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STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB 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 [ 35,189,969 |..oiviieierecnene e 35,189,969 |....ccvvene. 32,548,731
2. Stocks:
2.1 Preferred stocks ....
2.2 Common stocks
3. Mortgage loans on real estate:
B FISEIENS ..o s o [ o
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
$ encumbrances) .
4.3 Properties held for sale (less $
encumbrances)
5. Cash($ .oovvroennn
INVEStMENts ($ oo IO OO RUUSURRURURTN NUTTTRR (608, 711) .. e (608, 711)]...cvvecvnne 2,346,978
6. Contractloans (including $ oo Premium NOtES) ...... |eeieeieeieeeeiceieiceiiee e [ [
7. DEeMVALIVES ..o [se e o [oee s o
8. Other iNVESIEA @SSELS .....c.eiiiiiiiiiee e [ee i [ [ e
9. ReCeivables fOr SECUMLIES ..........ccriiiriiuiieieieiicceee et [ 12,754 oo o 12,754 oo
10. Securities lending reinvested collateral @SSets ...........cocoiiriiiiiiiiiieiieees e [ [ [
11.  Aggregate write-ins for invested assets
12. Subtotals, cash and invested assets (Lines 1 to 11) . 77,467,867
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............ccueuruririiucerininiieieieieeeeeeeieieeas e 344 881 | o 344 881 .o 235,033
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |...................... 760,668 |......ococevvererieenee 67,888 |..cciiriiieinne 692,780 |..coovirirernnnn 578,940
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $
earned but unbilled Premiums) ..........cccceeeevevevecreeeceeeeeeeeeeeeeeeenens [eeeeeenenenne 20,977,698 [ [ 20,977,658 |................. 17,677,409
15.3 Accrued retrospective premiums ($
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeeeeeeeeeeeeeeeeeeeeeeee oo 5,299,802 |...coooveeeeeeeeeeeeeeeeeeeeeen e 5,299,802 |...cocoveeenn. 5,196,692
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest thereon ... ..o 432,000 | i 432,009
18.2 Net deferred tax @Sset ..........ccccoiiiiiiiiiiiiiiccceceeieeiies. [ [ [ [
19.  Guaranty funds receivable or 0N dePOSIt ...........ccccvvvevevereeceeeeeieeeeeeees |reveeeeeeeeeeenene e 3,989 | [ 3,989 [ 23
20. Electronic data processing equipment and SOftware .............ccccceveveieniiens i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt [t [ [ [oee e
22. Net adjustment in assets and liabilities due to foreign exchange rates
23. Receivables from parent, subsidiaries and affiliates .............
24. Healthcare ($ ..coooeoveeeceeeeeeces ) and other amounts receivable ......
25. Aggregate write-ins for other than invested assets ............ccccccoiiiiiicicienn.
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 1210 25) .......cccviriiiiiiiiiniinesesei
27. From Separate Accounts, Segregated Accounts and Protected Cell
Accounts
28. Total (Lines 26 and 27) 112,769,320 306,883 112,462,437 102,304,529
DETAILS OF WRITE-INS
0 R RO RO PSP RPN
i 0T FET T T RO TP RO T PO URP NPT PP PP TSP TPPTN
0 3 R RO RO PO PR RPN
1198.  Summary of remaining write-ins for Line 11 from overflow page .............ccc.. oo i e [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501, Prepaid EXPENSES ...cocvcvceieieiieeeeecetcececee ettt [esen et 238,995 | 238,995 ..o e
2502. Other Miscellaneous ASSES ......coocoiooeeeiceece e o e 1,138,536 oo oo 1,138,536 ..o 764,667
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page . . .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,377,531 238,995 1,138,536 764,667




STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31,
Prior Year

1. Losses (current accidentyear$  .....cccoeiiiiiiiiiiiinnn, OO PO RSP N
2. Reinsurance payable on paid losses and [0Ss adjuStMENt EXPENSES ........cccuiiiiiiiiiiiieieeeeee ettt see e see e [ s ans [reeereeare e
3. LOSS AJUSIMENT EXPENSES ..ottt ettt a e et e a e sa e e et e bt et e et e e bneeateeaeeeatenaeenaeeaeeaeeseeana|e e e e e e e e b e e e e e ans [seesbeenre e
4. Commissions payable, contingent commissions and other Similar Charges ............cooeiioiiiiiiiieeeeeeeee e [ [
5. Other expenses (excluding taxes, lICENSES AN FEES) ............oiiieuiiiiiiiiirrieieieteeee st se s ss s oo 2,610,234 ..o 805,782
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............cceueveuiieiiieiiieiercieeeeee et |t 174,940 [ 335,578
7.1 Current federal and foreign income taxes (including $ .....c.ooovvveiieeecns on realized capital gains (I0SSES)) .....cccoves |oerrereneiiieiiiniieiinnis oo
7.2 Net deferred taX lIADIlIY .............coeuevereeeeeceete e e eeectete et ee et ctete e ee s eseeteteseeeessseaesesesensssetetesesensssetesesasensssesesesassnsssssesesasansnsssssssesans|oescteresneninnees 4,690,430 ..o 3,913,031
8. Borrowed money $ ... and interest thereoN $ ..ot e [
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ...cceveeeee 44,364,991 and
including warranty reserves of $ ..o and accrued accident and health experience rating refunds
including $ .o for medical loss ratio rebate per the Public Health Service Act) .........cccoeeiiincencns oo i
10, AQVANCE PIEMIUM ....veeeieieeeeeeeeeceee ettt et e e e e sete s e e e e e s s s s s e s eseseassse s e s asesesessaeeeas st aseseseseeesese s e s asesesesesssssssssasesesnsnansnansnas |ereasnesesaeaenens 1,766,561 |................... 1,150,563
11. Dividends declared and unpaid:
T1T STOCKRNOIARES ...t b et h et b et h sttt e et et et ese o ettt [oebe e
B I o] o3, g o o L= OSSO UPTY SRS RPN
12.  Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) .......cucuiviririririririeieiererie sttt ss s e es s s seenenenas 29,286,335 |....cccoeuenee 24,807,020
13.  Funds held by company under reiNSUraNCe trEALIES ..........coiiiuiiiiiiiiiiiiii ettt sb et e st e beebeenbesnnesnnesneesi|enbe st e et e e st se e e e sreeane [reesteesresntesre s e ares
14.  Amounts withheld or retained by company for aCCOUNt Of OINETS ..........ceiiiriiiiiiieieieiieisss et 20,911 | 32,026
15.  Remittances and itemMS NOL AlIOCALED ................cvoveveuiuiuiiiiieietetetet et ettt s st et et se s s ess s et e s et sesesesessssesssesesesesesesenssssasas |eoertnenene e bbbttt nennnnene [oeeeintneneneseereneees 26,674
16.  Provision for reinsurance (including $ .....cccooovvivieiiiccienns Lo 1= SO PR AESU SR RN
17.  Net adjustments in assets and liabilities due to foreign exchange rates ..............ccoccoviiiiiiiiiiiiic o
R T B =i o TU 53 ¢ g Lo 1 T USSP PTUUY RO NP
19. Payable to parent, subsidiaries and affiliates
20, DEIIVALIVES ...t R R R R R R R e R R e R e R ee e e R e re e e e sne e [se e
21, PAYabI@ fOr SECUMMIES ......iviitiitiitiiti ittt bbb bbb bbbt bbb bRt bbbt bbbt bbbt bttt b nne e
22.  Payable fOr SECUIIES IENAING .....cuiiiiiiiiii ettt bbb e e bt e bt et e e ae e sae e she e sh e e sbe e be e bt enbeanteeanesnnesneesneas
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiei et e e eeens |ore e s s et s st stestees [oeeseeseesesteste et
24, Capital notes $  ooooveviiiiiiicees and iNtErest thErEON $ ..ottt s [ o s
25.  Aggregate Write-inS fOr HADIIES ...........cc.c.cveuiueieiee et eeectete et ee ettt eeeeset et s e s ss et e s enssssaesesenensnseaesesesensnseaesesesansnsnsena 273,173 323,746
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 39,704,030 33,330,260
27, Protected Cell HADINIES ............o et e s e s e e e e ees et [rrere e
28.  Total liabilities (LINES 26 BN 27) .....ovvveeieereiiiieiseiete et seesese et ettt ssesses bbb ssse st s st sssesesebe b s s snses et b sssnsnsesesassssnsnsesesssea|ocicessesesenees 39,704,030 |...ocoevnenee 33,330,260
29. Aggregate write-ins for SPeCial SUMPIUS TUNAS .......couiiiiiiiiiii ittt sttt b e bt ettt e e b e sseeseeesbeesbeenbeesaoreeneesreesbeesbeesbeesbe e teeites [ensesnsesneessessresareesreereens
30.  COMMON CAPILAI STOCK ......ouvevveeeeeeeceecee ettt ettt e et e e e e s e s s e s et e s esesessasasas st eseseanasssesasasaseseseansnsnssnsesssssssnsnnnasad|sesssseseseseeeas 4,200,000 |................... 4,200,000
L P o =) =Ty (Yo o= o] = I o o] OO ST RSN
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........ccoiiiiiiii e e [
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 28,300,000 |................. 28,300,000
35.  UN@SSIGNEd fUNAS (SUMPIUS) .......vcvvieieieiiieeietetet et et et ettt ettt st e s et es e s e s et s et e s et eseas s ssesss et esesesess s ssasesesesesesnan s esssasesesesesnanesesereteiranaea 40,258,407 |...cvvveennne 36,474,269
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 72,758,407 68,974,269
38. Totals (Page 2, Line 28, Col. 3) 112,462,437 102,304,529
DETAILS OF WRITE-INS
2501.  Other Miscellaneous Lihilities ...ttt bbbttt et 213,173 | 323,746
2502, ettt b h e E e E ekt et £ e h 4o E e e R e £ R e £ R e £ Rk e ek £ AE R e e e E e e eE e e R e R e R eR £ R e £ AR b £ AR eh e eeeE e eeeE e e R e e e R e et R e Rt e bt e eb ekt neeb e et ebe et et et e et e nt bt st ettt ettt et et enen [ebere ettt ettt
22501 Y PP PO KPR
2598. Summary of remaining write-ins for Line 25 from OVErfloW PAgE ...........ccuiiiiiiiiiiiieeee e [ et
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 273,173 323,746
2007, ettt b b £ b bt b £ e h 2o E e e R e £ R R £ R ee £ E k£ e R £ A e e R e ee ek e e eE e £ R e R e R eR £ R ee £ AR e £ AR eh £ eeeh e eeeE £ e R et e R e et e R e Rt e R et e ee ekt na bt neebeee et et e et nt bt st ettt et bttt enen [ere ettt

2902.
2903.
2998.
2999.

Summary of remaining write-ins for Line 29 from overflow page

Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)

3201.
3202.
3203.
3298.
3299.

Summary of remaining write-ins for Line 32 from overflow page

Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY

STATEMENT OF INCOME

Current
Year to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

UNDERWRITING INCOME

1. Premiums earned:
1.1 Direct (written $ ....80,551,760
1.2 Assumed (written $
1.3 Ceded (written $
1.4 Net (written $
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ..o ):
2.1 DIFECE ..ttt ....59,812,168
P T 44T T OO S ST RPN ST ORPTPP
2.3 Ceded ....59,812,168
3. Loss adjustment expenses incurred
4.  Other underwriting expenses incurred
5. Aggregate write-ins for underwriting deductions
6. Total underwriting deductions (Lines 2 through 5)
7. Netincome of protected cells ...
8. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ..........coiiuiieiriieiriieirieeini ettt e 980,908 |.....coeveereeneee 696,931 | 1,717,690
10. Net realized capital gains (losses) less capital gains tax of $ 16,077 (239,141) (1,759,862)
11.  Net investment gain (loss) (Lines 9 + 10) 457,790 |- (42,173)
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
ST amount charged off § oo ) ettt [ [ [
13. Finance and service charges not included in premiums
14. Aggregate write-ins for miscellaneous income
15. Total other income (Lines 12 through 14) ........cccuiiiiiiiiiii e
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (Lines 8 + 11 + 15) 996,985 |....coovvrvirrinnne 457,790 |..oovveeeerrn (42,173)
17. Dividends to policyholders
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LiNE 17) .......oouiimiuiimiinieieieieieeeieeeeeieeeieeseeeee e oo 996,985 |....ooeviriricicenns 457,790 |...oen (42,173)
19. Federal and foreign income taxes incurred 192,670 160,203 550,371
20. Netincome (Line 18 minus Line 19)(to Line 22) 804,315 297,587 (592,544)
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 prior year .. 68,974,269 63,852,990 63,852,990
22, Netincome (from LINE 20) ........ceiuiiririririeieietesiintstsisteieseteseesesesssaeseseseseessssssssesesesesesessssssesesesesessnssss [oesenensssssssesenenes 804,315 | 297,587 | (592,544)
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (loss) ...
26. Change in net deferred income tax 230,278
27. Change in nonadmitted assets (151,499)
28. Change in provision for reinsurance
29. Change in surplus notes
30. Surplus (contributed to) withdrawn from protected cells ...
31. Cumulative effect of changes in accounting principles
32. Capital changes:
32,1 PAI TN 1ottt eae
32.2 Transferred from surplus (Stock Dividend)
32.3 Transferred to surplus
33.  Surplus adjustments:
33.1 Paid in
33.2 Transferred to capital (StOCK DIVIAENA) .....c.voviviiieieieieiiiiririsieie ettt e [ (2,580,000)
33.3 Transferred from capital
34. Net remittances from or (to) Home Office
35. Dividends to stockholders
36. Change in treasury stock
37. Aggregate write-ins for gains and losses in surplus
38. Change in surplus as regards policyholders (Lines 22 through 37) 3,784,138 4,192,807 5,121,279
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 72,758,407 68,045,798 68,974,269
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccceviiiiiiiiiiiiiciiciieeeeeses o [ [
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above)
1401.
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page ...........cccceveiiiiieiiiiiieiiceeeeese e [ e
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above)
3701.
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above)




STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY

CASH FLOW

-

© ® N o o & w0 DN

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 MinuS LiN€ 10) .......coiiiiiiiiiiiiiiie e
Cash from Investments
Proceeds from investments sold, matured or repaid:

12.1 Bonds

12.2 Stocks ..............
12.3 Mortgage loans ....
12.4 Real estate .......
12.5 Other iNVESLed @SSELS ........coiiiiiiii e

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ooiuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

1,119,233 |.

.950,684 |..

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31

................... 1,666,950 |................. 1,993,312 |.................. 2,272,176
....................... 781,727 | 696,414 |............... 1,650,289
2,448,677 2,689,726 3,922,465
...................... 103,110 |...................... 961,015 |................... 2,406,045
................. (1,639,849)|.....................(116,316)|.......................(84,368)
232,206 135,146 291,335
(1,304,534) 979,846 2,613,012
3,753,211 1,709,881 1,309,452
..6,318,436 |.. .. 7,179,632 |.. ... 19,226,812

..1,846,899

34,790 2,065

................... 7,472,459 |..................8,130,316 |................ 21,075,776
................... 8,949,303 |.................. 7,683,911 |............... 20,107,308
................... 3,754,918 | 1,275,113 2,191,306
12,754 484,092 587,435

12,716,975 9,443,116 22,886,139
(5,244,516) (1,312,800) (1,810,363)
(1,464,383) (524,196) (822,723)
(1,464,383) (524,196) (822,723)
................. (2,955,689)].......cccccccvere (127,116) ... (823,633)
................... 2,346,978 |.................3,170,611 |................... 3,170,611
(608,711) 3,043,496 2,346,978

Note: Supplemental disclosures of cash flow information for non-cash transactions:
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Quarterly Statement as of June 30, 2024 of the MOTOR CLUB INSURANCE COMPANY

Notes to the Financial Statements

Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

The financial statements of Motor Club Insurance Company (the Company) are presented on the basis of accounting practices prescribed or
permitted by the state of Rhode Island Department of Business Regulation - Insurance Division. The National Association of Insurance
Commissioners’ Accounting Practices and Procedures Manual (NAIC SAP) has been adopted as a component of prescribed or permitted

practices by the state of Rhode Island.

SSAP # F/S Page F/S Line #

06/30/2024 12/31/2023

Net Income
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX

(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
Surplus
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX

(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
B. Use of Estimates in the Preparation of the Financial Statements - No Significant Changes
C. Accounting Policy

(1) Short-term investments - Not Applicable

804,315 $ (592,544)

804,315 $ (592,544)

$

72,758,407 . $ 68,974,269

$

72,758,407 $ 68,974,269

(2) Bonds not backed by other loans designated highest quality and high quality (NAIC designations 1 and 2, respectively) are stated at
amortized cost using the modified scientific method. All other bonds not backed by other loans (NAIC designations 3 to 6) are reported at

the lower of amortized cost or fair value.
(3) Common stocks - No Significant Changes
(4) Preferred stocks - Not Applicable

(5) Mortgage loans - Not Applicable

(6) Loan-backed securities are carried at either amortized cost or the lower of amortized cost or fair market value and are adjusted using the
retrospective method, with the exception of other than temporarily impaired securities which are adjusted using the prospective method.

(7) Investments in subsidiaries, controlled and affiliated entities - Not Applicable
(8) Investments in joint ventures, partnerships and limited liability companies - Not Applicable
(9) Derivatives - Not Applicable
(10) Investment income as a factor in the premium deficiency calculation - Not Applicable
(11) Liabilities for losses and loss/claim adjustment expenses - No Significant Changes
(12) Changes in capitalization policy - Not Applicable
(13) Pharmaceutical rebate receivables - Not Applicable

D. Going Concern - None

Accounting Changes and Corrections of Errors - Not Applicable

Business Combinations and Goodwill - Not Applicable

Discontinued Operations - Not Applicable

Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans - Not Applicable

B. Debt Restructuring - Not Applicable

C. Reverse Mortgages - Not Applicable

D

Loan-Backed Securities

(1) Prepayment assumptions are obtained from the broker dealer survey values through the Bloomberg System and are consistent with the

current interest rate and economic environment.

(2) Loan-backed and structured securities with a recognized other-than-temporary impairment (OTTI) - Not Applicable

(3) Securities held that were other-than-temporarily impaired due to the present value of cash flows expected to be collected was less than the

amortized cost of securities - Not Applicable
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Notes to the Financial Statements

Investments (Continued)
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(4) Al impaired securities for which an OTTI has not been recognized in earnings as a realized loss

a. The aggregate amount of unrealized losses:

1. Less than 12 months § 14,417

2. 12 months or longer 1,107,430
b. The aggregate related fair value of securities with unrealized losses:

1. Lessthan 12 months $ 2,872,632

2. 12 months or longer. 8,292,772

(5) All loan-backed and structured securities in an unrealized loss position were reviewed to determine whether OTTI should be recognized.
The Company asserts that it has the intent and ability to hold these securities long enough to allow the cost basis of these securities to be
recovered. These conclusions are supported by a detailed analysis of the underlying credit and cash flows of each security. Unrealized
losses are primarily attributable to increases in the general level of interest rates since the purchase of a particular security, credit spread
widening, and/or increased liquidity discounts. It is possible that the Company could recognize OTTI impairments in the future on some of
the securities if future events, new information and/or the passage of time cause it to conclude that declines in value are otherthan
temporary.

Dollar Repurchase Agreements and/or Securities Lending Transactions - Not Applicable

Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable

Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable

Real Estate - Not Applicable

Low-Income Housing Tax Credits (LIHTC) - Not Applicable

Restricted Assets - No Significant Changes

Working Capital Finance Investments - Not Applicable

Offsetting and Netting of Assets and Liabilities - Not Applicable

5G| Securities - Not Applicable

Short Sales - Not Applicable

Prepayment Penalty and Acceleration Fees - Not Applicable

Reporting Entity's Share of Cash Pool by Asset type - Not Applicable

Joint Ventures, Partnerships and Limited Liability Companies - Not Applicable

Investment Income

A

D.
E.

Due and Accrued Income Excluded from Surplus
The Company does not admit investment income due and accrued if amounts are over 90 days past due.
Total Amount Excluded - Not Applicable

The gross, nonadmitted and admitted amounts for interest income due and accrued

Interest Income Due and Accrued Amount
1. Gross $ 344,881
2. Nonadmitted $ -
3. Admitted $ 344,881

The aggregate deferred interest - Not Applicable

The cumulative amounts of paid-in-kind (PIK) interest included in the current principal balance - Not Applicable

Derivative Instruments - Not Applicable

Income Taxes - No Significant Changes

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties - No Significant Changes

Debt - Not Applicable

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans - Not
Applicable

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations - No Significant Changes

Liabilities, Contingencies and Assessments

A
B.

Contingent Commitments - Not Applicable
Assessments - No Significant Changes
Gain Contingencies - Not Applicable

Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits - Not Applicable

6.1
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Notes to the Financial Statements

Liabilities, Contingencies and Assessments (Continued)

E.
F.

Product Warranties - Not Applicable

Joint and Several Liabilities - Not Applicable
All Other Contingencies

Litigation

The Company is a defendant in various lawsuits, which are incidental to its operations. In some of these actions, plaintiffs assert claims for
punitive damages. The Company intends to vigorously defend these actions. Litigation, by its very nature, is unpredictable and the outcome of
these cases is uncertain. Moreover, the Company is unable to predict the precise nature or the relief that may be sought in any lawsuits that
may be filed against it in the future. The Company has accrued an estimated amount for material cases, if any, as of June 30, 2024 as to which
an unfavorable outcome is probable. Management does not expect the ultimate disposition of the remaining lawsuits to result in any material
liability and accordingly, no provision has been made in the accompanying financial statements for those lawsuits.

Leases - Not Applicable

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

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

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

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

Fair Value Measurements

A

B.
C.

D.
E.

Fair Value Measurement
(1) Fairvalue at reporting date

Net Asset Value
Description for each class of asset or liability Level 1 Level 2 Level 3 (NAV) Total

a. Assets at fair value

Common stock - industrial and miscellaneous $ 15,816,785 § - 3§ - 3§ - 8§ 15,816,785
Common stock - mutual funds 33,161,895 - - - 33,161,895
Total assets at fair value/NAV $ 48,978,680 $ - S - 8§ -3 48,978,680

b. Liabilities at fair value
$ - - - S - S -
Total liabilities at fair value $ - S - 3§ -3 -3 -

There were no transfers between Level 1 and Level 2.
(2) Fair value measurements in Level 3 of the fair value hierarchy - Not Applicable

(3) At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that
would cause an instrument to be transferred into or out of Level 3. The Company did not have any transfers into or out of Level 3 during
the three months ended June 30, 2024.

(4) When quoted prices in active markets for identical assets are available, these quoted market prices are used to determine the fair value of
financial assets and these assets are classified as Level 1, primarily common stocks and U.S. Treasuries. In other cases where a quoted
market price for identical assets in an active market is either not available or not observable, fair value is estimated using valuation
methodologies based on available and observable market information or by using a matrix pricing model. These financial assets would be
classified as Level 2. If quoted market prices are not available, fair value is determined by using broker quotes or an internal analysis of
each investment's financial statements and cash flow projections. In these instances, financial assets will be classified based upon the
lowest level of input that is significant to the valuation.

(5) Derivatives - Not Applicable
Other Fair Value Disclosures - Not Applicable

Fair Values for All Financial Instruments by Level 1,2 and 3

Aggregate Fair Net Asset Value Not Practicable
Type of Financial Instrument Value Admitted Assets Level 1 Level 2 Level 3 (NAV) (Carrying Value)
Cash $ (2,313,431) § (2,313,431) § (2,313,431) § - 3§ -3 -$ -
Cash equivalents 1,704,720 1,704,720 1,704,720 - - - -
Bonds 33,501,202 35,189,969 9,735,567 23,765,635 - - -
Common stocks - unaffiliated 48,978,680 48,978,680 48,978,680 - - - -

Not Practicable to Estimate Fair Value - Not Applicable

Nature and Risk of Investments Reported at NAV - Not Applicable

Other Items - Not Applicable

Events Subsequent - None

Reinsurance - No Significant Changes

Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company has not entered into any retrospectively rated reinsurance contracts.

A.  Method Used to Estimate - Not Applicable

B.

Method Used to Record - Not Applicable
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Retrospectively Rated Contracts & Contracts Subject to Redetermination (Continued)

C. Amount and Percent of Net Retrospective Premiums - Not Applicable

D. Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act - Not Applicable
E. Calculation of Nonadmitted Retrospective Premium - Not Applicable

F.  Risk-Sharing Provisions of the Affordable Care Act (ACA)

(1) Accident and health insurance premium subject to the Affordable Care Act risk-sharing provisions

Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions?
NO

(2) Impact of Risk-Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year - Not Applicable

(3) Roll-forward of prior year ACA risk-sharing provisions for the following asset (gross of any nonadmission) and liability balances, along with
the reasons for adjustments to prior year balance - Not Applicable

(4) Roll-forward of risk corridors asset and liability balances by program benefit year - Not Applicable
(5) ACA risk corridors receivable as of reporting date - Not Applicable
Changes in Incurred Losses and Loss Adjustment Expenses
A. Reasons for Changes in the Provision for Incurred Loss and Loss Adjustment Expenses Attributable to Insured Events of Prior Years

The Company ceded 100% of its incurred losses and loss adjustment expenses to the Inter-Insurance Exchange of the Automobile Club. Any
adverse development in such amount will likewise be ceded.

B. Significant Changes in Methodologies and Assumptions Used in Calculating the Liability for Unpaid Losses and Loss Adjustment Expenses -
Not Applicable

Intercompany Pooling Arrangements - Not Applicable

Structured Settlements - Not Applicable

Health Care Receivables - Not Applicable

Participating Policies - Not Applicable

Premium Deficiency Reserves - No Significant Changes

High Deductibles - Not Applicable

Discounting of Liabilities For Unpaid Losses or Unpaid Loss Adjustment Expenses - Not Applicable
Asbestos/Environmental Reserves - Not Applicable

Subscriber Savings Accounts - Not Applicable

Multiple Peril Crop Insurance - Not Applicable

Financial Guaranty Insurance - Not Applicable
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STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne

If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

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? .....

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI

If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e

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

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has

ceased to exist as a result of the merger or consolidation.

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2023

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. ...........cccooceiiiiiiiiinnieiciienns

12/31/2019

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

[6 1Y SO TSRS P RPN

By what department or departments?

01/25/2021

STATE OF RHODE ISLAND DEPARTMENT OF BUSINESS REGULATION - INSURANCE DIVISION ........c.ccooiiiiiiicicccccececeies

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

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 PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .....

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

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e

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.

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3
Affiliate Name Location (City, State) FRB

occ

FDIC

SEC
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STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes[ ] No[X]
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 agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee .
Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes[ ] No[X]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

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

LOLHLe e

Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiiiiiiieieeee et see e D oo D,
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes[ 1 No[X]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ 1 No[ 1 NATX]
If no, attach a description with this statement.

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

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

7.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
JPMORGAN CHASE BANK, NLA. oottt 1 CHASE MANHATTAN PLAZA, NEW YORK, NY 10005 .......c.cccoovoveveririrerercriernne

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

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

If yes, give full information relating thereto:

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
NEUBERGER BERMAN INVESTMENT ADVISERS LLC U...
WELLINGTON MANAGEMENT COMPANY LLP U...

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

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed

NEUBERGER BERMAN INVESTMENT ADVISERS LLC .......ccccoovviviiiiinne PWD3JJ631DEN70JXGET ..........
WELLINGTON MANAGEMENT COMPANY LLP 549300YHP12TEZNLCX41 ........

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

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

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

Has the reporting entity self-designated PLGI securities? ............

Yes[ ] No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The 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? .............cccoceieiiie. Yes[ ] No[X]
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STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 N[ 1 NA[X]
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
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 JUNE 30, 2024 OF THE MOTOR CLUB 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
Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating

Company Code




STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB 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

Alabama
Alaska
Arizona .
Arkansas
California
Colorado
Connecticut ....
Delaware
9. District of Columbia .....DC
10.  Florida ......ccceevvveiennne

11.  Georgia
12.  Hawaii ..

O Nk N

17. Kansas ....
18. Kentucky
19. Louisiana ....

21. Maryland .. .
22. Massachusetts ............
23. Michigan

24. Minnesota ...

25. Mississippi ..

26. MissSoUri .....cccecveeveennene
27. Montana

28. Nebraska
29. Nevada .......cccccevvennnnne
30. New Hampshire .
31.  New Jersey
32.  New Mexico

38. Oregon ......cccceeeveeeennne
39. Pennsylvania .
40. Rhode Island
41. South Carolina ............ SC
42. South Dakota .............. SD

47, Virginia ......coccveeeieennn.
48. Washington
49. West Virginia
50. Wisconsin

51.  Wyoming

52. American Samoa ........ AS
53.  GUAM ..cooeiiiiiciee GU
54. Puerto RicO .......cccecu. PR

55. U.S. Virgin Islands ...... VI

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

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

DETAILS OF WRITE-INS

58998. Summary of remaining
write-ins for Line 58 from
overflow page ...........ccococo [ D00 G S RSO IR EORUR SRR SRR RS ERRRRR

58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58

above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccoovniinies eveene 4 4. Q- Qualified - Qualified or accredited reinSUrer.................ccceveeveies cevvenees
2. R - Registered - Non-domiciled RRGS...........cccciiiiiiiiiiiiese e oeeeeas 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............. -........
(other than their state of domicile - S€& DSLI)...........ccociiiiiiiiiiiiii e eeeenes 6. N - None of the above - Not allowed to write business in the state... ...... 53

10



Ll

STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY

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

AAA Northeast
Fed. ID 47-1842331 NAIC None
Parent Company

Life Alliance Reassurance Corporation AAA Northeast Insurance Agency, Inc.
Fed. ID 27-1269555 NAIC 13738 HI 7 Fed. ID 54-0971805 NAIC None
100% Owned by AAA Northeast Holding, Inc 100 % Owned by Parent
Motor Club Insurance Captive, LLC AAA Northeast Holding, Inc. M ﬁAA N(? nheastt.
Fed. ID 61-1858763 NAIC None - Fed. ID 20-3166530 NAIC None rod Doosggi‘; 86(;?01?;% N
100% Owned by AAA Northeast Holding, Inc. 100% Owned by Parent ed 100% Ownol by Paront one

Motor Club Insurance Company AAA Northeast Bank
- Fed. ID 20-3462094 NAIC 12487 RI Fed. ID 05-0495594 NAIC None
ACLI Acquisition Company 5 . o .
Fed. ID 38-3416375 NAIC None 50% Owned by AAA Northeast Holding, Inc. 100% Owned by AAA Northeast Mortgage Corporation|
20.45% Owned by AAA Northeast Holding, Inc.

AAA Driver Training School, Inc. AAA New Jersey Division Financial Services, Inc.

Fed. ID 26-2346231 NAIC None — Fed. ID 46-2807629 NAIC None

100% Owned by Parent 100% Owned by AAA Northeast Bank
AAA Life Insurance Company
Fed. ID 52-0891929 NAIC 71854 MI
100% Owned by ACLI Acquisition Company -
Automobile Club Insurance Agency, Inc. AAA Driver Training School, Inc.

d/b/a AAA Insurance Agency, Inc.
Fed. ID 05-0146230 NAIC None
100% Owned by Parent

Fed. ID 16-1546378 NAIC None
100% Owned by Parent

. Safety Educators, Inc. d/b/a AAA
AAA Life Insurance Company of New York AAA Life Agency, LLC ¥ Driver Training

Fed. ID 45-0668011 NAIC 15282 NY Fed. ID 82-2101434 NAIC None Fed. ID 38-3879742 NAIC None
100% Owned by AAA Life Insurance Company | | 100% Owned by AAA Life Insurance Company " 100% Owned by Parent




STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY

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

ACSC Management .
S ] Automobile Club
Corporation Inter-Insurance of the Automobile Club Services, Inc. of Southern California**
(Attorney in Fact) | — Exchange - — < CA — NAIC: 15598 (Attorney in Fact) CA

MO MO — NAIC:15512 FEIN:95-0865765 CA FEIN:95-0514585
FEIN:43-0783626 FEIN:43-6029277 FEIN:95-2553663

Club Exchange Automobile Club

Interinsurance Exchange

Auto Club Family
Insurance Company
MO — NAIC:27235
FEIN:43-1453212

Auto Club Enterprises
CA
FEIN:71-0919095

Auto Club Casualty
Company
TX = NAIC:11009
FEIN:76-0603355

Automobile Club of
Southern California

L'LL

) . Tidewater Automobile
. 50% Company — 50% AAA Northemn AAA East Central*+ | [Al@bama Motorists| | Automobile Club of | | \ Pt e w Virginia,
Auto Club Indemnity New England Association, Inc. Missouri A
CA — NAIC:60256 PA Incorporated
Company FEIN:33-0815346 ME FEIN:25-1114373 AL MO VA
TX — NAIC-11008 :33-0815 88% FEIN:01-0112750 : FEIN:63-0003500| | FEIN:43-0166020 FEIN:54.0465700
FEIN:76-0603356 .
ACLI Acquisition
I\Nawanes%General 13.15% Consyéany 2%
nsurance Company Auto Club Servi
CA - NAIC:10683 FEIN:38-3416375 Pleasant Travel Holding uto Club Services,
FEIN:33-0632999 Company, LLC CA
DE 33|
FEIN:33-0835940 FEIN:33-0945342

Auto Club County
Mutual Insurance
Company
TX — NAIC:29327
FEIN:74-1107185

50%

I
|
|
|
|
|
|
|
|
|
|
|
|
|
| Life Insurance
|
|
|
|
|
|
|
|
|
|
|
|
|
|

AAA Life Insurance
Company
MI — NAIC:71854
FEIN:52-0891929

R

Pleasant Holidays, LLC
DE

AAA Texas, LLC

AAA New Mexico,

AAA Hawaii, LLC

FEIN:77-0495728 X LII:IC'\Z/;‘* HI
FEIN:76-0664740 . FEIN:33-0939557
Motor Club Insurance AAA Life FEIN:74-2982988
Company AAA Life Agency Insurance
RI — NAIC:12487 LLC Company of New .
FEIN:20-3462094 M York Hawaii World LLC
FEIN:82-2101434 NY - NAIC:15282 CA

FEIN:45-0668011 FEIN:94-2446918

CONTROL KEY:
Possession of 100% of voting interests unless

* Club Exchange Corporation, a Missouri corporation, the attorney-in-fact of the Automobile Club Inter-Insurance Exchange, is . _
otherwise noted =

a wholly owned subsidiary of Automobile Club of Missouri.

** See next two pages for additional subsidiaries and affiliates. Contractual or other relationship = - - - - - -
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PARENT/CONTROLLING COMPANY

Auto Club Services, LLC

AAA East Central

AAA New Mexico, LLC

AAA Northern New England

Automobile Club of Missouri

Automobile Club of Southern California

STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY

LIST OF ADDITIONAL SUBSIDIARIES/AFFILIATED COMPANIES

SUBSIDIARY/AFFILIATE

Automobile Club of Hawaii, Inc. (HI; FEIN N/A)
Automobile Club of New Mexico, Inc. (NM; FEIN N/A)
Automobile Club of Texas, Inc. (TX; FEIN 01-1855420)

AAA East Central Insurance Agency, Inc. (PA; FEIN 25-0951930)
Auto Club Driving Schools, Inc. (PA; FEIN 25-1846506)

The Ashland County Automobile Club (OH; FEIN 34-0074310)
The Massillon Automobile Club (OH; FEIN 34-0383238)

All-City Towing, Inc. (NM; FEIN 85-0267099)

AAA Driving School, Inc. (ME; FEIN 54-2106828)

AAA Northern New England Insurance (ME; FEIN 01-0022895)
Hewins Travel LLC (ME; FEIN N/A)

Triple A Leasing (ME; FEIN 01-0411376)

AAA Arkansas Insurance Agency, Inc. (AR; FEIN 52-0958851) Club
Insurance Agency, Inc. (MO; FEIN 43-0822493)
ACLI Acquisition Company (DE FEIN: 38-3416375) (0.1% ownership)

Automobile Club of California (CA; FEIN N/A)

CONTROL KEY:

FEIN KEY:

Subsidiaries/affiliated companies are wholly controlled by their
respective parent/controlling company unless otherwise
noted

Non-operating entities with no FEIN = N/A
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STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY

LIST OF ADDITIONAL SUBSIDIARIES/AFFILIATED COMPANIES - CONTINUED

PARENT/CONTROLLING COMPANY SUBSIDIARY/AFFILIATE

Tidewater Automobile Association of Virginia, Incorporated AAA Tidewater Virginia Car Care Center, LLC (VA; FEIN 54-2040600)
AAA Tidewater Virginia Fleet Operations, LLC (VA; FEIN 27-2311305)
TAA Chesapeake Branch Office Property, LLC (VA; FEIN N/A)

TAA Corporate Center Office Property, LLC (VA; FEIN N/A)

TAA Greenbrier Car Care Center Property, LLC (VA; FEIN N/A)

TAA Hampton Branch/Car Care Center Property, LLC (VA; FEIN N/A)
TAA Newport News Branch Property, LLC (VA; FEIN N/A)

TAA Norfolk Car Care Center Property, LLC (VA; FEIN N/A)

TAA Suffolk Branch Car Care Center Property, LLC (VA; FEIN N/A)

TAA Virginia Beach Branch Property, LLC (VA; FEIN N/A)

TAA Williamsburg Branch/Car Care Center Property, LLC (VA; FEIN N/A)

CONTROL KEY: Subsidiaries/affiliated companies are wholly controlled by their
respective parent/controlling company unless otherwise
noted

FEIN KEY: Non-operating entities with no FEIN = N/A
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STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB 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) *
Auto Club Enterprises Insurance Group Interinsurance Exchange of the Automobile Automobile Club of Southern California
1318 ] et eeeeees | e 12487 ....[20-3462094 .. | ..oooiiiiiiiis | eeeeenereiiiiien | e Motor Club Insurance Company .................... LREL ] RE........ CIUD e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 250,000 ....] e .. NO...... 4 ...
Auto Club Enterprises Insurance Group
.| 20-3462094 .. Motor Club Insurance Company .... LREL ] RE........ . NO...... 4 ...
47-1842331 .. AAA Nor theast oo [ D] s UIP....... N0
Automobile Club Insurance Agency, Inc. d/b/a
05-0146230 .. AAA Insurance Agency, InC. .......cceeenn. LR NIA....... AAA Nor theast Ownership .100.000 ...|AAA Northeast ....
..| 54-0971805 .. AAA Northeast Insurance Agency, Inc. . | AAA Northeast .. Ownership.. ..}.100.000 ...|AAA Northeast .
20-3166530 .. AAA Northeast Holding, Inc. ............... AAA Nor theast Ownership .100.000 ...|AAA Northeast ....
05-0498630 .. AAA Northeast Mortgage Corporation AAA Nor theast Ownership .100.000 ...|AAA Northeast ....
05-0495594 .. AAA Northeast Bank AAA Northeast Mortgage Corporation .......... Ownership .100.000 ...|AAA Northeast ....
AAA New Jersey Division Financial Services,
..| 46-2807629 .. Inc. .. .. | AAA Northeast Bank . Ownership.. ..}.100.000 ...|AAA Northeast .
.......... ..| 26-2346231 .. AAA Driver Training School, Inc. .. . | AAA Northeast ........... Ownership.. ..}.100.000 ...|AAA Northeast .
. 4853 ...|AAA Life Group ... . |27-1269555 .. Life Alliance Reassurance Corporation ........ AAA Northeast Holding, Inc. .. Ownership .100.000 ...|AAA Northeast ....
Safety Educators, Inc d/b/a AAA Driver
38-3879742 .. Training AAA Nor theast Ownership .100.000 ...|AAA Northeast ....
..| 16-1546378 .. AAA Driver Training School, Inc. . | AAA Nor theast Ownership.. ..}.100.000 ...|AAA Northeast .
61-1858763 .. Motor Club Insurance Captive, LLC ... AAA Northeast Holding, Inc. .. Ownership .100.000 ...|AAA Northeast ....
38-3416375 .. ACLI Acquisition Company AAA Northeast Holding, Inc. .. Ownership ..20.450 ....| AAA Northeast ....
. 4853 ...|AAA Life Group .....eeeeeeeeeeeeeeennnnnnnnnn | eeees 71854 ....|52-0891929 .. AAA Life Insurance Company .... .| ACLI Acquisition Company .. . [Ownership.. ..}.100.000 ... | AAA Northeast .
4853 ...| AAA Life Group .oooeeeeeeeeeeeeeeeeeeeeeeees | e 15282 ....[45-0668011 .. AAA Life Insurance Company of New York ....... .| AAA Life Insurance Company ... Ownership .100.000 ...|AAA Northeast ....
L4853 ...| AAA Life Group ....ceeeeeevciiiiiiiies | evvvveees e 82-2101434 .. | eovvviiiiiinn | eeerriiiiiniien | e AAA Life Agency, LLC ..ovveeeennie AAA Life Insurance Company .................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |AAA Northeast
Auto Club Enterprises Insurance Group Interinsurance Exchange of the Automobile Automobile Club of Southern California
1318 o e | e 15598 ... | 95-0865765 .. | ..ccovvviies | ceviieiiiiiin | e ClUb i, LCALL WP....... Automobile Club of Southern California .... [Board of Directors........cocovveeniiidiies i N0 1.
Interinsurance Exchange of the Automobile
1318 ] e | e 15512 ... [43-6029277 .| eevvrrrevenne | errenreniiiiiinn | Automobile Club Inter-Insurance Exchange .... |..MO.....]....... IA........ CIUD ettt Board of Directors......ccceeeevvevccccifvvens vevenns .. NO...... 1.
318 e 27235 ... | 431453212 .| ooiiiiiiiis | i | Auto Club Family Insurance Company ............ MO IA........ Automobile Club Inter-Insurance Exchange . |OWNership.........ccccuvvvvvvvvuvvvvvnnnnns .100.000 ... N0
Interinsurance Exchange of the Automobile
318 e 11009 ... [76-0603355 .. | ..eevvvvveeene | wrvvrrnreiiiinnn | i Auto Club Casualty Company .........ccccceeverrens LT e IA........ CIUD weveeeieeeeeee e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... N0
Interinsurance Exchange of the Automobile
318 e 11008 .... [ 76-0603356 .. Auto Club Indemnity Company U ) S .|Club Ownership .100.000 ...|.... N0
Interinsurance Exchange of the Automobile
318 e 29327 ... | T4-1107185 .| teeveieviiiiis | eeveeeeeiiiiiiee | e Auto Club County Mutual Insurance Company .. |..TX.....|....... IA........ CIUD ettt Management...........evvvevveeeeeeeeeeeeenidhiriins i N0
Interinsurance Exchange of the Automobile
318 e 10683 ....[33-0632999 .. | ..eooviiiiiins | errrrrrriiiiiien | e Wiawanesa General Insurance Company ............ L CA] IA........ CIUD ettt ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... N 7 e
Automobile Club of Southern California Life Interinsurance Exchange of the Automobile
318 e 60256 ....|33-0815346 .. | ..ccceevvvvees | eeveiiiiiiiiiien | e, Insurance COmpany ...............eevvvevvvvvvvvnnnnns L CA] IA........ CIUD ettt ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..50.000 .... N0
Automobile Club of Southern California Life
318 e 60256 ....|33-0815346 .. | ..ccceevvvvees | eeveiiiiiiiiiien | e, Insurance COmpany ...............eevvvevvvvvvvvnnnnns L CA] IA........ Automobile Club of Southern California .... |OWnership.......cccocvvvvvvvvvevverennnnnns ..50.000 .... N0
. 4853 ...|AAA Life Group .....eeeeeveeeeeeenennnnnnnnnn | eeees 71854 ....|52-0891929 .. | ..ooiiiiiiiiis | eereieieiiiiiien | e AAA Life Insurance Company ..........ccceeeeeens LML IA........ ACLI Acquisition Company ...........ccceeeunnnn. ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... .. NO...... 2.
. 4853 ...|AAA Life Group .....eeeeeveeeeeeenennnnnnnnnn | eeees 15282 ... [45-0668011 .. | .ooovvvvvvvene | ervvrririiiiinns | e AAA Life Insurance Company of New York ....... Y] s IA........ AAA Life Insurance Company .................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... .. NO...... 2.
. 4853 ...| AAA Life Group ....ceeeeeenneiiiiiiies | evveveens e 82-2101434 .. | evvviiiiiiinn | eerrrirriiniien | e AAA Life Agency, LLC ..euveeennniie ML NIA....... AAA Life Insurance Company .................... .100.000 ... .. NO...... 2.
ACSC Management Services, Inc. (Attorney-in-
........................... 95-2553663 .. Fact) ..ooooovviiiiiiiiiiiiiieicesceeesieeeeeens | A o NTAGLLLL. | Automobii fe Club of Southern California ... .100.000 ... N0
........................... 95-0514585 .. Automobile Club of Southern California ....... |..CA.....] ... NIA....... [N/A N0
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STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB 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) *
Interinsurance Exchange of the Automobile Automobile Club of Southern California
............................................................................ 38-3416375 .. | .eeeeeeeeeennn | eeveeeeiiiniienn | eeiiiiieeeeeee. [ACLL Acquisition Company ......oeoeeeeiiiiiiieieens | DB NTA L [CTUD e [ OWNETSRDL e 130150 ] e |l O 2
Automobile Club of Southern California
............................................................................ 38-3416375 .. | .eeeeeeeeennnn | eeveveeininnennn | eeeeeeeeenn. [ACLI Acquisition Company ...........ceeeeeeeeeeeens | DEei] o NIALLL.... [Automobile Club of Southern California ... |OWNership......coooooiiiiiiiniiniin b 130150 ] e | e N0 2
Automobile Club of Southern California
............................................................................ 38-3416375 .. | .eeeeeeeeieenn | eeveeeeiiiiinnnn | eiieeeeennn. [ACLI Acquisition Company ..........cceeeeeeeeeeeens | DEel] o NIALLLL... [Automobile Club of Missouri .....oooeeeeeeeeees JOWNErShip. e 00100 s | eeeiiiiecieeeeeeeeeeeeeeeeeeeeees | N0 0 2
Club Exchange Corporation (Attorney-in-Fact) Automobile Club of Southern California
............................................................................ 43-0783626 .. | ..eevcveenie [ eeeeriiiiiin | e | e seeesneeeseeesseeeseeeens | o MOcc| o NTAL L. [ AutomobiTe Club of Missouri ....ooeceeeeneees [OUNEISNIP.coeeeieiiiiiciiieceieeenf . 1000000 o [ e e N0 e
Automobile Club of Southern California
............................................................................ 33-0835940 .. | ..eeeeeveeennn | eeveeveeeienninn | eeeeieeeieieiiieieeeeeeeneo. |Pleasant Travel Holding Company, LLC ..........|..DE.....]......NIA....... [Automobile Club of Southern California .... |Ownership.......ccooooiiiiiiniinniiiineneen 0881000 L.ou] ceeiiiiiiiiiiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeee | N0 B
Automobile Club of Southern California
............................................................................ 33-0835940 .. | ..eeeeeeeeeenn | eeveeeeeeeenennn | eeeeeeeeeiiiiiiiiiiieeeeeeeneeo. |Pleasant Travel Holding Company, LLC ..........|..DE.....|......NIA....... [AAA Northern New England ............ccccceeeees JOWNErShIP..ceeeniiiiiiind 0 20000 s e | NO ] e
Automobile Club of Southern California
............................................................................ T7-0495728 .. | eveeeeeeeeenn | wvveevennneninnn | eeeiiiiiiiiiiiiiiiiieeeneene. |Pleasant Holidays, LLC ......oooeeeeeeeeeeeeeeeeees | L DELLLit] oo NIALL..... [Pleasant Travel Holding Company, LLC ....... |Ownership.......cccoooooiinmnnnnnnd 0 1000000 oo | eeeeeeiiiiiieeeeeeeee | N0 e
Automobile Club of Southern California
............................................................................ 94-2446918 .. | ..eeiiiiiiiinn | eeeeeeiiieininen | eeeeiiieeeeenes [HaW@ii World LLC L.oeiiiiiiiiiiiiiiiiieiiiieieeeeeeeen | CAl] e NTALLL.... [Pleasant Holidays, LLC .......ooeeeeeeeeeeeeeeees JOWNErShip. e . 1000000 Lo | e | N0 e
Automobile Club of Southern California
............................................................................ 71-0919095 .. | .eeeeeiieeienn | eeveeeeinininnnn | eeiiiiiiiiiiieeeeeeee. [Auto Club Enterprises ... | CAil] oo NIALLL.... [Automobile Club of Southern California .... |Other. ..o e e | NO 3
Automobile Club of Southern California
............................................................................ 43-0166020 .. [ ...cocoeeree | eeerrieiiiiee | eeveeeeieeeieeesieeeeeeee. | Automobile Club of Missouri ......coeeecveeeees [ MOcceee| oo NIALL..... [Auto Club Enterprises ....oceeevcveeenveennees [Other o e [ | e N B
Automobile Club of Southern California
............................................................................ 25-1114373 .| eeeeieevce | e | e | ARA East Central coeeoiiiiiiiieeeee [ PAL ] NTALL L [Auto Club Enterprises .oeovveeeveeeenveennees [Other o e [ |l N B
Automobile Club of Southern California
............................................................................ 630003500 .. | ..eeeveveeeeen | eeveeeeeeennnnnn | eeeeieieieiieeiieeeeeeeeee.. |Alabama Motorists Association, Inc. ...........|..AL.....].c....NIA..... [Auto Club Enterprises .......oooooeeveeeeeeeees |Other o e e |l NO) 3
Automobile Club of Southern California
............................................................................ 01-0112750 .. | eeveeeeeeeennn | wvveeemvnnnnnnnn | eeeniiiiiiiiiiennenennnnn. | AAA Northern New England ..........cccccooooeoieees | MEc] e e NTALLLL.c. [Auto Club Enterprises ..ooooeeeeveeeeeeeeeeeeeees JOther. o e e | NO) 3
Automobile Club of Southern California
............................................................................ 330945342 .. | .eeeiiiiiiiinn | eeveeeeniinninen | eeeiiiiiieeeeeeee. [Auto Club Services, LLC ...ooooiiiiiiiiiiiiiii | CAcLll] o NIALL..... [Automobile Club of Southern California .... |Ownership........coooovoiiiiiiiniennd 0 1000000 Loe | eeeeeeiiiiieeeeeeeeeeeeee | N0 e
Automobile Club of Southern California
............................................................................ 76-0664740 .. [ .oovveveence [ eeeiiiiiis | e |ARA Texas, LLC oo | T e NTAL L [ Auto Club Services, LLC oeveeeeveevieeeneees [0UNEISNIPL e 1000000 o [ eeeieieeeeeeeceeeeeeeeeeeesveeeee e N e s
Automobile Club of Southern California
............................................................................ 74-2982988 .. | ..ooociieiee [ e | e | ARA New Mexico, LLC eiiiiiiiiieiiieeieeenen | NV NTAL L [ Auto Club Services, LLC oeveeeeveevcieeencees [0UNEISNIPL e 1000000 o [ eeceieceeeeeceeeeeeeeeeesreeeee e N e
Automobile Club of Southern California
............................................................................ 33-0939557 .. | eeeveiienee [ eeeeriiiin | e | AR Hawaii, LLC i | HE ] NTAL L [ Auto Club Services, LLC oeveeeeeeevieeeneees [0UNEISNIPL e 1000000 o [ e e N0
Automobile Club of Southern California
............................................................................ 00-0000000 .. | ..eeeeveerene [ weermiieiiiien | eevveeesiieenieeeseeeneeeee. | Automobile Club of Hawaii, Inc. .....ccccooeees | Hlooooo] oo NTALL..... [ Auto Club Services, LLC ...oovvvveevcieeencnes [0UNEISNIP. o 1000000 o [ eeeieieceeeeeceeeeeeeeeeeesreeeee e N e s
Automobile Club of Southern California
............................................................................ 00-0000000 .. | ..eeeeveerene [ eeerriieiiiieen | eeveeesiieeniieeeieeeneeeee. | Automobile Club of New Mexico, Inc. ......c... |..NV.....|...... NIA....... [ Auto Club Services, LLC ....coovoveercuveencnes [0UNEISNIP.coiieiiiiiiicciieeeieeenf . 1000000 o [ eeiieieeeeeeeceeieeereeeeeesveeeen e N e s
Automobile Club of Southern California
............................................................................ 01-1855420 .. | ..eevcovvevce [ eveiieiiieen | eeveeeiieeseeeeieeeeeeeee. | Automobile Club of Texas, Inc. ....cccoeeeveween | TXeiie| e NTALL..... [ Auto Club Services, LLC ...oeeevveevcieeencees [0UNEISNIP. e 1000000 o [ eeieceieceeeeeceeieeeeeeeeeesreeeen e N e s
Automobile Club of Southern California
............................................................................ 25-0951930 .. | .eeeeveeeeeenn | eeveeeeeeeeeenen | eneeeeeeeeeeieeieiieeeeeeenee.. | ARA East Central Insurance Agency, Inc. ..... |..PA.....]......NIA....... [AAA East Central .....ccooooiiiiiiiiiiiiiieeeees | OWNErShIP. e 0 1000000 o] e |l O e
Automobile Club of Southern California
............................................................................ 25-1846506 .. | ..eeeveevveenn | eeveereeeeneennn | eeeeeeeeiiiiiiiiiieieeeeeeeeeee. [Auto Club Driving Schools, Inc .......cccceeeeees [ PALL] oo NIALLLL... [ ARa-Bast Central ...ooooooooeoiiiiieees L OWNErShiP. e 0 1000000 o] e | NO ] e
Automobile Club of Southern California
............................................................................ 34-0074310 .| ..eeeeevevee | eervieiiiee | eveeeeiieeeeieenieeeeeee. | The Ashland County Automobile Club ............ | .. OH.oooo|.eees. NIA..... [AAA East Central ..ocoooooeveenieeenneenieeene [OthEr e e [ | e N B
Automobile Club of Southern California
............................................................................ 34-0383238 .. [ ..ococeeeren | eeeerceeiiiiee | eeveeeeiieniieeneeeeeeee. | The MassiHlon Automobile Club ...ooocvveevcveeess | OHeeee| oo NTAL L. [ AAA East Central .ooeeeeeeeeeniieinieeneeene [Other e e [ | N 8
Automobile Club of Southern California
............................................................................ 85-0267099 .. [ ..ooooienon [ i | e |ALI=City Towing, Inc. i | N o NTAL L | AAA New Mexico, LLC .oovvieiveiiiineenneennne [OUNEISHIP. oo . 1000000 0| eeiiiiiiiciiceieenieeesecesireesieeenee [ oo N e i
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STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 5 6 7 8 9 10 11 12 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) *
Automobile Club of Southern California
............................................................................ 54-2106828 .. | ..eeevvveeeenn | weveereenennnnnn | eneeeeiiieiiiiiiiiieeeeeeeeeee. [ARA Driving School, Inc. ... [ MELLL] o NTAL..... [ AAA Northern New England ...........ccccceeeeees JOWNErShip..eeeeeiiiiiind 0 1000000 Lo | e |l NO ] e
Automobile Club of Southern California
............................................................................ 01-0022895 .. | ...oevvvveeenn | weveeeeeeeenennn | eeneeeieiiiiiiiiiiieeeeeeeeee. | ABA Northern New England Insurance ............ |..ME.....]......NIA....... [AAA Northern New England ............ccccceeeees JOWNErShIP..eeeeeiiiiiiiind 0 1000000 Lo | e | N0 s
Automobile Club of Southern California
............................................................................ 00-0000000 .. | .eeeereecienn | eeeieeieeiieie | eeeeeiieeeeeeiiieeeeeeeeens. |Hewins Travel LLC ..o [MELL | NTALLLLLLL [ AAA Northern New England ...............occooe [Ownership.. ..o 11002000 | e [ N0 s
Automobile Club of Southern California
............................................................................ 01-0411376 .. | eeveeeveeeeenn | eevevmnnnmnnnnnn | eneeeiiiiiiiiiiiiiinneeeeenes [ TTiple A LEASING wevveviiiiiieiiiiiiiiiinnieninnnnnnnn | MEaeiin] ccco o NIAC.... [ AAA Northern New England ...........cccccceeeees JOWNErShip..eeeeeiiiiiiind 0 1000000 Lo | e | NO ] e
Automobile Club of Southern California
............................................................................ 52-0958851 .. | ..eeeeeeeeeenn | eeveveeeeeneennn | eneeeeeieiiiiiiiiieeeeeeeeneo. | ARA Arkansas Insurance Agency, Inc. ...........|..AR.....]......NIA....... [Automobile Club of Missouri ......ccccccccecccs JOWNErShIP..eeeeeeinniiiiiind 0 1000000 Lo | e | NO ] e
Automobile Club of Southern California
............................................................................ 430822493 .. | ..eeeiiiiiiinn | eeveeeeneeeninnn | eeiiiiieeeeeeeene. [ GlUD Insurance Agency, Inc. .....ooocceeeeieeeees [ MOLLLLL] o NTAGLLLL.. [Automobile Club of Missouri .....ooooeeeeeeeee JOWNErShIP..eeeeieiniiiind . 1000000 Lo | e |l NO ] e
Automobile Club of Southern California
............................................................................ 00-0000000 .. | eeevveeeeeenn | weveeeeeeemnennn | ennnenenisenienenneeenennennnee. |Automobile Club of California ........ccccccceees | .. CA...il] oo NIALL..... [Automobile Club of Southern California .... |Ownership.......cocoooooiiiiiiinennd 0 1000000 Lo | eeeeeeeiiiieeeeeeeeeeeee | N0 e
Tidewater Automobile Association of Virginia, Automobile Club of Southern California
............................................................................ 54-0465700 .. | ..ooooiiiinn | eeiiiiieiiiii | e | Incorporated Lo [ VAL NTALLLLL [ Auto Club Enterprises ..o [Other L e e [ N0 8
Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 54-2040600 .. | ..eeeeeveeeenn | eeveeeeeeeeeennn | eeeeeeeeiieiiieieeeeeeeeeeeeee.. | ARA Tidewater Virginia Car Care Center, LLC |[..VA.....|......NIA....... [Virginia, Incorporated .............cccceeeeeees JOWNErShiP..eeeeeiiiiiind . 1000000 L] e | NO ] e
AAA Tidewater Virginia Fleet Operations, LLC Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 27-2311305 .. | eeeeiiieiininn | eeeeeeeneeininnn | s [ s |22 VA | e NTAG [ Virginia, Incorporated ... L OWNErShIPL e 0 1000000 L] e | el NO ] e
Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | .eeeeveveeeenn | weveveeeeemeennn | enueeeeeneeeiennnneennennnnenee. | TAA Chesapeake Branch Office Property, LLC . |..VA.....]......NIA....... [Virginia, Incorporated ..............ccceeeeeees JOWNErShIP..eeeeniiiiind . 1000000 Lo | e | NO ] e
Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | .eeeeveveeeens | weveereemeneennn | enueeeeeneenneeeeneeneenennnnnn. | TAA Corporate Center Office Property, LLC ... |..VA.....]......NIA....... [Virginia, Incorporated ...............cceeeeeees JOWNErShiP..eeeeeiiiiind . 1000000 Lo | e | O e
TAA Greenbrier Car Care Center Property, LLC Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | wevevvermmmmnn | wrveemmmmmmnmnnn | emmmnniiniennieenen [ e seeeees | o2 VA | e NTAG [ Virginia, Incorporated ... JOWNErShIPL . 0 1000000 L] e |l NO ]
TAA Hampton Branch/Car Care Center Property, Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | eeerriicinnn | e | e [LLC e [ VAL U NTALLLLL [ Virginia, Incorporated e [OWNErShip. L] 01000000 e [ NO
Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | .eeeeveveeeenn | weveereeeemeennn | wnneeeeennennnnnnneennennnnnnnn. | TAA Newport News Branch Property, LLC ........ |..VA.....]......NIA....... [Virginia, Incorporated ..............cceeeeeeees JOWNErShIP..eeeeeeiiiind 0 1000000 Lo | e | NO ] e
Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | .eeeeveveveenn | weveeeeevemeennn | wnneeeeeneennenennnennennnnnnne. | TAA Norfolk Car Care Center Property, LLC ... [..VA.....]......NIA....... [Virginia, Incorporated ..............ccceeeeeees JOWNErShiP..eeeeeiiiiiind . 1000000 o] e | NO ] e
TAA Suffolk Branch Car Care Center Property, Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | eeerriicinnn | e | e [LLC e [ VAL U NTALLLLL [ Virginia, Incorporated e [OWNErShip. L] 01000000 e [ NO
Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | .eeeveeveeeenn | weveereeeeeeennn | wnueeeenneenieenenenneennnnneee. | TAA Virginia Beach Branch Property, LLC ..... |..VA.....]......NIA....... [Virginia, Incorporated ...............ccoeeeeeees JOWNErShiP..eeeeeeiiiind . 1000000 Lo | e | NO ] e
TAA Williamsburg Branch/Car Care Center Tidewater Automobile Association of Automobile Club of Southern California
............................................................................ 00-0000000 .. | evevvemremenn | weveermmmmmnnnnn | emmmeneiniiiniiieieieeeeeeeeeees [PTOpErtY, LLC Lo | VAL NTAG [ Virginia, Incorporated ..o L OWNETSAIPL e . 1000000 L] e |l NO ] e
Explanation
ACSC Management Services, Inc. serves as the attorney-in-fact for Interinsurance Exchange of the Automobile Club. Club Exchange Corporation serves as the attorney-in-fact for Automobile Club INTer—INSUrance EXCRANGE. ......ciiiiiiiiiieiiiieiiit ettt ettt e st e s st e e se e e st e e s ntee e bbeesabeeeanteeeasseessneennnen
Interinsurance Exchange of the Automobile Club and Automobile Club of Southern California each own 13.15% of ACLI Acquisition Company. Automobile Club of Missouri owns 0.1% of ACLI Acquisition Company. The remainder is owned by several non-affilated entities. .....cccooimiiiiiiiiiiiii e
.| Possession of voting interests in NOMProfit COrPOTAtION. ...iiiiiiiiiiiiiiiiie ettt et e ettt e e st e e se e e s bt e e es bt e e st e e ea bt e e anb e e e seeeembeeeentee e nneesntaeeanseeen

..| Interinsurance Exchange of the Automobile Club owns a 50% interest in Motor Club Insurance Company. The remainder is owned by a non-affiliated entity. ..occooiiiiiiiiiii e

.| The Automobile Club of Southern California owns an 88% interest in Pleasant Travel Holding Company, LLC (PTHC) and AAA Northern New England owns a 2% interest in PTHC The remainder is owned by several non-affiliated entities.
AAA Northeast Holding, Inc. owns 20.45% of ACLI Acquisition Company. The remainder is owned by several non-affiliated entities.
Effective March 31, 2024, the Interinsurance Exchange of the Automobile Club owns 100% 0f Wawanesa GENEral [NSUFANCE COMPANY. .....iiiuetiiueeiitieeiteeaetttesteeessteesatseessteeessseeaseeesateeeasseeaasseesateeeasseeeasseeaateeeaateeeasseeeateeeaesee oo se e e 4o te e e ems e e oo st e e 4ak et e ns e e a8 et e 4a b e e e en s e e oo se e e 4ot e e e a b e e e ass e e 4a ket e en b e e e st e e aa ke e e enb e e e st e e anbeeeanbeeansneeanbneennnen




STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB 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

21
22
23
24
25

5.1
5.2

9.1

9.2
10.
1.1
1.2
12.
13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
211
212
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

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 - 0OCCUITENCE ........c.coceiiiiiiiiiiiieiececeee
Medical professional liability - claims-made
Earthquake

Comprehensive (hospital and medical) individual ..

Comprehensive (hospital and medical) group
Credit accident and health

Vision only

Dental only

Disability INCOME .......coiuiiiiiiii e
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII .

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence

Other liability - claims-made

Excess workers’ compensation ...

Products liability - occurrence ..

Products liability - claims-made
Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability

Commercial auto no-fault (personal injury protection)

Other commercial auto liability ............ccooiiiiiii e,

Private passenger auto physical damage

Commercial auto physical damage .

International
Warranty ....
Reinsurance - Nonproportional Assumed Property

.. 13,164,994

Reinsurance - Nonproportional Assumed Liability ............ccccocceiiiiinins
Reinsurance - Nonproportional Assumed Financial Lines ...............cccooo feoernein D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
Aggregate write-ins for other lines of business ...........ccccooivniiiiinn
Totals 50,140,262 37,565,819 74.9 66.5

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 JUNE 30, 2024 OF THE MOTOR CLUB 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
10.
1.1
1.2
12.
13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9
16.
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 ..o
Farmowners multiple peril
Homeowners multiple peril
Commercial multiple peril (non-liability portion) ..
Commercial multiple peril (liability portion)
[V lo g (e E= T TN o U E=T =T o YOS USRURORR
Ocean marine

Inland marine

Pet insurance

FINANCIAl QUAIANTY ...ttt ettt b e bt e bt e bttt e aeesaeesneesbeenbeenbean
Medical professional liability - occurrence
Medical professional liability - claims-made .
Earthquake
Comprehensive (hospital and medical) individual ..............ccooiiiiiiiiiii e

Comprehensive (hospital and medical) group
Credit accident and health

Vision only
Dental only
Disability income
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence .
Other liability - claims-made
EXCESS WOTKErs’ COMPENSALION ......ecviiiiiiiiiitieiiieiteesteente et eaeeeeseesaeesbeesbeesbeebeanbesnsesseessaesbeesbeensaens
Products liability - occurrence

Products liability - claims-made

Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability .............cocooiiiiiiiii e
Commercial auto no-fault (personal injury protection)
Other commercial auto liability
Private passenger auto physical damage

Commercial auto physical damage

Aircraft (all perils)

159,376 |...

.. 290,860

248,479

Warranty

Reinsurance - Nonproportional Assumed Property

Reinsurance - Nonproportional Assumed Liability

Reinsurance - Nonproportional Assumed Financial Lines

Aggregate write-ins for other lines of business

Totals

............... XXX e [ XXX s e XXX
............... XXX e [ XXX s e XXX
............... XXX e e XXX s e XXX

28,856,453 55,302,403 41,439,931

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 JUNE 30, 2024 OF THE MOTOR CLUB 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)

© N o oA wDN =

Prior Year-End Surplus
As Regards
Policyholders

Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As % of Col. 1 As % of Col. 2 As % of Col. 3
68,974 Line 7 Line 7 Line 7
1. 3.
Col. 13, Line 7
As a % of Col. 1
Line 8
4.




STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Explanations:

Bar Codes:

rsieeaupre Sement Bosmen tertier =2 |II| I| ||I |I ||I || I|I I| |I| |II |I ||I || II| |I ||I || I|I || I|I |I |I| || II| II|
1 2 4 8 7 2 0 2 4 4 9 0 0
oppement e Sehecue TRosmen ferier 2 |II| I| ||I |I ||I || I|I I| |I| |II |I ||I || II| |I ||I || I|I || I|I I| I|| I| I|| II| I
1 2 4 8 7 2 0 2 4 4 5 5 0
e e S Swppement besument Gerfier =2 |II| I| ||I |I ||I || I|I I| |I| |II |I ||I || II| |I ||I || I|I II ||| |I I|| I| I|| II| I
1 2 4 8 7 2 0 2 4 3 6 5 0
e e Suppiement bessment Gertier = |II| I| ||I |I ||I || I|I I| |I| |II |I ||I || II| |I ||I || I|I I| I|| || II| I| I|| II| I
1 2 4 8 7 2 0 2 4 5 0 5 0

0 0

o
—

0 2
0 2
0 2
[

o o
— T E—
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STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c..oiiiiiiiiieeeee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances ...............4
Total gain (loss) on disposals ....................
Deduct amounts received on disposals .
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year’s depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ...
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred iNterest AN OtNET ............oii it st e e st e e be e be e beeabeesaesaeesseesbeesbeesbeenteens
Accrual of discount
Unrealized valuation increase/(decrease) ....
Total gain (loss) on disposals
Deduct amounts received on disposals .. .
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/rec
Deduct current year’s other than temporary impairment recognized
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
Total valuation allowance
Subtotal (Line 11 plus Line 12)
Deduct total NOnadmitted @MOUNLS ..........cc.iiiiiiii ettt a e
Statement value at end of current period (Line 13 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiiieeeee e
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other .....
Accrual of discount ...
Unrealized valuation increase/(decrease) ....
Total gain (loss) on disposals ...........ccccenuee.
Deduct amounts received on disposals ........
Deduct amortization of premium and depreC|at|on
Total foreign exchange change in book/adjusted carrying value ..
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted @MOUNLS ... e
Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

[N
@ N =2Oo o

® N oA N =

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...........coeoieiiiiiiiiiiiieeeeeee s
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation iNCre@SE/(AECIEASE) .........uiuiiuiiuiiiiiieiti ittt bbbttt bbbttt bt bbbt bbbt b bbb nre e
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value ..
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ...
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total NOnadmMitted @MOUNLS ..........coiiiiiiiii ettt
Statement value at end of current period (Line 11 minus Line 12)

................. 75,120,889

84,168,649

. 12,704,221 |...

................. 68,968,936
... 22,298,704

... (2,106,342)
...21,073,531

75,120,889

SI101
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STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB 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

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

N o o D

BONDS

NAIC 1 (8) wvvvvveeeeeeoeeeeeeeeeeeeeeeeeeseeeeses e esesseeesesee e eesessseeesse e eesssssesesee s e eeesssseeeeee e eeeees
NAIC 2 (8) covvvveeeeereeeeeeeeeeeeeeeeeeseeesseeeseeeseseseeseeseseeee s eeeeeesseeeeeeeeee s eeseseseseeeeeeseeeeeeeesesseeeesseessseeeeeseees

NAIC 3 (a) ...

NAIC 4 (8) covvveeeeeereeeeeeeeeeeeeeeeeeseeseseeeeseeeeeeeseeeseseseee s e e esseeeeeeeeeee e eeeeseseseseeeesee e eeeseesseeesseeeeseeeeeseees
NAIC 5 (8) vvvvveeeeeeeeeeeeeeeeeeseeeeeeeeeeeeseeeeseeeesesseeeseses s eeessssseeessee e eessssseseeee e eessesseeeee s eeeees
NAIC B (8) vvvvvveeeeereeeeeseeeeseeeeeeeseesessseeseeeeeeeseesseseeeees e eesesseseseeeeesse e eeseseseseseeeeseeeeeeeeseeseeeesseeesseseeeseees

Total Bonds

................. 26,580,184
................... 5,685,879

................... 5,055,218
................... 1,027,688

................... 2,229,246
....................... 974,827

...................... 157,825
..................... (112,751)

................. 26,580,184
................... 5,685,879

................. 29,563,981
................... 5,625,988

................. 26,670,227
................... 5,878,504

32,266,063

6,082,906

3,204,074

32,266,063

35,189,969

32,548,731

10.
1.
12.
13.
14.
15.

PREFERRED STOCK

Total Bonds and Preferred Stock

32,266,063

6,082,906

3,204,074

45,074

35,189,969

32,548,731

(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:

NAIC 1 § e ; NAIC2 §

................................... ; NAIC3 §

NAIC 4 §

................................... ; NAICS5 §

...... S NAICB $..........




STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB 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 JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT ........cccvovveveveeeeeeeeieeeieteteteeeee et s st seseseasasensesesesesesnas |eoeseneneasneeeneas 5,751,316 |.oooiiee 1,494,340
2. Cost Of Cash €qUIVAIENTS ACGUITET ............ccoiiiieieeeeeececeecie ettt s et se s et et esea s s s s seseseseseasasssssesesesesssnssssanns |eoesenenenensnsssssesessnesnannns |reseeeessessenenens 4,783,729
3. ACCTUAL O AISCOUNT ...ttt e e e e e e e e e e e s e e e e ae e e e s e e e e e e e e e e e sseesesnsanannas [omnmmnsmnsmns e et e e e e ees [oeeee e et e
4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens
5. Total gain (I0SS) ON AISPOSAIS .......ceuiiiiiiiieiiiitiei ettt ettt ettt e eae e s ae e st e bt e beeaeeeaeeeaeeeaeeeseeeseeseenseenseanseenseeneeeneesneenneenneenneannens |osessiessnsisssiaesiaessaesiaeans [oaessesseseesaeesaeesae e s
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cveueuiuiiiiieiieeeeetesesesee st eeste e sesesss et et esesesesesessss et ssssssesesesessssessssseseseseses |oesessesssesenenens 4,046,596 |...coovenne 526,753
7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e
9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.coeeuiuiiriieieierereeeeeeeeeeeeeseseseseaeas [eeeeneneneneeeees 1,704,720 |...coovreeee. 5,751,316
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 1,704,720 5,751,316

S108




STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB 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
Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid
NONE

EO1, EO2, EO3



03

STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB 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
912810-RA-8 ......... US Treasury Bond INFL IX  0.625% 02/15/43 .....cooovviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiicccccccccccceeeees [ 04/23/2024 ... T O OPOTOSPOPPPPPPPR R 9,848 |. 1.4 .. .
912810-RF-7 ......... US Treasury Bond INFL IX  1.375% 02/15/44 ...covnniiiiiiiiiiiiiieeieeeecvecveevieevieeniees | e o 04/17/2024 ..... Toronto Dominion Securities ... 88,668 |. 1
912810-SE-9 ......... US Treasury Bond  3.375% 11/15/48 ...oooooiiiiiiii [ 04/02/2024 ... Barclays Capital 1.
912810-TX-6 ......... US Treasury Bond  4.250% 02/15/54 .....uuiuiiiiiiiiiiiiiiiinnn [ eereeeeaneeeens [ 05/02/2024 ... Citigroup Global Mkts .. 1.
91282C-EE-7 ......... US Treasury Bond  2.375% 03/31/29 ....uvnumiiiiiiiiiiinnes [ eeeeeeeeeennens [ 04/30/2024 ... Chase Manhattan .... . 1
91282C-JY-8 ......... US Treasury Bond INFL IX  1.750% 01/15/34 .....ovviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinn [ eeeeeeeenennnns [ 06/17/2024 ..... Various .. 705,000 ... 1
912820-JZ-5 ......... US Treasury Bond  4.000% 02/15/34 ....ooooiiiiiiiiiiiiiiiiiiee e [ e [ 06/13/2024 ... L AP RPN IR, 0 i FEPPPPPPPPP oy 1,450,000 1A
0109999999. Subtotal - Bonds - U.S. Governments 3,139,293 3,330,000
77586R-AT-7 .........|Romania 144A  5.875% 01/30/29 ... 06/12/2024 ... [Various ... ... 25,815 |. ... 26,000 |...
0309999999. Subtotal - Bonds - All Other Governments 25,815 26,000
3132D0-Z11-9 Fed Home Loan Mtg Corp Super Pool #SD3457 ~ 4.000% 10/01/52 ....eevvvvvvevrvvnnrnnnnnnrnrnnnnnnnnes [ eeeeeeeeneenens [ 05/03/2024 ... Chase Manhattan .... 226,222 |. .. 246,3% |...
31320W-JL-8 . ..|Fed Home Loan Mtg Corp Super Pool #SD8367 5.500% 10/01/53 Bank of America . .. 342,566 |. 348,169 |.
3133KP-YY-8 . ..|Fed Home Loan Mtg Corp Pool #RA7927  4.500% 09/01/52 Barclays Capital ..256,068 |. 272,187 |.
35564K-E4-7 . ..|Freddie Mac-STACR 144A  8.885% 08/25/42 .... Bank of America .... 15,825 |. 15,000 |.
35564K-L4-9 . .|Freddie Mac-STACR 144A 10.335% 03/25/52 . Citigroup Global Mkts 16,481 |. 15,000 |.
35564K-IIT-2 . ..|Freddie Mac-STACR 144A  8.685% 05/25/42 ...oooovvveeeiiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeieeeeaees [ 04/30/2024 ... Cantor Fitzgerald ... 31,463 |. ...30,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 888,625 926,751
00138C-BA-5 .........|Corebridge Global Funding 144A  5.200% 06/24/29 ........cccooiiiiiiiiiiiiiiiiiiiiiiiicieeseeeen | v [ 06/18/2024 ..... Bank of America . .. 29,948 |. ...30,000 |...
00218T-AA-2 . ..|Arizona Biltmore Trust 144A  5.772% 06/11/29 ... 05/14/2024 Morgan Stanley 24,998 |.
00724P-AF-6 . ..|Adobe Inc  4.800% 04/04/29 . 04/01/2024 Bank of America . 39,940 |.
031162-DU-1 ......... Amgen Inc  5.750% 03/02/83 .....ccoeiiiiiiiiiiiiiieceee s [ e [ 05/02/2024 ... [RBC ..o e [ 4,843 |.
036752-AZ-6 ......... Elevance Health Inc  5.375% 06/15/34 .......ovvviiiiiiiiiiiiiiiiiiiiiiiicccccccccceccccesvevververeneens [ eeeeeeeeeeenens [ 05/20/2024 ..... Deutsche Bank Securities Inc .. ... 34,975 |. .
03740M-AD-2 ......... AON North America Inc  5.450% 03/01/34 ....ooovviiiiiiiiiiiiiiiiiiiiiiiiiecccccceccceeeens [ 05/02/2024 ... Bank of America ... 9,878 |. 2.AFE
04685A-3E-9 ......... Athene Global Funding 144A  2.646% 10/04/31 .....oevviiiiiiiiiiiiiiiiiiiiiiiiiicicvcceevevrreeeeeenees [ eeeeeeeeneeeens [ 05/02/2024 ... Morgan Stanley ... ... 8,107 |. 1.EFE
049560-AZ-8 ......... Atmos Energy Corp  5.900% 11/15/33 ...oooooiiiiiiiiiii e [ 06/18/2024 ..... Chase Manhattan . ... 36,823 |.
053332-BK-7 ......... AutoZone Inc  5.400% 07/15/34 ...evvvvviiiiiiiiiiiiiiiiiiiiiiiiiisisssirssss s ssssrsrsrrrnnninns [ seeeeeeeeeaaaes [ 06/24/2024 ..... Bank of America .... ... 19,964 |.
054561-Ad-4 ......... AXA Equitable Hidgs | 4.350% 04/20/28 .. ...06/02/2024 ..... LT G P SO PPPPSPPPPPPPPPPR R 4,797 |.
05555A-AD-7 ......... Barclays Comm Mtg Trust  5.829% 05/15/57 ...05/09/2024 ..... Barclays Capital .. 51,497 |
059165-ES-5 . .|Baltimore Gas & Electric Co 5.650% 06/01/54 SMBC Nikko Secs America, Inc 19,994 |.
06051G-LV-9 . ..|Bank of America Corp  5.933% 09/15/27 . Chase Manhattan . 20,175 |
06540G-AV-0 . ..|Bank 2024 BNK47 144A  5.716% 06/15/57 . First Union ... 82,397 |.
097023-DJ-1 ......... Boeing Co 144A  6.208% 05/01/29 .....coooeiiiiiiiiiiii [ 04/29/2024 ... Bank of America ....
097023-DK-8 ......... Boeing Co 144A  6.388% 05/01/31 ...eevviiiiiiiiiiiiiiiiiiiiiiiiiieeic e eeeeeeseennennnees [ eeeeeeeeeennees [ 04/20/2024 ... First Union
097023-DL-6 ......... Boeing Co 144A  6.528% 05/01/34 ....ooooiiiiiiiiiiii [ 04/29/2024 ... Chase Manhattan ....
103730-B0-2 ......... BP Cap Mkts America  3.379% 02/08/61 .......ccevvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiccccicccecceccceeceeeeees [ eeeeeeeeeennen [ 05/02/2024 ... Pershing LLC ..
103730-CA-6 ......... BP Cap Mkts America  5.227% 11/17/34 ... [ 05/24/2024 ..... Various
10921U-2L-1 ......... Brighthouse Financial Inc 144A  5.650% 06/10/29 ........eevvvmvvmiermrirniiiiiiiniiiiniiiiiiiiininene [ eeeeeeeeennnens [ 06/03/2024 ..... Chase Manhattan .
126650-CZ-1 ......... CVS Health Corp  5.050% 03/25/48 ..........uvuuummmmmumiiiiiiiiiiiiiiiiiiinnnnn [ eeeeeeeeneaeens [ 06/03/2024 ... Goldman Sachs ...
126650-DP-2 ......... CVS Health Corp  2.700% 08/21/40 ....ccoovveeiiiiiiiiiiiiiiiic [ 05/02/2024 ...
15189T-BG-1 . ..|CenterPoint Energy Inc  5.400% 06/01/29 . Chase Manhattan .
161175-BL-7 . ..|Charter Comm LLC ~ 5.375% 05/01/47 Chase Manhattan .
161175-CR-3 . ..|Charter Comm LLC ~ 6.550% 06/01/34 ... Various ......
174610-BF-1 ......... Citizens Finl Group 5.841% 01/23/30 .. First Union
174610-86-9 ......... Citizens Finl Group  6.645% 04/25/35 ... [ eereeeeeeeenens [ 06/12/2024 ..... Various
19828A-AC-1 ......... Columbia Pipeline LLC 144A  5.681% 01/15/34 ......ovvviiiiiiiiiiiiiiiiiiiiiiiiiicccccciieccecviieieees [ eeeeeeeeeeneens [ 04/23/2024 ... Morgan Stanley
19828T-AB-2 ......... Columbia Pipelines LLC 144A  6.036% 11/15/33 ......ovvvviviiiiiiiiiiiiiiiiiiiiiiiiiiiiniiiiininininins [ eeeeeeeeeennens [ 05/02/2024 ... Chase Manhattan
20030N-DH-1 ......... Comcast Corp  3.750% 04701740 ...evvvnniiiiiiiii s [ eeeeeeeeeennens [ 05/02/2024 ... HSBC Securities Inc .. U ,
20030N-EK-3 ......... Comcast Corp  5.650% 06/01/54 ......ccuuuuiiiiiiuniiiiiiiiiiiiiiiiiiiineriisineseersnnnessresnnnnes | aeeeressnnnenes |oannsd 05/20/2024 ..... Citigroup Global MKES ...iieueueiiiiiereiiiiiiiiiii it s iiieis s e s rreeesessrenensrssenssnsssses |oorresnnnsersnessnnsessrnnsnssnnees |oesssnsssseersnnnseesennnnnns 9,956
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20826F-BE-5 ......... ConocoPhillips Co  5.300% 05/15/53 ...evvenieeeeeiiieeeeeeee e e eeeee e e e e eenn e eennnes | evvvvnnninnnns Jeennid 06/13/2024 ..... HSBC Securities Inc .. .F FE
20826F-BG-0 ......... ConocoPhi I lips Co  5.550% 03/15/54 ...eevvvviniiiiiiiiiiiiiiiiiiin v eecrniinenens | eeeeeennieeens ol 05/02/2024 ..... Chase Manhattan
209111-GH-0 ......... Consolidated Edison Co NY Inc  5.375% 05/15/34 ..oeeeveeniiiiiiiiiieeeeeeeeeeeeeeeeneeeeeennnnees | cevvviniiinnnns feennd 05/06/2024 ..... Citigroup Global Mkts ..
209111-GK-3 ......... Consolidated Edison Co NY Inc  5.700% 05/15/54 ......covvvivinniiiiiiiiiiiiiiiiiiincviiiiinneeees | ceeeeeniieeens ol 05/06/2024 ..... Chase Manhattan
21871X-AQ-2 .........[CoreBridge Finl Inc 144A  6.050% 09/15/33 .... 05/02/2024 ..... First Union ...
224044-CN-5 ......... [Cox Comm Inc 144A  2.600% 06/15/31 05/02/2024 ..... First Union ...
22536V-AC-2 ......... Credit Accept Auto Loan Trust 144A  6.110% 08/15/34 06/11/2024 ..... First Union
25278X-AY-5 ......... Diamond Energy Inc  5.150% 01/30/30 04/09/2024 ..... Citigroup Global Mkts ..
25278X-AZ-2 ......... Diamond Energy Inc  5.400% 04/18/34 ... 04/09/2024 ..... Citigroup Global Mkts
25278X-BB-4 . ..|Diamond Energy Inc  5.900% 04/18/64 04/09/2024 Citigroup Global Mkts
26441C-CE-3 . .. |Duke Energy Co  5.450% 06/15/34 06/05/2024 PNC Securities Inc
26441C-CF-0 . .. |Duke Energy Co  5.800% 06/15/54 ... 06/05/2024 PNC Securities Inc ...
26442E-AL-4 ......... Duke Energy Ohio Inc  5.550% 03/15/54 ..ceeeeeeeiiieeiiiiieeeeeeieee e eeeeeee e eeeeneeeeeennneeee | evvvriniiinnnns foennid 05/02/2024 ..... Millennium Advisors, LLC .
29273V-AZ-3 ......... Energy Transfer Equity  5.250% 07/01/29 ...ceuuiiinniiiiiiiiiiiiiiiiiiinciieceieeeieeninenieennes | cvveeenieenens foieend 06/06/2024 ..... Chase Manhattan .
337932-AH-0 ......... FirstEnergy Corp  4.150% 07/15/27 eoveeneieeiieeee e eeeenne e eennnnes | ceevviniiinnnes [ennid 05/14/2024 ..... Various
350930-AC-7 ......... Foundry JV Hlldgs LLC 144A  6.150% 01/25/32 ....cccvvvvvnniiiiiiiiiiiiiiiiiiinncciiiincecvinninees | eeeeeeniieeens ol 05/24/2024 ...
378272-BS-6 ......... Glencore Funding LLC 144A  5.371% 04/04/29 ....ooemniiieiiiiiiieeeeeeeee e eeeenneeeeeennen | cevvviniiinnnns feennid 04/05/2024 ..... Chase Manhattan .
378272-BU-1 ......... Glencore Funding LLC 144A  5.634% 04/04/34 .....covvvviiiiiiiiiiiiiiiiiiinneeceiiineeccviineeeennn | eeeeeennieeens fonnid 05/02/2024 ..... Various
437076-DF-6 ......... Home Depot Inc  5.300% 06/25/54 ....eeveeueieeiieeeeeeeeeeeee e e eeene e e eenene e e eennnneeeeennnnnes | ceveviniinnnes Jonnid 06/17/2024 ..... Chase Manhattan ....
45866F-BA-1 InterContinental Exchange Inc  5.250% 06/15/31 ....uievuiiiiiiiiiiiiiiiiiieiiieeeieeeieeeieneens | eeveeiieeees o 05/06/2024 ..... Bank of America ....
46647P-EG-7 . ..| PMorgan Chase & Co  5.581% 04/22/30 .. 05/02/2024 Various ......
55261F-AS-3 . ..M & T Bank Corp 7.413% 10/30/29 . 04/26/2024 First Union ...
55336V-BX-7 . .|MPLX LP  5.500% 06/01/34 ............ 05/15/2024 Fuji Securities Inc.
55903V-BB-8 . .|WarnerMedia Hidgs Inc  4.054% 03/15/29 Citadel Securities ...
55903V-BE-2 . ..|WarnerMedia Hldgs Inc  5.141% 03/15/52 BNP Capital .
61747Y-FQ-3 ......... Morgan Stanley  5.656% 04/18/30 05/02/2024 ..... Various ...
637417-AT-3 ......... National Retail Props  5.500% 06/15/34 .. 05/21/2024 ..... First Union
65473P-A0-8 ......... NiSource Inc  5.350% 04/01/34 ..oovvniiiiiiiiiiiiiiii e erenieenennn | eeeeeeniieens o 05/02/2024 ..... Goldman Sachs .
67021C-AV-9 ......... NSTAR Electric Co  5.400% 06/01/34 ..oeorenniiieeiiiieeeeeeeeie e eeeeee e e e eeeee e eeeennneeeeeennnn | cevvrnnniinnens Jonnid 05/20/2024 ..... Bank of America .
677050-AV-8 ......... Oglethorpe Power Corp 144A  5.800% 06/01/54 .. 06/18/2024 .....
693475-Bli-4 PNC Bank Corp  5.676% 01/22/35 05/02/2024 ..... Bank of America ....

694308-KJ-5 .
694308-KL-0 .
718172-DH-9 .
74456Q-CR-5 ..
745310-AN-2 . .
759351-AS-8 .........
760759-AX-8 .........
760759-BK-5 .........
76200P-AE-3 .........
78397X-AE-4 .........
83444M-AE-1 .........
842400-HZ-9 .........
842400-E-4 .........
842434-DA-7 .
845011-AB-1 .
91324P-FC-1 . .
91823A-BC-4 .........

..|Pacific Gas & Electric Co  6.150% 01/15/33
..|Pacific Gas & Electric Co  6.100% 01/15/29
..[Philip Morris Intl  5.125% 02/13/31 ......
.. |Public Svc Elec & Gas
.|Puget Energy Inc  4.224% 03/15/32 ......

Reinsurance Group Inc
Republic Services Inc
Republic Services Inc
RGA Global Funding 144A

SFS Auto Receivables Trust 144A
Solventum Corp 144A 5.

Southern Calif Edison
Southern Calif Edison

..| Southern Calif Gas Co
..| Southwest Gas Corp  4.150% 06/01/49 ...
.|United Health Group Inc

VB-S81 Issuer LLC 144A

5.450% 03/01/54

5.750% 09/15/34 ..
1.450% 02/15/31
5.200% 11/15/34

5.448% 05/24/29

450% 03/13/31
5.200% 06/01/34 ..
5.450% 06/01/31
5.600% 04/01/54

5.375% 04/15/54
5.590% 05/15/54

5.410% 08/20/30 .

05/22/2024
05/02/2024
05/02/2024
05/02/2024
05/15/2024
05/08/2024 .....
06/24/2024 .....
06/18/2024 .....
05/22/2024 .....
05/14/2024 .....
05/22/2024 .....

...05/02/2024 .....

...05/06/2024 .....

05/02/2024
05/02/2024
05/02/2024
05/08/2024 .....

First Union
Jefferies ...
Bank of America .

Millennium Advisors, LLC .

Various ...........
Bank of America ....
Bank of America ....
Various
First Union

Deutsche Bank Alex Brown .

Bank of America .

Citigroup Global Mkts ..

Various ..............
Chase Manhattan .
Bank of America .
Barclays Capital ...
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927804-GD-0 ......... Virginia Elec & Pur Co  2.450% 12/15/50 .... 05/02/2024 ... LT G O O SPPPPPPPPP R 5,550 |. 1.F FE
94106L-BY-4 ......... Waste Mgnt Inc  4.950% 07/03/31 06/24/2024 ... First Union ... ... 34,788 |.
95000U-3H-4 Wells Fargo & Co  6.491% 10/23/34 05/02/2024 ... Bank of America ....
970648-AJ-0 . ..|Willis North America Inc ~ 2.950% 09/15/29 . 05/02/2024 First Union ......
06368L-3L-8 . ..|Bank of Montreal 5.511% 06/04/31 A. 05/30/2024 BMO Capital Markets
20250N-CB-9 .........|Enbridge Inc ~ 5.300% 04/05/29 .. A. 05/02/2024 Various ..............
20250N-CC-7 .. |Enbridge Inc  5.625% 04/05/34 ... A. 04/02/2024 Deutsche Bank Securities Inc
04686J-AG-6 . ..|Athene Hldg Ltd  5.875% 01/15/34 . D.. 04/08/2024 RBC .oovveeeees
055451-BA-5 . ..|BHP Finance USA Ltd  4.900% 02/28/33 D.. 05/02/2024 Goldman Sachs .
629470-BC-1 . ..|NXP Funding LLC  5.550% 12/01/28 .... D.. 05/02/2024 Goldman Sachs .
78081B-AQ-6 . ..|Royalty Pharma PLC ~ 5.150% 09/02/29 . D.. 06/03/2024 Bank of America .
78081B-AR-4 . ..|Royalty Pharma PLC ~ 5.400% 09/02/34 ... D.. 06/03/2024 Bank of America .
806854-Al-7 . .. Schlumberger Invst Corp  5.000% 06/01/34 D.. 05/21/2024 Chase Manhattan .
89157X-AC-5 . .|TotalEnergies  5.638% 04/05/64 .......... D.. 05/02/2024 Various ..............
802938-AB-7 .........|Trane Tech Fin Ltd 5.100% 06/13/34 D.. 06/04/2024 ... Citigroup Global Mkts ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)
2509999997. Total - Bonds - Part 3 6,082,905 6,342,751
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 6,082,905 6,342,751
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks
029899-10-1 ......... American States Water Co 06/28/2024 ..... T T R 1 1 ) N . Y7 O FO P URPPPRPT [N
039653-10-0 ......... Arcosa Inc 06/28/2024 ... Various ...
04247X-10-2 ......... Armstrong World Inds Inc . 06/12/2024 ..... Various ... .
109194-10-0 ......... Bright Horizons Sols Inc .... 06/06/2024 ..... Various ... 153.000 |....
12653C-10-8 ......... CNX Resources Corp ...06/27/2024 ..... Various ... .
147448-10-4 ......... Casella Waste Sys Inc .. ...04/26/2024 ..... Various ...51.000 |....
221006-10-9 . .| CorVel Corp .... 04/02/2024 Merrill Lynch . . 6.000 |.
224408-10-4 . .|Crane Co ..... Various 128.000
292765-10-4 . ..|Enerpac Tool Group Corp Various ..881.000
20365X-10-7 ......... EnPro Inds Inc 06/26/2024 ... Various ... 210.000 |....
206315-10-4 ......... ESCO Technologies Inc ... 06/10/2024 ..... Various ... ...91.000 |....
313855-10-8 ......... Federal Signal Corp 05/02/2024 ..... Various ... ..289.000 |....
405166-10-9 ......... Hagerty Inc .... 06/28/2024 ... Various ... ,029.000 |....
451107-10-6 ......... IDACORP Inc .... 06/25/2024 ... Various ... 436.000 |....
45780R-10-1 ......... Installed Bldg Prods Inc . 06/21/2024 ... Various ... 132.000 |....
739276-10-3 ......... Power Integrations INC ...eeuveeiiiiriiiiiie e e enneees | e e 06/28/2024 ..... Various ... 327.000 |....
775133-10-1 ......... ROGETS COMP e | s [ 06/26/2024 ... Various ... 191.000 |....
829073-10-5 . Simpson Manufacturing Co Inc 05/09/2024 Various ..230.000 |.
82083N-10-8 . .|Sitio Royalties Corp . 06/14/2024 Various ..403.000 |.
858912-10-8 . ..|Stericycle Inc ...... 05/31/2024 Various .. 194,000 |.
860372-10-1 ......... Stewart Info Svs COrp oovvviiiiiiiiiiiiiic [ i [ 04/12/2024 ..... Various ... 129.000 |....
803520-10-7 ......... LT T PPPPPPPPPPP TP R 06/26/2024 ... Various ... 116.000 |....
92047W-10-1 ......... Valvoling INC ovveiiiiiiiiice s | e [ 05/02/2024 ... Various ... 929.000 |....
927959-10-6 ......... VIper ENErgy INC evuuiireiiii ittt et e e s e ra s ena s ena s ena s ennnennneens | ceeeranennnnees foieend 06/13/2024 ..... Various ... ..534.000 |....
G9618E-10-7 ......... White Mountains Insurance Gp .. [ETTURTTRRRI I 06/27/2024 ..... Various ... ... 17.000 |....
205249-10-5 ......... Computer Modelling Group Ltd .. [ R 06/28/2024 ... R ,820.000 |....
H8817H-10-0 ......... Transocean Ltd [ O 04/02/2024 ... Jetferies ... ,346.000 |....
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NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 560,281 XXX XXX
5989999997. Total - Common Stocks - Part 3 560,281 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 560,281 XXX XXX
5999999999. Total - Preferred and Common Stocks 560,281 XXX XXX
6009999999 - Totals 6,643,186 XXX 34,808 XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB 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
1" 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
Fed Natl Mtg Assn Pool #310229  3.500%
..31374C-SS-6 | 08/01/43 .ovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiieieeeens [ . 06/01/2024 . | Paydoun ... ... 1,503 1,503 |.. . 08/01/2043 . [1.A ........
..36179T-SF-3 | GNMA Pool #MAS018 ~ 3.000% 02/20/48 .......... [....... . 06/01/2024 . | Paydoun ... ... 2,534 .2,5% |.. . 02/20/2048 . [1.A ........
..36179T-SG-1 |GNMA Pool #MAS019  3.500% 02/20/48 .......... [....... . 06/01/2024 . | Paydoun ... ... 1,821 .1,821 |.. . 02/20/2048 . [1.A ........
..36179T-UA-1 | GNMA Pool #MAS077 ~ 3.500% 03/20/48 .......... [....... . 06/01/2024 . | Paydoun ... .1,782 .. . 03/20/2048 . [1.A ........
..36179T-UB-9 | GNMA Pool #MAS078  4.000% 03/20/48 .......... [....... . 06/01/2024 . | Paydoun ... .1,046 .. . 03/20/2048 . [1.A ........
..36179T-UC-7 |GNMA Pool #MAS079 ~ 4.500% 03/20/48 .......... [....... . 06/01/2024 . | Paydoun ... . 03/20/2048 . [1.A ........
..36179T-Xli-0 | GNMA Pool #MA5193  4.500% 05/20/48 ........... [.eeeeen . 06/01/2024 . | Paydoun ... . 05/20/2048 . [1.A ........
..36179V-7E-4 |GNMA Pool #MA7193  2.500% 02/20/51 .......... [.eeenn . 06/01/2024 . | Paydoun ... . 02/20/2051 . [1.A ........
..36179V-N3-0 | GNMA Pool #MA6710  3.000% 06/20/50 .......... [..eeens . 06/01/2024 . | Paydoun ... . 06/20/2050 . [1.A ........
..36179V-QT-0 | GNMA Pool #MA6766  3.000% 07/20/50 .. 06/01/2024 . |Paydown . 07/20/2050 . (1.
..36179V-Z0-6 | GNMA Pool #MA7051  2.000% 12/20/50 .. 06/01/2024 . |Paydown . 12/20/2050 . (1.
..361790-2li-7 | GNMA Pool #MA7989  3.500% 04/20/52 06/01/2024 . |Paydown . 04/20/2052 . (1.
..36179W-BY-3 | GNMA Pool #MA7255  2.500% 03/20/51 . |. 06/01/2024 . | Paydown . 03/20/2051 . (1.
..36179-XL-7 |GNMA Pool #MA7883  3.500% 02/20/52 . |- 06/01/2024 . | Paydown . 02/20/2052 . (1.
..361791-ZB-7 | GNMA Pool #MA7938  3.500% 03/20/52 .. JU I . 06/01/2024 . | Paydoun ... . 03/20/2052 . (1.
..36179X-DB-9 |GNMA Pool #MA8198  3.000% 08/20/52 .......... [....... . 06/01/2024 . | Paydoun ... . 08/20/2052 . [1.A ........
..36179X-NC-6 | GNMA Pool #MAB487  3.500% 12/20/52 .......... [..eeonn . 06/01/2024 . | Paydoun ... . 12/20/2082 . (1.A ........
Toronto Dominion
..91282C-EZ-0 |US Treasury Bond INFL IX  0.625% 07/15/32 . |....... . 04/17/2024 . | Securities .. (1,927) |........ (1,927) . 07/15/2082 . [1.A ........
..91282C-HP-9 |US Treasury Bond INFL IX  1.375% 07/15/33 . |....... . 04/23/2024 . | Various R . R (/1) AR (* () . 07/15/2083 . [1.A ........
..91282C-J2-5 |US Treasury Bond  4.000% 02/15/34 ......cccooe f[oeennnn . 06/17/2024 . | Various .....oooeeeeviiiiin Jovveeeerieiieiiieens |oveeeees 573,481 |..oooee... 590,000 182 foiiiiies e 182 fovvvviiiiiins e 568,370 [ooeeeiiiiiiiins Joeeeee 5,112 |ovvvnens 5,112 . 02/15/2034 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 837,841 866,754 830,112 269,056 (6,969) 2,966 (4,003) 834,746 3,005 3,095 XXX XXX
..77586R-AU-4 |Romania 144A  6.375% 01/30/34 ... D..... . 04/08/2024 . |Various ... ... 24,210 ...24,000 ...23,799 |.... ..23,802 |.. 407 | 407 . 01/30/2034 . |2.C FE
Kingdom of Saudi Arabia 144A 5.7.
..80413T-BH-1 |01/16/54 ..ovvvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieees D..... . 04/02/2024 . |HSBC Securities Inc ... |.oveererieeeeeeens |oveeeens 195,500 |.......... 200,000 |........... 197,300 |ovvvvveeiiiiiiiiins Jeveeeiiiiiiiiiee foviiiiiiinnns 9 foveiiiiiiiiiiee e [ O FTTTTOTON 197,309 |ovveeeeeiieinns oveeens (1,809)]........ (1,809) . 01/16/2054 . [1.E FE ....
0309999999. Subtotal - Bonds - All Other Governments 219,710 224,000 221,099 12 12 221,111 (1,401) (1,401) XXX XXX
Fed Home Loan Mtg Corp Gold Pool #G08791
.. 3128MJ-22-2 |3.000% 12/01/47 ..eevvvvvivivviiniiiiiiiiiiiiiiinnns [ eeeeenn . 06/01/2024 . |Paydoun ......oooeeeeiiiiins foniiiinniis e 1,250 [oeeeennneee 1,250 |oeeeeeenenns 1,220 |oeeveeiennens 1,223 | o, -/ PO RN P IO R < R N (SRR N 16 |. 12/01/2047 . |1.A ........
Fed Home Loan Mtg Corp Gold Pool #G08799
.. 3128MJ-3H-1 |3.000% 02/01/48 .......evvvvvvvrrrnrirninninnnnnnnns [ eeeeenn . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foviiiiniiis e 1,445 |............. 1,445 | 1,410 [oeeeennees L K O SN 72 IO RN 72 IO R 1,485 | o e o, 18 |. 02/01/2048 . |1.A ........
Fed Home Loan Mtg Corp Gold Pool #G08804
.. 3128MJ-3N-8 |3.500% 03/01/48 .....covvvvviiiiiiiiiiiiiiiiiiiiinns [ . 06/01/2024 . |Paydoun .....coooeeeeiiiiins e e 1,409 [oeeeenneneee 1,409 |ooeeeenenns 1,413 oo L K O SN ()] R R ()] R R 1,409 |oooviiiiiiiiiins o [ o 21 [. 03/01/2048 . |1.A ........
Fed Home Loan Mtg Corp Gold Pool #G08805
.. 3128MJ-3P-3 |4.000% 03/01/48 ......evvvvvvvvrninnnnninnnnniinnnns [ eeeeenn . 06/01/2024 . | Paydoun ... ... 1,530 572 ... 01,530 |.. . 03/01/2048 . [1.A ........
Fed Home Loan Mtg Corp Gold Pool #G08809
.. 3128MJ-3T-5 |4.000% 04/01/48 ......oevvvvvrverrnninnnniinininnnns [eeeeenn . 06/01/2024 . |Paydoun .....coooeeeeiiiiins e e 1,256 [oeeeennnnnee 1,256 200 | 1,287 o [ (K1) SRR R (31) feevennriniiiinns oo < R N (SRR N 22 |. 04/01/2048 . [1.A ........
Fed Home Loan Mtg Corp Gold Pool #G08810
.. 3128MJ-3U-2 |4.500% 04/01/48 .....oovvvvvviiiiiiiiiiiiiiiiiiienns [ . 06/01/2024 . | Paydoun ... ...319 |, . 04/01/2048 . [1.A ........
Fed Home Loan Mtg Corp Go
.. 3128MJ-3X-6 |3.500% 05/01/48 .....oovvvvvviiiiiiiiiiiiiiiiiiiinns [ . 06/01/2024 . |Paydoun .....coooeeeeiiiiins e e 1,182 |l 1,182 | 1,186 [ 1,185 [oviiiiiiiiiiies [ ()] R R ()] R R 1182 [oeeeiiiiiiiis o e 17 |. 05/01/2048 . |1.A ........
Fed Home Loan Mtg Corp Gold Pool #G08818
.. 3128MJ-4C-1 |4.500% 06/01/48 ......eevvvvvvvrnrnrinnnnniniinnnnns [ eeeeenn . 06/01/2024 . | Paydoun ... .1,106 |.. . 06/01/2048 . [1.A ........
Fed Home Loan Mtg Corp Super
..3132A9-T6-4 13.000% 10/01/32 ...evvvvvvvenrririininniniiiiininnns [ eeeeenn . 06/01/2024 . |Paydoun ......oooeeeieiiiins i e 4,687 |..ennnnnne 4,687 |l 4,934 |....oennnene 74 P (17 PO (@17 FO 4,687 |oeeeeviiiiiiiinn feereiiiiiiiiii f 59 |. 10/01/2032 . [1.A ........
Fed Home Loan Mtg Corp Super Pool #2T2104
.. 3132AE-KR-6 |2.500% 12/01/33 ..oooeeeeiiiiiiii [ . 06/01/2024 . |Paydoun ......oooeeeeiiiiins e e 6,228 |...oooeeennns 6,228 |............ 6,527 |l 6,466 |...coovviiiiiins feriiiiinns (5151 PO N (415 1 PO N (72 U R R N 65 [. 12/01/2033 . |1.A ........
Fed Home Loan Mtg Corp Super Pool #SD3512
..313200-3V-6 |6.000% 08/01/53 .......eevvvennnnnnnnnnnnnnnnnnnnnnn [eenenn . 06/01/2024 . |Paydown .....oooeeeeeieeeins Jooeeieiiiiiiieeens | 3,428 |.oooeeenns 3,428 |............. 3,442 |............. 3,442 [ e (K I R (K I RN 3,428 | e e foiiiiiiiiiin, 88 |. 08/01/2053 . [1.A ........
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STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB 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
Fed Home Loan Mtg Corp Super Pool #SD3513
..31320Q-3l-4 16.000% 08/01/53 ....evvvvvvvnnnnnnnnnnnniniiiiiiiinn [ eeeeenn . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 504 ... 5,99 [ 6,018 [...evnnnnne [TV O AR (23 O RN (23} ST RN 5,904 [ o e 151 [. 08/01/2053 . |1.A ........
Fed Home Loan Mtg Corp Super Pool #SD3457
..313200-ZW-9 14.000% 10/01/52 ...vvvvvvvvvvvnrnvnninninninnininins [ eeeeen . 06/01/2024 . | Paydoun ... ... 4,723 .4,723 |.. . 10/01/2052 . [1.A FE .
Fed Home Loan Mtg Corp
.. 31320V-3M1-5 |3.000% 07/01/49 .....ovvvvvrrrrrnrnnrnnnninniinnnins [ eeeees . 06/01/2024 . |Paydown .......coooveeiiiins foeeiiininiinis e 1,376 |l 1,376 |ovveeeennnns 1,388 [oevvveinnnns 1,387 [oeeeeiiiiiiiiinn feniiiiinnns (D TR A [ R A LTI R R R R 17 |. 07/01/2049 . |1.A ........
Fed Home Loan Mtg Corp Super Pool #SD8055
.. 31320V-50-4 12.500% 03/01/50 ...evvvvvvriviiiiiiiiiiiiiiiiiiiinns [ . 06/01/2024 . |Paydown .......oooeeeiiiiins Joeeiiininiinis | 2,691 [oeeeeiennns 2,691 ...l 2,754 [ooonnnnnnne 2,748 |oeeeieiiiiiiien e, () ISR RN (601 ISR RN 2 O S (RN 29 |. 03/01/2050 . [1.A ........
Fed Home Loan Mtg Corp Super Pool #SD8367
..31320W-JL-8 15.500% 10/01/83 .eovvvvvviiiiiiiiiiiiiiiiiiiiieiies [ . 06/01/2024 . |Paydown .......ooooveeiiiins Joeeiiininiines e 2,015 [oeeeiinnnns 2,015 ...l 1,983 [ovveeiiiiiiiiiiiinns o F 72 IO AN B2 foiiiii o 2 S N 9 |. 10/01/2053 . [1.A ........
Fed Natl Mtg Assn Pool #QB0211  2.500%
.. 3133A6-GU-9 | 06/01/50 ....vvvvvvvrvrnrnniniiniiniiiniiiininiinniins [ eeeeen . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 1,100 |............. LI (V[V I O 1,144 | LI L I P AN (2 D) IO RN (2D SRR RN L1 (V[ Y R R RO 12 |. 06/01/2050 . |1.A ........
Fed Home Loan Mtg Corp Pool #RA7927 ~ 4.500%
L. 3133KP-YY-8 | 09/01/52 ooevviiiiiiiiiiiiii [ [P . 06/01/2024 . | Paydoun ... 513 ....513 ). . 09/01/2052 . [1.A ........
..3136A6-AN-4 |FNR 2012-75 KC ~ 3.500% 05/25/42 .......evvvuuen [eeeennn . 06/01/2024 . | Paydoun ... ....229 .. . 05/25/2042 . [1.A ........
..3136AF-LL-6 |FNR 2013-81 NC  1.700% 06/25/43 .............. [....... . 06/01/2024 . | Paydoun ... ....785 |.. . 06/25/2043 . [1.A ........
..3136AR-0A-9 |FNR 2016-25 LA GA  2.500% 03/25/46 .......... [....... . 06/01/2024 . | Paydoun ... L2207 . . 03/25/2046 . [1.A ........
..3136B5-PK-5 |FNR 2019 38 PC ~ 3.000% 08/25/49 ........cccoee [eeennn . 06/01/2024 . | Paydoun ... ....630 |.. . 08/25/2049 . [1.A ........
..3136B8-NIi-5 |FNR 2020-1AC  3.500% 08/25/58 ... . |- 06/01/2024 . |Paydoun ... 1,497 .. . 08/25/2058 . [1.A ........
..3137B2-TT-7 |FHR 4216 KQ  1.700% 10/15/39 . . |- 06/01/2024 . | Paydoun ... .1,285 .. . 10/15/2039 . [1.A ........
..3137F7-GL-3 |FHR 5055 DG 1.500% 12/25/50 06/01/2024 . |Paydown ,366 . 12/25/2050 . [1.A .
..3137FR-K7-5 |FHR 4961 JB  2.500% 12/15/42 . 06/01/2024 . |Paydown .648 7 | 12/15/2042 . |1.A .
..3137H4-FG-0 |FHR 5170 DP  2.000% 07/25/50 . . 06/01/2024 . | Paydoun ... ,881 . 07/25/2050 . [1.A ........
Fed Natl Mtg Assn Pool #BR4390  2.000%
L. 3140L2-2Y-8 | 03/01/51 ovvviiiiiiiiiiiiiiiiiiiiiecccecciceeeeeeees [ . 06/01/2024 . |Paydoun .....coooeeeieiiiins v e, 10,816 |............ 10,816 |..eevveeenns 10,328 |............ 10,348 |oovvveiiiiiiiies v L1 J O N L2151 J O N 10,816 [oeeeiiiies oo e e 87 |. 03/01/2051 . |1.A ........
Fed Natl Mtg Assn Pool #BRO750  2.000%
..3140L8-20-6 | 04/01/51 oovviviiiiiiiiiiiiiiiiiiiiiieecceieeeeees [ . 06/01/2024 . |Paydoun .....coooeeeeiiiiins foriiinnniis e 3,969 [oeeiiiiinnns 3,969 [oeeuennnnee 3,786 |.ooeeeeenns 3,79 [ oo VAT P R VAT A FCR I U RO RN . 33 |. 04/01/2051 . [1.A ........
Fed Natl Mtg Assn Pool #BV7928  4.500%
.. 3140MU-Y2-8 | 08/01/52 .o [ . 06/01/2024 . |Paydoun .....cooeeeeeiiiiins foeeiiiniiin e 9,577 |eveeeeiiennns [T 9,059 [.eunnnnneee 9,061 |oevveviiiiiiiies feveiiiiinns L3 1T PO N L3 T PO N LR T 4 U FO R RN R, 186 |. 08/01/2052 . |1.A ........
Fed Natl Mtg Assn Pool #FS0320  2.000%
L 3140XF-LA-7 109/01/51 oo [ . 06/01/2024 . |Paydoun .....coooeeeeiiiiins foriiinnniis e 5,034 |oeeeiiinnns 5,034 [oeennnnne 4,808 |.......... L2 LT O I PO N P41 PO N L O Y Y RN 41 [. 09/01/2051 . |1.A ........
Fed Natl Mtg Assn Pool #FS1106  2.500%
.3140XG-G0-6 | 11/01/51 wevvviiiiiiiiiiiiiiiiiiiiiiiiiineeiiiniiniees [ oo . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foveiiiniiis e 4,844 |..oooennens 4,844 |............. 4,617 |l L7 2 R R 7 [ PO N i [ PO N 4844 | e e o 48 |[. 11/01/2051 . |1.A ........
Fed Natl Mtg Assn Pool #FS1107  2.500%
. 3140XG-GR-4 | 12/01/51 oovviiiiiiiiiiiiiiiiiiiiieeees [ . 06/01/2024 . |Paydoun ......oooeeeeiiiiins foviiiiniiii e (K PO 6,653 |............ 6,362 |............. (<70 I U N 2720 PO N 270 PO (053K I U RO RN R, 70 [. 12/01/2051 . |1.A ........
Fed Natl Mtg Assn Pool #FS2600  3.000%
L 3140XH-3d-4 1 06/01/52 oo [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foveiiiniiis e 4,89 |oiiiiees 4,89 |........... 4210 |l 4213 [ oo [C1:7 S R (617 R RN 489 | e e o 60 [. 05/01/2052 . |1.A ........
Fed Natl Mtg Assn Pool #FS5636  2.000%
L STA0XM-HN-9 1 04/01/52 i [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foneiiiiniiis e 10,335 |oeeeeeeenns 10,3385 |t 8,137 |l LT U FO N 2,19 | e 2,198 | e (VX T U AU RN N 88 |. 04/01/2052 . |1.A ........
Fed Natl Mtg Assn Pool #MA3356  4.000%
L 31418C-4l-1 [ 12/01/48 oo [ . 06/01/2024 . |Paydoun ......cooeeeiiiiiins Jooneniiiiis e K72 N O, 328 | 33 | K7 R R [(2)] S R ()] R R 72 1 U R (SR RN 5 |. 12/01/2048 . [1.A ........
Fed Natl Mtg Assn Pool #MA3563  4.000%
..31418C-52-3 |01/01/49 ..ooovviiiiiiiiiiiiiiiiiiiiiiiiiiiiiieieees [ . 06/01/2024 . |Paydoun ......cooeeeiiiiiins Jooneniiiiis e 3% [oeeiiiiiiiinnns 36 |t 404 oo 10 R AN ()] S R ()] R R T R R (SR N 7 1. 01/01/2049 . |1.A ........
Fed Natl Mtg Assn Pool #MA3305 3.500%
. 31418C-U7-7 |03/01/48 .o [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foveiiiniiis e 1,418 ... 1,418 | 1,416 |oeeeeennens L3 L2 PP N 2 R R 2 [ e 1418 [oeeeeiiiiiis o e 21 [. 03/01/2048 . |1.A ........
Fed Natl Mtg Assn Pool #MA3333  4.000%
..31418C-V3-5 |04/01/48 ...ooovviviiiiiiiiiiiiiiiiiiiiieiiies [ . 06/01/2024 . |Paydoun ......oooeeeeiiiiins Joveniiini e £TA R 787 |, FE T P T PO (1) AR (1) AR £/ O S R R 13 |. 04/01/2048 . |1.A ........
Fed Natl Mtg Assn Pool #MA3358  4.500%
.. 31418C-WU-4 | 05/01/48 ...ooovvvieiiiiiiiiiiiiiiiiiiiciecccceeeeees [ . 06/01/2024 . |Paydoun ......oooeeeiiiiiins Joriiiiiiis e L7 Y O, 72 I 555 |t (172 F R (23] SR R (23] S R 72 I U Y SR N 10 |. 05/01/2048 . |1.A ........
Fed Natl Mtg Assn Pool #MA3691  3.000%
..31418D-C5-9 |07/01/49 ..oevvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeees [ . 06/01/2024 . |Paydown .....oooeeeeeeeeeees Jooeeieiiiiiiiiieeens | 769 |, 769 ...l 776 [.evnnnnnnnees FECT PO ({2 R R ({20 R R 769 |oovevvevennnnnnn fovvviiiiiiiiiins o e 10 |. 07/01/2049 . |1.A ........
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Fed Natl Mtg Assn Pool #MA3692  3.500%
.. 31418D-06-7 | 07/01749 oovvvvviiiiiiiiiiiiiiiiiiiiiiiicciieeeeeeens [ . 06/01/2024 . |Paydown .......ccoeeeiiiiins Joeniniiiiiieis e 809 | 809 |l 827 |ovveriiiiiiinns L7 O N [0 FTTTUTTTU [ O LV R R R A 12 |. 07/01/2049 . |1.A ........

Fed Nat! Mtg Assn Pool #MA3685  3.000%
..31418D-CX-8 |06/01/49 ...
Fed Natl Mtg Assn Poo

. 06/01/2049 . [1.A ........

....... . 06/01/2024 . | Paydoun ...

. 31418D-NG-3 | 03/01/50 ..vevvveiieiiiiiiiiee e ciiies [ eeeees . 06/01/2024 . [Paydoun ......cocuvveerienn foeniiiiiiiiinnn o 2,28 foeeiinns 2,28 |oeeeeennne 2,200 [rieinnnne 2,285 | oo (€25 FT U (€25 R 2,288 | o e e 23 [. 03/01/2050 . |1.A ........
Fed Nat!l Mtg Assn Pool #MA4019  2.500%
..31418D-PD-8 | 05/01/50 ..ovvvvveiieeiiiiiiiee e cciiies [ eeeees . 06/01/2024 . [Paydonn ......cccuvveerrenn foreriiiiiiiiinenns e 324 R 4,221 | 4,384 |...oneennnne L2570 I AU IR [QSLD) TR [QSLD ) RO R 4,221 | o e e 44 . 05/01/2050 . |1.A ........
Fed Nat! Mtg Assn Pool #MA4078  2.500%
..31418D-08-8 | 07/01/50 ...eeveiiiiiiiiiiiiiiiieeeeciiiieeececies [ eeeees . 06/01/2024 . [Paydonn ......cccuvveerrenn foreriiiiiiiiinenns e 1,256 |oveeeeennne 1,256 [oooeeinnens 1,306 [oeeeeinnes 1,302 foreeeiiiiiiiees i (€7 T (€ R <IN FOURPUUU RN AU RN 13 |. 07/01/2050 . |1.A ........
Fed Nat! Mtg Assn Pool #MA4055  2.500%
..31418D-0H-8 | 06/01/50 ....ooeiueriiiiieiiiiiiiiecciiiiceeeeiis [ eeeees . 06/01/2024 . [Paydonn ......cccuvveeriinn feeniiiiiiiiiinn e 4,572 |ooeeenns 4,572 |oeeeeennne 4747 ool L3 £ R N (72 R (G272 R R 4,572 | o e e 48 |.06/01/2050 . [1.A ........
Fed Nat! Mtg Assn Pool #MA4260  1.500%
..31418D-IH-8 | 02/01/36 ...ooevveeeieeiiiiiiiee s [ eeeees . 06/01/2024 . [Paydonn ......cocuvveernenn foenniiiiiiiin e 6,936 |............. 6,936 |....cceenn 719 |, 7,087 [ovveivininiinnn e (151) | [ (151) | feeeeeeiinns 6,936 |..ooocvviiiniins foneiiiiii e e 44 (. 02/01/2036 . |1.A ........
Fed Nat! Mtg Assn Pool #MA4733  4.500%
L 3IHBE-HK-9 | 09/01/52 . [ eeeees . 06/01/2024 . [Paydonn ......cccuvveerrenn foreriiiiiiiiinenns e 9,193 ..o 9,193 |.oeeeenn. 8,692 |....ccuvenns L e O R 500 |ooeiiiiiiiiies [ [S1U/UJ R A, 9,193 | [ e e 175 |. 09/01/2052 . [1.A ........
..35563P-LK-3 |Freddie Mac-SCRT ~ 3.500% 10/25/58 ............ |.eeeeen . 06/01/2024 . |Paydoun ... ... 155 .. 162 | ... 185 | . 10/25/2058 . |1.A ........
..35563P-NP-0 | Freddie Mac-SCRT ~ 2.500% 08/25/59 .... [ TS . 06/01/2024 . |Paydoun ... .. 557 ... ...567 |.. . 08/25/2059 . [1.A ........
Texas Natural Gas Fin Corp Taxable Revenue Redemption 83.5346
..88258M-AA-3 ]5.102% 04/01/35 ...eiiiivveeeiiiiiiiiiiiiiiiiiiiees | eeeees . 04/01/2024 [ .veeeeeeiiiiiiieeeeeiiiiees e e, 1,001 .o 1,198 |iiinnees 1,198 [oiiinnnes 1,198 [ oo feeviiiiiiins o |oviiiiiiins o, 118 i o, (A97) fovvvennnnne (LT8R, 36 |. 04/01/2035 . [1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 142,272 142,467 137,939 131,002 4,665 4,665 142,469 (197) (197) 1,759 XXX XXX
ARI Fleet Lease Trust 144A  5.410% 02/17/32
.00218G-AB-8 | ...eeiiiiiiiiiiiiiiii e [ . 06/15/2024 . [Paydoun ......cceveeeeiiiis foereiiiiiiieeeii [ 16,713 |............ 16,713 |oeeeeeees 16,712 fooeenneee 16,713 [oeeeeeiiiiiins oo o s e s 16,713 [ooeeeiiiiiies o oo o 368 |[. 02/17/2032 . |1.A FE ....
Jane Street Execution
..00724P-AF-6 | Adobe Inc  4.800% 04/04/29 ........ccooericcnnn | eveenn . 04/16/2024 . [Services . . 04/04/2029 . |1.E FE .
..03464B-AA-6 | Angel Oak Mtg Trust 144A  2.881% 12/25/66 . |....... . 06/01/2024 . |Paydoun ... . 12/25/2066 . |1.A ........
..03464E-AA-0 |Angel Oak Mtg Trust 144A  1.035% 01/20/65 . |....... . 06/01/2024 . |Paydoun ... . 01/20/2065 . [1.A ........
..034651-AA-7 | Angel Oak Mtg Trust 144A  0.990% 12/26/24 . 06/01/2024 . | Paydoun . 12/26/2024 . |1.
..03465D-AA-1 | Angel Oak Mtg Trust 144A  0.985% 04/25/66 . 06/01/2024 . | Paydoun . 04/25/2066 . | 1.
..03465E-AA-9 | Angel Oak Mtg Trust 144A  1.068% 05/25/66 . 06/01/2024 . | Paydoun . 05/25/2066 . |1.
..03465H-AA-2 | Angel Oak Mtg Trust 144A  0.951% 07/25/66 . 06/01/2024 . | Paydoun . 07/25/2066 . | 1.
..03465J-AA-8 | Angel Oak Mtg Trust 144A  1.458% 09/25/66 . 06/01/2024 . | Paydoun . 09/25/2066 . |1.
..03465L-AA-3 |Angel Oak Mtg Trust 144A  1.691% 04/25/65 . |....... . 06/01/2024 . |Paydoun ... . 04/25/2065 . | 1.
..03465M-AA-1 | Angel Oak Mtg Trust 144A  1.820% 11/25/66 . |....... . 06/01/2024 . | Paydown . 11/25/2066 . | 1.
..039482-AE-4 | Archer Daniels Midland Co  4.500% 08/15/33 |....... . 04/23/2024 . | Chase Manhattan . . 08/15/2033 . | 1.
..040555-DE-1 | Arizona Pub Service Co  6.350% 12/15/32 .... |....... . 05/14/2024 . [Various ... . 12/15/2032 .
..04285A-AA-3 | Arroyo Mtg Trust  2.962% 10/25/48 ............ |.eeees . 06/01/2024 . |Paydoun ... . 10/25/2048 .
..054975-AD-9 [Barclays Comm Mtg Trust  5.439% 12/15/55 ... |....... . 04/03/2024 . |Barclays Capital ... . 12/15/2055 .
..054975-AE-7 |Barclays Comm Mtg Trust 5.710% 12/15/55 ... . |- 04/02/2024 . (Barclays Capital ... . 12/15/2085 .
..05526D-BY-0 |BAT Capital Corp 5.834% 02/20/31 ............ . 05/14/2024 . [Goldman Sachs .... . 02/20/2031 .
..05552Y-AE-6 |Barclays Comm Mtg Trust — 4.600% 06/15/55 ... 04/10/2024 . |Barclays Capital . 06/15/2055 .
..05554F-AD-7 |[Barclays Comm Mtg Trust 6.804% 11/15/56 .. 04/10/2024 . [Barclays Capital . 11/15/2056 .
..06051G-KD-0 |Bank of America Corp  2.572% 10/20/32 .. 06/03/2024 . |UBK ........ . 10/20/2032 .
..06051G-LG-2 |Bank of America Corp  5.202% 04/25/29 ....... |....... . 05/10/2024 . [Various ... . 04/25/2029 .
..06406R-BT-3 |Bank of NY Mellon Corp  6.317% 10/25/29 .... |....... . 04/15/2024 . [ Chase Manhattan .... . 10/25/2029 .
..07336V-AU-5 [Barclays Comm Mtg Trust 5.419% 02/15/57 ... |....... . 04/02/2024 . |Barclays Capital ... . 02/15/2057 .
..08163-AC-9 |Benchmark Mtg Trust — 6.054% 12/15/56 ........ |....... . 04/03/2024 . [Bank of America . . 12/15/2056 .

..097023-CU-7 |Boeing Co  5.040% 05/01/27 [N PP . 06/05/2024 . | Various [ AR . IO e | K v | P R . .. e . . 05/01/2027 . |2.C FE ....
..097023-Cli-3 |Boeing Co  5.805% 06/01/50 ....ccvvvveeeeeennne | e . 05/23/2024 . [Citadel Securities ......|..cccccvueeeenn... . . . . 05/01/2050 . |2.C FE ....
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..097023-CY-9 |Boeing Co  5.150% 05/01/30 ......eevvvvvvvvvnnns [ereeenn . 05/23/2024 . | Chase Manhattan . ....5,000 4,926 |.... 4 ...4,930 |.. ... (159) |.... . 05/01/2030 . [2.C FE ....
..097023-DL-6 |Boeing Co 144A  6.528% 05/01/34 .......eevvvuns [oeeennn . 06/05/2024 . | Various ...25,000 ..25,000 |.. .. 671 | . 05/01/2034 . [2.C FE ....
..103730-BT-6 |BP Cap Mkts America  2.721% 01/12/32 ........ ...t . 04/05/2024 . |First Union ... ....5,000 .5,000 |.. L (7T83) |.... . 01/12/2082 . (1.E FE ....
..103730-BV-1 |BP Cap Mkts America  4.893% 09/11/33 ........ [....... . 05/10/2024 . ....5,000 .5,000 |.. ... (136) |.... . 09/11/2033 . (1.E FE ....
Brighthouse Financial Inc 144A  1.750%
S A0921U-2H-0 | 01/13/25 oo [ . 05/09/2024 . |Barclays Capital ...35,000 ..34,990 |.. L (931) ... . 01/13/2025 . [1.G FE ....
.. 12513G-BJ-7 |CDW LLC ~ 3.569% 12/01/31 ..oooeveiiiiiiiiiiiiiss s . 04/17/2024 . | Goldman Sachs ... ...10,000 ..10,000 |.. (1,404) |.... . 12/01/2031 . [2.C FE ....
Credit Suisse Mtg Trust 144A  1.208%
.. 126401-AA-6 | 05/25/65 ... [ . 06/01/2024 . |Paydoun .....ccooeeeiniiiins foviiiiiii e 1,066 |............. 1,066 [...oevvennnnn 1,066 [ooeeeeeen 1,066 oo | T s T s 1,086 [.eeveeeeenninnnn o e 6 |. 05/25/2065 . |1.A FE ....
Credit Suisse Mtg Trust 144A  2.000%
.. 126405-AA-7 | 01/25/60 ....coevvvvviiiiiiiiiiiiiiiiiiiiiiiciiieeeens [ . 06/01/2024 . |Paydoun .....coooeeeeiiiiins foriiinnniis e 2,544 ... 2,544 ... 2,626 | AT U R (€13 SRR R (€13 SRR AR 2,544 [ o e 22 |. 01/25/2060 . [1.A FE ....
Credit Suisse Mtg Trust 144A  2.265%
. 126416-AA-4 | 11/25/66 ....ooovvvviiiiiiiiiiiiiiiiiiiiicicccees [ . 06/01/2024 . | Paydoun ... .1,96 |.. . 11/25/2066 . [1.A FE ....
..12656G-AA-4 | COLT Funding LLC 144A  1.325% 10/26/65 ..... |....... . 06/01/2024 . | Paydoun ... . 10/26/2065 . [1.A FE ....
Credit Suisse Mtg Trust 144A  1.101%
. 12650P-AA-1 1 06/25/66 ...ooovveeeeeeeeeeieie [ . 06/01/2024 . | Paydown . 05/25/2066 . [1.A FE .
Credit Suisse Mtg Trust 144A  1.179%
L A2662E-AA-1 | 02/25/66 ..o [ . 06/01/2024 . | Paydown . 02/25/2066 . [1.A FE ....
Credit Suisse Mtg Trust 144A  1.174%
.. 12662K-AA-7 | 07/25/66 . |- 06/01/2024 . | Paydoun ... . 07/25/2066 . [1.A FE .
..126640-AA-9 | CPS Auto Trust 144A  5.910% 08/16/27 06/15/2024 . |Paydoun ... . 08/16/2027 . [1.A FE .
..126650-CX-6 | CVS Health Corp  4.300% 03/25/28 .. 05/01/2024 . (Pershing LLC .. . 03/25/2028 . |2.B FE
..126650-DT-4 | CVS Health Corp  5.125% 02/21/30 .. 05/01/2024 . |Citadel Securities . 02/21/2030 . |2.B FE
.. 14040H-CH-6 |Capital One Finl Co  1.878% 11/02/27 ........ [....... . 04/09/2024 . |Citadel Securities ...... |.... . 11/02/2027 . |2.A FE
.. 14040H-CN-3 | Capital One Finl Co  3.273% 03/01/30 ........ [....... . 06/24/2024 . |Various .........ccceunnnee . 03/01/2030 . |2.A FE
Carvana Auto Receivables Trust — 4.130%
.. 14686J-AC-4 |04/12/27 .ooooeeiiiii [ . 06/10/2024 . |Paydoun ..........ceeeeenns . 04/12/2027 . (1.A FE .
..150890-AM-6 | Celanese US Hldgs LLC  6.165% 07/15/27 ..... |....... . 04/22/2024 . |Loop Capital ............. . 07/15/2027 . |2.C FE
..161175-AY-0 |Charter Comm LLC ~ 4.908% 07/23/25 ............ [....... . 05/24/2024 . | Call 96.3940 ... . 07/23/2025 . |2.C FE
..161175-BL-7 |Charter Comm LLC ~ 5.375% 05/01/47 ............ [....... . 06/03/2024 . |HSBC Securities Inc .... . 05/01/2047 . |2.C FE
..161175-BN-3 |Charter Comm LLC ~ 5.750% 04/01/48 ............ [.ceceen . 05/08/2024 . |HSBC Securities Inc .... . 04/01/2048 . |2.C FE
..161175-BS-2 |Charter Comm LLC ~ 5.125% 07/01/49 ............ [....... . 05/20/2024 . |Various ... . 07/01/2049 . |2.C FE
..161175-BT-0 | Charter Comm LLC ~ 4.800% 03/01/50 . 05/21/2024 . |Various ... . 03/01/2050 . |2.C FE
..161175-CA-0 | Charter Comm LLC ~ 3.900% 06/01/52 .... 05/20/2024 . | Chase Manhattan . . 06/01/2052 . |2.C FE
..16411R-AL-3 |Cheniere Energy Inc 144A  5.650% 04/15/34 04/22/2024 . |Bank of America ......... |- . 04/15/2034 . [2.C FE .
.. 172967-PF-2 |Citigroup Inc ~ 5.174% 02/13/30 .. . |- 05/21/2024 . |Citigroup Global Mkts .. |. . 02/13/2030 . 1.G FE .
Citigroup Mtg Loan Trust 144A 3.
- A7326U-AA-2 | 02/25/58 .o [ . 06/01/2024 . | Paydoun ... .1,342 ... . 02/25/2058 . [1.A ........
..19685W-AA-9 | COLT Funding LLC 144A  0.924% 08/25/66 ..... |....... . 06/01/2024 . | Paydoun ... . 08/25/2066 . [1.A FE .
..19687Y-AA-3 | COLT Funding LLC 144A  1.390% 01/25/65 ..... |....... . 06/01/2024 . | Paydoun ... . 01/25/2065 . [1.A FE .
..19688E-AA-6 | COLT Funding LLC 144A  0.910% 06/25/66 ..... |....... . 06/01/2024 . | Paydoun ... . 06/25/2066 . [1.A FE .
..19688F-AA-3 | COLT Funding LLC 144A  0.956% 09/27/66 ..... |....... . 06/01/2024 . | Paydoun ... . 09/27/2066 . [1.A FE .
..19688H-AA-9 |Colt Funding LLC 144A  2.284% 12/27/66 ..... |....... . 06/01/2024 . | Paydoun ... . 12/27/2066 . [1.A FE .
..19688K-AA-2 | COLT Funding LLC 144A  1.110% 10/25/66 ..... |....... . 06/01/2024 . |Paydown ......ooooveenineins Jovennnnniens e 1,326 | 13260 | 1325 [, 1,325 . 10/25/2066 . [1.A FE .
Columbia Pipelines LLC 144A  6.036% 11/15/33
L A9828T-AB-2 [ ceveiiiiieieiie s | s . 04/23/2024 . |Morgan Stanley ......ccoo. |ovevervireivnninnns foeenenenns 10,071 ...l 10,000 |....oeevenens 9,996 [..ccounnnnnn 9,997 . 11/15/2033 . |2.A FE
..20753A-CJ-1 |Fannie Mae-CAS 144A  7.835% 04/25/43 ........ [....... . 06/10/2024 . | BNP Capital . 15,422 |.... . 04/25/2043 . [1.A ........
..20753A-CJ-1 |Fannie Mae-CAS 144A  7.835% 04/25/43 ........ [....... . 05/25/2024 . | Paydown . L7161 . 04/25/2043 . [1.A ........
..207540-AA-6 |Fannie Mae - CAS 144A  7.635% 05/25/43 ...... [....... . 06/04/2024 . |BNP Capital .....oeevevennn Jooveeeniieiiininnnns |oeeeeennns 8,604 |............. 8,382 |............ 8,513 |l 8,504 . 05/25/2043 . [1.A ........
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..207540-AA-6 |Fannie Mae - CAS 144A  7.635% 05/25/43 ...... [....... . 05/25/2024 . |Paydoun ........coooeiiiiins i e P T O, 264 |l 268 |ooeeiiiiiiiies 23 U N ()] R R ()] R R T O O S RN 8 |. 05/25/2043 . |1.A ........

Fannie Mae - CAS 2022-R08 144A  7.885%
. 20755D-AA-4 | 07/25/42 oo [ . 05/23/2024 . |BNP Capital ....oevvvevnnnn foovvvneeiiinnnniiins ool 7,790 | 7,456 | 7,456 [ 70856 [ o s e s e 7,456 [ o 334 | 7 198 . 07/25/2042 . |1.A ........
Fannie Mae - CAS 2022-R08 144A  7.885%

.. 20755D-AA-4 | 07/25/42 oo [ . 05/25/2024 . | Paydown . 07/25/2042 . [1.A ........
..207942-AA-1 |Fannie Mae - CAS 144A  7.235% 06/25/43 ...... [....... . 06/07/2024 . | BNP Capital . . 06/25/2043 . [1.A ........
..207942-AA-1 |Fannie Mae - CAS 144A  7.235% 06/25/43 ...... [....... . 05/25/2024 . | Paydown . 06/25/2043 . [1.A ........
..20826F-BF-2 | ConocoPhi | lips Co  5.050% 09/15/33 ........... [....... . 04/09/2024 . Morgan Stanley . 09/15/2033 . [1.F FE ....
..21871X-A0-2 |CoreBridge Finl Inc 144A  6.050% 09/15/33 .. |....... . 06/17/2024 . |Citigroup Global Mkts .. |.... . 09/15/2083 . [2.A FE ....
..22822V-AL-5 |Crown Castle Intl Corp  4.300% 02/15/29 .... |....... . 06/20/2024 . |UBK ..ooveeiiiiiiiiies . 02/15/2029 . (2.B FE ....
..22822V-BA-8 |Crown Castle Intl Corp  5.000% 01/11/28 .... |....... . 04/22/2024 . |Barclays Capital . 01/11/2028 . 2.B FE ....

(146) (.
(@3N
(204) |.
.(4,954) |
.(2,424) ).

..25278X-AY-5 [Diamond Energy Inc  5.150% 01/30/30 ....
..25470D-BJ-7 |Discovery Comm Inc ~ 3.625% 05/15/30 ....
..25746U-DR-7 | Dominion Resources Inc ~ 5.375% 11/15/32
..26441C-BL-8 |Duke Energy Co  2.550% 06/15/31 .
..26441C-BT-1 | Duke Energy Co  4.500% 08/15/32 .

04/30/2024 . |Goldman Sachs ...
05/13/2024 . | Citadel Securities
06/05/2024 . |Various ...
05/23/2024 . | JP Morgan
04/17/2024 . K
....... . 04/24/2024 . [Citigroup Global Mkts .. [....

. 01/30/2030 . |2.B FE ....
. 05/15/2030 . |2.C FE ....
. 11/15/2032 . |2.B FE ....
. 06/15/2031 . |2.B FE ....
. 08/15/2032 . |2.B FE ....

..26441C-CC-7 |Duke Energy Co  4.850% 01/05/29 . cee [ (1,008) ... . 01/05/2029 . |2.B FE ....

..29273V-AT-7 |Energy Transfer Equity  6.400% 12/01/30 .... |....... . 06/26/2024 . [Various .........ceeeevuvens foreeemniininiennnns o 31,385 [0000000030,000 [onniennn 30,199 fouiiiinnnnn 30,193 fouviiineiiiis e (10) [ e (10) Lo 30,183 | e, 1,212 . 12/01/2030 . |2.B FE ....
Enterprise Fleet Fin LLC 144A  5.560%

.. 20375N-AB-1 | 04/22/30 ...vvviiiiiiiiiiiiiiiiiiee e [ . 06/20/2024 . [Paydown ....coouvvieriennns foeneenniiiiinnennn 5,381 L0534 05,340 [ 5,340 [ e L T e B3 e . 04/22/2030 . |1.A FE ...

..204491-AF-4 |Equitable Finl Life 144A  1.800% 03/08/28 . |....... . 05/23/2024 . | Various - (4.117) ). . 03/08/2028 . |1.E FE ...

..204490-AL-1 |Equitable Finl Life 144A  1.700% 11/12/26 . |....... . 06/25/2024 . [Morgan Stanley .. (1,269) ... . 11/12/2026 . |1.E FE ...

....... . 06/26/2024 . | Chase Manhattan .......... |....
....... . 05/20/2024 . [Citigroup Global Mkts .. [....

..30034W-AB-2 |Evergy Inc  2.900% 09/15/29

..30040W-AW-8 [Eversource Energy  5.950% 02/01/29
Exeter Auto Receivables Trust  4.570%

. 09/15/2029 . |2.B FE ....
. 02/01/2029 . |2.B FE ....

(2,104) |....
... 331

..30166B-AD-4 | 01/15/27 ..oooiiiiiiiiiiiiiiieeccciieeeecciiies [ eeeees . 06/24/2024 . [Chase Manhattan .......... , , , B4 [ e () [ 180 |. 01/15/2027 . |1.C FE ...
Exeter Auto Receivables Trust  4.570%

..30166B-AD-4 | 01/15/27 ..ot [ eeeees . 06/15/2024 . Paydown ........ceeeeennnne , , , 50 | e e e 141 [. 01/15/2027 . |1.C FE ....
Exeter Auto Receivables Trust  6.040%

..301989-AC-3 |07/15/26 ...couvvveeieiiiiiiiee s [ eeeees . 06/15/2024 . [Paydoun ......cccevveriiiiis fooniniiiiiiiniiii feeeninnn 845 84 [ B8 B [ e e e [ fn B85 L [ i | 26 . 07/15/2026 . |1.A FE ....

Ellington Finl Mtg Trust 144A  1.241%
..31573J-AA-8 | 09/25/66

..316773-DL-1 |Fifth Third Bancorp  5.631% 01/20/32 ...
..33767P-AA-6 |FirstKey Homes Trust 144A  4.250% 07/17/39

....... . 06/01/2024 . | Paydown
04/24/2024 . | Goldman Sachs .
05/01/2024 . | Paydoun ...

. 09/25/2066 . |1.A FE ...
. 01/29/2032 . |2.A FE ...
. 07/17/2039 . |1.A FE ...

..36166X-AA-9 | GCAT Trust 144A  1.036% 05/25/66 ............. |.eeeen . 06/01/2024 . | Paydoun ... . 05/25/2066 . |1.A ........
..36167H-AA-3 | GCAT Trust 144A  1.091% 05/25/66 .........ccc. | eeeees . 06/01/2024 . | Paydown ... . 05/25/2066 . |1.A ........
..36168K-AA-5 | GCAT 2021 NOMS Trust 144A  1.262% 07/25/66 |....... . 06/01/2024 . | Paydoun ... . 07/25/2066 . |1.A ........
.. 362590-AD-3 | GM Finl Auto Trust  0.580% 01/16/26 ......... | ..cceen . 06/16/2024 . | Paydown ... . 01/16/2026 . |1.A FE ...
..375558-BY-8 |Gilead Sciences Inc  1.650% 10/01/30 ........ | ....... . 04/22/2024 . [Various ... (5,880) |........ (5,880) . 10/01/2030 . |2.A FE ....
..375558-BZ-5 |Gilead Sciences Inc ~ 5.250% 10/15/33 ........ | .eeeeen . 04/19/2024 . | Goldman Sachs . L (142) el (142) . 10/15/2033 . |2.A FE ....
..38141G-YB-4 |Goldman Sachs Group Inc ~ 2.615% 04/22/32 ... |....... . 06/26/2024 . | Various (4,227 |.........(4,227) . 04/22/2032 . |1.F FE ...
..38141G-YJ-7 |Goldman Sachs Group Inc ~ 2.383% 07/21/32 ... |....... . 06/11/2024 . [Morgan Stanley ... ... (206) |........... (206) . 07/21/2032 . |1.F FE ...
..404119-CU-1 | The Health Care Co  5.600% 04/01/34 ......... |....... . 04/24/2024 . Bank of America . e (98) ). . 04/01/2034 . |2.C FE ....

Fifth Third Securities.:
05/01/2024 .| Inc ..

05/01/2024 . | Citigroup Global Mkts
05/22/2024 . | Citadel Securities ...... [.
. 06/01/2024 . [Paydown .....ooovvveeeennnns

..444859-BU-5 |Humana Inc  5.750% 03/01/28
..444859-BZ-4 |Humana Inc  5.750% 12/01/28 ...
..446150-BC-7 [Huntington Bancshares Inc ~ 6.208% 08/21/29
..45276P-AA-4 | Imperial Fund LLC 144A  3.638% 03/25/67 ....

. 03/01/2028 . |2.B FE ....
. 12/01/2028 . |2.B FE ....
. 08/21/2029 . |2.A FE ...
. 03/25/2067 . [1.A FE ....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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..45687V-AB-2 | Ingersol| Rand Inc  5.700% 08/14/33 ......... [....... . 04/24/2024 . |Morgan Stanley ... ...10,000 .9,9% |.... .9,927 |.. . 08/14/2083 . [2.C FE ....
..458140-CM-0 | Intel Corp  5.600% 02/21/54 [ [ . 04/15/2024 . | Morgan Stanley ... ....5,000 4,985 |.. . 02/21/2054 . (1.G FE ....
..49338C-AD-5 |KeySpan Gas East Inc 144A  5.994% 03/06/33 |....... . 06/27/2024 . | Various ...15,000 ..15,000 |.. . 03/06/2033 . [2.A FE ....
..55361A-AU-8 | MSWF Comm Mtg Trust  6.014% 12/15/56 ........ [....... . 04/02/2024 . |Bank of America . O ...45,000 ..46,317 |.. . 12/15/2056 . [1.A FE ....
..581557-BU-8 | McKesson Corp  5.100% 07/15/33 ....eevvvvvvnnns [ eeeennn . 04/24/2024 . | Chase Manhattan .......... . ..24,851 |.. . 07/15/2083 . [1.G FE ....
..59156R-CE-6 |MetLife Inc 144A  5.375% 07/15/33 ....ccccenn [oennnn . 04/17/2024 . |Citigroup Global Mkts .. |.... ...25,000 ..24,858 |.. . 07/15/2033 . [1.G FE ....
MidAmerican Energy Hldgs Inc  6.125%
..59562V-AN-9 | 04/01/36 ...ovvvvriiiiiiiiiiiiiiiiiiiieeeeneeeeeeeeees [ . 04/03/2024 . |Barclays Capital ..23,103 |.. . 04/01/2036 . [1.G FE .
..50080M-AC-5 |Mill City Mtg Trust 144A  3.500% 05/25/58 . |....... . 06/01/2024 . | Paydown .12 |, . 05/25/2058 . [1.A ........
..50980V-AA-9 |Mill City Mtg Trust 144A  3.250% 05/25/62 . |....... . 06/01/2024 . | Paydoun ... . 06/25/2062 . [1.A ........
..50981B-AC-8 |Mill City Mtg Trust 144A  2.750% 07/25/59 . |....... . 06/01/2024 . | Paydoun ... . 07/25/2059 . [1.A ........
Deutsche Bank Securities
..609935-AA-9 | Monongahela Power Co 144A  5.850% 02/15/34 . 06/24/2024 . | Inc ..... . 02/15/2034 . [1.G FE .
..617446-8G-7 |Morgan Stanley Group Inc  4.431% 01/23/30 .. 04/30/2024 . |Goldman Sachs . . 01/23/2030 . 1.G FE .
..617446-8L-6 |Morgan Stanley Group Inc  2.699% 01/22/31 .. 05/22/2024 . |Goldman Sachs . . 01/22/2031 . [1.E FE .
..61747Y-FH-3 |Morgan Stanley  6.407% 11/01/29 ... 05/07/2024 . [Morgan Stanley . 11/01/2029 . (1.E FE
..62023J-AA-0 |NMLT Trust 144A  1.185% 05/25/56 .. [ . 06/01/2024 . | Paydown . 05/25/2056 . [1.A FE .
..637432-PA-7 |National Rural Utilities 5.800% 01/15/33 . |....... . 06/07/2024 . |Bank of New York . 01/15/2033 . [1.E FE .
..63743H-FP-2 |National Rural Utilities 5.000% 02/07/31 . |....... . 06/11/2024 . | Various . 02/07/2031 . [1.F FE .
Navient Student Loan Trust 144A  5.510%
..638961-AA-0 | 10/15/71 .eerviiiiiiiiiiiiiiiiiiiiiiiiiiieiiieiniinees [ eeeeeen . 06/15/2024 . |Paydoun ..........ccoeeenns . 10/15/2071 . [1.A FE .
Navient Student Loan Trust 144A  1.110%
..63942G-AA-1 | 02/18/70 ...eevvvvviiiiiiiiiiiiiiiiiiiiiieiiiiiiiinees [ eeeeenn . 06/15/2024 . |Paydoun ...........ceeeeens . 02/18/2070 . [1.A FE .
New Residential Mtg Loan Trust 144A  4.500%
..64828C-AA-7 | 02/25/58 ..o [ . 06/01/2024 . |Paydoun .........oceeeenns . 02/25/2058 . [1.A ........
New Residential Mtg Loan Trust 144A  6.210%
..64828F-C0-3 |01/25/48 .ooooeeeiiiii [ . 06/25/2024 . |Paydoun ...........cceeeins . 01/25/2048 . [1.A ........
New Residential Mtg Loan Trust 144A  2.277%
..64830J-AA-8 |01/25/26 ..ooooeeeiiiiii [ . 06/01/2024 . |Paydoun .........oeeeeeennns . 01/25/2026 . [1.A ........
New Residential Mtg Loan Trust 144A  1.156%
LB483IT-AA-5 | 11/27/56 oo [ . 06/01/2024 . |Paydoun .........cceeeeennns . 11/27/2056 . [1.A ........
..65330K-CH-1 |Nextera Energy Capital 4.625% 07/15/27 .... |....... . 05/09/2024 . | Various . 07/15/2027 . |2.A FE
..65473P-AJ-4 |NiSource Inc  3.600% 05/01/30 04/24/2024 . |Barclays Capital . 05/01/2030 . |2.B FE
..67103H-AL-1 |0'Reilly Automotive Inc ~ 4.700% 06/15/32 ... 04/18/2024 . |Various . 06/15/2032 . |2.B FE
..67114B-AA-5 |Onslow Bay Finl LLC 144A  1.072% 02/25/66 . . 06/01/2024 . | Paydoun ... . 02/25/2066 . [1.A ........
Onslow Bay Financial LLC 144A  2.305%
LB711AV-AA-1 | 11/25/61 oo . 06/01/2024 . | Paydoun ... . 11/25/2061 . [1.A FE .
..682680-BB-8 |ONEOK Inc  3.100% 03/15/30 . 06/03/2024 . | Chase Manhattan . . 03/15/2030 . |2.B FE
..68389X-CD-5 |Oracle Corp  2.300% 03/25/28 .. U RO . 04/18/2024 . |Barclays Capital ... . 03/25/2028 . |2.B FE
..69352P-AQ-6 |PPL Capital Funding Inc  4.125% 04/15/30 ... |....... . 04/16/2024 . |Morgan Stanley ... . 04/15/2030 . |2.A FE
..694308-JG-3 |Pacific Gas & Electric Co  2.500% 02/01/31 |....... . 04/11/2024 . | Goldman Sachs ... . 02/01/2031 . |2.B FE
..694308-KM-8 |Pacific Gas & Electric Co  6.400% 06/15/33 |....... . 04/03/2024 . | Goldman Sachs . . 06/15/2033 . |2.B FE
..709599-BN-3 |Penske Truck Leasing 144A  4.400% 07/01/27 |....... . 05/13/2024 . | Various . 07/01/2027 . |2.B FE
..718172-DB-2 |Philip Morris Intl  5.375% 02/15/33 ......... [.ceeenn . 05/13/2024 . | Various ........ccceeunnnns . 02/15/2033 . [1.F FE .
Progress Residential Trust 144A  4.451%
L TA33AD-AA-1 107720739 oo [ . 06/01/2024 . |Paydown ............ooeens . 07/20/2039 . [1.A FE .
..75513E-CT-6 |Raytheon Tech Corp  5.750% 11/08/26 ......... [....... . 05/13/2024 . | Goldman Sachs ... . 11/08/2026 . |2.A FE
..758750-AM-5 |Regal Rexnord Corp 6.050% 04/15/28 ......... |....... . 06/04/2024 . |Barclays Capital . 04/15/2028 . |2.C FE
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SG Capital Prtnrs Trust 144A  1.160%
L T84212-AA-0 | 07/25/61 ovvvvviiiiiiiiiiiiiiiiiiiiiciiieneieeeeeeins [ . 06/01/2024 . | Paydown . 07/25/2061 . [1.A FE ....
..826418-BM-6 |Sierra Pacific Power Co  2.600% 05/01/26 ... |....... . 04/01/2024 . [Morgan Stanley . 05/01/2026 . [1.F FE ....
..842400-JC-8 |Southern Calif Edison  5.150% 06/01/29 ..... |....... . 06/25/2024 . | Chase Manhattan . . 06/01/2029 . (1.G FE ....
..842587-DT-1 |Southern Co  5.700% 03/15/34 .....ccconnnnnnn [ereenn . 05/29/2024 . . 03/15/2034 . (2.B FE ....
Starwood Residential Mtg Trust 144A  1.219%
..85573G-AA-0 | 05/25/65 ....coooiiiiiiiiiiiii [ . 06/01/2024 . |Paydoun .........oceeeenns . 05/25/2065 . [1.A FE ....
Starwood Mtg Residential Trust 144A  1.127%
..85578J-AA-4 1 06/25/56 .....cooeiiiiiiiiiii [ . 06/01/2024 . |Paydoun .........oceeeeenns . 06/25/2056 . [1.A ........
Starwood Mtg Residential Trust 144A  1.162%
..85573P-AA-0 | 08/25/56 R [ . 06/01/2024 . | Paydoun ... . 08/25/2056 . [1.A FE .
..871829-BS-5 |Sysco Corp  5.750% 01/17/29 ..coniiiies [oeeenn . 05/20/2024 . |Various ... . 01/17/2029 . |2.B FE
..87612B-BU-5 |Targa Resources Ptrs LP  4.000% 01/15/32 ... |....... . 06/03/2024 . | Jetferies ... . 01/15/2032 . |2.C FE
..89175V-AA-1 | Towd Point Mtg Trust 144A  3.250% 03/25/58 |....... . 06/01/2024 . | Paydown . 03/25/2058 . [1.A ........
..89179T-AA-2 | Towd Point Mtg Trust 144A  2.918% 11/30/60 |....... . 06/01/2024 . | Paydoun ... . 11/30/2060 . 1.C FE .
..90353D-Al-5 |UBS Comm Mtg Trust — 4.195% 08/15/51 ......... [....... . 05/01/2024 . | Paydoun ... . 08/15/2061 . [1.A ........
Verus Securitization Trust 144A  3.142%
2 92537K-AJ-3 | 11/25/59 oo [ . 06/01/2024 . | Paydoun ... . 11/25/2089 . [1.A ........
Verus Securitization
.. 92638D-AA-7 | 02/25/64 .cooeeeeeeeeee [ . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 1,361 |l 1,361 |oeeeeeennnns 1,361 [oeeeennnnns L O e O P SN LR I R R R A 5 |. 02/25/2064 . [1.A FE .
Verus Securitization Trust 144A  1.824%
.. 92638G-AA-0 | 11/25/66 ...oevvvvviiiiiiiiiiiiiiiiiiiiiiiiiieeieeiees [ . 06/01/2024 . | Paydoun ... .1 .2,303 |.. . 11/25/2066 . [1.A FE ....
Verus Securitization
.. 92638K-AA-1 109/25/66 ....ooovvveeeeeeeeeiieiiii [ . 06/01/2024 . |Paydown .......coooveeiiiins foeeiiininiinis e 1,807 |l 1,807 [oeeennnnnnns 1,807 [ooonnnnnne R P R (U R LIV O R RO A 8 |. 09/25/2066 . |1.A FE ....
Verus Securitization Trust 144A  1.630%
- 92638M-AA-7 | 10/25/66 ....evvvvvviiiiiiiiiiiiiiiiiiiiiiiiiieeeiiees [ . 06/01/2024 . | Paydoun ... .1 2,729 |.. . 10/25/2066 . [1.A FE ....
Verus Secur
..925380-AA-8 | 10/25/66 .....eevvvviiiiiiiiiiiiiiiiiiiiiinieiiieeeens [ . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 1,810 ...l 1,810 [oeennnnnnnne 1,810 [oennnnnne LI VL PP AN T s T s LI (VI R R R RO 13 |. 10/25/2066 . |1.A FE ....
Verus Securitization Trust 144A  2.724%
.. 92538W-AA=5 | 01/25/67 ...ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies [ . 06/01/2024 . |Paydown .......cooeveeiiiins Joeniiinnniinins e 1,986 |............. 1,986 |oovvveennnns 1,991 [ LI PO RN ()] R RN ()] R RN 1,986 . 01/25/2067 . [1.A FE .
..94106L-BV-0 |Waste Mgmt Inc ~ 4.875% 02/15/29 .............. [....... . 04/16/2024 . |Barclays Capital ........ |oeeeeeeeiiiiiiiiiins | 34,543 |............ 35,000 [oeeeennnnee 34,760 |t KL (T R RO 12 [ e L R R 34,788 . 02/15/2029 . [1.G FE .
Wells Fargo Comm Mtg Trust  3.190% 02/15/48
.. 94989D-AV-1 |... 04/01/2024 . |Paydown 11,235 . 02/15/2048 . (1.
..95000U-3E-1 |Wells Fargo & Co  5.574% 07/25/29 . U PR . 06/20/2024 . |Various ... ..20,000 |.. . 07/25/2029 . (1.
Westinghouse Air Brake Corp 5.611% 03/11/34
960386-AR-1 [ .eeveeneeeeeie s | s . 04/24/2024 . | Chase Manhattan .......... |occeeeiiiiiiininns Joiinnnnnns 4,899 [ 5,000 |.eeeeennnnns T i O R A 5,000 . 03/11/2034 . |2.C FE
Wiheels Fleet Lease Funding LLC ~ 5.800%
..96328G-AS-6 | 04/18/38 ....ovriiiiiiiiiiiiiiiiiiiieeeeieneneeeeens [ . 06/18/2024 . |Paydown .......ooooeeiiiiins Joeniiininiiis | 6,883 |[............. 6,883 |............ 6,883 |............. Lo O O O R R A 6,883 . 04/18/2038 . [1.A FE .
..969457-BY-5 |Williams Cos Inc ~ 2.600% 03/15/31 .....eevvvee [eeennn . 04/24/2024 . |Bank of New York ........ |oeooeeeiiiiiiiiiins |, 8,279 |oeeevennens 10,000 |...oeeveeenns 8,603 |............. LA PO RN L1 7 IO RN L1 75 ISR R 8,843 . 03/15/2031 . |2.B FE
Canadian Nat| Resources Inc ~ 2.950% 07/15/30
L 136385-BA-8 | .eiiiiiiiiiiiiiiee . 06/24/2024 . | Goldman Sachs ..........c. |oeeeeeeeiiiiiiiiiins Joeinninnins 8,812 |............ 10,000 |...oeeveeenns 8,347 |l 8,400 |.oevviiiiiiiiins e o1 O RN 1 R R 8,499 . 07/15/2030 . [2.A FE ....
..20250N-BF-1 |Enbridge Inc ~ 2.500% 08/01/33 . 04/02/2024 . |RBC ...oooeeiiiiiiiei , ....4,003 |.... 4,015 |.. . 08/01/2033 . [2.A FE ....
..775109-DE-8 |Rogers Comm Inc ~ 5.000% 02/15/29 .. . 04/16/2024 . | Citigroup Global Mkts .4, 4,986 |. . 4,986 . 02/15/2029 . [2.C FE ....
..78081B-AK-9 |Royalty Pharma PLC 2.200% 09/02/30 ......... . 04/18/2024 . |Pershing LLC ............. .4, ....4,893 |.... .. .4,920 .. . 09/02/2030 . [2.C FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,956, 127 2,024,643 2,003,087 1,699,734 1,081 1,081 2,005,748 XXX XXX
2509999997. Total - Bonds - Part 4 3,155,949 3,257,864 3,192,238 2,099,792 (6,969) 8,724 1,755 3,204,074 (46,969) (46,969) 62,104 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 3,155,949 3,257,864 3,192,238 2,099,792 (6,969) 8,724 1,755 3,204,074 (46,969) (46,969) 62,104 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
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4509999999. Total - Preferred Stocks XXX XXX XXX
..043436-10-4 [Asbury Automotive Group . . |. 06/28/2024 . [Various ... ..33.000 [..eeunennns 7,440 T VA O
..049904-10-5 |Atrion Corp .......... 06/28/2024 . |Various 60,967 10,209 |.
..126402-10-6 |CSW Industrials Inc 06/07/2024 . [Various 26,650 ..2,5% |.
..219798-10-5 |QuidelOrtho ........ 05/24/2024 . |Various ... 35,685 . (36,118) |.
..26969P-10-8 [Eagle Materials INC ....ovevuvvevunieninieniiiinins | eeeeans . 04/19/2024 . | Goldman Sachs . ... 23,819 .. 620 ...
..303250-10-4 |Fair 1saac & CO ......eevvvvvvvvevenennnnnnnnnnnnnnns [eeneenn . 04/19/2024 . | Goldman Sachs . .. 10,170 ... (936) |....
..35138V-10-2 [Fox Factory HIdg Corp .......ccvverunvernnvennnnen | eeennns . 05/02/2024 . | Various . (24,765) |....
..384109-10-4 |Graco Inc .....oooevvvriiiiiinninn [ . 04/24/2024 . | Jefferies
..441593-10-0 [Houlihan Lokey INC v.uvvevunverieeniieeniieeniieenn | eeeeens . 04/19/2024 . | Goldman Sachs ....
..48282T-10-4 [Kadant INC ..eeevveenieeeiiniiiieeeeeeiieeeeeeenies | s . 04/19/2024 . | Goldman Sachs ....
..562750-10-9 | Manhattan Assoc InC ......oooeeeeeeiiiiiiiiiiinnnns [oeeens . 04/19/2024 . | Goldman Sachs ...
..57060D-10-8 [MarketAxess HIdgs INC ..ceuveeveveennieenieenieees | eeenans . 04/19/2024 . |Various ... ..
..607525-10-2 |Model N Inc .. 04/10/2024 . [Various . 3,532.000
..655663-10-2 | Nordson Cor 04/26/2024 . |Various 33.000
..73278L-10-5 |Pool Corp .... 06/21/2024 . [Various 108.000
..747316-10-7 |Quaker Chem Corp ........cooovvveeeernnennnnnnnnnnnns [eenns . 06/28/2024 . |Various ... ... 165.000 |..
..78473E-10-3 [SPX Technologies INC ...ceuveevuvvevnnverineeninnes | eeenans . 05/30/2024 . |Various ...
..845467-10-9 [Southwestern Energy Co ...eeuveevuveevuveennneennns | eeennns . 04/11/2024 . |Various ... ..(2,251) ...
..858912-10-8 [Stericycle INC vuvvevevevnniiriiiiiiiieiineciineennn | eeeeans . 06/05/2024 . |National Finl
..88262P-10-2 [Texas Pacific Land COrp .....ceevveveneevuneennnns | evennns . 06/26/2024 . |Various
..88642R-10-9 | Tidewater INC ........ccevvvvvvvvvvvrvnnnnninniinnnns [eenees . 05/03/2024 . | Various
..902673-10-2 [UFP Technologies INC .eeeveveeveveennieeiiieeiinees | eeennns . 04/19/2024 . | Goldman Sachs . .
..955306-10-5 |West Pharm Svs Inc ......ooovvveveeeeeeeeeeeeeneeess [eeenn . 04/19/2024 . | Goldman Sachs ............ |............43.000 |.......... 15,998 |......cccoovrrnnnns Jorrrrnnnnnn 16,222 |ovvvvviviiiiininnnns fovviiiiiiiiiiins foviiiiiiiiiis o e evviiiiiiieens
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 571,779 XXX 579,052 335,999 1,723 1,723 579,062 (7,273) (7,273) 1,084 XXX XXX
5989999997. Total - Common Stocks - Part 4 571,779 XXX 579,052 335,999 1,723 1,723 579,052 (7,273) (7,273) 1,084 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 571,779 XXX 579,052 335,999 1,723 1,723 579,052 (7,273) (7,273) 1,084 XXX XXX
5999999999. Total - Preferred and Common Stocks 571,779 XXX 579,052 335,999 1,723 1,723 579,052 (7,273) (7.213) 1,084 XXX XXX
60099999909 - Totals 3,727,728 XXX 3,771,290 2,435,791 (5,246) 8,724 3,478 3,783,125 (54,242) (54,242) 63,188 XXX XXX




STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB 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 JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

JP Morgan Chase ...................... New York, New YOrk .....cccooo foovr oo oo oo eeeeeeeeeeeeeeeeeees v (1,772,155)|.......... (1,905,014)].......... (2,122,959)]..
Bank of America ..........c....... Los Angeles, California ... |........|cooeee Joeeieeieieeeeeies oo e (188,395)|............. (180,471)|............. (190,472)]|..
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX
0199999. Totals - Open Depositories XXX | XXX (1,960,550) (2,085,485) (2,313,431)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX (1,960,550) (2,085,485) (2,313,431)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(1,960,550)

(2,085,485)

(2,313,431)

E13
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STATEMENT AS OF JUNE 30, 2024 OF THE MOTOR CLUB INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued 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 (Unaffil

iated) 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

Exempt Money Market Mutual Funds

481202-23-9 ........ |JPMorgan U.S. Treasury Plus MMKT

....1,704,720

144,534

8209999999. Subtotal - Exempt Money Market Mutual Fu

nds - as ldentifie

1,704,720

144,534

1,704,720

144,534




	JURAT
	ASSETS PAGE
	LIABILITIES, SURPLUS AND OTHER FUNDS
	STATEMENT OF INCOME
	CASH FLOW
	NOTES TO FINANCIAL STATEMENT
	GENERAL INTERROGATORIES - PART 1 - COMMON
	GENERAL INTERROGATORIES - PART 1 - FINANCIAL
	GENERAL INTERROGATORIES - PART 1 - INVESTMENT
	GENERAL INTERROGATORIES - PART 2
	SCHEDULE F - CEDED REINSURANCE
	SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN
	SCHEDULE Y - PART 1
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A - EXPLANATIONS
	PART 1 - LOSS EXPERIENCE
	PART 2 - DIRECT PREMIUMS WRITTEN
	PART 3 - LOSS RESERVE DEVELOPMENT
	SUPPLEMENTAL INTERROGATORIES
	OVERFLOW PAGE FOR WRITE-INS
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - PART 1B
	SCHEDULE DA - PART 1
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2 - BY REPORTING ENTITY
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2

