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Statement as of September 30, 2015 of the Medical Mutual of Ohio

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS ..ttt nnns | seeennienies 971,812,709 | ..o 5,265,935 | ..oovvinnne 966,546,774 | ............. 899,770,940
2. Stocks:
2.1 PrEfEITEA SIOCKS. ... veuieecerciritetieti ettt | sesbiess e sttt | cerent st | sttt eenes L0
2.2 COMMON STOCKS.....vvurvrerrearesresnsssseseesssesssessessssssessesssssssssesssssssssessessssssessessssssessessssssessessans | sssessessanes 218,685,048 | .....oovvveeieeeenen | e 218,685,046 | ............. 224,677,819
3. Mortgage loans on real estate:
B0 FIISE NS ettt ns | freesee et nse bt en st nnes | sreesebnenesentenensetensesetns | eereeeeentens ettt nanes (0 R
3.2 Other than fiFSt HENS......evueeurereereireere ettt sse st ssentas | eesessessssssnssassasssessastnssns | sessessesssessessasssessessasssnsss | sessssmssesssssessassnnssnssns (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....veocereereeseeeeeeseeseeesetseesessee e ese s eeesessess s ssees e s esess st sns st esseessessessantsns | sressasssnesessassnssnssessnsnnes | sesessnssessessasssnssessassnssns | foessessessassnsssessansnnesans (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)......vvocercereeseeeeseeseeseeesetsee st st ss e s s bs st s st st s b sessessanbans | £sessestnesessastassessessantsnes | sesesssasessestassessestensnssns | foebsesssssassnsssassassnnssans (0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash ($....66,378,047), cash equivalents (§.......... 0)
and short-term investments ($.....206,099,875)...........covvereeurerieeeieeieeeeeeieeeeessees e s sseessensaens | ceevieeriiens 272,477,922 | .oooeeeeeeeeeeeeeeeeeen | eveveiaias 272,477,922 | ............. 179,889,832
6. Contract loans (including $.......... 0 PIEMIUM NOLES).....cvucvrieicriieieieieesise et s sssesse s ssssssens | eressssessesssssssssessessssssses | sssessessssessessessssessessssesss | esisssssessessssessessessesand (0 TR
T DBIVALIVES......couoieieie it | Sieb ettt | ehbeenb ettt | sbeei s (O OO
8. Other iNVESIEA @SSELS........cvuuurerceirriiericrirssi ittt snssesstes | eesseesens 331,590,631 | ....ovvvvvneen 25,676,472 | ... 305,914,159 | ............. 332,866,778
9. ReCeivables fOr SECUMLIES............cocuiiiiciiciicie s | sbessesssenssennees 155,087 | ..o | e 155,087 | .o
10.  Securities lending reinvested COlIAtEral BSSELS. ..o seisiens | eeessssessesessssssessesssssses | sesessesssssssesessssssessesess | esssssssessessssssessessesnd (0 RN
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cvviviieicicieieeest et | oersssessesssssssessasssssens (0] I {0 [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).......ccvrerenermerinernecneneeseesisresinens | ceveeenes 1,794,721,395 | .oocvvvns 30,942,407 | .......... 1,763,778,988 | .......... 1,637,205,369
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cvieiriiieicireieieieiseeieieiieinns | erreissiesiesessessesesssssses | soessesssssssesessssessesessss | esssssssesessssssssssessesnd (0 TR
14.  Investment income due and ACCIUBM............cocuuiiiiriiriiniiniesse s | ereerisnisnees 7,097,040 | ..o | v 7,097,040 | .o 7,059,398
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of Collection............cccvcvvviees | corverreniinnnad 6,599,810 [ ..vvoveerrrierenerreseenes | ceerereiinind 6,599,810 | .ocvvverrerrerne, 606,709
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but UnbIlled PrEMIUMS)........cccueuiirieieriinns | erreereirsieseieissieseseiees | cerressessessssessesessssessesees | sesessssessesssssssessesesnd (0 R
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTENS............cccvcuiieiieiiiie e
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEA PIANS.............ccevieiiiiieiicie et sesesens | cretesssesss e ssssse s sssesens | esesesesissesssssesesssesssnss | esessssssessssesessssesessna 0 [
18.1 Current federal and foreign income tax recoverable and interest therBON............cccccieeciviies | coveesieeeeesiesreees | e sebenes | sveessssse s 0 [
18.2 Net deferred taX @SSEL........ovvrrreeiriirresie st enssenes | essseneseenees 18,951,334 | ..o | e 18,951,334 | ..cccevvene 35,223,497
19.  Guaranty funds receivable OF ON BPOSIL............cceeueviieereirireee et s s sssssseseens | evresssensssenns 6,129,641 | ..o | e 6,129,641 | ....ccoveveve. 6,306,188
20. Electronic data processing equipment and SOftWArE...........c.vvureerenrerrinienrinninssesssiessssessenssens | vseessesennes 10,123,174 | coovvee 10,123,174 | oo 0 [
21.  Furniture and equipment, including health care delivery assets ($.......... 1) SN ISV 7,950,463 | ...coovvvrrenee 7,950,463 | ..o (0 T
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........c.vevrrurririnrirriines | cevreinreeissnsieessesennens | ressesesessesssssssssessesssssess | sessessessssssessessessssseses (0 U
23. Receivables from parent, subsidiaries and affiliAtes............ccccueieieiriiiieieceesce e | e teesse et seaenes | ereesessessese st sssesesnes | seevesseraesessssnseseesenea (0] I 15,989,830
24. Health care ($.....27,188,920) and other amounts reCeIVaDIE...............co..evweevvereeereerreeeeeeeeseenseens | ceereeerseenees 28,908,684 | ................ 1,719,764 | ............... 27,188,920 | ............... 23,937,934
25.  Aggregate write-ins for other than INVEStEd @SSELS...........ccvvviveeiriereeeicecese e esvenens | cereisnaenens 31,753,866 | ............... 12,847,739 | ..o 18,906,127 | .....coo..... 15,188,354
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........cc.vemerireceermreinerieeseessesesssssssssesssesssessssnens | sesneeenns 1,927,569,829 | ............... 63,583,547 | .......... 1,863,986,282 | .......... 1,766,909,245
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 @NA 27).....couuurvermrrireirerieesiessiesesssessssesesessssesssssesssesssessssesssessssssssessssesssns | sesessons 1,927,569,829 | ...........c 63,583,547 | .......... 1,863,986,282 | .......... 1,766,909,245
DETAILS OF WRITE-INS
1100, bRt | HEseet sttt | neeetee st ettt | eres ettt (O R
1102, et | Heseet ettt | et ettt | eresreens s (O RN
1103, ettt | HEseet ettt | seeebee ettt | eresreens s (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)..........cccvreereriieieriicrsieiieessessesieienes | cverssssisseseseesesisessnas 0 | oo |0 | e 0
2501. Note Receivable - ROSE BUIlAING.........c.cceviiveiiiciiiceserc e sssessnnns | sevessesesssenas 4,908,265 |.....cccooveverrrerereieerieen | ceveririennnnn 4,908,265 | i 5,503,188
2502. Cash Surrender Value - Life INSUFANCE...........c.cocuuiiniiniiniisissieninessssssissississines | s 8,818,178 | ..o | e 8,818,178 | 8,700,356
2503, OtNET ASSEES........oovveeceeserisreesesssessiesss s ess sttt | ennienesienees 1,226,312 | v 971,746 | oo, 254,566 | .....oovrverirnnn 233,608
2598. Summary of remaining write-ins for Line 25 from overflow page...........c.coceevveevicveeeceiiens | veeverienenns 16,801,111 | ovovvrrene 11,875,993 | ..oovcvrn 4,925,118 | oo 751,202
2599. Totals (Lines 2501 thru 2503 plus 2598) (LN 25 @DOVE).......coverrurirerrsrerisrissessssssessssssssanesness | seseesssanenns 31,753,866 | ...coooovenes 12,847,739 | oo 18,906,127 | ..covvveene. 15,188,354
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Statement as of September 30, 2015 of the Medical Mutual of Ohio

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.....3,341,304 reinsurance Ceded)..........covrvmrerrereremrerrreeensneeereienes | vovevessnsennns 186,268,904 |......ceovverereeeeeriens | e 186,268,904 | ................ 207,088,792
2. Accrued medical incentive pool and bonUS @MOUNES..........c.ceriveireiiiriieieieieseseissnens | cesveeseesssessenns 5,910,000 | ..cvvrirereeiieereieienen | e 5,910,000 |..oocovrrvrirrnnee 5,014,000
3. Unpaid claims adjustment EXPENSES..........ccivriierrierieieieeesseessissesessssessssssssessssessssnsess | sesessssesssissesens 4,981,412 |.... 4,981,412 | .covrevee. 4,931,612
4. Aggregate health policy reserves, including the liability of §.......... 0 for
medical loss ratio rebate per the Public Health Service Act.............cooevvueieeievciesieceens | v, 68,123 | .o [ 68,123 | .o 245
5. Aggregate life policy reserves
6.  Property/casualty Un€armned PrEMIUM FESEIVE. ..........uwuurrererrereerneesreseesaseseesessessssssessessns | rsesessesssssessassssssessasssnssns | sessesssessessasssnssessessessessans | ssessesssssessssssessessasssnssn 0 [
7. Aggregate health Claim MESEIVES........cciuieieiciisie ettt es st | sressessssessesssssssessessessssastes | sesessessssssessessssssassessessnss | srsessessssassesessssessesesanes [0
8. Premiums received in @dVANCE.........ccoueuviieieicieiiee sttt ssses e sennns | seresessesesnsnns 75,139,951 | .oooovieeeeeeeceeeveeeiens | e 75,139,951 | .ovvevvrines 73,797,948
9. General eXpenses dUE OF @CCTUBT..........ovevevireverieeieiieeseseseses et sessssesss s ssssesesesees | sevesessesesssnns 99,876,329 |..cooerereeeieeeeeeneees | e 99,876,329 |....ccoeuu.. 103,148,785
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 on realized gains (I0SSES))......vceururrerereeeeeirneeneeseeseesseeseesessssssesessees | ceeesseessenens 13,121,828 | oo [ s 13,121,828 | ..o 3,361,457
10.2 Net deferred tax lIADIlItY...........c.cvirieiieiccce e besnes | sessebessssesesssssessssesessssesans | ersesesesissesesstesesssesssissess | sresssssessssesesinsesessnaesenes 0 [
11, Ceded reinsurance Premiums PAYADIE............ocu ittt sssestees | eesessesssessessessssssesssstessnsss | soasssesssssasssssssssesssssssssessns | sesesssessnsssssnssssssassnsneses [0 TR
12. Amounts withheld or retained for the account of OthErS...........c.cocuiiiiiiiiiiiiiis [ | s | o L0
13.
14.
15.
16.
17.
18.
19.
20.
21.  Net adjustments in assets and liabilities due to foreign eXchange rates...........ccovviieieiies | e | e esesessses | e [0 T
22. Liability for amounts held under UNINSUFEA PIANS...........cuuiererririirereenirnseseesiiesensinesesens | reesesessssssssssssssssssssssassns | sessesssssssssesssssssssessssssnssons | sessesssessesssssssssessanssessn 0 [
23. Aggregate write-ins for other liabilities (including $.....6,267,189 current)...........ccc.eeveveres | ovrrirsrivsrinns 93,822,608 | ....ccoereirrirniieiriisnins [V 93,822,608 |.....ccovvreennes 87,791,855
24, Total liabilities (LINES 110 23).....c.vvrmreerererrerireseriseeesneesseessssessssessssessssssssssssessssssssns | cessmsssssneeens 482,378,481 | ooooveeerecreieeennne (| 482,378,481 | ....ccovvvvnne 487,007,434
25.  Aggregate write-ins for special SUTPIUS fUNDS.........cccoveverririeieereeceee e | coveenniennes )0, 0, SO RS ) 0.9, ORI IR 28,932,000 | ..coovvrrrrines 43,203,000
26.  COMMON CAPIAl SEOCK.......rvureeeeceeirreeiees ettt sssensas | seeseesesens XXX | e XXXttiriieisies ettt | eviesessssese s snas
27, Preferred Capital StOCK..........coeiiieieesise st | cessnnienees ). 0, O IR XXX tvieieinrinnns | e sssssessees | siesesssssssesessssssessesessnees
28.  Gross paid in and coNtribUEd SUMPIUS...........cuureiererieeieeireieeeeiseie et ssessseeees | seeseesesene ). .9, NN BN XXXtivririnies [t | eviesessssesses s snas
29, SUIPIUS NOES......vuiviiecteiecte ettt b bt ssaessnaebens | erensesnsanns 9,9, TN INSRON XXX ooiteteieiieiens | e snnns | evessesssissesesesesssssesesesenns
30. Aggregate write-ins for other than special surplus funds
31, Unassigned funds (SUMPIUS).........cccvrvreverriereiieereisieies et sesssse st ssenens
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (0) FSSUSRSTTINS IR )0, 0, O XXX oveveirereies | e sens | eevesesseseses s sssneas
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) DESSTRRUTSRIS IR .0, SO XXX ttereiininnies | ereississiesisissiesessssssisssanes | onsessessssessessssssssssesssssnens
33. Total capital and surplus (Lines 25 to 31 minUS LiNE 32).........ccccvevvervvrererereerieseeeiiens | covvesiaenens 9,9, G NN ). 0. G [N 1,381,607,801 |............. 1,279,901,811
34. Total liabilities, capital and surplus (Lines 24 and 33).........ccccevererreiresrereseieseneiseiesens | covvesseennns )0, 0 O IR D30 GO TR 1,863,986,282 | ............. 1,766,909,245
DETAILS OF WRITE-INS
2301. Accrued Postemployment Benefits Other Than PENSION..............cccccvecveeveereeeveiieieeeieiens | cvveveiresenenns 54,479,719 | oo | e 54,479,719 | ..o 53,119,872
2302. Building Lease Liability...........c.coveceeurrireriieriireiciineesinesesesisesssesssessssesssesssesssssssses | seeesssneesssnesens 7523416 [ oo | oveeineesieneanns 7,523,416 | ooovvvrvcreins 8,456,668
2303, Other LIADIHES. . .vvcuuverereeerrerseeeseeeseeeseeeseesssseessssessseesssssssseessssssssssssssssssssssssssssssssnessss | sesmesssesssenees 19,032,477 19,032,477 | oo 16,137,702
2398. Summary of remaining write-ins for Line 23 from overflow page.........ccovovvreieveniniins | cereeenrerennenns 12,786,996 | ...oooovvvvereieieieiinienns (V1 12,786,996 |......cccovvvne 10,077,613
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 @DOVE).......orerrerersrerrersirnressessisrssnesens | orsssessessnennes 93,822,608 | ..o [V I 93,822,608 | ....cccrvrennne 87,791,855
2501. Estimated 2015 Health INSUrer Fee...........ccoriiiiniiiiscsrsscesesesisesis | i ) 0,9, OIS IR XXX | v | o 43,203,000
2502. Estimated 2016 Health INSUTEr FEE..........cccvivivieeieieeeeec e | cevessesassans 9,9, CNIN RSN 9,9, T 28,932,000 |..cooeririeieieiee e
2503 .o nnt s | Sestsn s Rt tnnen | serebenee sttt ens | sttt | srsenet st
2598. Summary of remaining write-ins for Line 25 from overflow page.........c..coeuoeereeneeneenensonns | cveereernnenns ) 0.9, NN O D90, GO O (01 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE)......cccreerrrrserersmresseesssrseneeses | cevenereeeaes XXX eevereeeeenes | corenereennees XXX ovoerrennenes | onererrenenenees 28,932,000 | ..ccovnirrennn 43,203,000
300, ettt Rt een s | SesEae et et n et eentes | seeetesee s sttt nens | rest ettt | eeseeet ettt
3002, oot ennt s | eestrene s st nnnen | seeeseee ettt nens | erest et | srsenet et
3003, ettt Rt een e | SebEae et n et eentns | seeetenee sttt nens | rest st n s | eeseeet sttt
3098. Summary of remaining write-ins for Line 30 from overflow page........cc.coceevnrerenrnnnns | wovvereirnnenns XXX oo
3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 8DOVE)......cccrverrrererermmrenseressenmnnenesnes | cervnereeenns 9,99, TR PO XXX oorereeennen | oveneseseseenesenssssnsesenenns [0 RO 0




Statement as of September 30, 2015 of the Medical Mutual of Ohio

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1. MemDEr MONENS.......ooiiii bbb | sesriinies XXX | e 9,065,337 |..coovcrrcrinns 9,475,329
2. Net premium income (including §.......... 0 non-health premium iNCOME).......c.cvvvererrerreerierens | cvrverrene )0, 0, SO I 1,616,286,752 1,677,914,467
3. Change in unearned premium reserves and reserve for rate credits..........ooveveverieeniens | cvvvennens XXX oetivierieieinns [ cernsresessssiesessssesenens | crvssesesssssssnsennes 95,813
4. Fee-for-service (netof $......... 0 MediCal EXPENSES).....cvuevriverreirereirierseiesssiessesesssssssessessssenes | seessessens XXX oetirrrriereinns [ coernsressississiessssssessesens | snsiessssssssssessssssessennss | sessssesesnssessesesssssseseses
5. RISKTEBVENUE.......ooiiii bbb | ceieninns XXX vttt [ revrininisissisniesienes | s snssnies | seessessesss s
6. Aggregate write-ins for other health care related revenUES..........cccocvvveieveeceesesieeseinnes | cvreeieeens XXX riivrerieieinns | vvensrenseessissieeeessiessenns (0 N [0 0
7. Aggregate write-ins for other non-health reVENUES............ccvriveririeieieeiee s | ceesienans XXX tvivrerreesinne | onesnsenseesssssesseesseensenns (V1 I [0 I 0
8. Total revenues (LINES 210 7)......cvurrverrimriinerineriesesesessesssessisesssesesssessssssssesessessssesinns | seoneeesnns )99, RN I 1,616,286,752 | ............ 1,678,010,280 | ............ 2,238,208,133
Hospital and Medical:
9. Hospital/Medical DENEFILS............c.ririrriirrieieressreses s sene s | sesssesssssessnnessesssesssseess | covessesssnnes 793,450,764 | ............... 872,902,629 | ............ 1,204,706,726
10, Other ProfeSSIONAl SEIVICES.........cuiuriiiieieiriieiee ettt st sssntenss | sesssssessesssssssessessessnsessens | sosssessesssnes 68,459,836 | ....ccerrveee 76,262,145 | .......co...... 105,738,722
11, OULSIE TEIBITAIS.......ceovereeeeieeire st | sbsesssnensesss s ssesssensins | eeseessirreseenes 9,973,027 | .ovvirrrins 9,999,898 | ....oovvvvinnn 14,368,842
12, Emergency room and QUE-0f-GrBa...........ccccvueueiircveiiiceiie ettt ssssebessssesenas | sessesessssessssssssessssesessnesss | sesessesessnnes 138,867,454 | ............... 173,319,562 | ............... 231,531,722
13, PrESCrIDHON GIUGS.....ccveeevereeeeeiieeiseeresieses st ess st ness s ssseeses | eesssessessssnesssessssessssnnesss. | sesssessssaneen 213,381,836 | ...oovvvvneenn 197,322,321 | ccovveennn. 287,228,009
14. Aggregate write-ins for other hospital and MEICAL............ccccouevivrireiciceiiee s | e 0 [ oo (O OO 0 [ oo 0
15. Incentive pool, withhold adjustments and bonus @mOUNtS..............cccuvicerieeiceeeeeieiens [ | evererssissenenes 3,165,469 | .......ccceeee. 4,058,279 | ....coocerrnnnes 5,255,065
16, Subtotal (LINES 910 15).......cvuurerreririirriereerieesies s essssssssssnssessssssssessssns | cessnsssensssesssnnessnnsnesQ | coreeresnns 1,227,298,386 | ............ 1,333,864,834 | ............ 1,848,829,086
Less:

17, NEt rEINSUTANCE MECOVETIES. ........cviveiverereireieiisetesese e sesessssesessssese s s ssssesessssesessssessssssesessssess | esessesessssessssssesessnsesessnes | seressssesessnnen 20,151,590 | .....cooevnee. 14,640,509 | .......ccco..e 29,148,100
18.  Total hospital and medical (LINES 16 MINUS 17).....c.uurermrrerrrerreeereeessneseesssessssesssessssssssns | sesssmeessmsssssssssesssssssnns (U I 1,207,146,796 | ............ 1,319,224,325 | ............ 1,819,680,986
19, NON-hEAIN ClAIMS (MEE).......cvriereriieiiesireieisrsese sttt ettt ss st snssesss | ssssssessesssssssssassansssssnstens | stesssessessassssssnssessssssnssesss | sesssssssssessasssnssessanssnssnssns | sesesssessnssssssnsssssessnsnnssens
20. Claims adjustment expenses, including $.....13,187,272 cost coNtainMent EXPENSES............ | ooveereereeemeeemreerseensiensie | oneeenrrennsen 41,872,148 | ... 43,392,090 | ...cccovernnne. 57,692,301
21, General adminiStrative BXPENSES..........cceveveevieeieeieiesesese st ssss e ssssesses e ssssessessssnsns | stesssssssssssssessesssssssesesanss | sesessesssones 197,070,290 | .....coeve.. 216,741,684 | ............... 273,394,712
22. Increase in reserves for life and accident and health contracts (including

F T 0increase in reSErves fOr life ONIY).........cvvereririeerirriereesireiecsseseesssesessessssessseeessees | ssssssssssesssssssssessssssssesses | sesenssssessassssssessansssssnssans | ssessssssssansssssessessanssnssesss | oonssssessossnssssessasssnsssssas
23. Total underwriting deductions (Lines 18 through 22).............ccoeuiurieiiireieiieieiesisieeesies | e 0] . 1,446,089,234 | ............ 1,579,358,099 | ............ 2,150,767,999
24.  Net underwriting gain or (10SS) (LINES 8 MINUS 23).......cueiuererrureneeneereeesineeseesessessssseessssssns | cesessesens .0, SO 170,197,518 | .o 98,652,181 | .oovvivviennns 87,440,134
25, Netinvestment iNCOME BAMEM..........c.cvwurreerreireererereeesseessessesessessssessssessssssssssssssessns | seesssesssssssssssssssssssssssnees | soresssesssneeen 22,424,636 22,109,913 | oo 28,973,504
26. Net realized capital gains (losses) less capital gains tax of §.....1,011,000............coevvrerrrienies [eovressiissiiisssisssisesiiiesins | evesisesiiennns (4,793,209) | .vvvrrenrenens 4,047,522 | ..o 1,216,803
27.  Net investment gains or (I0SS€S) (LINES 25 PIUS 26)...........cuuveeerrurrerneereeeeseeneeeeseeneesseseeseees | sreesssssessssssssssssssasssens (O I 17,631,427 | oo 26,157,435 | oo 30,190,307
28. Net gain or (loss) from agents' or premium balances charged off [(@amount recovered

E - 0) (amount charged off §.......... 0)]-nvverereesees ettt | freess ettt st | fessseesseess s st stenstensts | eestestesst sttt en b enties | sesties sttt
29. Aggregate write-ins for Other iNCOME OF EXPENSES...........cvurerrerrereereeseesreeseeeeseesseeseeseesssesessns | sreesssssssssssssssssssssesssens (O] I (1,527,140) | .oeovvevereneens (2,798,714) | covovvrrene (2,876,641)
30. Netincome or (loss) after capital gains tax and before all other federal income

taxes (Lines 24 plus 27 plus 28 PIUS 29)..........cvuureererieeemeeieeiseriessssessssessssesssssssesssnses | sevssseeens )90, R I 186,301,805 | ...coovrvvrnn. 122,010,902 | .....ovcvevee. 114,753,800
31.  Federal and foreign inCOME taXxes INCUIMEd...........ccevuviuiveieeieiieieie e sssesens | erssienans )00 S T 35,065,389 | ................. 20,954,769 | ................. 17 454,481
32.  Netincome (I0ss) (LINES 30 MINUS 31).........ccuerrrerrrererirriririeiinenisecessesninesessereseesssensseenens | coneeeenns ), 0.9 R [ 151,236,416 | ............... 101,056,133 | ...covvevernec 97,299,319

0698. Summary of remaining write-ins for Line 6 from overflow page..........oc.veverereneeneereensenenees | ceveeenes D90 S R (0 T [0 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LINE 6 @DOVE).........evrerrerrrereerirsissrsssesssssessnessesenes | seessssnes XXX tisirrmneesenne [ eoreneesnssensessesesessesseeens (01 I [ I 0
07071, et | eereneneae XXX e voreeernerennne | coveeesmeeesssesssessssessssesns | neessssssssasessesssssssssssssns | seseessssessessssssssssssssssenns
0702, oo | eeneneneas XXX e vtrerernrennnes | crveeermeeemsessssssssnssssnsssnns | nnessssssssassssssssssssssassssns | seseesssssssnesssnssssssssssessas
0703, oot | eeneneneas XXX e vtreeerneeenee | coveeermnessseesssessneessssesns | nnessssssssssessesssssssssssssns | sesessssessesssssssssssssssesens
0798. Summary of remaining write-ins for Line 7 from overflow page.........coc.eeevereereeneeneenneneenenees | cevreeenees D90 G TR (0 R [0 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (LN 7 @DOVE).......ourvrrerrerersressererssesssessessessnessessnes | seesssenes XXX tiirrrneesenee [ eoresersmsensessesesessesseens (1 I [0 I 0
TADT. Rkt | HEiee bbbttt etaee | Heeebieen ettt | rentent sttt ennts | seebs ettt
TA02. e Rkt | Heseet ettt enaee | Heeerieen ettt sttt | rentent sttt neennis | setbee et
TA03. Rkt | Hbse bbbttt s eniee | Heeesieen ettt ettt | rentent sttt | setbie ettt
1498. Summary of remaining write-ins for Line 14 from overflow Page...........ocueeeerrenrenieneeneiniinees | overreeseesesneeseesseseeneens [0 1 IO [0 TR 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LiN€ 14 @DOVE).......ouererreirurrirriieiisiessissesnsssessissnes | ersesssssssssssssessessssasesens [0 (P [0 I 0
29071, OthEr EXPENSE.......vuieeviitiieie ettt sttt st

2902.

2903.

2998. Summary of remaining write-ins for Line 29 from overflow page..........ccccccverieieniveierieiiens | ceveveieiiesesssseeenad [0 SRR 0 | oo [0 R 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LiNe 29 DOVE)..........riueuirsmirminiressenessesesssnssssesesnes | cerssssnssessssssssssssesssssoas [V (1,527,140) | ...cvvvevrees (2,798,714) | ...cvvvvvrrs (2,876,641)
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Statement as of September 30, 2015 of the Medical Mutual of Ohio

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year Prior3 Year
CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31
33.  Capital and SUPIUS PriOr TEPOTHNG YEAI.........cvuevevieeie ettt s st a s ss s ssaessesansas | oevessssanns 1,279,901,811 | ..coeee. 1,221,804,341 | ............ 1,221,804,341
34, Netincome or (I0SS) frOM LINE 32.........cuiuieeieieieeeice ettt st sae s snaas | eevessesassanes 151,236,416 | ............... 101,056,133 | ....ccovverneees 97,299,319
35.  Change in valuation basis of aggregate policy and CIAIM FESEIVES.........c.vrrurirrirrirrerniieieieiresssseeesssssssssessssesssssssses | ssssessessesssssssssessassssssnssass | ssessssssessasssssessasssnsnssesss | sesssssssssessesssssessassnssessas
36. Change in net unrealized capital gains (losses) less capital gains tax of $.....3,753,823..........ccccoverveemvrrecrinsrienssenns | corveresiennnons (32,456,053) [ ..oovvenvenene (46,860,241) | ..vvvvvrnenen (46,989,359)
37. Change in net unrealized foreign exchange capital gain or (loss)
38.  Change in net deferred iNCOME tAX...........cccveireieciiiicie ettt ssssssenas | sbnsessesessans (20,025,987) | ....coceveveee 11,710,585 | ...ocvvveee. 10,259,982
39.  Change in NONAAMILEEA @SSELS..........cveviuieieciiciciet ettt s bbbttt se st ssesaesans | evsesssessesnsan 2,951,614 | .oooveriirnne 1,769,702 | ..oovvvvrree. 917,528
40. Change in unauthorized and CEIfIed FEINSUIANCE. ..........cuu ettt sse st ss s ess s stessssssessas | soesssessessassssssessessssssessesss | sestsssessessssssssmssasssnsnssns | sesesssessessassnsssmssessansnessecs
4. CPANGE IN ITEASUNY SEOCK......eueveucerririeeireiseessetstseess et ese st ss st bbbkt E bbbt sentes | 2bebsnssestastsnesestestsssnssenss | fesbssssestessasssnssessastsnsnsts | sesstssssessantsssessestanesesscs
42, CHANGE IN SUMPIUS NOTES.......vueeerrireireeeieiseesreeeese s seees st st s st s s e sf s s b s et s bt sesseeseessessentns | 2ietsessnssasssnssestenssssnssenss | festssssessasssssnssessanssnsnsss | sessssssesessantnsssnssessansnesscs
43.  Cumulative effect of changes in aCCOUNLING PHINCIPIES...........cuuruuiriiririincireie ittt se ettt bsessestes | sbeebsessessesssesestessssssesseses | festssssssessssssnssessassssssnsins | sesssssessessassssssessessassnessncs
44. Capital changes:
o 1o 1 OO OO OO O ETRTPSURRTUOTS DOUSOTOOTOPSROTURTRTOTE DEUOTOOTRSTRTOOTORTOR DO
44.2 Transferred from SUrplUS (StOCK DIVIAEN)...........cc.cvuivuiiiiiiieieiiieieis ettt aestenas | sesssessesssssssessessssesssssenss | sbessessessesssssssessessssessesinss | eesessessessssessesesessssseseesaes
44.3 TranSTEITEA 10 SUMPIUS........vuveieeieiteietcte ettt ettt bbb bbbt et an s s e bans | sbsebsssessesssssssessesnsantessess | sessssessessessstessesssensessesans | sestessessssnsassessessnsansesnsas
45.  Surplus adjustments:
45,1 PIH IN.etrvtreereisesi sttt R | e s bbbttt | Shtee ettt | shseest et
45.2 Transferred to capital (SLOCK DIVIAENG).........cceveiiiiieieiiiissiee ettt ssb st ssse st esssns | stsesessessesssssssassessssstessess | sessssassesssssssessessssessessasns | essessessesssssssessessnsessesnsas
45.3 Transferred from CAPILAL..........cccoveieiiieic ettt st s st s e bans | sbsebntessesses st sttt entensess | sesssentes et s ten e s e tente s nies | eeterses ettt ent et
46. Dividends to stockholders
47,  Aggregate write-ins for gains or (I0SSES) IN SUMPIUS.........c.evuevreiiiiieiieieissiese et ess s ssessss st ssessnses | srsssessessssssessessssssassns (V1 I [ (3,390,000)
48. Net change in capital and SUIPIUS (LINES 34 10 47)........cvivieiiieieieiesie ettt ssssnsens | sosssessesnsns 101,705,990 W B7,676,179 | e 58,097,470
49, Capital and surplus end of reporting period (LiNe 33 PIUS 48).........ccceerruririeririerieieiseesesssssesesesssssssesessessssesenss | covssessenns 1,381,607,801 | ............ 1,289,480,520 | ............ 1,279,901,811
DETAILS OF WRITE-INS
4701. (Increase)Decrease in Unrecognized Postretirement BENEfit COSES...........ovurruriirrinririienrireieiseinsieesssiseeeesssisssees | seesessessssseessssesssssssssassnns | seseessssesssssssssessssssssssssanes | seseesssssessesens (3,390,000)
72O OO OO OSSO OT PSP FOSPT OO PP PTROPUTE DUOSOTOTOOPERTRRTRRTORE DO
£ OO OO OO P TP UTSPRSST) FUSPT OO OSSO DUOSOTOTS SRS RRTRTRT DO
4798. Summary of remaining write-ins for Line 47 from OVErflOW PAGE.........c.euurururireeneireiieiereireiiece et ssssssessssensns | sessessssesessessssssesessesean (0 RN [0 TR 0
4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 DOVE)..........ecuruirumiieeusireinsisssssessssssenssssesesesessenesssssssesssesssssnsssesses | sosssssssssssesssssssssssssnens O R [V (3,390,000)
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Statement as of September 30, 2015 of the Medical Mutual of Ohio

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums Collected NEt Of FEINSUIANCE..........c.cvcvevie ettt ettt s ss s bes s s snans | evsesinees 1,612,272,687 | .......... 1,752,853,053 |.......... 2,302,569,612
2. NetinVestMENtINCOME.........cc.viiiii bbb | eriesiesies 25,359,361 | ...covvennee 25,359,686 | ........co..... 32,978,974
3. Miscellaneous income
4. TOtal (LINES T hTOUGN 3)...oouiivermreirieeissserisieesssesssss st ss st st | creennenn 1,637,632,048 | .......... 1,778,212,739 | ......... 2,335,548,586
5. Benefit and 0SS related PAYMENLS.........ccveviiiviiieiecteee ettt bbb ntesenas | evenrenes 1,215,114,877 | .......... 1,343,873,626 | .......... 1,861,867,869
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS............ccuucucierneieiieiisiieeieiies | crreieiississiieesesssssssns | cesvssessssssse s ssenss [ sosssesesssssesssssssssssssens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........c.coeurerienrerrincnereieeseieeeeseeseseiessseesessennns | cevereeneenns 239,927,878 | ....ccovenee 260,781,506 | ............. 339,433,559
8. Dividends paid t0 POCYNOIAETS.......c..c.cuiiieeisiee et s st ssessessssessnsns | sressessssessessessnsessesessssens | sesessessnsassessesssssnsesessns | srestessesssssssessesesssssssesses
9.  Federal and foreign income taxes paid (recovered) net of $ ..0 tax on capital gains (losses) 26,666,000 ...28,967,806 | .... ...26,700,000
10 Total (LINES 5 HNrOUGN 9)....ccvvuuererreriiieeiiserieiseesss sttt sttt | snesisins 1,481,708,755 | .......... 1,633,622,938 |.......... 2,228,001,428
11.  Net cash from operations (Line 4 MiNUS LINE 10)..........ccceieiiriirriesieceseie et sess s ssssssessenns | evsesissenns 155,923,293 | ............. 144,589,801 | ............. 107,547,158
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS...ceeereresreeeeesis ettt | eeeneieens 117,578,579 | ..oooveveennn 130,664,166 | ............. 196,337,317
2.2 SHOCKS..ouueeeerueeeesaeeeesseecessseess et es s bRttt | seeniseennens 12,290,358 | ..ooovvveennne 30,186,047 | ..covver 34,705,822
12,3 MOTAGE J0ANS.......oocvieieiicicteee ettt s b st b b se s s s st et s b s e s s s s ssessssesansssansenss | nesssessesssssnsesssssessssssanes | sessesissastessesnsssessessnssnes | essessessessssessesnsnsesseseees
124 REAIESIALE. ...ttt | sttt eni | ettt | sesi e
12,5 Other iNVESIE @SSELS........cvuruerirreiiererei sttt ssssnes | ceseeresenesenns 2,382,015 | ovvveri 1,511,971 | s 1,543,489
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestMents...........ccocvcueieieicicrieieieseeseens [ e [ s [ e
12.7 Miscellaneous proceeds ....276,103 ....285,371
12.8  Total investment proceeds (LINES 12.110 12.7).....cuuiuieeieieeseie st sses st ssssssssessssssssssessessseses | cessessessns 132,250,952 | ............. 162,638,287 | ............. 232,871,999
13.  Cost of investments acquired (long-term only):
130 BOMAS . .veveeeeerse ettt bRt | rnereraeens 186,716,261 | ...ccceveenne 194,302,482 | ....cccceenn. 254,469,970
13,2 SHOCKS. . vvvureereeesreeseeessees e ess e ssess s ess sttt | crrnentrenenes 19,576,391 | .oovvvreen. 34,011,753 | oo 39,131,863
13,3 MOTEGAGE I0BNS.......oocieieiieiciete ettt bbb bbbt s s bbb st s bbb s b sse s st antenns | esstentessesssessessessnssntents | sersesinsestessesesssensessesnns | ensenseses st en st naees
1314 REAIESIAIE. ...ttt en st srenss | aesentnesestensanssestensanssessas | entessessentensestentensestenes | srestsesseneantses st s e s entns
13.5  Other iNVESIEA @SSELS........cvvuuirirceiicririic sttt | ceseenesessenes 2,779,209 | cooovvvers 3,592,734 | oo 3,531,565
13.6  MisCEllaNEOUS APPIICALIONS............cvucveieeiiciecieie ettt ss s ssesstes | evsssssssasssssans 349,283 | .o 345,553 |
13.7 Total investments acquired (LINES 13.1 10 13.6).....cuieiirrieiriieieissisessiesise s ssessssssssesssssessessssssessssssssessenss | sessssssssans 209,421,144 | ............. 232,252,522
14.  Netincrease or (decrease) in contract 10ans and PreMIUM NOLES.........c.curerieriuririenrireieeereeessees et ssessssssessessns | seesessesssssssssessssssessessassns | reesessssssessessessnsssessessees
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (77,170,192) (69,614,235)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI MOLES. ......ceurerececie ittt s sttt sb st sentes | sebastssesestesssessessessssssnssns | estessessestanesessesssssessasss | sorsssmssessnsssnssestassnssestas
16.2 Capital and paid in SUrPIUS, 18SS trBASUNY STOCK..........ccevevcreeeie ettt s e ss s s sssseses | eevistessesssssesssssssssssseses | eessesisssssesesessessesssssnsnes | ersessessssssessesensssesseseees
16.3 BOITOWEM fUNGS.........ocvomiiiiiiiiii ittt | srssnssssesssesssesssesiesienies | onesiessisstnstnsssnnssenssenss | sesbesinesiresisesiens e saenaeas
16.4 Net deposits on deposit-type contracts and other inSUrance HADIIIHIES...........c..ceveveeveeieiirserceeeeeeie e | e | e | errssse s seens
16.5 Dividends 10 STOCKNOIAETS.............cuuuiiiiiiiirrr et | sresnrsinsssnesssesssesisesienies | essisssisssenssnssssseenseenss | sesosesinesi e
16.6  Other cash provided (APPHEA)..........ccvviievrrcreeiceeiee ettt s s s s ssss s ssssess s snsenes | sressssssesees 13,834,989 | ............... 31,775,642 | oo 2,275,396
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)........c... | coocevenenn 13,834,989 | ........c...... 31,775,642 | .o 2,275,396
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Ling 17).......cccooevvervvecees | corvvererns 92,588,090 | ............. 106,751,208 | ............... 45,561,155
19.  Cash, cash equivalents and short-term investments:
19.1 BEYINNING O YBAT.....cvvvrereeueeessceeetseesesssseeessseess s ess s ss sttt snsnten | neenisaeens 179,889,832 | ......co.e.n. 134,328,677 134,328,677
19.2 End of period (Line 18 plus Line 19.1)....... 272,477,922 241,079,885 179,889,832
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20,0001 | . [ |
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Statement as of September 30, 2015 of the Medical Mutual of Ohio

EXHIBIT OF PREMIUMS, E

NROLLMENT AND UTILIZATION
5 6

1 Comprehensive (Hospital & Medical) 4 7 8 9 10
2 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PO YEAI. ... sssssesess | cesiesssnessenesens 1,022,576 | .oovovvvvenriecis 106,881 |..oovvveecerreriins 346,997 | ..o 797 | 47,085 | ., 80,205 | ..vouvieerrrreierireienniens | eresesni st nssiesssnenes | e | e 429,611
2. First QUAMET.....c.oucvieceericeescseesesesennienesenes [ reeeenenisesinenens 1,016,322 | .o 101,579 | oo, 330,858 |.cvvrreirrinris 12,858 | .o 46,840 | ..o, TT082 [ oo | eevresiseesnesesessesssessinees | resssesssesssssesssssssnesssnenes | sovessessssesesesssneed 447,145
3. 8CONA QUAIET.......orveeerrieiiiieeireireireireireiseereireies | eererieniesienins 1,008,952 | .o 98,703 | .o 324,730 | .o 13,293 | oo 42,820 ..o TTBT3 | coeeeeeieeeieeeiseeiesesnes | eessseessesessssssssessssssnsssnees | neeessnsssssssssesssssesssssssnesss | sosessssesnssssssesnnes 449,833
4. THIrd QUAIET......coucercerciecieseecieeesiesssseseseseinee | reesssesnssnesnees 1,001,782 | oo 95,737 | oo 317,028 | .o 13,749 | oo 41,054 | 75,393 | it | ettt | et | st 458,821
5. Current Year

...................... 2,144,332

...................... 3,209,616

...................... 5,353,948

Hospital Patient Days Incurred..........ccoovivniiniiinninnns

......................... 104,355

Number of Inpatient AdmISSIONS.........cccocvieiiiieiiiieinnnns

........................... 21,028

Health Premiums Written (2).........ccoecvvrrveerieericieeenens
Life Premiums DIreCt..........ocvvcrevernirrerenserersesnineians
Property/Casualty Premiums Written.............cccocoveereiennnn.
Health Premiums Eamed............cccoocoviirninininciciniinnns
Property/Casualty Premiums Earned.............cccocevvvireunnnne
Amount Paid for Provision of Health Care Services............

Amount Incurred for Provision of Health Care Services......

................ 1,249,409,259

................ 1,227,298,386

.................. 243,797,154

.................. 235,183,184

.................. 925,284,824

.................. 912,013,412

.................... 16,359,257

.................... 16,654,917

...................... 2,067,336

...................... 2,060,136

...................... 8,647,600

...................... 8,860,677

.................... 53,253,088

.................... 52,526,060

For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees §.......... 0.
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CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

1

Account

2

1-30 Days

Aging Analysis of Unpaid Claims
3

31-60 Days

)

61-90 Days

5
91-120 Days

6
Over 120 Days

Claims Unpaid (Reported)

0599999. Unreported Claims and Other Claim Reserves

189,610,208

0799999. Total Claims Unpaid

189,610,208

0899999. Accrued Medical Incentive Pool and Bonus Amounts

.......... 5,910,000
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Statement as of September 30, 2015 of the Medical Mutual of Ohio

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

1. Comprehensive (hospital AN MEAICAI).........cceuiueireieiiirieieieee et s bbbt st ensesenes | sressessesantessessntensenas 160,010,756 | ...evvvverrerrerririinnnns 985,022,604 |....covereriiiriereiriiennns (417,730) [ oo 180,553,813 | oevereriviereinenne 159,593,026 |....coovverrerriririeinns 200,863,174
2. MEICare SUPPIBIMENL........c.cvvieiiiiiieice ettt bbbt bbb bbb s b s s s bt s bt | oebnsessese s st en st en s 2,729,117 | oo 13,630,137 | coeveeeeereeeesieens 15,000 | .ooveeereceieieeines 2,878,598 | ...covviiriiereeias 2,744 117 | oo 2,505,822
3L DBNAI ONIY..oiiiivecitee et b bbbt bbb bbbttt n s s tnts | aebesaebeebena s st astesee st 825,394 | ..o, 7,822,206 |..oocvoevirererereiereiieieeian 8,000 | ..o 1,034,000 |..cvvveveerereireieieiiines 833,394 | ..o 803,300
4. VISION ONIY..tortiriiciiseiseisiesseeseess et se b s st b e bR s8££t s s R e s ettt s bt ntenne | Sbntensese b sttt en et 15,775 | oo 2,051,561 | oo | s 10,000 [ .o 15,775 | oo 12,000
5. Federal EMplOyees HEalth BENETIS PIAN............ccccciieiieiciieiecisie sttt se st s st ntns | S1esstessessstessesssensessesnssssessessntanse | essessnsessessessssessessessnsassesesantessesas | nebestessessssessessessssessesesantassesnsenses | sssessessssassessesansessesnsensessessnsessessns | sussssssessesssassesessssessesssssssassesnns 0 [ o
6. THHE XVII = MEAICAE. ....cvvveiveiicteteeeieis ettt ettt ettt s et a st s stk s s a e s st £ s s s e b b n s b bt e st s st e s s sasesans | 4bsntesessnsessssnsetessnsnsessnsetessnsesesannns | sresesessssesessssesessssesesassesessssnsesassass | nesesessssesessssssesassstesessasesassnsesesnsns | sietesessssesssssesessnsesnssssesessnsesessssnss | sesesessssesessnsesessnsesessnsesessssesessnna 0 | e
T. THIE XIX = MEBAICAIG. ......cvoveieciecee ettt ettt sttt e a st s e s st s s b s s sse s b e st et e bssessesassasaases | sessessessssstesssssssessesssssnssssessssssasss | 1evsesmsessesssssssessesssssssessesssassessnsas | setessessssssssssesssssssassessssassessesssessns | sssesssssssessesssssssessnssnsessesssassessessns | sresssssessessssessessssessesssssssassessnsand L0 T
B ONBINEAIN. ... RSttt | fetant ettt en et nnes 3,385,933 [ .o 49,864,413 | .o | e nenes 2,187,223 | oo 3,385,933 [ 2,904,496
9. Health SUDLOtAI (LINES 110 8)......ouiuieieieiiiieteieete ettt bbbttt sttt n s | etsstsssesssssssessesstnes 166,966,975 | ...cooovverina 1,058,390,921 | ..coovieieciiiecia (394,730) | oo 186,663,634 | ...coovvevercrciin 166,572,245 | .coovcveiereisia 207,088,792
10, HEAIthCAre rECEIVANIES (B).......cvucvieeeiceceeie ettt sttt bbbt et s st s st s b besseses | sensessssassassessnssssessesssanes 151,204 | oo 15,814,480 | .oocveeeeeeeeceeeee e | et 12,943,000 |.ooovoereeiereiieeieinns 151,204 | oo 28,352,003
T, OFNEE NON-NEAIN. ..ot s £kt s s 8ebeeEees e s bbb sk s s sse s et | £1ebntessetstes s bbb s s et st et e st et e tente | ensessetentesse bt et e s st n s st entesseta | nebetessebeten R sttt nt et b st et sntenns | nesessetesent et et ante s st en s s etnsensenans | sbesentesses st en ettt nsensen s L0 PR
12.  Medical incentive pooIS and DONUS @MOUNES..........c.ccuiveieicieiieieieisie sttt ettt et | sssssntessessntensessssnsensns 1,302,121 | 967,348 | oo 1,448,230 | ..o 4,461,770 | oo 2,750,351 [ .o, 5,014,000
13, TOtalS (LINES -T0HTTH12). vttt ettt bttt ettt b bbbt s st sttt a st es bt snsansesnsansensntas | oetstessessssossesssssnsns 168,117,892 | ...ovovvieririran 1,043,543,789 | ...oooviiieieeieae 1,053,500 | ..ooovvivrereciie, 178,182,404 | ..o 169,171,392 | .oovieieiecia 183,750,789
(@) Excludes§.......... 0 loans or advances to providers not yet expensed.




Statement as of September 30, 2015 of the Medical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A Accounting Practices
State of
Domicile 2015 2014
NET INCOME
(1) Medical Mutual of Ohio state basis (Page 4, Line 32, Columns 2 & 4) | OH | 151,236,416 | 97,299,319
(2) State Prescribed Practices that increase/decrease NAIC SAP
(3) State Permitted Practices that increase/decrease NAIC SAP
(4) NAICSAP (1-2-3=4) OH 151,236,416 97,299,319
SURPLUS
(5) Medical Mutual of Ohio state basis (Page 3, line 33, Columns 3 & 4) | OH | 1,381,607,801 | 1,279,901,811
(6) State Prescribed Practices that increase/decrease NAIC SAP
| | |
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=8) OH 1,381,607,801 1,279,901,811
C. Accounting Policy
No significant change.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D. Loan-Backed Securities

Not applicable.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant change.

Note 11 - Debt
B. FHLB (Federal Home Loan Bank) Agreements
Not applicable.

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

A. Defined Benefit Plan

No significant change.
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Statement as of September 30, 2015 of the Medical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

Note 13 - Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - 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

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

C.

Transfer and Servicing of Financial Assets
Not applicable.

Wash Sales
Not applicable.

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

No significant change.

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

No significant change.

Note 20 - Fair Value

A

(1) Fair Value Measurements at Reporting Date

Assets at Fair Value Level 1 Level 2 Level 3 Total
COMMON STOCK INDUSTRIAL AND MISC 129,028,606 129,028,606
OTHER INVESTED ASSETS 10,079,266 10,079,266
Total 139,107,872 139,107,872
Liabilities at Fair Value Level 1 Level 2 Level 3 Total
Total
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains | Total Gains
a. Assets and and
Beginning | Transfers | Transfers (Losses) (Losses) Ending
Balance at | Into Level Out of Included in | Included in Balance at
Period 3 Level 3 Net Income Surplus Purchases | Issuances Sales Settlements Period
Total
b. Liabilities Total Gains | Total Gains
and and
Beginning | Transfers | Transfers (Losses) (Losses) Ending
Balance at | Into Level Out of Included in | Included in Balance at
Period 3 Level 3 Net Income Surplus Purchases | Issuances Sales Settlements Period
Total
(3) Not applicable.
(4) Not applicable.
(5) Not applicable.
Not applicable.
Aggregate Fair Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)
BONDS 990,807,369 966,546,774 990,807,369
COMMON STOCK INDUSTRIAL AND MISC 129,028,606 129,028,606 129,028,606
OTHER INVESTED ASSETS 10,079,266 10,079,266 10,079,266
Not Practicable to Estimate Fair Value
Effective
Type of Class or Financial Instrument Carrying Value Interest Rate Maturity Date Explanation
0.000

Q10.1




Statement as of September 30, 2015 of the Medical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

Note 23 - Reinsurance

No significant change.

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

E.

Risk Sharing Provisions of the Affordable Care Act

(1)

(2)

Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act

risk sharing provisions YES

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 AMOUNT
Assets
1. | Premium adjustments receivable due to ACA Risk Adjustment | 3,302,303
Liabilities
2. | Risk adjustment user fees payable for ACA Risk Adjustment 36,360
3. | Premium adjustments payable due to ACA Risk Adjustment
Operations (Revenue & Expenses)
4. | Reported as revenue in premium for accident and health contracts (written/collected)
due to ACA Risk Adjustment 10,022,465
5. | Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) 35,941
b. | Transitional ACA Reinsurance Program
Assets
1. | Amounts recoverable for claims paid due to ACA Reinsurance 15,334,422
2. | Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability) 3,341,304
3. | Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance
Liabilities
4. | Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded
premium 13,166,589
5. | Ceded reinsurance premiums payable due to ACA Reinsurance 1,014,123
6. | Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance
Operations (Revenue & Expenses)
7. | Ceded reinsurance premiums due to ACA Reinsurance 1,014,123
8. | Reinsurance recoveries (income statement) due to ACA Reinsurance payments or
expected payments 23,339,242
9. | ACA Reinsurance contributions — not reported as ceded premium 13,166,589
¢. | Temporary ACA Risk Corridors Program
Assets
1. | Accrued retrospective premium due to ACA Risk Corridors |
Liabilities
2. | Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors |
Operations (Revenue & Expenses)
3. | Effect of ACA Risk Corridors on net premium income (paid/received)
4. | Effect of ACA Risk Corridors on change in reserves for rate credits
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Statement as of September 30, 2015 of the Medical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

(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:

Unsettled Balances as of the

Differences Adjustments Reporting Date
Prior Year Prior Year Cumulative Cumulative
Accrued During the Prior Year]  Received or Paid as of the Accrued Accrued Balance Balance
on Business Written Before Current Year on Business Less Less To Prior To Prior from Prior from Prior
December 31 of the Prior Written Before December 31|  Payments Payments Year Year Years Years
Year of the Prior Year (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 11
Receivable | (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Ref Receivable (Payable)
a. Permanent ACA Risk Adjustment Program
1. Premium adjustments receivable 6,720,162 (6,720,162) 10,022,465 A 3,302,303
2. Premium adjustments (payable) B
3. Subtotal ACA Permanent Risk
Adjustment Program 6,720,162 (6,720,162) 10,022,465 3,302,303
b. Transitional ACA Reinsurance Program
1. Amounts recoverable for claims paid 25,391,966 34,294,382 (8,902,416) 11,603,052 C 2,700,636
2. | Amounts recoverable for claims
unpaid (contra liability) 4,238,900 4,238,900 (4,238,900) D
3. Amounts receivable relating to
uninsured plans E
4. Liabilities for contributions payable due
to ACA Reinsurance - not reported as
ceded premiums 5,069,922 5,069,922 F
5. Ceded reinsurance premiums payable G
6. Liability for amounts held under
uninsured plans 60,231 60,231 H
7. Subtotal ACA Transitional
Reinsurance Program 29,630,866 5,130,153 34,294,382 5,130,153 (4,663,516) 7,364,152 2,700,636
c. Temporary ACA Risk Corridors Program
1. Accrued retrospective premium |
2. Reserve for rate credits or policy
experience rating refunds J
3. | Subtotal ACA Risk Corridors Program
d. Total for ACA Risk Sharing Provisions (11,383,678
29,630,866 5,130,153 41,014,544 5,130,153 ) 17,386,617 6,002,939

Explanations of Adjustments

ST ITOMMOO D>

ACA Risk Adjustment based on the final risk adjustment report received from HHS June 30, 2015.

Not applicable.

ACA Reinsurance based on the final reinsurance report received from HHS on June 30, 2015.
ACA Reinsurance based on the final reinsurance report received from HHS on June 30, 2015.

Not applicable.
Not applicable.
Not applicable.
Not applicable.
Not applicable.
Not applicable.

Note 25 - Change in Incurred Claims and Claim Adjustment Expenses

Reserves for unpaid claims and claims adjustment expenses as of December 31, 2014 were $217.0 million. As of September 30, 2015, $173.2 million has
been paid for incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now $1.0
million based on the estimation of unpaid claims, claim adjustment expenses, and amounts expected to be received through subrogation at September 30,
2015. Therefore, there has been a $42.8 million favorable prior year development since December 31, 2014. The redundancy that emerged resulted from
differences in claims severity and utilization as compared to expectations, as well as the CMS announcement that the Transitional ACA Reinsurance
Program coinsurance rate for 2014 was increased from 80% to 100%.

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

Not applicable.
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Statement as of September 30, 2015 of the Medical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

Note 28 - Health Care Receivables

Estimated Actual Rebates  Actual Rebates  Actual Rebates
Pharmacy
Rebates as Pharmacy Collected Within Collected Within  Collected More
Reported on Rebates as 90 Days of 91 to 180 Days of Than 180 Days
Financial Invoiced/ Invoicing/ Invoicing/ After Invoicing/
Quarter Statements Confirmed Confirmation Confirmation Confirmation
September 30, 2015 $ 13,232,000 $ -3 - 3 - 9§ -
June 30, 2015 11,707,000 12,685,000 - - -
March 31, 2015 10,320,000 12,641,000 12,593,790 - -
December 31, 2014 $ 11,377,584 § 11,414,000 $ - § 12638565 $ 176,027
September 30, 2014 10,480,000 10,785,000 - 9,259,202 1,525,798
June 30, 2014 9,680,000 10,540,000 - 9,215,150 1,324,850
March 31, 2014 10,323,000 9,680,000 - 8,982,952 697,048
December 31, 2013 $ 11,322,000 $ 11,316,000 $ 10,389,630 $ 1,764,311 § 584,916
September 30, 2013 10,878,000 11,322,000 10,786,358 535,642 -
June 30, 2013 10,800,000 11,092,000 10,822,352 269,648 -
March 31, 2013 10,950,000 10,693,300 10,693,300 - -

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Anticipated Salvage and Subrogation

No significant change.
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12
21

22

3.1

3.2
33

41
42

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of 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
NAIC
Company State of
Name of Entity Code Domicile
0
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?
If yes, attach an explanation. Yes[ ] No[] NAI[X]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014
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. 12/31/2009
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 date). 03/02/2011
By what department or departments?
OHIO DEPARTMENT OF INSURANCE
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with the Department? Yes[ ] No[ ] NAI[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
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 period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with 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? Yes[ ] No[X]
If the 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
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? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b)  Full, fair, accurate, 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.
9.11 Ifthe response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.2

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
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9.3 Have any provisions of the code of ethics been waived for any of the specified officers?

9.31

10.1
10.2

1.1

1.2

13.

14.1

15.1
15.2

16.1
16.2
16.3
17.

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?

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

INVESTMENT

use by another person? (Exclude securities under securities lending agreements.)

If yes, give full and complete information relating thereto:

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

Amount of real estate and mortgages held in short-term investments:

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

14.21 Bonds

14.22 Preferred Stock

14.23 Common Stock

14.24 Short-Term Investments

14.25 Mortgage Loans on Real Estate
14.26 All Other

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

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

Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total payable for securities lending reported on the liability page:

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, Il - General Examination Considerations, F. Outsourcing

Yes[ ] No[X]
Yes[ ] No[X]
$ 0
Yes[ ] No[X]
$ 0
$ 0
Yes[X] NoJ[ ]
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
$ 0 |9 0
0 0
89,178,485 89,656,440
0 0
0 0
337,751,439 313,617,321
$ 426,929,924 $ 403,273,761
$ 0 [$ 0
Yes[ ] No[X]
Yes[ ] No[ ]
$ 0
$ 0
$ 0
Yes[X] No[ ]

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

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

1
Name of Custodian(s)

Custodian Address

2

FIFTH THIRD BANK

5050 KINGSLEY DRIVE, CINCINNATI, OHIO 45263

PNC BANK

1900 EAST NINTH STREET, CLEVELAND, OHIO 44114

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

location and a complete explanation

1
Name(s)

2
Location(s)

3
Complete Explanation(s)

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

17.4 Ifyes, give full and complete information relating thereto:

Yes[ ] No[X]

1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address

44124

N/A FIRST MERIT BANK 101 W. PROSPECT AVE., CLEVELAND, OHIO
44115

N/A PNC CAPITAL ADVISORS 1900 EAST NINTH STREET, CLEVELAND,
OHIO 44114

124674 ANCORA ADVISORS 6060 PARKLAND BLVD., CLEVELAND, OHIO

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?

18.2 If no, list exceptions:

Q11.1
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GENERAL INTERROGATORIES (continued)

PART 2 - HEALTH
1. Operating Percentages:
1.1 A&H loss percent 755 %
1.2 A&H cost containment percent 0.8 %
1.3 A&H expense percent excluding cost containment expenses 14.0 %
2.1 Do you act as a custodian for health savings accounts? Yes[ ] No [X]
2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. 0
2.3 Do you act as an administrator for health savings accounts? Yes[ ] No [X]
2.4 If yes, please provide the amount of funds administered as of the reporting date. 0
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date
4

1 2 3 5 6
NAIC Type of
Company ID Effective Domiciliary | Reinsurance
Code Number Date Name of Reinsurer Jurisdiction|  Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
2 3 4 5 6 7 8 9
Federal Life and
Employees Annuity
Accident Health Benefits | Premiums and Property/ Total
Active and Health Medicare Medicaid Program Other Casualty Columns Deposit-Type
State, Etc. Status Premiums Title XVIII Title XIX Premiums Considerations Premiums 2 through 7 Contracts
1. Alabama.........cccoevveerreereceieinas AL N [
2. AlasKa.......ccccooeeiiieee, AK N | e
3. ANZONA......ccoeiee e AZ | N [
4, ArKansas........ccooeeienisnenienns AR [N | e
5. California........cccocevevvcveereiercinnn CA|..Neii e
6. Colorado.......ccocvvverererreiriisrieinnnd CO |oNuees [
7. ConnectiCut........ccoevevevrereeririrnns CT | N | e
8. Delaware N [
9. District of Columbia...........ccccoue.... DC | N | e
10, Florida......ccoeveirrereesisieseineens FL {cooNie | e
L TR =Yoo - TR GA|..L
12.  Hawaii.. LHE LGN
13. Idaho.... .ID|..N
14, lllinois... LN
15. Indiana. LN L (265,136) ...
16. lowa..... LJALLLN
17. Kansas. .KS|..N
18.  Kentucky.. .KY[..N
19, Louisiana........ccceuevererriverieirerninns LA|...N
20, Maine....ccoovevereeersee e ME |...N
21, Maryland.......cccocoovevevireieieiinn. MD|...N
22. Massachusetts............ccooverrrnnnne MA]...N
23, Michigan........cccoveurineererrerisnnnns Mi|...L
24, Minnesota........cccouvvervierereeciennnns MN |...N
25, MiSSISSIPPI.....covrereerririrereiriissieines MS|...N
26.  MiSSOUri.....covererereerrrcrerreenenn MO [ N
27. Montana.........cccoevevevierereneeen MT | o N
28. Nebraska ..N
29. Nevada ..N
30. New Hampshire........cccocovvvrirneene. NH|...N
31, NEW JErsey....cereevevisrenenns NJ|...N
32, New MeXiCO.....cccouverrrererrrrirerrinns NM |...N
33, New YOrK...ooooveveeereirieieieins NY|...N
34. L
35. ..N
36. L
37. ..N
38. ..N
39. L
40. ..N
41, South Carolina. ..l
42.  South Dakota... ..N
43, Tennessee... ..N
44, Texas ..N
45, Utah..... ..N
46. Vermont... ..N
47. Virginia..... VA|..N
48.  Washington.........cccccoeeververecnee . WA | N
49.  West Virginia.... reeslirniins e [ | e | e | serseresensssssnnenee | seessesnesssesnesnenns | nseseenssssesenn 0
50. Wisconsin reesliiiiies Lo [ | e | e | veresresesesssnsenes | ssiesisssesesssnnns | oo 0
51, Wyoming......ocoovvvevvncnnnenen WY | Norrirriree [ rerrereerenrereinne | ceereerseeeensrssnnes | veeseeseensresesnssnes | srseeseensseseenssnsens | ensseseesesnsseseniess | sresseesssessessesnssene | seessessssnssesend 0
52.  American Samoa............c.ceoerenee. AS [N [ [ everessssseseiinies | vevssresesssesssenes | sresesissesesienenns | conssssesesissessesens | sresessssssesesissenss | seesiesssnssnen 0
53, GUAM....coevereeeeeee e GU [N | e | eevererieiiessesieies | eveisstesissessissssiens [ eesesiessssesesissenss | soesssssssesssssseseses | sevessessssssssesssssnses | sesesissessesssens 0
54. Puerto RiCO......cccoverererrerieieienne PRI N [ [ | vvresssessssssesens | eevesssssssssessessses | vessssessesssssssssesses | ssiesssssssessessessnens | sossessesssssssessenn 0
55. U.S.Virgin Islands...........c.ccccevenne. VI [N [ | eereeeinsnseseineens | sevseessssesssssnssenes | senesenssnsnssesssenes | eeneesssnssesnssnssessens | eoesseessssssessessesnnss | seseesesssessssssesn 0
56. Northern Mariana Islands............. MP N | ereieireiereeiieins | evesssienesssssssenes | sesesesssssssesesissens | erressssssesessssssens | eonssessesssssssesesiess | sressesssssssessessssense | srvessessssessesesed 0
57. Canada.........ccccocoveerervererrerennn, CAN [N e e | eereissesieisssesenes | evevesisssssesesinaes | eeveesesssssssssssesses | svvesesssssesssessessnns | evessessssessesiesnd [0
58. Aggregate Other alien................... OoT |....... .00, S I [ I (U I [ I (] I [ I (L] I (1 I 0
59.  Subtotal.......ccoorrvmrreirirereresrernees [ e XXX... | .1,613,500,117 | cooorerennd (01 IS [0 (01 IS [0 [ 01.1,613,500,117 | coovorrrrrrrrrrenes 0
60. Reporting entity contributions for
Employee Benefit Plans..........cccocovee [ ovenas XXX oo | eeernernennmsnnnnsnn | enmnsnsnnnnennes | eoeensessenssssnssnnns | onssmenssessesnssssnns | nerseessssnsnsssssssnes | seessenssesssnsenssenns | osenseessesssesennd (O
61. Total (Direct BUSiness).........c.ccccveeerer | (@)errreen9 | .1,613,500,117 | oo (0] [P (O [P (0] [P () [P 0 .1,613,500,117 | .covvrrererrrens 0
B800T. oottt seses | eressstessesessnsnnens | sesresessssessesesanss | ressssentesesnnsenene | sessesessssnnsesesnenes | nessesesessessssasenes | srressessssesessessnsnns | sesesessssesesenn (0
58002, ..eeoreerereerreereireereessseseessssest e ssess e ssssessssssssestessnsns | stesssessessenssnssessans | sessesssssssssessansnsse | sesessessansessessestans | sessesssessessanssnssests | sessssessasssnssessansans | sesseessessessasssnsesss | nesessessessnssenes 0
58003, oo snnns | eressstessesessssnniens | sesresesnssenenesinss | ressssestesesnssesene | sessesessssnnsesesneses | nersesesessessssnnsenes | srressessssesessessnsnns | sesesessssesesenn 0
58998. Summary of remaining write-ins
for line 58 from overflow page..........ccceveeuviereres | coveveieieeieieinns (0 OO (01 IO (01 O (01 IO (01 I (01 IO (01 IO 0
58999. Total (Lines 58001 thru 58003 plus 58998)
(LIN€ 58 @DOVE)........coovvevereererriersisiesisresssesisnees | coseresessessesessenns [ I (O [ I [V [ I (L] (O I 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(E
(a

)

Q14



Statement as of September 30, 2015 of the Medical Mutual of Ohio

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

Medical Mutual of Ohio
Charitable Foundation

Medical Mutual of Ohio i 34-133613
34-0648820 | ]
NAIC 29076 ! P
ealny 1o Limes, nc.
OH R 26-2013838

OH

GO

Medical Health Insuring
Corporation of Ohio
34-1442712
NAIC 95828
OH

MMO Agency
Management, LLC
34-1913458
OH

Talus Brokerage
Services, LLC
26-1509189
OH

Consumers Life

Insurance Company

21-0706531
NAIC 62375
OH

Medical Mutual
Services, LLC
34-1922587

OH

As 0f 9/30/15
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Statement as of September 30, 2015 of the Medical Mutual of Ohio

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

1 2 3 4 5 6 7 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
0730...... Medical Mutual of Ohio................... 29076... | 34-0648820.. | ....vvvvrerrerrres [ eerrrrrieireiieiens | reerrieieieisssanees Medical Mutual of Ohi0.........cccvevrivieirrieieiiis OH...coco.e. UDP............. Medical Mutual of OhiO..........cccovrrvererirrririennens Ownership......... ...100.000 | Medical Mutual of Ohi0.........cccervverrererrerieienns | cerreereenns
0730...... Medical Mutual of Ohio................... 95828... | 34-1442712.. | oo e | e Medical Health Insuring Corporation of Ohio.......... OH...ccce.c. [D1S S Medical Mutual of Ohio. Ownership......... ...100.000 | Medical Mutual of Ohio
0730...... Medical Mutual of Ohio................... 62375... [21-0708531.. | ..eoveeererieres | erererierireirenes | cvereeesiesineirenneans Consumers Life Insurance Company...............c...... OH............ DS..coovirvinn Medical Mutual of Ohio Ownership......... ...100.000 |Medical Mutual of Ohio
.............. Medical Mutual of Ohi0.........cccoceeees | eveeeens [ 341922587 . | .o | evevevevevevevevens | ceeeeeeeeenenn.. | Medical Mutual Services, LLC.......evevevevccc Medical Mutual of Ohio............ccccceeerrieverennenene. | OwWnership......... | ...100.000 | Medical Mutual of Ohio...........cccovveeverrieeivieens | e
.............. Medical Mutual of OhiO........ccccoverve [eovrrrenns | 341913458, | oo [ [ cveveereseeneneee. | MMO Agency Management, LLC Medical Mutual of Ohio............ccccovvervrerrvenenenne. | OWnEIShip......... | ...100.000 | Medical Mutual of Ohio
.............. Medical Mutual of Ohio...........ccccce. | ceeriienn [ 26-1509189.. | ...ovvvveivivces | veveeevicieviies | cevvieieeieennee.. | Talus Brokerage Services, LLC MMO Agency Management, LLC.... Ownership......... | ...100.000 | Medical Mutual of Ohio.




Statement as of September 30, 2015 of the Medical Mutual of Ohio

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.

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Response

NO

Explanation:
1.

Bar Code:

* 2 9 07 6 2 015 3650000 3 =*

Q117



Statement as of September 30, 2015 of the Medical Mutual of Ohio
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Prepaid Assets

11,807,521

2505. Other Receivables ...1,691,287
2506. Risk AdjuStmENt RECEIVADIE. ..ot ssenenens | seseeenssensnees 3,302,303
2597. Summary of remaining Write-ins fOr LINE 25.........overriereiresirersssissessssssesssssnsessssssssesssssssssssssness | sesssssssasssns 16,801,111
Additional Write-ins for Liabilities:
Current Period
1 2 3
Covered Uncovered Total
2304. Reinsurance Payable.... 2,454,944 | ... 2,454,944
2305. Unclaimed Funds...... ...4,732,052 4,732,052 |.
2306. Guaranty Fund Liability. 5,600,000
2397. Summary of remaining write-ins for LIN€ 23...........cccocviiuiiiiieiiiescecieccessesesnevenenens | cvvererinennnnns 12,786,996

Q18




Statement as of September 30, 2015 of the Medical Mutual of Ohio

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT........ceiiiiieieieiriisieiee ettt s st ss s snsens | sssesssssssessesssssstessesesssessessessnsns (0 TR
2. Cost of acquired:
2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e R B
2.2 Additional investment made after acquisition. N ‘ NE
3. Current year change in enCUMDBIaNCES..........cccvueieiiirreeeieseeesssseees s o) - . .
4, Total gain (I0SS) ON AISPOSAIS.........vererrerrerrirrirresseeseiseisssssseessesssssssssessssssssess st st st ssessessassssssessessssssessessnssnes
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjuStEd CAMTYING VAIUE............c. ittt sessesssntas | ressestsesessessesssessessssssessessessssssessns | sesssessssesssssessessnsssssessassssssessssnnens
7. Deduct current year's other than temporary impairmeENt FECOGNIZEM. .........ccvuiueireieiiirieiee et | setestesesssessess s s st st s s s tessessesnss | £essessessssassessessesansessessesstessessssnsns
8. DeduCt CUITENt YEAI'S AEPIECIATION. ..........ruuceieeercecieie ettt s ettt s e ees e b e s eesessees | 42EeeEeeeEseEseseeseE e sesens et et st ensesnnanes | £ossessessnssnssnseeeesnsenseesen st ensennsenens
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-7-8)........cccoeviiereiiiiisieinseiessissesssseseissiens | evsesssssssessesssssssesesssssssssesessssen [0 TSR 0
10.  Deduct total NONAAMILEEA AMOUNES.............civiveiieieiciie ettt bbb bbb e s bbb b b st esas | eebsssessessssssssssessss st esses et anbessessessnes | Hensessesssssssessessnssstessessebantensessetnaans
11. Statement value at end of current period (Line 9 MINUS LINE 10)..........cccviiuiiiieiiiciiieiscesseessseressseresssveressssesesnsesens | seresssesesssesssssessssesesssesessnsesened 0 | o 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOr VAN ..........ccvvvvveveerievieeereteeiseeieseisieens | eveeveiesissesesssssessesessessess s 0 [
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.............ccevriunnne
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals
7. Deduct amouNts rECEIVEA ON GISPOSAIS.........c. ettt es et se b s et s st ee st e b s tesne | 4ebstessessebaesesse s e sesens e s b sebessesassnes | £eesessesnssnesansessesnntesses b st s s nansnses
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............cveiiiriieieiiiiee e | et bnes | essesebssess s s st e s b s b s s s nans
9. Total foreign exchange change in book value/recorded investment excluding @CCTUEM INEETEST...........cuveirererririnirrireinens | rrerreessieessesse st essensssssessns | seteesessesssesessessssssessessasssessessessnens
10. Deduct current year's other than temporary impairmENt FECOGNIZEM. .........cuevuiuiirieiciise ettt s e bss | eetestessesssssssassessessstessessessntessessessnss | essessesssssssassessessstansessessntessassesnsans
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | tovviorsreininmsmesrrisneseessesssesseeees 0 | oo 0
12, TOtAl VAIUGHON GIIOWANCE.........cvueiriiiieiie ittt ettt sttt s st s st s sttt b s s s s st snsesseses | oetetesses et et asses s sntens et et antessessesnss | Hensessessssssanses et antenses et st ensensesnsns
13, SUDLOLAl (LINE 11 PIUS LINE 12)...eeieecieiecieie ettt sttt en s s nes | ehsestenssessesssnssnssen sttt sns e 0 | oo 0
14, Deduct total NONAAMILEEA MOUNES..........c.ceueiiieiieicicieie ettt s st s st s st en s s b s sense | oetstessessessesasses st set st es et st ensessesnss | Hentessessnssnsansessessntanses et st en st naans
15. Statement value at end of current period (Line 13 MINUS LINE 14)......crriiiiiisisissessiiessssessessssessssesssssss s s sssssss s snssnsssssens | sesessossssssesssssssssssssssssssessassnsssees 0 | oo 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.........c.ccvcviveieicieie ettt snsns | sssesssssssessessessssessenas 358,526,992 | ..o 388,280,621
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION............c.cviuiieieeiciseteie ettt bbbt entesaes | sestessssssessessesssssssesses s 589,135 | e
2.2 Additional investment made after acquisition 2,190,074 | oo 3,531,565
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) (27,306,027) | .ocvveveeverrerereiriiennns (32,845,477)
6. Total gain (I0SS) ON GISPOSAIS........c..vvrereririreieesietitese ettt st b st s ettt s s s s st s s st s ses b ssssananns | sbessessssassessesssssssssessesnsas (27,528) | .. 1,103,772
7. Deduct amounts received on disposals............. ..2,382,015 1,543,489
8. Deduct amortization of premium and AEPIECIALION...........c.cveviviieeieicteete ettt sss st s s be s s benes | eevessessssssessessssssssssesses st ssaessesassanes | evsessssassssssssessnssssessesesbssessesenssnsns
9. Total foreign exchange change in book/adjusted carrying value.......
10. Deduct current year's other than temporary impairmeNt FECOGNIZEM...........ccvuiueiicieiiieiiie e sebsssees | sesesessssesessssessssssesessesesssssessssesessnss | srsssesessesessssssessssssessssesessssesessnsasanas
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..331,590,631 ...358,526,992
12. Deduct total nonadmitted @amOUNtS..........ccevieiricrciricesiee e ol 25,676,472 | o 25,660,214
13. Statement value at end of current period (LIne 11 MINUS LINE 12).......cviiiiriiiiiiieiieiisiesesieteississsesssssssessesssssssessessssssssssessess | sessessessssessessessssassens 305,914,159 | oo 332,866,778
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 PHOF YEaT..........c.vuiurureiereeeieeineireieesseseisesssessssees | sessesesseessesssssnnenns 1,129,704,938 | .o 1,101,650,030
2. Cost of bonds and SLOCKS ACQUITEM...........c.cueviriieiicie ettt bbbt s e s se s s bensesesenas | eevebessssesessssesssansesaes 206,292,652 | ..covovvirerereiiene 311,862,460
3. ACCTUAL OF GISCOUNL. ... ettt eS8 f bbb s ens e ssessentns | Sfestessesseesenssnssestensnesenes 839,565 | oo 698,625
4. Unrealized valuation increase (decrease) (8,903,850) | ..oovvvverrcrereiireiaee (14,143,882)
5. Total gain (I0SS) ON QISPOSAS........c.cvuvuiuieieeiiciirsiiet ettt bbb s s bbb s bbb sse st entesesnts | oebessessesssssssessessessnsanees 3,589,978 | oo 5,276,679
6. Deduct consideration for bonds and stocks disposed of 129,868,937 | ..oocvevvveeicreiinas 266,771,741
7. Deduct amortization Of PIEMIUML............ceiiuiiiicieiiisce ettt ettt bt bbb s bbb s s s snts | oebestessesasssssessesssssnsaneas 3,611,932 | oo 4,906,584
8. Total foreign exchange change in boOK/AdJUSIEA CAIMYING VAIUE...........c.cveuiveieeictieesce ettt sse e ssssenaes | eesessessssssessessssssssssessesesssssessesassanes | essesssssssssssssesssssssessesssssessesesssnsns
9. Deduct current year's other than temporary impairment reCOGNIZEM...........c.cuiueieiiiieie et | ostsssesesssssssssessessssaneas 7,344,659 | oo 3,960,649
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7T+8-9)..........ccccevvrrrrrrerierrerreerierieises e sssssiesenns | evresessessesssssnens 1,190,497,755 | ..ocoeveieecine 1,129,704,938
11, Deduct total NONadMItted AMOUNES...........ccvueiiiiiicicicscee ettt b st bbb nsesens | bsebessessessssnsessessesntanas 5,265,935 | oo 5,256,179
12. Statement value at end of current period (Ling 10 MINUS LINE 11).......cvviiiieiiiriiieieiecieeisisisisisseesesssssessesesssssssssssssssnsessess | sessesssossessessesnenes 1,185,231,820 | ...cocovvvvecrrias 1,124,448,759




Statement as of September 30, 2015 ofthe  Ml@dical Mutual of Ohio
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISsO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (8)-erurerereerereresseesssesessseessssesss st ssss s st e ssessssenssans | sessssessssssssssnns 1,020,102,123 | ...ocvverrerireenens 63,099,669 | .....cvevrrrririennnns 16,153,518 | ..oovevvvrrrrrirreeeens (14,981,706) | ....cvvvvrnrrernnenns 956,188,402 | ....cvvvvurvvrrns 1,020,102,123 | ..oovvvrerrirrenns 1,052,066,568 | .......conmerrernenns 941,768,603
2. NAIC 2 (8).ouuerermreeieeneesesieesesesess sttt | sebeeeeni s 117,162,309 | .oovvevrrceieeriiercsineenssesisins | cevriisesssssesssssessens 5,317,030 | oovevrererirnrririeens 14,000,737 | coovoorrrrircrieenne 116,451,700 | ..oooovvvrrrrcrriins 117,162,309 | ccovvorrrercreennen. 125,846,016 | ...ovvvvvercrienennns 112,173,437
B0 NAIC 3 (B)eerrerreereeeeeseseseeeesessssseessessssssesesssssesesssessessesseesssssssssesssssessssesssessesens | everesseessssssssssessesssssesssssessees | eossessessssssessssssssssessesssssssees | eosssmssssssssssssesssssssieseeesssssies | sesesssmessessesssessessssssssseessessi | eesssssmessesssessssseessesssssessssse | eveesssssssesssssssesssesssssoessessesss | sosssssesssssiesesssesssssesssessees [\
8. INAIC 4 (B).reeoreeeresereesseesseeeessess e ssessessessseseeseesssesessesssssseesssssssssosesssssssees | eoesessssseesssssocsesssssssessesssesssos | eevessssesseesssssssseessssssesoeessssi | evesessssseessesssoeseesssssssseessssss | cveeessssssseessesssessssssssssesseessss | ceeseessssssssosssssssrssosssssssseesees | eoveeeessssssssseessessesssesssssseseees | eevesesseessesssssosesssssssesesssos (O D
B INAIC 5 (8).tuueeesmseressaeesssaeeessseessssseses s ese s8R R E | 450EEE SRR AR AR R R | 44EEE RS ERE R AR R R R R | 4HEEER R AR RS R R R R Rk | HeeERE R AR ARkt E Rt | HeeeRER R R R R eR | eneee Rt R st ennt s | Seebs et e (O O
B, INAIC B (8)...uuevermsresemeenssseeessseesssses st ese stttk 8 k| £EEEE 814 ER D88 E Rt | 40E0EE AR LR AR EE k0| 4eELEEE AR R E Rk enE | SeeLREEeeER e eR bt | SeneeEE Rt | et | chrbt e 0 |
7. Total Bonds

PREFERRED STOCK
8. INAIC ettt ees st £ R R | 4eEEE RS ER R R AR R R e R R | 44EEEE SRR R R R R AR R | 44EEER R AR R R RS AR R R R R R R | HeeEREE e R R R AR AR R R eE Rt | HeeeRER SRR R bR R | eneee R R R Rttt | Sebks R bt L0 O
0. INAIC 21ttt RS | HEERER SRR R R R | HHEEER SRR R R | HeEERR R AR Rk | SRR R Rt R R | R eR bR en | et bR e tnt | Seebe bR LU O
10, NAIC Bt kbbbt bt | s eR iRtk en b | iR r R | 81 E Rt R e | R4S R RRRR RS R R e | R4S ARk | HEsie ARkt | ettt LU
T OO O [ O o OO SOOI L0 TR
12, INAIC Bttt sttt s ettt es st ssessens | sesueeseesessenae e e ssesteesnetsessestentne | £eeseeEeesesaeeEeetaeseeseesestes s essestes | £eesessesteetaeesessessentneessesEensanens | Sietetnesesseetesasesessestensaessessents | Hesestestesteasee R st et et e st es s st e snees | eesetseeseesentees et st ens et nssessentns | Seetiessest st et st st et s en s (0
13, INAIC Bovoeeerrieteeeeessee s ses et ess s8Rkt | 0EEEEE 10 AR E e E 1Rttt sneen s | 1eeEE R eeEREeeEE R R e eeeet | 1 eeLEEfeeEREeeEEEfeeeREeeeEE et | O 1eLEEE4eeER R eeEEEE4eeEE et | EEfeeEEE RS E R R eeenE s | EEf LR Rttt | eeeeeEeenR et 0 |
14, Total Preferred SIOCK..........cociiiiiiiiiii i sissssississinns | st 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15. Total Bonds and Preferred StOCK.........uururriemmimierisnsinsssisesssssssssssessenssss | sesssesssssssecssees 1,137,264,432 | ...cccovonnirriiinininend 63,099,669 | .....ccovenirrriiirinen 21,470,548 | ..o, [CLILC)S) | I— 1,072,640,102 | ..oovevvvevcrirennns 1,137,264,432 | ....coovvcriinnenns 1,177,912,584 | ....ooovvvvvirnenns 1,053,942,040

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC1S.......... 0; NAIC2S...... 0; NAIC3S.... 0; NAIC4S...... 0; NAIC5S........ 0; NAICBS.......... 0.
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SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ceerereieereneeeieeeneines | e 206,099,875 |......c.c....... XXX vivvvevinireeneineine | eveeeinsinssiennsenes 206,099,875 | ....oovrerrriririeicirieeinns 37,160 [ oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.......ccueieviirieieise ettt snsns | sssessessssessessessssensenes 148,914,921 | oo, 117,393,077

2. Cost of Short-term INVESIMENS ACAUITED. ..........cvueieiciieciccce ettt bbbt s s ssesnes | bevtesssssssessssaesessnssesees 57,785,083 | ..oovveverereieeieas 31,522,559

3. ACCIUAL OF BISCOUNL. ..o bbb bbb bbb | Hesb s bbb bbb bbb | Shbinb bbb
4. Unrealized valuation INCIEASE (ECTEASE)...........wururrereererruseesreereiseesseeseeseesessasesesseesseseesesseessessessessessessessessessessasssessesssssnes | 1essesssssessessassssssessasssessessessasssnssasss | 2esssnessssossssssessanssessessassnsssnssassnenns
5. Total gain (I0SS) ON QISPOSAIS........ccueviriiiiietiiiteiit ettt ettt bbbt b et a bbbt s et e bbb b s et s s s e s s sssebessstebessns | nbsebessssesessnsesesssebesses et s sesesanssbesanss | sbsssebessstetessnseses et ebesseb et s st bannebenan
6. Deduct consideration received ON dISPOSAIS............cvuiviviveiieiciieieie ettt b s b s sss st sstessenes | sesiesesssensese s sssesses s 600,000 | ..o
7. Deduct amortization Of PIEMIUM.........ccciiiveiiiteiee ettt a bbb bbb s s s bbbt s st saebetensnes | ebebsssebessssesessssebessetesesnaesanas 129 | o 715

8. Total foreign exchange change in book/adjUStEd CArTYING VAIUE............ccuiururiiieieireieiisciei ettt ettt | reesestessss st eeesessess s b bs s s st s sessans | sebsessessess e b e st es s et s b st et ens e
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........oueuiurirriiiririieeireeeeseiseeeee e tesseseens | setsssessssssssesesssssssssenssesessnssssesssanes | essessesssssssensesessnsessessessssessessssnsane
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9).........ccccerirriiiereirineieiseese s | evresessssessesssessensns 206,099,875 | .o 148,914,921
11, Deduct total NONAAMILIEA @MOUNTS.........c..cviieerieiiiirerrse ettt s s eees | HfeEb s e neE e E sttt nns | sersne st sn e en bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)...uvucviiiiiriiiiiiiesieissiesssisrssssssssesssssssessesssssssessessssssssssessens | sossesssssssessessessssansns 206,099,875 | oo 148,914,921

QsI03
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Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

QSI04, QSI105, QSI06, QSI07, QSI08, QE01, QE02
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Statement as of September 30, 2015 of the Medical Mutual of Ohio

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Typeand | Actual Costat Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O |Foundation Medical Partners IIl, LP Rowayton CTuuennn Flare Capital Partner: 07/14/2008.... 100,000 2,516,727 8.7
000000 00 0| MCM Capital Partners Ill, LP. Cleveland OH......... MCM Capital Partners Ill, LLC 09/25/2015.... 422,468 1,577,532 3.8
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 422,468 100,000 0 4,094,259 | ....... XXX...
Any Other Class of Asset - Unaffiliated
000000 00 0O | Employee Benefit Trust Cleveland | OH........ | T. Rowe Price. | | 07/01/2004.... 62,153 ........100.0
4299999. Total - Any Other Class of Asset - Unaffiliated 0 62,153 0 0]... XXX..
4499999. Subtotal - Unaffiliated 422,468 162,153 0 4,094,259 | ....... XXX..
4699999. Totals. 422,468 162,153 0 4,094,259 | ....... XXX..
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or|  Temporary Capitalized Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest| B./A.C.V. (9+10- Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other 11412) BJ/A.CV. on Disposal Consideration Disposal Disposal on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 0 | Employee Benefit Trust Cleveland | OH... | T. Rowe Price. | 07/01/2004 |09/30/2015 0 35,503 35,503 (1,674) (1,674)
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0 0 0 0 0 0 35,503 35,503 0 (1,674) (1,674) 0
4499999. Subtotal - Unaffiliated 0 0 0 0 0 0 35,503 35,503 0 (1,674) (1,674) 0
4699999. Totals. 0 0 0 0 0 0 35,503 35,503 0 (1,674) (1,674) 0
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

030

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
912828 QN 3| US TREASURY NOTE | | ......09/21/2015 | ANCORA ADVISORS! 938,852 870,000 9,752 |1
0599999. Total Bonds - U.S Government. 938,852 870,000 9,752 XXX
Bonds - U.S. Special R e and Special A
3133EF CN 5| FEDERAL FARM CREDIT BANKS. ...09/10/2015 | CREWS & ASSOCIATES 999,500 1,000,000 306 |1
3130A6 AP 2| FEDERAL HOME LOAN BANKS. ....09/29/2015 | ANCORA ADVISORS. 3,548,265 3,500,000 10,938 |1
313378 JP 7| FEDERAL HOME LOAN BANKS. ....09/29/2015 | ANCORA ADVISORS 2,574,166 2,480,000 3,272 |1
3199999. Total Bonds - U.S. Special Revenue and Special A 7,121,931 6,980,000 14,516 XXX
Bonds - Industrial and Miscell
291011 BE 3 |EMERSON ELECTRIC CO. ....09/15/2015 | NATIONAL FINANCIAL SERVICES 1,365,546 1,400,000 3,369 | 1FE
458140 AS 9| INTEL CORP ...07/22/2015 | BANC/AMERICA SEC. LLC. MT. 998,510 1,000,000 1FE
58933Y AA 3| MERCK&COINC ...07/14/2015 | ANCORA ADVISORS 3,198,570 3,000,000 646 | 1FE
747525 AE 3 [QUALCOMM INC ...08/13/2015 | STIFEL NICOLAUS & CO 3,400,565 3,500,000 25,667 | 1FE
872540 AP 4 [TJX COMPANYS INC. ....08/19/2015 | ANCORA ADVISORS 3,371,585 3,500,000 24,062 |1FE
90327Q CX 5| USAA CAP CORP MTN BE 144A ....07/14/2015 | CITIGROUP GLOBAL MARKET 999,520 1,000,000 1FE
918204 AV 0|V F CORP. ....08/13/2015 | STIFEL NICOLAUS & CO. 5,272,300 5,000,000 81,180 | 1FE
3899999, Total Bonds - Industrial and Miscellaneous 18,606,596 | ...oooovvvreerrierierins 18,400,000 eeveerenenennnenn 134,924 XXX
8399997. Total Bonds - Part 3. 26,667,379 26,250,000 159,192 XXX
8399999. Total Bonds. 26,667,379 26,250,000 159,192 XXX
Common Stocks - Industrial and Miscell
25243Q 20 5|DIAGEOPLC R... ....08/28/2015 | ANCORA ADVISORS 4,500.000 477,079 XXX L
29258Y 10 3| ENDEAVOUR SILVER CORP IS ....07/20/2015 [ IVY SECURITES INC 5,000.000 7,425 XXX L
019330 10 9 [ALLIED MOTION TECHNOLOGIES INC. ...08/13/2015 | STEVENS & CO. 5,360.000 103,200 XXX L
01988P 10 8| ALLSCRIPTS HEALTHCARE SOLUTIONS ...09/28/2015 | VARIOUS. 12,360.000 166,900 XXX L
02005N 10 O [ALLY FINANCIAL INC 09/25/2015 | KING, CL & ASSIC 1,040.000 21,901 XXX L
032037 10 3| AMPCO-PITTSBURGH CORP ....08/24/2015 [ IVY SECURITES INC 6,500.000 88,699 XXX L
042682 20 3 |AROTECH CORP ...09/22/2015 | IVY SECURITES INC 22,000.000 33,362 XXX L
044104 10 7 [ ASHFORD INC. ....09/28/2015 | JONESTRADING INSTITUTIONAL SERVICES. 520.000 32,630 XXX L
05614L 10 0 [ BABCOCK & WILCOX ENTERPRISES ....09/17/2015 | VARIOUS. 12,945.000 238,922 XXX L
058516 10 5| BALLANTYNE STRONG INC ....08/25/2015 | IVY SECURITES INC 5,500.000 24,694 XXX L
05990K 10 6 [ BANC CALIF INC ....09/18/2015 | VARIOUS. 6,500.000 79,265 XXX L
067770 10 1 |BARNES & NOBLE ED INC. ....08/05/2015 | VARIOUS. 7,669.864 92,171 XXX L
067774 10 9 [ BARNES & NOBLE INC. ...07/13/2015 | CJS SECURITIES INC 740.000 20,478 XXX L
07177M 10 3| BAXALTAINC ....08/28/2015 | VARIOUS. 10,170.000 331,073 XXX L
163851 10 8| CHEMOURS CO. ....07/02/2015 | ANCORA ADVISORS 1,800.000 20,339 XXX L
192176 10 5| COFFEE HOLDINGS INC. ...09/30/2015 | IVY SECURITES INC 25,410.000 119,731 XXX L
239360 10 0| DAWSON GEOPHYSICAL CO. ..09/15/2015 | IVY SECURITES INC 3,200.000 12,444 XXX 1
285229 10 0 ELECTRO SCIENTIFIC INDUSTRIES INC ...08/10/2015 | IVY SECURITES INC 4,000.000 18,739 XXX L
29272W 10 9| ENERGIZER HOLDINGS INC ....09/24/2015 | VARIOUS. 4,320.000 160,855 XXX L
350060 10 9|LBFOSTERCO ....09/11/2015 | VARIOUS 7,000.000 118,937 XXX L
30281V 10 8|FTDCOSINC ....08/07/2015 | VARIOUS. 5,020.000 147,293 XXX L
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Statement as of September 30, 2015 of the Medical Mutual of Ohio

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
35952W 10 3| FUEL SYSTEM SOLUTIONS INC. ....09/28/2015 | VARIOUS. 8,500.000 48,444 XXX
359523 10 7 |FUEL TECH INC ....09/23/2015 | IVY SECURITES INC 8,500.000 17,081 XXX
36473H 10 4 [ GANNETT CO INC ....09/15/2015 | VARIOUS. 9,680.000 122,084 XXX
37950E 22 6| GLOBAL X FUNDS ....08/05/2015 | BAYPOINT TRADING. 88,565.000 1,484,916 XXX
45245A 10 7 [ IMATION CORP. ...09/11/2015 | IVY SECURITES INC 9,000.000 25,874 XXX
46113M 10 8| INTERVAL LEISURE GROUP INC. ....07/28/2015 | VARIOUS. 1,720.000 37,230 XXX
46432F 84  2|ISHARES CORE MSCI EAFE ETF ....08/05/2015 | BAYPOINT TRADING 15,509.000 924,929 XXX
46609 10 6 | J ALEXANDERS HOLDINGS INC ...09/29/2015 | VARIOUS. 11,384.867 120,895 XXX
494274 10 3| KIMBALL INTERNATIONAL INC. ...07/20/2015 | IVY SECURITES INC 6,936.000 83,314 XXX
511795 10 6 | LAKELAND INDUSTRIES INC ....08/24/2015 | ABEL NOSER CORP 2,000.000 17,577 XXX
512816 10 9|LAMARADVERTISING CO ...08/06/2015 | IVY SECURITES INC 890.000 48,359 XXX
51509F 10 5| LANDS END INC ....09/04/2015 | BRILEY & CO LLC, 108.000 2,984 XXX
52186N 10 6 | LEAPFROG ENTERPRISES INC ...08/10/2015 | IVY SECURITES INC 10,000.000 9,766 XXX
531229 30 0 |LIBERTY MEDIA CORP. ....09/28/2015 | IVY SECURITES INC 2,220.000 76,539 XXX
531465 10 2 |LIBERTY TRIPADVISOR HOLDINGS INC ....07/06/2015 | BAYPOINT TRADING 2,680.000 85,533 XXX
533535 10 0 |LINCOLN EDUCATIONAL SERVICES CORP. ....09/09/2015 [ IVY SECURITES INC 11,000.000 4,601 XXX
549282 10 1 |LUBYSINC. ....08/25/2015 | VARIOUS 4,800.000 22,461 XXX
56166Y 40 4| MANAGED PORTFOLIO SERIES TORTOIS. ...08/05/2015 | MATRIX CLEARING CORP. 106,911.447 1,485,000 XXX
577767 10 6 | MAXWELL TECHNOLOGIES INC ...09/22/2015 | IVY SECURITES INC 3,000.000 15,899 XXX
58441K 10 0| MEDIA GEN INC ....09/242015 | VARIOUS 6,640.000 74,376 XXX
552721 10 2| MFRIINC. ....09/02/2015 [ IVY SECURITES INC 5,000.000 25,708 XXX
62541B 10 1| MULTI FINELINE ELECTRONIX INC. ....08/17/2015 | IVY SECURITES INC 1,300.000 23,493 XXX
648691 10 3 [ NEW SENIOR INVESTMENT GROUP INC ....09/30/2015 | CJS SECURITIES INC 5,060.000 52,094 XXX
667746 10 1| NORTHWEST PIPE CO. ...09/11/2015 | ABEL NOSER CORP 9,000.000 153,928 XXX
70472Q 50 0| PEAR TREE FUNDS. ....08/05/2015 | MATRIX CLEARING CORP. 97,345.133 1,320,000 XXX
693366 20 5|PICO HOLDINGS INC ...07/13/2015 [ IVY SECURITES INC 1,500.000 20,209 XXX
726900 10 3 [ PLANAR SYSTEMS INC ....09/02/2015 | ABEL NOSER CORP 5,000.000 27,249 XXX
72766Q 10 5 |PLATFORM SPECIALTY PRODUCTS CORP. ....08/25/2015 | JONESTRADING INSTITUTIONAL SERVICES. 4,610.000 92,657 XXX
763165 10 7 | RICHARDSON ELECTRONICS LTD. ....07/24/2015 | IVY SECURITES INC 4,306.000 31,839 XXX
78112T 10 7| RUBICON TECHNOLOGY INC ....08/20/2015 | VARIOUS 22,000.000 36,867 XXX
82706L 10 8| SILICON GRAPHICS INTERNATIONAL CORP. ....07/08/2015 | NEEDHAM & COMPANY. 2,000.000 11,585 XXX
829214 10 5[ SIMULATIONS PLUS INC ....08/10/2015 | IVY SECURITES INC 1,872.000 11,673 XXX
830879 10 2| SKYWESTINC. ...07/27/2015 | VARIOUS. 3,590.000 51,734 XXX
838518 10 8| SOUTH JERSEY INDUSTRIES INC. ...09/17/2015 | JONESTRADING INSTITUTIONAL SERVICES. 1,540.000 36,615 XXX
784635 10 4 |SPXCORP. ....09/25/2015 | NOBLE INTERNATIONAL 1,544.000 75,213 XXX
78469X 10 7| SPXFLOW INC. ....09/30/2015 | NOBLE INTERNATIONAL 1,544.000 56,273 XXX
854305 20 8 |STANLEY FURNITURE CO INC ...08/24/2015 | IVY SECURITES INC 7,000.000 20,723 XXX
00101y 10 6| THE ADT CORPORATION ...07/27/12015 | KING, CL & ASSIC 2,360.000 75,109 XXX
887228 10 4|TIMEINC ....08/04/2015 | KING, CL & ASSIC 3,300.000 74,480 XXX
887399 10 3| TIMKENSTEEL CORP ...07/01/2015 | BRILEY & CO LLC 1,710.000 45,954 XXX
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or

Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)

896047 50 3| TRIBUNE CO ....09/28/2015 | VARIOUS. 3,370.000 143,210 XXX U

910710 10 2 [ UNITED INSURANCE HOLDINGS CORP. ....09/2412015 | IVY SECURITES INC 3,000.000 37,051 XXX L

911268 20 9| UNITED ONLINE INC ...07/29/2015 | JONESTRADING INSTITUTIONAL SERVICES. 658.000 9,361 XXX L

913837 10 0 [ UNIVERSAL STAINLESS & ALLOY. ....09/25/2015 | VARIOUS. 5,500.000 69,393 XXX L

922042 67 6| VANGUARD GLOBAL EX-US REAL ESTATE ...08/05/2015 | BAYPOINT TRADING 1,784.000 99,007 XXX L

922908 55 3| VANGUARD REIT ETF ....08/05/2015 [ BAYPOINT TRADING 1,259.000 99,016 XXX L

92242T 10 1| VECTRUS INC. ....09/29/2015 | ABEL NOSER CORP 1,930.000 42,994 XXX L

92828T 88 9|VIRTUS INSIGHT TR ....08/05/2015 | MATRIX CLEARING CORP. 63,914.373 627,000 XXX L

92835K 10 3| VISHAY PRECISION GROUP INC ....08/28/2015 | IVY SECURITES INC 3,000.000 32,088 XXX L
9099999. Total Common Stocks - Industrial and Miscellaneou: 10,426,522 XXX .0 XXX
Common Stocks - Mutual Funds

55273E 82 2| MFS INTERNATIONAL VALUE FUND. ....08/05/2015 | MATRIX CLEARING CORP. 33,788.396 1,287,000 XXX L
9299999. Total Common Stocks - Mutual Fund: 1,287,000 XXX 0 XXX
9799997. Total Common Stocks - Part 3, 11,713,522 XXX .0 XXX
9799999. Total Common Stock: 11,713,522 XXX .0 XXX
9899999. Total Preferred and Common Stocks. 11,713,522 XXX 0 XXX
9999999. Total Bonds, Preferred and Common Stock: 38,380,901 XXX JRo—— o1e I [ 74 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJAC.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
Bonds - U.S. Government
38376G  R5 1| GNMAREMIC TRUST 2011-67 AD......ccccoeeecererec | ouee 09/24/2015] VARIOUS 681,457 681,457 688,953 683,532 (2,075) (2,075) 681,457 (U [T 13,794 |.10/16/2042 | 1...........
38375G  2G 5| GNMA REMIC TRUST 2012-102 DN......ccocovuvvenes | oeee 09/20/2015] PRINCIPAL RECEIPT.......cccccoeeees | covvenmnvvvvennrnnennrnnenes | covvercienens 131,695 | ..ooooveeeens 131,695 | .oovvvevenen 131,633 | oo 131,650 45 45 | o | e 131,695 0 1,316 |.09/20/2040 | 1...........
38378E JV 6| GNMAREMIC TRUST 2012-65 MJ.. . | 09/20/2015| PRINCIPAL RECEIPT. 245,187 245,187 253,845 251,821 (6,634) (6,634) 245,187 0 4,205 |.07/20/2039
38375G__DJ 7| GNMAREMIC TRUST 2012-73 NK....o.ooocooooooooeee| -.... 09/20/2015] PRINCIPAL RECEIPT 276,110 276,110 289,657 287,196 (11,086) (11,086) 276,110 0 5430 |.08/20/2040 | 1...........
0599999. Total BoNdS - U.S GOVEIMMENL. .......oeeeeeeeeeee s | o 1334449 | .......... 1,334,449 | .........1,364088 | ... 1,354,199 0 (19,750) 0 (19,750) 0f....1334449 0 0 0 24,745 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
31331S 2K 8| FEDERAL FARM CREDIT BANKS.......cccoovesevuueres | e 08/10/2015] MATURITY. 2,000,000 2,000,000 2,010,910 2,001,068 (1,068) (1,068) 2,000,000 0 94,000 [.08/10/2015 | 1..........
31394R  ZY 8| FHLMC REMIC SERIES 2769 LB......cccoooesevumueeres | wouee 09/15/2015] PRINCIPAL RECEIPT.......ccccveveies | covvermrvrerernrerernenrenes | ceevevesesens 198,708 | ..ooovvvveens 198,708 | ............. 201,440 | ocoeeee. 199,660 (953) ((C15K) ) (RN IS, 198,708 0 5,194 1.03/15/2019 | 1...........
31394W FL 7| FHLMC REMIC SERIES 2773 TB .| 09/15/2015| PRINCIPAL RECEIPT.. .138,488 138,488 .139,787 138,924 (436) (436) 138,488 0 3,788 |.04/15/2019
31394W YN 2| FHLMC REMIC SERIES 2783 AY........ccooovvcrrvvrnces | cve 09/15/2015) PRINCIPAL RECEIPT.......ccccooueees | covvenmrnvvvernvnrennnnnenes | cevveeerenens 144,703 | ..o 144,703 | cooovvere 146,987 | ... 145,449 (746) (UZ1:)]) [N BN 144,703 0 3,881 1.04/152019 | 1...........
31394W GS 1| FHLMC REMIC SERIES 2784 HJ........ccccccooevecevere | crce 09/15/2015] PRINCIPAL RECEIPT.......ccccoooeees | covvenmrvvvvennrnninnvnnenes | cocvereienens 179,108 | .ooovvveeees 179,108 | coovvvevere 179,220 | oo 179,148 (40) (A0) [ oo | i 179,108 0 4,759 |.04/15/2019 | 1...........
31394Y F3 3| FHLMC REMIC SERIES 2796 LB..........cccovvvvvececs | ovee 09/15/2015] PRINCIPAL RECEIPT 67,155 67,155 68,897 68,209 (1,054) (1,054) 67,155 0 1,999 |.05/15/2024 | 1...........
31395) MW 3| FHLMC REMIC SERIES 2892 DB...........ccocovveeenes | e 09/15/2015] PRINCIPAL RECEIPT........cccocoeeee | cvvvemmvvvmvenmvmrennvnnenes | cveveveieiens 137,701 | s 137,701 | oo 139,078 | ..o 138,156 (455) (455) [ oo | v 137,701 0 4,084 |.11/15/2019 | 1..........
31395U RE 3| FHLMC REMIC SERIES 2977 AY........ccovcccvvcviis | wovee 09/15/2015) PRINCIPAL RECEIPT........ccccocoeeee | cvvvevmvvvmvernverennvnnenes | cvevereieiens 129,904 | .......ccoee. 129,904 | ..oovveveen ARTRCT// [— 132,703 (2,799) (VAL ] N [, 129,904 0 3,747 |.05/15/2025 | 1..........
3137GA LA 3| FHLMC REMIC SERIES 3736 QB.........cccccoomeecccce | wovee 09/15/2015| PRINCIPAL RECEIPT. 651,644 651,644 644,517 649,538 2,106 2,106 651,644 (I [ 17,122 |.05/15/2037 | 1...........
3137AE LS 2| FHLMC REMIC SERIES 3910 JC......ccovvvcccvcvccers [ o 09/15/2015| PRINCIPAL RECEIPT. 201,246 201,246 205,711 204,463 (3,217) (3,217) 201,246 0 2,646 |.12/15/2037 | 1...........
3137AJ) 6A 7| FHLMC REMIC SERIES 3955 BA............ccovcvvcc | o 09/15/2015] PRINCIPAL RECEIPT......cccoveveves | crvvermrvrerernrerennrnnenes | ceeveveiesens 190,676 [ ..oooovvveene 190,676 | ..eveveveren 200,210 | ..oovove. 198,034 (7,358) ([131: )1 [ [B— 190,676 0 4,460 |.02/15/2041 | 1...........
3137AJ HW 7| FHLMC REMIC SERIES 3960 YH.........cccoocvcvuruccs | cove 09/15/2015] PRINCIPAL RECEIPT 221,885 221,885 226,739 225,516 (3,631) (3,631) 221,885 0 2,989 |.08/15/2040 | 1...........
3137AP  BF 6| FHLMC REMIC SERIES 4033 ED........cccoovcecmuruccs | cove 09/15/2015] PRINCIPAL RECEIPT 242,761 242,761 249,775 247,935 (5,174) (5,174) 242,761 0 4,032 |.10/15/2036 | 1...........
3137AS Q8 0| FHLMC REMIC SERIES 4088 PA............ccccccceuec | wonee 09/15/2015] PRINCIPAL RECEIPT 60,383 60,383 63,251 62,798 (2,415) (2,415) 60,383 0 1,259 |.12/15/2040 | 1...........
3137AV. 28 5| FHLMC REMIC SERIES 4122 PA........ccccooccccvmvvec | woue 09/15/2015] PRINCIPAL RECEIPT.......cccccooeees | covvemmrvvvvennrerennnnnenes | cvevererenens 192,268 | ......coceeee 192,268 | ...ocvoveeen 193,560 | ...ooovvveens 193,284 (1,016) (GHORTCT [ [ 192,268 0 1,917 | .02/15/2042 | 1...........
3137AW  6M 2| FHLMC REMIC SERIES 4125 KP.........ccccoocceuuuuccc| oene 09/15/2015] PRINCIPAL RECEIPT........cccccoooe. | cvvvermvvvmvevnvevennennenes | ceevereieiens 165271 | oo 165,271 | oo 171,185 | oo 169,610 (4,339) TCRCKIS) T [N [ 165,271 0 2,677 |.05/15/2041 | 1..........
3137AW VA 0| FHLMC REMIC SERIES 4145 UC.........ccoooovcvcucec | oone 09/15/2015] PRINCIPAL RECEIPT 211,774 211,774 210,781 210,906 867 867 211,774 0 2,039 |.12/15/2027 | 1..........
313780 TR 5| FHLMC REMIC SERIES 4186 MC.........cccccooeecere | woeee 09/15/2015] PRINCIPAL RECEIPT 298,055 298,055 285,481 286,976 11,079 11,079 298,055 0 2,853 |.03/15/2028 | 1...........
3137B1 MQ 2| FHLMC REMIC SERIES 4198 QD..........cocvvrerererere | ene 09/15/2015] PRINCIPAL RECEIPT......ccccveveves | covvermrnrerernrerennenrenes | ceeveveieiens 191,944 | ............. 191,944 | ..o 194,493 | ..o 194,149 (2,205) (VAP | [ B 191,944 0 2,550 |.01/15/2033 | 1...........
3137B1 XV 9| FHLMC REMIC SERIES 4204 HA..........cocvevenes | e 09/15/2015] PRINCIPAL RECEIPT 252,366 252,366 253,549 253,511 (1,146) (1,146) 252,366 0 4,268 |.05/15/2028 | 1...........
3137B7 3L 1| FHLMC REMIC SERIES 4289 WE............ccocvuues | uune 09/15/2015] PRINCIPAL RECEIPT.......ccccooveves | covvevmrvrerernrerennennenes | covvevereiens 160,395 | ...ooovvveeee 160,395 | ..oooveverens 164,280 | ..ooooveveens 163,920 (3,525) (K7 RN [ 160,395 0 3,232 |.08/15/2031 | 1...........
3137B7 TL 3| FHLMC REMIC SERIES 4306 A........cccoooovercvccuucce | e 09/15/2015) PRINCIPAL RECEIPT.......ccccooueees | covvenmrvrerennrnrennennenes | cevvereieiens 146,451 | ............. 146,451 | .ooovevee 163,132 | .ooooveeeens 152,658 (6,207) ((SIIUTQT] [ [ 146,451 0 3,369 |.03/15/2041 | 1...........
3137B9 FL 4| FHLMC REMIC SERIES 4314 KA........cccooucvvuveuccec| e 09/15/2015] PRINCIPAL RECEIPT 394,189 | ............ 394,189 | ............ 403428 | .....ooooeo 403,109 (8,919) (8,919) 394,189 0 7,737 | .12/15/2039 | 1...........
3137BA 3T 7| FHLMC REMIC SERIES 4329 KA..........cccoccccvmvvec | wonee 09/15/2015] PRINCIPAL RECEIPT.......ccccoooeees | covvenmrvrevennverinnrnnenes | cvevereienens 163,329 | ..o 163,329 | .oovvveveren 167,591 | ..o 167,413 (4,084) TCXUZT [N [ 163,329 0 3,200 |.01/15/2040 | 1...........
3137BB N9 7| FHLMC REMIC SERIES 4358 DA...........ccocvvvvvuccs | wouee 09/15/2015] PRINCIPAL RECEIPT 304,711 304,711 311,853 311,670 (6,958) (6,958) 304,711 0 5,930 |.06/15/2040 | 1...........
31415Y LW 7| FNMAPASS-THRU POOL 993241 . | 09/25/2015| PRINCIPAL RECEIPT. 55,570 55,570 58,435 58,535 (2,965) (2,965) 55,570 0 1,520 |.06/01/2024 | 1..
31381Q BW 5| FNMAPASS-THRU 467253..........cccccocoeceveveveveracc | e 09/25/2015] PRINCIPAL RECEIPT 20,974 20,974 21,144 21,031 (57) (57) 20,974 0 513 |.02/01/2018 | 1...........
31417Y  GK 7| FNMA PASS-THRU 15 YEAR.......covvrrrrrrrrrrerrrrnenns [ e 09/25/2015] PRINCIPAL RECEIPT 90,900 90,900 93,911 93,772 (2,872) (2,872) 90,900 0 2,427 |.10/01/2024 | 1...........
31394B MD 3| FNMA REMIC TRUST 2004-89 AQ........ccccecerereces | ene 09/25/2015] PRINCIPAL RECEIPT.......ccccooveves | covvermrrverennrerennenrenes | cevveveseiens 168,266 | ............. 168,266 | ...ocvovevene AV ETAN [ 170,338 (2,072) (VXL [ [ 168,266 0 5,105 |.12/25/2024 | 1...........
313988 TN 3| FNMA REMIC TRUST 2010-146 PC........cccccooeeeee | uuee 09/25/2015] PRINCIPAL RECEIPT.......ccccooueees | covvermvvverennrerenneniens | v ABT,773 | oo 487,773 | ... 500,577 | coocovvcna 494,119 (6,346) T(SHEZE)T [N ISR 487,773 (U [ 14,633 |.09/25/2036 | 1...........
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3136A2 AR 4| FNMAREMIC TRUST 2011-110 EC......ccccccccccice | ene 09/25/2015] PRINCIPAL RECEIPT 240,418 240,418 244,739 244114 (3,695) (3,695) 240,418 0 3,203 |.04/25/2041 | 1...........
3136A2 MY 6| FNMA REMIC TRUST 2011-128 QB.......cccooccoueeee | woeee 09/25/2015] PRINCIPAL RECEIPT 209,021 209,021 216,533 214,676 (5,656) (5,656) 209,021 0 3,500 |.03/25/2039 | 1...........
31397S XM 1| FNMA REMIC TRUST 2011-40 KA.......cccoooovuccucccc | ovee 09/25/2015] PRINCIPAL RECEIPT 12 12 12 12 0 12 0 .03/25/2026 | 1...........
3136A8 ZR 4| FNMA REMIC TRUST 2012-103 DA.... . | 09/25/2015| PRINCIPAL RECEIPT. 69,982 69,982 73,864 72,774 (2,792) (2,792) 69,982 0 1,743 |.10/25/2041
3136AA 6K 6| FNMAREMIC TRUST 2012-151 YA.......ccccooooneres | wuue 09/25/2015] PRINCIPAL RECEIPT 227,988 227,988 234,293 233,509 (5,521) (5,521) 227,988 0 2,968 |.01/25/2028 | 1...........
3136A3 X9 7| FNMAREMIC TRUST 2012-3 BA......cccccoocovevevevecc | oeee 09/25/2015) PRINCIPAL RECEIPT........cccccooeee | covvevmvmvmvmnmvcrevnvnienes | covvereiniens 127,129 | s 127,129 | oo 127,089 | ..ooooveeeees 127,103 26 PG S [ 127,129 0 1,651 |.04/25/2040 | 1...........
3136A5 XR 2| FNMA REMIC TRUST 2012-30 PB......cocooeveercererec | cne 09/25/2015] PRINCIPAL RECEIPT 219,765 219,765 220,727 220,427 (662) (662) 219,765 0 3,261 |.10/25/2040 | 1...........
3136A4 2C 2| FNMAREMIC TRUST 2012-34 PB......cccoevvvvucrrerec | e 09/25/2015] PRINCIPAL RECEIPT.......ccoovoveves | covvererererernrerernrnrenes | eveverevesens AR Y2 [— AT 7N - 140,215 | ..ovovveeeens 139,920 (748) (U3:)]) (USSR [P 139,172 0 1,854 |.01/25/2032 | 1...........
3136A5 AC 0| FNMAREMIC TRUST 2012-40 MG......ccccccceccccir | ovee 09/25/2015] PRINCIPAL RECEIPT 246,055 246,055 247,362 247,344 (1,289) (1,289) 246,055 0 4,086 |.04/25/2041 | 1..........
3136A5 P6 7| FNMA REMIC TRUST 2012-53 PB.. .| 09/25/2015| PRINCIPAL RECEIPT.. .164,580 164,580 ..169,003 167,782 (3,202) (3,202) 164,580 0 2,467 |.02/25/2041
3136A7 U3 4| FNMAREMIC TRUST 2012-84 QG.......ccccooeoerevere | ovee 09/25/2015) PRINCIPAL RECEIPT.......ccccooueees | covvenmrvverennrnrennennenes | coevereieiens 148,012 | ..ooooveeeees 148,012 | oo 149,862 | ......cooooee 149,825 (1,813) TUR:T) ] [ B 148,012 0 2,942 |.09/25/2031 | 1...........
3136A7 5E 8| FNMA REMIC TRUST 2012-96 PD.........ccocovvevenes | oeee 09/25/2015] PRINCIPAL RECEIPT 240,273 240,273 243,389 242,793 (2,520) (2,520) 240,273 0 3,135 |.07/25/2041 | 1...........
3136AH U9 9| FNMA REMIC TRUST 2013-133 VT.....coocvvcrcruncrc | e 09/25/2015) PRINCIPAL RECEIPT.......ccccocceees | covvenmrnvevennrerennrnnenes | cvevererenens 119,500 | .o 119,500 | woovvveveren 122,982 | ..o 122,601 (3,101) (IO [ [ 119,500 0 2,390 |.05/25/2025 | 1...........
3136AD EY 1| FNMAREMIC TRUST 2013-36 AB..........ccoovvcvvuves | cre 09/25/2015] PRINCIPAL RECEIPT........cccocceees | cvvvenmvmvmrevnverennvnnenes | cvevereresen 430,570 | coovvvvr 430,570 | ... 442,411 | o 441,016 (10,445) (RTORZZSYN OO 430,570 0 8,657 |.05/25/2032 | 1...........
3136AD V4 8| FNMA REMIC TRUST 2013-41 WG..........cccveeens | cree 09/25/2015] PRINCIPAL RECEIPT 224,323 224,323 224,954 224,931 (608) (608) 224,323 0 3,662 |.11/25/2042 | 1...........
3136AJ K4 7] FNMAREMIC TRUST 2014-28 ND....ooooococce | oo 09/25/2015] PRINCIPAL RECEIPT.......ccoooovooes | covvevnnnrevernrerennrerenes | o 405,665 | ...oooooveed 405,665 | ............. 415108 | ..o 414,672 (9,007) (9,007) | e | v 405,664 0 8,134 |.03/25/2040 |1...........
3199999. Total Bonds - U.S. Special Revenue and Special ASSESSMEN............uiueeuiiiresiiisiiisisiisisis s ssssesssssssssssssssnssnsens | ssseeens 11,081,063 | .......11,081,063 | ........ 11,239,194 | .......11,200,101 (V] [P (119,038) 0. e, (119,038) 0. 11,081,062 0 0 0 271,583 XXX XXX
Bonds - Industrial and Miscellaneous
35177P AU 1| FRANCE TELECOM SA........ccoovimimmemmrerercvercncniaens R.. [ 09/16/2015| MATURITY. et 1,000,000 | ... 1,000,000 994,680 999,213 787 787 <eeeern1,000,000 0 21,250 |.09/16/2015 | 2FE.......
0258M0 DA 4| AMERICAN EXPRESS CREDIT CORP........cccccc. | cue 09/15/2015] MATURITY ..oooovvrnvncnnnnnncnnnnnnccnenens | covvvvceneeseeensesscseeenns | covvesies 1,000,000 | ...cocoeee 1,000,000 | ..........1,005,500 | ......... 1,000,822 (822) (822) <eeeer 1,000,000 0 27,500 |.09/15/2015 | 1FE.......
037411  AS 4| APACHE CORP......cccooommmmiririncrcinsincscssscnccsscscsesisiss | o 09/01/2015] CALLED @ 106.7649600 533,825 500,000 | ...ocoveeeens 499,750 | .oovvvvve 499,934 21 R IO 499,954 33,870 33,870 31,719 |.01/15/2017 | 2FE.......
039483 AY 8| ARCHER DANIELS MIDLAND CO.........cccocvuuuueccs | e 09/04/2015) CALLED @ 110.5390000............. | covveverevevernverennrnrenes | ceevererenen 450,999 | ......oooeo. 408,000 | ............. 401,378 | oo 405,416 507 CTUV A RN I 405,923 45,077 45,077 | oo 13,247 |.03/15/2018 | 1FE.......
[0[0720161 S \VARY LN 1Y IO (VOO 08/15/2015] MATURITY. 332,000 332,000 336,316 332,570 (570) (570) 332,000 0 8,300 |.08/15/2015 | 1FE.......
00206R  BR 2| AT&TINC....oooooororcrcerscccrccsscsescscssscsssssssisssssssisssssins | v 09/14/2015] CALLED @ 100.2270420 501,135 500,000 500,600 500,227 (143) (143) 500,084 1,051 1,051 4,900 |.02/12/2016 | 1FE.......
06051G ED 7| BANKAMERICA FUNDING CORP..........cccvvevveens | oeee 09/01/2015) MATURITY. 500,000 500,000 504,850 500,713 (713) (713) 500,000 (U [N 18,500 |.09/01/2015 | 1FE.......
071813  BF 5| BAXTER INTERNATIONAL INC......cooovvvrvvvcrcrrrcce | cre 07/21/2015] CALLED @ 100.6160000............. | cevvvvevrvvrveerrrrnceereens | covsrers 1,509,240 | ...cooooee 1,500,000 | ..........1,504,095 | .......... 1,503,296 (221) (221) ....1,503,076 6,164 6,164 33,600 |.08/15/2022 | 2FE.......
86787G  AG 7| SUNTRUST BANK ......ccouveveveuererevirereneverenenesenenennns | eee 09/01/2015] MATURITY. 314,000 314,000 295,184 312,188 1,812 1,812 314,000 (U [T 15,700 |.09/01/2015 | 2FE.......
871503 AG 3| SYMANTEC CORP......cccoeeevevemevevermvereressveressvsrerens | cve 09/15/2015] MATURITY. 2,000,000 2,000,000 | ..........1,978,120 [ ..........1,996,243 3,757 3,757 2,000,000 0 55,000 |.09/15/2015 | 2FE.......
931142 BY 8| WAL MART STORES INC......ooooo | e 07/01/2015] MATURITY ....oooooovnicciiccicics | e | e, 1,000,000 | ...oooooee 1,000,000 957,940 997,261 2,739 2,739 ....1,000,000 (] I 45,000 |.07/01/2015 | 1FE.......
3899999. Total Bonds - Industrial and MISCEIIANEOUS...........occoeieiie e | ) 9,141,199 9,054,000 8978413 | ......... 9,047,883 0 7,154 0 7,154 0 ....9,055,037 0 86,162 86,162 274,716 XXX XXX
8399997, Total BONAS - Part4d.......... e | 21,556,711 | .......21469512 | ... 21,581,695 | .......21,602,183 0 (131,634) 0f (131,634) 0f.... 21,470,548 0 86,162 86,162 | ..........571,044 XXX XXX
8399999, Total BONMS.....ooooosooes e s | 21,556,711 | ........21469512 | ........ 21,581,695 | .......21,602,183 (0 (131,634) (] (131,634) 0f.... 21,470,548 0 86,162 86,162 | ..........571,044 XXX XXX
Common Stocks - Industrial and Miscellaneous
G5785G 10 7| MALLINCKRODT PUBLIC LTD CO........ccocouuevc. R.. [ 08/06/2015 IVY SECURITES INC 890.000 94,290 XXX 37,662 88,137 (50,474) (50,474) 37,662 56,628 56,628 XXX IS
00164V 10 3| AMC NETWORKS INC.......cvvvermrmmmrmrermserereresesesess | e 08/06/2015] VARIOUS.........ccrereverereravereresireres | ceveverens 2,020.000 | covovvree 148,240 XXX AN [T [— 128,815 2910 PR (VI SRR IS 131,726 16,515 16,515 XXX | IS
043632 10 8| ASCENT CAP GROUP INC.......cocvccccvvvvcccvsiciiire | cree 08/12/2015] VARIOUS 5272.000 | .....ccccccc. 178,393 XXX 209,878 | ... 112,317 34,106 (34,106) 209,878 (31,486) (31,486) XXX | IO
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05275N 20 5] AUTOBYTEL INC....oovvvvverrrvvrnrnrrrnrennsenennnesnsennseneees | coeee 09/11/2015] IVY SECURITES INC.......oooovuvevenns | veverere 2,920.000 | ...ooovvvreren 52,190 XXX 25,083 31,828 (6,745) (6,745) 25,083 27,107 27,107 XXX | IO
06777U 10 1| BARNES & NOBLE ED INC.....cccovvcremurnccrerercrcnerns | o 08/17/2015] CASH RECEIVED INLIEU OF.....| .ccccccccc0ecee.0.864 | oo 1 XXX 12 0 12 0 XXX | I
067774 10 9| BARNES & NOBLE INC........cccoovevevereriveiereriririrenes | cvee 09/24/2015] VARIOUS..........cococveverevevuvereresirares | v 1,340.000 | cooovvvcea: 43,608 XXX 41,987 43,118 (7,895) (7,895) 41,987 1,621 1,621 201 XXX | I
07177M 10 3| BAXALTAINC....ocooioiimcrcreinrcncncccncnccnncncnccnscscecsssesens | o 08/04/2015] IVY SECURITES INC .2,150.000 80,593 XXX 66,733 0 66,733 13,860 13,860 XXX
05605H 10 0| BWXTECHNOLOGIES INC.......coovvvvvrrvvvvrrrrvrnrrrnns | o 07/02/2015] COST ADJ 85,796 XXX 85,796 0 85,796 0 XXX | I
13057Q 10 7| CALIFORNIARES CORP...........emmvvrevmrererirnnes | cone 08/20/2015] VARIOUS...........cooooeeerimmcimiminniinns | v 14,990.000 | ....coccccc 61,942 XXX 87,442 0 87,442 (25,500) (25,500) 258 XXX IS
JONESTRADING
163851 10 8| CHEMOURS CO.. .| 08/21/2015| INSTITUTIONAL SERVICES .1,800.000 16,371 XXX 20,339 0 20,339 (3,968) (3,968) 990 XXX
16444H 10 2| CHEROKEE INC.....coovvvvrvvvvrrrrnnnncrnrnnnnennnnccsessnneeees [ e 09/15/2015] VARIOUS..........cococveverevevavcvevescrares | e 4,440.000 | ..ococcenen 65,429 XXX 59,903 85,958 (26,056) (26,056) 59,903 5526 5,526 XXX | I
JONESTRADING
19421R 20 0| COLLECTORS UNIVERSE INC........ccoovcverermmcrcrcs | e 09/09/2015] INSTITUTIONAL SERVICES | .......... 2,478.000 | ...ooovvvvere 44,143 XXX 36,277 51,691 (15,414) (15,414) 36,277 7,865 7,865 2,602 XXX | I
CLEARVIEW
20341J 10 4| COMMUNICATIONS SALES & LEASESINC...... | ... 09/30/2015) CORRESPONDENT SERVIC | .......... 1,230.000 | oo 21,797 XXX 32,357 0 32,357 (10,560) (10,560) 543 XXX [
JONESTRADING
221006 10 9| CORVEL CORP.......covvvrvrvvrrvrnrnrnrnvrnennrnnencssnsnesenes | o 08/31/2015] INSTITUTIONAL SERVICES crrrerernsnn:333.000 | oo 10,156 XXX 11,352 12,394 (1,042) (1,042) 11,352 (1,196) (1,196) XXX | I
227483 10 4| CROSS COUNTRY HEALTHCARE INC.........cccc. | e 09/23/2015] IVY SECURITES INC.........ocoovvveres | v 10,000.000 | ............. 155,276 XXX 85216 | oo 124,800 (59,584) (59,584) 65,216 90,060 90,060 XXX | I
237194 10 5| DARDEN RESTAURANTS INC........cccoooovevevcrevecce | e 09/18/2015] VARIOUS 980.000 69,349 XXX 47,885 57,457 (9,572) (9,572) 47,885 21,464 21,464 1,617 XXX IS
263534 10 9| DU PONTEIDENEMOURS & CO.........ccocvvvcvcrc| . 07/02/2015] COST ADJ 20,339 XXX 20,339 20,339 0 20,339 0 XXX | IO
28035Q 10 2| EDGEWELL PERS CARE CO.........ccocormmrmvsccrivis | v 07/09/2015] COST ADJ 54,218 XXX 54,218 0 54,218 0 XXX | IO
31620R 40 2| FIDELITY NATIONAL FINANCIAL INC......cccccoece. | couee 09/29/2015] COST ADJ 58,788 XXX 58,788 0 58,788 0 XXX | IO
40650V 10 O HALYARD HEALTH INC.......cooveveverevemerivenerereninnnes | cone 08/04/2015] VARIOUS 3,050.000 | coovove 108,177 XXX | 116,519 | oo 138,684 (22,164) (22,164) | cccvvvevererrceccreneccncees | v 116,519 (8,342) (8,342) XXX | I
419879 10 1| HAWAIIAN HOLDINGS INC.......cccoooeceemucererucererecas | o 09/18/2015] ABEL NOSER CORRP..........ccocvovens | covevenns 7,000.000 | ccoocove 169,321 XXX 139,450 | oo 182,350 | coooeeeeeens(142,901) | oo [ s | v (142,901) 39,450 | ..ooovveveviieiiiiiiiiiinnns | o 129,872 | ... 129,872 | oo XXX | I
42805E 30 6| HESKA CORP.........ovccccievimmmiiimmmmsisssssisssssnssnnnns | cvee 08/11/2015] VARIOUS 9,000.000 308,095 XXX 252,200 | oo 163,170 | cooeeeceeecs(110,970) | e [ s | v (110,970) 52,200 255,895 255,895 XXX | I
47012E 10 6| JAKKS PAC INC.......oooovvvereremvveririvevenimesssssssesessnines | oo 09/04/2015] ABEL NOSER CORP. 5,000.000 48,583 XXX 22,500 34,000 (11,500) (11,500) 22,500 26,083 26,083 XXX | I
501014 10 4| KRISPY KREME DOUGHNUTS INC.........cccccccce | e 09/09/2015] ANCORA ADVISORS 2,570.000 37,451 XXX 46,798 50,732 (3,934) (3,934) 46,798 (9,347) (9,347) XXX IS
511795 10 6| LAKELAND INDUSTRIES INC........ccccoooeveveveverececc | cre 09/21/2015) NEEDHAM & COMPANY ... | vovevece 7,000.000 | ............ 104,771 XXX 42,386 65,590 (23,204) (23,204) 42,386 62,385 62,385 XXX IS
520776 10 5| LAWSON PRODS INC.........cccccocvvvvvivcvcvimrmnmnnnnns | cre 09/18/2015] ABEL NOSER CORP. 2,300.000 53,988 XXX 15,916 61,456 (45,540) (45,540) 15,916 38,072 38,072 XXX | IS
50216C 10 8] LSIINDUSTRIES INC........ocoovrrrvvvrrrrrverrrrernecenreenees | coeee 09/02/2015] IVY SECURITES INC 3,000.000 27,695 XXX 21,019 20,370 649 649 21,019 6,676 6,676 150 XXX | IO
58319P 10 8| MEADOWBROOK INSURANCE GROUP INC.... | ..... 07/10/2015] CASH MERGER 38,000.000 328,700 XXX 224,238 321,480 (97,243) (97,243) 224237 | oo | s 104,463 | .............104,463 ...1,520 XXX | IO
62886E 10 8| NCR CORP ......ccoouuverevemeriiiminevessmssssssssessssssssssssnenes | eee 07/31/2015) ANCORA ADVISORS.........ccccevere | vovevennn 6,300.000 | ..cocccoceccs 172,157 XXX | 179,537 (VN IO 179,537 (7,380) (7,380) XXX | I
68235P 10 8| ONE GAS INC.....coovvvvvvrrrrvrrrrcncnnennncresenncensseseseseseees | e 07/23/2015] IVY SECURITES INC 380.000 16,678 XXX 12,527 15,664 (3,136) (3,136) 12,527 4,151 4,151 228 XXX | I
JONESTRADING
72766Q 10 5| PLATFORM SPECIALTY PRODUCTS CORP..... | ..... 09/28/2015] INSTITUTIONAL SERVICES | .......... 4,050.000 | ..oovvvrererens 56,091 XXX 82,621 94,041 (11,420) (11,420) 82,621 (26,530) (26,530) XXX | IO
73172K 10 4| POLYCOM INC.......coooiiummmmmmimsmammsnmsmmmessmsainenns | e 07/23/2015] VARIOUS 3,070.000 33,135 XXX 33,579 41,445 (7,866) (7,866) 33,579 (444) (444) XXX | I
737446 10 4| POST HLDGS INC.......coccsccvcvcccvcvevevererescvererivireses | coee 09/29/2015] VARIOUS..........cccocveverereravereresiiares | cevevene 2,180.000 | .coocovev 139,751 XXX 72,332 91,320 (18,988) (18,988) 72,332 67,419 67,419 XXX | I
75508B 10 4| RAYONIER ADVANCED MATERIALS INC.......... | ... 08/21/2015] VARIOUS.........cocoveemmveivvmmviiiiinninnns | coriis 16,710.000 | ............. 150,956 XXX 265,497 50,398 38,877 (38,877) LRV R [V (114,541) | ...cvveeeees (114,541) ] ..oovvvvnns 1,992 XXX | I
75971M 10 8| REMY INTERNATIONAL INC .......ccccccccvevvccvcvacaces | cree 07/14/2015] VARIOUS.........ocoovvriveivvmiviiiiinniinns | v 11,860.000 | ............. 345,188 XXX 262,235 0 262,235 82,953 82,953 1,941 XXX I
800422 10 7| SANFILIPPOJOHNB & SONINC.......ccccoccccvuccccc | . 09/09/2015] VARIOUS..........cccocooverevevmvcveveviraras | o 4,919.000 | ..oocovveve 255,568 XXX correrinnnnnnnn36,605 | 223,814 | ccccccccce(187,200) | oo | i | s (187,209) 36,605 218,963 218,963 XXX | I
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SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15

NAIC
Desig-

Current Year's Bond nation

Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJAC.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
847215 10 0| SPARTANNASH CO......coovvvvvcvivrsrnnrnrsssssesssssesssses | o 09/25/2015] VARIOUS 3,870.000 | ..cooovvee 119,773 XXX cerverreneennn 81748 | 101,162 (19,414) (19,414) 81,748 38,025 38,025 1,045 XXX | IO
784635 10 4| SPXCORP.......coovcrvrvrvccninrncnnrnnncennsscenensnesesseseesennnes | o 09/30/2015] COST ADJ 56,273 XXX 56,273 0 56,273 0 XXX | I
85571Q 10 2| STARZ..coovoevevrerressssniernresssssssssesssssessssssssssssees | reee 07/29/2015] MORGAN STANLEY & CO INC... | .......... 1,260.000 | coovovcveae 50,575 XXX 30,634 37,422 (6,788) (6,788) 30,634 19,941 19,941 XXX | I
878895 30 9| TECUMSEH PRODUCTS CO.. .| 09/21/2015] VARIOUS.. 2,676.000 ..212,679 XXX ..105,410 84,975 4,376 26,454 (22,078) 105,410 107,269 107,269 XXX
00101J 10 6| THE ADT CORPORATION........ccoooucmumucesemmmiccrrruccs | e 07/02/2015] KING, CL & ASSOC...........ccccocee. IR 7 N0[4 [0 [ 23,833 XXX 22,135 26,086 (3,951) (3,951) 22,135 1,698 1,698 302 XXX | I
887399 10 3| TIMKENSTEEL CORP........ccooovviviimmiirirciicrsiscciccias | e 09/14/2015] VARIOUS..........cccocoovevevevmvcvevciciaras | e 1,623.000 | oo 28,901 XXX 42,961 60,100 4,976 22,115 (17,139) 42,961 (14,060) (14,060) 482 XXX IS
896082 10 4| TRIBUNE PUBLISHING COMPANY...........coeic| 09/29/2015] VARIOUS........ooorvevmmmmvenemmmmenmnnmnnnens | covrre 13,932.000 | ............ 167,346 XXX 216,503 210,336 (30,421) 53,079 (83,500) 216,503 (49,157) (49,157) 4,003 XXX IS
896945 20 1| TRIPADVISORS INC........ooovvvcsccccvrerreercssccriinirnns | o 07/27/2015] BARCLAYS CAPITAL INC........... crrrrrernnnn829.000 | o 67,615 XXX 61,741 61,893 (152) (152) 61,741 5873 5873 XXX | IS
899035 50 5| TUESDAY MORNING CORP........cccccooevmccvmvcvmvriacs | cre 09/29/2015] VARIOUS.......coorvevmmmmvevermmmviiinmniinns | cevire 10,500.000 | ..covvvrrceee 74,556 XXX | 118,282 99,169 (10,029) 52,964 ((SAS1SXY) U [ 118,282 (43,726) (43,726) XXX | SSR—
911268 20 9| UNITED ONLINE INC... .| 09/25/2015] VARIOUS.. 4,174.000 XXX 43,410 60,732 (17,322) (17,322) 43,410 4,836 4,836 XXX

966244 10 5| WHITEWAVE FOODS CO.....ocoovoveveveviieninivineieniens | e 08/07/2015] KING, CL & ASSOC. ............810.000 38,281 XXX 15,830 28,342 (12,511) (12,511) 15,831 22,450 22,450 XXX Lo
9099999. Total Common Stocks - Industrial and MiSCellaneous.............ooooooooooiiiiiiiiiiiiiisiii | 4,505,312 XXX i 3413879 | 3,081,585 (950,534) 0 22759 | ... (1,178,129) 0f.....3413879 0f....1091433 ... 1091433 | ........... 17.874 XXX XXX
9799997 Total Common Stocks - Part4..........ooooovvoiioiiiiiiiiiiiiiiiiiii i | 4,505,312 XXX 3413879 | 3,081,585 (950,534) 0 227595 | ......... (1,178,129) 0f....3413879 0f....1091433 .. ... 1091433 | ........... 17,874 XXX XXX
9799999. Total COMMON StOCKS........ooosss s i | 4,505,312 XXX o 3413879 3,081,585 (950,534) 0 22759 | ... (1,178,129) 0f....3413879 0f....1091433 .. .. 1091433 | ........... 17.874 XXX XXX
9899999. Total Preferred and COMMON StOCKS ... o | s 4,505,312 XXX w3413 879 3,081,585 (950,534) 0 227595 | ... (1,178,129) 0f....3413879 0f....1091433 ... 1091433 | ... 17.874 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks I 26,062,023 XXX .. 24995574 | ......24683,768 | ...........(950,534)| ..........(131634)| ............227,595 | .........(1,309,763) 24,884 427 L A177595 | 1,177,595 | .........588,918 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.
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Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interesf|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
CORTLAND BANK CORTLAND, OHIO. 0.550 1,389 1,001,749 1,002,187 1,002,640 | XXX
FIRST FEDERAL BANK........oovvverrieieieicieiescsesesescsesssess DEFIANCE, OHIO. 0.250 1,251 100 500,000 500,000 501,251 [ XXX
FIRST FEDERAL OF LAKEWOOD.........cocooeeuuerireriannns CLEVELAND, OHIO. 0.550 3,413 2,462,285 2,463,435 2,464,548 [ XXX
HUNTINGTON BANK.. . CLEVELAND, OHIO. 128 7,445,488 3,118,942 5,683,170 | XXX
PNC BANK. CLEVELAND, OHIO. 68,938,661 | .......co..... 71,564,074 | .............. 56,349,298 | XXX
WATERFORD BANK. . TOLEDO, CHIO. crerenennn0.450 549 377,135 377,135 377,135 | XXX
0199998. Deposits in.....11 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositories............ccvovveiniivceninivecsnnns XXX XXX 4,077 2,333,970 4 5 XXX
0199999. Total Open Depositorie: XXX XXX 10,258 649 83,059,288 | ......ccooueue 79,025,777 | oo 66,378,047 | XXX
0399999. Total Cash on Deposit. XXX XXX 10,258 649 83,059,288 | ............ 79,025,777 | ...ovvveaac 66,378,047 | XXX
0599999. Total Cash, XXX XXX 10,258 649 83,059,288 | .............. 79,025,777 | ........cc..d 66,378,047 | XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1

2 3 4 5
Code | Date Acquired | Rate of Interest | Maturity Date

6
Description

Book/Adjusted Carrying Value

7 8

Amount of Interest Due & Accrued Amount Received During Year

NONE
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