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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS o [er e 508,218,797 |..veeerieeriericirerens Joeereieiiinees 508,218,797 |..covvrrnenn 384,511,955
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 [ereneeseennenas 112,039,137 | 586,432 |..covineee 111,452,705 |........c.co... 155,000,031
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
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .ouvveiiiiiccieieieieeeiees [rreieisne s 0 [ e [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($
[T 31,204,848 ) and short-term
investments ($ oo ) ettt |reneerereneea 31,200,268
6. Contractloans (including $ ..o PrEMIUM NOTES) ..o [
7. Derivatives ...............
8. Other iNVESIEA @SSELS ......ouovururureeeeiieieieieee ettt eaee et nsese e ssnsnnnes [eoeesesenasicaenns 5,897,304
9. ReCeivables fOr SECUMLIES ..........ceiiiiiuiuiiriiii et [eoseissneennas 11,147,440
10. Securities lending reinvested collateral assets . .0 |
11.  Aggregate write-ins for invested assets ... 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.cucveeevevevivevcveveieeens [reeeeeeeienens 668,502,945
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 8CCTUET .........c..cueuiueuiueiiieieieieieeeieieiesiesens e 3,152,999 | o 3,152,999 | 2,782,909
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |.................. 37,847,433 |......ovvrne 2,203,977 oo 35,643,456 |................. 29,629,985
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........covcevee. 4,409,659
earned but unbilled Premiums) ..........cccceeeeieveiiieieereeeeeeee e [erereeeeieeees 161,698,151 | 566,800 |........ccccenv. 161,131,351 | 163,578,561
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 31,861,579 |[.voveeeeeeeeeeeee [0 31,861,579 |.ooveen. 23,406,762
16.2 Funds held by or deposited with reinsured companies .............ccccoeevreres fovrerecieinnns T1,A17,388 oo o 71,117,388 |................. 64,693,439
16.3 Other amounts receivable under reinsurance contracts .............cccocevees oo
17.  Amounts receivable relating to uninsured plans ............ccccocoveeiiiiiiiiiiiieens e
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccccoiiiiiiiiinnen. 0
18.2 Net deferred tax asset ..2,237,811 |..
19. Guaranty funds receivable or on deposit .............ccceerieiiiieeiieieeieeerees [
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [t [V RN [V RN [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 [ (01 A 4,882,667
24. Health care ($ ..cccocvrvevecccirriecnae ) and other amounts receivable ...... |- [ [ (O T 0
25. Aggregate write-ins for other than invested assets ............ccccoevevereririeeeeees foeveririinn 5,097,552 |...oirieriene 2,712,226 |.c.ooviiinnn 2,385,326 |...ccoovvinnnen 1,597,505
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuvviieivereiieicesiereieessesseaesenas feeeeesesecees 981,515,858 |....cccvevenee 6,069,434 |................ 975,446,424 |................ 979,434,094
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) 981,515,858 6,069,434 975,446,424 979,434,094
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, MiSC OTher ASSEES ..o [ 5,097,552 |.ceuiriinee 2,712,226 |.oeinne 2,385,326 [...coceeeenne 1,597,505
20PN R T T RO T ET RO ST PP RPN TP PO TRPOTPP PPN
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0 |.. 0. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 5,097,552 2,712,226 2,385,326 1,597,505




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ...cccccevene 80,815,017 ) oottt et 255,949,104 |...cooovveneen 238,943,162
2. Reinsurance payable on paid losses and 10Ss adjusStMent EXPENSES ..........c.c.cueueueuiiiieieeeieieeeeeeeee e seseass e sssenas oo 11,755,702 |cecvvee 11,306,112
3. LOSS AQJUSIMENE EXPENSES ........vveveieiaeseieteieiaeseeesesesiesesesese st s s sssese st s sseseseses s essssss et sss s ssses et ssssssssesesessssssnsssesesssansnsesesessanaa]ocecessssneanees 39,698,291 |...ccvvenee 37,076,463
4. Commissions payable, contingent commissions and other SimMilar ChArges ..............coeveueueiiieieieieeeeeee e e 3,186,817 [ 2,692,409
5. Other expenses (excluding taxes, lICENSES AN FEES) ............oiiieuiiiiiiiiirrieieieteeee st se s ss s oo 8,841,996 |....c.ccoone. 20,338,514
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............cceueveuiieiiieiiieiercieeeeee et |t 909,065 |....cocvriernnne 1,319,422
7.1 Current federal and foreign income taxes (including $ ....c.oovovorreeieecnn on realized capital gains (10SSes)) .............. [-rerereeernins 2,450,520 |.....cccoviecunne 1,820,161
A (= e o) =T =Yoo= D =T o1 OO RSO NP
8. Borrowed money $ .cccooeeocciciiininicceens and interest thereoN $ ... e e 0 oo 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $ 221,435,123 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) 87,311,618 ... 79,330,727
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 4,235,455 ..o 0
11. Dividends declared and unpaid:
11,1 SEOCKNOIAETS ...ttt e e ot et ot ettt s s b et ettt b et et et e b et eae e nsns et en et (O 0
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 44,980,119 |oovrire 32,449,634
13.  Funds held by company under reiNSUrANCE trEALIES .............ccovieviieiiretereeieieeee ettt ettt esss st es e sesesssessenss s sesesessss e oererereeninaens 182,043,140 |........co... 184,262,898
14.  Amounts withheld or retained by company for acCOUNt Of OtETS ...........ciiiiiiiiiiiieiie e [V 4,124
15.  Remittances and iteMS NOt @IIOCALE ...........c.euruririieeeeeeerise it eseeeee et e eseseae e e seseseeeeesesseseseeeaessssenseeesesesaesnsesesesesssnsnnsasas [roessssnininannanas 3,791,813 | 2,532,653
16.  Provision for reinsurance (including $  .....cccovovevviiiicccinns CEIfIEA) .. [ 708,263 | 708,263
17. Net adjustments in assets and liabilities due to foreign eXChange rates ............ccocviiiiiiiiii e [
18, DIafts OUISTANGING ........coovevvieieieie ettt ettt ettt et e ettt s e s e et s e s et et et e s s sessesss et s et et e s esess s sses et et et esesnasases s esebesesessan s esenas |eoentnerese e bbbttt (U 0
19. Payable to parent, subsidiaries and affiliatEs ............cccooiririeeieieiieei e e 8,529,744 | 7,364,077
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 5,679,214 |..ooooei 4
22, Payable fOr SECUMLIES IBNAING ..........cvevevivieieieeieieteteteteeee et ettt et et et esee s e et et et e tetesesese s et eses et eb et essss s esss et esesesessss s esssesesesesesessassssseses et st et et bbbttt b b (U 0
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiee ettt
24. Capital notes $  .......... and interest thereon $
25.  Aggregate write-ins for iabilities .............c.cccococecceeereeecceeeeeeene 827,713 64,902,980
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 660,898,576 685,051,603
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
31, Preferred CAPItAI STOCK ..........c.ciiiiiieieeeecececce ettt ettt et s s s s s ettt e s et e s e ae s s st eses et esessasss s st es et esessas s st sesesesessas s s st sttt ettt (U 0
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 and CONHDULEA SUPIUS .........c.ceuiiiieeeeeeeeeececeeeeete et et e e e ee et ee s s s s seseseseaeasassssesesessanassssssesesessasanssnssao|eseseseseneeea 55,353,924 |................. 53,840,486
35, UN@SSIGNEA fUNAS (SUMPIUS) .....v.vvieececeeteeeeeeeececteieseeeeecaetetesessscaesesesesssssaesesesenssssaesesasessssssesesesessssssesesasansssssesasssansnsstesesssansnsnsssadoreresessienenas 254,193,925 |...cooovrinnne 235,542,005
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 314,547,849 294,382,491
38. Totals (Page 2, Line 28, Col. 3) 975,446,424 979,434,094
DETAILS OF WRITE-INS
2501, MiSCEIIANEOUS [1aDTTITIES ...iiiiiiiiiecietir ettt b et enens oot 827,713 | 64,902,980
b0 T T PTY OO TP PP P PR PO RSP PPUP PP OPRPOPRPPI
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) 827,713 64,902,980
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 SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

STATEMENT OF INC

OME

Current

2

Prior Year

3
Prior Year Ended

Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $§  .coocvevee 368,587,114 ) ..o s 377,066,384 |................ 342,922,264 |................ 465,191,576
1.2 Assumed (written $  ....cocooee TA7,A76,146 ) oo 139,097,059 123,382,439 |.....cccoee. 166,758,015
1.3 Ceded (written $  .cccvcve 370,333,389 ) . e ..378,714,463 |.. ..344,884,047 |... ..467,679,290
1.4 Net (written $ ..o 145,420,872 ) oo 137,448,980 121,420,656 164,270,301
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 84,447,813 ):
2.1 DHFECE .ttt en et 232,555,525 207,604,006 281,670,375
2.2 ASSUIMEA .ottt bttt bttt ettt ... 77,879,751 |.. .. 11,341,482 |... ...96,072,289
2.3 CABM ....evuvceietet sttt bbbttt b ettt nnnien o ..234,570,357 |.. ..206,198,368 |... ..284,102,863
... 15,864,919 |.. .. 12,747,120 |... ... 93,639,801
3. Loss adjustment EXPENSES INCUITEA ..........c.veueveviieiieiereieiieesesesesssss et sss s sese s s s sesesessssssesens [ocecsssnsseasees 21,306,000 |....ccoeunenvne 19,447,767 ..o 23,452,387
4. Other Underwriting @XPENSES INCUITEA ..........c.c.eveviiuereeereiieeeiesesessssesesesessssssssesesessssssssesessssssssesens |eosessesesecnenns 40,589,620 |......ccevnvne 38,376,061 |................. 51,955,258
5. Aggregate write-ins for underwriting dedUCHIONS ...........ccooiiiiiiiiiiiiiieeceeeeeee e (O O 0 [ 0
6. Total underwriting deductions (Lines 2 through 5) 137,760,539 130,570,948 169,047,446
7. Netincome of protected cells 0
8. Net underwriting gain (10ss) (Line 1 MIiNUS LiN€ 6 + LiNE 7) ....c.cvoveuiiiiirieieieieieeeeesieieie e e (311,559) ..o (9,150,292)|......cccvnenve (4,777,145)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiuiiiiiiieirieiieniee ettt e 16,453,445 |................ 10,297,140 |.....ccoeee. 14,776,779
10. Net realized capital gains (losses) less capital gains tax of $ .........ccccccc... 4,260,629 .................. 15,686,359 (94,714) (58,836)
11, Netinvestment gain (10SS) (LINES 9 + 10) ...c.coiririiiiuereiiiiiirisieieie ettt reese s sesesesesesssssssss |eossesesesneens 32,139,804 |.....coovnnee. 10,202,426 |................ 14,717,943
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
L J R amount charged off § ..o 671,459 ) v oo (671,459)|......ceceeecnne (457,655)|..ccceceeienne (668,856)
13.  Finance and service charges not included in PremMiUMS ...........c.cceueuiuiiiieererereiiisseeee st 320,145 | 230,327 oo 320,233
14.  Aggregate write-ins for MiSCEIlaNEOUS INCOME ..........c.cueuruiuiiiiirieieieieceeee s (645,190) 136,912 371,313
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna (996,504) (90,416) 22,690
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........coceuiiiiieecceeee et es et es s e 30,831,741 | 961,718 | 9,963,488
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 424,443 404,180 540,442
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LiNE 17) .....ocurveueiiieeeieieieiceieiese e e 30,407,298 |......oooveene 557,538 |...ovovecrernen 9,423,046
19.  Federal and foreign inCOME taxes iNCUITEA .............oueueueuiuiiiiieieieieieee et eas (330,191) 301,424 2,245,064
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 30,737,489 256,114 7,177,982
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 294,382,488 263,506,605 263,506,612
22, Netincome (from LiNE 20) ........ccceriiririririeieieieririiesesesiete et sesse e sesesesesesessssesesesesessssssssssesesesessssnns [eesesenenssenees 30,737,489 ..o 256,114 | 7,177,982
23.  Net transfers (to) from Protected Cell aCCOUNLS ...........ccociiiiiiiiiiiiiiie e e [ [
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................... 8,642,419 ..(11,847,726))|.. ..7,613,280 23,901,280
25.  Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceurviuevereiririeeeieeeesesee e e (20,410) [.evveccecirne (101)]e v 6,617
26. Change in net deferred iNCOME taXx ..........ccceevevrveecverereninnnn. 152,728 |.. . 647,410 |... .... 190,428
27.  Change in NONAAMItIEA @SSELS ..........cceviiiiieirieeiiie ettt ettt et bbb bbb st ese b s s s sssssens [esseesseeeseceeneeens 543,277 v (TR — 1,129,442
28.  Change in Provision fOr FEINSUFANGE ............ccc..evueevrrvesiesseessessssssesssessses s ssssenses (16,436)
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 ettt e a ettt
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 (t0) HOMe OffiCe ..........coiiiiiiiiiiiiiii e
35. Dividends to stockholders .....................
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 [0SSES IN SUIPIUS ..........cueueviriiriiiririeieieieeie st sieseeeeas (1,513,438)
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 20,165,358 8,374,020 30,875,875
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 314,547,846 271,880,625 294,382,488
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.  Miscellaneous iNCOME OF EXPENSE .........ccevevevieieeiiiieretetesiseeesseesetetesesesse st esesesebesesssssesesesesesesesesss e e et (645,190) ... 136,912 |oooee 371,313
1402. Penalties and assessments
0 T ST PP TSP PPPPRPTI
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiciicncceeeeee e 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) (645,190)
3701, MiSCElIANEOUS GAINS / T0SSES ..oovvivieeececeieieee ettt ettt ettt s s es ettt es s st es e ot et es et
3702. Reclass for organizational restructure . (1,513,438)|..
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) (1,513,438) 0 0




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ........c...cuiieiiieiiiciieieie ettt [eesssinessnees 138,107,803 |...coccvnneene 122,080,738 |........o.c.... 166,208,816
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 16,133,090 |..ooovvvinnnee. 11,132,470 | 15,404,626
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt (996,504) (90,416) 22,690
4. TOtal (LINES 110 3) oottt 153,244,389 133,122,793 181,636, 132
5. Benefit and 10SS related PAYMENLS ............cceiiiiiiicieieieeeeeee ettt es et n s [oesessesesenasane 62,412,608 |.....c........... 63,461,812 |..cocvveee. 81,059,071
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 67,561,063 |.....coeenve. 58,205,375 |.cevrirenee 75,502,420
8. Dividends paid t0 POICYNOIAETS .......c.ccocvviieeretetieieeeeeeee ettt et et esss s s s seses [ereeeseeneneeeneeeas 424 443 | 404,180 ..o 540,442
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 3,300,078 718,406 554,588
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 133,698,193 122,789,773 157,656,521
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 19,546,197 10,333,020 23,979,611
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt ...64,921,642 |. 27,154,787 |.. ... 36,477,924
12.2 Stocks .............. 63,715,040 |. . 188,163 |. 25,852,460
12.3 MOMGAGE I0BNS .........vvvieieiieieee ettt ettt ettt s s s s ss st e sesesesese s s ssesesesesesssnsanesans |reseseeseseseneenenesesaeaenenes (O T [0 0
124 REAI ©STALE ...ttt ee et ee et ee et ee e ee e een e renes | e (01 R [V 7,227,391
12.5 Other iNVESIEA @SSELS ......viuiieiiicirieeiieeirce ettt nnies|oesinesiinessineeineas 327,514 | 173,106 ..o 531,225
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............cccccceveees |oerreneeeiennnnneeeens (O T [0 3,275
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 5,679,210 1,214,346 969, 346
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevevceieieeeeeiee et [oeveveseennas 134,643,406 |................. 28,730,402 |..coveven. 71,061,622
13. Cost of investments acquired (long-term only):
LT = T PSSO ROPIURORRRO 190,748,268 |.......cconee. 35,648,816 |...........c..... 44,978,275
1312 STOCKS ..ottt oot 936,084 |.....oovvieerriennee 853,394 | 2,140,176
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 ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuiuuieiieciieeiccice ettt nnnies |oesines s (U 194,194 | 194,194
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 10,897,012 3,007,363 3,007,363
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 202,581,364 39,703,766 50,320,008
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 (67,937,958) (10,973,364) 20,741,614
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 ...............cceueueueueiiiieieieieieeeeeeeee e |reseeieeeeenenens 1,513,438 | (V1 (1,513,438)
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiins o, (O T [V 0
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 0
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (53,942,686) (11,068,877) 63,943,951
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (52,429,248) (11,068,877) 62,430,513
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....cccc..... (100,821,009).....c0vnenvne (11,709,221) ... 107,151,737
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieeeeeeie ettt ettt s s s st sesesessnananans |oeseseseenenens 132,021,264 |......coc...e. 24,869,527 |..ccovrennne 24,869,527
19.2 End of period (Line 18 plus Line 19.1) 31,200,255 13,160,305 132,021,264
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash investment eXChaNGES ..ot [re et seeees 99,276 |......ocvevene 2,740,414 ... 2,765,902




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 1

Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices
This statement has been completed in accordance with the accounting practices and procedures prescribed or permitted by the National Association of Insurance
Commissioners (NAIC) and the State of Ohio. A reconciliation of the company's net income and capital and surplus between NAIC SAP and practices prescribed and
permitted by the 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 $ 30,737,489 $ 7,177,982
(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 $ 30,737,489 $ 7,177,982
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 314,547,849 $ 294,382,491
(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 $ 314,547,849 $ 294,382,491

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

C.  Accounting Policy

(1) Basis for Short-Term Investments
No significant changes

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

(3) - (5) No significant changes
(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan-backed securities are stated in accordance with the guidance provided in SSAP No. 43R: Loan-backed and Structured Securities. The restrospective

adjustment method is used to value these securities

(7) - (13) No significant changes

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

NOTE 2

Accounting Changes and Corrections of Errors

Not Applicable

NOTE 3

Business Combinations and Goodwill

Not Applicable

NOTE 4

Discontinued Operations

Not Applicable

NOTE 5

Investments

A. - C. Not Applicable

D. Loan-Backed Securities

(1) Prepayment assumptions for mortgage-backed/loan-backed and structured securities were obtained from market data vendors or broker dealer values.
(2) - (3) Not Applicable

(4) At September 30, 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 aggregate amount of unrealized losses:

1. Less than 12 Months $ 119,051

2. 12 Months or Longer $ 6,769,975
b) The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 24,046,065

2. 12 Months or Longer $ 87,015,264

(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. - J. Not Applicable

M. - R. Not Applicable

NOTE 6

Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

NOTE 7

Investment Income

No significant changes



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 8 Derivative Instruments
Not Applicable

NOTE9 Income Taxes
No significant changes

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

B.  Transactions

On January 1, 2024, the Company sold a subsidiary, Encova Life Insurance Company, to Pan American Life. The transaction resulted in a recognized gain of $21.9M,
and is reflected on Schedule D.

C. - O. No significant changes

NOTE 11 Debt
Not Applicable

NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A.-D. Not Applicable

E. Defined Contribution Plan
No Significant Changes

F.  Multiemployer Plans
Not Applicable

G. - H. No Significant Changes

l. Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
Not Applicable

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

NOTE 14 Liabilities, Contingencies and Assessments
No significant changes

NOTE 15 Leases
No significant changes

NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk
Not Applicable

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

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

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

NOTE 20 Fair Value Measurements

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

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

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

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

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

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

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

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

6.1



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 stock, unaffiliated $ 111,452,705 $ 111,452,705
Total assets at fair value/NAV $ 111,452,705 | $ -19 -19 -1 111,452,705

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 $ 494,288,018 | $ 508,218,797 | $ 1,581,658 | $ 492,706,360
Common stock,
unaffiliated $ 111452705 [$ 111,452,705 |$ 111,452,705

D. - E. Not Applicable

NOTE 21 Other Items
No significant changes

NOTE 22 Events Subsequent
Subsequent events have been considered through November 8, 2024 for these statutory financial statements which are to be issued on November 12, 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
Reserves for the Company's incurred losses and loss adjustment expenses (after intercompany pooling) attributable to insured events of prior years reflect favorable
development totaling $5,332,584. The development can be attributed primarily to the re-estimation of unpaid losses and loss adjustment expenses in the workers'
compensation, commercial auto liability, auto physical damage, products liability, and other lines of business. The favorable development in these lines was slightly
offset by losses in commercial muliti perils, other liability, homeowners and farmowners, and private passenger auto liability. 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

6.2



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 30 Premium Deficiency Reserves
As of September 30, 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 08/31/2024
(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

6.3



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as 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]
1.2 If yes, has the report been filed with the domICIlAry STALE? ...........oiiii et Yes[ 1 No[ ]

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

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

A | T = (=Xl i 0 =g To L= USROS USSR

3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN 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.

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

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

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

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

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

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

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

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

If yes, attach an explanation.

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

date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceerereeeeereennns 12/31/2022
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or

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

GALE). eueetatrieei ettt s s e h sttt 04/09/2024
6.4 By what department or departments?

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

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

revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ No [ X]
7.2 If yes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes [ No [ X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? .............c.ooo e Yes [ No [ X]
8.4 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




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

GENERAL INTERROGATORIES

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

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




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

17.4  If yes, give full information relating thereto:

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

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

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

Northern Trust Investments, Inc. ...

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s INVested @SSEtS?............ccceuereviirieeieereiiseeeie e 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?.............ccccceuvieerevereieiseenennns Yes [ X] No[ ]

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

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

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

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

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

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

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

a. The shares were purchased prior to January 1, 2019.

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

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

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

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

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

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

7.2



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................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 SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating
............ 00000 ..o |oueeene. AA=3194126 .| Arch Reinsurance LEd ..o se e se e sees [eeesnnesesees BV AURROT T ZE0. e [ s o e

...|Lloyd's Syndicate Number 4711 ...
..|Lloyd's Syndicate Number 5000 ...

...| Authorized..

Authorized..




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date

1. Alabama ..o AL e I T 0 oo oo [0

2. Alaska ...oooveeveeeeiee st AK [ N o 0 oo e [0

3. Arizona .. DAZ e L 0 Jeeeeeeeeeeeeeeeeees e (1,788) ] (2,391)

4. Arkansas ......ccccceceee . AR oo Nec o 0 oo oo [0

5. California .......ccccceceece.. CA o L el 0 Joeeeeeeeeeeeeeeeees foeeeeee 104,937 | 179,450

6. Colorado ....... 0. ... (2,490)|.. .(1,397)[..

7. Connecticut ......ccceeeee. CT [ L e [0

8. Delaware ..........ccc...... DE  [ooeeccc Lo [ [0

9. District of Columbia .....DC  [oeeeoeee L e [0
10.  Florida .....ccoovvveeevvee FL o e N el O el
11. Georgia . ..2,005,787 |..
12, Hawaii cooooovvevieie HE e Ne el O [
13, 1daho ..ccoovevvevvecieeee ID e L el O [
14, lNOIS ..o IL e b fs 25,091,468 |.............. 25,214,753 |.............25,807,328 |............... 9,417,033 |.............. 42,286,747 |.............. 36,230,645
15. Indiana ......cccccoeeenne IN e b fs 29,108,620 |.............. 26,349,064 |.............. 9,869,390 |.............. 14,753,142 |.............. 33,722,513 oo 22,684,932
16. lowa ...... LA .15,875,435 |.. .13,235,863 |.. ..4,350,916 |.. ..9,196,083 |.. ..9,212,080 |.. 12,155,860
17. Kansas .. W KS e L 0 oo e 0
18. Kentucky ... W KY L 30,116,203 |............. 29,630,875 |............... 8,767,020
19.  Louisiana ..........c.ccccu... LA e Ne e 0 oo oo [0
20. Maine ....ccooeveeiies ME oo L e 1,667,487 |.ooeeene 1,586,093 | 739,785 | 1,068,590 |.............. 2,289,335
21. Maryland ....... ... MD ..1,043,214 |.. ..1,166,845 |.. ..313,362 |.. ..1,616,554 |..
22. Massachusetts . W MA b 4,488,921 |.............. 4,045,075 |.ocveeee 1,607,519 | 1,454,557 |............. 14,659,907 |.............. 4,434,438
23. Michigan ....... e ME L 11,546,577 |.............. 10,461,975 |............... 6,458,001 |.............. 6,834,076 |.............. 31,102,267 |.............. 21,809,123
24. Minnesota .........cccccune MN [ L e 8,010,027 |............... 5,353,621 |ccveeee 1,847,005 |.ocovveeee 981,043 |.............. 5,195,937 |.coeies 4,155,840

25. Mississippi
26. Missouri ....
27. Montana ....
28. Nebraska ..

29. Nevada .......cccccevvennnnne
30. New Hampshire .......... NH o L ol 3,463,245 |............... 3,789,024 |............... 9,637,654 |............... 1,077,827 |.............. (4,732,533)].............. 10,716,165
31. New Jersey ...... ....43,032 |.. .. 19,516 |.. ..1,350,121 |.. .. 1,857,727

32.  New Mexico ..

33. New York ...... 143,824

34. North Carolina ............NC  |.........lo [ 2,738,280 | 1,819,704 [ 202,020 |

35. North Dakota ............. ND  [eeeoeeees Leveis o O e o O L e O e
36. Ohio .............. .87,103,802 |.. .32,531,621 |.. .38,485,205 |.. ..109,674,774 |. .89,174,517
37. Oklahoma .......cccceecve. OK oo L o 0 oo oo 0 oo oo [0
38, 0regon .....cccoceeeveeee OR e Lt e 0 Joeeeeeeeeeeeeeeeees foeeeeee 620,346 |............. (1,890,986).................. 698,857 |..ccveveeenen 811,670
39. Pennsylvania ..........PA [l o 41,320,146 |............. 41,750,518 |............. 13,473,349 |.............. 21,767,270 |.............. 66,682,724 |............. 50,842,327
40. Rhode Island .......cc.... Rl oeeveee Lo e 8,562,008 |.............. 8,519,215 |.............. 3,559,432 |...ococve 3,049,508 |.............. 13,080,598 |............... 9,838,196
41. South Carolina . ...SC .20,182,770 |.. 22,158,561 |.. 11,152,870 |.. .16,532,103 |.. .39,823,612 |.. .30,633,333
42. South Dakota ... o SD el e O e el TATTT 16,345 16,967 e 40,920
43. Tennessee ... TN el i 13,800,374 ... 14,909,627 ............... 4,622,143 |............... 9,611,255 |............17,683,290 |............... 9,054,892
44, TeXaS wveeevereeecrereree TX e L e 0 e v 8,832 [ 7,245 280,959 | 202,220
45, Utah oo UT e L e U e e O e e U
46. . .. 1,945,497
47. Virginia ..ooeveveeceeeee. VA | b . 8,485,503 | 7,420,074 | 1,958,238 .l 1,457,107 . 5,373,087 4,879,082
48.  Washington ................ WA oo Lo o 0 e i O e (13 06,207 | 798,953
49.  West Virginia .....ocoocc... WV oeeee b e 24,049,085 |............ 25,445,806 |............... 8,535,338 |.............. 8,858,706 |.............. 22,941,234 |............ 16,978,049
50.  Wisconsin ....ccceeeeece. Wl ool [, 16,508,244 | 15,526,926 |............... 6,650,670 |.............. 11,367,187 |............23,971,770 |............. 23,595,666

51.  Wyoming
52. American Samoa .

54. Puerto RicO .......cccecu.
55. U.S. Virgin Islands

56. Northern Mariana
Islands ......ccccoeeeeiieies

57. Canada
58. Aggregate Other Alien OT
59. Totals

DETAILS OF WRITE-INS

58001, oo XXX e o foe e
58002. ..oiiieieieieieee L XXX e o fo e
58003. ..o XXX e o fo e

58998. Summary of remaining
write-ins for Line 58 from
overflow page ..........cccccecetfonnn D00 N ORI 0 [ 0 [ 0 [ [0 [0 S, 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...........cccccoovrvinies wenee 43 4. Q- Qualified - Qualified or accredited reinSUrer..................cc.cceveevs eveeee 0
2. R - Registered - Non-domiciled RRGs R 0 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. ....... 0
(other than their state of domicile - s€& DSLI).........cccooiiiiiiiiiiiiii e oo 0 6. N - None of the above - Not allowed to write business in the state... ..... 14

10



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 SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL 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. .. |....NO.....|eeeee onns
............................................................................ 42-1496478 .. IMARC, LLC lowa Mutual Insurance Company Ownership.. ..90.000 ....|Encova Mutual Insurance Group, Inc. .. |....NO....o|eeeee ooin
. 0291 ...|Encova Mutual Insurance Group ..........|..... 31577 ....|42-1019089 .. lowa American Insurance Company .. .| lowa Mutual Insurance Company ... Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. .. |....NO.....|eeeer ins
. 0291 ...|Encova Mutual Insurance Group ..........|..... 14338 ....[42-0333120 .. lowa Mutual Insurance Company .... .|Encova Holdings, Inc. .............. .... | Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. .. |....NO.....]eceee ooin
Motorists Commercial Mutual Insurance
............................................................................ 41-1563134 .. Encova Insurance Agency, Inc. .. COMPANY .. eeeeee | OWNETShpL. .100.000 ...|Encova Mutual Insurance Group, Inc. .. |....NO...oo|eeeee oin
. 0291 ...|Encova Mutual Insurance Group ..........|..... 40932 ....|31-1022150 .. MICO Insurance Company Motorists Mutual Insurance Company ......... Ownership.. .100.000 ...|Encova Mutual Insurance Group, Inc. .. |....NO.....|eeeer ins
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 SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage
1. FITE ettt e 1,507,361 | 411,321 [ 27.3 | (26.4)
2.1 AIIEA LINES .ot [ 1,937,083 | 242,291 oo 12.5 | (18.6)
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 ..........ocoviiiiiiiiiiiieiie e e
4. Homeowners multiple peril ...........cccccceveenee. ..
5.1  Commercial multiple peril (non-liability portion) .............ccceceeerererireieeeres e 101,894,774
5.2  Commercial multiple peril (liability portion) ............cccceveveveveveeeverceeeeeeeeee e 79,861,189
6. Mortgage guaranty
8. OCAN MAMNE ...t
9.1 INIaNd MArNE ..o
9.2 PEEINSUMANCE ...c..eiiiiiiii ettt et
10. Financial quaranty ..........cccccooiiiiiieiicni e
111 Medical professional liability - OCCUITENCE ..........coceeriiiiiiiiiiiiieeeieneeve s
11.2  Medical professional liability - claims-made ...........ccccoevvvnininnininnnc e,
12. EArNQUAKE ...ttt e 525,608
131 Comprehensive (hospital and medical) individual ............c.ccoovvnininninfon,
13.2  Comprehensive (hospital and medical) group ..........cccooereeneenieenenienene e
14. Credit accident and health ...
151 VISION ONY <.ttt ettt s ae e e e e
15.2  Dental ONIY ....ooiiiiiiiice e
15.3  Disability iNCOME .....ccueiiiiiiiieitieiie et e
15.4 Medicare SUPPIEMENT ......ooiiiiiiie e [
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 ...........ccccooiiiiiinn e
15.9  Other health .. ..
16. WOrkers’ COMPENSALION ...........c.ccoviueeiieeeeeeeeeeeeeeeeeeeseeseeeeeeeesene e aeaeee e eaee 10,922 [ (219,573)
17.1  Other liability = OCCUITENCE .......c.oveveeeeeeeeceeeieieieteieeee et 39,998,908 |....cccceevnvee 35,420,206
17.2  Other liability - ClaiMS-MAAE .......ccoviiieieieeeieeeeeeeee e | 3,143,142 | 591,115
17.3  Excess workers’ COMPENSALION .........cuiiiiiieiieiieiieeie et e [
18.1  Products liability - OCCUITENCE .......c.eveuiriiiieieieeeieeeseeeieeee e e 620,928 |......ooovine 22,638
18.2  Products liability - ClaimsS-made ...........cccooiiiiiiiiiiiieeeeeceee e e e
19.1  Private passenger auto no-fault (personal injury protection) ...........cccoevee [ e
19.2  Other private passenger auto liability .............cccceeieiiiiieniinineeceeeeeee e
19.3  Commercial auto no-fault (personal injury protection) .............ccceeeeeveveeeeeferrnncccnnnne 728,861 |.coeine 402,150
19.4  Other commercial auto li@Dility ............c.ccoveveveveriiieeeeeieeereeceeeeee e e 93,401,475 | 53,452,069
211 Private passenger auto physical damage ...........ccccceevveviiiiiiiiiincncnicic |
21.2  Commercial auto physical damage ............c.cceueeeeiererereeeeeeeeee e e 32,732,592 | 18,165,183
22. AIrCraft (Al PEIIIS) ....viieiiiiiiiiiiii s e
23. FIOBIEY vttt et [t
24, SUIELY ittt bbbttt et [t
26.  Burglary and theft ..........cccoeoiiiiiieiieecceseee s e 1,023,603 |.coooeeeceeies 175,181
27.  Boiler and MAacChiNErY ..........cccooiiriiieiiieireisiee e 4,871,530 |.ooovovinne 5,457,130
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 377,066,384 232,555,525
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 SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

21
22
23
24
25

5.1
5.2

9.1
9.2

1.1
1.2

13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9

171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
211
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Allied Lines
Multiple peril crop

Federal flood

Private crop

Private flood

Farmowners multiple peril

Homeowners multiple peril

Commercial multiple peril (non-liability portion)

Commercial multiple peril (liability portion)

Mortgage guaranty
Ocean marine

Inland marine

Pet insurance

Financial guaranty

Medical professional liability - OCCUITENCE ...........ccoiiiiiiiiiiii s
Medical professional liability - claims-made ..
Earthquake

Comprehensive (hospital and medical) individual

Comprehensive (hospital and medical) group ..
Credit accident and health ... s
Vision only
Dental only
Disability INCOME .......iiiiiiiii bbbt saees
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence

Other liability - claims-made

Excess workers’ compensation

Products liability - occurrence

Products liability - claims-made .

Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability

Commercial auto no-fault (personal injury protection) .

....................... 379,766

31,629,875
23,301,917

.220,292 |..

................... 2,190,500

................ 103,997,933
................. 79,449,395

................. 40,200,292
................... 2,789,844

..1,699,363 |.

..1,365,014
................... 1,597,790

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

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

Other commercial auto lIability .............coiiiiiiiiii

Private passenger auto physical damage ...........ccociiiiiiiiiiiieee e s 0 oeereeeeeeeeeeeeeeeereeeeeeene [
Commercial auto physical damage ...30,512,985 |.. ... 32,748,304
F Lot =i =1L oY= ) OO KPP OTROPN | RO RPN
FIAIIEY oo 0 e [
SUPBLY ..ttt ettt ettt ettt ettt e et et et et et ese e et e s et et e s e s e ae s s st et et et eseas st et s ete s et esnss s es s seseses oo sttt 0 oeereeeeeeeeeeeeeeeereeeeeeene [
BUFGIArY NG tEft .....vieieiieiiicceciee ettt bbb bbb bbbt 201,723 oo 839,887 ..o 1,092,874
BOIler @Nd MACHINETY ......cuouiiiiiiicieietceceee ettt a et s s s st e s st sesess s s snssesesese | 1,358,619 oo 4,804,533 |......cocnve 4,812,079
OO .ttt | 0 e [
INEEINEALONEL ...ttt e s st e ae s e ee e seseseses e e seseseees s e sesesesesessssesesesessnnnses fricictetse s c b 0 oeereeeeeeeeeeeeeeeereeeeeeene [
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 [
Reinsurance - Nonproportional Assumed Property .........c.cccooeiieiieneeiiiienienee e seeseeseeseessee s feesc s, D, 0, TR RS D, & ¢, TR RS XXX
Reinsurance - Nonproportional Assumed Liability ............cccoiiiiiiiiiiiiieeeeeeeeeeee fo, D, 0, TR RS D, & ¢, TR RS XXX
Reinsurance - Nonproportional Assumed Financial Lines ...........cccccoiieiiiiinienicneceseseeseenees e, D, 0, TR RS D, & ¢, TR RS XXX
Aggregate write-ins for other liNES Of DUSINESS .........c.oiriruierirrrieeceie e 0 0 0
Totals 101,193,632 368,587,114 367,372,265

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

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

Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
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. 151,580 137,016 [ 1,339 | 1,346

2. 42,372 ...28,797 |.. ....(8,399)f..

3. 193,952 165,813 [ 5,509 | (7,053)

4. 2023 | O 483 [ 44,584 | 82,068 |....ccoooeeeen 22477 o 100 [ 22,577 27,652 [ 1,960 26,089 [ 55,701 (16,434)

5. 276,020 221,514 (23,488)

6. XXX oo [ XK o 28,370 [ 28,370 | XXX i [ 32,260 [ 41,873 | 74,133 XXX

7. TotalS .o 143,962 132,057 276,020 115,537 142,925 295,647 (23,488)

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 294,382 Line 7 Line 7 Line 7

1. 12.6 2. (17.8) 3. (1.9)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (1.8)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

Explanations:

Bar Codes:

TS Semen oot Genfer = |II| I| ||I II ||| II ||| II ||| I| ||I |I ||I || II| |I ||I || I|I || I|I |I |I| || II| II|
1 3 3 8 1 2 0 2 4 4 9 0 0

¢ Suepemeni S T BossmentSentier |II| I| ||I II ||| II ||| II ||| I| ||I |I ||I || II| |I ||I || I|I || I|I I| I|| I| I|| II|
1 3 3 8 1 2 0 2 4 4 5 5 0

v e Coverage pemenesemententer#29 |II| I| ||I II ||| II ||| II ||| I| ||I |I ||I || II| |I ||I || I|I II ||| |I I|| I| I|| II|
1 3 3 8 1 2 0 2 4 8 6 5 0

0 3
0 0 3§
o 0 3

o
— T —
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEmMDEr 31 Of PIIOT YEAT .......c.ccoovveveieeeeeeeeeeieieee ettt se s s s s sesesens [eoeseseaeeenee e e eeeaeieenaes [V 7,138,151
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt ettt e e e et e et e et e sneeeseesseenneenseenees [eesseenseeiseesensesnenseennnens [eneenseenseeise e e e s e eaneeanees
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals 231,944
5. Deduct amounts received on disposals 7,227,391
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
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
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 6,951,071 8,544,250
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)
12.  Deduct total NONAdMItEEA @MOUNTS .........oiiiiiiee ettt e et e e st e e st e saeeeaeesseenseenseenbeenseenseensesneesneenne [oseessenseeiteenteeite et e eteans [oaeeteeteeeeeseeaeesaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 5,897,304 6,951,071
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI .........ccccoviririeieieueeeeeiisieieieee e [ 539,961,388 |....ccccvevnene 535,759,153
2. Cost of bonds and stocks acquired .... 49,884 353
3. Accrual of discount
4. Unrealized valuation increase/(decrease) .
5. Total gain (loss) on disposals ....(317,965)
6. Deduct consideration for bonds and stocks disposed of ...65,096,286
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) 619,671,502 539,511,997

SI101
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all 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 T ()t bbbttt et b et n b n s e 360,486,652 |................ 129,298,953 |......cocccvneee 38,367,521 | 5,569,584 |............... 354,129,227 |.covienne. 360,486,652 |................ 456,987,668 |................ 355,459,270
R Y [ - OSSOSO PRRRSTSTRTRITY USRI 32,406,516 |.......ccevnvee 25,364,550 |...cccvvririnnne 1,042,859 |..ccviiinee (5,497,078)......cccoucne 33,791,284 |................. 32,406,516 |.......ccevuee 51,231,129 | 29,052,685
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 [V [V [V [V
L 7Y @ - SO PRRRY KRR [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (L RN
5. NAIC B () it b et b et b et [eR e (U [V [V [V [V [V [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 0
7. Total Bonds 392,893,169 154,663,503 39,410,381 72,506 387,920,510 392,893,169 508,218,797 384,511,955
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V [V [V [V 0
N 2 (2SSOSR NSRS [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (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 [V [V [V 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (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 [V [V [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 0
14, TOUAl PrEEITEA STOCK ......vuivveieiaiiiiieiciei ettt 0 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 392,893,169 154,663,503 39,410,381 72,506 387,920,510 392,893, 169 508,218,797 384,511,955
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

S103, SI04, SI05, SI06, SI07



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cvcueueiieeeieieeeeeeceee ettt easass s s s sesesessnnnas [ereseeeseeennens 129,759,094 |................. 22,603,701
2. Cost Of Cash eqUIVAIENTS ACGUINET ..........c.ceiuiiiieeeeeeceeeee ettt ettt et et e s as s s st eseseseseasas s s sesesesssssnasannas |eeesenenesannes 221,760,471 |.cooeennee 205,594,229
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/(ECIEASE) ..........ecveviveviveuererieeeeeetesetetetesesee et st ssesesesessss s et st esesesesessssssesasesesesesesessasssssasasesesesnans [eresessnsessseseaenenesnaes (17) [ 280
5. Total gain (I0SS) ON QISPOSAIS ........c.ceieieiereeeteeeecii e te et eteaees st et et s e s s e st sesesesesessas s sesesesessssasssasssesesesesessssassssesesesessanas |oesesesesesesenensasnaeaneeas [£51)] O 2,996
6. Deduct consideration received ON ISPOSAIS ............c..ccviveueriuerieiieieeeeieieteteeesee et es ettt etesese et ss et esesesesessssesssssesesesesesssnasasasesasases [oeneeaeenseenas 320,314,692 |....ccovenee 98,442,112
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 31,204,848 |................ 129,759,094
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) 31,204,848 129,759,094

S108




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE

EO1, EO2



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 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

6299999 - Totals

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
5

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
Joint Venture Interests - Other - Unaffiliated
................... Adams Street 2012 Global Fund LP .............. [CNICAGO «vovevevevevevieeveveveiens feevevenes ILevenen... [ Adams Street Partners ..........ococoeoee.. |-...02/15/2012 ... |....09/23/2024 ...].... 3,010,009 eeeeen (34,393) v [ 2,737,025 [ 48,958 [ oo 0 [ 61,268
HarbourVest International Private Equity
Partners V ..... .. |Wilmington . .| HarbourVest . ....03/29/2007 ...|....09/30/2024 . .. 2,678 |.. .. (28)[.. e 1,979 |
HarbourVest Partners |X-Buyout Fund LP ...... Wilmington .... HarbourVest .... ...12/21/2011 ...]....09/30/2024 ...|.... 1,709,098 |....... (50,815)|cceeeeeecennnn fooeeeemmieieee o oo (50,815) ... 1,312,935
HarbourVest Partners IX-Credit Opportunities
FUNA LP e Wilmington .... HarbourVest .... ....12/21/2011 ...]....09/30/2024 ...|....... 217,109 [oeeeee e (702)] e fmeeeeeenes Joeeeenieeeeeen [ [V/17))] EURUTTR U 159,380
HarbourVest Partners IX-Venture Fund LP ..... Wilmington .... HarbourVest .... ...12/21/2011 ...]....09/30/2024 ...|.... 1,704,624 |....... (59,204)..ccuvvriiinnns [oorrrimniiniies Joiiiiiiis [ (59,294)]..cccvveneiennn onen 1,500,990
Park Street Capital Private Equity Fund V111
........................................................................... Boston .....cceeeeiiiiiininniiiiinns |ooeeennn MALL L [ Park Street Capital ...ooceeeeiiiiiiinnnn... |....06/04/2007 ... )....00/19/2024 ...]....... 134,718 |....oeoei 807 Jouenniiinnnnnns fovvevnnnnnnnnnns fooennnenivnnnns fovveennnnn 807 foeiiiiinnnnns |oveenn.. 19,680 [ 111,997 e oo v 0 fnn110.2,003
2599999. Joint Venture Interests - Other - Unaffiliated 6,778,236 (144,425) 0 0 0 (144,425) 79 5,731,989 212,378 0 0 0 137,560
6099999. Total - Unaffiliated 6,778,236 (144,425) 0 0 0 (144,425) 79 5,731,989 212,378 0 0 0 137,560
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
13063E-BQ-8 ......... CALIFORNIA STATE ...iirtuiseeeennuunaeeeennnusaaeeennnnnasaaennnnnsasennnnnnnsseennnnnnsseeennnnnnseeennnnnnes | seeesesssnnsnes |oennns 07/25/2024 ..... Wells Fargo SecuUrities, LLC .....oiiiieieesssieeimnnuaseernunuasasernnnnnssserrnnnnasssennnnnnsssernnnnnns reernnnnnsseennnnnnsseernnnnnnereee Joerennnssseennnnnnseees 4,587,075 |eeveeeeieiiiinies 4,500,000 [...iiiiiiiniiaeeeenennnns 63,088 [1.CFE ..........
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 4,587,075 4,500,000
649665-GN-0 . [ NEWYORK CITY e et e e e e e e ee e e e e e e nn e e e e e e e e e e eennaneeeennnnnnnes | sieeeeeennnnies [eeens 08/22/2024 ..... J P MORGAN SECURITIES .. .. 1,750,000 |. 1,750,000 |...
964559-2N-7 .. |WHITE SETTLEMENT TEX INDPT SCH DIST 08/21/2024 Not Available . 0. 35,000 |.
964559-20-0 ......... [WHITE SETTLEMENT TEX INDPT SCH DIST .. [P IO MO 08/21/2024 ..... Not Available .... .0 ..465,000 |...
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 1,750,000 2,250,000
313200-78-2 . ..|FH SD3467 - RMBS ... BOSC INC. .eeeeeeveernnnnnns 5,974,619 | 6,182,306 |...
313207-DS-6 . .. |FH SD5513 - RWBS J P MORGAN SECURITIES 4,849,529
31320T-FY-1 . ..| FH SD5583 - RMBS Bank of America ....... 7,679,830
314005-U3-3 ......... [FN CBBIOT = RMBS ...eenniiiiiiiiieiciiii e srnn e ennnnn e eees | eernnneeeeenns [oened 09/25/2024 ... J P MORGAN SECURITIES .. 955,979 |.
3140XG-TV-1 ......... FN FS1463 = RUBS ....eeeeeeeeeeeiiee e e e ceee e e e e e e e e e e eenn e e e e rnnn e e e eennnneneeennnns | seeernnniinnnes Jennnd 08/22/2024 ..... Wells Fargo Securities, LLC 1,993,376 |.
3140XQ-YK-7 ......... FEDERAL NATIONAL MORTGAGE ASSOCIATION = ..iivvveieniiiiiiniisiiniiriis e ereniineeeernsneseesnnnnnnes | eeeeeennnineens fonnid 09/13/2024 ..... J P MORGAN SECURITIES 2,992,169 |.
594698-5G-8 ......... MICHIGAN ST STRATEGIC FD LTD OBLIG REV eeveeeeeeeneieeeeeeeie e e eeennee e e e eeenn e e e eennneeeeeenn | oevevnnnninnnes Jeonnid 08/14/2024 ..... MARKETAXESS CORPORAT ION
735389-25-6 ......... PORT SEATTLE WASH REV ...iiiviiiiiiiiiiiin e srrsiis s snnnis s snnnnnseees | eeeeeennnnneees founnd 08/02/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
79768H-JT-6 ......... SAN FRANCISCO (CITY & COUNTY) PUBLIC UTH eveeeeeeeeeie e e e eeen e eeen e eeeennneeeee | eevvvinnninnnns Jeennid 07/22/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...eieeieeeeiiieeeeeei e e e eeeie e e e eeene e e e eenneeeeeeen [eeeeennnneneeennnneeeeennnnnenes Jeeemnnnneeeeennnneenes 1,905,321 | 1,910,000 |...
91412H-JT-1 ...l UNTVERSITY CALIF REVS ...iiiiiiiiiiiiiiiis e cciiis e ecrrii s srrrni s srnsns s nnnnns s ssnnnnnnseens | aeeeeennnnnenes founnd 08/16/2024 ..... RAYMOND JAMES & ASSOCIATES 854,366 |...ovvnniiiiiiiinnnnns 1,015,000 ...
914302-WP-6 ......... UNIVERSITY HOUSTON TEX UNIV REVS TAX EXE ....eeeeieiisiiermrnnnneermnnnnasreernnnnnsseernnnnnnsennnenns | seeerensnnnnnes Joennnd 08/14/2024 ..... J P MORGAN SECURITIES ......ieeeeuuunseeennnuneaeeennuusaerennnsnaeeeennnnnssasennnnnsssennnnnnnssenennnns reeennnnnsseennnnnnsseennnnnnnereee Joerennnssseernnnnnseees 1,005,000 f-.oeevmvnnniniainnnnnns 1,005,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 31,184,119 31,997,064 70,617 XXX
025816-DiI-6 ......... AMERICAN EXPRESS €0 ...eeeeerenieeeeemnnieeeeemnnnaeeeeennnaseeeennnnneseennnnnnnseeennnnnnseeennnnnnees | severnnniinnnns Jonnnd 07/22/2024 ..... MORGAN STANLEY & COMPANY ... eeeeet e e e ee e e e e e e e e e e e e s e e e ee e e e e eeennnneeeennnnn eeeennnnnaeeennnnnaeeeennnnnnarees Joermnnanereennnnnannees 2,000,000 f.eeeeeemnnneeeeens 2,000,000 |...
03466J-AA-7 ......... LT T PP [SSUUUUURRRRRUUUI RN 09/17/2024 ..... J P MORGAN SECURITIES 2,499,970 [...ccvvvenniiiiinnnnns 2,500,000 |...
04021E-AA-4 ......... AREST 24IND2 A = OMBS ....eeeeeeeeeeeeeeeenne e e e eeeeee e e e eeennne e e eernnnaeeeeennnneeeeennnnneeeeennnnnns | seeernnniinnnes oo 09/30/2024 ..... J P MORGAN SECURITIES 1,496,250 |eeeiiiiiiiiiiee 1,500,000 |...
05555M-AA-7 . ..|BDS 24FL13 A - CMBS .. 09/05/2024 Wells Fargo Securities, LLC 2,244,375 |. 2,250,000 |.
06051G-HV-4 . ..| BANK OF AMERICA CORP . 07/23/2024 MIZUHO SECURITIES USA/FIXED INCOME 4,136,085 |. 4,500,000 |.
12510H-AZ-3 . ..| CAUTO 243 A1 - ABS . 09/27/2024 MORGAN STANLEY & COMPANY .... 1,229,011 |. 1,250,000
12510H-BA-7 ......... CAUTO 243 A2 - ABS . 09/27/2024 ..... MORGAN STANLEY & COMPANY ... 965,161 [cveeeeeeiennieeeeenes 1,000,000 |...
12598Y-AA-6 ......... CIFC 233 A - CDO 08/21/2024 ..... LT a0 I 0 I ) RO KON 2,767,050 [oeviiiiinnnnnininnns 2,750,000 |...
14040H-DH-5 ......... CAPITAL ONE FINANCIAL CORP .. ...07/24/2024 ..... MORGAN STANLEY & COMPANY .... 1,250,000 [-.eeeeeennneeeeennnnnns 1,250,000 |...
191216-DY-3 .........| COCA-COLA CO ...08/07/2024 ..... BANC OF AMERICA/FIXED INCOME .

. [ COX' COMMUNICATIONS INC .

224044-CU-9 ........

25179M-BG-7 . .. | DEVON ENERGY CORP .....
20379V-CG-6 . .| ENTERPRISE PRODUCTS OPERATING LLC
379925-AA-8 GMREV 242 A - ABS

42824C-BT-5 HEWLETT PACKARD ENTERPRISE CO .
438516-CS-3 . .. | HONEYWELL INTERNATIONAL INC
43990E-AA-9 . ..|HORZN 241 A - ABS ..
448984-AD-6 . .. | HALST 2024-C A3 - ABS
449340-AD-3 .. [HART 2024-B A3 - ABS .
46593F-AD-4 . .. | JPMMT 2022-INV3 A3B - CMO/RMBS
46647P-EJ-1 ......... JPMORGAN CHASE & CO
46649T-AA-4 ......... JPMNT 2018-3 A1 - RMBS
46656A-AC-1 ......... JPMMT 2022-DSC1 A3 - CMO/RVBS .
46658D-AA-T ......... JPMT 24V182 A1 - CMO/RMBS ..
46658D-AC-3 ......... JPMNT 24V182 A3 - RMBS
49271V-AV-2 ......... KEURIG DR PEPPER INC .
49456B-AZ-4 ......... KINDER MORGAN INC

52109X-AA-6 ....
532457-0Q-9
548661-DR-5

..|LBA 247IND A - CMBS ..
. [ELI LILLY AND CO ...
LOWE'S COMPANIES INC ....

08/23/2024
09/17/2024

07/29/2024
09/06/2024

08/20/2024
09/25/2024
07/03/2024
09/24/2024
09/03/2024
09/17/2024
07/23/2024
07/23/2024
07/25/2024

...07/22/2024
...00/20/2024

08/12/2024
07/25/2024

Wells Fargo Securities, LLC
Citigroup (SSB) ....
MIZUHO SECURITIES USA/FIXED INCOME
J P MORGAN SECLRITIES
MARKETAXESS CORPORATION ..

Citigroup (SSB) .....eeeeeee
MUFG SECURITIES AMERICAS INC.

BNP Paribas .....................
BANC OF AMERICA/FIXED INCOME .
Wells Fargo Securities, LLC
J P MORGAN SECURITIES
J P MORGAN SECLRITIES
J P MORGAN SECURITIES
J P MORGAN SECLRITIES
J P MORGAN SECURITIES
US BANCORP INVESTMENTS INC.
MITSUBISHI UFJ SECURITIES ...
J P MORGAN SECURITIES
MORGAN STANLEY & COMPANY .
Citigroup (SSB) ....

444,675 |.
.. 1,067,815 |.
1,249,985 |.
2,249,978 |.
..... 3,018,660 |.
2,496,075 |.
.. 1,496,250 |.
2,494,525 |.
2,373,400 |.

..... 2,500,000 |...
..... 1,500,000 |...
2,500,000 |.
..... 2,500,000 |...
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
553890-AB-3 ......... MVHOT 242 B = ABS ... eeeeeie e e e eeee e e e e emee e e e eenn e e e eeennne e e eeennnnaeeeeennnnnneeeennnnnns | oeeernnniinnnes Jonnnd 09/24/2024 ..... Wells Fargo SecUrities, LLC ......iiiieeeeeiieieeeieiee e e cerie e e e eerne e e e e ernee e e e eennne e e eeennnnns [oeeeennnnneeeernnnnaaeeeennnnnaenes [eernnnnneeeeennnnneneeen. 999,958 | 1,000,000 |... 1.F FE
58769J-Al-7 ......... MERCEDES-BENZ FINANCE NORTH AMERICA LLC ...ovviiviiiiniiiiiiiiiinieiiiiiin e esccninesennninnnnnnnns | eeeeeennineees fonnnd 07/29/2024 ... 00T B S 3 O O .1 L (I N 4,000,000 |...
59170J-AA-6 ......... MNET 2022-1 A2 = ABS ... eeeeeee e e e eeree e e e e eeene e e e e ennnne e eeennnnn e e eennnnneeeennnnnneeeenns | seeernniinnnes Jeonnd 09/13/2024 ..... BAIRD, ROBERT W., & COMPANY IN ..eeeeeeeeeeeeiee e e e eeeee e e e e rneee e e e eemene e e e eemnnnaeeeeennnnnes [oeeernnnnneeeermnnnnaeeeennnnnneees [oeeennnnneeeeennnneeees 1,080,859 |oiiiiis 1,000,000 |...
61747Y-FT-7 ......... MORGAN  STANLEY ....iieriiie it ers s ennni s sennna s s snnnnnnees | aeeeennnnineees |ouand 07/23/2024 ..... MORGAN STANLEY & COMPANY .....iiiiiiiiiiiiiiiie et seeii e sesni s e crnnn e s sennns [oreernnnnnnnnsnnnnnnnnnesnnnnnnnees [oevrnnnnneeeennnnnens 2,493,600 |, 2,500,000 |...
62956H-AA-4 ......... NYC 243ELV A = CMBS ... e eeeee e et e e e e e e e eree e e e e e nnn e e e e ernnneeeeernnnnneneeens | seeernnniinnnes Jennnd 07/25/2024 ... | GOLDMAN ....eeeeeee e e et e e e e et e e e e e e e e e e e eee e e e e e ennse e e e e ennn e e eeennnnnaeeeernnnnaeeennnnnns [reeernnnnneeeernnnnnneeeennnnnaneee |oeennnnnaneeeennnnnnnes 4,987,499 |l 5,000,000 |...
64110L-AZ-9 ......... Lo I PR [SUUUURRRRRUUUI RN 07/30/2024 ..... TRUIST SECURITIES, INC. .. 1,993,520 |.ovvvvnniiiiiiiinns 2,000,000 |...
671150-BD-4 ......... OBX 22J2 BTA = RUMBS ....eeeeeieeeeeeee e e e eeet e e e e e e e e een e e e e enn e e e e rnnne e e eernnnneneenns | seeernnniinnnes Jennnd 07/23/2024 ..... BANC OF AMERICA/FIXED INCOME . 806,099 |. 963,450 |...
67116M-AN-1 ......... OBX 23J1 A13 = RMBS ...iiieieiiiiiiiii et eenns | aeeeennnineees o 07/23/2024 ..... .. 1,230,380 |. .. 1,343,187 |...
682680-CC-5 ......... ONECK INC 09/10/2024 ..... .. 1,748,145 |. 1,750,000 |...
69352P-AT-0 . ..|PPL CAPITAL FUNDING INC ... 08/06/2024 Wells Fargo Securities, LLC .. 994,860 |. 1,000,000 |.
720186-AR-6 . ..| PIEDMONT NATURAL GAS COMPANY INC 08/12/2024 US BANCORP INVESTMENTS INC. .. 999,430 |. 1,000,000 |.
T4332H-AA-4 . .. |PROG 24SFR5 A - CMBS ... 07/24/2024 GOLDMAN ... ..899,075 |. 1,000,000 |.
74332H-AC-0 ......... PROG 24SFR5 B - CMBS ... 07/24/2024 ..... GOLDMAN ... 893,760 |. 1,000,000 |...
T4332H-AE-6 ......... PROG 24SFR5 C - CMBS . 07/24/2024 ..... GOLDMAN 889,757 |. 1,000,000 |...
74340X-CN-9 ......... PROLOGIS LP 08/05/2024 ..... MARKETAXESS CORPORATION .. .. 1,014,420 |. 1,000,000 |...
744560-CS-3 ......... |PUBLIC SERVICE ELECTRIC AND GAS CO ... 08/15/2024 ..... PERSHING DIV OF DLJ SEC LNDING .. 1,005,500 |. 1,000,000 |...
753917-AB-9 .........[RATE 242 A2 = RUBS ....eeeieieeeeee e e eeee e e ee e e e e e e e e e e e e e e e e e e e e e e nnnn e eeennnn | cerrninnenennnn [eeeead 08/07/2024 ..... J P MORGAN SECURITIES 1,235,938 |. 1,250,000 |...
75409U-AB-8 RATE 24J3 A2 = RUBS .....oiiiiiiiiiiiiii e ennnnneeees | aeeeennniineees o 09/27/2024 ..... BANC OF AMERICA/FIXED INCOME . 1,003,125 |. 1,000,000 |...
81749P-AB-6 . .| SEMT 249 A2 - RMBS . 09/05/2024 Wells Fargo Securities, LLC ... 1,253,711 |. 1,250,000 |.
83100A-AA-0 ......... B R [ AR RN 09/17/2024 ..... MUFG SECURITIES AMERICAS INC. 1,999,948 |. 2,000,000 |...
86613X-AA-3 ......... FIBER 2020-1 A2 = ABS ..eeeeieeieeneeeeeemeneeeeeeenne e e eeennnaeeeeennnneeeeennnnneeeennnnnnseeennnnn | seeernnniinnnes Jennnd 07/16/2024 ..... MIZUHO SECURITIES USA/FIXED INCOME 1,000,000 |...
87612E-BS-4 ......... L R [ RN 09/03/2024 ..... Wells Fargo Securities, LLC N
89183F-AB-4 ......... TPMT 243 A2 = RUBS ....eeeeeieeeeeeeee e e eeee e e e ee e e e e e e e e e eenne e e e eennnneeeeennnnneeeennn | seeernnniinnnes Jennnd 09/30/2024 ..... J P MORGAN SECURITIES 980,625 |. .
89183F-AQ-1 ......... TPMT 243 A1B = RUBS ...covveiiiiiiiiiic et cnnn e ennnnn e nnnns | aeeeeenniineees [oannd 07/17/2024 ..... J P MORGAN SECURITIES 740,814 |. 750,000 |...
89616Y-AA-2 ......... TON 248FR3 A = OMBS ...eeeeeeeeeee e e e e eeee e e e eere e e e e een e e e e eeene e e e eennnneeeeernnnnneeeennnnnnees | seeernnniinnnes Jennnd 07/26/2024 ..... BANC OF AMERICA/FIXED INCOME . 1,446,006 |. 1,500,000 |...
89788M-AT-9 ......... TRUIST FINANCIAL CORP ...euviiiiiiiniieeiiiiin e e ceeii e s s eeiii e e cnnnis e s snnnne s e sesnnnnsessennnns | aeeeeennnnnenes founnd 08/01/2024 ..... TRUIST SECURITIES, INC. ........ 2,000,000 |. 2,000,000 |...
904764-BV-8 ......... UNILEVER CAPITAL CORP ....eeeereunseeeemnnneeeeemnnnaeeeemnnnneeeernnnneeeeennnnsseeennnnneeeeennnnnns | seeevnnniinnnns Jonnnd 08/07/2024 ..... MORGAN STANLEY & COMPANY ...
911312-CD-6 . ..|UNITED PARCEL SERVICE INC J P MORGAN SECURITIES .....
91159H-JS-0 . .. | US BANCORP .. US BANCORP INVESTMENTS INC.
91324P-FG-2 . . | UNITEDHEALTH GROUP INC . Wells Fargo Securities, LLC

024925-AA-8 ......... VERUS 247 A1 - RWBS

MORGAN STANLEY & COMPANY ....
924925-AE-0 ......... VERUS 247 A3 = RMBS ....oiiiiiiiiiiiiiiie e snnna s ennnnnenees | aeeeennninnenes fonnnd 09/11/2024 ..... MORGAN STANLEY & COMPANY ....
927804-GR-9 ......... VIRGINIA ELECTRIC AND POWER CO ....eeeeerenneeeeemnnneeeeemnneeeeemnnneeeeennnnnaeeeernnnnneeeennnns | sevevnnninnnnns Joonnid 08/06/2024 ..... MITSUBISHI UFJ SECURITIES ...
928668-CM-2 ......... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC ...covvvveiniiiiiiiiiiieciiiieeeccenieeeccvviineeecennins | eeeeeennieeees fonnidd 08/08/2024 ..... Various N
95000U-3K-7 ......... WELLS FARGO & €O eeereeeeeeenie e e e eeee e e e e eemn e e e e eennne e e e eeennn e e e eeenna e e e e eennnnneeeennnnnnes | seeevnnnninnnns Jonnid 08/01/2024 ..... Citigroup (SSB) . 1,278,225 |oeeeeieeieieeeeeee 1,250,000 |...
95003T-AS-2 ......... WFCM 24MGP A12 = CMBS ....eevveiiiiiiiiiie e serrni s srnai s snnnnnseees | aeeeeenninneees [onnnd 08/01/2024 ..... Wells Fargo Securities, LLC .....iiiiiiiiiiiiiiiiiiin i [oeerrrninerr e e eees | 3,990,000 |..evvunniiiiiinnnnnnns 4,000,000 |...
98164N-AD-7 ......... WOART 2024-C A3 = ABS ....iieeruuiseeeinununaaeennnnnsaerrnnnnnaaeernnnnnssaernnnnnsseernnnnnsseesnnnnnnnaes | seeesesssnsenes |oennnd 08/13/2024 ..... MUFG SECURITIES AMERICAS INC. ....iiieersuusseernnnnnssesrnnnnussannnnnnnssennnnnnnsssennnnnnnssennnnnnas [reeennnnnnsseernnnnnneeernnnnnnanee fooernnnnneseeennnnnaees 1,499,699 |oiiiiiiiiiiiiiinns 1,500,000 |... .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 117,142,309 118,490,475 239,369 XXX
2509999997. Total - Bonds - Part 3 154,663,503 157,237,539 373,074 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 154,663,503 157,237,539 373,074 XXX
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks
00217D-10-0 . ..| AST SPACEMOBILE CL A ORD .. .08/21/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC. . 75.000 |.
023135-10-6 . ..| AMAZON COM ORD ......... 08/21/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC ..115.000 |.
023939-10-1 ......... JACOBS SOLUTIONS ORD ...eeeeeeeeeeenneeeeeeeenn e e e e emnn e e e e eennne e e e eennnneeeeennnnnneeeennnnnnnees | connenensnnnnn Jonnnd 09/30/2024 ..... .
03770N-10-1 ......... APOGEE THERAPEUTICS ORD ...vveuiiiiierunnniiiinsnnsisiiensnnsessnsnnnsssrensnssssssrsssssssssrnssnnsneeee | sesnnnneeesenns |ousnnd 08/21/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ....iiiiiviiniiiiiiiiiiiiiiiiinininiiiiiieesiesinineeesinns |oorrensnsnrsernsnnnnnennees 25.000
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03940C-10-0 ......... ARCELLX ORD ...t eeeeeeeeeeeeeeie e e e eeenee e s e e eeene e e e e emnneeeeernnnaeeeernnnnseeeennnnnneeeennnnnnenes | cvviineeeennnn Jennnd 08/21/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... ...25.000 |....
04523Y-10-5 ......... ASPEN AEROGELS ORD .....uiiiiviniiiiiiiiiiiiiieeceiii e ceesii e s essni e cnnnias e e sesnnan e ssennnnnnes | cennnnneeesenns founnd 08/21/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... ...40.000 |....
051774-10-7 ......... AURORA INNOVATION CL A ORD .eeeeeeeeeeenneeeeeeen e e e eeemne e e e eemnnn e e e eeennn e e e eemnnnneeeennnnns | cvvvnenensnnnnn Joonnnd 08/21/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... ..620.000 |....
05370A-10-8 ......... AVIDITY BIOSCIENCES ORD ....vieievuuineeiiriiiiieeeciiiin e e ceviin e s sesnaa e s s ennnnn e e s esnnnnnsesnenns | cennnneeeeenns founnd 08/21/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... ...50.000 |....
095306-10-6 ......... BLUE BIRD ORD ...eeeeeeeeeeeeennei s e e eemnn s e e e eenn s e s e eennne s e e eennnaneeeeennnnneeeennnnnneeeennnnnnes | cennieneeeennnn Jonnnd 08/21/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... ...25.000 |....
11136F-10-1 ......... L RPN IPUURRRSUUSURRR RN 08/21/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... .. 145.000 |....
146869-10-2 ......... CARVANA CL A ORD 08/21/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... ...10.000 |....
192600-10-7 ......... COINBASE GLOBAL CL A ORD . 08/21/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... ...30.000 |....
20464U-10-0 ......... COMPASS CL A ORD ... 08/21/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. 250.000 |....
26884L-10-9 . ..|EQT ORD .....oeeeees 07/22/2024 ITG INC ... ..103.018 |.
46982.-10-8 . ..| JACOBS SOLUTIONS ORD . 09/30/2024 ITG INC ... 75.000 |.
550241-10-3 . .. | LUMEN TECHNOLOGIES ORD . 08/21/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC ..680.000 |.
604749-10-1 ......... MIRUM PHARMACEUT ICALS ORD ... 08/21/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... ...25.000 |....
670666-10-4 ......... LT PRI IPURRSUUTURRRR RN 08/21/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... 295.000 |....
687793-10-9 ......... OSCAR HEALTH CL A ORD .eeeeeeeeneeeeeeeennie e e e eeenee e e e e eenn e e e eemnnneeeeeennnneeeeennnnneeeennnn | cvvsseneesnnnns Jonnnd 08/21/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... 130.000 |....
75629V-10-4 ......... RECURSION PHARMACEUTICALS CL A ORD ....covvvvvneniiiiiiiinieeiiinisseerennineeeernnnssssnnnnnnnnens | cennnnneneeenns fonnnd 08/21/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... ..135.000 |....
829821-10-6 ......... SITIME ORD ..eeeeei e e eeeete e e e eeee e e e e e e e e e e emnna e e e eennnneeeeennnnneeeennnnnneseennnnnnneeeens | covieneeeennnn Jonnnd 08/21/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ... ...10.000 |....
83001C-10-8 ......... SIX FLAGS ENTERTAINMENT ORD ...eeevviniiiiiiiiiiiiiiciiii i ssernsi s sssnnnnnssesnnnnneneneens | cennnnneneeenns fonnnd 07/01/2024 ..... ... 37.700 |....
90184D-10-0 ......... TWIST BIOSCIENCE ORD ....eeeeeeeeeeeemnneeeeeenneeeeeeenne e e e eeennn e e e eeennnneeeeennnnneeeennnnnnes | cvvnseneesennnn Jonnad 08/21/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC.
92337R-10-1 VERA THERAPEUTICS CL A ORD ...evviiiiiiiiniieiiiiiiieecccniis e secevii e sevni s e ennna e essnnnnneees | cennnnneneennns founnd 08/21/2024 ..... MERRILL LYNCH PIERCE FENNER & SMITH INC. ...
92686J-10-6 . .| VIKING THERAPEUTICS ORD ...... 08/21/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
98956A-10-5 . ..| ZETA GLOBAL HOLDINGS CL A ORD . 08/21/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
G1110E-10-7 . ..|BIOHAVEN ORD ......ccevvmnnneaanne 08/21/2024 MERRILL LYNCH PIERCE FENNER & SMITH INC.
G25457-10-5 . ..| CREDO TECHNOLOGY GROUP HOLDING ORD . MERRILL LYNCH PIERCE FENNER & SMITH INC.
G3730V-10-5 . ..|FTAL AVIATION ORD ..... MERRILL LYNCH PIERCE FENNER & SMITH INC
G8267P-10-8 ......... SMURFIT WESTROCK ORD . . VARIOUS
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
04314H-66-7 ... ..|ARTISAN:INTL VAL ADV . |Not Available .... 265,49 |.
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned 265,494
00131@-10-0 .... ..|MCM INSURANCE AGENCY INC .. |VAR|0US 146,880 |.
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 146,880
5989999997. Total - Common Stocks - Part 3 560,882 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 560,882 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 560,882 XXX 0 XXX
6009999999 - Totals 155,224,385 XXX 373,074 XXX
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..36179T-4P-7 | G2 MAS330 - RMBS .....cooeeeeriiiiiiin [ . 09/01/2024 . | Paydoun ... ... 4,400 ... 4,660 |.... ... (260) | .0 . .. (260) |... 0 . 4,400 |.. 0 e ... 117 |. 07/20/2048 . [1.A ........
..36179T-7L-3 | G2 MAS399 - RMBS .....coooeeiiiiiiiiiiiiiiiiiiieeens [ . 09/01/2024 . | Paydoun ... ....9,540 .. (967) | .0 . 0 9,540 |.. 0 . 08/20/2048 . [1.A ........
..36179T-25-7 | G2 MAS264 — RMBS ........oooovvviirinninnis [ . 09/01/2024 . | Paydoun ... 15,360 .0 . 0 15,360 |.. 0 . 06/20/2048 . [1.A ........
..362968-E3-5 |GN 699554 — RMBS ..........ccvvvmmmmmmnnnnnnnininnnn [eeeeen . 09/01/2024 . | Paydoun ... .0 . 0 L2213 ) 0 . 11/15/2038 . [1.A ........
..36207A-AT-0 | GN 705718 = RMBS ........evvvveveriiiiiiiiiiiiiiiens [ eeeeenn . 09/01/2024 . | Paydoun ... .0 . 0 4,92 |.. 0 . 01/15/2039 . [1.A ........
..38373A-D9-4 | GNR 2009-069 PV - CMO/RMBS [ I . 09/01/2024 . | Paydoun ... .0 . 0 e ....286 |.. .0 . . 08/20/2039 . [1.A ........
..38377L-A0-1 | GNR 2010-116 HB - CMO/RMBS ...........oeeeeeeeees [oennnn . 09/01/2024 . | Paydown 0 [ PP 1,153 0 . 09/20/2040 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 35,879 35,879 37,011 38,380 0 0 35,879 0 0 XXX XXX
| | ‘PERSHING DIV OF DLJ SEC
. 97705M-ZR-9 [ WISCONSIN ST ..ovvvvvveeiiieiiiiieiiiiieeeeeeeeeeeees oo . 08/01/2024 . |LNDING ...vvvvvvvvvnnnnnnnns Jovvereeeieiieeiieees |oveeeeens 532,477 |.oeeeen... 550,000 |........... 549,373 |...ooeeee. 549,767 0 [V PO 549,869 |........eee... 0 f...... (17,392) )....... (17,392) . 05/01/2025 . [1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 532,477 550,000 549,373 549,767 0 0 549,869 0 (17,392) (17,392) XXX XXX
.. 542433-ND-5 | LONG BEACH CALIF UNI SCH DIST .......ccoeeeenees [ oeennn . 06/17/2024 . |Maturity @ 100.00 ....... |oeeeeeeeeeeeinnnnins s 125,000 [o.evveeee. 125,000 |........... 151,514 |........... 129,698 0 0 s 127,99 |.ooooeeeeenns (U (2,996) |......... (2,996) . 08/01/2025 . (1.D FE ....
MARKETAXESS CORPORAT ION
..592112-XC-5 | METROPOLITAN GOVT NASHVILLE & DAVIDSON C .... .| 08/01/2024 . | .. .... 690,000 .... 690,000 |.......... 690,000 |.... .0 . ... |.eeeeee... 690,000 .. . (26,669) |....... (26,669) . 07/01/2025 . [1.C FE ....
..964550-76-8 | WHITE SETTLEMENT TEX INDPT SCH DIST .......... .......|. 08/21/2024 . | Not Available . .... 500,000 .... 500,000 |.......... 500,000 |.... .0 .. ...0 |.......... 500,000 |.. ......(500,000) |...... (500,000) . 08/15/2045 . [1.A FE .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 1,315,000 1,341,514 1,319,698 0 0 1,317,9% 0 (529,665) (529,665) XXX XXX
..312988-KQ-0 |FH B70303 - RUBS .......coovvvviiiiiiiiiiiiiiiieeens [ . 09/01/2024 . |Paydoun .....coooeeeiiiiiins i e 1,460 |............. 1,460 |oooovvenenns 1,471 o 1,463 0 [V 1,460 . 02/01/2034 . [1.A ........
..3131WQ-5C-7 |FH ZJ0843 - RWBS .... . 09/01/2024 . | Paydoun ... ....5,158 5,077 | 5,049 | .0 . 0 5,188 |.. . 12/01/2040 . (1.A ........
..3131X5-D5-8 |FH ZK1924 - RWBS . 09/01/2024 . |Paydown .1,120 .1,163 |. L1122 . 0 0| .1,120 . 10/01/2024 . [1.A .
..3131XJ-56-3 |FH ZL3547 - RWBS . 09/01/2024 . |Paydown .2,903 .3,070 | 3,183 | 0 0| .2,903 . 08/01/2042 . [1.A .
..3131XJ-RS-3 |FH ZL3197 - RWBS . 09/01/2024 . |Paydown . 2,456 . 2,550 |. 2,577 | 0 0| . 2,456 . 06/01/2042 . [1.A .
..3131XJ-85-2 | FH ZL3240 - RWBS .... . 09/01/2024 . | Paydoun ... ....6,737 ....8,777 |.............6,803 [.... .0 . 0 .6,737 |.. . 06/01/2042 . [1.A ........
..3131XK-3C-1 |FH ZL4395 - RMBS .... . 09/01/2024 . | Paydoun ... ...11,857 . 11,633 |.......... 11,556 |.... .0 . 0 .. 11,857 |.. . 11/01/2042 . [1.A ........
..3131XM-FM-2 | FH ZL5572 - RWBS .... . 09/01/2024 . | Paydoun ... ... 4,897 |.... .0 . 0 ... 4,706 |.. . 04/01/2043 . [1.A ........
..3131XN-6S-7 |FH ZL7181 - RMBS ... . 09/01/2024 . | Paydoun ... .3,284 |.... .0 . 0 3,106 |.. . 10/01/2043 . [1.A ........
..3131XQ-58-8 |FH ZL8942 - RWBS .... . 09/01/2024 . | Paydoun ... T2 .0 . 0 ....701 .. . 01/01/2045 . [1.A ........
..3131XQ-52-5 |FH ZL8964 - RUBS .... . 09/01/2024 . | Paydoun ... 2,379 ... .0 . 0 .2,366 |.. . 01/01/2045 . [1.A ........
..3131XQ-KC-9 |FH ZL8391 - RWBS .... . 09/01/2024 . | Paydoun ... L1282 .0 . 0 .1,165 |.. . 08/01/2044 . [1.A ........
..3131XR-BB-9 |FH ZL9034 - RWBS .... . 09/01/2024 . | Paydoun ... L. 4,437 .. .0 . 0 4,186 |.. . 02/01/2045 . [1.A ........
..3131XT-PV-6 |FH ZM0436 - RVBS . 09/01/2024 . |Paydown 1,887 | 0 0| . 1,804 . 11/01/2045 . [1.A .
..3131XT-VP-2 |FH ZM0622 - RVBS . 09/01/2024 . |Paydown 15,160 |. 0 0| 13,753 . 12/01/2045 . [1.A .
..31320J-P2-7 |FH ZA1341 - RUBS . 09/01/2024 . |Paydown 4,707 | 0 0| . 4,606 . 09/01/2042 . (1.A .
..31320J-PX-9 |FH ZA1338 - RUBS .... . 09/01/2024 . | Paydoun ... ....4,829 |.... .0 . 0 4,98 |.. . 08/01/2042 . [1.A ........
.. 31320K-XW-9 | FH ZA2493 - RMBS .... . 09/01/2024 . | Paydoun ... 32,638 |.... .0 . 0 . 02/01/2038 . [1.A ........
..3132A4-6H-6 |FH ZS4472 - RUBS .... . 09/01/2024 . | Paydoun ... 7 A .0 . 0 . 02/01/2042 . [1.A ........
..3132A4-6V-5 |FH 754484 - RMBS .... . 09/01/2024 . | Paydoun ... 1,490 ... .0 . 0 . 05/01/2042 . [1.A ........
..3132A4-7B-8 |FH 754490 - RMBS .... . 09/01/2024 . | Paydoun ... L4217 ... .0 . 0 . 07/01/2042 . [1.A ........
..3132A4-PW-2 | FH ZS4037 - RWBS .... . 09/01/2024 . | Paydoun ... ...18,913 |.... .0 . 0 . 05/01/2044 . (1.A ........
..3132A5-AY-1 |FH 754523 - RMBS .... . 09/01/2024 . | Paydoun ... ... 1,035 |.... .0 . 0 . 07/01/2043 . [1.A ........
..3132A5-FS-9 |FH ZS4677 - RUBS .... . 09/01/2024 . | Paydoun ... 11,019 |.... .0 . 0 . 09/01/2046 . [1.A ........
..3132A6-R4-7 | FH 285907 - RWBS . 07/01/2024 . |Paydown 14 0 0| . 07/01/2024 . (1.
..3132A7-UG-4 |FH ZS6883 - RWBS . 09/01/2024 . | Paydown . 4,566 |. 0 0| . 12/01/2028 . (1.
..3132A9-MH-7 |FH ZS8460 - RWBS . 09/01/2024 . | Paydown 11,510 |. 0 0| . 04/01/2027 . (1.
..31320W-T4-6 | FH SB0571 - RWBS . . |. 09/01/2024 . | Paydown 22,612 | 0 0| . 10/01/2036 . (1.
..313205-62-0 |FH SB8088 - RMBS . weeee.. |- 08/12/2024 . | Various . 1,798,765 .2,081,929 |. 0 0| . 02/01/2036 . (1.
..3132DN-VE-0 |FH SD1513 - RMBS ........coeeveeeieeiiiiiiiiieinnens oo . 09/01/2024 . | Paydoun ... ....52,33% 0. .0 . . 08/01/2052 . [1.
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..313200-78-2 |FH SD3467 - RMBS .....coooeeiiiiiiiiiiiiiiiiieeeees [ . 09/01/2024 . | Paydoun ... ... 21,683 ...21,683 .0 . 0 ..21,683 |.. . 10/01/2050 . [1.A ........
..31320T-DS-6 |FH SD5513 = RMBS ........evvvmmmmmmnnnnnnniniiiinnnn [eeeeenn . 09/01/2024 . | Paydoun ... ... 46,086 ...46,086 .0 . 0 ..46,086 |.. . 02/01/2083 . [1.A ........
..3132DT-FY-1 |FH SD5583 ~ RMBS ........eevvrmmmmmmnmnnnninnnnnnnns [eeeeenn . 09/01/2024 . | Paydoun ... .. 187,780 .. 187,780 .0 . 0 187,780 |.. . 09/01/2050 . [1.A ........
..3132DV-7B-5 |FH SDB0G0 - RMBS .........cooeeriieeiieiieinns [ . 09/01/2024 . | Paydoun ... ... 34,908 .0 . 0 . 09/01/2050 . [1.A ........
..3133A8-MR-5 |FH QB2168 ~ RUBS .........covvvvriiiiiiiiiiiiiienens [ . 09/01/2024 . | Paydoun ... .. 28,69 .0 . 0 . 08/01/2050 . [1.A ........
..3133GB-GD-0 |FH QN4696 - RMBS ......ccooeeeeeiiiiiiiiiiiiiiieeees [ . 09/01/2024 . | Paydoun ... .0 . 0 . 12/01/2035 . [1.A ........
..3133KY-U6-4 |FH RB5105 - RMBS .......oooeeeiiininninnnn [ . 09/01/2024 . | Paydoun ... .0 . 0 . 03/01/2041 . [1.A ........
.. 3133KY-VK-2 |FH RB5118 = RMBS .......oovvvriiiiiiiiiiiiiineeeeens [ . 09/01/2024 . | Paydoun ... .0 . 0 . 07/01/2041 . [1.A ........
..3136AC-U5-8 |FNR 2013-15 EP — CMO/RMBS ........eeeuenniininnnn [eeeenn . 09/01/2024 . | Paydoun ... .0 . 0 . 08/25/2042 . [1.A ........
..3137BC-R6-7 |FHR 4374 CE - CMO/RWBS 09/01/2024 . | Paydown 0 0| . 12/15/2043 . [1.A .
..3138AS-4B-5 |FN AJ1717 - RMBS . 09/01/2024 . |Paydown 0 0| . 09/01/2041 . [1.A .
..3138AX-29-5 |FN AJ6167 - RMBS . 09/01/2024 . |Paydown 0 0| . 12/01/2041 . [1.A .
.. 3138EN-HJ-1 |FN AL5632 - RMBS ......oooeeeriinnnni [ . 09/01/2024 . | Paydoun ... .0 . 0 . 08/01/2044 . [1.A ........
..3138WG-EZ-3 |FN AS6451 - RMBS ........ooooeereeennin [ . 09/01/2024 . | Paydoun ... .0 . 0 . 01/01/2046 . [1.A ........
.. 3138H-L3-4 |FN AS7545 - RMBS .....coooiiiiiiiiiiiiiiiiiiieeens [ . 09/01/2024 . | Paydoun ... .0 . 0 . 07/01/2046 . [1.A ........
.. 3138WH-LR-1 |FN AS7535 - RMBS .....oooeeiiiiiiiiiiiiieiiiieieeens [ . 09/01/2024 . | Paydoun ... .0 . 0 . 07/01/2041 . [1.A ........
..3138WH-RL-8 |FN AS7690 - RUBS .......coovvviiiiiiiiiiiiiiiiieeens [ . 09/01/2024 . | Paydoun ... .0 . 0 . 08/01/2046 . [1.A ........
..3138WJ-YB-8 |FN AS8805 = RUBS ........covvvvviiiiiiiiiiieiiieeens [ . 09/01/2024 . | Paydoun ... .0 . 0 . 02/01/2042 . (1.A ........
.. 3138WK-3E-3 |FN AS9796 - RMBS ........ooovvviiiiinnninnis [ . 09/01/2024 . | Paydoun ... .0 . 0 . 06/01/2047 . [1.A ........
..3138X3-AY-8 |FN AU3622 - RMBS .....coooeeiiiiiiiiiiiiiiiiiiieeens [ . 09/01/2024 . | Paydoun ... .0 . 0 . 07/01/2043 . [1.A ........
..3138X3-BX-9 |FN AU3653 - RMBS . 09/01/2024 . |Paydown 0 0| . 09/01/2043 . (1.
..3138Y6-MY-7 |FN AX4874 - RUBS . 09/01/2024 . |Paydown 0 0| . 12/01/2044 . (1.
..3138Y9-$8-2 |FN AX7742 - RUBS . 09/01/2024 . |Paydown 0 0| . 01/01/2045 . (1.
..3140EC-S9-1 |FN BA7743 - RUBS . . |. 09/01/2024 . | Paydown 0 0| . 07/01/2046 . (1.
..3140EV-4E-4 |FN BC1720 - RWBS . . |- 09/01/2024 . | Paydown 0 0| . 01/01/2046 . (1.
..3140GY-GZ-6 |FN BHO215 - RMBS .....cooeeeiiiiiiieiiiiieieenns [ . 09/01/2024 . | Paydoun ... .0 . 0 . 01/01/2048 . (1.
..3140H1-V2-3 |FN BJ0B32 - RMBS ........ooeevreriinniiin [ . 09/01/2024 . | Paydoun ... .0 . 0 . 03/01/2048 . [1.A ........
..3140J0-TE-3 |FN BN7748 - RUBS ......oovvviviiiiiiiiiiiiieieeeeens [ . 09/01/2024 . | Paydoun ... .0 . 0 . 09/01/2049 . (1.A ........
..3140K3-J2-9 | FN BO7480 - RUBS ......ooovvvviiiiiiiiiiiiiiiiieeens [ . 09/01/2024 . | Paydoun ... .0 . 0 . 12/01/2049 . [1.A ........
..3140LY-A9-4 |FN BT9031 - RMBS ......ooovvvviriiiiiiiiiiiieieeeens [ . 09/01/2024 . | Paydoun ... .0 . 0 . 08/01/2041 . [1.A ........
..3140MV-Y2-8 |FN BV7928 - RUBS ......cooovvriiiiiiiiiiiiiiiiienens [ . 09/01/2024 . | Paydoun ... .0 . 0 . 08/01/2052 . [1.A ........
..3140Q7-L4-7 |FN CA0346 - RWBS . 09/01/2024 . |Paydown 0 0| . 09/01/2047 . (1.
..31400A-NN-6 | FN CA3096 - RWBS . 09/01/2024 . |Paydown 0 0| . 02/01/2049 . (1.
..3140QE-S6-0 |FN CA6840 - RWBS . 09/01/2024 . |Paydown 0 0| . 09/01/2035 . (1.
..31400F-5N-5 |FN CA8052 - RWBS . 09/01/2024 . |Paydown 0 0| . 12/01/2035 . (1.
..31400K-0X-9 | FN CB0469 - RWBS . 09/01/2024 . |Paydown 0 0| . 05/01/2041 . (1.
..31400N-BZ-4 |FN CB2755 - RMBS .....cooeeiiiiiiiiiiiiiiiiiiieeeens [ . 09/01/2024 . | Paydoun ... .0 . 0 . 02/01/2052 . (1.
..31400P-2F-3 |FN CB4373 - RMBS ....oooeeeiiiiiiiiiieiieiciieieeee [ . 09/01/2024 . | Paydoun ... .0 . 0 . 08/01/2052 . [1.A ........
..314000-2H-7 |FN CB5275 - RMBS ..o [ . 09/01/2024 . | Paydoun ... .0 . 0 . 12/01/2052 . [1.A ........
..3140QR-KE-2 |FN CB5692 - RMBS ......cooeveieiiiiiiiiiiiiiiieeeens [ . 09/01/2024 . | Paydoun ... .0 . 0 . 02/01/2083 . [1.A ........
.. 3140X4-ZN-9 | FN FM1648 = RMBS ........cevvveveeviiiiiiiiiiiiiinns [ eeeeenn . 09/01/2024 . | Paydoun ... .0 . 0 . 01/01/2033 . [1.A ........
..3140X7-4F-3 | FN FM4421 - RWBS .... . 08/12/2024 . |Various ... .0 . 0 . 10/01/2035 . [1.A ........
..3140X9-V5-1 |FN FM6035 - RUBS .... . |- 09/01/2024 . | Paydoun ... ...20,160 |.... .0 . 0 . 02/01/2036 . [1.A ........
..3140XB-FD-7 |FN FM7363 - RUBS .... . |- 09/01/2024 . | Paydoun ... 15,466 |.... .0 . 0 . 05/01/2041 . [1.A ........
..3140XG-TV-1 |FN FS1463 - RWBS . 09/01/2024 . | Paydown 0 0| . 05/01/2051 . [1.A .
..31410L-Uv-2 |FN 890796 - RUBS .... . 09/01/2024 . | Paydoun ... 0. .0 . . 12/01/2045 . [1.A ........
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. 31416T-UN-0 | FN AA9268 - RUBS ........ooevvvviiiiiiiiiiiiiiienens [ . 07/01/2024 . | Paydoun ... .0 . 0 0 e . 07/01/2024 . [1.A ........
..31418A-FC-7 |FN MA1062 = RMBS ........cevvvvvvrvrrrirnrinniinnnns [eeeeenn . 09/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2027 . [1.A ........
..31418B-6J-0 |FN MA2672 - RUBS ........oovvvvviiniiiiiiiiiniienens [ . 09/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2036 . [1.A ........
..31418C-AF-1 |FN MA2705 - RUBS ........coevviriiriiiiiiiiiieeeeens [ . 09/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2046 . [1.A ........
..31418E-AC-4 |FN MA4502 - RMBS .........cooeeerirninnnnnn [ s . 09/01/2024 . | Paydoun ... . . 0 e 0 . .0 . . 12/01/2041 . [1.A ........
..3142GR-VA-5 |FH RJ1508 - RWBS .... [ [P . 09/01/2024 . | Paydoun ... e | 79,391 L ... 79,391 ... L T77,158 ... 0 2,233 | 0 e .. 79,391 0 e . 05/01/2054 . [1.A ........
..59447T-CU-5 |MICHIGAN FIN AUTH REV ....eevvvvvrinnnnninnnnnnnnns [ eeeenn . 08/12/2024 . |HILLTOP SECURITIES INC |eeeeeeeeeeiiiiieies |oeeeeens 981,420 |........ 1,000,000 |........ 1,089,380 [V R [REE) N [V R 1,024,362 |.....ovvvennnnn0 e (42,942) . 09/01/2026 . [1.C FE ....
MERRILL LYNCH PIERCE
..631663-RG-8 | NASSAU CNTY N Y INTERIM FIN AUTH .......cceeees [oennnn . 08/01/2024 . |FENNER & SMITH INC. ... |oeeeeeeriiiiiinnnins [oeeennn. 692,895 [ 750,000 |.......... 750,000 |.......... 750,000 |.....ccooveeinn0 Joveeviiiininnnn 0 fevviiiiiiiiinnn 0 o0 el 0 e 750,000 |0 o (57,105) . 11/15/2026 . [1.A FE ....
WELLS FARGO BANK,
..66285W-B5-4 |NORTH TEX TWY AUTH REV .......eeevvvvvvvennnnnnnns [eeeeenn . 08/12/2024 . |N.A./SIG .... 750,000 . (11,335) |.... . 01/01/2025 . [1.D FE ....
..79771F-AA-5 | SAN FRANCISCO CALIF CITY & ONTY PUB UTIL .... |....... . 09/23/2024 . |Call @ 100.00 . v | 5,000 | 5,000 . 11/01/2041 . (1.D FE ....
MERRILL LYNCH PIERCE
..91476P-FC-7 |UNIVERSITY OKLA REVS .......cevvvvvvvvvnvvnnnnnnnns .......|. 08/01/2024 . |FENNER & SMITH INC. ... |oeeevvvvrvrvvvvenens fouunnnns 9%,526 |........ 1,025,000 |........ 1,074,796 |........ 1,025,000 0 0 Joeeennn 1,025,000 |..ooeeeeennnn 0 f...... (28,475) ....... (28,475) ..o 34,556 |. 07/01/2026 . |[1.E FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 9,273,148 9,876,511 10,205,789 9,689,675 0 0 10,043,821 0 (770,673) (770,673) 164,475 XXX XXX
..03464H-AA-3 | AOMT 225 A1 - RMBS .....cceeeiieiiiiiiiiiieieeeeees [ . 09/01/2024 . | Paydoun ... ... 35,608 ...35,608 ...34,724 ............ 36,003 |.... .0 . 0 ..35,608 |.. 1,065 |. 05/25/2067 . [1.A FE ....
..03464P-AB-3 | AOMT 2022-2 A2 - RMBS ... .- 09/01/2024 . [Paydown ........cccevvvvvens fevveviiiiiiiiiiiiins foneiinnnnns 9,561 ....9,689 |.... .0 . 0 ...9,561 . 01/25/2067 . (1.B FE ....
..03464P-AC-1 | AOMT 2022-2 A3 - RMBS ... . |- 09/01/2024 . | Paydoun ... .0 . 0 . 01/25/2067 . (1.E FE ....
..03464T-AA-7 | AOMT 2022-3 A1 - RMBS 09/01/2024 . |Paydown .52 . 0 0| . 01/25/2067 . [1.A FE ....
..03464U-AA-4 | AOMT 236 A1 - RUBS . 09/01/2024 . |Paydown 21 0 0| . 12/27/2067 . [1.A FE ....
..03465G-AC-0 | AOMT 232 A3 - RMBS . 09/01/2024 . |Paydown ..2,378 | 0 0| . 10/25/2067 . [1.F FE ....
..03466H-AA-1 | AOMT 243 A1 - RWBS .... . 09/01/2024 . | Paydoun ... .. 37,004 |...........37,004 |............35,700 |.eeerririiiiiinnnn O feveeeiinennnnnn 0 [, 1,304 |. .0 . .0 . . 11/26/2068 . [1.A FE ....
MARKETAXESS CORPORAT ION
..04352E-AA-3 | ASCENSION HEALTH . 08/12/2024 . . 1,500,016 .1,718,759 |.... .. (7,632) | .0 . 0 e L7127 . 11/15/2029 . (1.
..06540B-BC-2 |BANK 2019-BNK21 A4 - CMBS . 09/01/2024 . |Paydown ..6,481 .6,516 |. 0 0| .6,481 . 10/18/2052 . (1.
..08162V-AD-0 |BMARK 2019-B10 A3 - CMBS 09/01/2024 . |Paydown 33,105 K 33,263 |. 0 0| 33,105 . 03/17/2062 . (1.
..08181V-AN-5 |BSP XVI A1R - CDO .. 07/17/2024 . | Paydown .. 296,243 .. 296,243 ..296,243 |. ..296,243 |. 0 0| .206,243 . 01/20/2032 . (1.
..087630-AA-0 |BTNY2 2 A1 - CDO . . 07/30/2024 . | Paydown 117,151 . 117,151 . 117,151 | . 117,151 0 0| 117,151 . 04/30/2031 . (1.
..00228Y-AB-8 |BBIRD 2016-1 A - ABS . . 09/15/2024 . | Paydown 19,064 19,064 18,790 |. L0 0 0| 19,064 . 12/16/2041 . (1.
..09228Y-AC-6 |BBIRD 2016-1 B - ABS .... . 09/15/2024 . | Paydoun ... ... 92,196 ...92,19% ...90,006 |.... 0 e .0 . 0 ..92,1% |.. . 12/16/2041 . |2
.. 10569F-AC-2 | BRAVO 2022-NQM1 A3 - CMO/RVBS . 09/01/2024 . | Paydoun ... .. 16,478 ...16,478 ...16,465 |............16,464 |.... .0 . 0 ..16,478 |.. . 09/26/2061 . (1.
..105933-AA-3 | BRAVO 23NQM2 A1 - RWBS .. 09/01/2024 . |Paydown 34,321 |. 34,331 0 0| 35,786 . 05/25/2062 . (1.
..12510H-AS-9 | CAUTO 231 A1 - ABS . 09/15/2024 . |Paydown 9,734 |. 9,734 |. 0 0| 10,000 . 09/15/2053 . (1.
.. 12510H-AV-2 | CAUTO 242 A1 - ABS .... 09/15/2024 . |Paydown .7,282 | 0 0| . 7,500 . 05/15/2054 . (1.
.. 12570H-AC-1 | CIM 2023-12 A3 - CMO/RMBS . 09/01/2024 . |Paydown 31,120 |. 0 0| 31,574 . 12/27/2067 . (1.
..126416-AA-4 | CSMC 2022-NQM1 A1 - CMO/RMBS 09/01/2024 . |Paydown 0 0| 14,129 . 11/26/2066 . (1.
.. 12659Y-AA-2 | COLT 2022-3 A1 = RMBS ......covvvvvvvviiiiiiiiiinns [ eeeenn . 09/01/2024 . | Paydoun ... .0 . 0 ..20,527 |.. . 02/25/2067 . (1.
.. 12662K-AA-7 | CSMC 2021-NOME A1 — CMO/RMBS ..........eevvvvenns [eeeennn . 09/01/2024 . | Paydoun ... .0 . 0 ..28,362 |.. . 07/26/2066 . (1.
..12662Y-AA-7 | COLT 226 A1 - CMO/RMBS .......covvvvvvvviiiiiinnns [ereenn . 09/01/2024 . | Paydoun ... .0 . 0 ..33,778 |.. . 07/25/2067 . (1.
..16150L-AC-2 | CHASE 23RPL1 A1 - CMO/RMBS ..........eevvvvvvvnnn [ereeenn . 09/01/2024 . | Paydoun ... .0 . 0 ..35,943 |.. . 06/26/2062 . [1.A ........
..161927-AC-2 | CHASE 23RPL3 A1 - CMO/RMBS ........ccvvvvvvvenens [ereenn . 09/01/2024 . | Paydoun ... .0 . 0 ..26,564 |.. . 09/25/2063 . [1.A FE .
.. 17327C-AM=5 | CITIGROUP INC .ooeeeeeeeeeeeeeeeeeee [ . 09/30/2024 . | GOLDMAN ... .0 . ....0 |........1,000,000 |.. . 01/28/2027 . [1.G FE .
.. 17328P-A0-6 | CMLTI 20EXP2 A3 - CMO/RMBS . |- 09/01/2024 . | Paydoun ... 7,286 ... .0 . 0 ...6,904 |.. . 08/25/2050 . [1.A ........
.. 17328P-AX-1 | CMLTI 20EXP2 A4 - CMO/RMBS .. . 09/01/2024 . | Paydoun ... ....3,578 |.... .0 . 0 . 08/25/2050 . [1.A ........
..19685W-AA-9 | COLT 2021-2 A1 - CMO/RWBS . 09/01/2024 . | Paydown 17,269 |. 0 0| . 08/25/2066 . [1.A FE .
..19688L-AA-0 | COLT 2022-5 A1 - RMBS ... 09/01/2024 . |Paydoun ... 35,150 |. 0 0| . 04/25/2067 . [1.A FE .
.. 22546Q-AP-2 | UBS AG NEW YORK (ELEVEN MADISON AVENUE) ..... . 09/09/2024 . |Maturity @ 100.00 . . 2,250,000 .2,260,636 |.... .0 .. .0 .. . 09/09/2024 . [1.E FE .
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..22758D-AA-7 | CROSS 24H3 A1 - RMBS ....coooiiiiiiiiiiiiiiiieeees [ . 09/01/2024 . | Paydoun ... .0 . 0 . 06/25/2069 . [1.A FE ....
..233869-AC-0 |DTRT 221 A3 - ABS «eeeeen |- 09/15/2024 . | Paydoun ... .0 . 0 . 02/17/2026 . [1.A FE ....
..24381J-AA-5 | DRMT 2021-4 A1 - CMO/RWBS . Covee . 09/01/2024 . | Paydoun ... . . . I .0 . 0 . . 11/25/2066 . [1.A FE ....
..24381V-AA-8 | DRMT 213 A1 - CMO/RMBS ..... 09/01/2024 . |Paydown ..215,147 ..215,147 . 175,214 | .. 143,836 |. 0 0| .215,147 . 08/25/2066 . [1.A FE ....
..24381Y-AB-0 | DRMT 2022-3 A2 - CMO/RMBS . 09/01/2024 . |Paydown 34,775 34,775 33,990 |. 33,996 |. 0 0| 34,775 . 07/25/2067 . [1.C FE ....
..28416T-AA-3 | EHGVT 2019-A A - ABS . 09/25/2024 . | Paydoun ... .. 16,447 ... 16,447 ... 16,443 |............ 16,444 | .0 . .0 . .. 16,447 |.. . 01/25/2034 . (1.A FE ....
MARKETAXESS CORPORAT ION
..30231G-BH-4 | EXXON MOBIL CORP .....ccoevveeiiiiiiiiiiiiiiiiiieees e . 09/30/2024 . .. 750,000 .. 750,000 |.......... 750,000 |.... .0 . 0 750,000 |.. . 03/19/2025 . (1.D FE ....
..31573E-AA-9 | EFMT 223 A1 — CMO/RMBS .........evvvvvvvvnnnnnnnnn [ereeenn . 09/01/2024 . | Paydoun ... .0 . 0 ..24,892 |.. . 08/25/2067 . [1.A FE ....
..33768E-AA-0 |FKH 228FR3 A = CMBS ..........evvvvvvvvnnnnnnnnnnns [eeeeenn . 07/17/2024 . | Paydoun ... .0 . 0 .. 1,325 |.. . 07/19/2038 . [1.A FE ....
..33852H-AB-8 | FSMT 2021- 8INV A3 — CMO/RMBS .........evvvvunnn [oreenn . 09/01/2024 . | Paydoun ... .0 . .0 . . 09/25/2051 . [1.A FE ....
MARKETAXESS CORPORAT 10!
..341081-FZ-5 |FLORIDA POWER & LIGHT CO ....cooveveeeeeeeeeeeecns [ oeenns . 09/30/2024 . .0 . 0 . 04/01/2025 . [1.D FE ....
..36169K-AA-4 | GCAT 2022-NOM2 A1 - CMO/RMBS ..........cevvvvrnns [eeeennn . 09/01/2024 . | Paydoun ... .0 . 0 . 02/25/2067 . (1.A FE ....
..36259V-AB-9 | GSMBS 2020-PJ4 A2 - CMO/RMBS ..........ccoeveeees [eeennn . 09/01/2024 . | Paydoun ... .0 . 0 . 01/25/2051 . [1.A FE ....
..362620-AB-5 | GSMBS 2021-GR1 A2 — CMO/RMBS ..........evvvvvvnns [oeeeens . 09/01/2024 . | Paydoun ... .0 . .0 . . 11/27/2061 . [1.A FE ....
..36267B-AB-3 | GSMBS 22GR2 A2 — CMO/RMBS .........eevvvvvvvennnns [ereeenn . 09/01/2024 . | Paydown 0 0 . 08/26/2052 . [1.A FE ....
MARKETAXESS CORPORAT ION
..369550-AY-4 | GENERAL DYNAMICS CORP .......cooevevveieiininennens [oenns . 08/01/2024 . | .evvvvviiiinniinnnniiinnininns feeeeieeieenieenns | 247,713 |eveeeies 250,000 |........... 260,965 |........... 251,758 |..eeveennnnnnee [V R (1,459) |..oooeeeeenns [V R (1,459) |..oooeeeeeens [V R 250,299 [...eevvveeennnn0 fennnnnns (2,586) ... (2,586) . 11/15/2024 . (1.F FE ....
..38141G-XM-1 | GOLDMAN SACHS GROUP INC ......covvvvvvviiiiiininns [eeeenn . 09/30/2024 . | .evviiiiiiiiiiiiiiiiininiiinns e | 2,638,185 |........ 2,750,000 |........ 2,733,913 |........2,737,856 |....cevvvrnnnnn0 fouenennnes 1,302 |. 0 e 1,302 [0 2,739,158 |...evvvveeennnn 0 [nnnnn (100,973) ... (100,973) . 12/09/2026 . [1.F FE ....
..404280-CJ-6 | HSBC HOLDINGS PLC [ . 09/30/2024 . | GOLDMAN ....vvvvvvvvvvnnnnns Joeeeeeeeeeieeeeeeees | 1,226,875 |........ 1,250,000 |........ 1,268,720 |.... .. (3,717) ). 0 e BU717) [0 1,252,736 |.. (25,860) . 04/18/2026 . [1.G FE ....
..43283G-AA-0 |HGVT 2022-2 A = ABS ...ooooeiiiiiiiiiiiiiiiieeeeees [ . 09/25/2024 . | Paydoun ... ... 38,743 ...38,743 ...38,736 |.... .0 . ..38,743 |.. . 01/26/2087 . (1.A FE ....
..43284B-AA-0 |HGVT 18A A = ABS ... [ . 09/25/2024 . |Paydoun ........oooeeiiiiins feeeiiiinnii e 8,282 ....8,282 ....8,281 |.... .0 . ...8,282 |.. . 02/25/2032 . (1.A FE ....
.. 43285H-AA-6 | HGVT 2020-A A - ABS ...ooovviiiiiiiiiiiiiiiieeeens [ . 09/25/2024 . |Paydoun .......oooeeiiiiiins i e 5,455 ... 5,455 ....5,455 |.... .0 . ...5,455 |.. . 02/25/2039 . [1.A FE ....
..432017-AA-0 | HGVT 231 A - ABS .... 09/25/2024 . | Paydoun ... 53,366 53,366 53,354 |. 0 53,366 . 01/25/2038 . [1.A FE ....
..438516-BIi-5 |HONEYWELL INTERNATIONAL INC . 08/15/2024 . |Maturity @ 100.00 . . 1,000,000 ..1,000,000 0 .1,000,000 . 08/15/2024 . [1.F FE ....
..46592K-AC-6 | JPMMT 2021-3 A3 - CMO/RMBS ... 09/01/2024 . |Paydoun ... 0 .5,860 . 07/25/2051 . [1.A FE ....
.. 46593F-AD-4 | JPMMT 2022-INV3 A3B - CMO/RMBS ...........ocoees [oeennnn . 09/01/2024 . | Paydoun ... .0 . 5,739 |.. . 09/25/2052 . [1.A FE ....
..46647P-CT-1 | JPMORGAN CHASE & CO ..ooovveeeeeeeeeeeeeeeeeeeeees [ . 08/01/2024 .| J P MORGAN SECURITIES .. |.... .0 . 750,000 |.. . 12/10/2025 . (1.E FE ....
..46653X-AD-2 | JPMMT 2021-INV5 A2 — CMO/RMBS ........covvvvvees [oreennn . 09/01/2024 . | Paydown .0 . 11,641 .. . 12/26/2051 . [1.A FE ....
..46654R-AG-7 | JPMMT 21INV8 A2 - CMO/RMBS .......ccooeeeeeeeenes [orennn . 09/01/2024 . | Paydoun ... .0 . ..22,946 |.. . 05/28/2052 . (1.A FE ....
..46656A-AC-1 | JPMMT 2022-DSC1 A3 - CMO/RMBS ........ccceeeeees [orennn . 09/25/2024 . | Paydoun ... .0 . ..32,875 |.. . 01/25/2063 . [1.G FE ....
..46658D-AA-7 | JPMMT 24VIS2 A1 - CMO/RMBS .........evvvvmnnnnnnn [ereeenn . 09/01/2024 . | Paydoun ... .0 . 12,474 .. . 11/25/2064 . (1.A FE ....
..46658D-AC-3 | JPMMT 24VIS2 A3 - RMBS .....cooeeereeennnnnnnns [ . 09/01/2024 . | Paydoun ... .0 . . 11/25/2064 . [1.G FE ....
..55285K-AA-3 | MFRA 22INV3 A1 - CMO/RMBS ..........ccceeeeeeeees [oeennn . 09/01/2024 . | Paydoun ... .0 . . 10/25/2057 . (1.A FE ....
..55389T-AA-Q | MVWOT 2110 A - ABS .... 09/20/2024 . |Paydown 0 0 . 01/22/2041 . (1.A FE ....
..55389T-AB-7 | MVWOT 2110 B - ABS . 09/20/2024 . |Paydown 0 0 |. . 01/22/2041 . (1.F FE ....
..55400E-AA-7 | MVWOT 201 A - ABS 09/20/2024 . |Paydown 0 0. . 10/20/2037 . [1.A FE .
..55400V-AA-9 | MVWOT 222 A - ABS . |- 09/20/2024 . | Paydown 0 0 |. . 10/21/2041 . (1.A FE .
..617446-8V-4 | MORGAN STANLEY ......oovvvvivviiiiiiiiiiiiiiiiiinenns [ oeeeenn . 09/30/2024 . | GOLDMAN ... .2,722,921 .0 . (93,660) . 12/10/2026 . [1.E FE .
MORGAN STANLEY & COMPANY
..61747Y-EG-6 | MORGAN STANLEY ......covvvviiiiiiiiiiiiiiiiiiiincenns [ eeeeenn . 08/01/2024 . .... 750,000 .... 750,000 |.......... 750,000 |.... .0 . . (7,530) . 10/21/2025 . [1.E FE .
..64820H-AV-9 |NRZT 2016-3 B2 - CMO/RWBS . 09/01/2024 . | Paydown 25,016 24,821 24,853 |. 0 . 09/25/2056 . [1.A ........
..671150-BD-4 | 0BX 22J2 B1A - RMBS 09/01/2024 . | Paydown . 4,746 3,971 | 0| 0 . 08/26/2052 . (1.D FE .
..67116M-AN-1 | 0BX 23J1 A13 - RMBS ... . 09/01/2024 . | Paydoun ... ...22,728 ...20,819 |.... 0. . 01/27/2053 . [1.B FE .
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MARKETAXESS CORPORAT ION
..693475-AX-3 |PNC FINANCIAL SERVICES GROUP INC ............... [.eeeees . 08/12/2024 . . 1,440,015 ..1,500,000 . 1,563,871 .0 . w0 |eeenen. 1,540,136 .. . 07/23/2026 . (1.G FE ....
..749821-AA-4 | RACEP IX AA2 - CDO Covee . 07/15/2024 . | Paydoun ... ..428,110 428,110 . .0 . w0 eennn....428,110 .. . 10/15/2030 . [1.A FE ....
..753917-AB-9 |RATE 24J2 A2 = RMBS .........evvvvrrmvnnnnnnnnnnnns [eeeeenn . 09/01/2024 . | Paydoun ... ...20,897 .0 . 0 ..20,897 |.. . 08/25/2054 . [1.A FE ....
..816943-BF-0 | SEMT 233 A1 - RMBS ...coooviiiiiiiiiiiiiieiieieeees [ . 09/01/2024 . | Paydoun ... ...21,3% .0 . 0 ..21,325 |.. . 09/25/2053 . [1.A FE ....
..B2652M1-AA-8 | SRFC 2019-2 A = ABS .......evvvrmmmmmnnnniniiiininn [eeeeenn . 07/22/2024 . | Paydoun ... .0 . 0 . 05/20/2036 . [1.A FE ....
..826520-AA-9 |SRFC 211 A = ABS ..ooovviiiiiiiiiiiiiiiiicieeeeeeens [ . 09/20/2024 . | Paydoun ... . .0 . 0 . 11/20/2087 . (1.A FE ....
..826935-AA-6 | SRFC 2024-1 A = ABS ......evvvvmvmmmmnnnnnnnnnnnnnn [eeeeens . 09/20/2024 . | Paydown ... 92,909 .0 . 0 . 01/20/2043 . (1.A FE ....
..828807-DG-9 | SIMON PROPERTY GROUP LP ......covvvvviviiiiiiiinns [eeeens . 09/13/2024 . |Maturity @ 100.00 . . 1,750,000 .0 . 0 . 09/13/2024 . (1.G FE ....
..B6212X-AM-2 |STR 241 A2 - ABS ......oooeeiiriiiinni [ . 09/20/2024 . | Paydoun ... .0 . 0 . 05/20/2054 . (1.A FE ....
..89175V-AA-1 | TPMT 182 A1 - CMO/RMBS 09/01/2024 . |Paydown 0 0| . 03/25/2058 . (1
..89176E-AA-8 | TPMT 2018-1 A1 - RUBS ... 09/01/2024 . |Paydown 0 0| . 01/25/2058 . (1
..89176U-AN-4 | TPMT 2020-2 A1A - CMO/RWBS 09/01/2024 . |Paydown 0 0| . 04/26/2060 . (1
..89178B-AA-2 | TPMT 2019-4 A1 - CMO/RMBS . . |. 09/01/2024 . | Paydown 0 0| . 10/27/2089 . (1
..89180Y-AA-8 | TPMT 2022-4 A1 - CMO/RWBS . . |- 09/01/2024 . | Paydown 0 0| . 09/25/2062 . (1
..BO182N-AA-0 | TPMT 2024-1 A1 = RMBS .....evvnnnniiiiiiiiiies e . 09/01/2024 . | Paydoun ... .0 . 0 . 03/25/2064 . (1 .
..89183F-AQ-1 | TPMT 243 A1B - RMBS ..o [ . 09/01/2024 . | Paydoun ... .0 . 0 . 07/27/2065 . [1.A FE .
..89231C-AD-9 | TAQT 2022-C A3 = ABS ........evvvvuvmmmmnnnnnnnnnns [eeneenn . 09/15/2024 . | Paydoun ... .0 . .0 . . 04/15/2027 . (1.A FE .
MITSUBISHI UFJ
..80237J-AA-4 | TALNT 2020-1 A = ABS ...eoeeeeieeeeeeeeeeeeeeeeeen [ . 08/01/2024 . | SECURITIES ................ .... 500,000 .0 . v 503,130 foviiiiiiiiinnnn 0 fennnnnl (18,501) [ (18,501) . 05/25/2033 . [1.A FE .
..907818-EH-7 |UNION PACIFIC CORP ....ccoeeveeiiiiiiiiieieiie [ . 09/30/2024 . | J P MORGAN SECURITIES .. |.... .... 700,000 .0 . o0 e 708,814 foniiiiiiiiinnnn 0 fnnnnnl (16,736) . (16,736) . 03/01/2026 . [1.G FE .
..92538G-AA-0 | VERUS 2021-8 A1 = CMO/RMBS ........oooeeeeeeeeees [oeennn . 09/01/2024 . | Paydoun ... .0 . 0 . 11/26/2066 . [1.A FE .
.. 92530F-AA-1 | VERUS 2023-INV1 A1 - CMO/RMBS .. . |- 09/01/2024 . |Paydoun ... .0 . .0 . . 02/27/2068 . [1.A FE .
..92530F-AB-9 | VERUS 2023-INV1 A2 - CMO/RMBS ...........ccoeees [oeennn . 09/01/2024 . |Paydoun .............oeett 0 0 . 02/27/2068 . [1.C FE .
MORGAN STANLEY & COMPANY
.. 92556V-AB-2 | VIATRIS INC ....ovuniiniiiiiiiiiiiiiiiii [eeeens . 08/01/2024 . | evvvveiiiniiniiiiiiiiiiiiiinn e e 281705 [ 250,000 |........... 249,450 |........... 249,834 0 e 65 [oiiiiiiiinnns 0 s 249,899 [....ovvvvinnnnn0 fonnnns (8,194) |........ (8,194) . 06/22/2025 . [2.C FE .
..92826C-AD-4 |VISA INC .ooooeeeiiiiiiiiiii [ . 09/30/2024 . | GOLDMAN ..1,000,000 ..1,017,618 |........ 1,005,544 |.... 0 el (2,407) ... o0 eeennnn 1,008,137 .. . (18,937) |....... (13,937) . 12/14/2025 . (1.D FE .
..949746-RII-3 | WELLS FARGO & CO ..oevvvvverriiiiiiiiiiiiiieeeeeens [ . 09/30/2024 . |Citigroup (SSB) . .... 700,000 704,158 |.......... 701,119 |.... 0 el (385) | 0 |eeeeenn... 700,764 .. . (13,140) |....... (13,140) . 04/22/2026 . |2.A FE
..950020-AE-0 | WFMBS 2020-2 A5 - CMO/RMBS ........coovvveiienens [oreenn . 09/01/2024 . | Paydoun ... . 4,997 ...5,243 |.............5,166 |.... .0 . 0 4,997 |.. 0 e .0 . 02/25/2050 . [1.A ........
..95002T-AA-2 | WFMBS 2020-3 A1 - CMO/RMBS ............oooeeeeees [orennn . 09/01/2024 . | Paydoun ... ...997 1,030 )i 1,057 |l .0 . .0 . ...997 |.. 0 e ...0 . 06/27/2050 . [1.A ........
Wells Fargo Securities,
..98164E-AD-7 | WOART 2021-A A4 - ABS .......ccoovvviiiiiiiiiiiiss [oeeennn . 08/01/2024 . JLLC .oooeeeeeeeeeeeeeeeeeeees e e 1,948,125 |........ 2,000,000 |........ 1,999,813 |........ 1,999,942 |.ovvvvveenees 0 Jooeeeeeeeeenns 27 foooiiiinnnnns 0 Jooeeeeeeeeenn 7 0 Joeeennn 1,999,969 [.....ovvvennnns 0 f...... (51,844))....... (51,844) ..o 6,053 |. 09/15/2026 . [1.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 26,734,680 27,376,459 27,557,764 26,676,424 0 82,950 0 82,950 0 27,462,815 0 (728, 136) (728, 136) 517,806 XXX XXX
2509999997. Total - Bonds - Part 4 37,364,514 39,153,848 39,691,451 38,273,944 0 39,389 0 39,389 0 39,410, 381 0 (2,045,866) | (2,045,866) 708,493 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 37,364,514 39,153,848 39,691,451 38,273,944 0 39,389 0 39,389 0 39,410, 381 0 (2,045,866) | (2,045,866) 708,493 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 0 0 0
..03044L-20-4 | AMERICAN WELL CL A ORD .......evvvvvvvvvvnnnnnnnnns [erneenn . 07/11/2024 . |Not Available .... .0 . 0
..03750L-10-9 | APARTMENT INCOME REIT ORD .......emennnnnnnnnn [eeeenn . 07/01/2024 . |Not Available .... .0 . 0
..084423-10-2 | WR BERKLEY ORD ......cevvvvvvvvvrrrirririnrenrinnnnns [ eeeenn . 07/11/2024 . | Not Available . .0 . 0
..00260D-10-7 |BLACKSTONE ORD .....cooeevveieeeiiiiiiiiiiiiieeeeeees [ . 08/01/2024 . | Adjustment .0 . 0
.. 11135F-10-1 | BROADCOM ORD .....cceeeieeiiiiiiieeiiiieeieieeeeeeee [ oo . 07/02/2024 . | VARIOUS .0 . 0
..15678U-12-8 | CEREVEL THERAPEUTICS HOLDINGS ORD ..............|.ceeen . 08/01/2024 . |Not Available . .0 . .0 .
..26884L-10-9 JEQT ORD ...ooovveeeeeeeeeeeeieeeeeieeeeeeeeeeeeeeeeeees oo . 07/22/2024 . |Not Available 0 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..294600-10-1 |EQUITRANS MIDSTREAM ORD ........eevvrvmmmmmmnnnnnns [ereeenn . 07/22/2024 . | VARIOUS 02,993 |.... .0 .0 . .(108) |... 0 .2,885 |.. 0 e
..20978A-10-4 |EVERBRIDGE ORD ........ccevvvieeieiiiieieeeeeeeeeeens [ . 07/03/2024 . |Not Available . .0 .0 . 0 .1,900 |.. (500) |....
..37611X-20-9 | GINKGO BIOWORKS HOLD CL A ORD .....ceeevveeeeeess [ eeennn . 08/20/2024 . |Not Available .... .0 .0 . 0 R )
..384747-10-1 JGRAIL ORD .ooooeeeeiiiieiiieiieeeeceeeeceeeceeeen [ . 07/08/2024 . |Not Available .... .0 .0 . 0 o (19) e
..428567-10-1 |HIBBETT ORD ........eevmmmmninniiiniiniiiiiiiinns [ eeeenn . 07/26/2024 . |Not Available .... .0 .0 . 0 ... 324 ...
..46185L-10-3 | INVITAE ORD ......evnmmmnnnnnnnninns [ eeeeens . 08/07/2024 . |Not Available .... .0 .0 . 0 .(2,292) |....
..46982L-10-8 | JACOBS SOLUTIONS ORD .....eevvvvvvvvvmvmvnnnnnnnnnns [ eeeeenn . 09/30/2024 . | VARIOUS .0 .0 . 0 0 e
..649445-40-0 | NEW YORK COMMUNITY BANCORP ORD .........eevvvvuns f[ereeenn . 07/12/2024 . |Not Available . PO .0 .0 . .0 . L (19) ...
MERRILL LYNCH PIERCE
..674215-12-4 | CHORD ENERGY EQY WARRANT ..........evvvmmmmmmnnnnn [erneen . 08/22/2024 . |FENNER & SMITH INC. .... .0 .0 . 0 ... (969) |....
..82710M-10-0 |SILK ROAD MEDICAL ORD ...... 09/17/2024 . [Not Available . .0 0 0| (627) |.
..83001A-10-2 | SIX FLAGS ENTERTAINMENT ORD . 07/01/2024 . | VARIOUS ... .0 0 0| 0|
..83001C-10-8 |SIX FLAGS ENTERTAINMENT ORD . 07/02/2024 . [Not Available . .0 0 0| . (16)
..84265V-10-5 | SOUTHERN COPPER ORD ... . |- 08/09/2024 . [Not Available . .0 0 0| .22
..878972-10-8 | TECTONIC THERAPEUTIC ORD .....cevvvvvvvvvvviinnnns [ereeenn . 06/24/2024 . | Adjustment .0 .0 . .0 . .8
MERRILL LYNCH PIERCE
..92240M-10-8 | VECTOR GROUP ORD ......ccevvvvvvririiniiniiiiienenens [ eeeeenn . 09/27/2024 . |FENNER & SMITH INC. .... |......... 126.000 |............ 1,878 | | 1,005 [ooeeeveennnns 1,421 | (370 ) (VR [V R (417) [eeeniiiininnne [V 1,005 [oeeeeennnnnnns [V 873 |oeeeennnns [-TA T [T (PR N
..96145D-10-5 |WESTROCK ORD .....oeeveveveeeeeeeeeeeiiiieeieeieeeeees [ oo . 07/05/2024 . |VARIOUS ..ovvvvvvvvvvieieens Joveeeeees 160.000 |............ 7,908 |oveviiiieiiiiiiiies Jovveiiinnnns 7,58 |oooeeeennns 3114 | [X)1 T [ 0 Joeeeeeeenns (X)) T 0 Joeeeeieeenn 7,528 |oooeeeiiinnnn [ RICT K A5 foeeieien e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 29,336 XXX 31,752 28,655 (1,447) 0 0 (1,447) 0 31,752 0 (2,416) (2,416) 450 XXX XXX
5989999997. Total - Common Stocks - Part 4 29,336 XXX 31,752 28,655 (1,447) 0 0 (1,447) 0 31,752 0 (2,416) (2,416) 450 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 29,336 XXX 31,752 28,655 (1,447) 0 0 (1,447) 0 31,752 0 (2,416) (2,416) 450 XXX XXX
5999999999. Total - Preferred and Common Stocks 29,33 XXX 31,752 28,655 (1.447) 0 0 (1.447) 0 31,752 0 (2,416) (2,416) 450 XXX XXX
6009999999 - Totals 37,393,850 XXX 39,723,203 38,302,598 (1,447) 39,389 0 37,942 0 39,442,132 0 (2,048,282) | (2,048,282) 708,943 XXX XXX




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month 9
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 *
0199998. Deposits in ... 1 depositories that do not
exceed the allowable limit in any one depository (See
instructions) - Open Depositories XXX [ XXX (2,251,547) 1 (4,580)] XXX
0199999. Totals - Open Depositories XXX | XXX 0 0 (2,251,547) 1 (4,580)] XXX
0299998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See
instructions) - Suspended Depositories XXX [ XXX XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0 [ Xxx
0399999. Total Cash on Deposit XXX [ XXX 0 0 (2,251,547) 1 (4,580)] XXX
0499999. Cash in Company's Office XXX [ XXX XXX XXX XXX

0599999. Total - Cash

(2,251,547)

(4,580)

E13
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4 5 6

Code Date Acquired Rate of Interest Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

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

. | ALLSPRING:TRS+ MM I

FIRST AMER:TRS 0BG V

B 09/04/2024
oo 08/02/2024

w|la v|o|lo|lo|lo|lo|lo|o|o|o|o|lo|o|o|o|o|o|e

8209999999.

000000-00-0 .......
316175-10-8 .......
60934N-20-3 .......
711991-00-0 .......

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

FIDELITY IMM:GOVT |
. | FEDERATED HRMS | PO IS
TD BANK DEPOSIT SHWEEP

[0 N IR 08/02/2024 ..........
...................... 09/30/2024 ..........
...................... 09/01/2024 ..........
D 09/03/2024 ..........

...... 2,933,555 ..

8309999999.

Subtotal - All Other Money Market Mutual Funds

31,204,846

8609999999

- Total Cash Equivalents

31,204,848

143,320




1 3 3 3 1 2 0 2 4 5 0 5 0 0 1 0 3

SUPPLEMENT FOR THE QUARTER ENDING SEPTEMBER 30, 2024 OF THE MOTORISTS COMMERCIAL MUTUAL
INSURANCE COMPANY

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended SEPTEMBER 30, 2024

NAIC Group Code

0291

Company Name MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

1. Monoline Policies

NAIC Company Code

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

2. Commercial Multiple Peril (CMP) Packaged Policies

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

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

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

2.31 AMOUNt QUANTIFIEA:.........c.cvevevieieiieieee ettt $ e 12,665
2.32 Amount estimated using reasonable assumptions:..........c.cccoceveereerennen. $

2.4 If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case reserves) for the D&O liability coverage
provided in CIMP PACKAGEA POIICIES. ........eeiueeitietieii ettt ettt ettt ettt a et s ae e e bt e she e s bt e bt e a bt ea bt e et e ea et ehe e she e ehe e bt e b e embeemeeembeeabesmeesheenbeenbeebeens o

505
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