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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

ASSETS

Current Statement Date

1

Assets

2

Nonadmitted Assets

3
Net Admitted Assets
(Cols. 1-2)

4
December 31
Prior Year Net

Admitted Assets

18.1
18.2

20.
21.

22.
23.
24.
25.
26.

27.

28.

Stocks:
2.1 Preferred stocks

2.2 ComMMON STOCKS .....cooviiiiiiiciiicic e
Mortgage loans on real estate:

3.1 First liens
3.2 Other than first lIens.............ooiii e

Real estate:

4.1 Properties occupied by the company (less $

ENCUMDIANCES) ..veieeiieieee ettt

4.2 Properties held for the production of income (less

encumbrances)

4.3 Properties held for sale (less $ ..o,

encumbrances)

Cash($  —coveeeennens 8,272,749 ), cash equivalents
[ J 3,221,340 ) and short-term

investments ($

Contract loans (including $

Derivatives

Other invested assets

Receivables for SECUNtIes .............ccooiiiiiiiiiiiiiice
Securities lending reinvested collateral assets .
Aggregate write-ins for invested assets

Subtotals, cash and invested assets (Lines 1to 11)

Title plants less $ charged off (for Title insurers

Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ................... 3,380,597
earned but unbilled premiums)

15.3 Accrued retrospective premiums ($

contracts subject to redetermination ($ ...
Reinsurance:
16.1 Amounts recoverable from reinsurers

16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
Amounts receivable relating to uninsured plans ............ccccooeeiiiiiniiniienes
Current federal and foreign income tax recoverable and interest thereon ...
Net deferred tax asset

Guaranty funds receivable or on deposit

Electronic data processing equipment and software ..............cccoeveiiieenen.
Furniture and equipment, including health care delivery assets

$

Net adjustment in assets and liabilities due to foreign exchange rates

Receivables from parent, subsidiaries and affiliates
Health care ($

Aggregate write-ins for other than invested assets

) and other amounts receivable

Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 12 to 25)

From Separate Accounts, Segregated Accounts and Protected Cell
Accounts

Total (Lines 26 and 27)

................ 610,331,517

44,405,536
................... 1,000,000

................... 4,655,400

36,297,983

................... 9,869,191

................ 822,233,313

13,941,554 |.

................... 4,853,799

................... 6,811,700

................ 610,331,517

44,405,536
................... 1,000,000

................... 4,655,400

34,878,942

................... 5,015,392

................ 815,421,613

13,941,554 |.

................ 572,019,365

................... 4,424,254

35,953,810

13,435,501

................... 4,986,950

................ 785,402,104

1101.
1102.
1103.
1198.
1199.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 11 from overflow page
Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)

2501.
2502.
2503.
2598.
2599.

COLI

Equities and deposits in pools and associations

OhEr ASSEES oo e

Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)

................... 3,524,581
................... 1,348,830
................... 2,439,763

9,869, 191

..2,556,017 |...

2,297,782

4,853,799

..2,556,017 |...

................... 3,524,581
................... 1,348,830
141,981

5,015,392

................... 3,234,962
................... 1,458,453
....................... 293,535

4,986,950




STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ...cccccevene 87,361,271 ) oottt 339,375,545 |...ocvvienne. 317,200,707
2. Reinsurance payable on paid losses and 10Ss adjusStMent EXPENSES ..........c.c.cueueueuiiiieieeeieieeeeeeeee e seseass e sssenas oo 13,447,104 |...coovine. 11,262,663
3. LOSS AQJUSIMENE EXPENSES ........vveveieiaeseieteieiaeseeesesesiesesesese st s s sssese st s sseseseses s essssss et sss s ssses et ssssssssesesessssssnsssesesssansnsesesessanaa]ocecessssneanees 64,484,056 |................. 62,004,307
4. Commissions payable, contingent commissions and other SimMilar ChArges ..............coeveueueiiieieieieeeeeee e e 6,841,762 |.......ccoenv. 10,534,242
5. Other expenses (excluding taxes, lICENSES AN FEES) ............oiiieuiiiiiiiiirrieieieteeee st se s ss s oo 5,520,737 |.ceriieiinenne 6,640,409
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveviuioiiiiiiiieieieteeeeee et 1,613,913 [ 2,435,966
7.1 Current federal and foreign income taxes (including $ ..........ccccc..... (107,044) on realized capital gains (I0SS€S)) ........ccer frmrmerierincinneas 681,268 |.......cccoevnvee 2,171,494
A (= e o) =T =Yoo= D =T o1 OO RSO NP
8. Borrowed Money $ ....cooeureeirieiricinneins 0 and interest thErEON $ ....c.occvieiriciieniiiiies ettt et ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $ ....63,284,046 and
including warranty reserves of $ ..o and accrued accident and health experience rating refunds
iNClUdiNg $ v for medical loss ratio rebate per the Public Health Service Act) 149,561,208 |................ 148,751,285
10, AQVANCE PIEIMIUIM ....uviuieiieieieteeeeteeeeteeeeteaeeteseetes et e s et et et es e s eseesesese et eseeses st es et ess s eseasesessesessesesseseasases st ese s ese s eseasessssesensesessesennas [resereeteneetennerenes 540,425 |.coeierne 812,942
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
11,2 PONCYRNOIABTS .....o.eveeeecece ettt ettt et e ettt s e e st s et es s ssasaesesesensssetesesasensssstesesesenssansesesasensssnsesesesensnsssesssasensssnsesaerebenesrenecaseenenas 430,732 [ 485,945
12.  Ceded reinsurance premiums payable (net of Ceding COMMUSSIONS) .......cucueuiriiririririiieteteriire sttt e se s s es s 8,820,179 [ 7,629,313
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 .........ccceoiriiiiiiiiieieiiiie et 616,804 |....cooveeeenee 554,532
15.  Remittances and itemMS NOt @lIOCALEM ...........c.oiiiiiiiii ettt ettt e et ae e saeesaeesbeesbeesbeebeebeennesnnesnnes [oebeenteente et e s e s e se e sreeans [reesbeenteente et
16.  Provision for reinsurance (including $  ......cccoceurnicccunnne 537 COMfIEAY .....ceveeceeececeee e [t 2,215 | 2,215
17. Net adjustments in assets and liabilities due to foreign eXChange rates ............ccocviiiiiiiiii e [
R T B =i o TU 53 ¢ g Lo 1 T USSP PTUUY RO NP
19. Payable to parent, subsidiaries and affiliatEs ............cccooiriririieieiiic e et 29,639 .o
2O B LY 11 =T OOl S PP RSN
A T 1= oL Lo (o T YT U 11T UV PPN RSOOSR WSS
R o\ o] (o (o Yo ot g1 (=3 U=T o o [T o OO S PP RSN
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiee ettt
24. Capital notes $  .......... .0 and interest thereon $
25. Aggregate write-ing for liabilities .................ccccceevieieiereiiiieeerceeee 4,635,296 4,584,086
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 596,600,883 575,070,106
27. Protected cell liabilities .........
28. Total liabilities (Lines 26 and 27) ...............
29. Aggregate write-ins for special surplus funds
30.  COMMON CAPILAI STOCK .....cuvieiiieiiieiiieiieeie ettt ettt ettt et e et e e st e eaeeeseesseesseesseesseeseeesseeseeeseesee s e esseenseesseenseesseesseeneenseenseenseensens
L P o =) =Ty (Yo o= o] = I o o] OO ST RSN
32. Aggregate write-ins for other than special SUMPIUS fUNAS ..........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 50,650,000 |................. 50,650,000
35, UNASSIGNEA fUNAS (SUMPIUS) .....v.vveeieceeteieseeeeceeteieseeeesctete et essscaesesesesssssaesesesenssssaesesesessssssesesesessssssesesasansssssesasssansnsntesessssnsnsnansadorsresessiesena 163,970,730 |...covvevvnee. 155,481,996
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 218,820,730 210,331,996
38. Totals (Page 2, Line 28, Col. 3) 815,421,613 785,402,102
DETAILS OF WRITE-INS
25071, OTNET 1HADITTTIES ottt ettt 3,523,442 | 3,290,234
2502. Unpresented checks for eScheatMent ............cooiimieiiii ettt 929,191 [ 1,116,462
2503. Liability for accrued pension DENETITS ...t 7,011 [ 77,620
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE .........ccooveieieieueieiiiiiiiiee e oo 105,652 ..o 99,770
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,635,296 4,584,086
b2 0 TP TY PO T TP PR P PR PO RSP PP PP PO PSP OPRPPIIN
2 Y PP PO RO PP PP OTRTI
P2 01 T T T PTY O T TP P ST PRPTU RSP PPUP PP PURPOPRPPIN
2998. Summary of remaining write-ins for Line 29 from OVErflOW PAGE .........cooiiiiiiiiiiee ettt ae s [ e [
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
720 Y PP PO KPP
3202. ...
3203. ...
3298. Summary of remaining write-ins for Line 32 from OVErfloW PAgE ...........couiiiiiiiiiiiiceeee e [ee e et
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $  oeveveeee 80,396,288 ) ..o 62,676,565 |.......cc....... 61,035,964 |............... 123,309,720
1.2 Assumed (written $  ....cocooee 146,772,137 ) oo e 145,962,214 140,808,833 |............... 286,091,749
1.3 Ceded (written $ 280,396,288 ) ... ...62,676,565 |.. ...61,035,964 |... ..123,309,720
1.4 Net (written $ ..o 146,772,137 ) oo 145,962,214 140,808,833 286,091,749
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 85,833,696 ):
220 =Y OO OO U OSSPSR PP PIRRRRUPIPIRY USSR 42,955,138 |..covovieenne 40,863,668 |................ 102,486,827
2.2 ASSUIMEA .ottt bttt bttt ettt ... 84,261,633 |.. ...80,081,058 |... . 162,245,422
2.3 CABM ....evuvceietet sttt bbbttt b ettt nnnien o ...42,955,138 |.. ...40,863,668 |... ..102,486,827
... 84,261,633 |.. ...80,081,058 |... . 162,245,422
3. Loss adjustment eXPENSES INCUMED ...........coveueueueuruiiiieieieeeieiee ettt s e e s s sesesenes [eeseeeseesesees 13,636,818
4. Other underwriting XPENSES INCUITEA ...........c.oueueueuiiiiieietereieeeeeeseete e s e essssesesesenes |eossereeennineas 45,239,060
5. Aggregate write-ins for underwriting dEAUCHIONS .........c.ceiiiirieieieieieeeee et 22,969
6. Total underwriting deductions (Lines 2 through 5) 143,160,480
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MiNUS LiNE 6 + LiNE 7) ....c.cueueiiiiiieieieeeeeeeieieieee e e 2,801,734 [ 602,575 [...ooeereene 6,519,040
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiuiiiiiiieirieiieniee ettt e 14,709,114 | 13,379,544 |................ 29,385,213
10. Net realized capital gains (losses) less capital gains tax of $ ........ccccceeceee (107,044) ...ocooven. (429,709) 83,451 150,589
11, Netinvestment gain (10SS) (LINES 9 + 10) ...c.coiririiiiuereiiiiiirisieieie ettt reese s sesesesesesssssssss |eossesesesneens 14,279,405 |.....coceee.. 13,462,995 |................. 29,535,802
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ s 29,351 amountcharged off §  ...ccovvviiriiiiinns 272,023 ) oo o (242,672)|...ccvcvcecenne (263,705)].....ccveceeenne (545,307)
13.  Finance and service charges not included in PremMiUMS ...........c.cceueuiuiiiieererereiiisseeee st AT C1e R 320,752 [.oveeceeerne 632,944
14.  Aggregate write-ins for MiSCellangouS INCOME .............cueveviieieeieieieiie ettt 648,905 354,086 997,612
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna 700,602 411,133 1,085,249
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign iNCome taxes (LINES 8 + 11 + 15) .......cciiieiiiiiieiereeeeeeeee ettt et 17,781,741 | 14,476,703 |......cccvevene 37,140,091
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 71,404 128,068 218,533
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LinNe 16 MINUS LINE 17) ......coueveiiiieeeceeieiieeieieieieseesese et e 17,710,337 [ 14,348,635 |................ 36,921,558
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 4,404,197 4,238,850 8,479,640
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 13,306, 140 10,109,785 28,441,918
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 210,331,996 172,371,252 172,371,252
22, Netincome (from LiNE 20) ........ccceriiririririeieieieririiesesesiete et sesse e sesesesesesessssesesesesessssssssssesesesessssnns [eesesenenssenees 13,306,140 |....coovenenne 10,109,785 |.......cco.... 28,441,918
23. Net transfers (to) from Protected Cell aCCOUNLS ..ot e [
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ...........cccccceee. 169,418 ..637,334 89,699
25. Change in net unrealized foreign exchange capital gain (I0SS) ........ccccoviririniniininieninenenesesesese e s .
26. Change in net deferred iNCOMe tax .........cccovvvrerieveeienineneenns . 665,884 |.. ..1,057,935 |...
27.  Change in NONAAMILEEA @SSELS ..........ccceviiiieiiereiiiieeeiete ettt et ss s bbb ss st es b s s nsese s [eeseeeeeneceeneeees (755,142) ... (24,832)
28.  Change in Provision fOr FEINSUIANCE ............cuiiiuiiiiiiiiiti ettt bbb bbb nne s
29.  Change iN SUMPIUS NOLES .......eiuiitiiiiitiitiitiite ittt bbb bbb bbb bbbt bbbt bbb nbe b nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ..............coeiiiiiiiiiiiiieeeeeeee e
32. Capital changes:
321 PaAIA TN ettt ettt et eae e
32.2 Transferred from surplus (stock dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN ettt e a ettt
33.2 Transferred to capital (Stock dividend) ...........ccooiiiiiiiiiii e [ [
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e
34. Net remittances from or (to) home office
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........coiiiiiiiiiiie ettt
37. Aggregate write-ins for gains and 10SSES iIN SUMPIUS ............ceueveiiieiuereiiiiieseiee et s 94,518 102,372 356,565
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 8,488,734 21,334,959 37,960,744
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 218,820,730 193,706,211 210,331,996
DETAILS OF WRITE-INS
0501.  Miscellaneous eXPENSE .........ccocerrereeerenunerereeieeeerereneennes
0502. Commercial Auto Insurance Procedure premium deficiency
(0501 T PSS U PP P PP PP PPPPPIN
0598. Summary of remaining write-ins for Line 5 from overflow page .............ccocoiiiiiiiiiiciiccceen
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above)
1401, ORI INCOME .ottt s et e s e s s es s s s snseseses s nsnsesesesen
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) 648,905 354,086 997,612
3701. Change in overfunded pension plan @SSt ........ccccooiiiiiiiiiieieececcce e e 93,909 |.....cveveree 102,067 |ovveeeeeeeeeee 373,634
3702. Change in pension liability .. 305 |... ..(17,069)
Y401 T TS RO TP T TR FT O TSP EPTSPRPTN RSP PP PP PP OTRPOPRPPI
3798. Summary of remaining write-ins for Line 37 from overflow page ............ccccoeiiiiiiiiiiiciiieeieeses e [ [
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 94,518 102,372 356,565




STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ........c...cuiieiiieiiiciieieie ettt [eesssinessnees 143,180,145 |............... 140,409,792 |............... 284,629,800
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 13,835,472 | 12,571,334 | 28,104,329
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 1,115,169 1,066,229 1,631,462
4. TOtal (LINES 110 B) ..ottt 158,130,786 154,047,355 314,365,591
5. Benefit and 10SS related PAYMENLS ............cceiiiiiiicieieieeeeeee ettt es et n s [oesessesesenasane 59,427,739 |.cooovoe. 61,665,621 |............... 125,012,582
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. foeviiiiiiiiiiiiiniiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 63,091,297 |..cverinee 59,129,174 |....ccoo...... 108,413,356
8. Dividends paid t0 POICYNOIAETS .......c.ccocvviieeretetieieeeeeeee ettt et et esss s s s seses [ereeeseeneneeeneeeas 126,617 | 143,197 [ 277,644
9. Federal and foreign income taxes paid (recovered) netof $ ..................... 215,441 tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 5,787,379 5,558,649 8,857,010
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 128,433,032 126,496,641 242,560,592
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 29,697,754 27,550,714 71,804,999
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 81,423,844 |. 69,917,804 |.. 159,586,948
12.2 Stocks ..............
12.3 Mortgage loans ....
L o =T v (= O A O FESU
12.5 Other iNVESIEA @SSELS ......cuuiuuieiiiiieicecte ettt nenees |oetsnnsissennenenes 150,495 |...ovviiine 2,919,156 |....occovieenee. 10,872,495
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS ..............cccccceceves |oerererineieeeernnrreees [eereeeeeneneresseieeees (1) ] (863)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 2,349,855
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......c.cvoveveueucuieieeeeecieieieeceee e foesesesesenenas 81,574,339 |.cooovein. 75,185,952 |.cooovies 170,458,580
13. Cost of investments acquired (long-term only):
131 BONGS .ottt eninies [oneeeennanaeaas 119,627,913 |..ccoene. 107,149,968 |................ 231,378,817
BT (ool < T A O FESU
BB RC 1 (T4 (o= o =N (o= o T O P AP KOO
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiiieieeie ettt [resssenesssnenaees 6,188,587 |.......ccvvnene 2,538,596 |.......ocvvnnne 4,257,876
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 1,000,014 299,994
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 126,816,514 109,688,564 235,936,687
14. Net increase/(decrease) in contract loans and premium NOLES ...........ccooeiiiereerienienieeie e
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (45,242 ,176) (34,502,612) (65,478,107)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............c.c.cueueueuriiieieieeeteeeee e eeeseenenens |reseseeseteseene e sesesienenerees [oeseenenenenees 10,000,000 |......ccccvnenve 10,000,000
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccoooiiiiiiinies i [
16.5 Dividends t0 SLOCKNOIAETS .........ccucuiuiiiciriciricieieir s orsnessnassneaes 5,460,000 |......ooevrieerrieirieirieinis o
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 1,238,264 (974,292) (1,091,313)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ......eoeverierieicieeieeeesesi ettt (4,221,737) 9,025,708 8,908,687
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (19,766,159 [....ccoveveceenns 2,073,810 |...cccoevnnee 15,235,579
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 31,260,248 |........coe..... 16,024,669 |................. 16,024,669
19.2 End of period (Line 18 plus Line 19.1) 11,494,089 18,098,479 31,260,248
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchange 0f DONd SECUFTTIES ....c.coiiiiiiiiiiieieiicce ettt [oreeeeieres et reneeiene [oreeeeeeren s 115,401 [ 1,481,019




STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices
The financial statements of Selective Auto Insurance Company of New Jersey (the “Company") are presented on the basis of accounting practices prescribed or
permitted by the State of New Jersey Department of Banking and Insurance (the “Department").

The Department recognizes only statutory accounting practices prescribed or permitted by the State of New Jersey for determining and reporting the financial condition
and results of operations of an insurance company and for determining its solvency under the New Jersey Insurance Law. The National Association of Insurance
Commissioners' (“NAIC”) Accounting Practices and Procedures manual, ("NAIC SAP") has been adopted as a component of prescribed or permitted practices by the
State of New Jersey.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the Department is shown below:

F/S F/S
SSAP # Page Line # 6/30/2026 12/31/2025

NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 13,306,140 $ 28,441,918
(2) State Prescribed Practices that are an increase/ $ - $ -

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

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 13,306,140 $ 28,441,918
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 218,820,730 $ 210,331,996
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP: $ - $ -
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP: $ - $ -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 218,820,730 $ 210,331,996

Use of Estimates in the Preparation of the Financial Statements
No change

Accounting Policy
Investments

(2) Bonds are principally stated at amortized cost using the modified scientific method. Bonds with an NAIC designation of 3 or higher and where a decrease in value
of the bond is deemed temporary are stated at the lower of amortized cost or fair value with the difference charged to unassigned surplus as net unrealized losses on
investments. SVO-identified exchange-traded funds are stated at fair value, with changes in fair value recorded as unrealized gains or losses in unassigned surplus.

(6) Bonds represent security structures that qualify as in-substance creditor relationships and are classified as either Issuer Credit Obligations (“ICOs”) or Asset-
Backed Securities (“ABS”). Bonds are principally stated at amortized cost using the modified scientific method and may include non-redeemable preferred stock with
certain debt-like characteristics which are listed and market priced by the Securities Valuations Office (“SVO”) as bonds.

ABS of high credit quality at acquisition are adjusted for the effects of changes in prepayment assumptions using the retrospective method. Subsequently, if an ABS is
downgraded below high credit quality, the retrospective method continues to be applied unless an other-than-temporary impairment (“OTTI") is recorded, at which time
the prospective method is used. All ABS that are not of high credit quality at acquisition use the prospective method for recording the effects of changes in prepayment
assumptions.

Going Concern
None

NOTE 2 Accounting Changes and Corrections of Errors

A

Correction of Errors
None

Accounting Changes
None

NOTE 3 Business Combinations and Goodwill

None

NOTE 4 Discontinued Operations

None

NOTE 5 Investments

A.

Mortgage Loans, including Mezzanine Real Estate Loans
The Company did not own any mortgage loans.

Debt Restructuring
The Company did not restructure any debt.

Reverse Mortgages
The Company did not invest in reverse mortgage loans.



STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

NOTES TO FINANCIAL STATEMENTS

D. Asset-Backed Securities
(1) Asset-backed securities are adjusted for the effects of changes in prepayment assumptions, which are obtained through the Company’s third party
investment accounting administrators from nationally recognized outside sources.

(2) The Company did not recognize other-than-temporary impairment (“OTTI”) charges for asset-backed securities in 2026 as a result of: (i) the intent to sell;
or (ii) the inability or lack of intent to retain the investment in the security for a period of time sufficient to recover the amortized cost basis.

(3) The Company did not hold any asset-backed securities for which OTTI charges were recognized in 2026 due to the present value of expected cash flows
being less than amortized cost.

(4) The following tables summarize the gross pre-tax unrealized losses (that is the amount by which cost or amortized cost exceeds fair value) for all
impaired securities for which OTTI charges have not been recognized in earnings as a realized loss, (including securities with a recognized OTTI for non-
interest related declines when a non-recognized interest related impairment remains) and the related aggregate fair value, at June 30, 2026 and
December 31, 2025:

June 30, 2026
a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ (1,714,395)
2. 12 Months or Longer $ (4,897,028)
b) The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 158,823,639
2. 12 Months or Longer $ 54,675,679
December 31, 2025
a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ (200,056)
2. 12 Months or Longer $ (4,843,348)
b) The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 57,870,581
2. 12 Months or Longer $ 74,612,541
(5) The Company does not currently intend to sell any of the securities in the tables above, nor is it likely the Company will be required to sell any of these

securities. Considering these factors and a review of these securities under the Company’s methodology for analyzing OTTI, as described in note 1(c)
"Accounting Policies" of the 2025 Annual Statement, management has concluded that they are temporarily impaired. This conclusion reflects management’s
current judgment as to the financial position and future prospects of the entity that issued the investment security and underlying collateral.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
The Company did not enter into any Dollar Repurchase Agreements and/or Securities Lending Transactions.

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing
The Company did not enter into any repurchase agreements that are accounted for as secured borrowing.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
The Company did not enter into any reverse repurchase agreements that are accounted for as secured borrowing.

H. Repurchase Agreements Transactions Accounted for as a Sale
The Company did not enter into any repurchase agreements that are accounted for as a sale.

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale
The Company did not enter into any reverse repurchase agreements accounted for as a sale.

J.  Real Estate
The Company did not invest in Real Estate.

K. Investments in Tax Credit Structures (tax credit investments)
The Company has no investments in Tax Credit Structures.

6.1



STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

NOTES TO FINANCIAL STATEMENTS

L.

Restricted Assets

1.

Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year 6 7
1 2 3 4 5
G/IA Protected
Supporting Total Cell Account
Protected Protected Assets
Total General | Cell Account | Cell Account | Supporting Total Increase/
Account Activity Restricted G/A Activity Total From Prior | (Decrease) (5
Restricted Asset Category (G/A) (a) Assets (b) (1 plus 3) Year minus 6)
a. Subject to contractual obligation for which
liability is not shown $ - 1% - 1% - 13 - 1% - 13 - 13 -
b. Collateral held under security lending
agreements $ - 19 - 19 - 19 - 19 - 19 - 19 -
c. Subject to repurchase agreements $ - 19 - 19 - 19 - 13 - 13 - 13 -
d. Subject to reverse repurchase agreements $ - 1% - 1% - 1% - 1% - 1% - 1% -
e. Subject to dollar repurchase agreements $ - 19 - 19 - 19 -1$ - 13 - 13 -
f. Subject to dollar reverse repurchase
agreements $ - 19 - 19 - 19 - 19 - 19 - 19 -
g. Placed under option contracts $ - 1% - 1% - 1% - 1% - 1% - 1% -
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $ - 1% - 13 - 13 -1s -1s -1s -
i. FHLB capital stock $ - 13 - 1% - 1% - 1% - 13 - 13 -
j. On deposit with states $ 127511 | $ - 13 - 19 -1$ 127511 |$ 127,398 | $ 113
k. On deposit with other regulatory bodies $ - 1% - 1% - 1% - 1% - 1% - 1% -
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ -1$ - 13 - 13 -1s -1s -1s -
m. Pledged as collateral not captured in other
categories $ - 1% - 1% - 1% - 13 - 13 - 13 -
n. Other restricted assets $ -1$ -1$ -1$ -1$ -1$ -1$ -
o. Collateral assets received and on balance
sheet $ - |s - s - |s - s - s - s -
p. Assets held under modco reinsurance
agreements $ - 13 - 13 - 1% - 1% - 13 - 13 -
g. Assets held under funds withheld
reinsurance agreements $ - 13 - 13 - 13 -1s -1s -1s -
r. Total restricted assets (Sum of a
through q) $ 127511 1% - 19 - 19 -1$ 127511 1% 127398 [ § 113
(a) Subset of Column 1
(b) Subset of Column 3
Current Year
8 9 Percentage 12 13 14
10 1
Gross
(Admitted &
Non- Admitted
admitted) Restricted
Total Total Restricted to Total Reported in
Non- Admitted to Total Admitted General Difference
admitted Restricted Assets Assets Interroga- from Note
Restricted Asset Category Restricted (5 minus 8) (c) (d) tories and Gl Gl Ref
a. Subject to contractual obligation for which
liability is not shown $ - 13 - 0.000% 0.000% XXX XXX XXX
b. Collateral held under security lending
agreements $ -1$ - 0.000% 0.000% 25.04 + 25.05
c. Subject to repurchase agreements $ -1$ - 0.000% 0.000% 26.21
d. Subject to reverse repurchase agreements $ - 19 - 0.000% 0.000% 26.22
e. Subject to dollar repurchase agreements $ -1$ - 0.000% 0.000% 26.23
f. Subject to dollar reverse repurchase
agreements $ -1$ - 0.000% 0.000% 26.24
g. Placed under option contracts $ - 1% - 0.000% 0.000% 26.25
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock $ - 19 - 0.000% 0.000% 26.26
i. FHLB capital stock $ -1$ - 0.000% 0.000% 26.27
j. On deposit with states $ - 1% 127,511 0.016% 0.016% 26.28
k. On deposit with other regulatory bodies $ -1$ - 0.000% 0.000% 26.29
|. Pledged collateral to FHLB (including assets
backing funding agreements) $ -1$ - 0.000% 0.000% 26.31
m. Pledged as collateral not captured in other
categories $ - 19 - 0.000% 0.000% 26.30
n. Other restricted assets $ - 19 - 0.000% 0.000% 26.32
o. Collateral assets received and on balance
sheet $ - 13 - 0.000% 0.000% XXX XXX XXX
p. Assets held under modco reinsurance
agreements $ - 1% - 0.000% 0.000% XXX XXX XXX
g. Assets held under funds withheld
reinsurance agreements $ - 19 - 0.000% 0.000% XXX XXX XXX
r. Total restricted assets (Sum of a
through q) 3 - 1$ 127,511 0.016%l 0.016%l XXX XXX XXX
(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

2. Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts that Share Similar Characteristics, Such as Reinsurance (excluding

Modco/FWH) and Derivatives, Are Reported in the Aggregate)

None
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

NOTES TO FINANCIAL STATEMENTS

3. Detail of Other Restricted Assets (Contracts that Share Similar Characteristics, Such as Reinsurance (exclude Modco/FWH) and Derivatives, Are
Reported in the Aggregate)

None

4. Collateral Received and Assets Held under Modco/Funds Withheld (FWH) Reinsurance Agreements Reflected as Assets Within the Reporting Entity’s
Financial Statements

None

5. Disclose whether any of the assets held as collateral or under modified coinsurance (Modco) or funds withheld reinsurance (FWH) agreements
have been pledged for another purpose specific to the insurance reporting entity (not for the benefit of the reinsurer). For example, if the insurance
reporting entity has used these assets as the collateral in a securities lending agreement, a repo transaction, pledged as collateral to the FHLB,
etc. (For Modco/FWH assets, items pledged on behalf of the reinsurer shall not be captured.)

None

Working Capital Finance Investments
The Company has no working capital finance investments.

Offsetting and Netting of Assets and Liabilities
The Company did not net or offset assets and liabilities.

5GI Securities
The Company has no 5GI securities.

Short Sales
The Company has no short sales.

Investment Income Associated with Prepayment Penalty and Acceleration Fees
The Company has no investment income with Prepayment Penalty and Acceleration Fees received as of June 30, 2026.
Reporting Entity’s Share of Cash Pool by Asset Type

The Company did not utilize cash pools.

Aggregate Collateral Loans by Qualifying Investment Collateral
The Company did not own any collateral loans.

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies

A

B.

The Company has no investments in Joint Ventures, Partnerships or Limited Liability Companies that exceed 10% of its admitted assets.

The Company did not utilize tax credits and recognize any year-to-date impairment write downs on investments in Joint Ventures, Partnerships, or Limited Liability
Companies.

NOTE 7 Investment Income
A, B. The Company has no investment income due and accrued that was nonadmitted at June 30, 2026.

C.

The gross, nonadmitted and admitted amounts for interest income due and accrued.
No significant change

The aggregate deferred interest.
None

The cumulative amounts of paid-in-kind (PIK) interest included in the current principal balance.
None

NOTE 8 Derivative Instruments

The Company does not invest in derivative instruments.

NOTE9 Income Taxes

No significant change

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A.

Changes in organization related to Parent, Subsidiaries, and Affiliates:
No changes

The Company paid cash dividends of $5,460,000 to SIGI for the six months ended June 30, 2026. No cash dividends were paid for the six months ended June 30,
2025. Please see Note 13(d) for further details.

The Company did not have any transactions for which the method of establishing those terms were different in a preceding period.

Transactions with related party who are not reported on Schedule Y

On March 27, 2026, The Vanguard Group, Inc. filed a Schedule 13G/A with the SEC indicating that it holds no interest in the Parent's common shares. The filing
indicated that due to an internal alignment, The Vanguard Group, Inc. will report beneficial interests on a disaggregated basis from its subsidiaries or business units.
On April 29, 2026, Vanguard Portfolio Management (“VPM”) filed a Schedule 13G reporting that it held 5.87% of the Parent's common shares as of March 31, 2026.
On April 30, 2026, Vanguard Capital Management (“VCM”) filed a Schedule 13G reporting that it held 5.24% of the Parent's common shares as of March 31, 2026. As
the holdings reported in both of these filings are below the related party disclosure threshold, no additional information is provided, and neither VPM nor VCM are
considered related parties for purposes of this disclosure.

The Company reported amounts receivable from parent, subsidiaries and affiliates as of June 30, 2026 and December 31, 2025 as follows:

June 30, 2026 December 31, 2025
Selective Insurance Company of America (SICA) - 1,054,631

The Company reported amounts payable to the parent, subsidiaries and affiliates as of June 30, 2026 and December 31, 2025 as follows:

June 30, 2026 December 31, 2025
SICA 29,639 -

All balances are settled within 60 days.

Material intercompany or related party agreement changes:
No significant change
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

NOTES TO FINANCIAL STATEMENTS

F.  Guarantees or undertakings taken by the Company for the benefit of an affiliate or related party which resulted in a material contingent exposure:

None

G. Changes in ownership of outstanding shares:
None

H.  Shares owned by the Company in an upstream intermediate or ultimate Parent:

None

I. Investment in a subsidiary, controlled or affiliated ("SCA") that exceeds 10% of admitted assets of the Company:

None

J. Write-down for impairments of investments in SCA's:
None

K. Investment in a foreign insurance subsidiary:
None

L. Investment in a downstream non-insurance holding company:
None

M.  All SCA Investments
The Company did not have any SCA investments.

N.  Investment in Insurance SCAs
The Company did not have any investments in insurance SCAs.

O. SCA or SSAP 48 Entity Loss Tracking
The Company did not have any SCA or SSAP 48 Entity Loss Tracking.

NOTE 11 Debt
A.  The Company has no debt.

B. FHLB (Federal Home Loan Bank) Agreements
(1) The Company is not a member of a Federal Home Loan Bank.

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

Postretirement Benefit Plans

A.  Defined Benefit Plan

Pension
Benefits
2026 2025
(4) Components of net periodic benefit cost

a. Service cost $ - $ -
b. Interest cost $ 443,468 $ 476,787
c. Expected return on plan assets $ (693,918) $ (640,677)
d. Transition asset or obligation $ - $ -
e. Gains and losses $ 93,909 $ 102,067
f. Prior service cost or credit $ - $ -
g. Gain or loss recognized due to a
settlement or curtailment $ - $ -
h. Total net periodic benefit cost $ (156,541) $ (61,823)

@

-

a. Weighted average discount rate
b. Expected long-term rate of return on plan assets
c. Rate of compensation increase

d. Interest crediting rates (for cash balance plans and other plans with promised interest crediting rates)

B. Investment policies and strategies:
No change

C. The fair value of each class of plan assets
No change

D. Basis used to determine the overall expected long-term rate-of-return-on-assets assumption:

No change

E. Defined Contribution Plan
No significant change

Weighted-average assumptions used to determine net periodic benefit cost as of the end of current period:

6.4

2026 2025
5.480% 5.690%
6.850% 6.600%
0.000% 0.000%
0.000% 0.000%



STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

NOTES TO FINANCIAL STATEMENTS

F.  Multiemployer Plans
None

G. Consolidated/Holding Company Plans
None

H.  Postemployment Benefits and Compensated Absences
None

l. Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
None

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
A.  Shares authorized, issued, and outstanding:

No change

B. Dividend rate, liquidation value and redemption schedule of preferred stock issues:
None

C. Changes in dividend restrictions, if any, and an indication if the dividends are cumulative:
No change

D. The Company paid ordinary dividends as follows:

2026 2025
March 5,040,000 -
June 420,000 -
Total 5,460,000 -

E. Restrictions on the portion of the reporting entity’s profits that may be paid as ordinary dividends to stockholders:
None

F.  Restrictions placed on the unassigned funds (surplus):
None

G. The total amount of advances to surplus not repaid for mutual reciprocals, and similarly organized entities:
None

H.  Amount of stock held by the Company for special purposes:
None

l. Changes in the balances of any special surplus funds from the prior period:
None

J.  The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains/(losses) is $ 5,740,189

K.  Surplus Notes:
The Company has not issued any surplus debentures.

L.  The impact of any restatement due to prior quasi-reorganizations is as follows:
None

M. Effective date of a quasi-reorganization for a period of ten years following the reorganization:
None

NOTE 14 Liabilities, Contingencies and Assessments
A.  Contingent Commitments
Total SSAP No. 48 - Joint Ventures, Partnerships and Limited Liability Companies, and SSAP No. 94 - State and Federal Tax Credits contingent liabilities.

No significant change.

B. Assessments
No significant change

C.  Gain Contingencies
None

D. Claims related extra contractual obligations and bad faith losses stemming from lawsuits

None

E.  Product Warranties
None

F.  Joint and Several Liabilities
None

G.  All Other Contingencies
No significant change

NOTE 15 Leases
No significant change

NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of

Credit Risk
None
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NOTES TO FINANCIAL STATEMENTS

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

A. Transfers of Receivables Reported as Sales
The Company had no transfer of receivables.

B.  Transfer and Servicing of Financial Assets
The Company had no transfers of financial assets.

C. Wash Sales
The Company had no wash sales.

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
None

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
None

NOTE 20 Fair Value Measurements

A.
(1) Fair Value Measurements at Reporting Date
June 30, 2026

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

a. Assets at fair value
Cash Equivalents $ 3221340 | $ - 19 - 19 - 19 3,221,340

Total assets at fair value/NAV $ 3,221,340 |$ - 13 - 13 -1 3,221,340

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

b. Liabilities at fair value

Total liabilities at fair value $ - 193 - 13 - 13 - |3 -

December 31, 2025

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds: Asset-Backed Securities $ - 19 226,550 | $ - 19 -1$ 226,550
Cash Equivalents $ 16,538,739 | $ - 19 - 19 -1$ 16,538,739
Total assets at fair value/NAV $ 16,538,739 | $ 226,550 | $ - 19 -1 16,765,289
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Total liabilities at fair value $ - 1% - 1% - 1% - 1% -

(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
There were no securities measured and reported using Level 3 inputs at June 30, 2026 and December 31, 2025.

(3) The Company consistently follows its policy for determining when transfers between levels are recognized.

(4) For further discussion regarding the valuation techniques used for our financial instruments portfolio, refer to Note 1(c) “Accounting Policies” in the 2025
Annual Statement.

(5) The Company did not have any derivative assets or liabilities.
B. The Company discloses its fair value information in Note 1(c) “Accounting Policies” and in Note 20 “Fair Value Measurement” in the 2025 Annual Statement.

C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.
June 30, 2026

Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds: Issuer Credit
Obligations $ 261725989 |$ 264,695,105 |$ 190,562 | $ 261,535427 |$ - |8 - |8 -
Bonds: Asset-Backed
Securities $ 340,057,711 |$ 345636412 |$ - |$ 340,057,711 | $ - 198 - 18 -
Cash Equivalents $ 3221340 | $ 3221340 | $ 3221340 | $ - 19 - 19 - 18 -

December 31, 2025

Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds: Issuer Credit
Obligations $ 248,196,110 | $ 247,686,503 |$ 192,007 | $ 248,004,103 | $ - 198 - 18 -
Bonds: Asset-Backed
Securities $ 321,720,256 |$ 324,332,862 | $ - |$ 321,720,256 | $ - 198 - 13 -
Cash Equivalents $ 16538739 [$ 16538739 |$ 16,538,739 |$ - 19 -19 - 19 -

The fair value techniques for the financial instruments in the tables above are consistent with those described in Note 1(c), “Accounting Policies” in the 2025
Annual Statement.

D.  Not Practicable to Estimate Fair Value
The Company has no financial instruments for which it was not practicable to estimate fair value at June 30, 2026 and December 31, 2025.

E. Investments Recorded at NAV in Accordance with SSAP No. 100R
None
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

NOTES TO FINANCIAL STATEMENTS

NOTE 21 Other ltems
A.  Unusual or Infrequent ltems
None

B.  Troubled Debt Restructuring: Debtors
None

C.  Other Disclosures
None

D. Business Interruption Insurance Recoveries
None

E. State Transferable and Non-transferable Tax Credits
No significant change

F.  Subprime Mortgage Related Risk Exposure
No significant change

G. Insurance-Linked Securities (ILS) Contracts
No change in the per occurrence excess of loss indemnity reinsurance agreement with High Point Re Ltd.

H.  The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control
the Policy

No significant change

NOTE 22 Events Subsequent
None

NOTE 23 Reinsurance
A.  Unsecured Reinsurance Recoverables
No significant change in the reinsurers that have unsecured balances greater than 3% of surplus.

B. Reinsurance Recoverable in Dispute
The Company does not have any reinsurance recoverable items in dispute.

C. Reinsurance Assumed and Ceded
No significant change in assumed and ceded additional or return commission.

D. Uncollectible Reinsurance
The Company did not write off any reinsurance balances due in the current reporting period.

E. Commutation of Reinsurance Reflected in Income and Expenses.
The Company did not enter into any commutations during the current reporting period.

F.  Retroactive Reinsurance
None

G. Reinsurance Accounted for as a Deposit
The Company did not have any agreements that have been accounted for as deposits during the current reporting period.

H. Disclosures for the Transfer of Property and Casualty Run-off Agreements
The Company did not enter into any agreements to receive P&C Run-off Accounting Treatment.

l. Certified Reinsurer Rating Downgraded or Status Subject to Revocation
The Company did not cede to any certified reinsurer whose rating was downgraded during the current reporting period.

J. Reinsurance Agreements Qualifying for Reinsurer Aggregation
The Company did not have any reinsurance agreements which qualify for reinsurer aggregation.

K. Reinsurance Credit
The Company did not have any reinsurance contracts covering health business.

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
A.  Method used by the reporting entity to estimate accrued retrospective premium adjustments:
No change

B.  Policy of recording accrued retrospective premiums:
No change

C.  Amount of net premiums written that are subject to retrospective rating features and the corresponding percentage to total net premiums written:
No significant change

D. Medical loss ratio rebates required pursuant to the Public Health Service Act.
None
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

NOTES TO FINANCIAL STATEMENTS

E. Calculation of nonadmitted retrospective premium:

No significant change

F.  Risk Sharing Provisions of the Affordable Care Act

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing

provisions (YES/NO)?

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on Admitted Assets, Liabilities and Revenue for the Current Year

a. Permanent ACA Risk Adjustment Program

Assets

1. Premium adjustments receivable due to ACA Risk Adjustment (including high risk pool payments)

Liabilities

2. Risk adjustment user fees payable for ACA Risk Adjustment
3. Premium adjustments payable due to ACA Risk Adjustment (including high risk pool premium)
Operations (Revenue & Expense)

4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA Risk

Adjustment

5. Reported in expenses as ACA risk adjustment user fees (incurred/paid)

Yes []1No [X]

Amount

(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.

Accrued During

Received or Paid as of

Unsettled Balances as of

the Prior Year on the Current Year on Differences Adjustments the Reporting Date
Business Written Business Written Prior Year Prior Year Cumulative | Cumulative
Before December 31 Before December 31 Accrued Accrued Balance Balance
of the Prior Year of the Prior Year Less Less To To from from
Payments Payments Prior Year Prior Year Prior Years Prior Years
(Col 1-3) (Col 2-4) Balances Balances (Col 1-3+7) | (Col 2-4+8)
1 2 3 4 5 6 7 8 9 10
Receivable Payable Receivable Payable Receivable Payable Receivable Payable Ref Receivable Payable

a. Permanent ACA Risk
Adjustment Program
1. Premium adjustments
receivable (including high
risk pool payments) $ -8 -|s -l -8 -l -l -8 - A |$ -8
2. Premium adjustments
(payable) (including high

risk pool premium) $ -1s - s - s -1s -1s - s -|s -| B |s -|s
3. Subtotal ACA
Permanent Risk
Adjustment Program $ - 13 - 13 - 13 - 13 - 13 - 13 - 13 - $ -ls

NOTE 25 Changes in Incurred Losses and Loss Adjustment Expenses
Reserves as of December 31, 2025 were $379.2 million. As of June 30, 2026, $53.0 million has been paid for incurred losses and claim adjustment expenses
attributable to insured events of prior years in the current calendar year. Reserves remaining for prior years are now $324.5 million. Therefore, there has been $1.7

million of favorable prior-year development from December 2025 to June 2026 as a result of re-estimation of unpaid claims and claim adjustment expenses principally

on property lines of business. The change is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or
decreased, as additional information becomes known regarding individual claims. The Company does not write a significant amount of business related to
retrospectively rated policies.

NOTE 26 Intercompany Pooling Arrangements
A.  Change in lead entity and all affiliated entities participating in the intercompany pool and their respective percentage shares of pooled business
No change

B.  Description of the lines and types of business subject to the pooling agreement
No change

C. Description of cessions to non-affiliated reinsurers of business subject to the pooling agreement
No change

D.  |dentification of all pool members that are parties to reinsurance agreements with non-affiliated reinsurers
No change

E.  Explanation of any discrepancies between entries regarding pooled business on assumed and ceded reinsurance schedules
None

F.  Description of intercompany sharing, if other than in accordance with the pool participation percentage, of the Provision for

Reinsurance and the write-off of uncollectible reinsurance
None

G.  Amounts due to/from the lead entity and all affiliated entities participating in the intercompany pool
No significant change

NOTE 27 Structured Settlements
No significant change

NOTE 28 Health Care Receivables
None

NOTE 29 Participating Policies
None

NOTE 30 Premium Deficiency Reserves
No significant change

NOTE 31 High Deductibles
The Company recorded no credit for reserves or paid losses incurred on high deductible policies.

NOTE 32 Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
None
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

NOTES TO FINANCIAL STATEMENTS

NOTE 33 Asbestos/Environmental Reserves
No significant change

NOTE 34 Subscriber Savings Accounts
None

NOTE 35 Multiple Peril Crop Insurance
None

NOTE 36 Financial Guaranty Insurance
None
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

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 [ X] No[ ]

Yes [ X] No[ ]

Yes [ ]

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 0000230557
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 N[ ] NA[X]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 12/31/2022
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceerereeeeereennns 12/31/2022
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 04/26/2024
By what department or departments?
State of New Jersey Department of Banking @nd INSUFANCE ..........c.iiiiiiiiii ettt ettt et ettt e s ae e sheesb e e be e beebeenbeanneanne
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [ 1T N[ T NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes[ ] No[X]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

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? ...............cccocoiiiiiiiiiiiiciicn Yes [ X ]

(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 [
If the response to 9.2 is yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s Yes [
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 [
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

INVESTMENT

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

No [ ]

No [ X ]

No [ X ]

No [ X ]

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Does the reporting entity have any investments in parent, subsidiaries and affillates? ... Yes[ ] No[X]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
3.
Preferred Stock .... $..
Common Stock $..
Short-Term Investments $..
Mortgage Loans on Real Estate .... $..
All Other $.
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) .... $..
Total Investment in Parent included in Lines 13.21 to 13.26 above $..
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........ccccoeveiiiiiiicicicene Yes[ 1 No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ ] No[ 1 NAT 1
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:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........cccoceiiiiienieiieiieeeeeeee LTRSS

15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
15.3 Total payable for securities lending reported on the liability page. ..........ccccoiiiiiiniiiii e

7.1
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

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? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [

1

Name of Custodian(s)

2
Custodian Address

JPMorgan Chase Bank, N.A. ..o

383 Madison Avenue, New York, NY 10179

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
Name(s)

2
Location(s)

3
Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? ..............cccccceeeenee.

If yes, give full information relating thereto:

Yes [

1
Old Custodian

2
New Custodian

Date of Change

3

4
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. This includes both primary and sub-advisors. For assets that are managed internally
by employees of the reporting entity, note as such. ["...that have access to the investment accounts

1

Name of Firm or Individual

2

Affiliation

Selective Insurance Company of America - Joint Investment Operations
AGrEEMENT ... ..eieieiieececeet ettt ettt

16.5097 For those firms/individuals listed in the table for Question 16.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?..... .

"
,

...handle securities"]

16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...........cccceveveiiicicicne Yes [

. Yes [

X1

]

1 No [

1 No [

For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

No [ ]

No [ X ]

1 NATX]

1 NATX]

1

Central Registration
Depository Number

Name of Firm or Individual

Registered With

Investment
Management
Agreement
(IMA) Filed

4

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

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 5GI securities? ........

7.2

Yes [

Yes [

X1

]

No [ ]

No [ X ]



STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

GENERAL INTERROGATORIES

19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

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

security.

c. The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ...... Yes[ ] No[X]

o

20. 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? ......... Yes[ 1 No[X]
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns Yes[ 1 No[X]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL
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, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating

42374
00000 .
00000 .

04-2656602
74-2195939 ...
AA-1120152 ...
AA-3191593

Beazley Insurance Co. .......ccccerennn.
...|Houston Casualty Company
..|Lloyd's Syndicate Number 2357 .

Mereo Insurance Limited ...

....| Authorized
.[Authorized...

.|Reciprocal Jurisdiction.

.|Unauthorized....




STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

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 ...... V|

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

57. Canada......cccccceeee. CAN
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 1 4. Q- Qualified - Qualified or accredited reinSUrer.................cccc.ccevrves ceveeee 1
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... ..... 55
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SCHEDULE Y

PART 1 - ORGANIZATIONAL CHART

Selective Insurance Group, Inc.
FEIN # 22-2168890, NJ

Wantage Avenue Holding Company, Inc.

FEIN # 22-2941127, NJ

Wantage Avenue
ABC, LLC

FEIN # 93-4860708,
NJ

SRM Insurance Brokerage, LLC

FEIN # 22-3600758, NJ

Selective Insurance
Company of America

NAIC CO.CODE
12572, NJ

FEIN # 22-1272390

Selective Way
Insurance Company

NAIC CO.CODE
26301, NJ

FEIN # 22-2001995

Selective Insurance
Company of the
Southeast

NAIC CO.CODE
39926, IN

FEIN # 56-1285899

Selective Insurance
Company of South
Carolina

NAIC CO.CODE
19259, IN

FEIN # 56-0564874

Selective Insurance
Company of New
York

NAIC CO.CODE
13730, NY

FEIN # 16-1209233

Selective Insurance
Company of New
England

NAIC CO.CODE
11867, NJ

FEIN # 01-0471708

Selective Auto
Insurance Company
of New Jersey

NAIC CO.CODE
11074, NJ

FEIN # 20-2278041

Mesa Underwriters
Specialty Insurance
Company

NAIC CO. CODE
36838, NJ

FEIN # 75-1629914

Selective Casualty
Insurance Company

NAIC CO.CODE
14376, NJ

FEIN # 45-5661231

Selective Fire and
Casualty Insurance
Company

NAIC CO.CODE
14377, NJ

FEIN # 45-5665296
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

SCHEDULE Y

PART 1A - DETAILS 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) *
Selective Insurance Group, Inc. Selective Insurance Group, Inc. Holding Selective Insurance Group, Inc. Holding
. 0242 ...|Holding Company ..........cceeeeeeemeeeeeenns |eeees 12572 ... [22-1272390 .. | ceeeiiiiiiiiee | eeeeeeeeeeiiieen | e Selective Insurance Company of America ....... N e IA........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... | Company .......cceeeeeeeriiriiriiiiiieiieeeeeees e N0 e
Selective Insurance Group, Inc. Selective Insurance Group, Inc. Holding Selective Insurance Group,
. 0242 ...|Holding Company .........ccceeeeeeeeeeeeeenns |eeeee 26301 ....|22-2001995 .. | ieeiiiiiiiiis | eeeeeeerreiiieen | e Selective Way Insurance Company ................ LN IA........ COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... | Company .......cceeeeererrirrieiiiiiieieeeeeeeees N0 e
Selective Insurance Group, Inc. Selective Insurance Company of the Southeast Selective Insurance Group, Inc. Holding Selective Insurance Group
. 0242 ...|Holding Company ..........cceeeeevemeeeeeenns | eeeee 39926 ....|56-1285899 .. | ..iiiiiiiiiii | eeiiiiiiiiiiiien | eeeeeeeeeeeieeeeieeeeeeeeeeiiees | s SN e IA........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... | Company .......cceeeeeeeriiriiriiiiiieiieeeeeees N0 e
Selective Insurance Group, Inc. Selective Insurance Company of South Carolinal Selective Insurance Group, Inc. Holding Selective Insurance Group
. 0242 ...|Holding Company ..........cceeeeeeeeeeeeneens |eeees 19259 ... [56-0564874 .. | .eooeiiiiiiiee | eereriimiiiiiinn | e | e SN e IA........ COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... | Company .......cceeereerrririiriiiiiieieeeeeeeees N0 e
Selective Insurance Group, Inc. Selective Insurance Group, Inc. Holding Selective Insurance Group
. 0242 ...|Holding Company ..........cceeeeevemeeeeeenns | eeeee 13730 ... [16-1209233 .. | .oooviiiiiiine | eeeeenieiiiiiien | e Selective Insurance Company of New York ...... N IA........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... | Company .......cceeeeeeeriiriiriiiiiieiieeeeeees N0 e
Selective Insurance Group, Inc. Selective Insurance Group, Inc. Holding Selective Insurance Group
. 0242 ...|Holding Company .........ccceeeeeeeeeeeeeeens | eeees 11867 ... [01-0471708 .. | .eoveviiiiiiee | eeeeemeeeniiinnn | e Selective Insurance Company of New England .. |..NJ.....|....... IA........ COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... | Company .......cceeeeeeerririieiiiiiieeeeeeeeees N0 e
Selective Insurance Group, Inc. Selective Auto Insurance Company of New Selective Insurance Group, Inc. Holding Selective Insurance Group
. 0242 ...|Holding Company ..........cceeeeevemeeeeeenns | eeeee 11074 ....[20-2278041 .. | .eoovvviviiiee | eeveemineniiiien | e JBISBY ottt N e RE........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... | Company ........ceeereeerirrreriiiiieiieeeeeeeees N0 e
Selective Insurance Group, Inc. Mesa Underwriters Specialty Insurance Company| Selective Insurance Group, Inc. Holding Selective Insurance Group
. 0242 ...|Holding Company ..........cceeeeeeemeeeeeenne |eeees 36838 ... | 751629914 .. | iiiiiiiiiiiis | eiriiiiiiiiiien | eeereeeeeeeieieee e | s N IA........ COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... | Company .......cceeereerrririiriiiiiieieeeeeeeees N0 e
Selective Insurance Group, Inc. Selective Insurance Group, Inc. Holding Selective Insurance Group
. 0242 ...|Holding Company ..........cceeeeeeeeeeeeeeens |eeees 14376 ... [45-5561231 .. | .ooviiiiiiiine | eeeeeiiiiiiiiien | e Selective Casualty Insurance Company ......... N e IA........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... | Company ........ceeereeerirrreriiiiieiieeeeeeeees N0 e
Selective Insurance Group, Inc. Selective Insurance Group, Inc. Holding Selective Insurance Group
. 0242 ...|Holding Company ..........cceeeeeeemeeeeeenne |eeees 14377 ... [45-5565296 .. | ..eoeviiiiiine | ereenniiiiiiiien | e Selective Fire & Casualty Insurance Company N IA........ COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... | Company .......cceeeeeerrrirriririiiieieeeeeeeees N0 e
Selective Insurance Group, Inc. Selective Insurance Group, Inc. Holding Selective Insurance Group
.......... Holding Company ........cooeeeeeeeeeneeneeees [ ] 2222941127 | | e | eeeeeeeiiieiieeeeeeeeeeeeeeeee. | Wantage Avenue Holding Company, Inc. ... [ Ndeoof oo NTAL | COMPANY e | OUNETSIPL e . 100,000 . [ COMPany ... [ N0 [ s
Selective Insurance Group, Inc. Selective Insurance Group
.......... Holding Company .. ..| 93-4860708 .. Wantage Avenue ABC LLC ..........ceeeeeeeeeeeeeeeens | . Ndooit] oo  NIALLL.... [ Wantage Avenue Holding Company, Inc. ....... [Ownership.. .100.000 ... | Company N0 e
Selective Insurance Selective Insurance Group, Inc. Holding Selective Insurance Group,
.......... Holding Company ..| 22-3600758 .. SRM Insurance Brokerage, LLC .........ccccccuennn | Ndoeeet] oo NIALLL.... [ Company ... Ownership.. ..}.100.000 ...|Company ... N0 e
.......... Selective Insurance Group, 22-2168890 .. 0000230557 .. |NASDAQ Selective Insurance Group, Inc LN ..0.000 ...




STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY
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

22,751
1,955,979

................... 4,155,204
16,164,967

.. 12,043,727

287,549
1,058,052

................... 2,816,667
18,310,392

Reinsurance - nonproportional assumed liability ...........c.cccoceeiiiiiinin
Reinsurance - nonproportional assumed financial liNes ...............c.cccoveeenifrrernein D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
Aggregate write-ins for other lines of business ...........ccccooivniiiiinn
Totals 62,676,565 42,955,138 68.5 67.0

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, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

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 workers’ compensation

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)

1,943,909
8,200,100

..1,060,466 |...

3,734,903
15,561,623

4,523,897
16,509,995

11,739,670

Warranty

Reinsurance - nonproportional assumed property

Reinsurance - nonproportional assumed liability

Reinsurance - nonproportional assumed financial lines

Aggregate write-ins for other lines of business

Totals

413,798 444 586

............... XXX e [ XXX s e XXX
............... XXX e [ XXX s e XXX
............... XXX e e XXX s e XXX
33,065,112 60,396,288 61,477,272

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, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

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
2026 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2026 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 2026 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed

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

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

1. 110,765 164,474 141,358 (13,518)

2. ....64,289 |. 83,585 ....74,026 |. ....(9,087)f..

3. 175,054 248,059 215,384 (22,585)

4. 110,709 | 131,146 109,147 (16,352)

5. 285,763 |.. ....379,205 |.... .324,531 (38,937))..

6. XXX [ XXX [t XK foiiiin20,202 020,202 [ XK i [ 12,680 66,649 [ 79,329 XXX

7. 285,763 379,205 304,063 403,860 (38,937)

8. Prior year-end surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
as regards As % of Col. 1 As % of Col. 2 As % of Col. 3
policyholders 210,332 Line 7 Line 7 Line 7

1. 39.9 2. (13.6) 3. (0.4)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (0.8)




STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

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

0 0

o
—

0 2
0 2
0 2
0 2

o o
— T E—
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Prepaid pension COST ...oooiiicciiieieicccectccee et |oreieieieeennas 8,492,274 |..cooovoe. 8,492,274 ..o o
2505.  Qverfunded pension plan asset .........cooooieiiiiicccieieeccceeceeeeeeeeens o (5,936,257)|......co......... (5,936,257 |- oo
2597. Summary of remaining write-ins for Line 25 from overflow page 2,556,017 2,556,017
Additional Write-ins for Liabilities Line 25
1 2
Current December 31,
Statement Date Prior Year
2504.  Liability for accrued PRL DENeTits ..ottt ne [ee ettt (514 (514)
2505.  Return retroSpeCtiVe PreMilM ......ocoo oottt s e s et s e e eaeseanssnnasesesesnsnanasenenesenns [oreseneseseseseesananes 29,229 |...ooiee 42,787
2506. Commercial Auto Insurance Procedure premium defiCienCy FESEIVE .......cciiiiciiioiiiiiiieecee ettt snens [oeeeseseseeeieenne 76,937 oo 57,497
2597.  Summary of remaining write-ins for Line 25 from overflow page 105,652 99,770
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gem.......... omme ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........cociiiiiiiiiiiiiiiniiese e [oeeeeseesiee e [ooeiei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) .......... | A ... BN ... A NGB ... A ... B ..
6. Total gain (loss) on disposals ..........cccceccvevee.... NN - B - BN - DA - - DR - - e
7. Deduct amounts received on disposals ..... B PR W N DN BN B N B e SRR
8. Deduct amortization of premium and mortgage infillest PNEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECCrucdilitcrest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 37,563,022 ... 44,726,549
2. Cost of acquired:
2.1 Actual cost at time of acquisition 936,986
2.2 Additional investment made after acquisition ... 5,251,601
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals .
8. Deduct amortization of premium, depreciation and proportional amortization
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMItEEA @MOUNTS .........oiiiiiiee ettt e et e e st e e st e saeeeaeesseenseenseenbeenseenseensesneesneenne [oseessenseeiteenteeite et e eteans [oaeeteeteeeeeseeaeesaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 44,405,536 37,563,022
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI .........ccccoviririeieieueeeeeiisieieieee e [ 572,019,365 |....c........ 499,522,680
2. Cost of bonds and stocks acquired ...232,859,836
3. Accrual of discount
4. Unrealized valuation increase/(decrease)
5. Total gain (loss) on disposals
6. Deduct consideration for bonds and stocks disposed of
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 610,331,517 572,019,365
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

During the Current Quarter for all Bond
1

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T ()t bbbt bbbkt b ettt en b [ 113,944,253 |...coooovenne. 5,341,474 |....ccovveee. 3,995,442 | 83,930 | 113,944,253 |................ 115,374,216 | oo 108,403,765
R Y [ - SRS KRR 146,188,953 |.....coovenne. 7,847,999 ..o 4,871,925 |, 155,863 |.....ccccvevune 146,188,953 |............... 149,320,890 ..o [ 139,282,738
R T N (< 3 €= LSOO OO p OO E OO pp U OO OO AU OO SO OO UUT KT SO RPN
. INAIC 4 () cueeeveieieeeieieteseetes et e it et te et e te s e et et et et et eseesese et eseeseseeseseeses e s e s e e eseneese st eseneeseseeseseesesesesensesensesensenene s eebeit et et et ettt enen [oeetereee ettt snees[orer e [retere e [oee et [orere et [t ees [t
5. INAIC 5 (8) coveveteriiiiieieie ettt ettt sttt b bt s et s st h s s st s s s e b bR s et s e et et sesesese et esesesesesesenens [erereseann et e s n et einnenens [oreteere e sienes [eeerei e enen [eees e snens [reeeesea et nnensoreen e seeien [ee e [eeee e
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b
7. Total ICO 260,133,206 13,189,473 8,867,367 239,793 260,133,206 264,695,105 247,686,503
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 325,739,783 46,314,436 30,283,525 , 325,739,783 341,849,586 320,459,584
9. INAIC 2 ettt R R R £ R R R AR E £ £ A b h R Rttt a bkt nen ettt en s nenenens [ronene e 3,600,121 | 228,938 .o 311,916 [ 269,683 |.....cccoceevnnee 3,600,121 e 3,786,825 |.....coeveviriccciirnis oo 3,637,227
(O 7Y (@2 T U E OO p U OO O U SO OO OO U PR NPT TR SOUT NOURRRURTRRRR TSR
T1. NAIC 4 ettt ettt ettt et s e s st st et R et R et R et Rene s eneeseRe et ese et es et ese s esenseseneeseneeseseenes [rereetere et ettt sies[oreten ettt et [t o [ [ [oere e
T2, INAIC B bbbt h bbbttt b et b et b e ens [see e 225,336 |.oeeeeeeeeerieieeinieinnennens freeeeerene e [ (225,336) [.ecveereencininns 225,336 |oeeeeeeeeereeeieieirnnennns [ [ 236,051
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ]
14.  Total ABS 329,565,240 46,543,374 30,595,441 123,238 329,565,240 345,636,412 324,332,862
PREFERRED STOCK
15.
16.
17.
18.
19.
20.
21.
22. Total ICO, ABS & Preferred Stock 589,698,446 59,732,848 39,462,808 363,032 589,698,446 610,331,517 572,019,365
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o i NAIC2 $ i NAIC3 $ NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

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, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 16,538,740 |.covoreenne 9,966,347

2. Cost Of Cash eqUIVAIENTS ACGUITEA ............ccooiiieieeeieececececieie ettt ettt a sttt et eses e s s s s s s e s et esessssssassasesesessssasssesasess [eresensnsasesneas 21,485,591 |...cocooeeneee 71,598,538

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/(ECIEASE) ..........ccviveviviverererieieieeeeetetetetesesee s et s s esesesesessss s et sseseseseseseas s st ssasasesesesssnsssssesaseseseans |esesesesensesesseeseneneeenes (5] ] 6

5. Total gain (I0SS) ON QISPOSAIS ........c.coeiiereeeieeiiieieieeeteteeeae ettt e s e st s s et e s essasa s s st esesesessasssasssesesesesesssssssssesesesessssannns |oeesesesenenesneaessstesesnneenns |oeseeasnssseseseneneneenes (862)

6. Deduct consideration received 0N QISPOSAIS ................c.cueuevieiieeeiiiieteteseseee et eee e etesesses s et esssesesesessss s st ssesesesesessnssssssssesesesenns |oeseeseseneaenens 34,802,982 |...oceeenne 65,025,288

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 3,221,340 ..o 16,538,740
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) 3,221,340 16,538,740

S108




STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE

EO1, EO2
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

SCHEDULE BA - PART 2

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

1 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... Constellation Capital Fund |1 ......eeeeveeeenennnnininniniiiiiiiiiiininnnnes Chicago ....eeeeveeeeeeeeeeennnniiniiiiiiiiienes fonneee IL.......... Constellation Wealth Capital Fund |1 GP .....ooovvvvvinniiiins fooiiiiiie ceeeeens ....02/09/2026 ...|...... B o, 3,692,965 [......cooiniiiiiiiiiiiiiii o, 15,370,048 |.......ceeeeeees 3.583
1999999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - unaffiliated 3,692,965 15,370,048 XXX
7899999. Total - unaffiliated 3,692,965 15,370,048 XXX
7999999. Total - affiliated XXX

8099999 - Totals

3,692,965

15,370,048

XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income

8099999 - Totals
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
57563R-UH-0 ......... MASSACHUSETTS EDL FING AUTH ..ot o 05/20/2026 ..... RBC CAPITAL MARKETS ... ..esssssssssssssisssssetiesstssttetettteteeeseteetssiesesesessssssassssassesssssassbesnsasennnnes 530,000 |.eeeiiiiiiiiiiiiiiiiiiiiiiiieeees 1.CFE ..........
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 530,000 XXX
022098-BL-6 ......... ALTRIA GROUP INC R 04/28/2026 ... Bank of America Securities .. ,521,000 |... 2.AFE o
075887-CP-2 . ..|BECTON DICKINSON AND CO 05/07/2026 ..... MORGAN STANLEY CO .. ,380,000 |. 2.BFE ..
141781-CB-8 . ..[CARGILL INC ............ 05/07/2026 ..... | JPMORGAN VPR FTP . ..500,000 |. 1.F FE ..
25278X-AV-1 . ..| DIAMONDBACK ENERGY INC . 05/07/2026 .....[JP MORGAN SECS INC., - FIXED INCOME ,000,000 [. 2.BFE ..
264399-ED-4 ......... | DUKE ENERGY CAROLINAS LLC 04/28/2026 . CITIGROUP GLOBAL MARKETS INC. ..761,000 |. 2.AFE ..
26884T-AW-2 . ..|ERAC USA FINANCE LLC .... 05/07/2026 US BANCORP INVESTMENTS INC. . ,000,000 [. 1.6 FE ..
26884T-BA-9 . ..|ERAC USA FINANCE LLC .... 04/28/2026 . Bank of America Securities .. ..380,000 |. 1.G FE ..
37045X-FG-6 . ..| GENERAL MOTORS FINANCIAL COMPANY INC 04/28/2026 . BNP PARIBAS SECURITIES BOND .... 608,000 |. 2.BFE ..
404119-C0-0 . ..|HCA INC ... 05/07/2026 .....[JP MORGAN SECS INC., - FIXED INCOME 500,000 |. 2.CFE ..
46647P-BJ-4 . ..| JPMORGAN CH 04/28/2026 . Bank of America Securities .. 190,000 |. 1.EFE ..
49456B-AR-2 . ..| KINDER MORGAN INC .. 04/28/2026 . MORGAN STANLEY CO .............. 380,000 |. 2.AFE ..
50077L-BM-7 . ..|KRAFT HEINZ FOODS CO . 05/07/2026 JP MORGAN SECS INC., - FIXED INCOME 500,000 |. 2.BFE ..
548661-EH-6 . ..|LOWE'S COMPANIES INC . 04/28/2026 . Bank of America Securities ..... 532,000 |. 2.AFE ..
677415-CV-1 . ..|OHIO POWER CO ............. 05/07/2026 JP MORGAN SECS INC., - FIXED IN 500,000 |. 2.AFE ..
68233J-CK-8 . ..| ONCOR ELECTRIC DELIVERY COMPANY LLC 04/28/2026 . Bank of America Securities .. 570,000 |. 1.F FE ..
797440-CB-8 . ..| SAN DIEGO GAS & ELECTRIC CO ......04/28/2026 . MILLENIUM ADVISORS LLC .... . 570,000 |. 1.FFE ..
857477-CR-2 ......... STATE STREET CORP ...eeiiiiiiiiiiiiiiiiiii e e e e e e s essseeseesesssesnnsnnnnnnnns [oeeeas 04/28/2026 ... Bank of America Securities .. 762,689 |. .. 761,000 |... 1.D FE
92277G-AN-7 ......... VENTAS REALTY LP e [ 04/28/2026 ... PERSHING LLC 271,575 | ..304,000 |... 2.A FE
950400-AP-9 ......... | WELLTOWER OP LLC ......veeusssususssesusssssssssssssssssssssssssssssssssesssissssssssssssssssssssssssssssnssnssnssnssnns  [ounens 04/28/2026 ..... CITIGROUP GLOBAL MARKETS INC. . .. 895,846 |. ..989,000 |... 1.G FE
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 12,659,473 12,946,000
0489999999. Total - issuer credit obligations (unaffiliated) 13,189,473 13,476,000
0499999999. Total - issuer credit obligations (affiliated)
0509999997. Total - issuer credit obligations - Part 3 13,189,473 13,476,000
0509999998. Total - issuer credit obligations - Part 5 XXX XXX
0509999999. Total - issuer credit obligations 13,189,473 13,476,000
383810-CX-7 . ..| GNR 2025-140 P - CMO/RMBS .. 06/01/2026 .....|MIZUHO SECURITIES USA INC.
38383B-5R-9 . .| GNR 2025-178 Q - CMO/RVBS 05/01/2026 .....|MIZUHO SECURITIES USA INC.

38384C-KE-8 .
38385N-T4-6 .
38385P-20-1

GNR 2023-111 B - CMO/RMBS
..| GNR 2025-050 DK - CMO/RMBS
.| GNR 2026-062 EK - CMO/RMBS

04/28/20%6 ...
05/13/2026 .
05/12/20%6 .

BANK OF NEW YORK ...
BMOCM/BONDS ..........
CITIGROUP GLOBAL MARKETS INC.

===

Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency resi

dential mortgage-backed securities - guaranteed (exempt from RBC)

1019999999.

31418F-QF-7 .........[FN MAS853 - RIBS ... 05/15/2026 ... Morgan Stanley ... A
31418F-YR-2 .........[FN MA6119 - RUBS .. 06/17/2026 .....|Morgan Stanley ... A
31426X-DU-8 ......... |FH RJB414 - RUBS ......05/12/2026 .....|CITIGROUP GLOBAL MARKETS INC. A
3142GX-V6-1 .........[FH RJB936 - RUBS ... .. 06/17/2026 .....|Morgan Stanley ..........c...... A
3142J6-DG-5 ......... |FEDERAL HOME LOAN MORTGAGE CORPORATION - 05/07/2026 .....[DAIWA SECURITIES AMERICA INC. A
3142J6-D0-3 ......... [FH RQO110 - RUBS 06/03/2026 .....[BARCLAYS CAPITAL INC FIXED INC . ,824, A
3142J6-DY-6 .........[FH RQ0118 - RMBS ... oo ... 06/01/2026 ..... BARCLAY [NVESTMENTS, INC. ......... 2,927,270 |. A
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 19,988,391

125440M-AAT ... JOWHL 200716 AT = CMO/RMBS ... .veeveeseeseseseseeseessesesseeseeseeseeseeseesessesseeseaseesessesseesessesnesneas | A L T T UV U OO | U 4 AFM oo
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency residential mortgage-backed securities (unaffiliated) 4 4 XXX
92263D-AA-8 .........|VCC 262 A - OMBS ... voo [en...05/07/2026 ... [BARCLAYS CAPITAL INC FIXED INC ... . , .
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency commercial mortgage-backed securities (unaffiliated) 773,992 774,193 4,923 XXX
00119Y-AN-3 ........ AGL 10 ATR = OD0 1.ttt ettt ettt sttt nneene |orenn 04/29/2026 ..... MORGAN STANLEY €O .tttk bbbt et e et e nbenbeas [eeseeneesenseesennensennennennenne [oreeensennennessennenns 1,498,950 [.vvrvvreiieriiiienne 1,500,000

04040C-AA-5 ......... ARIN'5 A = D0 eeetueeueeueeueeteeseeeeeseeneeneeneeseaseeseeseeseeseeneeneaseeneeneeneaneeneeneaneaneaneaneaneaseanes |oeeaen 04/29/2026 ... BANK OF NYC/MIZUHO SEC +.nvuveueeneeneeeeeeaeeeeeeaeeaeeseeeeseeseesseseessesnsssesesssessesssssessnssnsssssnsnes [oeeneeesneeeeessesnessnssnnnnne [oeereeneenenneenennense-2,499,250 [oooiiiiiiiniiinns 2,500,000 ...

87170X-AA-6 .........[SYMP 47 A1 - CDO ......05/01/2026 ..... CITIGROUP GLOBAL MARKETS INC. ..i.tisisesesessessessensensensensessensensensensessennensessesnessesnessensessenns [orsenonnonsnnnnonnnenoenonnonnee [orsernoencenoeneencenee 4,995,000 foririniiniiniinninnes 5,000,000 |...

1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency - CLOs/CBOs/CDOs (unaffiliated) 9,000,000

381951-AA-0 ......... GDLP 261 A = ABS .eevteteeteeeeeteete ettt st sttt ettt ettt bbbt e bt enennenne |orend 04/02/2026 ... GOLDMAN . .. 343,000 |...

381951-AB-8 . .| GDLP 261 B - ABS ... 04/02/2026 ... | GOLDMAN . 229,000 |.

39571Y-AA-0 . .
39571Y-AB-8 .........

.. GSKY 26REV1 A - ABS

GSKY-26REV1-B - ABS

......06/21/2026 .
...... 05/21/2026 .....

CitiGroup .
CITIGROUP GLOBAL MARKETS INC. .

462,000 |.
..484,000 |...
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends
52603K-AA-5 LFT 261 A - ABS N - 04/28/2026 ..... PERSHING LLC .... s
52B03KAB-3 ..vveee |LFT 261 B = ABS .veeeeeseeeseeseseesesetsesee st ssessssee st s st ssen e [reea 04/28/2026 ..... PERSHING LLC ... .
56848F-AA-2 .. CMEIT 26A A = ABS .t eeeeie e e e ee e e e e e e e e e e e e e e e e e e e e e e e e nnn e e e e ennn e e e e ennnn e e e eennnnaans [eeees 05/15/2026 ..... WELLS FARGO SECURITIES . s
56848F-AB-0 .. B L e PR R 05/15/2026 ..... WELLS FARGO SECURITIES .... 1 300,000
63943M-AA-7 .. SINAVEL 2BA A = ABS ...t eeeeet e e e et e e e e e e n e e e e nn e e e e e ennnn e e eennnn e e eennnnnns [reeees 04/20/2026 ..... BARCLAYS CAPITAL INC FIXED 119,000
639431-AB-5 .. NAVEL 26A B = ABS ...vovureeerreesseeseseeseseeesessssessesesssesssesssesesesssesssesesassseesssesassasnnens [oreen 04/20/2026 ... BARCLAYS CAPITAL INC FIXED INC 135,000
68270G-AA-2 .. CJOMEIT 261 A = ABS -.eeeeeeiee et e eee e e e et e e e e e e e e e e e e e e e e e e e e e e e rrnn e e e eennn e e eeennnnaeneeennn [enees 06/05/2026 ..... BARCLAYS CAPITAL INC FIXED INC 1 530,000
682706-AB-0 .. B L - T PP R 06/05/2026 ..... BARCLAYS CAPITAL INC FIXED INC ..489,000
76042 -AA-1 CREPS 26 A = ABS ...ttt nes[eaees 04/21/2026 ..... BIOCM/BONDS ........... 884 |.. ..554,000 |..
91533U-AC-2 LI I R RN 05/15/2026 ..... Jefferies Company . . 1 000 000 |.. . 1 000,000 |..
91533V-AA-4 ......... [UMPT 26ST1 A = ABS ....eiiiiiiiiiiieeieniiaeeeeennineeeennnnannas I 02/05/2026 ..... JeffOrieS COMPANY . errnuuiieiirnieteeiieeu e e eernnuasseernenisseeennnnaseeennnnsasseernnnnaaseernnnnnsseennnnnnnsse |rennnnnnnsseennnnnnsseernnnnnnseeee |oensnnnaseesnnnnnneeeennes [CLICI() ] (23,976)]..
1119999999. Subtotal - asset- backed securities - financial asset-backed secuntles self-| I|qU|dat|ng other financial asset-backed securities - self-liquidating (unaffllated) 7,571,867 7,573,024
82321A-AA-5 ......... TSHENTL 20251 A2 = ABS .veeveeueeueessessensessensessessesseneessansessessessessasseseaseessasseseaseeseessaseaneans ... 04/10/2026 ..... JCANTOR FITZGERALD & 00. INC. eeveereereesseusesseseessessasseseessessessessaseessessenseseaseeseeseaneaseaneesneneas | T PR 393,443 [ 390,000
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - lease-backed securities - practical expedient (unaffiliated) 393,443 390,000
14051L-AE-2 .|CAPST 261 A = ABS e eeeiee e e e e e e e e e nnn e e e e nnnn e e e ernnnaeeeernnnaaeee [eaeeed 04/17/2026 ..... GOLDMAN 907,000 |.. 907,000 |..
55378H-AA-8 ......... QI - T PP PPPPPPPN FPTPTN 04/23/2026 ..... TORONTO DOMINION BK . 231,000 |.. 231,000 |..
1539999999. Subtotal - asset- backed securities - non-financial asset- backed securltles practlcal expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 1,138,000 1,138,000
464338-AA-0 ......... CLDHQ 261 A2| - ABS . N N 04/22/202%6 ..... Various 1,476,891 [ooooviiiiiiiiiiiinnns 1,476,000 |..
464338-AB-8 .. SJOLDHQ 261 201 = ABS .eeeeeeeeee e e e e eeeee e e e e et e e e e e e e e e e e e e e e ennn e e e e nnnn e e e e nnnnaeeeeennnnaes [reeees 04/20/2026 ..... PERSHING LLC . ..321,000 |.. ..321,000 |..
538908-AG-9 L I - PP PPPPN FPPPIN 06/24/2026 ..... TORONTO DOMINION BK . 523,966 |.. 524,000 |..
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full analysis - lease-backed securities - full analysis (unaffiliated) 2,321,857 2,321,000
1889999999. Total - asset-backed securities (unaffiliated) 46,543,374 46,839,502 61,007 XXX
1899999999. Total - asset-backed securities (affiliated) XXX
1909999997. Total - asset-backed securities - Part 3 46,543,374 46,839,502 61,007 XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX
1909999999. Total - asset-backed securities 46,543,374 46,839,502 61,007 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 59,732,848 60,315,502 143,725 XXX
4509999997. Total - preferred stocks - Part 3 XXX XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - preferred stocks XXX XXX
5989999997. Total - common stocks - Part 3 XXX XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - common stocks XXX XXX
5999999999. Total - preferred and common stocks XXX XXX
6009999999 - Totals 59,732,848 XXX 143,725 XXX
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..679111-ZX-5 | OKLAHOMA ST TPK AUTH TPK REV ... . 05/06/2026 . | PERSHING LLC .. 229,015 250,000 215,008 |...........230,328 |...ccoviiiiiinns ferninnnns 1,599 |. ...1,509 .231,927 |.. ...(2,912) |.........(2,912) .. 3,659 |.01/01/2030 . 1.D FE ....
..679111-2Y-3 | OKLAHOMA ST TPK AUTH TPK REV ... . 05/06/2026 . | WELLS FARGO SECURITIES . X .. 300,723 ..335,000 ..283,500 |. ..302,997 |. ..2,037 | .306,034 (4,311)|. . (4,311)).. 5,188 |. 01/01/2031 . [1.D FE ....
..88256C-EX-3 | TEXAS MUN GAS ACQUISITION & SUPPLY CORP ...... . 05/07/2026 . | PERSHING LLC ... 15,216 ... 15,000 ...17,270 |............ 15,368 |.... ... (130) ]. .. ..15,228 |.. s (12) ). (12) .. . 12/15/2026 . [1.G FE ....
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 544,954 600,000 515,778 548,682 3,507 3,507 552,189 (7,235) (7,235) XXX XXX
.. 172967-LW-9 | CITIGROUP INC . 05/20/2026 . |Bank of America Securities ..991,880 ..1,000,000 1,011,786 |.... .. (1,8%) . . (1,8%) ... .(18,011) (18,011) . 04/23/2029 . (1.G FE .
..20278N-AG-8 | ENERGY TRANSFER LP . . 05/20/2026 . | JPAMORGAN VPR FTP ............ ..711,004 . 700,000 ..735,776 |. . (4,316) . (20,457) |. (20,457) |.. . 04/15/2029 . (2.B FE .
..548661-DR-5 |LOWE'S COMPANIES INC . 05/06/2026 . |Bank of America Securities ..883,638 . 900,000 ..002,961 |. . (320) . (19,003) |. (19,003) [.. . 04/05/2029 . [2.A FE ..
..681919-BR-6 | OMNICOM GROUP INC . 05/20/2026 . | MORGAN STANLEY CO ................ . 495,000 ..445,288 |.... ...3,340 |... .. (7,806) |........ (7,808) . 03/01/2031 . [2.A FE ..
JP MORGAN SECS INC., - FIXED
..68389X-BU-8 | ORACLE CORP . |- 0572072026 . | INCOME .................coeeiiiiins ..2,790,000 .2,788,844 |.... 352 .. . (38,562) |....... (38,562) . 04/01/2027 . (2.
..907818-FB-9 | UNION PACIFIC CORP . . 05/06/2026 . | CITIGROUP GLOBAL MARKETS INC. . |. . 970,000 ..969,856 |. 15 . (12,287) |. (12,287) |.. . 03/01/2029 . (1.
.. 91324P-DP-4 | UNITEDHEALTH GROUP INC .. .. _|. 05/06/2026 . | BNP PARIBAS SECURITIES BOND ... .. 1,465,000 .. .1,463,302 |.... .. 189 ... . . (12,218) |....... (12,218) . 12/15/2028 . [1.
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 8,186,834 8,320,000 8,383,595 8,317,813 (2,635) (2,635) 8,315,178 (128,344) (128,344) XXX
0489999999. Total - issuer credit obligations (unaffiliated) 8,731,788 8,920,000 8,899,373 8,866,496 872 872 8,867,367 (135,579) (135,579) 179,566 XXX
0499999999. Total - issuer credit obligations (affiliated) XXX
0509999997 Total - issuer credit obligations - Part 4 8,731,788 8,920,000 8,899,373 8,866,496 872 872 8,867,367 (135,579) (135,579) 179,566 XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 8,731,788 8,920,000 8,899,373 8,866,496 872 872 8,867,367 (135,579) (135,579) 179,566 XXX
..36230S-AL-8 |G2 757211 = RUBS ......coevviiiiiiiiiiiiiiiieeeees . 06/01/2026 . |Paydoun ........cooeeeiiiiiiiiiiiiins foiiiiiiiiiiiiiiiins feeiiiiine 2,492 | 2,492 |l 2,603 |............. 2,59 [ e [RLVX) ) R R [V} R R 2,492 . 12/20/2040 . (1.
..38380K-GF-6 | GNR 2017-172 PA - CMO/RMBS .. . |- 06/01/2026 . | Paydoun ... oo 19,642 . I . . . . 02/20/2047 . (1.
..383810-CX-7 |GNR 2025-140 P - CMO/RMBS . . 06/01/2026 . | Paydoun . . 08/20/2055 . (1.
..383820-GQ-8 | GNR 2020-005 FA - CMO/RMBS . 06/20/2026 . | Paydoun . . 01/20/2050 . (1.
..38383B-5R-9 | GNR 2025-178 Q - CMO/RMBS . . 06/01/2026 . | Paydoun . . 10/20/2055 . (1.
..38384J-Y7-3 | GNR 2024-024 AD - CMO/RMBS . 06/01/2026 . | Paydoun . . 03/20/2052 . (1.
..38385M-N-4 | GNR 2026-024 PG - CMO/RMBS . 06/01/2026 . | Paydoun . . 02/20/2056 . (1.
..38385N-T4-6 | GNR 2025-050 DK - CMO/RMBS . 06/01/2026 . | Paydoun . . 03/20/2056 . (1.
..38385P-20-1 | GNR 2026-062 EK - CMO/RMBS .. .. |. 06/01/2026 . | Paydoun ... .. . 04/20/2056 . [1.
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 183,500 183,500 182,891 130, 188 806 806 183,500 XXX XXX
..38381J-D7-9 | GNR 2023-175 KC - CMBS . 06/01/2026 . | Paydoun ... ... 1,362 1,207 e 1,310 01,362 |.. . 01/16/2065 . [1.A ........
..38381J-U0-8 | GNR 2023-139 AE - CMBS .. . 06/01/2026 . | Paydoun . . 4,270 .3,946 |. . 4,061 . 4,270 . 01/16/2064 . [1.A .
..38381K-BB-9 | GNR 2024-037 AC - CMBS .. . 06/01/2026 . | Paydoun . 4,014 .3,712 | .3,782 .4,014 . 05/16/2065 . [1.A .
..38381S-GF-8 | GNR 2026-018 AD - CMBS .. . 06/01/2026 . | Paydoun . .8,098 .8,054 |. .8,098 . 09/16/2059 . [1.A .
..383818-JC-2 | GNR 2026-042 AE - CMBS .. .. |. 06/01/2026 . [Paydown ... .. ... 2,537 2,526 i, .2,537 .. . 12/16/2066 . [1.A ........
1029999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency commercial mortgage-backed securities - guaranteed (exempt from RBC) 19,534 XXX
..3128MF-RJ-9 |FH G16589 - RUBS .... . |- 06/01/2026 . |Paydown ... . ...99,038 |.... . 09/01/2032 . (1.
..3128MJ-UN-8 | FH GO8588 - RMBS . . 06/01/2026 . | Paydoun . .1,6542 | . 05/01/2044 . (1.A .
..3128MM-NH-2 | FH G18391 - RUBS .... . |- 06/01/2026 . |Paydown ... ... 1,161 . 06/01/2026 . [1.A ........
..31292K-6A-0 | FH C03565 - RMBS .... . |- 06/01/2026 . | Paydoun ... . 12/01/2040 . (1.A ........
..312033-AP-9 | FH A86314 - RUBS . . 06/01/2026 . | Paydoun . . 05/01/2039 . [1.A .
..312043-AK-9 | FH A94510 - RWBS . . 06/01/2026 . | Paydoun . . 10/01/2040 . (1.A .
.. 312043-RC-9 | FH A94983 - RMBS . . 06/01/2026 . | Paydoun . . 1170172040 . [1.A .
..312045-DS-4 | FH A96413 - RWBS . . 06/01/2026 . | Paydoun . . 01/01/2041 . [1.A .
..312046-CC-8 |FH A97267 - RWBS . . 06/01/2026 . | Paydoun . . 03/01/2041 . [1.A .
..312046-N9-3 |FH A97616 - RMBS . . 06/01/2026 . | Paydoun . | . 03/01/2041 . [1.A .
..31320X-K5-0 |FH SB1216 - RWBS . . 05/27/2026 . | Various . 1,869,271 . (44,239) |. (44,239) . 10/01/2087 . [1.A .
..3132DM-GD-1 |FH SD0196 - RWBS . . 06/01/2026 . | Paydoun . 52,605 K . . 11/01/2049 . (1.A .
..3132DN-S7-9 | FH SD1442 - RMBS . . 06/01/2026 . | Paydoun . 83,860 . 08/01/2052 . [1.A .
..3132DN-VL-4 |FH SD1519 - RMBS . . 06/01/2026 . | Paydoun . 43,326 . 08/01/2052 . [1.A .
.. 31320N-WH-2 | FH SD1548 - RMBS ... . 06/01/2026 . | Paydoun ... ... 44,891 . 08/01/2052 . [1.A ........
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..3132DN-XN-8 | FH SD1585 - RMBS .... . |- 06/01/2026 . | Paydoun ... ...25,450 |.... ..26,981 ...387 |. 08/01/2052 . (1
.. 313208-CH-3 | FH SD4572 - RMBS . . 06/01/2026 . | Paydoun . .2,624 |. . 2,646 .54 |. 08/01/2083 . (1.
..313208-06-2 |FH SD4977 - RMBS . . 06/01/2026 . | Paydoun . 26,762 |. 27,565 567 |. 11/01/2053 . (1.
..31320U-PK-7 | FH SD6726 - RWBS . . 06/01/2026 . | Paydoun . 26,414 |. 27,444 417 |. 08/01/2052 . (1.
..3132DV-LK-9 |FH SD7530 - RMBS . . 06/01/2026 . | Paydoun . 10,076 |. . 9,550 100 |. 11/01/2050 . |1.
..31320W-G9-8 | FH SD8324 - RMBS . . 06/01/2026 . | Paydoun . .1,708 |. 1,722 .37 |. 05/01/2083 . (1.
..3132DW-GG-2 | FH SD8299 - RMBS . . 06/01/2026 . | Paydoun . 50,378 |. 52,208 ,106 |. 02/01/2053 . (1.
.. 313200-H2-2 | FH SD8349 - RMBS ... . 06/01/2026 . | Paydoun ... ...15,017 |.... ..15,160 |.. ...330 |. 08/01/2083 . (1.
..3132DW-HE-6 | FH SD8329 - RMBS ... . 06/01/2026 . | Paydoun ... ...60,658 |.... ..62,337 |.. ,268 |. 06/01/2053 . |1.
..3132DW-HG-1 |FH SD8331 - RMBS . . 06/01/2026 . | Paydoun . 33,620 | 33,920 749 |. 06/01/2083 . (1.
..3132D0-HS-5 |FH SD8341 - RMBS . . 06/01/2026 . | Paydoun . 34,368 |. 35,400 729 |. 07/01/2053 . (1.
..31320W-JF-1 | FH SD8362 - RMBS .... . |- 06/01/2026 . | Paydoun ... ... 2,733 |.. ....61 |. 09/01/2083 . (1.
..313200-JR-5 |FH SD8372 - RMBS ... . |- 06/01/2026 . | Paydoun ... ...188 |. 11/01/2053 . (1.
..3132D-MX-8 |FH SD8474 - RMBS . . 06/01/2026 . | Paydoun . 813 |. 11/01/2054 . [1.A .
.. 31320W-NIW-9 | FH SD8505 - RMBS . . 06/01/2026 . | Paydoun . . 02/01/2085 . [1.A .
..3132GF-3H-8 |FH Q02600 - RWBS . . 06/01/2026 . | Paydoun . . 08/01/2041 . [1.A .
..31320J-U2-5 |FH 045100 - RWBS . . 06/01/2026 . | Paydoun . . 12/01/2046 . [1.A .
..3132XC-RX-5 |FH G67702 - RMBS . . 06/01/2026 . | Paydoun . . 01/01/2047 . (1.A .
..3132XC-SE-6 |FH G67717 - RMBS . . 06/01/2026 . | Paydoun . . 11/01/2048 . [1.A .
..31335A-FP-8 |FH G60174 - RMBS . . 06/01/2026 . | Paydoun . . 10/01/2043 . [1.A .
..31339S-TL-9 |FH QA3255 - RMBS . . 06/01/2026 . | Paydoun . . 10/01/2049 . [1.A .
..3133AM-SV-9 | FH QC3232 - RMBS . . 06/01/2026 . | Paydoun . . 06/01/2051 . [1.A .
..3133BM-TV-7 |FH QF0564 - RWBS . . 06/01/2026 . | Paydoun . . 09/01/2052 . [1.A .
..3133KM-SE-6 | FH RA5917 - RWBS . . 06/01/2026 . | Paydoun . . 09/01/2051 . [1.A .
..3133KN-F7-3 | FH RAB490 - RWBS . . 06/01/2026 . | Paydoun . . 12/01/2051 . [1.A .
..3136B0-NI-2 | FNR 2017-110 PA - CM . 06/01/2026 . | Paydoun . . 01/25/2085 . [1.A .
..3136B5-VF-9 |FNR 2019-42 LA - CMO/RMBS . . 06/01/2026 . | Paydoun . . 08/25/2049 . [1.A .
..3136BY-N9-9 | FNR 2026-11 BD - CMO/RWBS . . 06/01/2026 . | Paydoun . . 03/25/2056 . [1.A .
..3138EP-ZP-2 |FN AL7049 - RVBS . |- 06/01/2026 . |Paydown ... . 02/01/2045 . [1.A ........
..3138ER-SC-5 |FN AL9514 - RWBS .... . |- 06/01/2026 . | Paydoun ... . 02/01/2043 . [1.A ........
..3138C-NT-6 |FN AS3101 - RUBS . . 06/01/2026 . | Paydoun . . 08/01/2044 . [1.A .
..3138lJ-UH-9 | FN AS8683 - RUBS . . 06/01/2026 . | Paydoun . . 01/01/2047 . [1.A .
..3140J6-DN-4 | FN BM1908 - RMBS ... . |- 06/01/2026 . |Paydown ... . 01/01/2044 . [1.A ........
..3140J8-UH-4 | FN BM4183 - RUBS .... . |- 06/01/2026 . |Paydown ... . 04/01/2045 . [1.A ........
..3140J0-0K-2 | FN BN7657 - RWBS . . 06/01/2026 . | Paydoun . . 07/01/2049 . [1.A .
..3140KL-DM-1 | FN BQ1007 - RMBS . . 06/01/2026 . | Paydoun . . 07/01/2051 . [1.A .
..3140KT-DP-7 | FN BQ7309 - RWBS .... . 06/01/2026 . | Paydoun ... . 11/01/2050 . [1.A ........
..3140M0-AK-5 | FN BV9909 - RWBS .... . |- 06/01/2026 . | Paydoun ... . 06/01/2052 . [1.A ........
..3140M0-BN-8 | FN BV9944 - RMBS . . 06/01/2026 . | Paydoun . . 06/01/2052 . [1.A .
..3140MR-BB-2 | FN BW0033 - RWBS . . 06/01/2026 . | Paydoun . . 07/01/2052 . [1.A .
..3140MS-KY-0 |FN BW1210 - RMBS . . 06/01/2026 . | Paydoun . . 10/01/2052 . [1.A .
..314009-HP-1 | FN CA2037 - RWBS . . 06/01/2026 . | Paydoun . . 07/01/2048 . [1.A .
..31400B-JE-9 |FN CA3860 - RWBS . . 06/01/2026 . | Paydoun . . 07/01/2049 . [1.A .
..3140QE-ZX-3 |FN CA7057 - RWBS . . 06/01/2026 . | Paydoun . . 09/01/2050 . 1.A .
..3140QM-V0-4 |FN CB2422 - RMBS . . 06/01/2026 . | Paydoun . . 12/01/2051 . [1.A .
..31400P-HS-9 | FN CB3840 - RWBS . . 06/01/2026 . | Paydoun . . 06/01/2052 . [1.A .
..31400P-JJ-7 |FN CB3864 - RWBS . . 06/01/2026 . | Paydoun . N s . 06/01/2052 . [1.A .
..3140QR-MZ-3 |FN CB5775 - RWBS . . 06/01/2026 . | Paydoun . .. 153,405 ..153,405 .. 151,547 |. ..161,521 .153,405 . 12/01/2052 . [1.A .
..31400-ZE-8 | FN FA0740 - RMBS . . 06/01/2026 . | Paydoun . .25,343 25,343 ...24,058 |. 24,085 |. 25,343 . 03/01/2055 . [1.A .
..3140W1-TJ-2 | FN FA1452 - RWBS . . 06/01/2026 . | Paydoun . .. 175,419 ..175,419 . 176,817 |. ..176,694 |. 175,419 . 04/01/2085 . [1.A .
..31403-4X-4 | FN FA3537 - RWBS . . 06/01/2026 . | Paydoun . 74,627 |. . 11/01/2055 . [1.A .
..3140X8-N5-2 | FN FM4911 - RUBS . . 06/01/2026 . | Paydoun . 2,159 |. . 1170172050 . [1.A .
..3140XB-NR-7 | FN FM7599 - RWBS . . 06/01/2026 . | Paydoun . 22,229 |. . 01/01/2051 . [1.A .
..3140XC-ZA-9 |FN FM8836 - RMBS ... . 06/01/2026 . | Paydoun ... . 11/01/2050 . [1.A ........
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..3140XD-JS-6 |FN FM9272 - RMBS .... . |- 06/01/2026 . |Paydown ... .. 45,915 ...45,915 ...48,195 [.... ....(2,279) |. ..(2, ..45,915 |.. . 10/01/2051 . |1
..3140XE-AU-8 |FN FM9918 - RMBS . . 06/01/2026 . | Paydoun . 19,338 19,338 20,240 |. (902) |. 19,338 . 12/01/2061 . |1.
..3140XF-V3-2 [FN FS0633 - RMBS . . 06/01/2026 . | Paydoun . 32,069 32,069 32,423 |. (354) |. 32,069 . 02/01/2052 . |1.
..3140XH-LA-3 [FN FS2120 - RMBS . . 06/01/2026 . | Paydoun . 14,233 14,233 13,707 |. .52 |. 14,233 . 06/01/2052 . |1.
..3140XH-LW-5 [FN FS2140 - RMBS . . 06/01/2026 . | Paydoun . 43,245 43,245 39,937 |. ..3,307 | 43,245 . 06/01/2052 . |1.
..3140XJ-AE-3 [FN FS2704 - RMBS . . 06/01/2026 . | Paydoun . . 3,692 .3,507 | . 185 |. . 3,692 . 08/01/2052 . |1.
..3140XJ-GT-4 [FN FS2909 - RVBS . . 06/01/2026 . |Paydoun . .2,211 .2,222 | (D). .2,211 . 09/01/2052 . |1.
..3140XJ-GU-1 [FN FS2910 - RMBS .... . |- 06/01/2026 . |Paydown ... . ...21,234 ..21,401 ... ... (167) | . 09/01/2052 . |1.
..3140XJ-HJ-5 |FN FS2932 - RMBS .... . 05/27/2026 . |Various ... . 1,372,367 .1,411,129 01,393,129 |.... . (22,29) |.... . 01/01/2037 . |1.
..3140XJ-PY-3 [FN FS3138 - RMBS . . 06/01/2026 . | Paydoun . 56,425 o . 10/01/2052 . |1.
..3140XK-YA-2 [FN FS4304 - RVBS . . 06/01/2026 . | Paydoun . . 04/01/2053 . |1.
..3140XL-5L-8 [FN FS5350 - RMBS .... . |- 06/01/2026 . |Paydown ... . 10/01/2052 . |1.
..3140XL-LW-6 [FN FS4840 - RMBS .... . |- 06/01/2026 . |Paydown ... . 05/01/2053 . |1.
..3140XN-VZ-4 [FN FS6931 - RMBS . . 06/01/2026 . | Paydoun . . 01/01/2053 . |1.A .
..3140XP-BII-8 [FN FS7252 - RMBS . . 06/01/2026 . |Paydoun . . 11/01/2053 . |1.A .
..3140XQ-M5-3 [FN FS8479 - RMBS . . 06/01/2026 . | Paydoun . . 08/01/2053 . |1.A .
..31418E-HK-9 [FN MA4733 - RMBS . . 06/01/2026 . |Paydoun . . 09/01/2052 . |1.A .
..31418E-R7-7 |FN MA5009 - RMBS . . 06/01/2026 . | Paydoun . . 05/01/2063 . |1.A .
..31418E-U9-9 |FN MA5107 - RMBS . . 06/01/2026 . | Paydoun . . 08/01/2053 . |1.A .
..31418E-V8-0 |FN MA5138 - RMBS . . 06/01/2026 . | Paydoun . . 09/01/2063 . |1.A .
..31418F-EC-7 [FN MA5530 - RMBS . . 06/01/2026 . | Paydoun . . 11/01/2054 . |1.A .
..31418F-GX-9 |FN MA5613 - RMBS . . 06/01/2026 . | Paydoun . . 02/01/2085 . |1.A .
..31418F-KL-0 |FN MA5698 - RMBS . . 06/01/2026 . | Paydoun . . 05/01/2055 . |1.A .
..31418F-QF-7 [FN MA5853 - RMBS . . 06/01/2026 . | Paydoun . . 1070172055 . |1.A .
..31418F-UB-1 |FN MA5977 - RMBS . . 06/01/2026 . |Paydoun . . 02/01/2041 . |1.A .
..31419F-CN-4 | FN AE4576 - RMBS . . 05/26/2026 . |Paydoun . . 06/01/2026 . |1.A .
..314270-DZ-2 |FH SL2819 - RMBS . . 06/01/2026 . | Paydoun . . 08/01/2055 . |1.A .
..314270-QP-0 |FH SL3161 - RMBS . . 06/01/2026 . | Paydoun . . 08/01/2053 . |1.A .
..3142GX-DU-8 [FH RJ6414 - RUBS .... .. |- 06/01/2026 . |Paydoun ... . 04/01/2056 . |1.A ........
..3142J6-DG-5 |FEDERAL HOME LOAN MORTGAGE CORPORATION - .... |. 06/01/2026 . |Paydoun ... . 03/01/2056 . |1.A ........
..3142JC-B7-4 |FH RROO61 - RMBS ............ . 06/01/2026 . | Paydoun . . 02/01/2041 . |1.A .
.. 35563P-HF-9 [ SCRT 2018-4 MA - CMO/RMBS . . 06/01/2026 . | Paydoun . . 03/25/2058 . |1.A .
..35563P-JF-7 [ SCRT 2019-1 MA - CMO/RMBS .... . 06/01/2026 . |Paydown ... . 07/25/2058 . |1.A ........
..35563P-KG-3 [ SCRT 2019-2 MA - CMO/RMBS .... . 06/01/2026 . | Paydown ... . 08/26/2058 . |1.A ........
..35563P-ML-0 [SCRT 2019-4 MA - CMO/RMBS .... .. |- 06/01/2026 . | Paydoun ... .. ...128 |. 02/25/2059 . |1.A ........
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 6,240,184 6,152,470 6,195,415 (66,536) XXX XXX
..302970-AG-3 |FRESB 2019-SB59 A1F - CMBS .. .. |- 06/01/2026 . |Paydoun ... . . 1,422 . 1,429 ... L1422 .. . 01/25/2029 . |1.A .
..302970-AH-1 | FRESB 2019-SB59 A1H - CMBS ... . 06/01/2026 . |Paydown ... 922 . L2927 ). 922 . . 11/25/2038 . |1.A ........
..30297D-AM-2 [FRESB 2018-SB53 ATH - CMBS ........oevvvvvvennnns . 06/01/2026 . |Paydomn .....euunveviiiriininnininns Jovveineneiiiiinenes oo 1,660 [l 1,560 |oeeeeennnns LR U R (' AR R 1) N AR RN ¢ 1) i AP RN 1,560 [oeieiiiiiinns feoeiiiiiiiiins ot . 05/25/2038 . |1.A ........
SANTANDER US CAPITAL MARKETS
..3137FH-PJ-6 | FHMS K-080 A2 - CMBS ... |- 05/07/2026 . |LLC .eevvviiiiiiiiiieciiiieeeeeien e feeen.. 2,810,104 Ll 2,827,000 |........ 2,911,799 |.... ... (3,703) . B < (1<) 1 PO R, 2,842,947 |.. (32,843) . 07/25/2028 . |1.A ........
..3137FJ-EH-8 [FHMS K-081 A2 - CMBS ... ... |- 05/07/2026 . | GOLDMAN o eenn2,781,953 [....... 2,800,000 |........ 2,850,649 |.... ...(2,328) |. L (2,328) |oeeiiieiniis s 2,807,880 |.. (25,927) . 08/25/2028 . |1.A ........
1049999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency commercial mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 5,595,962 5,630,904 5,766,334 5,660,826 (6,095) (6,095) 5,654,731 (58,770) (58,770) XXX
..00039G-AA-7 [ ADMT 24NQM1 A1 - RMBS . |- 06/01/2026 . [Paydown ... ... (1,125) (. . (1,125) |... 54,541 . 02/25/2069 . |1.
..021490-AD-2 [CWALT 2007-0A10 2A1 - CMO/RMBS . 06/25/2026 . |Paydoun . . .7,398 . (7,398) . 09/25/2047 . |1.
..03464B-AA-6 | AOMT 2022-1 A1 - RMBS ... . 06/01/2026 . | Paydoun . 10,315 . 12/25/2066 . |1.
..03464P-AA-5 [ AOMT 2022-2 A1 - RMBS ... . |- 06/01/2026 . [Paydown ... .. 15,748 |.. . 01/25/2067 . |1.
..04285E-AM-9 [ ARRW 2022-2 A1 - CMO/RMBS .... . 06/01/2026 . | Paydown ... ..19,280 |.. . 07/25/2057 . |1.
..06745A-AA-2 [BARC 24NOM1 A1 - RMBS ... . 06/01/2026 . |Paydoun . 57,232 . 01/25/2064 . |1.
..125690-AA-8 | CHNGE 234 A1 - RMBS ...... . 06/01/2026 . | Paydoun . 30,445 . 09/25/2058 . |1.
.. 12660B-AM-3 [ CSMC 2022-ATH1 A1A - CMO/RMBS .. . 06/01/2026 . | Paydown ... ... 4,325 |.. . 01/25/2067 . |1.
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..12665\-AC-4 | CSMC 22ATH2 A1 - CMO/RMBS .... . |- 06/01/2026 . [Paydown ........ceeeueeeeemmmninnnns fooeeeeis el 9,857 ....9,857 n 9,857 [oiiiiinl. 9,869 ... e (12) ) . ...9,857 |.. ..196 |. 05/25/2067 . |1.
.. 16159H-AD-9 | CHASE 2024-3 A4 - RUBS .. . 06/01/2026 . | Paydoun . .. 144,543 .. 144,543 .. 143,614 |. .. 143,435 |. ..1,107 | . 144,543 3,364 |. 02/25/2055 . |1.
..16159X-AB-8 | CHASE 2024-8 A3 - RMBS . 06/01/2026 . | Paydoun . 86,331 86,331 86,385 |. 86,453 |. (122) |. 86,331 1,780 |. 08/25/2055 . |1.
..16160D-AB-9 |CHASE 241 A3 - RMBS ... . 06/01/2026 . | Paydoun . .. 103,271 ..103,271 ..102,916 |. ..102,943 |. . 328 |. 108,271 2,372 |. 01/25/2055 . |1.
..161929-AB-0 | CHASE 2024-2 A3 - RUBS .. . 06/01/2026 . | Paydoun . 47,634 47,634 47,128 |. 47,456 178 . 47,634 1,108 |[. 02/25/2055 . |1.
..19685E-AA-9 [ COLT 2022-2 A1 - CMO/RMBS . . 06/01/2026 . | Paydoun . .23,524 23,524 23,524 |. 23,550 . (26) . 23,524 - . 02/25/2067 . |1.
..2275TH-AA-9 | CROSS 24H5 A1 - RMBS ..... . 06/01/2026 . |Paydoun . 89,469 89,469 89,468 |. 89,606 (138) | 89,469 . 08/26/2069 . |1.
..24381G-AA-1 | DRMT 26INV1 A1 - RMBS ... . 06/01/2026 . | Paydown ... ... 19,905 ... 19,905 ...19,905 |.... N ..19,905 |.. . 12/26/2070 . |1.
..24382E-AC-1 [DRMT 25INV1 A1 - RMBS . |- 06/01/2026 . [Paydown ... .. 67,276 ...67,276 ...67,275 |.... ..67,276 |.. . 11/25/2060 . |1.
..268440-AA-5 | EFMT 2023-1 A1 - CMO/RMBS . . 06/01/2026 . | Paydoun . 45,421 45,380 |. 45,421 . 02/27/2068 . |1.
..26846G-AF-4 |EFMT 26NQM1 A1 - RMBS ... . 06/01/2026 . | Paydoun . 44,158 44,157 |. 44,158 . 02/25/2071 . |1.
..33851J-AA-7 [FSMT 2018-3INV A1 - RWBS .. . |- 06/01/2026 . [Paydown ... .... 5,537 ....5,004 [.... ...5,537 |.. . 05/25/2048 . |1.
..36258II-AM-4 | GSMBS 20PJ3 A11 - CMO/RMBS ... . 06/01/2026 . |Paydown ... ... 1,761 LT .1,761 .. . 10/25/2050 . |1.
..36258\-AR-3 | GSMBS 20PJ3 A13 - CMO/RMBS ... . 06/01/2026 . | Paydoun . . 3,604 .3,638 | . 3,604 . 10/25/2050 . |1.
..36264E-AG-9 | GSMBS 2022-NaM1 A4 - CMO/RVBS . 06/01/2026 . |Paydoun . 17,327 14,782 |. 17,327 . 05/25/2062 . |1.
..36275J-AC-4 | GSMBS 25DSC2 A1 - RMBS .. . 06/01/2026 . | Paydoun . 45,989 45,988 |. 45,989 . 01/25/2066 . |1.
..36276E-AA-8 | GSMBS 26NQM1 A1 - RMBS .. . 06/01/2026 . |Paydoun . 47,652 47,652 |. 47,652 . 03/01/2066 . |1.
..36830F-AA-4 [ GCAT 24INV3 A1 - RMBS . 06/01/2026 . | Paydoun . 51,393 51,795 |. . 09/25/2054 . |1.
..36831B-AB-0 [GCAT 24INV1 A2 - RMBS ... . 06/01/2026 . | Paydoun . 32,813 32,320 |. . 01/26/2054 . |1.
..368310-AC-5 [GCAT 2025-NQM6 A1 - RMBS . 06/01/2026 . | Paydoun . 28,645 |. . 10/27/2070 . |1.
..43762C-AA-9 | HOMES 25NQM5 A1 - RMBS .. . 06/01/2026 . | Paydoun . 46,607 |. . 09/25/2070 . |1.
..465976-AA-6 | JPMMT 22LTV1 A1 - CMO/RNB! . 06/01/2026 . | Paydoun . 20,042 |. . 07/25/2062 . |1.
..465978-AH-7 | JAMMT 2023-1 A3A - CMO/RMBS . . 06/01/2026 . | Paydoun . 22,976 |. . 06/25/2053 . |1.
..46657T-AB-1 | JPMMT 242 A3 - RMBS ......... . 06/01/2026 . | Paydoun . 16,633 |. . 08/25/2054 . |1.
..55283F-AA-6 | MFRA 21NQM1 A1 - CMO/RMBS . . 06/01/2026 . |Paydoun . .2,816 | . 04/25/2065 . |1.
..57645L-AA-2 | MARP 2006-2 1A1 - CMO/RWBS . 06/01/2026 . | Paydoun . 11,481 |. . 05/25/2036 . |1.
..617790-AA-1 [ MSRM 25NQM8 A1 - RMBS ... . 06/01/2026 . | Paydoun . 60,215 |. . 09/25/2070 . |1.
..617942-AA-5 [ MSRM 25HX1 A1 - RMBS .... . 06/01/2026 . | Paydoun . 10,352 |. . 03/25/2070 . |1.
..64831M-AA-0 | NRZT 2022-NQM2 A1 - CMO/RMBS ... . |- 06/01/2026 . | Paydown ... ...20,884 |.... . 03/27/2062 . |1.
..64832G-AC-8 |NRZT 2025-NQM5 A1 - RMBS . |- 06/01/2026 . | Paydoun ... ...91,602 |.... . 08/25/2065 . |1.
..64832L-AE-3 [NRZT 2026-NaM1 A1 - RMBS . 06/01/2026 . | Paydoun . 56,888 |. . 11/25/2065 . |1.
..749380-AB-0 |RCKT 24INV1 A2 - RMBS . 06/01/2026 . | Paydoun . 71,903 |. . 06/25/2054 . |1.
..753917-AB-9 |RATE 24J2 A2 - RMBS . 06/01/2026 . |Paydown ... ...80,823 [.... . 08/25/2054 . |1.
.. 795924-AA-7 | GRADE 2024-INV1 A1 - RMBS . . 06/01/2026 . | Paydown ... LG 17,913 . 08/25/2059 . |1.
..802931-AC-9 [ SAN 26NQM1 A1 - RMBS ... . 06/01/2026 . | Paydoun . 25,178 |. . 11/25/2065 . |1.
..81748E-AB-2 [SEMT 2024-7 A2 - RMBS ... . 06/01/2026 . | Paydoun . ..134,048 |. .134,827 . 08/25/2054 . |1.
..85573E-AA-5 | STAR 2020-INV1 A1 - CMO/RMBS ... . 06/01/2026 . |Paydown ... e 1,394 [ L. 1,3% |.. . 11/26/2055 . |1.
..92258D-AA-5 |VCC 2021-4 A - RMBS . 06/01/2026 . | Paydown ... ... 17,024 ... s . 12/26/2051 . |1.
..92258II-AA-3 [ VCC 2023-3 A - CMBS/RMBS . 06/01/2026 . | Paydoun . 52,036 |. 51,647 . 08/25/2053 . |1.
..92258X-AA-1 [ VCC 2022-1 A - CMBS/RMBS .. . 06/01/2026 . | Paydoun . 12,108 |. 12,192 . 02/26/2052 . |1.
..92259K-AA-8 | VCC 2022-4 A - CMBS/RMBS . 06/01/2026 . |Paydoun . 32,389 |. 32,3% . 08/26/2052 . |1.
.. 92250P-AA-7 | VCC 2024-2 A - RMBS ... . 06/01/2026 . | Paydoun . 77,886 |. 77,905 . 04/27/2054 . |1.
..922590-AA-5 | VCC 2024-3 A - CMO/RVBS . . 06/01/2026 . | Paydoun . 30,726 |. 30,727 . 06/25/2054 . |1.
..92259T-AA-9 [VCC 2021-1 A - CMO/RMBS . . 06/01/2026 . | Paydoun . 48,449 |. 48,453 . 05/25/2051 . |1.
..92259V-AA-4 [ VCC 2023-1 A - CMBS/RMBS . 06/01/2026 . |Paydoun . 13,436 |. 13,439 . 01/27/2053 . |1.
.. 922591I-AA-2 | VCC 2024-4 A - RMBS . 06/01/2026 . | Paydoun . 34,076 |. 34,078 . 08/25/2054 . |1.
..92260A-AA-7 | VCC 2023-2 A - RMBS . 06/01/2026 . |Paydoun . 30,005 |. 30,007 . 05/27/2053 . |1.
..92261A-BA-5 | VCC 2024-5 A - RMBS . 06/01/2026 . | Paydoun . ..9,579 9,579 .9,579 | . 9,579 . 10/26/2054 . |1.
..92261B-AA-4 |VCC 2024-6 A - RMBS . 06/01/2026 . |Paydoun . .. 124,203 ..124,203 .. 124,194 |. 124111 | 124,203 . 12/28/2054 . |1.
..92262J-AA-6 [ VCC 2025-4 - RVBS . 06/01/2026 . | Paydoun . 58,661 58,661 58,656 |. 58,664 |. 58,661 . 09/27/2085 . |1.
..92262R-AA-8 | VCC 2025-3 A - RMB . 06/01/2026 . |Paydoun . .49,429 49,429 49,427 |. 49,404 |. 49,429 . 06/25/2055 . |1.
..922955-AA-7 | VCC 2025-1 A - RMBS ... . 05/01/2026 . | Paydoun . 52,300 52,300 52,298 |. 52,300 . 02/25/2085 . |1.
..924932-AC-0 |VERUS 2026-R1 A1 - RMBS . . 06/01/2026 . |Paydoun . 40,032 40,031 |. 40,032 . 10/25/2067 . |1.
..92538B-AA-1 | VERUS 2021-R1 A1 - CMO/RMBS ... . 06/01/2026 . | Paydown ... ... 9,484 |.... 9,484 . 10/25/2063 . |1.
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..92538D-AA-7 | VERUS 2021-R2 A1 - CMO/RMBS . . |- 06/01/2026 . [Paydown ..........ceeeeeeeeeeieinnnns fooviiiiiiiiiiins fees 7,034 ... 7,034 7,084 ). 7,034 | ()] ...7,034 |.. . 02/25/2064 . [1.A FE ....
..92540H-AA-4 | VERUS 2024-5 A1 - RUBS .. . 06/01/2026 . | Paydoun . .. 128,440 ..128,440 ..128,438 |. ..129,184 |. . (744) .128,440 . 06/25/2069 . [1.A ........
..92838C-AA-6 |VISIO 221 A1 - RMBS ...... . 06/01/2026 . | Paydoun . 48,226 48,226 48,223 |. 48,483 |. . (257) 48,226 o . . 08/27/2057 . [1.A FE .
..933637-AH-3 | WAMU 2006-AR18 3A2 - CMO/RMBS .. . 06/01/2026 . | Paydoun . 1,728 .1,811 .1,512 ). .1,642 .. 170 1811 . (83)]. (83) .. . 01/25/2037 . [1.A FM .
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self liquidating -
non-agency residential mortgage-backed securities (unaffiliated) 2,687,803 2,695,284 2,678,481 2,447,428 14,046 14,046 2,695,284 (7,482) (7.482) 58,865 XXX XXX
MERRILL LYNCH, PIERCE, FENNER &
..05492V-AK-1 | BBCMS 2020-C7 B - CMBS .. . 06/25/2026 . | SMI/BAS . ... 74,864 ...87,000 ...89,608 |............88,158 |[.... ..88,020 |.. . (13,155) |.... . 04/17/2083 . (1.B ........
..05611V-AC-5 |BX 24XL4 B - CMBS . 06/15/2026 . | Paydoun ... .. 10,146 ...10,146 ..10,092 |............10,138 |.... ..10,146 |.. .. . 02/15/2039 . [1.A ........
MERRILL LYNCH, PIERCE, FENNER &
..06540Y-A-9 | BANK 2020-BNK28 C - CMBS ...........cceeeeeeenns . 06/25/2026 . | SMI/BAS ...evvvvvniiniiininininniinns fervveiiiiiiiiiiiinns feeennnns 258,855 |.......... 300,000 |........... 308,991 |[........... 304,424 |oooeiiiiiiiiiins e (488) [ o (488) | e 303,966 |...ooooeiiiieins oeeens (45, 111) |....... (45,111) . 03/15/2063 . [1.A ........
MERRILL LYNCH, PIERCE, FENNER &
..06541T-BT-5 |BANK 2020-BNK29 B - CMBS .. . |- 06/25/2026 . | SMI/BAS .. 280,513 330,000 |... 339,892 |...........334,990 |.... .334,494 |.. . (53,981) |....... (53,981) . 11/17/2083 . [1.A ........
.. 12595E-AG-0 | COMM 2017-COR2 B - CMBS . . 06/24/2026 . |HARRIS NESBITT CORP BONDS . .. 393,936 . 410,000 ..419,485 |. 411,981 | 411,272 . (17,336) |. (17,336) [.. . 09/12/2050 . (1.
..12629S-AA-2 | CRBCM 251 A - CMBS .... . 06/01/2026 . | Paydoun .. 19,795 19,795 19,6% |. 19,6% |. 19,795 o . 09/16/2058 . (1.
..30335J-AC-5 |FARM 241 A - CMO/RMBS ... . 06/01/2026 . | Paydoun . 14,842 14,842 14,048 |. 13,943 |. . 05/25/2053 . (1.
..30768B-AA-2 | FARM 2025-2 A1 - CMO/RWBS . . 06/01/2026 . | Paydoun . 50,614 50,614 51,404 |. 51,418 |. . 11/26/2035 . (1.
..30768C-AC-6 |FARM 251 A - CMO/RMBS . |- 06/01/2026 . [Paydown ... ... 25,799 ...25,089 |.... . 01/25/2054 . (1.
..46657X-AC-0 | JIi 24\RCO B - CMBS . |- 05/15/2026 . [Paydown ... . 1,100,000 1,007,835 |.... .1,100, . . 06/15/2039 . (1.
..500937-AA-5 |KSL 2024-HT2 A - CMBS ... . 06/15/2026 . |Paydoun .. .. 436,693 ..436,072 |.... ...436,693 |.. . 12/17/2029 . (1.
MERRILL LYNCH PIERCE, FENNER &
..61770K-BC-8 | MSC 2020-L4 C = CMBS .......eevvvvvvrrrriirninnnnns . 06/24/2026 . | SMI/BAS ....vvvvvvvvniinnniiininnnnns fevvvvenninininniinns fovininnn, 236,598 |.......... 270,000 |........... 269,709 [........... 269,669 |.......oovvvvne foovvvnniec () | v () s i 269,665 |....oooeeiiiiins |oeennn (33,067) |....... (33,067) . 02/18/2083 . [2.A ........
..74332Y-AA-7 | PROG 22SFR5 A - CMBS . |- 0670172026 . |Paydoun ....ccooeeiiiiiiiiiiiiiiiiin e [, 2,701 s s e 2,692 | ...2,701 |.. P . 06/17/2039 . [1.A FE ....
..81631W-AC-0 | SELF 2024-STRG B - CMBS . . 06/15/2026 . | Paydoun . .. 315,000 ..315,000 ..314,213 | ..314,603 |. .315,000 . 11/15/2034 . (1.D FE ....
..92254A-AA-5 | VEGAS 2024-TI A - CMBS . 06/03/2026 . | Various .. 545,453 ..545,000 ..545,000 |. ..544,735 |. .544,638 . 11/10/2039 . [1.A FE .
..92262K-AA-3 | VCC 255 A - CMBS .... . 06/01/2026 . | Paydoun . 10,378 10,378 10,378 |. 10,378 10,378 . 12/27/2085 . [1.A FE .
..92263D-AA-8 | VCC 262 A - CMBS ... . 06/01/2026 . | Paydoun .. . 4,712 ....4,712 AT 4,712 .. . 05/25/2056 . [1.A FE .
1079999999. Subtotal - asset-backed securities - financial asset- backed securities - self I|qU|dat|ng -
non-agency commercial mortgage-backed securities (unaffiliated) 3,780,899 3,932,679 3,957,837 3,934,792 3,230 3,042,733 (161,835) XXX XXX
..03328T-Bli-4 | ANCHC 7RRR CR3 - CDO .. |- 04/28/2026 . |Paydoun ... ..600,000 .... 600,000 .... 600,000 |.......... 600,000 |.... 600,000 |.. . 04/28/2037 . [1.F FE .
..056162-A0-3 |BABSN 2015-1 BR - CDO . 04/20/2026 . | Paydoun . .. 240,921 ..240,921 ..240,921 |. ..240,921 .240,921 . 01/20/2031 . [1.A FE .
..056162-AS-9 | BABSN 2015-1 CR - CDO ... . |- 04/20/2026 . | Paydoun ... ... 46,888 |... ...46,888 ...37,645 |.... ..46,888 |.. . 01/20/2031 . [1.A FE .
..17181P-AC-3 |CIFC 2017-1 ARR - CDO ... . |- 06/15/2026 . Call @ 100.00 .......eevvvevevmnnnn oo oo 1,000,000 |........ 1,000,000 998,900 |.... ....996,010 |.. . 04/21/2037 . (1.A FE .
..20001V-AU-3 |ELMW6 VI ARR - CDO . . 06/29/2026 . |Call @ 100.00 . . 1,000,000 ..1,000,000 ..1,000,000 |. .1 000 000 |. .1,000,000 . 07/20/2037 . [1.A FE .
..29003F-AB-8 |ELM27 27 B - CDO .... . 05/05/2026 . |Call @ 100.00 . . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. .1,000,000 . 04/20/2087 . (1.C FE .
..T7341D-AE-7 |ROCKT 2017-3 B - CDO . 04/20/2026 . | Paydoun . .. 222,120 .. 225,472 |. ..(3,352) .222,120 . 10/21/2030 . [1.A FE .
..818810-Ali-6 | SHACK 2013-111 CR - CDO . . 04/15/2026 . | Paydoun . .. 605,153 ..602,204 |. 2,049 .605,153 . 07/15/2030 . (1.B FE .
..87232B-AH-5 | TSYMP 2017-1 BR - CDO . 04/15/2026 . | Paydoun . .. 864,573 ..864,573 |. .864,573 . 07/15/2030 . [1.A FE .
..872490-AN-0 | SIXST XI BR - (DO ..... . 05/04/2026 . | Call @ 100.00 .. . 1,000,000 .1,000,000 |.... ,000,000 |.. . 04/27/2087 . [1.C FE .
1099999999. Subtotal - asset-backed securities - financial asset-backed secuntles self I|qU|dat|ng -
non-agency - CLOs/CBOs/CDOs (unaffiliated) 6,579,655 6,579,655 6,570,388 6,575,556 109 109 6,575,665 XXX XXX
..00833B-AU-2 | AFRMT 261 A = ABS .......evvvmmmmmmnnnnnnnnnnnnnnnns . 05/21/2026 . | CITIGROUP GLOBAL MARKETS INC. . |.eevvvvvvvvvvvnnnnnn forvnnnnns 380,262 |...eeeeens 383,000 |........... 382,939 |oovviiiiiiiiiiiiiins e e L O A L O R 382,943 . 02/15/2034 . [1.A FE .
..03842V-AA-5 | AQFIT 2021-A A - ABS . . |- 06/17/2026 . | Paydoun .. . 07/17/2046 . [1.A FE .
..08860D-AB-9 |BHG 2022-C B - ABS . . 06/17/2026 . | Paydoun . . 10/17/2035 . [1.A FE .
..08862B-AB-1 |BHG 2021-B B - ABS . . 06/17/2026 . | Paydoun . , , K , K , . 10/17/2034 . [1.A FE .
.. 19424R-AA-6 | CASL 24A A1A - ABS . . 06/25/2026 . | Paydoun . ..162,198 ..162,179 |. ..162,147 |. .162,198 . 06/25/2054 . [1.A FE .
.. 19425)1-AA-6 | CASL 2023-B A1A - ABS . 06/25/2026 . | Paydoun . 19,882 19,876 |. 19,877 |. 19,882 . 06/25/2054 . [1.A FE .
..20268B-AA-8 | CBSLT 201 A - ABS .. . 06/25/2026 . | Paydoun . 10,631 10,629 |. 10,873 |. 10,631 . 10/25/2051 . [1.A FE .
..28165A-AA-7 |EDVES 22A A - ABS ... . 06/25/2026 . | Paydoun . . 5,866 .5,721 | .5,762 |. .5,866 . 11/26/2040 . [1.A FE .
..28166L-AA-2 |EDVES 2021-A A - ABS . . 06/25/2026 . | Paydoun . 4,419 L4,414 | 4,416 | . 4,419 . 11/27/2045 . [1.A FE .
..28627L-AA-5 |ELFI 2024-A A - ABS . 06/25/2026 . | Paydoun . 46,599 46,584 |. 46,584 |. 46,599 . 08/25/2049 . [1.A FE .
..28628C-AA-4 |ELFI 22A A - ABS . . 06/25/2026 . | Paydoun . 16,957 16,957 |. 16,957 |. 16,957 . 08/26/2047 . [1.A FE .
..30340W-AA-3 |FNH 251 A - ABS . 06/15/2026 . | Paydoun ... ... 33,627 ...33,627 |............ 33,627 |.... ..33,627 |.. . 03/15/2045 . [1.F FE .
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21

10 1 12 13 14 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}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbo
..34411Y-AA-5 |FNH 2021-1 A - ABS .... . 06/10/2026 . |Paydown ... e 4,505 ... 4,507 |.. ....28 |.01/10/2032 . |1.F FE ....
..349941-AB-0 [FFIN 2024-1 B - ABS . 06/15/2026 . | Paydoun . .4,551 | 110 (. 12/15/2049 . [1.D FE ....
..350401I-AA-5 |FFIN 2025-1 A - ABS . 06/15/2026 . |Paydoun . 27,174 |. 555 |. 04/15/2050 . [1.A FE ....
..35042N-AB-1 |FFIN 2025-2 B - ABS . 06/15/2026 . | Paydoun . 26,220 |. 520 |. 04/15/2052 . |1.D FE ....
.. 35042N-AC-9 |FFIN 2025-2 C - ABS ... . 06/15/2026 . |Paydoun . 43,678 |. . 04/15/2052 . |1.G FE ....
..38140X-AA-7 | GHIT 2021-GRN2 A - ABS . 06/25/2026 . |Paydoun . 3,077 | . 06/26/2051 . |1.A FE ....
..38150Y-AA-1 [GHIT 22GRN1 A - ABS ... . 05/21/2026 . | Various . 167,370 |. . 06/25/2052 . |1.A FE ....
..38151J-AA-3 |GHIT 22GRN2 A - ABS ... . 06/25/2026 . |Paydown ... . 10/25/2052 . |[1.A FE ....
..381951-AA-0 |GDLP 261 A - ABS . |- 06/20/2026 . |Paydown ... . 12/20/2049 . |1.G FE ....
..38237B-AA-8 | GOOD 2024-1 A - ABS . 06/20/2026 . | Paydoun . . 06/20/2057 . |1.F FE ....
..38237F-AA-9 [GDLP 253 A - ABS .... . 06/20/2026 . |Paydoun . . 10/20/2049 . |1.G FE ....
..38237K-AA-8 | GOOD 2022-2 A - ABS ... . 06/20/2026 . |Paydown ... . 04/20/2049 . |2.C FE ....
..38237T-AA-9 | GOOD 2022-3 A - ABS ... . 06/20/2026 . |Paydown ... . 07/20/2049 . |2.C FE ....
..38237V-AA-4 [GOOD 231 A - ABS .... . 06/20/2026 . |Paydoun . . 02/22/2055 . |2.C FE ....
..38238F-AA-8 |GDLP 2025-2 A - ABS . 06/20/2026 . |Paydoun . . 06/21/2049 . |1.G FE ....
..39571M-AF-5 |GSKY 2024-1 B - ABS . 06/25/2026 . |Paydoun . . 06/25/2059 . |1.C FE ....
..39571V-AE-8 |GSKY 2025-2 B - ABS . 06/25/2026 . |Paydoun . . 06/25/2060 . |1.C FE ....
..39571X-AC-8 | GSKY 2024-2 A3 - ABS .. . 06/25/2026 . |Paydoun . . 10/27/2059 . |[1.A FE ....
..53048K-AA-7 |LPSLT 2020-2 A - ABS .. . 06/20/2026 . |Paydoun . . 07/22/2047 . |1.D FE ....
..53048N-AA-1 | LPSLT 2020-3 A - ABS .. . 06/20/2026 . |Paydoun . . 12/20/2047 . |1.D FE ....
..539480-AA-4 |LPSLT 2021-2 A - ABS .. . 06/20/2026 . |Paydoun . . 03/20/2048 . |1.D FE ....
..542514-T0-7 [LBMLT 2006-2 1A - RMBS . 06/25/2026 . |Paydoun . . 03/25/2036 . |[1.A FN ....
..551923-AA-3 [MTBRV 261 A1 - ABS . . 05/06/2026 . |Various ......cceevueeeeeemnnnannees fovneeeeeemnnninenees foreeeen.. 286,143 |.....0.....289,043 |...........289,028 |...ccoiiiiiinnnns . (2,885) . 01/16/2046 . |1.A FE ....
..618933-AA-3 |MSAIC 233 A - ABS ... . 06/20/2026 . | Paydoun . . 11/20/2053 . |1.D FE ....
..618934-AA-1 | MSAIC 2023-4 A - ABS . 06/20/2026 . |Paydoun . . 05/20/2053 . |1.D FE ....
..61945L-AA-1 | MSAIC 2019-2 A - ABS .. . 06/20/2026 . | Paydoun . N . 09/20/2040 . |1.A FE ....
..61945V-AA-9 | MSAIC 231 A - ABS ... . 06/16/2026 . | Various ..192,600 ..192,033 |. ..190,414 |. .190,459 . 06/20/2053 . |1.F FE ....
..61946G-AA-1 [MSAIC 2017-2 A - ABS . . 06/20/2026 . |Paydoun . . . 3,019 | . 3,222 .. . 06/22/2043 . |1.D FE ....
..61946K-AA-2 |MSAIC 223 A - ABS . |- 06/16/2026 . |Various ... ...97,360 |.... ..97,360 |.. . (2,270) . 06/20/2053 . |1.G FE ....
..61946N-AA-6 [MSAIC 2020-1 A - ABS .... . |- 06/20/2026 . |Paydown ... s 1,466 ... 1,466 |.. . 04/20/2046 . |1.A FE ....
..61946N-AB-4 [MSAIC 2020-1 B - ABS . . 06/20/2026 . |Paydoun . . 1,409 | . 1,466 . 04/20/2046 . |1.E FE ....
..61946P-AA-1 | MSAIC 2020-2 A - ABS .. . 06/20/2026 . |Paydoun . 1,587 | . 1,596 . 08/20/2046 . |1.A FE ....
..619460-AA-9 | MSAIC 2022-1 A - ABS .. . |- 06/20/2026 . | Paydoun ... .. 8,455 [ 8,754 |.. . 01/20/2053 . |1.D FE ....
..61946T-AA-3 | MSAIC 2021-3 A - ABS .. . |- 06/20/2026 . | Paydoun ... ... 13,455 [.... .. 13,619 |.. . 06/20/2052 . |1.B FE ....
..61946U-AA-0 |MSAIC 2022-2 A - ABS .. . 06/20/2026 . |Paydoun . .3,204 | .3,282 . 01/21/2053 . |1.D FE ....
..61947D-AA-7 [MSAIC 2021-1 A - ABS . . 06/20/2026 . |Paydoun . 52,821 . 12/20/2046 . |1.B FE ....
..61947D-AB-5 [MSAIC 2021-1 B - ABS ... . |- 06/20/2026 . |Paydown ... ... 4,235 |.. . 12/20/2046 . |1.E FE ....
..63940Y-AB-2 [NAVSL 2019-C A2 - ABS ... . |- 06/15/2026 . [Paydown ... .2,564 .. . 02/15/2068 . |1.A FE ....
..63942C-AD-4 |NAVSL 2021-D D - ABS .. . 06/15/2026 . |Paydoun . . 9,962 . 04/15/2060 . |2.B FE ....
..63942T-AA-3 [NAVSL 23B A1A - ABS . 06/15/2026 . | Paydoun . .6,135 . 03/15/2072 . |[1.A FE ....
..63943C-AA-9 |NAVSL 24A A - ABS ... . 06/15/2026 . |Paydoun . . 10/17/2072 . |[1.A FE ....
..63943E-AB-3 |NAVEL 25A B - ABS . 06/15/2026 . | Paydoun . . 07/15/2085 . |1.C FE ....
..639431-AA-7 |NAVEL 26A A - ABS . 06/15/2026 . |Paydoun . . 09/15/2056 . |1.A FE ....
..63943N-AA-5 |NAVRL 25B A - ABS . 06/15/2026 . | Paydoun . N . 09/15/2085 . |1.A FE ....
..64032B-AA-1 |NSLT 25B A1A - ABS . . 06/15/2026 . |Paydoun . 85,090 85,214 |. . 05/15/2055 . |1.A FE ....

..64033X-AD-6 [NSLT 2025-A A1A - ABS . 06/15/2026 . | Paydoun . 67,784 68,026 |. . 03/15/2057 . |[1.A FE .

..75907D-AB-3 |RMIT 2022-1 B - ABS ... . 06/15/2026 . |Paydoun . .. 264,787 ..264,787 ..248,817 |. . 03/15/2032 . |1.A FE .

..784450-AE-1 [ SLMA 2010-C A5 - ABS . . 06/15/2026 . | Paydoun . 39,318 39,318 41,979 |. . 10/15/2041 . |[1.A FE .
..78448Y-AD-3 | SMB 2021-A B - ABS . . 06/15/2026 . |Paydoun . .. 227,974 ..227,974 ..217,128 |. ..221,059 |. . 01/15/2053 . |1.A FE ...

..78449C-AA-6 | SMB 2022-C A1A - ABS .. . 06/15/2026 . | Paydoun . 48,883 48,883 48,882 |. 48,883 |. . 05/16/2050 . |1.A FE ..

.. 78450F-AF-4 | SMB 2022-A D - ABS . . 06/15/2026 . |Paydoun . 13,214 |. . 11/16/2054 . |2.A FE ..

..784500-AA-1 [SMB 2023-A A1A - ABS . . 06/15/2026 . | Paydoun . .9,250 | . 01/15/2063 . |1.A FE ..

..81758F-AA-8 |SE 2024-1 A - ABS . 06/20/2026 . | Paydoun . 29,757 |. . 11/20/2035 . |1.F FE ..

..83206E-AA-5 | SMB 24C A1A - ABS ... . 06/15/2026 . | Paydown ... ... 24,109 |.... . 06/17/2052 . |1.A FE ..
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1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..83207D-AA-6 | SMB 23C A1A - ABS . 06/15/2026 . | Paydoun ... ... 12,452 ) . 11/15/2052 . (1.A FE .
..83207V-AA-6 | SMB 24F A1A - ABS . 06/15/2026 . | Paydoun ... . . . . 03/16/2054 . [1.A FE ....
..83407M-AA-4 | SCLP 26B A - ABS . . 06/25/2026 . | Paydoun ... . . , ..192,565 . 02/25/2036 . 1.C FE ....
..83407R-AA-3 |SPLT 241 A - ABS .... . 06/12/2026 . | Paydoun ... . 02/12/2031 . [1.A FE ....
..850220-AP-9 | SCFT 2020-A A - ABS ... . 06/25/2026 . | Paydoun ... . 09/26/2037 . (1.A FE ....
..86745A-AA-4 | SNVA 2022-A A - ABS . 06/20/2026 . | Paydoun ... . 02/22/2049 . (1.D FE ....
..86772J-AA-1 | SUNRN 2023-2 A1 - ABS . . 04/30/2026 . | Paydoun ... . 01/30/2059 . [1.G FE ....
..86773C-AA-5 | SUNRN 2024-1 A - ABS .. . 04/30/2026 . | Paydoun ... . 02/01/2085 . [1.F FE ....
..91533V-AA-4 |UMPT 26ST1 A - ABS . . 05/06/2026 . |Various ... . 03/15/2034 . [1.A FE ....
..916925-AA-8 |UPXHI 2561 A - ABS . . 06/25/2026 . | Paydown . 01/25/2047 . [1.G FE ....
1119999999. Subtotal - asset backed securltles - financial asset-backed securltles seIf I|qU|dat|ng -
other financial asset-backed securities - self-| I|qU|dat|ng (unaffiliated) 3,985,99% 4,007,629 3,971,198 XXX XXX
..14051L-AA-0 | CAPST 241 A - ABS ... |- 04/24/2026 . |Call @ 100.00 . R . 1,304,000 |........ 1,304,000 |........ 1,304,000 |. . 10/16/2028 . [1.A FE .
..552330-AA-1 |LYRA 242 A2 - ABS ... . 06/20/2026 . | Paydoun ... . . . 12/20/2064 . [1.F FE ...
..552339-AD-5 |LYRA 2025-1 A2 - ABS .. . 06/20/2026 . | Paydoun ... . 09/21/2065 . [1.F FE ...
.. 75458J-AA-5 |RAYCSC 2022 A1 - ABS . 06/01/2026 . | Paydoun ... . 12/01/2032 . [1.A FE ...
..78396Y-AD-5 |SESAC 241 A2 - ABS ..... . 04/25/2026 . | Paydoun ... . 02/25/2064 . [2.C FE ...
..864300-AE-8 | SUBWAY 2024-1 A23 - ABS . . 04/30/2026 . | Paydoun .. . . . 07/30/2054 . [2.B FE ..
1539999999. Subtotal - asset-backed securities - non-financial asset backed securltles practlcal
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 1,322,419 1,322,419 1,322,449 1,322,441 (22) (22) 1,322,419 26,356 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 30,285,392 30,612,535 30,621,583 28,487,488 52 61,925 61,977 30,595,441 (310,049) (310,049) 644,393 XXX XXX
1899999999. Total - asset-backed securities (affiliated) XXX XXX
1909999997. Total - asset-backed securities - Part 4 30,285,392 30,612,535 30,621,583 28,487,488 52 61,925 61,977 30,595,441 (310,049) (310,049) 644,393 XXX XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 30,285,392 30,612,535 30,621,583 28,487,488 52 61,925 61,977 30,595,441 (310,049) (310,049) 644,393 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 39,017,180 39,532,535 39,520,956 37,353,983 52 62,797 62,849 39,462,808 (445,628) (445,628) 823,960 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
4509999999. Total - preferred stocks XXX XXX XXX
5989999997. Total - common stocks - Part 4 XXX 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 XXX XXX XXX
5999999999. Total - preferred and common stocks XXX XXX XXX
6009999999 - Totals 39,017,180 XXX 39,520,956 37,353,983 52 62,797 62,849 39,462,808 (445,628) (445,628) 823,960 XXX XXX




STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

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, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

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
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

JPMorgan Chase Bank, NA ........ New York, New YOrk ..oococoeeees fooreveriiiin, .2.990 | 8,481 oo o 19,107,138 |.......... 10,111,998 |............ 8,272,737 |..
0199998. Deposits in ... 1 depositories that do not

exceed the allowable limit in any one depository (see

instructions) - open depositories XXX XXX 889 416 12
0199999. Totals - open depositories XXX XXX 8,481 19,108,027 10,112,414 8,272,749
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 8,481 19,108,027 10,112,414 8,272,749
0499999. Cash in company's office XXX XXX XXX XXX

0599999. Total

19,108,027

10,112,414

8,272,749

E13
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STATEMENT AS OF JUNE 30, 2026 OF THE SELECTIVE AUTO INSURANCE COMPANY OF NEW JERSEY

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year

0489999999. Total - issuer credit obligations (unaffiliated)
0499999999. Total - issuer credit obligations (affiliated)
0509999999. Total - issuer credit obligations
31607A-70-3 ....... FIDELITY IMM:GOVT INSTL 06/30/2026 ..........
4812A2-60-3 ....... JPMORGAN: PRIME MM INST 06/30/2026 ..........
481202-68-4 ....... JPMORGAN:US GVT MM INST . 06/30/2026
857492-70-6 ....... SS_INST INV:US GV MM PRM ... . . PP PUUUURN (PPN UUUUUUUN FRPPPPTTIIN 06/30/2026 .......... .

8309999999. Subtotal - all other money market mutual funds 3,221,340 25,009

8589999999. Total cash equivalents (unaffiliated) 3,221,340 25,009

8599999999. Total cash equivalents (affiliated)

3,221,340

8609999999 - Total cash equivalents
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