,243,979 |.......... 2,093,127,667
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt esess s s s s sesesesssnsnnanns [ereseseentntnenesseneteinntnnnes |otrtsenssseseteesent st s srenetes [oerereeeeeeene s eiebereeneen (1 T 0
28. Total (Lines 26 and 27) 2,236,118,324 103,874,345 2,132,243,979 2,093,127,667
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. ICOLI cash surrender Value ..........cocooooveoeoeeieeeeeeeee e eeeeeeeeeeen oo 45,901,479 | 0 forooiiis 45,901,479 |.coooveennn. 43,181,832
2502. Prepaid eXPENSES .....ccccvcviiiieieieiete ettt [oereeen e 15,188,239 |..ocveveee. 15,188,239 |.oooeiieeieeeeeeee 0 [ 0
2503. MiSC Other ASSEIS ..o | 1,242,931 | 1,015,074 | 227,857 |ovvriiiicinne 2,036,968
2598. Summary of remaining write-ins for Line 25 from overflow page 0]
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 62,332,649 16,203,313 46,129,336 45,218,800




STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ...cccccevene 43,609,800 ) ..o n e en e e 439,289,593 |.........c...... 429,741,059
2. Reinsurance payable on paid losses and 10Ss adjusStMent EXPENSES ..........c.c.cueueueuiiiieieeeieieeeeeeeee e seseass e sssenas oo 63,048,346 |.......cccone. 58,182,944
3. LOSS AQJUSIMENE EXPENSES ........vveveieiaeseieteieiaeseeesesesiesesesese st s s sssese st s sseseseses s essssss et sss s ssses et ssssssssesesessssssnsssesesssansnsesesessanaa]ocecessssneanees 67,207,854 |................ 66,682,295
4. Commissions payable, contingent commissions and other SimMilar ChArges ..............coeveueueiiieieieieeeeeee e e 3,955,118 [ 4,842,318
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........coceuiiiiiieiiereiiiiieeeie ettt sse b nse s b ssnssse s s |ocecees e eeneen 27,514,980 |...ccvvvnneee. 12,831,036
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveviuioiiiiiiiieieieteeeeee et 1,435,841 | 3,441,767
7.1 Current federal and foreign income taxes (including $ .....c.ooovvveiieeecns on realized capital gains (I0SSES)) ........cccew. |rrrermiiiniiniiiiiieieis e 0
A (= e o) =T =Yoo= D =T o1 OO RSO NP
8. Borrowed money$ ..o 24,860,000 and intereSt thErEON $  .oveveeeeeeeeeeeeeeeeeeeeteeeee oo e e e eer oo 24,860,000 |................ 24,750,000
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $ 464,778,311 and
including warranty reserves of $ ..o and accrued accident and health experience rating refunds
including $ v 0 for medical loss ratio rebate per the Public Health Service Act) 147,577,820 |...cccvevinnee 142,676,903
10, AQVANCE PIEMIUM ....veeeieieeeeeeeeeceee ettt et e e e e sete s e e e e e s s s s s e s eseseassse s e s asesesessaeeeas st aseseseseeesese s e s asesesesesssssssssasesesnsnansnansnas |ereasnesesaeaenens 1,424,881 .o 50,107
11. Dividends declared and unpaid:
T1T STOCKRNOIARES ...t b et h et b et h sttt e et et et ese o ettt [oebe e
B I o] o3, g o o L= OSSO UPTY SRS RPN
12.  Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) .......cucuiviririririririeieiererie sttt ss s e es s s seenenenas 67,913,226 |........c........ 72,657,539
13.  Funds held by company under reiNSUrANCE trEALIES .............ccovieviieiiretereeieieeee ettt ettt esss st es e sesesssessenss s sesesessss e oererereeninaens 378,335,790 |...coveene. 366,552,083
14.  Amounts withheld or retained by company for aCCOUNt Of OINETS ..........ccciiiriiiririiiciciecce et 4,065,624 |................... 4,101,726
15.  Remittances and iteMS NOt @IIOCALE ...........c.euruririieeeeeeerise it eseeeee et e eseseae e e seseseeeeesesseseseeeaessssenseeesesesaesnsesesesesssnsnnsasas [roessssnininannanas 8,314,436 |....ooovveennne 4,426,325
16.  Provision for reinsurance (including $  .....cccovovevviiiicccinns CEIfIEA) .. [ 742,634 | 742,634
17. Net adjustments in assets and liabilities due to foreign eXChange rates ............ccocviiiiiiiiii e [
R T B =i o TU 53 ¢ g Lo 1 T USSP PTUUY RO NP
19. Payable to parent, subsidiaries and affiliatEs .............ccociririeirieireii et e 502,605 |.....cocuoe..... 6,026,695
20, DEIAVALIVES ...ttt ettt ettt ettt ettt a sttt e st et et s s e st s es et e s et et s e s e st et s st e b s es e et et et et e s et et e s nas st et et s etebeseseanan et es et sesesesed et re ettt benie (U 0
21, PAYADIE fOr SECUMIHIES ......vcvviieieiietiiieseecte st eeeee ettt e sttt e st b et st e s s bbb s e s s e b b es s e seseb s s es e s s e b st s et et et s s snsns b s s s sn s [ reeeecececnsesn s 2,219,857 | 0
R o\ o] (o (o Yo ot g1 (=3 U=T o o [T o OO S PP RSN
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiee ettt
24. Capital notes $  .......... and interest thereon $
25. Aggregate write-ing for liabilities .................ccccceevieieiereiiiieeerceeee 2,246,761 28,822,974
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 1,240,655, 365 1,226,528,406
27. Protected cell liabilities .........
28. Total liabilities (Lines 26 and 27) ...............
29. Aggregate write-ins for special surplus funds
30.  COMMON CAPILAI STOCK .....cuvieiiieiiieiiieiieeie ettt ettt ettt et e et e e st e eaeeeseesseesseesseesseeseeesseeseeeseesee s e esseenseesseenseesseesseeneenseenseenseensens
L P o =) =Ty (Yo o= o] = I o o] OO ST RSN
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........cooiiiiiii e e (01 0
B TS TW o (0TS 4 To (=Y SO ST UU S P T RSN
34.  Gross paid iN @nd CONHDUIEA SUIPIUS ..........c.c.eiiiiieeeeeeee et e e e et ees s sseseseseseseseaeassesasesesssssnsnassnsssesssnananas|eereseneneerenn 207,918,966 |................ 207,918,966
35, UN@SSIGNEA fUNAS (SUMPIUS) .....v.vvieeieceeteieseeeeceete s eeeescaeteteseesscaesesesesssssaesesesenssscassesesessnsssesesesessssssesesasansssssesasssansssssesesssansnsnansadorsrestssiesena 678,669,648 |................ 653,680,296
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 30 $ .o ) e [ [
36.2 shares preferred (value included inLine 31§ oo ) e
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 891,588,614 866,599,262
38. Totals (Page 2, Line 28, Col. 3) 2,132,243,979 2,093,127,668
DETAILS OF WRITE-INS
2501. Retiree benefit oBligations ...t (1,102,629)].......ccune. 25,551,298
2502, MiSCEITANEOUS [1aDTITTT8S ...ooviieieieceeecece ettt ettt et eee e ae et seeeeteeaete s stensatensseenssenssannseennteesstes|eneereseneeeeneens 3,349,390 |oooiiiin 3,271,676
22501 Y PP PO KPR
2598. Summary of remaining write-ins for Line 25 from OVerfloW PAgE ...........ccuiiiiiiiiiiiiiee e [ee e 0 oo 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,246,761 28,822,974
b2 0 TP TY PO T TP PR P PR PO RSP PP PP PO PSP OPRPPIIN
2 Y PP PO RO PP PP OTRTI
P2 01 T T T PTY O T TP P ST PRPTU RSP PPUP PP PURPOPRPPIN
2998. Summary of remaining write-ins for Line 29 from oVErflOW PAE .........coouiiiiiiiiiiiieeie ettt [ere s (U 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
720 Y PP PO KPP
3202. ...
3203. ...
3298. Summary of remaining write-ins for Line 32 from overflow Page ...........cccoiiiiiiiiiiiiciececeeee e [ O [
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $  oeveveeee 18,381,668 ) ..o 21,580,149 |..oovieenne 25,754,751 | 96,723,160
1.2 Assumed (written $  ....cocooee 329,185,199 ) oo 305,664,948 270,960,700 |............ 1,131,649,166
1.3 Ceded (written $ 263,946,275 ) oo . 248,525,422 |. ..225,338,440 |... 932,930,963
1.4 Net (written $  ...cooorene 83,620,592 ) ...eeieeee e e 78,719,675 |ecveeriennee 71,377,011 295,441,363
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 50,524,136 ):
2.0 DHFECE -ttt ettt ettt e e 8,147,069 12,852,016 |..cvcvenneee 62,510,515
2.2 Assumed 147,533,087 ..633,875,443
2.3 CABM ....evuvceietet sttt bbbttt b ettt nnnien o 121,029,359 ..527,974,077
24 Net ..o . 39,355,744 . 168,411,881
3. Loss adjustment @XPENSES INCUITEA ..........cccueueveveiieieeeeeieiisseae ettt ses et ssseses 13,277,607 |................. 42,179,294
4. Other underwriting €XPENSES INCUITEA ..........c.cueveviieruereseiieeieeeiesseessese st s s sss e ses s sssesens 22,837,335 | 93,441,916
5. Aggregate write-ins for underwriting dedUCtionsS ............ccooiiiiiiiiiiiiiicceeeeceeeeeeee e O e 0 [ 0
6. Total underwriting deductions (Lines 2 through 5) 75,470,686 304,033,091
7. Netincome of protected cells 0
8. Net underwriting gain (10ss) (Line 1 MiNUS LiNE 6 + LiNE 7) ....c.cueueiiiiiieieieeeeeeeieieieee e e 1,169,601 |..cooveeennne (4,093,675)|....ccccreenne (8,591,728)
INVESTMENT INCOME
9. Netinvestment iNCOME BAIMEM ...ttt ettt e 4,979,410 |oreireeee 4,876,077 |eceeee. 25,449,727
10. Net realized capital gains (losses) less capital gains tax of $ .......cccccceeeccueene 2,397 15,821 403,693 (1,589,802)
11. Netinvestment gain (10SS) (LINES 9 + 10) ...c.ovriiiiiiiiieieiiriiniririeieteieieee sttt sessesesesesesesssssss|resssneneseseeeas 4,995,231 i 5,279,770 |.eovevrnee. 23,859,925
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
L J R amount charged off § ..o 99,064 ) ... | (99,064) ... (383,705)]...c.cceecnee (1,202,942)
13.  Finance and service charges not included in PremMiUMS ...........c.cceueuiuiiiieererereiiisseeee st 184,288 |...ooeeecieee 126,970 oo 575,941
14.  Aggregate write-ins for MiSCellangouS INCOME .............cueveviieieeieieieiie ettt 2,760,149 3,692,866 5,541,204
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna 2,845,373 3,436,131 4,914,203
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign iNCome taxes (LINES 8 + 11 + 15) .......cciiieiiiieeieiceceeeeeeee et et 9,010,205 |.....coovvennne 4,622,226 |........coevn 20,182,400
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 252,644 276,120 971,989
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) .......cooviiuiueueieiiieecieieiceeie e [eoe s 8,757,561 [.ooveeeeene 4,346,106 |................. 19,210,411
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 638,234 74,174 12,084,448
20. Netincome (Line 18 minus Line 19)(t0 LiNE 22) .........ccouiuiururiririiiiieirieiriceieiseeeseeeeiese e 8,119,327 4,271,932 7,125,963
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 866,599,265 794,313,573 794,313,573
22, Netincome (from LiNE 20) ........ccceuiiririiiiiiieieterisetsesestsieseteseseesesesssseseseseseesessssesesesesesesessssssasesesesenssns [oesesenenesssesees 8,119,327 | 4,271,932 |.ocov 7,125,963
23. Net transfers (to) from Protected Cell aCCOUNLS ..ot e [
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................. (5,652,462) 21,547,434 |.. ..6,824,710 |...
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccocoverueveiiiiiieeiiereieiieeeeie s e 1,955 | 1,237 |...
26. Change in net deferred iNCOME taXx ..........ccceevevrveecverereninnnn. (3,963,247)|.. ..553,139 |...
27.  Change in NONAAMIEEA @SSELS ........coiiiiiiiiieieietiieii sttt ss st sesesenenes [eeseseenen e sees 2,136,607 |....ccveeenene 4,573,612
28.  Change in Provision fOr FEINSUIANCE ............cuiiiuiiiiiiiiiti ettt bbb bbb nne s
29.  Change iN SUMPIUS NOLES .......eiuiitiiiiitiitiitiite ittt bbb bbb bbb bbbt bbbt bbb nbe b nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ..............coeiiiiiiiiiiiiieeeeeeee e
32. Capital changes:
321 PaAIA TN ettt ettt et eae e
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN et a e ettt e a e e a e e e e [V 0 [ 0
33.2 Transferred to capital (Stock DIVIAEN) .........ccciiiiiiiiiiiii e e
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e
34. Net remittances from or (10) HOME OffiCe ..........cuiiiiiiiiiiiii e .
35. Dividends to stockholders ..................... ..(22,850,000)|..
36.  Change iN trEASUNY STOCK ......c..iiiiiiiiiieie ettt e e e e e [ ereer e e re st st ettt eae s
37. Aggregate write-ins for gains and 10SSES iIN SUMPIUS ............ceueveiiieiuereiiiiieseiee et s 19,997,277 (5,058,219) 4,089,006
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 24,989,353 11,166,411 72,285,692
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 891,588,618 805,479,984 866,599,265
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeoeiiiiiiicieiicceeees o (O O 0 [ 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
1401. Change in ICOLI cash SUrrender VAlUE ...........cccccioioioiiiiiiicicieicecieece et 2,719,648 |.................. 3,660,185 |......ccoeveveee 5,568,151
1402. Miscel laneous income or expense ...40,501 |.. ... 32,681 |... ..(26,947)
B0 T T IS T TP FET TP PR PRTY ISP OP TP PR PSP PRRPNY
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiciicncceeeeee e (O O 0 [ 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 2,760,149 3,692,866 5,541,204
3701.  MiSCElIANEOUS GAINS / T0SSES ....ovivivcrcvieieieiee ettt ettt es et sesessas s s eseses ot tes s e s e ettt esennenenes [oeseseseseaesees (5,058,219)|.....ccccvveeeee 4,089,006
3702. Reclass for organizational restructure . 19,997,277 |..
Y401 T TS O TP PSPPI RS R PP U PP OPPPTPPPRPIN
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeieiiiiiiiciccceeeeees o 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 19,997,277 (5,058,219) 4,089,006




STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiuiuiiciiiciiieie ettt siens [oeennensinenanes 78,211,146 | 70,545,241 | 298,927,794
2. NetiNVESIMENT INCOME .......uiuiiiiiiiiiieee ettt [ersne s 6,328,455 |....covvvene 5,745,026 |................. 29,418,909
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 118,369 (224,054) (653,948)
4. TOtal (LINES 110 B) ..ottt 84,657,971 76,066,213 327,692,756
5. Benefit and 10SS related PAYMENLS ............cceiiiiiiicieieieeeeeee ettt es et n s [oesessesesenasane 35,314,286 |....c.covenv.. 34,464,056 |................ 145,785,344
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. foeriiiiiniiiniiniiiiicis (O T [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 43,359,176 |....cevvenee. 40,152,779 |veenee 135,791,664
8. Dividends paid t0 POICYNOIAETS .......c.ccocvviieeretetieieeeeeeee ettt et et esss s s s seses [ereeeseeneneeeneeeas 252,644 |....ooeee 276,120 oo 971,989
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 0 1 9,673,519
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 78,926,106 74,892,956 292,222,515
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 5,731,865 1,173,257 35,470,240
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 18,545,099 |.. 25,149,379 |. ... 55,668,543
12.2 Stocks .............. 119,332 |. .996,342 |. .. 2,471,748
12.3 Mortgage loans ... w0 [0 0
124 REAI ©STALE ...ttt ee et ee et ee et ee e ee e een e renes | e (01 R [V 5,232,320
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiirieireie ettt seenns [eosesinesesneneees 2,246,633 |.....ccooeunee 1,747,594 |......cooveen. 9,006,227
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceiies oo, (O T [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 2,267,756 2,168,819 539,866
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......c.cvoveveueucuieieeeeecieieieeceee e foesesesesenenas 23,178,820 |..ccvevnnnn. 30,062,134 |...covovvene. 72,918,705
13. Cost of investments acquired (long-term only):
131 BONGS .ottt [enaetenen s 24,856,498 |.......oco.ee. 28,378,432 |.....ccvvnnne. 70,201,583
13,2 SEOCKS ...ttt n s aeaene [oeseaeten et 639,819 [ 602,464 |.........c.c..c.... 4,641,168
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13.4 REAI ESLAE ...ttt e [oraeaeaee e 889,152 |...covvevieiene 490,480 |.......cccnnene. 31,451,741
13.5 Other iNVESIEA @SSELS ......uvuieiiiiiiieie it [eesesensesnnenensenenes 50,933 | 63,136 oo 2,701,722
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 0 0 0
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 26,436,402 29,534 512 108,996,214
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveerieiieiinieeieee e 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (3,257,582) 527,622 (36,077,509)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOIMOWED fUNGS ...ttt niesenien|oeteninsinnennenenes 110,000 |......cocvveneene 3,112,000 |....covvvnnne 9,379,000
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiins o, (O T [V 0
16.5 Dividends t0 SLOCKNOIAETS ...........c.cuiuriieiiieiiieesie ettt ssiens [enessinessnees 22,850,000 |...ceveeriieiriieireieieas (U 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 25,956,258 (13,365,201) 19,177,801
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 3,216,258 (10,253,201) 28,556,801
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...c.ccccceevrecne 5,690,541 |..covenee (8,552,321) e 27,949,532
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 67,886,711 |.cveene 39,937,179 | 39,937,179
19.2 End of period (Line 18 plus Line 19.1) 73,577,252 31,384,857 67,886,711
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash investment eXChaNGES ..ot [re et seeees 18,878 | 317,221 | 472,466




STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

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

F/S F/S
SSAP # Page Line # 2024 2023

NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 8,119,327 $ 7,125,963
(2) State Prescribed Practices that are an increase/

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

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 8,119,327 $ 7,125,963
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 891,588,614 $ 866,599,262
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 891,588,614 $ 866,599,262

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

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

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

(3) - (5) No significant changes

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

(7) - (13) No significant changes

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

NOTE 2 Accounting Changes and Corrections of Errors
Not Applicable

NOTE 3 Business Combinations and Goodwill
No significant changes

NOTE 4 Discontinued Operations
Not Applicable

NOTE 5 Investments
A. - C. Not Applicable

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

(2) - (3) Not Applicable

(4) At March 31, 2024, the estimated fair value and gross unrealized losses for loan-backed securities, aggregated by length of time the securities have been
in a continuous loss position were as follows:

a) The aggregated amount of unrealized losses:

1. Less than 12 Months $ 918,706

2. 12 Months or Longer $ 24,280,828
b) The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 58,429,082

2. 12 Months or Longer $ 190,354,153

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

E. - I. Not Applicable
J. - L. No significant changes
M. - R. Not Applicable

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



STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 7 Investment Income
No significant changes

NOTE 8 Derivative Instruments
Not Applicable

NOTE9 Income Taxes
No significant changes

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

B. Transactions
On January 1, 2024, Motorists Commercial Mutual Insurance Company, a subsidary of the Company, sold Encova Life Incurance Company to Pan-American Life
Insurance Company.

On January 1, 2024, the Company transferred sponsorship of the defined benefit pension plan and postretierment benefit plan to its parent Encova Holdings, Inc.

On March 28, 2024, the Company declared and paid an ordinary dividend to Encova Holdings, Inc. in the amount of $22,850,000.

C. - O. No significant changes

NOTE 11 Debt

A.  Debt, Including Capital Notes
The Company maintains monthly advances from FHLB totaling $24,860,000 at March 31, 2024. The most recent fixed rate of interest assessed is 5.46% for a 4
week period. Interest in the amount of $341,600.37 was charged in 2024.

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

The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati, Ohio. Through its membership the Company has access to cash
advances in the amount of $50,000,000. The Company calculated this amount in accordance with current FHLB capital stock holdings and collateral.
It is the Company's intent to use these funds as a backup source of liquidity.

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Protected Cell
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 1,556,274 $ 1,556,274 $ -
(c) Activity Stock $ 1,118,700 $ 1,118,700 $ -
(d) Excess Stock $ 37,326 $ 37,326 $ -
(e) Aggregate Total (a+b+c+d) $ 2,712,300 $ 2,712,300 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 50,000,000 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ -
(b) Membership Stock - Class B $ 1,556,274 $ 1,556,274
(c) Activity Stock $ 1,113,750 $ 1,113,750
(d) Excess Stock $ 91,176 $ 91,176
(e) Aggregate Total (a+b+c+d) $ 2,761,200 $ 2,761,200 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 50,000,000 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year 6 Months to
Total Not Eligible for Less Than Less Than 1to Less Than
(2+3+4+5+6) Redemption 6 Months 1 Year 3 Years 3 to 5 Years
Membership Stock
1. Class A $ - $ - $ - $ - $ - $
2.Class B $ 1,556,274 $ 1,556,274 $ - $ - $ - $

11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)

6.1



STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Protected Cell Account Total Collateral
Pledged (Lines 2+3) $ 55,522,029 $ 62,112,145 $ 24,860,000
2. Current Year General Account Total Collateral Pledged $ 55,522,029 $ 62,112,145 $ 24,860,000
3. Current Year Protected Cell Account Total Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Protected Cell Account Total
Collateral Pledged $ 57,041,683 $ 63,000,219 $ 24,750,000
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Protected Cell Account Maximum
Collateral Pledged (Lines 2+3) $ 56,685,236 $ 62,618,156 $ 24,750,000
2. Current Year General Account Maximum Collateral Pledged $ 56,685,236 $ 62,618,156 $ 24,750,000
3. Current Year Protected Cell Account Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Protected Cell Account Maximum
Collateral Pledged $ 58,047,155 $ 64,626,792 $ 38,500,000
(4) Borrowing from FHLB
a. Amount as of Reporting Date
1 2 3 4
Funding
Agreements
General Protected Cell Reserves
Total 2+3 Account Account Established
1. Current Year
(a) Debt $ 24,860,000 $ 24,860,000 $ - XXX
(b) Funding Agreements $ - $ - $ - $
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ 24,860,000 $ 24,860,000 $ - $
2. Prior Year end
(a) Debt $ 24,750,000 $ 24,750,000 XXX
(b) Funding Agreements $ -
(c) Other $ - XXX
(d) Aggregate Total (a+b+c) $ 24,750,000 $ 24,750,000 $ - $
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Protected Cell
Total 2+3 Account Account
1. Debt $ 24,860,000 $ 24,860,000 $ -
2. Funding Agreements $ - $ - $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ 24,860,000 $ 24,860,000 $ -

11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)

c. FHLB - Prepayment Obligations
Does the company have
prepayment obligations under
the following arrangements

(YES/NO)?
1. Debt No
2. Funding Agreements No
3. Other No

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

A.  Defined Benefit Plan

The Company transferred sponsorship of the defined benefit pension plan and postretierment benefit plan to its parent Encova Holdings, Inc.
(1) - (18) No significant changes

B. - I. No significant changes

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
A. - C. No significant changes

D. Dates and Amounts of Dividends Paid
On March 28, 2024, an ordinary dividend was declared and paid to Encova Holdings, Inc in the amount of $22,850,000.

E. - M. Not Applicable

6.2



STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 14 Liabilities, Contingencies and Assessments

No significant changes

NOTE 15 Leases

NOTE 16

No significant changes

Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk
Not Applicable

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

Not Applicable

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

Not Applicable

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

Not Applicable

NOTE 20 Fair Value Measurements

A

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

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

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

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

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

The estimated fair values for substantially all bonds, including loan-backed and structured securities, unaffiliated common stock and certain short-term investments

are based on quoted prices or quotations on comparable securities in active markets that are readily and regularly obtainable. Valuation of these securities does
not involve management's judgement.

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

When observable inputs are not available, the market standard valuation methodologies for determining the estimated fair value of certain types of securities that

trade infrequently, and therefore have little or no price transparency, rely on inputs that are significant to the estimated fair value that are not observable in the

market or cannot be derived principally from or corroborated by observable market data. These observable inputs can be based in large part on management's
judgement or estimation, and cannot be supported by reference or maket activity. Even though these inputs are unobservable, management believes they are

consistent with what other market participants would use when pricing such securities and are considered appropriate given the circumstances.

Fair Value Measurements at Reporting Date
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Common stocks, unaffiliated $ 113,139,144 | $ 2,713,025 | $ 1,580,872 | $ -1 117,433,040
Total assets at fair value/NAV $ 113,139,144 | $ 2,713,025 |$ 1,580,872 | $ - 19 117,433,040
Fair Value Measurements in (Level 3) of the Fair Value hierarchy
Total gains Total gains
Ending Balance| Transfers | Transfers | and (losses) | and (losses) Ending Balance
as of Prior into out of included in included in for Current
Description Quarter End Level 3 Level 3 Net Income Surplus Purchases | Issuances Sales Settlements | Quarter End
a. Assets
Common stocks,
unaffiliated $ 1,580,872 |$ - 1% - 1% - 198 - 13 - |8 - |8 - |8 -|$ 1,580,872
Total Assets $ 1580872 |$ -19$ -19 - 19 - 19 ) - 13 -19 -1$ 1580872

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

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

Type of Financial Aggregate Net Asset Value Not Practicable

Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

Bonds $ 656,265,634 |$ 716,134,248 |$ 21,639,766 |$ 634,625,868 |$ - 19 - 198 -
Common stocks,

unaffiliated $ 117433040 |$ 117,433,040 |$ 113139144 |$ 2713025 [$ 1580872 |$ - 19 -

D. - E. Not Applicable

NOTE 21 Other Items
No significant changes

6.3




STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 22 Events Subsequent
Subsequent events have been considered through May 10, 2024 for these statutory financial statements which are to be issued on May 14, 2024.

NOTE 23 Reinsurance
No significant changes

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

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses
development totaling $9,656,215. The development can be attributed primarily to the re-estimation of unpaid losses and loss adjustment expenses in the commercial
auto liability, workers' compensation, auto physical damage, other liability, commercial multi perils, products liability, and other lines of business. The favorable
development in these lines was slightly offset by losses in private passenger auto liability, and homewoners and farmowners. The changes reflected in these lines
were generally the result of recent development trends. There were not any premium adjustments made as a result of this loss and loss adjustment expense
development.

NOTE 26 Intercompany Pooling Arrangements

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

Effective January 1, 2022, the reinsurance pooling agreement was revised to adjust the percentages assumed back by each member of the Encova Pool. The
companies in the Encova Pool and their portion assumed during 2024 and 2023 are:

NAIC

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

B. - G. No significant changes

NOTE 27 Structured Settlements
No significant changes

NOTE 28 Health Care Receivables
Not Applicable

NOTE 29 Participating Policies
Not Applicable

NOTE 30 Premium Deficiency Reserves
As of March 31, 2024 the Company reported no premium deficiency reserves.

(1) Liability carried for premium deficiency reserves $ -
(2) Date of the most recent evaluation of this liability 02/29/2024
(3) Was anticipated investment income utilized in the calculation? Yes [1No [X]

NOTE 31 High Deductibles
Not Applicable

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

NOTE 33 Asbestos/Environmental Reserves
No significant changes

NOTE 34 Subscriber Savings Accounts
Not Applicable

NOTE 35 Multiple Peril Crop Insurance
Not Applicable

NOTE 36 Financial Guaranty Insurance
Not Applicable
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STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]

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

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

LT E= (=N el i =Ty To L USSP PSRRI

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

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

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

Is the reporting entity publicly traded or a member of a publicly traded group? ............ccciiiiiiiiiii s Yes[ 1 No[X]

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

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

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

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

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

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 12/31/2022
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceerereeeeereennns 12/31/2018
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 06/03/2020
By what department or departments?
(@31 el D= o= i o T=T o Aoyl 1g U =T o Lo PP PRR PSR
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [XT] Nol N/A [
Have all of the recommendations within the latest financial examination report been complied With? ... Yes [ X1 No [ N/A [
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ No [ X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes [ No [ X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ No [ X]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............cccooviiiiiiiniiiie,

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ..o
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..

Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

1
Prior Year-End
Book/Adjusted
Carrying Value

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

Ves [ X1 No[ 1

2
Current Quarter
Book/Adjusted
Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiiieeee e

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cccoiiiiiiiiiiiieeeeee s
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes [
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

7.1

LOLHLe e

Yes[ 1 No[X]
] No[ 1 NALX]




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
BNY METTON ettt as 500 Grant Street One Mellon Center, Suite #1035, Pittsburgh, PA
15258 .ottt
Federal Home Loan Bank of Cincinnati .........cccocooooveeioiiiiiccee 221 E 4th St, Suite 600, Cincinnati, OH 45202 ........c.ccoovoveveveeeeeee

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

1 2 3
Name(s) Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ......
If yes, give full information relating thereto:

Yes[ 1 No[ X]

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

New England Asset Management, Inc. ...
Northern Trust Investments, Inc. .......
Pacific Investment Management Company LLC ....

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?.....

Yes [ X] No[ ]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.

Yes [ X] No[ ]

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
109846 New England Asset Management, Inc. ... KURB5ESPS4GAFZTFC130 ........
105900 .. Northern Trust Investments, Inc. ....... BEL4B8X7EHJUB45Y2N39 .

104559 Pacific Investment Management Company LLC . 549300TORY6GF411CMB5 .

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiie ettt ettt et et et et e e e e e enean Yes[ 1 No[X]

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

Has the reporting entity self-designated PLGI SECUMHIES? ............ccooiiiiiiiiiiii e Yes[ 1 No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccoeiiiiiie Yes[ 1 No[X]

7.2



STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns Yes[ 1 No[X]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0 0 0 0 0
5.  Operating Percentages:
5.1 AGH I0SS PEICENT ......oeivvvtetceeeee ettt ettt e et et et ete s s e e e es et et ete s et eseas s eses e s et esesesess s es et et e s eseseseases a2 s et et e s eseas s eses e s et et eseseae s s es st et eseseas s s £E Rk eEee et ee e b bbbttt n bbb %
A oto TS ot g = 1T 4 T=T gL Qo T= (oY o PPN %
5.3 A&H expense percent excluding cost containment expenses ... .
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevvececeeieeeee e et s s e ae s s s s s asaeaeses s s ssaseesesenssssstesesanssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..............cooiiiiiiiiiie e B
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccccueueiiieeeeeceeteeeeeeeecae et eseeeseaetesesesesssaesesesesensssssesesesensssssesesesensnensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoooiiiiiininen e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccccccevevuenee... Yes [ X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

JOMICIlE OF the FEPOTHING ENEILY? ... eueuiectieetieetsie ettt es b e b s b s b s ees bt s b es b8 b 88 es bt e bbb bbb bbbttt Yes [ ] No[ ]




STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating
............ 00000 .....ccocoees foueeene. AA=3194126 .| Arch Reinsurance LEd ..o se s e e e sees [eeseseseneees BV JAURROT T ZE0. s o s [
.. 00000 . AA-1120090 .. ....|Lloyd's Syndicate Number 4711 AUTROTTZEG. .. eines o




STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

States, etc.

Direct Premiums Written

Direct Losses Paid

Deducting Salvage)

Direct Losses Unpaid

2
Current Year
To Date

3
Prior Year
To Date

4
Current Year
To Date

5
Prior Year
To Date

6
Current Year
To Date

7
Prior Year
To Date

10

1. Alabama
2. Alaska ...
3. Arizona ..
4. Arkansas
5. California
6. Colorado
7. Connecticut ..
8. Delaware
9. District of Columbia
10. Florida
11.  Georgia .
12. Hawaii ...
13.
14.
15.
16.
17. Kansas ..
18. Kentucky ...
19. Louisiana
20.
21.  Maryland
22. Massachusetts .
23. Michigan
24. Minnesota
25. Mississippi
26. Missouri ....
27. Montana ....
28. Nebraska ..
29. Nevada
30. New Hampshire
31.  New Jersey
32.  New Mexico ..
33.
34.
35.
36.
37. Oklahoma .
38. Oregon
39. Pennsylvania
40. Rhode Island
41. South Carolina .
42. South Dakota ...
43. Tennessee ...
44.
45.
46.
47.
48.
49.
50.
51.  Wyoming
52. American Samoa .
53.
54. Puerto Rico
55. U.S. Virgin Islands
56. Northern Mariana
Islands
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX o e fe
58002, .viiiiiieeiieeieeee e e XXX o e fe
58003, .iiiiiieeieeeeee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page .........cccceeeenfennn XXKover e [0 [0 [0 [0 [0 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccooviiies wenee 18 4. Q - Qualified - Qualified or accredited reinsSurer...............ccc.cceveeuers conee 18
2. R - Registered - Non-domiciled RRGs R 0 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - see DSLI) 0 6. N - None of the above - Not allowed to write business in the state... ..... 21




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

Encova Mutual
Insurance Group, Inc.

FEIN - 86-1286784

BrickStreet Mutual
Insurance Company

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

PinnaclePoint
Insurance Company

FEIN - 46-1783383
NAIC Company Code -
15137
State of Domicile - WV

Wilson Mutual
Insurance Company

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

NorthStone
Insurance Company

FEIN - 26-0818900
NAIC Company Code -
13045
State of Domicile - WV

STCE HTC Federal
Investor, LLC
FEIN - 81-3585592

MPC Brickstreet 2017
Historic Fund, LLC
FEIN - 81-5313304

SummitPoint
Insurance Company

FEIN - 46-1795752
NAIC Company Code -
15136
State of Domicile - WV

MPC Brickstreet 2018
Historic Fund, LLC
FEIN - 82-4318558

MPC Brickstreet 2019
Historic Fund, LLC
FEIN - 84-1783677

AlleghenyPoint
Insurance Company

FEIN - 87-0807723
NAIC Company Code -
13016
State of Domicile - WV

MPC Brickstreet 2022
Historic Fund, LLC
FEIN - 87-2750169

IGSESG I, LLC
FEIN - 87-2607952

Wolf Road Realty, LLC
FEIN - 88-3837925

MPC Fed 2022 Energy
FundIl, LLC
FEIN - 88-2764021

IGSESGII, LLC
FEIN - 88-4359904

MPC Brickstreet 2023
Historic Fund, LLC
FEIN - 93-2584396

Encova Holdings, Inc.

FEIN - 86-1317222

Motorists Mutual
Insurance Company

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

Encova Realty, LLC

FEIN - 81-4951462

Encova
Service Corporation

FEIN - 31-0851906

Phenix Mutual Fire
Insurance Company

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

Encova Insurance
Service Center, LLC

FEIN - 86--1546423

MICO
Insurance Company

FEIN - 31-1022150
NAIC Company Code -
40932
State of Domicile - OH

Encova Foundation of
West Virginia

FEIN - 80-0772825

Motorists Commercial
Mutual
Insurance Company

FEIN - 41-0299900
NAIC Company Code -
13331

lowa Mutual
Insurance Company

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

Encova Insurance
Agency, Inc.

Consumers Insurance
USA, Inc.

FEIN - 62-1590861
NAIC Company Code-
10204
State of Domicile - OH

Encova Foundation of
Ohio

FEIN - 31-1712343

FEIN - 41-1563134

90%

lowa American
Insurance Company

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

10%

IMARC, LLC

FEIN - 42-1496478
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STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0291 ...|Encova Mutual Insurance Group ..........|..... 10204 .... [62-1590861 .. Consumers Insurance USA, Inc. Motorists Mutual Insurance Company .. Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. .. |..cccceeees]veeer venn
............................................................................ 42-1496478 .. IMARC, LLC lowa Mutual Insurance Company Ownership.. ..90.000 ....|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 31577 ....|42-1019089 .. lowa American Insurance Company .. .| lowa Mutual Insurance Company ... Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 14338 ....[42-0333120 .. lowa Mutual Insurance Company .... .|Encova Holdings, Inc. .............. .... | Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
Motorists Commercial Mutual Insurance
............................................................................ 41-1563134 .. Encova Insurance Agency, Inc. .. COMPANY .. eeeeee | OWNETShpL. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 40932 ....|31-1022150 .. MICO Insurance Company Motorists Mutual Insurance Company ......... Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
Motorists Commercial Mutual Insurance
. 0291 ...|Encova Mutual Insurance Group ..........|..... 13331 ... [41-0299900 .. Company .|Motorists Mutual Insurance Company ......... Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 14621 ... [31-4259550 .. Motorists Mutual Insurance Company . Encova Holdings, Inc. ................. Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
............................................... 31-0851906 .. Encova Service Corporation ... . [Motorists Mutual Insurance Company Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 23175 ....|02-0178290 .. Phenix Mutual Fire Insurance Company . Encova Holdings, Inc. .............. Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 19950 .... [39-0739760 .. Wilson Mutual Insurance Company .|Encova Holdings, INC. ....covvvvevvvevvriiennnnns Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
.......... ..| 81-4951462 .. Encova Realty, LLC Motorists Mutual Insurance Company ......... |Ownership.. ..}.100.000 ...|Encova Mutual Insurance Group, Inc. ..
.......... 31-1712343 .. Encova Foundation of Ohio . . [Motorists Mutual Insurance Company Board ... .. 0.000 .... |Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 12372 ....[20-2394166 .. BrickStreet Mutual Insurance Company . Encova Holdings, Inc. .............. . | Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 15137 ....|46-1783383 .. PinnaclePoint Insurance Company .. BrickStreet Mutual Insurance Company . | Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 13045 ... [26-0818900 .. Nor thStone Insurance Company ..|BrickStreet Mutual Insurance Company ....... Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... 15136 .... [46-1795752 .. SummitPoint Insurance Company ... .|BrickStreet Mutual Insurance Company ....... Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
. 0291 ...|Encova Mutual Insurance Group ..........|..... .| 87-0807723 .. AlleghenyPoint Insurance Company BrickStreet Mutual Insurance Company .......|Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
.......... 88-3837925 .. Wolf Road Realty, LLC. ..... .. |BrickStreet Mutual Insurance Company .......|Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
.......... 80-0772825 .. Encova Foundation of lWest Virginia, .|BrickStreet Mutual Insurance Company .......|Board ... .0.000 .... |Encova Mutual Insurance Group, Inc. ..
.......... ...| 81-3585592 .. STCE HTC Federal Investor, LLC .......cccunneeee BrickStreet Mutual Insurance Company .......|Ownership.. ..99.990 ....|Encova Mutual Insurance Group, Inc. ..
.......... ..| 81-5313304 .. MPC Brickstreet 2017 Historic Fund, LLC ..... BrickStreet Mutual Insurance Company .......|Ownership.. ..99.990 ....|Encova Mutual Insurance Group, Inc. ..
.......... 82-4318558 .. MPC Brickstreet 2018 Historic Fund, LLC ..... . |BrickStreet Mutual Insurance Company .......|Ownership.. .99.990 ....|Encova Mutual Insurance Group, Inc. ..
.......... ...| 84-1783677 .. MPC Brickstreet 2019 Historic Fund, LLC ..... BrickStreet Mutual Insurance Company .......|Ownership.. ..99.990 ....|Encova Mutual Insurance Group, Inc. ..
.......... ...| 87-2750169 .. MPC Brickstreet 2022 Historic Fund, LLC ..... BrickStreet Mutual Insurance Company .......|Ownership.. ..99.990 ....|Encova Mutual Insurance Group, Inc. ..
.......... ...| 87-2607952 .. 1GS ESG |, LLC. eeeeeeieeeiieeeeeeeeeeeeeeeeeeeeeees BrickStreet Mutual Insurance Company .......|Ownership.. ..50.000 ....|Encova Mutual Insurance Group, Inc. ..
.......... ..| 86-1546423 .. Encova Insurance Service Center, LLC . Motorists Mutual Insurance Company ......... |Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. ..
.......... 86-1371222 .. Encova Holdings, Inc. .....cccoeeeeennns . |Encova Mutual Insurance Group, Inc . | Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. .
.......... ...| 86-1286784 .. Encova Mutual Insurance Group, Inc. .. .. | Ownership.. 2100.000 ... | ceeeeeeee e
.......... ...| 88-2764021 .. MPC Fed 2022 Energy Fund I1, LLC ............... BrickStreet Mutual Insurance Company .......|Ownership.. ..99.990 ....|Encova Mutual Insurance Group, Inc. .. |...cccee] e woenn
.......... ..| 93-258439% .. MPC Brickstreet 2023 Historic Fund, LLC ..... GA.....[......NIA....... | BrickStreet Mutual Insurance Company ....... | Qunership.. ..99.990 ....|Encova Mutual Insurance Group, Inc. .. |....NO.....|eeeee oiin
Asterisk | Explanation




STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage
1. FITE ettt e 13,823 | (1,873) e (13.5) oo (194.3)
2.1 AIIEA LINES .ot e 18,561 [ 12,285 [ 66.2 [ 58.6
2.2 MUIIPIE PEFII CIOP ...vcvievetieietieetee ettt sttt ettt e e saese s e ssese e sttt sesennes|oeesensesenneseneeseneeseeeseeene [orreseneesee e seenes 0.0 [ 0.0
2.3  Federal flood
2.4 Private crop ..
25 Private flood ...
3. Farmowners multiple Peril .........cocoviiiiiiiiiiiie e e e
4. Homeowners multiple peril 9,419,791 |.. ..5,293,572 |..
5.1  Commercial multiple peril (non-liability POrtion) ............ccceeueueieiieeeiereees oo [ (399,613)
5.2 Commercial multiple peril (liability portion) ...........cccooiriiiiiiiniinecieee
6. Mortgage gUAaranty ............coceooiiiiiiiiieeeee e
8. OCAN MAMNE ...t
9.1 INIaNd MArNE ..o
9.2 PEEINSUMANCE .....eeiiiiiii ittt be b oo [
10. Financial guaranty ..........c.ccceoiiiiiiiciie e e [
111 Medical professional liability - OCCUITENCE ..........ccceviiiiiiiiiiiiiieiceeeeee e [
11.2  Medical professional liability - claims-made ...........cc.ccoervvnininininnnnee e e
12. EArNQUAKE ...ttt e 117,088 [
131 Comprehensive (hospital and medical) individual ..............ccooovninininn oo o
13.2  Comprehensive (hospital and medical) group ..........cccoceeieerieeneenieeneenees e oo
14. Credit accident and health ... [
151 VISION ONIY .ottt e e e e e e e e ene ee s s st [eresiee s s
15.2  Dental ONIY ....ooiiiiiiiiiceci e [
15.3  Disability iINCOME .....ccueiiiiiiiiitie it e [
15.4 Medicare SUPPIEMENT ......coiiiiiiie e [ o
15.5  Medicaid Title XIX .....coceoiiiiiriiirieiriei et
15.6  Medicare Title XVIII .
15.7  LONG-EIM CAIE ..ottt ettt
15.8 Federal employees health benefits plan ...........ccocooiiiiiinii i [
15.9  Other health s .
16. WOrKErs' COMPENSALION .......c.ccveviveriieieieteeeteeeteeeeteeeteseeteseeteseeseseseseesesed|ese et sttt stenesnene [oereesenseseeeneeas (109,627)
17.1  Other liability = OCCUITENCE .......cueuiueeiieeeveeeeceeeeieie et es | 259,383 oo (1,771,798)
17.2  Other liability - ClaIMS-MAAE ........ccoeiiiiiiiiiieeeeeeeeeee e [
17.3  Excess workers’ COMPENSALION .........cuiiiiiieiieiieiieeie et e [
18.1  Products liability - OCCUITENCE .......cceveviririiiieieieieieeeeeeie et |oeeeeeeeeeeie s (26,115)
18.2  Products liability - ClaimsS-made ...........cccooiiiiiiiiiiiieeeeeceee e e e
19.1  Private passenger auto no-fault (personal injury protection) ...........ccccceeveesferrnriccinennnns 81,120 [ 14,147
19.2  Other private passenger auto liability ...............cccoeveveveeeereceieieeeeceeeeee e 6,105,247 | 3,180,150
19.3  Commercial auto no-fault (personal injury ProteCtion) ............ccccceeeeeeereeeesfovenrinnnneeeieeirns [ (34,247)
19.4  Other commercial auto lADIIILY ..........c.coovevevevereririeieeeeieie et e sneiees e 169,643
21.1  Private passenger auto physical damage ..............ccceeueueeriririririerereeesese s 5,336,641 |...covviinne 1,888,095
21.2  Commercial auto physical daMAGE ............cocveveveueureriiieieieeeeeeeeeee e e eeeee [eeieeneeieeeees (102,154)
22. AIrCraft (Al PEIIIS) ....viieiiiiiiiiiiii s e
23. FIOBIEY vttt et [t
24.
26.
27.
28.
29. International .
30. WWAITANEY ettt b ettt ettt e sae e saeenaeas
31. Reinsurance - Nonproportional Assumed Property ... e D0, O ) %% R
32. Reinsurance - Nonproportional Assumed Liability .............ccccoooiriniii Jonns P00, ST R D00 SRR
33. Reinsurance - Nonproportional Assumed Financial Lines ............cccccccoo Jorvennninnns D0, O ) %% R
34. Aggregate write-ins for other lines of business ...........ccccooivniiiiinn 0 0
35. Totals 21,580,149 8,147,069
DETAILS OF WRITE-INS
BA0 T, ettt e e et et e e e et e e aaneeeaneeeeaneeeanneeenneeennneee|oreenare e e s et e atreenere e e s reeeane [ereeeenee e n e e e e e e nneesenneeenn [oreeenee e e e e e e e e e e e ene [ree e e e e e e e e
0 P SO PSP PTOR TP
B3, ettt e e e e e et e e ane e e aan e e e neeeetneeeanneeeaneeenanee|oreenare e e s et e et et e s ne e e s reeeane [ereeeenee e r e e s e e e nneessnneeean [oreeenn e et e e e e e e e e e ene [ree e e e e e e e e e
3498. Summary of remaining write-ins for Line 34 from overflow page ...............foeccroionnnnicicnnn (O RN (1 R 0.0 oo 0.0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0.0 0.0
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STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1. (1,098)|... .(1,098)]... .. 150,153

21 Allied Lines ... 195,131

2.2 [V LB L] o) (=N o 1= o7 o PSPPSRSO

2.3 Federal flood ..........ccciiiiiiii e

24 R EAV= L S o (o] o TSRS PRR PPN

2.5 Private flood ..o

3. Farmowners multiple peril

4. Homeowners multiple peril

5.1 Commercial multiple peril (non-liability portion) ..

5.2  Commercial multiple peril (liability portion)

6. [V lo g (e E= T TN o U E=T =T o YOS USRURORR

8. OCEAN MAMNE ...ttt bbb bbb bbb

9.1 INIANA MEFINE ...

9.2 PELINSUTANGCE .......cceiiiiii e
10. FINANCIAl QUAIANTY ...ttt ettt b e bt e bt e bttt e aeesaeesneesbeenbeenbean
11.1 Medical professional liability - occurrence
11.2 Medical professional liability - claims-made .
12. Earthquake
131 Comprehensive (hospital and medical) INIVIAUAL .............cccoiiiiiiiii e [ 0 oeereeeeeeeeeeeeeeeereeeeeeene [
13.2  Comprehensive (hospital and MediCal) GroUP ..........ccciiiiiiiiiiinei e [ 0 e [
14. Credit acCident @Nd NEAIN .............c.oiiiiiieieeeecece ettt sesess oottt 0 oeereeeeeeeeeeeeeeeereeeeeeene [
15.1 Vision only
15.2 Dental only
15.3 Disability income
15.4 Medicare supplement
15.5  Medicaid Title XIX .....ciiiiiiiiiiiiiiiiic b [er e 0 e [
15.6 MEdICare Tile XVIHI ...ttt b e bbbt e b e emtesaeesmeesbeesbe e b foe s s s s 0 oeereeeeeeeeeeeeeeeereeeeeeene [
15.7  LONGALEIMN CAIE ...vviviiiiiiietetet ettt sttt s et s et b et s e s et e ees et b b et ese st e se s s sebesese e et ebebee et st ne et bt ebebneeae e 0 e [
15.8 Federal employees health benefits Plan ............ooiiiiiiii e s 0 oeereeeeeeeeeeeeeeeereeeeeeene [
15.9  Other health ........ccciiiiii e
16. Workers’ compensation
17.1  Other liability - occurrence . 323,021
17.2  Other liability - claims-made
17.3 EXCESS WOTKEIS’ COMPENSALION .....viiviiiiiiiiiiiie it iieestee st e it esie e aesseesteesteesbeesteesbeenbesnsesnsesneesseesseesseesbeesbeesbeeste e bt ebeene e 0 e o
18.1 Products liability = OCCUITENCE .......c..oiiiiiiieee et sme s e 0 oeereeeeeeeeeeeeeeeereeeeeeene [
18.2 Products liability - ClaiMS-MAaAE .........ccoiiiiiiiiiii e [ 0 e [
19.1  Private passenger auto no-fault (personal injury ProteCtioN) ............cceueeeeieeireueueuetceeeeeee e e 71,029 | 71,029 | 154,289
19.2  Other private passenger auto ADIILY .............ccceeiiieueieieiiieeeie et 5,644,951 |..ooiiiine 5,644,951 | 6,787,989
19.3  Commercial auto no-fault (personal injury protection)

19.4  Other commercial auto liability
211 Private passenger auto physical damage
21.2  Commercial auto physiCal dAmMAGE ...........ccueiiiiiiiiiiiieieeee e 0 e [
22. AFCTATt (A1 PEIIIS) v.vveeeeeieeeetetcteeee ettt ettt ettt s et et e s ettt es e e s s ssesesesesesessssesssasesesesesessases e eeetereneenere st et 0 oeereeeeeeeeeeeeeeeereeeeeeene [
23.
24.
26.
27.
28.
29.
30. WVBITANY 1.ttt ettt b bbbt e e s b ke s e s st s e b bbb e s et s s s s bebesene e sssses o bbbttt ettt 0 e [
31. Reinsurance - Nonproportional Assumed Property .........c.cccooeiieiieneeiiiienienee e seeseeseeseessee s feesc s, D, 0, TR RS D, & ¢, TR RS XXX
32. Reinsurance - Nonproportional Assumed Liability ............cccoiiiiiiiiiiiiieeeeeeeeeeee fo, D, 0, TR RS D, & ¢, TR RS XXX
33. Reinsurance - Nonproportional Assumed Financial Lines ...........cccccoiieiiiiinienicneceseseeseenees e, D, 0, TR RS D, & ¢, TR RS XXX
34. Aggregate write-ins for other liNES Of BUSINESS ..........c.c.ovovucueveveeeeeeeceete et eeeee e eneseeae e 0 0 0
35. Totals 18,381,668 18,381,668 21,979,064

DETAILS OF WRITE-INS

L Y NP AP OPPPRPP KOO PR PP
B0, et e et e e et ettt e et e e e e et e ettt e eaneeeaneeeaneeeeaneeenreeennteennneeennneeennneesneeenns|oenneenarneenereeeaneenarneennnes [reenneeenneeesnneeenneenneeennnes |oerineeean e e e e e e e e e e e
G0 Y PP AT POPOPPRPP) KOO PR PP
3498.  Summary of remaining write-ins for Ling 34 from overflow Page ...............c.ceeueueeeeiereieveieeresesesee oo (O [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0
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STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2024 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2024 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2024 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2021 + PIIOT oo oo 151,414 | 121,203 272,618 oo 9,460 [ 248 | 9,708 257,330 |oreeiieeeieine 2,808 | (8,387)
2. ....36, 117 . 76,206 ....66,720 |. ....(5,678)]..
3. 348,824 324,050 (14,066)
4. 2023 .| 60 414 80,185 | 147,599 127,421 (10,607)
5. ....496,423 |.... .451,471 (24,672)|..
6. XXX , 406 ... 36,621 | 55,026 XXX
7. TotalS .o 258,917 237,506 496,423 43,339 238,967 22,993 244,537 506,497 (24,672) (9,656)
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 866,599 Line 7 Line 7 Line 7
1. 5.8 2. (10.4) 3. (1.9)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (1.1)




STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ...........c.cccoeveiiiiiiiciecieee, NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccooiiiiniinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviinn NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... NO
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ............ccciiiiiiiiiie e N/A

Explanations:

Bar Codes:

rsieeaupre Sement Bosmen tertier =2 |II| I| ||I || I|I |I I|| |I ||I I| ||I |I ||I || II| |I ||I || I|I || I|I |I |I| || II| II|
1 4 6 2 1 2 0 2 4 4 9 0 0O
oppement e Sehecue TRosmen ferier 2 |II| I| ||I || I|I |I I|| |I ||I I| ||I |I ||I || II| |I ||I || I|I || I|I I| I|| I| I|| II| I
1 4 6 2 1 2 0 2 4 4 5 5 0
e e S Swppement besument Gerfier =2 |II| I| ||I || I|I |I I|| |I ||I I| ||I |I ||I || II| |I ||I || I|I II ||| |I I|| I| I|| II| I
1 4 6 2 1 2 0 2 4 3 6 5 0
e e Suppiement bessment Gertier = |II| I| ||I || I|I |I I|| |I ||I I| ||I |I ||I || II| |I ||I || I|I I| I|| || II| I| I|| II| I
1 4 6 2 1 2 0 2 4 5 0 5 0

0 0

o
—

0 1
0 1
0 1
0 1

o o
— T E—
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STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 OF PIrIOT YEAT ..........cvoveveveveeeeeeeeeeieieteteteeeee et eses st eseaess s sesssesesesnanas [eoeseeenenenenas 66,640,540 |................ 37,884,182
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.coviiieieieecececece ettt ettt a ettt ea s s s s s e s e s s s s s sesesesesssnsnnns |oeeeseseseseseieieenneneneneneees [oeeeeeieieenaes 29,154,771
2.2 Additional investment made after acquisition .... 2,296,970
3. Current year change in encumbrances
4. Total gain (loss) on disposals 5,232,320
5. Deduct amounts received on disposals 5,232,320
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year's depreciation 559,493 2,695,383
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 66,970,199 |... 66,640,540
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10) 66,970,199 66,640,540
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........cociiiiiiiiiiiiiiiniiese e [oeeeeseesiee e [ooeiei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) .......... | A ... BN ... A NGB ... A ... B ..
6. Total gain (loss) on disposals ..........cccceccvevee.... NN - B - BN - DA - - DR - - e
7. Deduct amounts received on disposals ..... B PR W N DN BN B N B e SRR
8. Deduct amortization of premium and mortgage infillest PNEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECCrucdilitcrest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 52,725,835 .... 61,984,737
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 51,074,355 .... 52,725,835
12.  Deduct total NONAAMIEA GMOUNES ...........c.eveviuieeeieieiieeeteteecee ettt ea ettt et es e e s st s e s eseseasssa s st et esesesessasanssseseseseseanas [eoeseneasesenenas 15,288,955 |.oooieinnne 16,257,121
13.  Statement value at end of current period (Line 11 minus Line 12) 35,785,400 36,468,714
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 1,191,387,968 |............ 1,127,842,470
2. Cost of bonds and stocks acquired ...25,515,195 ... 15,315,217
3. Accrual of discount
4. Unrealized valuation increase/(decrease)
5. Total gain (loss) on disposals .. 18,147 |.. ...303,545
6. Deduct consideration for bonds and stocks disposed of 18,683,309 ...58,612,758
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 1,213,384,564 1,191,387,968

SI101
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STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC 1 ()t et et b et n b e e 644,348,677 |....coeeene. 22,214,188 |..cooiene. 17,302,557 |ececene (4,185,977)...ccovneenenne 645,074,330 oo 0 e [V O 644,348,677
R Y [ - OSSOSO PRRRSTSTRTRITY USRI 65,771,072 |.cerieene 2,642,311 | 1,250,000 [.coovvveecennnne 3,029,131 | 70,192,514 |0 o [V 65,771,072
3. NAIC 3 (8) coeeveeeteiiieieisie ettt sttt ettt ettt bt s r ettt s bR R s R et st s s b s eR e s e st et s st senesene et et esenesesens |ee e et [V [V [V 867,404 |..ooooiiene 867,404 ..o 0 e [V
L 7Y @ - SO PRRRY KRR [V RSN (RSN (O RSN (O RSN 0 oo 0 (L RN
5. NAIC B () it b et b et b et [eR e (U [V [V [V 0 ooeereeeemrrneneeeeeen 0 [V
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 0 0 0 0 0 0
7. Total Bonds 710,119,749 24,856,499 18,552,557 (289,442) 716,134,248 0 710,119,749
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V 0 ooeereeeemrrneneeeeeen 0 [V 0
N 2 (2SSOSR NSRS [V RSN (RSN (O RSN (O RSN 0 oo 0 (O RSN 0
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V 0 ooeereeeemrrneneeeeeen 0 [V 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN 0 oo 0 (O RSN 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T 0 ooeereeeemrrneneeeeeen 0 [V 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......vuivveieiaiiiiieiciei ettt 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 710,119,749 24,856,499 18,552,557 (289,442) 716,134,248 0 710,119,749
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

S103, SI04, SI05, SI06, SI07



STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 12,193,985 |..ccceeeee 11,512,139
2. Cost Of Cash eqUIVAIENTS ACGUITEA ............ccooiiieieeeieececececieie ettt ettt a sttt et eses e s s s s s s e s et esessssssassasesesessssasssesasess [eresensnsasesneas 35,609,628 |................ 195,207,114
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration received 0N QISPOSAIS ................c.cueuevieiieeeiiiieteteseseee et eee e etesesses s et esssesesesessss s st ssesesesesessnssssssssesesesenns |oeseeseseneaenens 34,674,120 |.coreeennee 194,525,269
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 13,129,492 |...cccoeeee. 12,193,985
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12.  Statement value at end of current period (Line 10 minus Line 11) 13,129,492 12,193,985
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STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location

2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

iSTAR Pro-to-iSTAR Ultra Upgrade Kit - 11 existing doors . | Columbus 12/28/2023 .......... Convergint Technologies ....

Drain Water Lines .| Columbus .. ... 12/07/2023 .. . [Capital City Mechanical .

3[R Remodel ........
9th Florr Carpet .
Paint 1300 Suite ....
Kitchenette Plumbing 1620
Water Valve & Regulators .
Carpet 13th Floor ...
Cement Panels ........ . [Columbus ..
Kitchenette Plumbing 1300 ... | Columbus
13T Kitchen Electrical Columbus
Valves for chiller ..... Columbus ..
2023 Garage Maintenance Columbus ..
Rekey Columbus Office . .| Columbus ..

... 02/19/2024 ..
... 02/20/2024 ..
02/21/2024
02/12/2024

. |Continental Office ....
. |Continental Office .
Flem Fam Services
Capital City Mechanical ....
. |Eastway Supplies .......

. |Continental Office .
. | Ohio Technical Service
Applied Mechanical
Roberts Service
. [Pipe Valves .......
..| The Povolony Group .
. [House of Security ..

.| Columbus ..
. [Columbus ..
.. [ Columbus
. | Columbus
.| Columbus ..
.| Columbus ..

03/14/2024
03/21/2024
... 02/26/2024 ..
... 02/29/2024 ..
... 02/26/2024 ..

.120 108
110,922

WIP Assets ... | Columbus . 03/31/2024 .......... Various 529,196
0199999. Acquired by Purchase 0 0 0 889, 151
0399999 - Totals 0 0 0 889,151

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”

Lo3

1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- Impa|rment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property i Name of Purchaser Year iati Regagn (11-9-10) Disposal Disposal Disposal Disposal brances Incurred

0399999 Totals
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STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

Loan Number

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

3399999 - Totals
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

0599999 - Totals
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STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
Non-Registered Private Funds - Other Fixed Income Instruments - Affiliated

| Intercompany Long-Term Loan ........coovveiiiiiiiiiiiiiiiiiiiiiiiiiiiieees |Co|umbus ....................................... | ....... OH....oeee |Private Placement ......oooiivvniiiiiiiiiiiiiii s | ................... |....10/20/2015 | ..............
1499999. Non-Registered Private Funds - Other Fixed Income Instruments - Affiliated
6099999. Total - Unaffiliated

6199999. Total - Affiliated

6299999 Totals

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Non-Registered Private Funds - Other Fixed Income Instruments - Affiliated
................... [ Interconpany Long-Term Loan ........coocovceeee | COIUTDUS woveovevvevesesesesene JooveeseesOHerronees | PEiVatE PLACEMENE cvovrerrrresreseesesneenees Joees 10/20/2015 ...|....03/31/2024 ...|... 15,389,301 [oovorveieicons foorconioiiiiins fooeiesiisieoies fooveereeiieens foosrecreneneen foeeeceienees oo 14,440,904 |....... 999,419 [oovovoioooes Lo Jooeiiceinnn0 [oaee... 50,933
1499999. Non-Registered Private Funds - Other Fixed Income Instruments - Affiliated 15,389,391 0 0 0 0 0 0 14,440,904 999,419 0 0 0 50,933
Joint Venture Interests - Other - Unaffiliated
................... Adams Street 2012 Global Fund LP .............. [Chicago .....ccccoeevveevnnninennes |onnneeee ILeeeee. .| Adams Street Partners ........cc...ooooeeee. [....02/15/2012 ... [....08/22/2024 ...[... 12,040,034 |........ 90,021 [..ceemmmeieeeer Joummneeeemnns fooeeemmeeeee [ 90,021 | [0 11,937,940 | 192,115 [ Jeeeeeiieeeeeee feeeeeeeeeennnnn0 ]l 150,010
Arcmont Direct Lending Fund 111 (USD) Direct Lending Fund II1 General Partner
................... Special Limited Partnership ................cc. [Grand Duchy .....ooeeeeveeeeennnns Joemeee e LUK i [22.01/25/2019 L [....01/20/2024 ... ... 15,396,428 |....... 473,191 [..oooomiiiiis | fooeeee [ 473,191 [ 215,438,390 [t 431,229 | e o0 e
HarbourVest International Private Equity
................... Partners V ..ooooeeiieeiiiiieeieeenineeeeeeennnn. [Wildmington oot |enennn . DE........ | Harbour Ves t ....03/29/2007 ...|....03/28/2024 ...|..........7,365 reeeenen 6,680 [oieein2,95T | e el 0 e
. |HarbourVest Partners VIII Buyout Fund LP ... [Wilmington .... TS FOT DE......... HarbourVest .... ....03/29/2007 ...|....03/28/2024 ...
HarbourVest Partners |X-Buyout Fund LP ...... Wilmington .... J PO DE......... HarbourVest .... ...12/21/2011 ...|....03/08/2024 ...|.... 3,418,201 ... 3,046,680
HarbourVest Partners IX-Credit Opportunities
FUNA LP oo Wilmington .... UV DE......... HarbourVest .... ....12/21/2011 ...]....03/08/2024 ...|....... 434,234 [ e e e 0 e e 416,549
HarbourVest Partners IX-Venture Fund LP ..... Wilmington .... TR PR DE......... HarbourVest .... ....12/21/2011 ...]....03/08/2024 ...{..... 3,409,249 ... 3,301,776
2599999. Jomt Venture Interests - Other - Unaffiliated 34,942,271 563, 523 0 0 0 563,523 1,955 [ 34,260,555 1,247,214 0 0 0 150,010
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STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
6099999. Total - Unaffiliated 34,942,271 563,523 0 0 0 563,523 1,955 [ 34,260,555 1,247,214 0 0 0 150,010
6199999. Total - Affiliated 15,389,391 0 0 0 0 0 0 14,440,904 999,419 0 0 0 50,933
6299999 - Totals 50,331,662 563,523 0 0 0 563,523 1,955 [ 48,701,459 2,246,633 0 0 0 200,943
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STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
31320N-VE-0 ......... FH SD1513 = RMBS ... iieeeuuiieeiinnuieeeernnniaeeeennnsasseeennnnnseernnnnnnseeennnnnnssesennnnnnaeenenns | seeeresssnsnnes |oennnd 01/09/2024 ..... BOSC INC. ..niieeeiunnieeeeennneeeeereeusseeenen e s seernnnaeseennnnaeeeeennnnaseeernnnaeeeernnnnnseeene |reernrnnaseeeennnnnseeernnnnaaereee Jerrnnaaeseernnnaaaaaes 4,047,822 |eeviieeieiiiinines 4,092,584
0909999999. Subtotal - Bonds - U.S. Special Revenues 4,047,822 4,092,584
07336N-AD-1 ... | BVINV 2022-INV2 A% = RUBS ....ecvoereeerceesceesneeeeeeesnsesensesensesnsesensesensesensessnsessnsesnns | sesessssesnnies [oonnes 01/24/2024 ..... GOLDMAN .. 1,819,932 |. 2,045,495 |...
09228Y-AB-8 ......... L (e T PPN I (R RPN 03/26/2024 ..... PERSHING DIV OF DLJ SEC LNDING .. 419,406 |. .. 425,523 |...
12662K-AA-T7 .........| CSMC 2021-NQME A1 = CMO/RMBS .....eeeeeeeeeeee e e e eeeee e e e e e e e e e e e e e e e e e e e eenneneeeennn | eevnnnnennnnnn [oneend 01/26/2024 ..... BANC OF AMERICA/FIXED INCOME . 537,782 |.
134429-BP-3 ......... | CAMPBELL SOUP CO ...evvvveiiniiiiiiiiiiiiiiiii e e e s e eennsi s s e rnanns s s snnnnns | sennnnneneennns [ooned 03/19/2024 ..... BARCLAYS CAPITAL INC
172967-NN-7 CITIGROUP INC .-voevoeeeeceeeeeeecsseees s s essssesse s sesse s s essnsessssessnsessnsennnannns | sesesnsiesnnies [oonees 02/08/2024 ... Citigroup (SSB)
24381V-AA-8 . .| DRMT 213 A1 - CMO/RMBS . 01/26/2024 NOMURA SECURITIES/FIXED INCOME
3016 IN-BN-0 EXELON CORP 02/22/2024 ... J P MORGAN SECLRITIES
36259V-AB-9 GSIBS 2020-PJ4 A2 - CMO/RMBS 02/02/2024 GOLDMAN ...
362620-AB-5 ......... | GSUBS 2021-GR1 A2 - CHO/RIBS 01/10/2024 GOLDMAN ...
404280-EE-5 . ..|HSBC HOLDINGS PLC ..... 02/26/2024 HSBC SECURITIES .
46654A-AC-3 . .| JPMMT 2110 A3 - CMO/RMBS . 01/10/2024 GOLDMAN ...
59170J-AG-3 ......... MNET 2024-1 A2 - ABS 03/06/2024 ..... GOLDMAN ...
59217G-FS-3 ......... METROPOL ITAN LIFE GLOBAL FUNDING I ... 01/02/2024 ..... J P MORGAN SECURITIES ..
67114V-AA-1 ......... O0BX 22NOMT A1 = CMO/RUBS .....eevveeniiiiiiiiii e e cirii e e cesni e sesna e sesnnn e s ennnnns | aeeeeennnnnenes founnd 03/01/2024 ..... GOLDMAN
89172P-AE-9 ......... TPMT 2016-2 B1 = CMO/RMBS ....eeeeeeeeeee e e eeeeee e e eeee e e e eeee e e eeenne e e e e ennnn e e eennnnnnees | oeevvnnnninnnns Jonnad 02/09/2024 ..... Citigroup (SSB) . .
89176U-AN-4 ......... TPMT 2020-2 A1A = CMO/RMBS ...eevveiniiiiiiii i crrei e rnni s nennns s ennnnns | eeeeeenninneees [onnnd 02/08/2024 ..... GOLDMAN 549,454 |...
89616U-AA-0 .........[TON 24SFRT A = CMBS ....oeeeieeieeeeei e e eeee e e e e e e e e e e e e e e e e e e e e e e nnn e e e e ennnnneeeennnn | cernnnnnennnnns [oenes 03/27/2024 ..... MORGAN STANLEY & COMPANY ... eeeeeeee e e e e eeee e e e e e e s e e ee e e e e e eenn e e e e eennnneeeeennnn [eeeernnnnnnneernnnnaneeermnnnnaenes [oeeennnnnnneeennnnnenee 1,217,714 | 1,250,000 |...
92943P-AA-9 .........|WB 24HQ A - CMBS P PP M 03/01/2024 ..... Wells Fargo Securities, LLC 212 | 1,250,000 ...
989790-AA-1 ......... ZIPLY 241 A2 = MBS ...ieiiiiiiiieuuueaeeennuuseeeennnnseeeernnnnaaeeennnnnseeennnnnaeeernnnnnneaernnnnnns | sreeressnsnsees |oennns 03/20/2024 ..... GOLDMAN .. ettt e e ettt e e e e e s e e eree e s e e ernnaeseeennneseeennnnaeseennnnneeeeennnnnaseenrnnnnss reennnnnnsseennnnnnserernnnnnaeeene |oerennnserecrnnnaaererenes 999,721 |eeiiieiieeiiies 1,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 20,808,677 22,261,239
2509999997. Total - Bonds - Part 3 24,856,499 26,353,823
2509999998. Total - Bonds - Part 5 XXX XXX
2509999999. Total - Bonds 24,856,499 26,353,823
4509999997. Total - Preferred Stocks - Part 3 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0
42250P-10-3 ......... HEALTHPEAK PROPERTIES ORD .....eeeeeeeeeieeeeeennieeeeeenn e e e eeennseeeeennnneeeeennnnneeeennnnnnes | cvnnninnesnnnnn Joennnd 03/01/2024 ..... ITG INC ... ..313.410 |.... e 1,766 |.
49446R-10-9 ......... KIMCO REALTY REIT ORD PP [ R 01/02/2024 ..... GOLDMAN ... L8771 e 1,756 .
756109-10-4 ......... REALTY INCOME REIT ORD ....eeeeveuusseermunnnsseennnnnnnsseernnnnssseennnnnnsseennnnnnsseenennnnssseennnnnnns | sessssssessenes |oennns 01/23/2024 ..... L TG TN i eietn et et eeet e e e et e e e eenns e s e e ennna s e eeeennnneeeeennnneeeennnnaeeeennnnnnaeeennnnnans [eeeeennnnnateeernnnnaarees 179.832 |eveieiiieiiiieee s 9,357
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 18,878
693391-88-0 ......... |PIMCO:DIV INCOME INST ... ieeeiieiseeeennnaeeeemennaeseernnnnsseennnnnnaseeennnnnsseernnnnnsesennnnnns | sesssssssssnnns |oennns 03/31/2024 ..... |VARIOUS .......................................................................................................... | ...................... 67,244.916 |.oevvuneiiiiniiaeeeees 639,676 |...ueeeeeinnnaeieerninnanreernnnn foniaaeeeernnnaareernenaereeeee [V P
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 639,676 XXX 0 XXX
62006@-10-2 ......... |MOTORISTS SERVICE CORP ....ieeeusuuuseernnnnusseaennnnnsaseennnnnnsssennnnnnnsseennnnnnsseeennnnnsaseennns | sosessssnssnnns [onees 01/01/2024 ..... |VARIOUS .......................................................................................................... | ............................ 0.000 [-eiiieiinienieeeiia e L O AP PP TP [ T
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 142 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 658,697 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 658,697 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 658,697 XXX 0 XXX
6009999999 - Totals 25,515,195 XXX 48,599 XXX
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STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36179T-7K-5 | G2 MAS398 — RMBS ........oooevvrriinnniins [ . 03/01/2024 . | Paydoun ... 7,485 |.... . (411)). .7,074 .. . 08/20/2048 . [1.A ........
..3620AD-NY=4 | GN 726807 = RMBS .........evvvvvvevvrrrrrninnninnnns [ eeeeenn . 03/01/2024 . | Paydoun ... (1)) . 09/15/2039 . [1.A ........
..3620C6-EG-6 |GN 749935 — RMBS .........evvmmmmmmmmmnnnnnnnnnnnnnn [eeeeenn . 03/01/2024 . | Paydoun ... ... (67)]. . 11/15/2040 . [1.A ........
..36291E-HB-7 |GN 625855 - RMBS .... [N [P . 03/01/2024 . | Paydoun ... . 06/15/2035 . [1.A ........
..36291H-CO-3 | GN 628396 - RMBS ..........oooevevveeeiennniinnnenns [oennnn . 03/01/2024 . | Paydown . 10/15/2028 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 33,313 33,313 35,19 34,171 0 (858) 33,313 XXX XXX
..70914P-VC-3 |PENNSYLVANIA (COMMONWEALTH OF) ....ooeeeennnnn | ....... | 03/19/2024 . |Ca|| 0100.00 ..oooeeeeees oo e 250,000 |.....ce.... 250,000 |........... 278,028 |........... 250,000 |...ooeeeennnns [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 250,000 . 10/15/2082 . [1.D FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 250,000 250,000 278,023 250,000 0 0 0 0 0 250,000 XXX XXX
MORGAN STANLEY & COMPANY
..613681-U8-6 | MONTGOMERY CNTY TEX ...oooveeeiiiiiiiiiiiiiiiieeens [ . 01/05/2024 . | evvviiiiiiiiiiniininiiiiiiins e e 501,105 |.......... 500,000 |........... 597,570 [........... 501,912 [oeveinnnnnnns 0 s (285) |vvveerinnnnns (U (255) |vvveeirennnns 0 501,657 . 03/01/2027 . (1.B FE .
PERSHING DIV OF DLJ SEC
..982696-00-2 | WYANDOTTE CNTY KANS UNI SCH DIST NO 500 ... |....... . 01/05/2024 . JLNDING ..vvvvvvvvvvvnnnnnnns Joveeeeeeeeiieeeeeees |oveeeeens 529,385 |.......... 500,000 |........... 568,690 |........... 521,208 [....ccevveeees [V PO QLT [U (LT 0 521,041 . 09/01/2027 . [1.D FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 1,030,490 1,000,000 1,166,260 1,023, 120 0 (422) 0 (422) 0 1,022,698 XXX XXX
..10741M-BM-5 |BREVARD CNTY FLA LOC OPT FUEL TAX REV ........ [....... . 01/05/2024 . | ICE BONDS SECURITIES ... |.eeeeeeeeeeieeneenns |oeeeeees 522,805 |.......... 500,000 |........... 566,435 |........... 519,995 |..oooviiiinnns 0 s (160) [cvvvvvnnnnnnnns (U (160) [cvvvvennnnnnnns 0 519,834 . 08/01/2028 . [1.E FE ....
MORGAN STANLEY & COMPANY
.. 235241-PC-4 | DALLAS TEX AREA RAPID TRAN SALES TAX REV .... |....... . 01/05/2024 . | .eveneiiiiiie e ..508,080 .... 500,000 .... 606,770 |...........510,962 |.... .0 . .510,702 |. . 12/01/2025 .
..3131WR-K2-0 |FH ZJ1213 - RWBS .... . |- 03/01/2024 . | Paydoun ... .6% |. 0| . 02/01/2041 .
..3131X4-2U-8 |FH ZK1687 - RMBS ... . 03/01/2024 . | Paydoun ... ..392 |.... 0 . 07/01/2024 .
..3131X5-AP-7 |FH ZK1814 - RMBS .... . 03/01/2024 . | Paydoun ... 0 . 10/01/2024 .
..3131X5-B4-3 |FH ZK1859 - RWBS .... . 03/01/2024 . | Paydoun ... 184 ... 0 . 09/01/2024 .
..3131X5-D3-3 | FH ZK1922 - RWBS .... . 03/01/2024 . | Paydoun ... 0 . 10/01/2024 .
..3131XJ-85-2 | FH ZL3240 - RWBS .... . 03/01/2024 . | Paydoun ... 0 . 06/01/2042 .
..3131XM-FM-2 | FH ZL5572 - RWBS .... . 03/01/2024 . | Paydoun ... 0 . 04/01/2043 .
..3131XN-6U-2 |FH ZL7183 - RMBS . 03/01/2024 . |Paydown 0| . 10/01/2043 .
..3131XP-DV-7 |FH ZL7316 - RMBS . 03/01/2024 . |Paydown 0| . 11/01/2043 .
..3131XQ-TK-2 |FH ZL8654 - RUBS . 03/01/2024 . |Paydown 0| . 11/01/2044 .
..3131XR-BB-9 |FH ZL9034 - RWBS . 03/01/2024 . |Paydown 0| . 02/01/2045 .
..31320J-PV-3 | FH ZA1336 - RWBS . 03/01/2024 . | Paydown 0| . 07/01/2042 .
..31320J-PX-9 |FH ZA1338 - RUBS .... . 03/01/2024 . | Paydoun ... 0 . 08/01/2042 .
.. 31320K-XH-2 | FH ZA2480 - RWBS .... . 03/01/2024 . | Paydoun ... 0 . 11/01/2037 .
..31329K-YU-2 |FH ZA2523 - RIBS .... . 03/01/2024 . | Paydoun ... 0 . 09/01/2038 .
..3132A4-6K-9 |FH ZS4474 - RMBS .... . 03/01/2024 . | Paydoun ... 0 . 03/01/2042 .
..3132A4-PW-2 | FH ZS4037 - RWBS .... . 03/01/2024 . | Paydoun ... 0 . 05/01/2044 .
..3132A5-A4-7 |FH 784527 - RMBS .... . 03/01/2024 . | Paydoun ... 0 . 08/01/2043 .
..3132A5-AY-1 |FH 754523 - RMBS .... . |- 03/01/2024 . | Paydoun ... 0 . 07/01/2043 .
..3132A6-TF-0 |FH ZS5950 - RMBS .... . 03/01/2024 . | Paydoun ... 0 . 09/01/2024 .
..31320W-T4-6 |FH SB0571 - RWBS . 03/01/2024 . |Paydown 0| . 10/01/2036 .
..313205-6Z-0 |FH SB8088 - RMBS . 03/01/2024 . |Paydown 0| . 02/01/2036 .
..3132DN-VE-0 |FH SD1513 - RMBS . 03/01/2024 . |Paydown 0| . 08/01/2052 .
..31320N-24-8 |FH SD1663 - RMBS ........cooeeereeeneeen [ . 03/01/2024 . | Paydoun ... 0 . 10/01/2052 .
..3132DV-7B-5 |FH SDB090 - RMBS .......cooovvvriiiiriniinis [ . 03/01/2024 . | Paydoun ... 0 . 09/01/2050 .
.. 3132HM-ZZ-7 |FH Q11660 = RMBS ........evvvvvvvrriiiiiiiiiiiinnnns [eeeenn . 03/01/2024 . | Paydoun ... 0 . 10/01/2042 .
..3132L5-SE-4 |FH V80517 = RMBS .......cevvvvvviiiiiiiiiiiiiiiiinns [ eeeeenn . 03/01/2024 . | Paydoun ... 0 . 10/01/2043 .
..3132M9-5A-8 |FH Q29241 = RMBS .........evvvmmmmmmmmnnnnnnnininnnn [eeeeenn . 03/01/2024 . | Paydoun ... 0 . 10/01/2044 .
..31320U-3B-7 |FH Q37993 ~ RMBS ........evvmrrmmmnnnninininiinninns [ eeeeenn . 03/01/2024 . | Paydoun ... 0 . 12/01/2045 .
..3133A8-MR-5 |FH QB2168 - RMBS ...........ccevvvvveerinneeeeennees [eeeennn . 03/01/2024 . | Paydoun ... .0 . 08/01/2050 .
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..3133GB-GD-0 |FH QN4696 - RMBS ......coooeeiiiiiiiiiiiiiiiiieeeens [ . 03/01/2024 . | Paydoun ... ... 57,728 ...57,723 ...50,944 |.... ....(2,221)]. .0 . 0 0 e . 12/01/2035 . [1.A ........
..3133KQ-FT-8 |FH RAB278 - RMBS ........eovvvvriiiiiiiiiiiiieeeeens [ . 03/01/2024 . | Paydoun ... ... 22,216 ...22,276 ...22,001 |.... .0 . 0 0 . 12/01/2082 . [1.A ........
..3133KQ-N6-9 |FH RAB513 — RMBS .......cooeereniiiiii [ . 03/01/2024 . | Paydoun ... .. 15,127 ... 75,127 ... 75,185 |.... .0 . 0 0 . 02/01/2053 . [1.A ........
..3133KY-U6-4 |FH RB5105 - RMBS .........cooeereeennnnns [ . 03/01/2024 . | Paydoun ... ...61,114 ...61,114 ...62,931 .0 . 0 0 . 03/01/2041 . [1.A ........
..3133KY-VK-2 |FH RB5118 ~ RUBS ......ooovvviiiiiiiiiiiiiiiiieenens [ . 03/01/2024 . | Paydoun ... ... 33,721 .0 . 0 0 . 07/01/2041 . [1.A ........
..3136AC-U5-8 |FNR 2013-15 EP - CMO/RMBS .......ccoeiiiiiiiiiins [eeeenn . 03/01/2024 . | Paydoun ... ... 18,602 .0 . 0 0 . 08/25/2042 . (1.A ........
..3136AE-20-3 |FNR 2013-56 P — CMO/RMBS .......ccooiinn [ eeeenn . 03/01/2024 . | Paydoun ... .. 56,979 .0 . 0 0 . 06/25/2043 . [1.A ........
..3136AF-Y8-1 |FNR 2013-89 PA = CMO/RMBS .......ccooviiiiiiiiies [oreenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/25/2043 . [1.A ........
..3137B4-75-8 |FHR 4261 PA - CMO/RMBS ......coooeeeeennnnnnnnnins [ oens . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/15/2082 . [1.A ........
..3137B8-PP-6 |FHR 4322 PA - CMO/RMBS 03/01/2024 . |Paydown 0 0| 0| . 03/15/2044 . [1.A .
..31385X-NF-0 | FN 555790 - RMBS . 03/01/2024 . |Paydown 0 0| 0| . 10/01/2033 . [1.A .
..3138EN-7M-5 |FN AL6299 - RWBS . 03/01/2024 . |Paydown 0 0| 0| . 01/01/2045 . [1.A .
.. 3138EN-IIV-7 |FN AL6059 — RUBS ........covvvvviiiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2044 . [1.A ........
..3138EN-IX-3 |FN ALBO06T = RMBS .........eevvmmmmmmmmnnnnnnniiiinnn [eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 1170172044 . (1.A ........
..3138WG-EZ-3 |FN ASB451 - RMBS .......cooevrrriinnnn [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2046 . [1.A ........
..3138WH-RL-8 |FN AS7690 - RMBS ........oovvviriiiriiiiiiiiiieeeens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2046 . [1.A ........
..3138WH-XR-8 |FN AS7887 = RMBS ........cevvveveeniiiiiiiiiniiinens [ eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2041 . [1.A ........
.. 3138WK-3E-3 |FN AS9796 - RMBS .........cooevrerrininennnnns [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2047 . [1.A ........
.. 3138UT-UT-1 |FN AT5993 - RMBS ....oooeeiiiiiiiiiiiiiiiiiceeeeens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2043 . [1.A ........
..3138Y1-3L-7 |FN AX0802 = RMBS .........cevvvvvvverrrrrirnrninnnns [eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2044 . (1.A ........
..3138Y6-MY-7 |FN AX4874 - RUBS . 03/01/2024 . |Paydown 0 0| 0| . 12/01/2044 . (1.
..3138YE-5V-5 |FN AY1759 - RUBS . 03/01/2024 . |Paydown 0 0| 0| . 02/01/2045 . (1.
..31390U-MU-7 |FN 656571 - RUBS . 03/01/2024 . |Paydown 0 0| 0| . 05/01/2033 . (1.
..31402H-22-0 |FN 729861 - RUBS . . |. 03/01/2024 . | Paydown 0 0| 0| . 11/01/2033 . (1.
..31403D-YB-9 |FN 746006 - RMBS . . |- 03/01/2024 . | Paydown 0 0| 0| . 12/01/2033 . (1.
..314050-AX-6 |FN 795722 - RMBS ......cooeeiiiiiiiiiiiiiiiiiiiieens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2034 . (1.
..3140FP-C9-8 |FN BE3695 - RMBS ........ooovvveeiiiiiiinnis [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2047 . [1.A ........
..3140GY-GZ-6 |FN BHO215 - RMBS .....cooeeeiiiieieeiiiiiieens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2048 . [1.A ........
..3140H5-Al-1 |FN BJ3620 - RMBS .......oooeviriiniinnnn [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2048 . [1.A ........
..3140J0-TE-3 |FN BN7748 - RUBS ......covvvvririiiiiiiiiiiiieeeeens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2049 . (1.A ........
..3140K3-J2-9 | FN B07480 - RUBS .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2049 . [1.A ........
..3140KP-JP-9 | FN BQ3869 - RWBS . 03/01/2024 . | Paydown 0 0| 0| . 09/01/2050 . (1.
..3140KT-L7-8 |FN BQ7549 - RMBS . 03/01/2024 . |Paydown 0 0| 0| . 11/01/2050 . (1.
..3140LY-A9-4 |FN BT9031 - RWBS . 03/01/2024 . | Paydown 0 0| 0| . 08/01/2041 . (1.
..314009-NIW-9 | FN CA2204 - RMBS . 03/01/2024 . |Paydown 0 0| 0| . 08/01/2048 . (1.
..3140QA-NN-6 | FN CA3096 - RWBS . 03/01/2024 . |Paydown 0 0| 0| . 02/01/2049 . (1.
..31400K-0X-9 | FN CB0469 - RWBS .... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2041 . (1.
..31400N-BZ-4 |FN CB2755 - RMBS .....cooeeeiiiiiiiiiiiiiiiiiiieeees [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 02/01/2052 . [1.A ........
..31400P-2F-3 |FN CB4373 - RMBS ..o [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2052 . [1.A ........
..3140QR-KE-2 |FN CB5692 - RMBS ......cooeveieiiiiiiiiiiiiiiieeeens [ . 03/01/2024 . | Paydoun ... .0 . . 0 0 . 02/01/2083 . [1.A ........
..3140QT-CD-9 |FN CB7267 - RUBS ......ccovvvvviiiiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... .0 . A3 0 0 . 10/01/2053 . [1.A ........
..3140X4-M4-5 |FN FM1278 = RMBS .......cevvvvvvvvrrrriinniiniinnnns [ eeeeenn . 03/01/2024 . | Paydoun ... ... (1,900) | .0 [ (1,900) ... 0 0 . 07/01/2034 . (1.A ........
..3140X7-2G-3 | FN FM4374 - RWBS .... . |- 03/01/2024 . | Paydoun ... ....(4,928) |. 0 i (4,928) ... 0 0 . 09/01/2050 . [1.A ........
..3140X7-4F-3 | FN FM4421 - RWBS .... . |- 03/01/2024 . | Paydoun ... ...(3,133) | 0 el (3,133) 0 0 . 10/01/2035 . [1.A ........
..3140X7-XJ-3 | FN FM4280 - RVBS . 03/01/2024 . | Paydown (1,189) |. 0 . (1,189) 0| 0| . 09/01/2050 . [1.A .
..3140X8-P4-3 |FN FM4942 - RMBS ... . 03/01/2024 . | Paydoun ... .. (2,678) ). .0 f....... (2,678)]... .0 . 0. . 11/01/2050 . [1.A ........
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..3140XB-FD-7 |FN FM7363 - RUBS .......coovvviiiiiiiiiiiiiiieienens [ . 03/01/2024 . | Paydoun ... ... 63,306 ...63,306 ...65,644 |.... ....(2,338) | .0 . 0 ..63,306 |.. ...294 |. 05/01/2041 . [1.A ........
..3140XK-RW-2 | FN FS4100 - RMBS ......oovvvvriiiiiiiiiiiiiieeieeens [ . 03/01/2024 . | Paydoun ... ... 8,112 | .0 . 0 ...8,077 |.. . 03/01/2083 . [1.A ........
..31410L-UV-2 |FN 890796 - RUBS .......coovvvvriiiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydoun ... . 9,456 |.... .0 . 0 .9,157 |.. . 12/01/2045 . [1.A ........
L 31H2U-AJ-9 |FN 934809 - RMBS ... [ . 03/01/2024 . | Paydoun ... .0 . 0 . 03/01/2024 . (1.A ........
..31416X-FA-3 |FN AB1960 — RMBS ........covvvevveriiiiiiiiiiiiiinns [ eeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 12/01/2040 . [1.A ........
..31418D-2V-3 | FN MA4387 - RMBS .......coovvvvriiiiiiiiiiiiieieeens [ . 03/01/2024 . | Paydoun ... .0 . 0 . 07/01/2041 . [1.A ........
..31418E-AC-4 |FN MA4502 - RMBS .........oooeevrinnnnnnnnn [ s . 03/01/2024 . | Paydoun ... .0 . 0 . 12/01/2041 . [1.A ........
.. 31418E-AX-8 |FN MA4521 - RMBS .........ooooeeereennnnnns [ . 03/01/2024 . | Paydoun ... .0 . .0 . . 01/01/2042 . (1.A ........
..31418V-KJ-0 |FN AD7496 - RWBS ........oooovvnrirnninnnnn [ons . 03/01/2024 . | Paydown [V N | ) R 0 . 01/01/2026 . [1.A ........
MORGAN STANLEY & COMPANY
..546589-VJ-8 |LOUISVILLE & JEFFERSON CNTY KY MET SWRD .... [....... . 01/05/2024 . | .evvvvniiiiiiiiiiie 500,000 |.......... 601,885 |........... 509,998 |.......ceeeeeee [V R (250) |+vvveeeennnnns [V R (250) |+vvveeeennnnns [V R 509,748 |......cceennnnn [V (2,173) [uveeee (2,173) . 05/15/2026 . [1.D FE .
PERSHING DIV OF DLJ SEC
..592481-HT-5 | METROPOLITAN ST LOUIS MO SWR DIST WASTEW .... |....... . 01/05/2024 . |LNDING ....oovvvvvvnnnnnnnee .... 650,000 782,490 |.... . (5,961) . 05/01/2027 . (1.B FE ....
..646136-29-5 |NEW JERSEY ST TRANSN TR FD AUTH .....cccoeeeenn [eeennn . 01/05/2024 . | ICE BONDS SECURITIES ... |.... , .......... 750,000 |... 821,783 |.... . 06/15/2024 . (1.F FE ....
..92812U-K5-6 | VIRGINIA ST HSG DEV AUTH COMWLTH MTG - C .... [....... . 03/01/2024 . |Paydown .....oooeeeiiiiinins Jooeeeiieiiiiieens | 5,566 |..ooeeeen.. 5,566 |........... 5,566 , , . 04/25/2042 . [1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 5,320,942 5,247,650 5,774,142 5,324,867 0 (54,146) (54,146) 5,328,283 0 (7,341) (7,341) XXX XXX
..026650-BP-5 | AMERICAN HONDA FINANCE CORP ........ccovvveeeeens [oreenn . 02/16/2024 . |Maturity @ 100.00 . . 1,000,000 .... 967,170 |.... . 02/16/2024 . [1.G FE ....
..03464H-AA-3 | AOMT 225 A1 - RMBS .....ccoeeiiiiiiiiiiiieieeeeees [ . 03/01/2024 . | Paydown ... 36,132 . 05/25/2067 . [1.A FE ....
..03464H-AB-1 | AOMT 225 A2 - CMO/RMBS .......cooevveeeeeninnnnens [ oeens . 03/01/2024 . | Paydoun ... ... 24,088 . 05/25/2067 . 1.C FE .
..03464P-AC-1 | AOMT 2022-2 A3 = RMBS .......coevvvvvvvverrrnnnnnns [eeeenn . 03/01/2024 . | Paydoun ... ... 27,665 . 01/25/2067 . [1.F FE .
..03464T-AA-7 | AOMT 2022-3 AT = RMBS ......evvvvvvnennnnnnnnnnnnns [ eeeenn . 03/01/2024 . | Paydoun ... .. 67,651 . 01/25/2067 . [1.A FE .
..03464U-AA-4 | AOMT 236 A1 - RUBS . 03/01/2024 . |Paydown 35,761 . 12/27/2067 . [1.A FE .
..03465G-AC-0 | AOMT 232 A3 - RMBS .... 03/01/2024 . |Paydown 28,688 . 10/25/2067 . [1.F FE .
..034931-AA-3 | AOMT 233 A1 - CMO/RMBS 03/01/2024 . |Paydown 61,217 K K . 09/26/2067 . [1.A FE .
..04016L-AQ-0 | ARES XLII AR - CDO . 03/15/2024 . | Paydoun ... ,027,923 ..1,027,923 ..1,027,923 |........ 1,027,923 |.... . 01/24/2028 . [1.A FE .
..05588U-AA-0 |HGVGI 19A A - RMBS .... . 03/25/2024 . | Paydoun ... .. 48,648 ...48,648 ...48,636 |............48,639 |.... . 09/26/2033 . 1.F FE .
..05683L-AA-4 |BCC 2018-1 A1 - CDO ... . 01/23/2024 . | Paydown 68,356 68,356 68,356 |. 68,356 |. . 04/23/2031 . [1.A FE .
..07336N-AD-1 |BVINV 2022-1NV2 A4 - RMBS .......ccceeeeeeeeeeees [oeennn . 03/01/2024 . | Paydoun ... ... 30,979 ...27,563 |.... . 12/26/2051 . [1.A FE .
..087630-AA-0 |BTNY2 2 A1 - CDO Covee . 01/30/2024 . | Paydoun ... .. 98,446 ...08,446 |.... . 04/30/2031 . [1.A FE .
..10568K-AB-4 | BRAVO 2022-NQM2 A2 - CMO/RMBS 03/01/2024 . |Paydown 26,016 . 11/25/2061 . [1.C FE .
.. 10569F-AC-2 | BRAVO 2022-NOM1 A3 - CMO/RVBS 03/01/2024 . |Paydown . 09/26/2061 . [1.F FE .
..105933-AA-3 | BRAVO 23NOM2 A1 - RWBS .. 03/01/2024 . |Paydown . 04/25/2062 . [1.A FE .
.. 12510H-AS-9 | CAUTO 231 A1 = ABS ..cooeiiiiiiiiiiiiiiiiiiiiieeens [ . 03/15/2024 . | Paydoun ... . 09/15/2053 . [1.A FE .
..12595V-AC-1 | COMM 2018-COR3 A2 - CMBS ......ccceeeiiiiiiiiian oo . 03/01/2024 . | Paydoun ... . 05/12/2051 . [1.A ........
.. 12662K-AA-7 | CSMC 2021-NOME A1 ~ CMO/RMBS .........ceevvvveens [ereenn . 03/01/2024 . | Paydoun ... . 07/26/2066 . [1.A FE .
..12662Y-AA-7 | COLT 226 A1 - CMO/RMBS ........covvvvvriiiiiinnnns [ eeeenn . 03/01/2024 . | Paydoun ... . . 07/25/2067 . [1.A FE .
..16159L-AC-2 | CHASE 23RPL1 A1 — CMO/RMBS .........evvvvvvvvnnnn [ereeenn . 03/01/2024 . | Paydoun ... ... 73,482 |.... . 06/26/2062 . [1.A ........
.. 17328P-AQ-6 | CMLTI 20EXP2 A3 - CMO/RMBS .......ccooveeieiennns [oeennn . 03/01/2024 . | Paydoun ... ...18,409 |.... . 08/25/2050 . [1.A ........
.. 17328P-AX-1 | CMLTI 20EXP2 A4 - CMO/RMBS ......ccoeevieieienees [oeenn . 03/01/2024 . | Paydoun ... . ...13,266 |.... . 08/25/2050 . [1.A ........
..19688L-AA-0 | COLT 2022-5 A1 = RMBS .......cevvvvvvvrrrrriinnnnns [ eeeenn . 03/01/2024 . | Paydoun ... ...28,610 ...27,903 |.... . 04/25/2067 . [1.A FE .
..233869-AC-0 |DTRT 221 A3 - ABS 03/15/2024 . |Paydown 49,060 49,059 |. . 02/17/2026 . [1.A FE .
..24381V-AA-8 | DRMT 213 A1 - CMO/RMBS .. [ . 03/01/2024 . | Paydoun ... .. 104,876 ...70,714 |.... . 08/25/2066 . [1.A FE .
..24381Y-AB-0 |DRMT 223 A2 - CMO/RMBS ......ccoeveiiiiiiiiiieeens [eeenn . 03/01/2024 . | Paydown ...30,310 |.... . 06/25/2067 . 1.C FE .
..20273R-AY=5 |ENERGY TRANSFER LP .....ccooviiiiiiiiiiiiiiiiiiiies oo . 02/01/2024 . |Maturity @ 100.00 . 1,247,851 |.... . 02/01/2024 . |2.C FE
..31573E-AA-9 | EFMT 223 A1 — CMO/RMBS .........eevvvvvvvvnnnnnnnn [ereeenn . 03/01/2024 . | Paydoun ... ...23,664 |.... . 08/25/2067 . [1.A FE .
.. 33853H-AB-7 | FSMT 2021-13INV A2 — CMO/RMBS ..........evvvvunn [oreenn . 03/01/2024 . | Paydoun ... ... 18,778 |.... . 12/25/2051 . [1.A ........
..36169K-AA-4 | GCAT 2022-NOM2 A1 - CMO/RMBS ..........ccceeveeee [eeeennn . 03/01/2024 . |Paydown .....oooeeeeeeeenens Jooeeeeneeneeeeeeeens | 34275 i 34275 | 34115 34,402 . 02/25/2067 . [1.A FE .
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Prior Year Current |Other Than Adjusted Stock Stated and
Book/ Unrealized| Year's |Temporary Carrying Realized Dividends Con- SVO
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment Value at Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- Disposal (Loss) on | (Loss) on During Maturity | strative
ification Description eign Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized Date Disposal | Disposal Year Date Symbol
..36259V-AB-9 | GSMBS 2020-PJ4 A2 - CMO/RMBS ..........ccoeveeees [eeennn . 03/01/2024 . | Paydoun ... L0 . .0 . 0 . 01/25/2051 . [1.A FE ....
..362620-AB-5 | GSMBS 2021-GR1 A2 — CMO/RMBS .........cevvvvvnnns [oreenn . 03/01/2024 . | Paydoun ... 0 e .0 . 0 .0 . . 11/25/2051 . [1.A FE ....
..36267E-AD-3 | GSMBS 2022-PJ2 A4 - CMO/RMBS ... . 03/01/2024 . | Paydoun ... ...18,903 |.... .0 . 0 , .. .0 . . 06/25/2052 . (1.A FE ....
..36319T-AN-6 | GALXY XXI11 AR - CDO .... . 02/23/2024 . | Paydown 1,984,355 |. 0 0| .1,984,355 0| . 04/24/2029 . (1.A FE ....
..36321J-AC-8 | GALXY XXVII1 A1 - CDO ... . 01/16/2024 . | Paydoun ... . .0 . J | PO T A N .0 . . 07/15/2031 . [1.A FE ....
..38137H-BU-1 |GLD11 XI AR2 - CDO .... . 01/18/2024 . | Paydoun ... .0 . 0 . .0 . . 01/21/2031 . [1.A FE ....
..43283G-AA-0 | HGVT 2022-2 A - RMBS 03/25/2024 . |Paydown 0 0| 0| . 01/26/2087 . [1.A FE ....
..432017-AA-0 | HGVT 231 A - RWBS ... 03/25/2024 . |Paydown 0 0| 0| . 01/25/2038 . [1.A FE ....
..43761J-AB-3 | HOMES 23NQM1 A2 - CMO/RMBS 03/25/2024 . |Paydown 0 0| 0| . 01/25/2068 . [1.C FE ....
..452570-AE-4 | IMSA 2007-2 2A = RMBS .....ovvvvvniiiiiiiiiines | neenns . 03/25/2024 . | Paydoun ... .0 . 0 .0 . . 04/25/2037 . (1.A FM ...
..46654A-AC-3 | JPMMT 2110 A3 - CMO/RMBS ......ccovvveeeeeeeeeeens [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/26/2051 . [1.A FE ....
..55265K-2G-3 | MASTR 2003-11 7A2 = CMO/RMBS .......ccoevviiiies [eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/25/2033 . [1.A FM ...
..55285K-AA-3 | MFRA 22INV3 A1 = RMBS .......eevvvvvevennnnnnnnnnns [ eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/25/2057 . [1.A FE ....
..55389T-AA-9 [ MVIOT 2110 A = RUBS .....cevvvnniiiiiiiiiiiieeinn | nenens . 03/20/2024 . | Paydoun ... .0 . 0 0 . 01/22/2041 . (1.A FE ....
..55389T-AB-7 |MVWOT 2110 B - RUBS ...oooeeveeiiiiiiiiiiiiieeeeees [ . 03/20/2024 . | Paydoun ... .0 . 0 0 . 01/22/2041 . [1.F FE ....
..64831V-AA-0 | NRZT 22NQM5 A1 - CMO/RMBS .........evvvvvvvvvnnnns [eeneenn . 03/01/2024 . | Paydown ... .0 . 0 0. . 11/25/2052 . (1.A FE .
..67114V-AA-1 | OBX 22NQM1 A1 - CMO/RMBS .......ooooeeiiiieeeniens [oennns . 03/01/2024 . | Paydown .0 . 0 8)|... . 11/25/2061 . [1.A FE .
..717081-ES-8 |PFIZER INC 03/15/2024 . |Maturity @ 100.00 . ..1,500,000 0 0| .1,500,000 .0 . 03/15/2024 . [1.F FE .
..749821-AA-4 | RACEP X AA2 - CDO . Covee . 01/16/2024 . | Paydown 174,981 .0 . o0 e 174,981 | 0 . 10/15/2030 . [1.A FE .
..B2652M1-AA-8 | SRFC 2019-2 A = ABS .......evvvrmmmmmnnnniniiiininn [eeeeenn . 03/20/2024 . | Paydoun ... ... 14,632 ...14,628 |.... .0 . 0 ..14,632 |.. 0 . 05/20/2036 . [1.A FE .
..82652N-AA-6 | SRFC 2019-3 A = RMBS .......cevvvvvviiiiiiiiiiiinns [ eeeenn . 03/20/2024 . | Paydoun ... .0 . 0 .. 14,793 |.. 0 . 08/20/2036 . [1.A FE .
..826520-AA-9 [SRFC 211 A = RMBS ...eevvniiiiiiiiieiiciiineeees | s . 03/20/2024 . | Paydoun ... .0 . 0 ..61,001 |.. 0 . 11/20/2037 . [1.A FE .
..82653E-AB-3 | SRFC 2019-1 B - RMBS .. . |- 03/20/2024 . | Paydoun ... .... 178,670 |.... .0 . 0 178,709 |.. 0 . 01/22/2036 . [1.F FE .
..89170V-AA-6 | TPMT 221 A1 - CMO/RMBS .. . |- 03/01/2024 . | Paydoun ... ...43,648 |.... .0 . 0 0 . 07/25/2062 . [1.A ........
..89175V-AA-1 | TPMT 182 A1 - RUBS .... 03/01/2024 . |Paydown 0 0| 0| . 03/25/2058 . (1.
..89176E-AA-8 | TPMT 2018-1 A1 - RUBS ... 03/01/2024 . |Paydown 0 0| 0| . 01/25/2058 . (1.
..89176U-AN-4 | TPMT 2020-2 A1A - CMO/RWBS 03/01/2024 . |Paydown 0 0| 0| . 04/26/2060 . (1.
..89178B-AA-2 | TPMT 2019-4 A1 - CMO/RMBS ......oooeeeeeenennnnns [ oeenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/27/2059 . (1.
..89180G-AN-9 | TPMT 22SJ1 A1B - CMO/RMBS .....cccoeeeeeieieeeees [eeenn . 03/25/2024 . | Paydown . .0 . 0 0 . 03/25/2062 . [1.A ........
..907818-DV-7 |UNION PACIFIC CORP .....ccoeeeereeeiieiieeeneeeeeees [ . 03/15/2024 . |Maturity @ 100.00 . .1,700,000 |.... .0 . 0 0 . 03/15/2024 . [1.G FE .
.. 924921-AC-3 | VERUS 2022-5 A3 - CMO/RMBS .........covvvvvvvnnns [ereenn . 03/01/2024 . | Paydoun ... ... 22,621 ...21,679 |.... .0 . 0 0 . 04/25/2067 . [1.F FE .
..92638G-AA-0 | VERUS 2021-8 A1 = CMO/RMBS .......ccoeeeeeeeeeens [oeennn . 03/01/2024 . | Paydoun ... ... 37,309 .0 . 0 0 . 11/26/2066 . [1.A FE .
..92538H-AA-8 | VERUS 2021-4 A1 - CMO/RMBS .........evvvvnnnnnnnn [ereeenn . 03/01/2024 . | Paydoun ... ... 32,367 .0 . 0 0 . 07/26/2066 . [1.A FE .
..92538N-AA-5 | VERUS 2022-4 A1 - RMBS .......oevvvviiinnnninens | nnnnns . 03/01/2024 . | Paydoun ... ... 20,164 .0 . 0 0 . 04/25/2067 . [1.A FE .
..92538N-AB-3 | VERUS 2022-4 A2 - CMO/RMBS .........covvvvvvvnnns [ereenn . 03/01/2024 . | Paydoun ... .. 20,157 .0 . 0 0 . 04/25/2067 . [1.C FE .
..92530F-AA-1 | VERUS 2023-INV1 A1 - CMO/RMBS .. 03/01/2024 . | Paydown 39,281 0 0| 0| . 02/27/2068 . [1.A FE .
..92539F-AB-9 | VERUS 2023-INV1 A2 - CMO/RVBS 03/01/2024 . |Paydown 58,922 K 0 0| 0| .. . 02/27/2068 . 1.C FE .
..95002D-BD-0 | WiFCM 2018-C47 A3 - CMBS P T . 03/01/2024 . | Paydoun ... ... 468 .. L4738 . ....470 ... 0. 0. ....468 |.. 0 ...0 .. 2. 09/16/2061 . [1.A ........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 11,910,355 11,918,263 11,682,562 11,756,171 , 0 0 11,918,263 (7,909) (7,909) 202,371 XXX XXX
2509999997. Total - Bonds - Part 4 18,545,099 18,449,226 18,936, 183 18,388,329 0 15,891 0 0 18,552,557 (7,458) (7,458) 263,339 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 18,545,099 18,449,226 18,936, 183 18,388,329 0 15,891 0 18,552,557 (7,458) (7,458) 263,339 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
..02156B-10-3 |ALTEHYX CLAORD .uvvvvvviiiiiiiiiiiiiiiiiiiiiinnns | ....... | 03/20/2024 . | Not Available .....cooeeee |oveeeenees 120.000 |............ 5,790 ovvevveeveiiiiiiiine Jovveiiennnns 6,224 |............. 5,659 [...cceenee 565 |.vvvvrrinnnns [ 0 Joveereeeennn 565 |0 o 6,224 |..............0 |........... (434) (434) |ovveeiiiiinnnnes 0 Joeenies eeveeenn] eeeviiinnnns
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STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..00260D-10-7 |BLACKSTONE ORD .....cooeeeeeiieeiiiiiiiiieiieeeeeeens [ . 02/02/2024 . |Return of Capital ....... .0 .0 . 0
.. 42250P-10-3 | HEALTHPEAK PROPERTIES ORD ........ccevvvvvvvevenns [eenenn . 03/01/2024 . |Not Available .0 .0 . 0
.. 45253H-10-1 | IMMUNOGEN ORD ......oooevveiiiiiiiiinn [ . 02/13/2024 . |Not Available .... .0 .0 . 0
..45782B-10-4 | INSEEGO ORD ........eevvvvvvrrrrerennrnnrnennnnnnnnnns [eeeenn . 01/24/2024 . |Not Available .... .0 .0 . 0
..48576A-10-0 | KARUNA THERAPEUTICS ORD ........eevvvevvvvmenennnns [ereeenn . 03/18/2024 . |Not Available .... .0 .0 . 0
..49446R-10-9 | KIMCO REALTY REIT ORD .....evvvvvvvvmvvnnnnnnnnnnns [eeeeenn . 01/02/2024 . |Not Available .... .0 .0 . 0
..53261M-20-3 |EDGIO ORD .....evvvvvvnnnnnnnnninininnnninniinnnnnnnnns [ eeeeenn . 03/01/2024 . |Not Available .0 .0 . 0
..60468T-10-5 |MIRATI THERAPEUTICS ORD .....coooevviveiieieeinens [eeeenn . 01/23/2024 . | CORPORATE ACTION ... .0 .0 . 0
..69336V-10-1 |PGT INNOVATIONS ORD ......coovvveeeeeiiiieeeeeeeeens [ . 03/28/2024 . |Not Available . .0 .0 . 0
..71943U-10-4 | PHYSICIANS REALTY REIT ORD 03/01/2024 . | Unknoun ... .0 0 0|
..74971D-10-1 |RPT REALTY ORD .... 01/02/2024 . |Unknoun ... .0 0 0|
..756109-10-4 |REALTY INCOME REIT ORD .. 01/23/2024 . [Not Available . .0 0 0|
..84860W-30-0 |SPIRIT REALTY CAPITAL REIT ORD ...cevvvvvvvvennn [ereenn . 01/23/2024 . | Unknown . .. ...0 ] .0 . . (953) |... 0
..848637-10-4 | SPLUNK ORD ....oovvvvviiiiiiiiiiiiiieieeeeeeeceeeeeens [ . 03/18/2024 . |Not Available .... 176,000 |..ovvvennn 27,475 [ovveiiiiiiiiiiiiiins fernnnnnnnn. 18,233 o0l 26,661 ..., ...0 ] .0 . 0
..G0508H-11-0 | ARCADIUM LITHIUM ORD .. C..... . 01/04/2024 . | Not Available . .. L.0.644 |4 e e 3 e 8 .0 | .0 .. .0 ..

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 89,310 XXX 63,705 86,660 (22,969) 0 0 (22,969) 0 63,705 0 25,605 25,605 265 XXX XXX
. 000000-00-0 | FEDERAL HOME LOAN BANKS ...voovoovvovecesnenns [....... [. 0272072024 . Junknomn oo | 489.000 |.......... 48,900 |iiiiiiiiiiiiies [, 48,900 [.ooonene 48,900 [oooviiinnnes [\ A 0 |oveiiniains (o A 0 |overininins [\ P 48,900 |.iveiiiene, 0 |oveiiiinins [\ A (L PP 0 Joeene vvevne]| v
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 48,900 XXX 48,900 48,900 0 0 0 0 0 48,900 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 138,210 XXX 112,605 135,560 (22,969) 0 0 (22,969) 0 112,605 0 25,605 25,605 265 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 138,210 XXX 112,605 135,560 (22,969) 0 0 (22,969) 0 112,605 0 25,605 25,605 265 XXX XXX
5999999999. Total - Preferred and Common Stocks 138,210 XXX 112,605 135,560 (22,969) 0 0 (22,969) 0 112,605 0 25,605 25,605 265 XXX XXX
6009999999 - Totals 18,683,309 XXX 19,048,787 18,523,889 (22,969) 15,891 0 (7,078) 0 18,665, 162 0 18,148 18, 148 263,604 XXX XXX




STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO06, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

United Bank .......cococovrurnineene Charleston, WV ..o fooe oo oo oo 373,608 ... [ 75,045,712 |.......... 46,305,854 |.......... 62,732,918
Federal Home Loan Bank .......... Cincinnati, OH ...oooooiieies [ e e oo e 1,099,280 |............ 1,361,982 |............... 147,571
PNC Bank ..o Columbus, OH oo foven i [ foeeiiiii s o (3,205,110)].......... (2,406,563)|.......... (2,054,138)
0199998. Deposits in ... 2 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX (345,973) (612,455) (378,610)
0199999. Totals - Open Depositories XXX | XXX 373,608 0 72,593,909 44,648,818 60,447,741
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 373,608 0 72,593,909 44 648,818 60,447,741
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

373,608

72,593,909

44,648,818

60,447,741

E13
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STATEMENT AS OF MARCH 31, 2024 OF THE MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4 5 6 7
Book/Adjusted
Carrying Value

Code Date Acquired Rate of Interest Maturity Date

8

Amount of Interest
Due and Accrued

9

Amount Received

During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999

. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999

. Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999

. Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

316175-10-8 .......

|F|DEL|TY 1MM: GOVT 1

.............................. 13,129,493

8309999999

. Subtotal - All Other Money Market Mutual Funds

13,129,493

13,129,493
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