OO
HEALTH QUARTERLY STATEMENT

As of June 30, 2017
of the Condition and Affairs of the

Medical Mutual of Ohio

NAIC Group Code.....730, 730 NAIC Company Code..... 29076 Employer's ID Number..... 34-0648820
(Current Period) (Prior Period)

Organized under the Laws of OH State of Domicile or Port of Entry OH Country of Domicile  US

Licensed as Business Type Property/Casualty Is HMO Federally Qualified? Yes[ ] No[ ]

Incorporated/Organized..... March 30, 1934 Commenced Business..... January 1, 1934

Statutory Home Office 2060 East Ninth Street..... Cleveland ..... OH ..... US ..... 44115-1355
(Street and Number) (City or Town, State, Country and Zip Code)

Main Administrative Office 2060 East Ninth Street..... Cleveland ..... OH ..... US ..... 44115-1355 216-687-7000
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)

Mail Address 2060 East Ninth Street..... Cleveland ..... OH ..... US ..... 44115-1355
(Street and Number) (City or Town, State, Country and Zip Code)

Primary Location of Books and Records 2060 East Ninth Street..... Cleveland ..... OH ..... US ..... 44115-1355 216-687-7000
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)

Internet Web Site Address www.MedMutual.com

Statutory Statement Contact Sharon Matonis 216-687-6049
(Name) (Area Code) (Telephone Number) (Extension)
Sharon.Matonis@medmutual.com 216-360-4073
(E-Mail Address) (Fax Number)

OFFICERS
Name Title Name Title
1. Richard Alan Chiricosta Chairman, President & CEO 2. Patricia Bunn Decensi Secretary
3. Raymond Karl Mueller Treasurer & CFO 4,
OTHER

Jared Paul Chaney EVP Kathleen Rose Golovan EVP

John Steven Kish EVP Steffany Matticola Larkins EVP

Raymond Karl Mueller EVP

DIRECTORS OR TRUSTEES
Charles Arthur Bryan Richard Alan Chiricosta Frederick David DiSanto Terrance Callahan Egger
Robert John King Jr. Dennis John Roche Greta Jane Russell
State of........ Ohio
County of..... Cuyahoga

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the
enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement.

(Signature) (Signature) (Signature)
Richard Alan Chiricosta Patricia Bunn Decensi Raymond Karl Mueller
1. (Printed Name) 2. (Printed Name) 3. (Printed Name)
Chairman, President & CEO Secretary Treasurer & CFO
(Title) (Title) (Title)
Subscribed and sworn to before me a. Is this an original filing? Yes [X] No [ ]
This day of b. Ifno: 1. State the amendment number
2. Date filed

3. Number of pages attached




Statement as of June 30, 2017 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 BONAS ottt | anreseennis 1,043,401,527 | oo | veeveeeeenns 1,043,401,527 | ..cocuuvee 1,049,282,862
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON SOCKS. .. ..eeurerrerrereeisessssesesessssssessssessssssesssssssssessesssssssssessessssssessesssnssessessanssns | ssssssessessanes 357,170,990 | ..ooooveerieeereieeereineins | cevereeenneenes 357,170,990 | ...coovvvvnne 336,245,028
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....148,622,652), cash equivalents ($.......... 0)
and short-term investments (3.....98,375,101). ... seeesaeens | eeveeesiensiiens 246,997,753 | ..ooveeeeeeeeeeeeeeeenens | eveeievernienan 246,997,753 | ...coovvenn. 171,145,822
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESLET SSELS......c.uuuverrrirriierieceierice sttt sessennes | eesseessenenens 262,800,622 | ....ccoourrrrrierieniinenens | e 262,800,622 | .......ccoeune 270,271,977
9. ReCeiVaDIES fOr SECUMHIES. .......cvuurverieeriiriiiiiierirsrr s | esisesieneserensieed 42,575 | oo | s 42,575 | oo 1,016,250
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cvirreeienieieeseeesseseeisiens | cvreeeinnens 1,910,413,467 | oovvverecereeernina (1] IO 1,910,413,467 | .....couc.. 1,827,961,939
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | cerrerrerirrennnns 22,847,958 | ..o | e 22,847,958 | oo 17,266,251
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS).........ccevrierieines [ | ereesnsrenesesssssseseenssens | esesessssessesesssssssessesnd [0
15.3 Accrued retrospective premiums ($.....3,995,000) and contracts subject to
redetermination ($
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cceveuevereerieeieeceeeeeeesssesssvesssesssesasseneees | ceevesssesernans 17,600,000 | ....ooooeverereereeeeeeeeeens | ceereeereeeiins 17,600,000 | ....ccoovvereee 16,430,999
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UniNSUred PIANS............c.cceuiveieeiciriieie st | cerevesesessenans 7,939,944 | ..o | e 7,939,944 | ... 8,710,879
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [0 U
18.2 Net deferred taX @SSEL........c..oiiiriririririere i | esbiessaessennnens 8,254,254 | ...t | e 8,254,254 | ...ccovvirin. 15,372,710
19.  Guaranty funds receivable or 0N AEPOSIL...........ccocuiveieiiieiieiceteee e | eeeeseseesesaenas 10,341,986 | ..o | v 10,341,986 | ...ccoovvevrieees 2,027,706
20. Electronic data processing equipment and SOfWarE............cccveveiiveieieireieseieesseieseisnies | evvesesessssennes 5,603,806 | ..cocvrverrrrnnns 2,138,593 | oo 3,465,213 | oo 4,132,528
21, Furniture and equipment, including health care delivery assets ($.......... (1) ISR TUURRRIN IDSTTRRRRRIN 6,024,378 | ....cocevvrnnnn 6,024,378 | ..o 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccovuereverieiieiceeseeseseieens | e, 29,313,180 | oo | e 29,313,180 | vovererirnne 37,012,489
24. Health care ($.....36,587,409) and other amounts receivable...............cccoecvecverrecrecinsinnins | ceveeeieeieennn. 38,207,823 | ...ooovvvrerne 1,620,414 | .coevrne. 36,587,409 | .ooovvvirrinne 34,265,302
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieeirieieeeeeeseeseenes | ererisiesienans 23,204,244 | ..o 13,264,118 | oo 9,940,126 | .oocovcvevene 12,305,303
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verureienrereeeiiesiseieesesneeeesssessssesssessssssssssssessssssns | sessssessenns 2,106,760,541 | ...ooovvvveenee. 23,047,503 | ............. 2,083,713,038 | .....ccc.v. 1,991,521,499
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......cuuveiererieereeeeeeseseseeessesssstsssssssssesessessssssessessssssessasssssssssessessnns | sssessassnnes 2,106,760,541 | .....coovvreenne 23,047,503 | ....co.e.. 2,083,713,038 | .....c....... 1,991,521,499

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501. Cash Surrender Value - Life INSUFANCE...........cccueviecveieceieeeieeeieceeeeeeeies et tes s ssnessesenens | seesesesesesesenans 8,797,409 | ..o | e 8,797,409 | ...coovveen 8,972,411
2502, OthEI ASSELS........vevureraesiseesereseesseess st s bbbt ennis | oessteen st 343,767 | oo 160,877 | covvveerrrcrernenens 182,884 | oo 182,884
2503. Prepait ASSELS.....c..vvrueveurersereseeeseesseeesssesssestsssssesssessssessssses st sessssessessssssssssssssssssnens | seseessssssinens 12,706,832 | .cooovvvereene 12,706,832 | ..ocvoveeirerercrireerienenns O
2598. Summary of remaining write-ins for Line 25 from overflow page..........occoeeveevereieneieiies | ceveveiseiesienns 1,356,242 | ...covvvverenn 396,409 | .coveieiiriinnns 959,833 | ovoiereiiinns 3,150,008
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccveuirerirmueneresseresscsssensssssesssenes | corensssseesaes 23,204,244 | ....c.oovvve 13,264,118 | ..vvvvvvricnenns 9,940,126 | ...oovrrriiennns 12,305,303




Statement as of June 30, 2017 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 $.....85,510 reinSUrance Ceded)............ov.ueureereerereeinreeresesssesssssessssssnes | svserseessesens 237,498,658 |....coooeveveriieiieeieeeens | e 237,498,658 | ................ 264,555,818
2. Accrued medical incentive pool and bonUS @MOUNS............cueiuriiererieieisieessieseesssiesens | cressesessssessenns 5,224,786 | .ovovveveveieieeniesieieiens | vevvnienesesinnns 5,224,786 | ..covvereerrrnnn 4,950,180
3. Unpaid claims adjustment EXPENSES...........cveiieurineiririeeeeeiss s sessssesssssessnses | sresessssesessssenns 5,575,250 | ..ovverieeeiieeeieieinienns 5,575,250 5,589,100
4. Aggregate health policy reserves, including the liability of §.......... 0 for
medical loss ratio rebate per the Public Health Service Act............ccceveveveeeievcieeieeeeeees | e 52,511,316 | covveeeeeeceerreseiiees | e 52,511,316 | cocerererne. 50,166,986
5. Aggregate life policy reserves
6.  Property/casualty Un€armed PrEMIUM FESEIVE.........c.uwururrrrereerreseeeesessessseessssessssssessessssssnsss | ssessssssessessssssesssssessessesses | sressessssssssssssessessessassnssns | sesesssessessasssmssessassnssnses [0 TR
7. Aggregate health Claim MESEIVES........cccieieiciirie st sssasses | sestessesessssssessesssssstessesins | srsesssssssassessssstessesssssnsense | stsessesssssssessessnsensessessnes [0
8. Premiums received in @dVANCE.........ccvevviceeieiceirieeiseete sttt ssnaes | sesesssssesns 103,442,730 | .oooveeeereieeeeeeeeneeis | v 103,442,730 | coovovrevrires 72,888,267
9. General eXpenses dUE OF @CCTUBT..........couevevivcrereiieeieere et be s s s sssebesssesenens | sevssesssssesans 76,194,917 | oo | e 76,194,917 | oo, 99,937,512
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 on realized gains (I0SSES)).......cveururrereerrereereerneeeereeseesseeeeseesseeseesesssssssesns | seseeeressessnsens 15,530,256 | ..eovercerrereeeieeneeneineieees [ reeeereeeneines 15,530,256 | ..oevereecenene 3,388,023
10.2 Net deferred tax lIADIlity...........c.ccoiieeiiicer et sesssesens | sresessesessssesesssesessssesssinses | sresssissesssetesssssesssssesanes | serebesesessseses e nnerens 0 [
11.  Ceded reinsurance Premiums PAYADIE..........c.ccuiuririirneieieeeire ettt ssssesessesssssses | sessessssssessessessssssssessssssnss | sessessessssssessesssssessessensnnss | stessssssessessssssessessnssnssn [0 U
12. Amounts withheld or retained for the account of others.............cccccvcvviiiicincncinciciiiei | v 735,807 [ oo | e 735,801 | oo, 11,633
13.  Remittances and items NOt @lOCALEM.............ccuiviuieeeceeeeeeeeeee et seeees | ereeereeeesesseseeas 516,397 | .o | e 516,391 | oo 1,515,903
14.
15.
16.
17.
18.
19.
20.
21.  Net adjustments in assets and liabilities due to foreign eXchange rates...........ccccviieeciiiieis [ | e | evresesnssesese e [0 T
22. Liability for amounts held under UNINSUFEA PIANS...........curiuieririienrireiseiseisisessssisessssssssens | sessssssessssessssssessessnsssessns | rresessesssssessessnsssessesssssne | sesesssssessassssssessasssssseses 0 [
23. Aggregate write-ins for other liabilities (including $.....28,110,171 current).........ccccoeceeervecriens | corivsrrsnrinnns 102,746,623 | ..ovoveerericereeisisniennas (| 102,746,623 | ..coooovrreeas 92,724,083
24, Total liabilities (LINES 110 23).....cvrerrrerrerrrereeeesereneesssesssssssesessesssseesssssssssssssesssssssssssssns | sessmsesssneeens 600,186,550 | ...eovvvereeerrrrereerenens (1 600,186,550 | .....ovvvennee 595,733,119
25.  Aggregate write-ins for special SUPIUS fUNDS.........c.corvurieieieinisieiecseesese e | coreeeeneens ) 0.9, CHRI N ). 0 O I 25,088,000 | ..ovoevriirieieisieieien 0
26.  COMMON CAPIHAl SEOCK.......cuureureeieceeee ettt sttt | saeseneneens D90, GO I XXX oieisievieies [ et sessissieses | evevessisssssee e nen
27, Preferred Capital StOCK..........cciiirieece e | snresseinneas ) 0.9 ORI N XXX oeitirrieneins | verrsinieseisisssesesssssienes | sesessesssssssssesssnssessesssnes
28.  Gross paid in and cONtHbUEd SUMPIUS...........cvurerrurrieieeieiieineie et sessess e ssssssssnees | soeneseeneens ) 0.9, GO I XXX oitevivereins [ et sesssssienes | evesessssssssie s snes
29, SUIPIUS NOES......uvveveiiecteicteiei ettt bbb s bbb nnsennas | ansebesnsens ). 0 G IS XXX oiieirieverens e sneesenines | cevesesess s
30. Aggregate write-ins for other than special surplus funds
31, Unassigned funds (SUMPIUS).........ccuvriveririreiieieiesesessee sttt ssse s sssnae
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (0) 1SRRI ISR ) .9 R S XXX oevereeviees [ e sesssssiesens | evevsssssssessesesssssesesessnes
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) PRSI IR .00, SO I XXX oitiiirieriens | oerssiessesssssisssessensssssienies | aosesessssssassesssssssessessssnes
33. Total capital and surplus (Lines 25 t0 31 MinUS LiNE 32).........ccceviveiererreereeeeveveeeseeeeiens | cvvereienas ). 0 G IS )9, G [ 1,483,526,488 | ............. 1,395,788,380
34. Total liabilities, capital and surplus (Lines 24 and 33).........cccceeeirieierienieieeesssssesseissenss | soeseennnns 9.9, GO I XXX oeiverrieiens | veverieienns 2,083,713,038 | ............. 1,991,521,499
DETAILS OF WRITE-INS
2301. Accrued Postemployment Benefits Other Than PENSION............ccccevcveiveieiceviesieceeisieiiens | ceveieeissiennns 50,682,993 | ..o | e 50,682,993 | ....cccovvernne. 50,144,938
2302. BUilding Le@se Liability...........c.cerverrrumeriririeiirirnerisesrieeeseessssesssessssssssesssesssesssessssenes | nesssesssnesesens 5,200,935 | ....ovorreieerirerienrireins | s 5,200,935 | .ooovvrririis 5,917,200
2303, Other LIADIES. . .vvcueeerereerrrerseeeseeeseeeseeessseeesseessssesssessssessseessssesssesssssesssssessssssssssssssssssssssns | soseessmsesssnnes 31,418,920 | .oveooereeeeceeeerers ....31,418,920 ...24,611,737
2398. Summary of remaining write-ins for Line 23 from overflow page...........cccevierenenieeneinniens | wovveiseensinnens 15,443,775 | oo {1 15,443,775 | e 12,050,208
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiN€ 23 @DOVE).....c.oveererrerinresieirissessessessnsssesssseses | eovessessssanens 102,746,623 | ..ooovvveireeseeis (V)] [ 102,746,623 | ..o 92,724,083
2501. Estimated 2018 Health INSUrer Fee...........ccccooiiiiiiiiiiriniininsrssissssissssnisnes | oo ) 9,9, CONINS PR ) 0,9, COPRIN IV 25,088,000 |....coovvvcriiricriniiniiens
2502 oot R RSttt e | ereseesseest st ees e nssenste | seeesseees st ens st nens | seseessenest st eeess et nentas | seesseees ettt
2503, .ottt | eriteee st ees b ennte | ferest sttt | eheees sttt | ereseene st
2598. Summary of remaining write-ins for Line 25 from overflow page............cocoeneereneneinninineonns | coneereennenns ) .9, N IS D99, GO IS 0 | o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE)........rvruereeurrireressressressseesssasssees | cesnsresesceens XXX evererenrens [ evreareeencnns XXX oonerernenen | eenenessnnesnees 25,088,000 | ..oocverrereenirniienienn 0
3007, ettt st e | erbsees it et nn et | seeest sttt ees s nene | Sbtees st et en s nente | seesseee sttt
3002, .ottt | eessieen st s st | serest st | eheees sttt | sresiene st
3003, ettt | erbsees i st een e nns st | seeest sttt nene | Sbseessnes et en st nents | seesseee sttt
3098. Summary of remaining write-ins for Line 30 from overflow page...........cc.covvrueinereininnnenns | eovrereinnenns 9.0, SO P XXX
3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 8DOVE)........cuumreeuimeneesrsersssnessnsssssssenes | cessenesenens ), 9.0, SRR PO XXX orierernnnen | e [0 SRR 0




State

ment as of June 30, 2017 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. MEMDET MONENS.....oouceeriireeiriesi ettt | nssssenes XXX ooeeeeenninnee | eereserenenieens 5,890,241 | ..o 6,129,773 12,335,520
2. Net premium income (including §.......... 0 non-health premium iNCOME).......c.cvevrrereereirereieniens | e D90, GO ISR 1,220,188,021 | ............ 1,165,634,939 | ............ 2,368,348,818
3. Change in unearned premium reserves and reserve for rate credits..........ccovvvveeveerierieieisiens | cevveirenas XXX tttiririinniens | ererievssiese e ssssssesssnsiens | svssesesesssssssesesssesesess | sresessessssessessssssesesssenes
4. Fee-for-service (netof $......... 0 MediCal EXPENSES).....vivrierreiiieireieieisssesseissssssessessssessessessssens | areseens XXX treieireinniens | errereissiesesensssssesssnsiens | enssemsesesssnsssesssesesess | sresesssssssesessssssesesssenes
5. RISKTEBVENUE.......ooiiici bbb | sesnisnes XXX it | et [ o | e
6.  Aggregate write-ins for other health care related revenuUES..........ccccvvviveereneeieneseeesesis | e ) 0.0 GO IR (0 [0 0
7. Aggregate write-ins for other non-health rEVENUES............ccueiiieiiieisieieseeeessee s | ereesneas XXX eorereierisninns | ovssisniessssssiesesssssseenas {0 I [0 I 0
8. Total revenUES (LINES 210 7).......evuumrrerrririrriereiseeriseseiessiesssssesssesesesssssssssesssssssessssssssessss | sesseseons )99, TR ISV 1,220,188,021 | ............ 1,165,634,939 | ............ 2,368,348,818
Hospital and Medical:
9. Hospital/Medical DENEILS...........cocccririrriirieciesresisesiss s sssssss | cresesssessssnessesssesssssssssns | soeresseseons 652,457,247 | ......cccve..e. 615,122,167 | ............ 1,327,022,337
10, Other ProfeSSIONAl SEIVICES.........cveuiuiieirririreieie sttt sssssssesses | sessssessesssssssessessssessessessns | soessssessesesas 43,871,183 | oo 47,990,583 | ...covovrvnee 103,416,471
11, OULSIE TEIBITAIS......oeeevereeeeieri st esst s | srsssesss s eness s nsstenns | eessensssenes 11,910,092 | oo 8,137,287 | oo 16,899,028
12, Emergency room and QUE-Of-GrBa..........cccccvuiuerriiieeiiesisee et sessssesssens | sresessssesssssssssssssessssssessns | sresesssissesinns 97,801,420 | ...ccevenee. 101,689,274 | ............... 208,426,740
13, PrESCrIDHON GIUGS.....vveeevircreeeieeeseeissesies sttt sens s ssesssnens | sesssessssnessessssessssnsessnnns | ovesssesssons 140,989,792 | ...ovvvvvnne 150,738,263 | ....coevvvvuv 323,273,758
14.  Aggregate write-ins for other hospital and MEdICal.............ccoveviviviiirceieesceeeeeeesieieies | e 0 [ e 0 | o 0 [ e 0
15. Incentive pool, withhold adjustments and bonuS @MOUNLS............c.cccevriieriieiiseeeeieens [ eeeieiieseseseesnsenns | everesssisenines 1,570,454 | ..o 2,966,712 | ....cccvvvnnenan 2,819,431
16, Subtotal (LINES 910 15).......vuureierieceiiriereceeessessi s essssssseessssssesssssssssenssssssss | sssnessesssssessnsssenssnendd | voveseesesnns 948,600,188 | .......cc..... 926,644,286 | ............ 1,981,857,765
Less:
17, NEt rEINSUTANCE MECOVETIES. ........cvevriecveriseeeiisesesssesessesesss s s ssssesesssse s s ssssessssssessssssessnsesessnns | srssessssesessssssessnsssesssssesss | sossesessssssessnns 1,240,861 | ...cocvveenen 4,899,100 | ....cceoneeee 13,246,570
18. Total hospital and medical (LINES 16 MINUS 17).......cccviveieeieriireieieiiesse et ssssesesssssssas | sesvsesssssssessesessssessesenss (0 947,359,327 | ovovveveree 921,745,186 | ............ 1,968,611,195
19, NON-hEAIN ClAIMS (MEE)......urvurerieireiierieie ettt st st ess s essentns | sesessessssssessassssssessastanssnes | sessessessessssssnssasssnssnssassans | fessssssssessasssessessassnssnstes | sessesssssessnsssssnssessansnnens
20. Claims adjustment expenses, including $.....18,149,493 cost cONtAINMENt EXPENSES............ovv. | corveeereeereerrereeereenssnsns | cvevereseeesens 38,532,539 | .covovrerrnnns 34121411 | o 72,601,170
21, General adminiStrative BXPENSES..........ccveevervieieereiereeese st sss st sssesss s sssssssesssssssanes | essessesssesssssesssssssssesnss | sressessesissenes 95,922,438 | ......ccon.... 138,892,130 | ..ccvvverevee 246,151,640
22. Increase in reserves for life and accident and health contracts (including
F T 0increase in reSErves fOr life ONIY)...... ..ot sseseseesssessssesessesssnes | srssessssssssssssesssssssssssssnsans | oesssssssssensssssessessanssnssnssas | sessenssssssssenssnsssssessanssnsss | sosssssssssansans 28,559,000
23. Total underwriting deductions (Lines 18 through 22)...........c..coevivrireieierieeieieieeerseeseeeeresens | eorevesissssiessssssesseenans (U 1,081,814,304 | ............ 1,094,758,727 | ............ 2,315,923,005
24.  Net underwriting gain or (10Ss) (LINES 8 MINUS 23)........curerernrerrerirnreneirsieesnseseessesesessesessessssesnes | essssesees 0.0, ST IS 138,373,717 | oo 70,876,212 | ..o 52,425,813
25, Netinvestment iNCOME BAME..........cccuwurrerreeireeierereeesseesseessseeesseseseessssssssssssessssssssssssns | srsesssssessssssssssssssssnssssnne | sonmessssesnnes 15,302,872 | oo 15,167,874 | ..ovvorevernncs 32,058,623
26. Net realized capital gains (losses) less capital gains tax of §.....625,900...........cccc.eervverrvnerienes [ eosrisssiissisesiissssessssinns | cessssssssesessses (T78,972) | oo 570,187 | oo (5,733,941)
27.  Net investment gains or (I0SS€S) (LINES 25 PIUS 26).........cruureureererernerneereeeireeeseeeessesssessessssenens | sesssssssssssssssssssssssssssanes [ 14,523,900 | .oovvvrnnnnns 15,738,061 | .ovvrvinnnee 26,324,682
28. Net gain or (loss) from agents' or premium balances charged off [(@amount recovered
E - 0) (amount charged off §.......... )] vvnrereitrest ettt sttt enstens | eessene ettt | setiest sttt ettt enns | eestest sttt ss ettt | sebestenst sttt enes
29. Aggregate write-ins for Other iNCOME OF EXPENSES........cuuruurereerereereeeereeseeeseeseesesssesseessssesesnssees | sessssessssssssssssssssssssssanes (O] (70,758,764 | ..eoververrererens (L0 [0) | I— (2,864,825)
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29)..........cvvumeeerererreririseriesieessesesssssssessssesssessssssenns | seesssenes D09, SO ISR 82,138,853 | ...occvererinnn 86,010,143 | ..oovvvrrenne. 75,885,670
31.  Federal and foreign inCOME taXxes INCUITEd............covueveeieveieeieieieesiseie et | saesnaanes D00 ST [T 14,516,333 | ................. 21,387,400 | ................. 18,006,044
32, Netincome (10Ss) (LINES 30 MINUS 31).....ccveiueiriiiiiieieseisiee sttt sssssssssenas | sesssenes D90 COU ISR 67,622,520 | .....ccevnee. 64,622,743 | .......cone... 57,879,626

0698. Summary of remaining write-ins for Line 6 from overflow page........co.ovnvnenninenneeeneensennens | convereenns ) 0.0 GO IO (0 [0 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LINE 6 @DOVE)........crerreererrerirerssmsssesasessssssssnsesssnssssses | sessessesas XXX ovorerrrsrrnnee | eoreessenssnssessssnsnssesnens {0 [0 P 0
07071, ettt | fenteenees XXX rvvtrveirnrennns | crveesneeesseessnssssnssssssssnne | seesmesssseessnsssssssssssssnnses | oeessssesssssssssssssssssssssnns
0702, oottt | fentienees XXX rrvtrrerrnrennns | creeennesesesssssssnsssnsssnne | sessmessssssssssssssssssnssssnnses | oesssssesssssssssssnsssssssssnns
0703, oottt | fenteenees XXX rrvtrverrneennns | oreeesnneeessessssssssssssssssnne | seessesssnesssssssssssssssssnnses | oessssssssssssssssssssssssnssnns
0798. Summary of remaining write-ins for Line 7 from overflow page.........cocoevenrereernenenrereesneneeneens | covreneenns )09 GO IO {1 [0 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (LINE 7 @DOVE)......vurerrraresrerersresnessesssesssssessesensssssseses | sessessenas XXXt | rveneissisensissesseeseeseeens (O (O P 0
TADT. Rttt | Hiee s ettt | ettr ettt ens | sttt | cebeeb bbbt
TA02. ettt | Hieet ettt | ertr ettt ens | st sttt | eebnst bbbt
TA03. Rt | Hiee b ettt | eebr ettt ens | st sttt | eebest ettt
1498. Summary of remaining write-ins for Line 14 from overflow PAgE..........coureurrrneureneeneineneineins | cerereeiseireiecsseeseeeesnnes (0 O (0 [0 U 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LiN€ 14 @DOVE)........ovurrerreirrnresrereirsrsssisessnsssessessneans | cessessssssessessnsssssssssssnes [V (0] [0 P 0
2901. (Other Expense), Net of OthEr INCOME.........c.cuiiiieieeiciciee sttt sses | saessessssessessssessesesssessenes | sensessessesanes (70,758,764) | ....covevrerern (604,130) | ..ocvvererrnes (2,864,825)
2902.

2903.

2998. Summary of remaining write-ins for Ling 29 from OVerflow PAgE..........cccovvviuereiiveireieiesisieiees | ceveveiieisiese e 0 | oo (0 T 0 | oo 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LinNe 29 DOVE)..........ucwerereriemeeisssemsseessssssssssssssnesns | eeessenssssssssssesssensssesessns [V I (70,758,764) | ....cvvvreveercrenns (604,130) | cooovvercrennces (2,864,825)
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Statement as of June 30, 2017 of the Medical Mutual of Ohio

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

CAPITAL AND SURPLUS ACCOUNT

Current Year
to Date

Prior Year
To Date

3
Prior Year

Ended December 31

33.

34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

44,

45.

46.

47.

48.

49.

Capital and SUrPIUS PriOr FEPOMING YEAI........cvurrerrerereieerenrieeseessseseesssssssseessessssssesses s ssessss s sessnssessessssssssessanssnssessanes
Net iNCOME OF (I0SS) fTOM LINE 32.......cuureuiirieireieecire sttt ettt sttt ents
Change in valuation basis of aggregate policy and Claim rESEIVES............cvcuvvvevevcveieie et
Change in net unrealized capital gains (losses) less capital gains tax of $.....6,767,000...........cccccoeverrrrerererererrrerererennenns
Change in net unrealized foreign exchange capital gain or (loss)
Change in Net defermed INCOME taX..........ru ettt ettt ss et nen
Change iN NONAAMILEA BSSELS.......vurvrrererrireeireire ettt sttt bbbt en
Change in unauthorized and Certified FEINSUFANCE. ...........ouu ettt eneen
Change iN trEASUNY STOCK. ... vuuceurerirerietseeseeirete ettt bbbt
Change iN SUMPIUS MOLES.......euoeereririeeeeeiseese ettt sttt
Cumulative effect of changes in aCCOUNtiNG PHINCIPIES.........vurvuririeeiriiineire ettt
Capital changes:

A4 P Nttt
44.2 Transferred from surplus (StOCK DIVIAENM)...........c.ccviueiieiiiiieiecese et
44.3 TranSTErred 10 SUMPIUS......c.vuiiueieeicteiiei ettt st bbbt
Surplus adjustments:

A5 P Nttt
45.2 Transferred to capital (StOCK DIVIAENA)..........cuvueiieiciieieicssie et
45.3 Transferred from CAPILAL..........cccoviieieicceie bbb
Dividends to stockholders
Aggregate write-ins for gains Or (I0SSES) IN SUIPIUS..........cerreiruierireieisiesieie ittt snsenees

Net change in capital and surplus (Lines 34 to 47)

Capital and surplus end of reporting period (LiNg 33 PIUS 48)..........cvuivrirrirnrinieieesieeeessieseesss s ssessssnees

............ 1,395,788,380

................. 67,622,520

..................... (412,456)

................. 20,011,130

..................... (113,208)

............ 1,352,839,930

................. 64,622,743

.................. (5,813,151)

................. 10,315,173

............ 1,352,839,930

................. 57,879,626

................. 11,702,406

..................... (494,135)

................... 3,074,000

................. 87,738,108

............ 1,483,626,488

................. 55,886,488

............ 1,408,726,418

................. 42,948,450

............ 1,395,788,380

4701.

4702.

4798.

4799.

Decrease in Unrecognized Postretirement Benefit COStS, Net Of taX.........ocrureerrrrirircireieesesese et
Increase in Pension COStS, NEE OF tAX..........ccceiiiiuiiic ettt aen
Summary of remaining write-ins for Line 47 from OVEIflOW PAGE...........vureirrrerieiieeireieeete et eessessees

Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE)........c.cuiiieriiiiiiiietieiiciesie sttt sttt es bt nsenssennan

................... 3,074,000
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Statement as of June 30, 2017 of the Medical Mutual of Ohio

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oieiuriiir ettt ensesns | sessesinenas 1,236,360,907 | ............ 1,144 975277 | ............ 2,353,745,682
2. Netinvestment income... ..17,881,356 17,682,620 37,083,864
3. MiISCEIIANEOUS IMCOME......euereeeaciriseiieietseesseeeseess bbb bbb bbbt b s esbens | seseebsebnesentssbsebentenssnnnns | sebseesentsnssessenssntsensnnsantans | oesbssssssssssssssensessssssnsessas
4. Total (LINES T HIOUGN 3)...ereeiecieieeicicie ettt sttt ens e snessenen | sesnsnesnns 1,254,242,263 | ............ 1,162,657,897 | ............ 2,390,829,546
5. Benefit and 10SS related PAYMENLS.........ciuiieiiieiree ettt sntensenne | sressesnssenies 968,504,674 | .....ccevnn 879,395,816 | ............ 1,896,549,434
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............ccvvveveercvriveiciiciiiens | cevereiieteeiesieeessssseseiens | cveesessessssssssssessssssesess | sressssssssssssessessssessesessnes
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccoveveiirieieeieeie e esssssesessssenns | seveensiennes 226,665,199 | ............... 135,062,845 | ..o 323,237,991
8. Dividends paid t0 POICYNOIAETS. ........cuvieereeiirciieieireis ettt ssessessssntes | netesseesessstessessssnssassessesnns | sesetssnssessessnsnssessesnnsnssens | cosessssesssenssnssessesssassesnnes
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. 3,000,000 .14,300,000 ....18,302,341
10. Total (Lines 5 through 9) .1,198,169,873 | ........... 1,028,758,661 | ............ 2,238,089,766
11.  Net cash from operations (Line 4 MiNUS LINE 10)........cccouiuiriiieiiieieere ettt be b snsens | ovsesesssssesns 56,072,390 | .coccvvrrnne 133,899,236 | ............... 152,739,780
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... euieeieecieeiete sttt nns | enieniesins 80,860,376 | ...cccoveenee 132,753,529 | ...ovvovvenee. 271,060,598
1202 SHOCKS .ottt | et 8,997,005 | ...ccvvnreneene 10,419,722 | oo 18,442,470
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12,5 Other INVESIEA @SSELS.........cvuirieeirii ittt bbbt bbbttt | sbeisessessesiees 1,538,531 | oo 1,028,532 | ..covvrreine. 1,876,878
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES.............cccveeeiieiciieeceeceieis [ | ereviesessess s sesssssssssssenes | essessesssesssssssssssssssesesas
12.7  MISCEIIANEOUS PrOCEEUS. .......ovveiveiriiiiciiiiseieis ettt bbbt s ss st s st sntens | dnstessesssssntenas 1,177,883 | oo 138,972 |
12.8  Total investment proceeds (LINES 12.1 10 12.7)......vcvcuieeieieireteee ettt ses s ssssessessssssaes | eveesssssseses 92,573,795 | oo 144,340,755 | ............... 291,379,946
13.  Cost of investments acquired (long-term only):
1311 BONAS.....voteieeieiiiciie ettt s sttt sttt anns | ensinnsientiens 77,551,737 | oo 168,961,934 | ......ceene... 355,534,276
1312 SHOCKS .ottt | Shnesens e eees 8,713,039 | .o 81,265,657 | ....covvenvn. 139,282,064
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13.5  Other iNVESIEA @SSELS........cvucvceeieciceceie ettt ettt s s ss s nsnns | esseseesssesseses 3,368,749 | ...ooevien 3,315,688 | ...ccvevrirnn 9,223,356
13.6 Miscellaneous applications 180,446 | ..ccooovvvrnnns 1,050,962
13.7 Total investments acquired (Lines 13.1 to 13.6)... 253,723,725 ..505,090,658
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNe 14).........ccoorirrririnirrnereecneneieieessessessssenens | coeeeneeseesssennes 2,940,270 | .coovvenee (109,382,970) | ...covenvenee (213,710,712)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEA).........cvuevriivrirereiiereees ettt ss st es b ses s snsssassssssnsns | assesssssssseses 16,839,271 | ..oovvevvicrean (101,253) ....coevueee. (24,997,273)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccovvvennee. 16,839,271 | oo (101,253) | ..o (24,997,273)
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 Line 17).......cccevveveeeves | covvrrverernnn. 75,851,931 | oo 24415013 | .o (85,968,205)
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN......ovviiiriiieiisieiesest sttt s bbbt s bbbt enssns | srsnssansssnses 171,145,822 | ............... 257,114,027 | c.vvvrnne 257,114,027
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiireiieiiieieiireiieiieeise sttt sttt sntens | sbessnssanees 246,997,753 | oo 281,529,040 | ...oocoennee 171,145,822
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 etttk Rt f R E e E e EE R R R A eSS A ARt EesE et s st s et enntenntes | snstenstenstenntannt st st enntens | srenssenssenstenntenssenstenntenntss | entiensensens ettt snes
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Statement as of June 30, 2017 of the Medical Mutual of Ohio

EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION
1 Comprehensive (Hospital & Medical) 4 5 6 7 8 9 10
2 3 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 PHOM YR ..t | creeseeneensseeesees 1,026,952 | ..o 87,839 | .o 311,928 | .o 12,616 | oo 42,700 | .o T4,166 | .o 5,689 | .o 17,649 | oo | e 474,365
2. FirSEQUAMET ... esisesesssssees | eeessesssnensessseens 985,298 |.....cveecrirrrirneinne 59,657 | ..vveerrirerriennns 304,906 | ..o 12457 | e A7, 113 |, 53,994 | ..o 3429 | 30,351 [ oo | e 473,691
3. SCONd QUAMET........irverircrireeierieesiesi s ssniesssenine | eessssessssssiesssens 981,000 | ..ooueerrrrrrrrerceinne 58,128 | .o 302,964 | ..o 11,980 | oooceeecrererrerennnnd 46,672 | ..o, 48,485 | ..o 3,329 | 30,813 [ oo | s 478,629
4. THIF QUAMET. ..ottt seasessnntes | estsesessessessssssessessnssssean 0 [ eeereereereieeneirseseessseseneeees | seereeeesneenesssesstessssesssessans | seesessessasesses e est st e s estesiees | eesesteeeesestensaessessessantetns | eeeseesessentasssessestestantestestes | Hressesteneessestentastessessentantns | Sfeesstseesessanteneessestessantnens | seresessestensae s essententnsestent | sesessententee st et ensenteen
5. CUITENE YOI ittt ssnseeses | sessssssssssssssssssssesssessseseed 0 | etirerieiiesiisiissnsnsinninnes | eererensesnsnseessssnsesssrsneennes | eressssnssnsessessnsesessnsensessntes | nessessssensesansensessnsansesesansans | eesstessessessnsessenassensensesansanse | assesessssensensessnsessessessnsesiee | srsesesensessessnsensenssansesesanes | snessssensessesansensessnsansessnnanies | sesessessessesansesssastensesssasnans
6. Current Year Member Months..........cc.oveencrnminnirnminnsniennnns | cevenenessneencnenns 5,890,241 | .o, 356,792 |..covciveiriicrinnes 1,828,201 [ ..o 72,841 |, 282,688 |....ccoocriiirnininne 293,482 | ..o 21,468 | 182,751 | .ovvvevnnirnscrissninnsinseninns | aveessnesessesneens 2,852,018
Total Member Ambulatory Encounters for Period:

7. PRYSICIAN. ...ttt nssnnns | essesessssenneneens 1,771,912 | 239,422 ..o, 181,767 | oo 95,838 | .cveeerreees 20 [ F O T 10,346 | .o 242217 | ooeeeeeeeereeeseeeeneines | e 1,539
8. NON-PRYSICIAN.......ouvvireerrriereisieeineeressessesiese s | srrsssnsssssssesenas 1,186,357 |..ovvvririiniririnienn: 145,964 | oo 748,265 |..ooovvviieriincii 70,420 | .o 364 |, 33,953 | 10,059 |.ovvvvviinriincnienns 176,531 | .o | cresesnessessensesseeneens 801
9. TOBl. e | s 2,958,269 385,386 | ..coocriniriierinnns 1,930,032 418,748

10. Hospital Patient Days Incurred

11.  Number of Inpatient Admissions

12. Health Premiums Wrtten (2).......c.cccvvererreerieresieieseisseienns

13, Life Premiums DIFECL.........ccevurririrerierirerireeiesisseeseissies | crevinesinesinesinesiseseneseenene 0 [ eeoreereereeeeneineeseesesnneeneeees | seereeseesseeneeseesstesssseesessans | seesesteseastses s st st et estestens | eesesteeeesestens et essestantntns | feessessessentasseesestestantestestes | fressesteneeesestentestnssessententne | Sreetstseesessentene et estensantnens | seeesessestens et essententesestent | seressenten s es st st et en st nen
14.  Property/Casualty Premiums WHEN...........ccccovverrrrnininrnrins [ errrieininsisessiesissesnnnns 0 [ rererrrrerrereersirsrenensinnes | serreeneine e ssenee | ereseses st tessesntee | essesnstesseenstessesetessesetntans | sesetessesetastesesstensensetanaante | estessesastessessetansessesesantesses | sesesstessesseeseastesetantessennt | setsesessessetantenses e tentesenentes | neenesensee ettt nnns
15.  Health Premiums Eamed...........ccccorevnermerneenernecinenines | coseesieseones 1,216,195,223 |....ccovvvverenne 126,112,080 |....cccoervevenne. 830,254,022 |.....cooevvnerenne. 14,124,464 |...ovvveven. 1,813,307 | .o 7157194 | 12,162,288 |....coccovvcvenn. 153,860,601 | ...ooveenrerrriererenrieseienns | ereereieeseeeens 70,711,267
16.  Property/Casualty Premiums Eamed.............cccooevevieivireiiens | oo 0 [t ereeseinieies | eerere s estenens | sresesesssss ettt tes e sentes | ebessssessesastessesisbessesebentens | srestessesissestes e sstessessesensense | estessesestessessssassessesnsantesns | sbsesstessessesssestesesestesesant | seebssesaesesanses et estensesebenaes | serenaesses st sttt es et nans
17. Amount Paid for Provision of Health Care Services..........ccoees | crvrrrrenrirnenad 971,798,325 |...ocvvvvvinne 120,201,918 | ..o 630,807,248 |.....ccovvvrenee 10,750,030 | .oeovevverririinne 1,318,346 |..ooovvieen 5,047,566 |....ccocvrerrene 15,925,388 |...ccovvveenne 138,566,083 | ..evoeeeeeeeieireeieereeee | e 49,181,746
18.  Amount Incurred for Provision of Health Care Services........... | .cccvureenceenn: 948,600,188 |......cooorerrerecs 96,337,255 |..cocinerienes 605,360,560 |......cococrsereenee 11,018,096 |...coovrreriencnens 1,326,208 |...cocoovvrririinnnns 4,866,008 |.....ccooerrenes 14,594,031 |..ovovrrncrenne 167,024,843 |.....ooovcrininernnirnenienns | 48,073,187
(@) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....153,860,601.
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CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
1 3 4 5 6 7
Account 1-30 Days 31-60 Days 61 - 90 Days 91-120 Days Over 120 Days Total
Claims Unpaid (Reported)
0599999. Unreported Claims and Other Claim Reserves ...237,584,168
0799999. Total Claims Unpaid
0899999. Accrued Medical Incentive Pool and Bonus Amounts

...237,584,168
....... 5,224,786
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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 @NA MEAICAI).........c.euurrrieiiririiciseieiiecie ettt bbbt enns | sebsentesinebsessess b 148,021,547 | ..o 605,509,846 | ....ccovvereirieieieiens 8,924,467 | ..o 174,115,340 | ..o 156,946,014 | ...ocvvvrricrcreis 234,939,869
2. MEAICAIE SUPPIEMENL. ... ceurieeeceeeeiie et eesees et se et ees e es st ss s8££ 85 E o828 288 s ss s en b st et s | £reesessessensnssessensenannsaa 2,287,640 | .o 8,462,390 | .o 37,560 | .eoveeereeneieeeeeeeins 2,820,099 | ..o 2,325,200 | .eovereeeiieeineeeeeeees 2,600,678
R =14 - o OO UPRI DUSPTTT PRSP RRRT 943,341 | 4,104,225 | .o 30,000 | .o 810,000 |..voovererereierienirrireiennns 973,341 | .o, 1,043,000
4. VISION ONIY ..ttt E bRt | Seb bbb 8,041 | .o 1,312,305 | oot | e 3,000 [ 8,041 | .o 3,000
5. Federal Employees Health BENEMitS PIAN............cooiiriiiiics ettt sttt sttt ntnen | sbsessessassesssessessessneneees 1,882,199 | .o 10,863,330 | ..euveceeereeenerreereeeeseeeneeeesensees | eeeeeeesesesee s R 0 X000 1,882,199 | 2,058,376
B, THIE XVII = MEAICATE........cvoieieeeeieiie sttt sttt s et | sbsessestensanssessensensnsans 14,676,642 | ..ovvvevereerieninne 119,086,718 | ..ovoeveerereireireiens 1,730,000 | .o 43,790,000 |..oovoorererrireieierininns 16,406,642 | ...oovvreerreirieieins 20,713,711
T THIE XIX = IMEUICAIA. ...ttt m bt | £4eb bR s e st b b st s s bbb sttt bses | feebee bt b st b bRt b bt n bt ees | LhsebteEs bR s bbbt bbbt | bR bbbt | eeb b 0 [
8. ONEI NEAIN........eceeee etttk et | SE e ent et 3,477,339 [ 45,703,764 | ..ovovviiniirsincise s 7,206 | oo 2,090,986 [ ....oiirirreieiieinisnenniaas 3484545 | ..o 3,197,184
9. Health SUDIOLAI (LINES 110 8)......cuueereeuiicieiieiieei itttk ns | efebenent b ssb st nes 171,294,749 | o 795,042,578 | ..o 10,729,233 | .o 226,769,425 | ..o 182,023,982 | ..o 264,555,818
10, HEAItNCAIE TECEIVADIES ()......vvveevrrreirririiiieiseiss ettt bbbttt n et sentenne | 4esessessntesses st st s bt enses 410,500 | .o 37,797,323 [ oottt e eneies | cteveete et es et neaes | seeeteree et 410,500 |.cvoieviieieerier e 44,716,528
1AL OB NON-NEAIN. ... s bbbt bbbkt ree | HeEets et h b e R b R s b s bt bttt sene | £eheE et bt et st et b bt b et tses | SEseheE e R b bt h R e bttt b e | etsee bbbt bbb | Shtb et bttt 0 [ oo
12.  Medical incentive poolS and BONUS @MOUNES...........c.cvierueiireiiiiicieiieie et s s s bt s s b st s s sssesesnses | 2sesessssnsesensesessssnsesansnsenas 905,842 | ..o 390,007 |..cooveveveverererererererrn 3,131,200 |..oovvevevvrrrrrrrenn 2,093,580 |...ccoooveviririririrerrrn 4,037,048 | ...ooovoveeeeeee 4,950,180
13. Totals (Lines 9-10+11+12) 171,790,091 | v 757,635,262 | ..o 13,860,439 | ... 228,863,005 | ....oovoviirernircrians 185,650,530 | ..ovovveiiiiiriniiniines 224,789,470
(@) Excludes$.......... 0 loans or advances to providers not yet expensed.




Statement as of June 30, 2017 of the Medical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

| SSAP# | FISPage | FISLine# |

2017 Period |

2016

NET INCOME

(1) Medical Mutual of Ohio state basis
(Page 4, Line 32, Columns 2 & 3)

XXX

XXX

XXX $

67,622,520

$

57,879,626

(2) State Prescribed Practice that is an increase/(decrease) from NAIC
SAP

(3) State Permitted Practice that is an increase/(decrease) from NAIC
SAP

(4) NAICSAP (1-2-3=4)

XXX

XXX

XXX $

67,622,520

$

57,879,626

SURPLUS

(5) Medical Mutual of Ohio state basis
(Page 3, line 33, Columns 3 & 4)

XXX

XXX

XXX $

1,483,526,488

$

1,395,788,380

(6) State Prescribed Practice that is an increase/(decrease) from NAIC
SAP

(7) State Permitted Practice that is an increase/(decrease) from NAIC
SAP

(8) NAICSAP (5-6-7=8)

XXX

XXX

XXX $

1,483,526,488

$

1,395,788,380

Accounting Policy
(6) No significant change.
Going Concern

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

(1)

Amortized Cost Basis

Other-than-Temporary

1

Before

Impairment

2

Other-than-Temporary
Impairment Recognized in
Loss

Fair Value
1-2

OTTI recognized 15t Quarter

a. Intentto sell

b.  Inability or lack of intent to retain the investment in the

cost basis

security for a period of time sufficient to recover the amortized

¢. Total 18t Quarter

OTTI recognized 2nd Quarter

d. Intentto sell

e. Inability or lack of intent to retain the investment in the

cost basis

security for a period of time sufficient to recover the amortized

f.  Total 2nd Quarter

OTTI recognized 3d Quarter

g. Intentto sell

h.  Inability or lack of intent to retain the investment in the

cost basis

security for a period of time sufficient to recover the amortized

i Total 3rd Quarter

OTTI recognized 4th Quarter
j.  Intentto sell

k. Inability or lack of intent to retain the investment in the

cost basis

security for a period of time sufficient to recover the amortized

|.  Total 4th Quarter

m.  Annual aggregate total

XXX

XXX

Q10




Statement as of June 30, 2017 of the Medical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

(3) Recognized OTTI securities

Book/Adjusted
Carrying Value Recognized Amortized Cost After
Amortized Cost Present Value of Other-Than- Other-Than- Date of Financial
Before Current Projected Cash Temporary Temporary Fair Value at Time of| Statement Where
CUSIP Period OTTI Flows Impairment Impairment OTTI Reported
$ $ $ $ $
Total $

(4) Al impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 7,128,456
2. 12 Months or Longer $ 809,638
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 418,696,631
2. 12 Months or Longer $ 30,054,373
©)
E. Repurchase Agreements and/or Securities Lending Transactions

Not applicable.
Working Capital Finance Investments
Not applicable.
J. Offsetting and Netting of Assets and Liabilities
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.
Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant change.
Note 14 - Liabilities, Contingencies and Assessments
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.

Q10.1
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NOTES TO FINANCIAL STATEMENTS

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

B.

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 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 Measurements

A

(1) Fair Value Measurements at Reporting Date

| Level 1 | Level 2 | Level 3 | Total
Assets at Fair Value
COMMON STOCK INDUSTRIAL & MISC $ 263,919,059($ $ $ 263,919,059
OTHER INVESTED ASSETS $ 12,937,592|$ $ $ 12,937,592
Total $ 276,856,651|$ $ $ 276,856,651
Liabilities at Fair Value
$ $ $ $
Total $ $ $ $
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains| Total Gains
Beginning and and Ending
Balance at Transfers (Losses) (Losses) Balance at
current Transfers Out of Included in Included in Settle- current
period Into Level 3 Level 3 Net Income Surplus Purchases Issuances Sales ments period
a.  Assets
$ $ $ $ $ $ $ $ $
Total $ $ $ $ $ $ $ $ $
b.  Liabilities
$ $ $ $ $ $ $ $ $
Total $ $ $ $ $ $ $ $ $
(3) Not applicable.
(4) Not applicable.
(5) Not applicable.
Not applicable.
Not Practicable
Aggregate Fair (Carrying
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value)
BONDS $ 1,045,792,944| $ 1,043,401,527| $ $ 1,045,792,944| $ $
COMMON STOCK
INDUSTRIAL & MISC $ 263,919,059| $ 263,919,059| $ 263,919,059| $ $ $
OTHER INVESTED ASSETS |$ 12,937,592| $ 12,937,592| § 12,937,592| § $ $
Not Practicable to Estimate Fair Value
Effective
Type of Class or Financial Instrument Carrying Value | Interest Rate Maturity Date Explanation
$

Note 21 - Other ltems

In June 2017, the Company incurred a one-time $70 million expense related to a provider contract renegotiation. The amount was recorded as an "other expense" in the

Statement of Revenue and Expenses.

Note 22 — Events Subsequent

No significant change.
Note 23 - Reinsurance

No significant change.
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NOTES TO FINANCIAL STATEMENTS

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

E.

Risk Sharing Provisions of the Affordable Care Act

(1)

()

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

Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current period:

Yes[X] Nof[ ]

a.  Permanent ACA Risk Adjustment Program AMOUNT
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment $ 16,406,000
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment $ 121,852
3. Premium adjustments payable due to ACA Risk Adjustment $ 1,990,000
Operations (Revenue & Expenses)
4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA Risk
Adjustment $ 5,159,200
5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $ 23,405
b.  Transitional ACA Reinsurance Program | AMOUNT
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance $ 17,600,000
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability) $
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 $ 2,200,559
5. Ceded reinsurance premiums payable due to ACA Reinsurance $
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $
Operations (Revenue & Expenses)
7. Ceded reinsurance premiums due to ACA Reinsurance $
8.  Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments $ 3,115,933
9. ACA Reinsurance contributions — not reported as ceded premium $
c.  Temporary ACA Risk Corridors Program | AMOUNT
Assets
1. Accrued retrospective premium due to ACA Risk Corridors |$
Liabilities
3. 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 June 30, 2017 of the Medical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

@)

Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons for
adjustments to prior year balance:

Accrued During
the Prior Year on
Business Written

Before Dec. 31 of
the Prior Year

Received or Paid as of
the Current Year on
Business Written
Before Dec. 31 of
the Prior Year

Differences

Adjustments

Ref

Unsettled Balances
as of the Reporting Date

Prior Year
Accrued Less
Payments (Col.
1-3)

Prior Year
Accrued Less
Payments (Col.
2-4)

To Prior Year
Balances

To Prior Year
Balances

Cumulative
Balance from
Prior Years
(Col. 1-3+7)

Cumulative
Balance from
Prior Years
(Col. 2-4+8)

1

2

3 4

5

6

7

8

0

10

Receivable

(Payable)

Receivable (Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Permanent ACA
Risk Adjustment
Program

1. Premium
adjustments
receivable

$ 9,256,800

§ 9,256,800

5,663,200

$

14,920,000

2. Premium
adjustments
(payable)

3. Subtotal ACA
Permanent Risk
Adjustment
Program

$ 9,256,800

$ 9,256,800

5,663,200

$

14,920,000

Transitional ACA
Reinsurance
Program

1. Amounts
recoverable for
claims paid

$ 16,430,998

§ 3216049 |$

§ 13,214,949

4,385,051

$

17,600,000

2. Amounts
recoverable for
claims unpaid
(contra liability)

1,269,118

1,269,118

(1,269,118)

3. Amounts
receivable relating
to uninsured plans

4. Liabilities for
contributions
payable due to
ACA Reinsurance
- not reported as
ceded premiums

2,200,559

2,200,559

2,200,559

5. Ceded
reinsurance
premiums payable

6. Liability for
amounts held
under uninsured
plans

7. Subtotal ACA
Transitional
Reinsurance
Program

$ 17,700,116

$

2,200,559

§ 3216049 |$

§ 14,484,067

$

2,200,559

$

3,115,933

$

17,600,000

$ 2,200,559

Temporary ACA
Risk Corridors
Program

1. Accrued
retrospective
premium

2. Reserve for rate
credits or policy
experience rating
refunds

3. Subtotal ACA
Risk Corridors
Program

$

$

$ $

$

$

d.

Total for ACA Risk
Sharing Provisions

$ 26,956,916

$

2,200,559

§ 3216049 ($

$

§ 23,740,867

2,200,559

$

8,779,133

$

32,520,000

$ 2,200,559

Explanations of Adjustments
ACA Risk Adjustment based on the final risk adjustment report received from HHS on June 30, 2107.
Not applicable.
ACA Risk Adjustment based on the final risk adjustment report received from HHS on June 30, 2107.
ACA Risk Adjustment based on the final risk adjustment report received from HHS on June 30, 2107.

c-—IemMmUoOw>

Not applicable.
Not applicable.
Not applicable.
Not applicable.
Not applicable.
Not applicable.
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NOTES TO FINANCIAL STATEMENTS

(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year
Unsettled Balances
Differences Adjustments as of the Reporting Date
Received or Paid as of
Accrued| During the Current Year on Prior Year Prior Year Cumulative Cumulative
the Prior Year|on Business Business Written Accrued Less | Accrued Less Balance from Balance from
Written| Before Before Dec. 31 of Payments Payments To Prior Year | To Prior Year Prior Years Prior Years
Dec. 31 of the| Prior Year 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
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)
a. 2014
1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ A S $
2. Reserve for rate
credits for policy
experience rating
refunds $ $ $ $ $ $ $ $ B |$ $
b. 2015
1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ C|$ $
2. Reserve for rate
credits for policy
experience rating
refunds $ $ $ $ $ $ $ $ D |$ $
C. 2016
1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ E |$ $
2. Reserve for rate
credits or policy
experience rating
refunds $ $ $ $ $ $ $ $ FI$ $
d. Total for Risk
Corridors $ $ $ $ $ $ $ $ $ $
A. Not applicable.
B. Not applicable.
C. Not applicable.
D. Not applicable.
E. Not applicable.
F. Not applicable.
(5) ACARisk Corridors Receivable as of Reporting Date
1 2 3 4 5 5
Estimated Amount|  Non-Accrued Asset Balance
to be Filed or Final | Amounts for (Gross of
Risk Corridors Program | Amount Filed with |  Impairmentor | Amounts Received | Non-Admissions) Non-Admitted | Net Admitted Asset
Year CMS Other Reasons from CMS (1-2-3) Amount (4-5)
a. 2014 $ $ $ $ $ $
b. 2015
c. 2016
d.  Total (atb+c) $ $ $ $ $ $

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

Reserves for unpaid claims and claims adjustment expenses net of health care receivables as of December 31, 2016 were $230.4 million. As of June 30, 2017, $226.2 million
has been paid for incurred claims and claim adjustment expenses attributable to insured events of prior years and $48.4 million in health care receivables have been
recovered. Reserves remaining for prior years are $13.9 million based on the estimation of unpaid claims, claim adjustment expenses, and amounts expected to be received
through subrogation at June 30, 2017. Health care receivables remaining to be recovered related to prior years are $0.4 million. Therefore, there has been a $39.1 million

favorable prior year development since December 31, 2016. The redundancy that emerged resulted from additional amounts recoverable from the ACA Transitional
Reinsurance Program, as well as differences in claims severity and utilization as compared to expectations.

Note 26 — Intercompany Pooling Arrangements

No significant change.

Note 27 -Structured

Settlements

Not applicable for Health entities.
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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
June 30, 2017 $ 15,039,000 - - -
March 31, 2017 14,940,065 $ 19,191,073
December 31, 2016 17,395,161 17,395,161 $ 18,657,082 -
September 30, 2016 13,775,000 15,986,155 15,523,145 $ 880,729 -
June 30, 2016 15,588,000 17,283,120 16,926,413 22,655 $ 946,644
March 31, 2016 14,922,000 16,788,642 16,641,435 18,818 262,306
December 31, 2015 15,031,741 15,031,741 - 15,635,223 2,094,515
September 30, 2015 13,232,000 14,849,568 12,742,504 28,848 2,329,295
June 30, 2015 11,707,000 11,351,854 11,426,738 14,154 1,313,959
March 31, 2015 10,320,000 12,136,379 12,593,790 (1,229,387) 242,928

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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9.1

9.11

9.2
9.21

9.3
9.31

10.1

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|[ ]

If yes, has the report been filed with the domiciliary state? Yes [

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|[ ]

If yes, date of change:

No[X]
] No[]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes [ X
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|[ ]

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|[ ]

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 No[]

No[X]

No[X]

1 2
NAIC
Company

Name of Entity Code

3

State of
Domicile

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

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014

N/A [X]

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. 12/31/2014

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). 05/12/2016

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 Departments? Yes[ ] NoJ ]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ]

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|[ ]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes|[ ]

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|[ ]

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].

N/A[X]
NIA[X]

No[X]

No[X]

No[X]

1 2 3 4 5
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

QO

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

=2

o

)
) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
) Compliance with applicable governmental laws, rules and regulations;

)

o

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

(
(
(
(
(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? Yes|[ ]

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

Have any provisions of the code of ethics been waived for any of the specified officers? Yes|[ ]

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X

Q11
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No[X]

No[X]

1 No[]



Statement as of June 30, 2017 of the Medical Mutual of Ohio

10.2

1.1

1.2

13.

141

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 89,758,198 93,251,931
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 251,235,008 235,806,372
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 340,993,206 $ 329,058,303
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]
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: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0

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

of Crit
171

ical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

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

1 2
Name of Custodian(s) Custodian Address
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 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities"].
1 2
Name of Firm or Individual Affiliation
ANCORA ADVISORS, LLC U
HUNTINGTON BANK V]
PNC CAPITAL ADVISORS V]
JAMES CELLURA |
17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[X] Nol[ ]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
124674 ANCORA ADVISORS, LLC N/A SEC NO
N/A HUNTINGTON BANK N/A 0CcC NO
151829 PNC CAPITAL ADVISORS N/A SEC NO
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
18.2 If no, list exceptions:

Q11.1
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Q11.2



Statement as of June 30, 2017 of the Medical Mutual of Ohio

GENERAL INTERROGATORIES (continued)

PART 2 - HEALTH
1. Operating Percentages:
1.1 A&H loss percent 79.1 %
1.2 A&H cost containment percent 1.5 %
1.3 A&H expense percent excluding cost containment expenses 9.5 %
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[ 1] No [X]
2.4 |Ifyes, please provide the amount of funds administered as of the reporting date. 0

Q12



Statement as of June 30, 2017 of the Medical Mutual of Ohio

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
NAIC Type of Certified Effective Date
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  of Certified
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating

NONE

Q13




Statement as of June 30, 2017 of the Medical Mutual of Ohio

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State,

Active

Etc. Status

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts

© NSO =

Arizona.............

Arkansas.........cooevveeeenerienienennns

California..........
Colorado...........

Connecticut..........ceevveverercreienens

Delaware

District of Columbia............cc.cc......
Florida...............
Georgia.............

Hawaii..
Idaho....
lllinois...
Indiana.

Kansas.
Kentucky..
Louisiana..........

Maryland...........
Massachusetts..

Michigan...........
Minnesota.........
Mississippi........
Missouri............

Montana............

Nebraska
Nevada
New Hampshire

New Jersey.......

New Mexico......
New York..........

South Carolina.
South Dakota...
Tennessee...

Vermont...
Virginia.....

Washington.......

West Virginia....
Wisconsin

Wyoming...........

American Samo

U.S. Virgin Islands............ccccevenne.
Northern Mariana Islands............. MP

Canada.............

Aggregate Other alien................... OoT |..

Subtotal............
Reporting entity

Employee Benefit Plans
Total (Direct Business)

L= PR

contributions for

....1563,860,601

DETAILS OF WRITE-

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins

for line 58 from overflow page...........ccccevvueee

(Line 58 above)

Total (Lines 58001 thru 58003 plus 58998)

(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
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Statement as of June 30, 2017 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
34-0648820

NAIC 29076
OH
Medical Health Insuring Consumers Life Medical Mutual
Corporation of Ohio Insurance Company e C Mu
34-1442712 21-0706531 Services, LLC
NAIC 95828 NAIC 62375 34-1922587
OH OH OH

As of 6/30/17
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Statement as of June 30, 2017 of the

Medical Mutual of Ohio

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
0730 | Medical Mutual of Ohio........... 29076... |34-0648820.. |.....cccceovruene Medical Mutual of Ohio..........c.cccvveveirerrirerenae, OH............ UDP.............. Medical Mutual of Ohio.........cccccoevrerrieriiirnes Ownership......... ....100.000 |Medical Mutual of Ohio..........cccocererrrerereernes [ oedNei | e
0730 |Medical Mutual of Ohio........... 95828... [34-1442712.. | ccvvverrrrinnns Medical Health Insuring Corporation of Ohio..... OH............ [ DS Medical Mutual of Ohio.........ccccoevererrirrirrerenns Ownership......... ....100.000 | Medical Mutual of Ohi0..........coevrrrrvenrereernrennenns [ eoredNurisis | o
0730 | Medical Mutual of Ohio........... 62375... [21-0706531.. | ..ccovverievrens [ ervrerrerieniiens [erereveieseiseieseenns Consumers Life Insurance Company................. OH............ [DIS T Medical Mutual of OhiO..........cccccrevrerrieiiiriines Ownership......... ....100.000 |Medical Mutual of OhiO..........cccoeererrrrerrevnins [ eoedNeeeis | e
........ Medical Mutual of Ohio........... | cceccverees [34-1922587.. | ..oiieiiivens | eoverereieiinees [ covneeenenennenene. | Medical Mutual Services, LLC...........ccoveevvveen. | OH..oeecceo. | DS | Medical Mutual of Ohio..........cccoceevvecercecenenee. | Ownership........ | ....100.000 | Medical Mutual of Ohio




Statement as of June 30, 2017 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. The data for this supplement is not required to be filed.

Bar Code:

* 2 9 07 6 2017 3 650000 2 *

Q117



Statement as of June 30, 2017 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. Other RECEIVADIES...........cveveveievciesiecseie et esssssesesssssssesssssssessssssssssssssssesssssssesess | sveesenssseneeeess 1,091,200 | ovviiiiieieiennen 131,373 | c000002.959,833 | e 3,150,008

2505. Intangible Asset

2597. Summary of remaining write-ing for LiNg 25.........ccooerinriininrnsinissensessissssssssssssnssssssssnsssens | consessessessssenens 1,900,242 | ovvenrnnerninnennen396,409 | o 959,833 | oo 3,150,008
Additional Write-ins for Liabilities:
Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
2304. Reinsurance Payable.... 9,640,042 9,640,042 6,162,981
2305. Unclaimed Funds...... ..4,303,733 |.. .4,303,733 ..4,387,227

2306. Guaranty Fund Liability.
2397. Summary of remaining write-ins for Line 23

15,443,775

...1,500,000 |..

..1,500,000
....15,443,775

..1,500,000
....12,050,208

Q18




Statement as of June 30, 2017 of the Medical Mutual of Ohio

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition.
Current year change in encumbrances

Total gain (loss) on disposals............

Deduct amounts received on disposals

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn

Deduct current year's other-than-temporary impairment recognized

Deduct current year's depreciation

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees

Deduct total nonadmitted amounts.....

Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvvevvievevevvevrerereeseeereins

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.

Accrual of discount.............cceevivnne

Unrealized valuation increase (decrease).

Total gain (loss) on disposals

Deduct amounts received on disposals

Deduct amortization of premium and mortgage interest points and commitment fe€s.........ccovvreieieirieeeseee s
Total foreign exchange change in book value/recorded investment excluding accrued interest............cocovevevevviercerrevennne.
Deduct current year's other-than-temporary impairment reCOgNIZEd...........cceveueiriereiiseee e

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total valuation allowance....................
. Subtotal (Line 11 plus Line 12)............
. Deduct total nonadmitted amounts......
. Statement value at end of current period (Line 13 MiNUS LiNE 14)....... i sssssesssssssssessenas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.

Book/adjusted carrying value, DeCember 31 Of PHOT YEAT............ccviueiveiciiireeie ettt s

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition
Capitalized deferred interest and other.

Accrual of discount

Unrealized valuation increase (decrease)
Total gain (loss) on disposals..............
Deduct amounts received on disposals

Deduct amortization of premium and depreciation....................

Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized........

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted amounts......

Statement value at end of current period (Line 11 MINUS LINE 12)......ccveuiiiiieiieiisiesesisisissiessessssssiesssssssssesssssesssssssesssssneas

................................. 274,771,977

100,000
3,268,749

(13,619,978)
.(181,595) | ..

1,638,531

................................. 295,510,604

...... 4,790,000
4,433,356

.................................. (19,310,891)
(242,115)
1,876,878

..8,532,099

.262,800,622

274,771,977
..4,500,000

270,271,977

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

S2ze

Book/adjusted carrying value of bonds and stocks, December 31 of prior year

Cost of bonds and stocks acquired
Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium.........

Total foreign exchange change in book/adjusted Carrying VAIUE............c.ccueveveeveieeireeieesesee et
Deduct current year's other-than-temporary impairment reCOgNIZEd...........ccuevevevrieieieirieeeese et nas

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
. Deduct total nonadmitted amounts......
. Statement value at end of current period (Line 10 MINUS LINE 11).....ovuiirsioreisiisiesissiissssesss s sessensssssssssnssssssssssssnssseses

1,385,527,890
86,264,775
312,934
...20,455,283
..... 2,995,426
...89,857,381
..................................... 2,721,326

.............. 2,405,084

...1,182,984,782
494,816,340
........................................ 665,693
.................................... (2,818,556)
.......... 7,118,002
289,503,068
..................................... 5,228,274

.......... 2,507,029

1,400,572,517

...1,385,527,890




Statement as of June 30, 2017 of the Medical 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

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 (B)-erevrrirrereiseeiseeise ettt | eetesissssseesseseans 997,630,118 | ..o 38,246,537 | .oovveerere 68,424,575 | oo (3,829,653) | ...cvorirririinne 997,630,118 | ..vvoverrrvrieciies 963,622,427 | ..o | e 942,449,547
NAIC 2 (B)- et | eriesissiesessissiaas 167,976,966 | ....oovvvrevrrrinririiees 3,358,800 | ..vvurerrirriiiniiees 3,635,000 | ..ovveireireireireins 2,628,245 | oo 167,976,966 | ....cooovvvrrvrrinnnn. 170,329,011 | ovoeiieieeiieiieeieereeieeseeseess | eeveersenseseeseenens 174,626,216
NAIC 3 (B)- vt | esbinsbinesnss s nsseeeees TITATABT | ettt | coresiesiss s nen | eesiessiss sttt TT732 | i TTATA5T | s 7,825,189 | ..o | e 2,105,280
INAIC 4 ()- v veevreeeereeseiseese e se s ss st et sess st et es s ssessessenssessests | sessessessasssessessassssssessestasssessessessn | £ressssosssnssessasssssnssessanssnssnssessns | 4esessosssessessesssnssessessasssnssessassnsas | 1essessossssssessassnnssessessassnssessastnes | Hressnsssnssessassnssessestensanssessessansans | artesssssessessantsss et ent st steneas 0 [ o | e
NAIC 5 (B)- 11 rereereeseise ettt st s sttt sttt ns | 2otsess s s s st s s st st s s s ssees | 4estsessess s s st s s st st st st s taes | SeeeseeEseeEseee s s s E s s s s e s s ssees s | eeteet et Rkt tne | SeieeseRs et Rttt s st et enes | Sebess et sttt ettt 0 [ oot | e
INAIC B (B)-+--vveeveereeseise st ese s s ese s et es st ss bt bt ss e ss st est s | £28eEE ettt E et o288 es et et ens | 4ohfseetseetsees et seesneessenssenssenssentns | £oeEieeEseeEseeEseeEseeEseeE e et seEssetseets e | 1eeEeEE oLt eeE oLttt eeE ettt | HEeEE e REeEE e RE e EE Rt nE ettt | Shfeeet et ettt 0 | i | s
TOtAl BONGS. ...ttt | eonsinnsseni s 1,173,354,541 | oo 41,605,337 | ..o 72,059,575 | .o (1,123,676) | ...oveverririniies 1,173,354,541 | oo, A41,776,627 [ (O P 1,119,181,043

20IsO

NAIC 2.ttt | 481 R R8s | 1R RS R R R e | R E R R ee | eeeE R ARt | st | Seebs e 0 e nentens | seneriee et
10, NAIC 3ottt ees | £1ee Rk R Rt | et RR R Rk n e | R R bRt R s | et | HeeeR R | Seee bRt 0 et | e s
T1 NAIC 4t | 1Rkt | eeee Rk Rt n e | et R e bRttt | et | et bR | Seeet et 0 et | e s
12, INAIC Bt bbbttt seee | £t tee bR e | H41ee bR LR R R bR ehe | £ebeeeb bbb b bR bbb | Seeb s | ettt | Hreeb e OO OO
13 INAIC Bttt ss st st eee | £eEE Lottt | HE et enEenE e nEeeEeeE R R eeneen e | fhbeeeE et etk et bRk ks | sedbeees ettt bbb | ettt | ettt 0 e | e
14, Total Preferred SOCK...........ccouriuriiiiciciciiicricsesccisisnins | 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0 [ 0
15, Total Bonds and Preferred StOCK..........currrirniisnirensisnsnssenissesessnenns | soeeesensssssessseens 1,173,354,541 | oo 41,605,337 | oo 72,059,575 | ..ovvrivincrrniinens (1,123,676) | ..eovveecrircierns 1,173,354,541 | ..o 141,776,627 | .o O I 1,119,181,043

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18§.......... 0; NAIC2S......... 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement as of June 30, 2017 of the Medical Mutual of Ohio

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ‘(‘)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirrirerirernerienes | e 98,375,101 |..ccvvvvvrernenn. 0,3, SN O 98,375,101 |...vvvverrrreriririrerinne 356,649 | ..o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI........c.cviireiriiiieieieisieie et sessssenss | ssessessssassesessstessesesssassens 69,898,181 | .ovvvvreerirreeseienine 160,361,209
2. Cost of short-term iNVEStMENES ACUINEM............ccuieeveiiiieieie ettt ettt s ssssnas | evbesssssssessessssessesessesssssesees 28,476,920 [ ...ovveeereecteeeeee e
3. ACCIUAL OF GISCOUNL.......ooiiiiiiiiii bbb | £4he bbbt bbb | Sobbs bbbt bbb bbb
4. Unrealized Valuation INCrEASE (AECTEASE)....... . ruuurerereereeereereeseesreesseseasessseesesseesessesseesaessessassessessessasssessessassssssessassssssess | 1etsessessssssesessassnessessasssssessassassessessanss | sesesssssssssssasssssessassessessssssssnssssnsneens
5. Total ain (I0SS) ON QISPOSAIS.........c.cvireiiieiiiiirireisieie ettt bbb bbb bbb s s b bbb s sae s s saebassetes | sbessssesessssesessssessssbe b ssebessssesebsssebessnsess | nebebssesesssesesssebesses et es e st st et s e st nnas
6. Deduct consideration reCeIVEd ON QISPOSAIS...........cc.cviueiueireiiiiiciie ettt et et bbb s s b benas | 2ssssessessssassessesssbesses e s bsnsessesssssntensens | essbossessesssssssesses et snsessenas 90,463,028
7. Deduct amortization Of PIEMIUML..........cccvicuiiiieiics ettt st b st s s s b saebessnaens | stessssesassstesesssses s e ba b s s et e s s sesebsssebessntens | nebebssesesssesesanseses et e s es e se b sae b e s s s s e as
8. Total foreign exchange change in bOOK/AQJUSIEA CAIMYING VAIUE..........cc.cuuriuiurieereieeeeeiieiescie ettt asesseses | £reesessessessessessasssee st esssesestesssebsessantans | sessestassessees s b e s es s st e st s st s s baees
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuuvueuririreireireireeeeieteee et seees | essessssssesessssssssesssssseesesssssnsessssssssnsessess | sressesassessessessnssssesseesssansessessessnsassessssnce
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)..........ccccvrvereiiirrieiieiesieessisiesieis | cveneissiese e ssssssenees 98,375,101 | oo 69,898,181
11, Deduct total NONAAMILEA BMOUNLS............cuiiierieeieeieciecsee et s s es | 26 seE et neE et snenentent e | Hoeesenenen e ent s st
12. Statement value at end of current period (Line 10 MINUS LINE T1).....veuiiiieieiiciisiesessiesissiesseesstssessssssssessessensssssensessnnes | assessssssessasssssssassesssssssanses 98,375,101 | oo 69,898,181

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 June 30, 2017 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 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at 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 O0|Flare Capital Partners I, LP Rowayton CT.... | Flare Capital Partners 12/20/2013.... T | | cerernenieneneenn 045,000 | o | e 5,870,258 | ........... 6.600

000000 00 0] Citymark Capital Fund I, LP Cleveland OH... | Citymark Capital GP, LLC.... 09/23/2016.... 1 . 1,999,633 2.440
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 | 1,074,056 | o0 | i 7,869,891 |....... XXXionee
Any Other Class of Asset - Unaffiliated

000000 00 0|Employee Benefit Trust.......... Cleveland........oovviiniicnnnens | OH... |T. ROWE PRICE ... 07/01/2004.... 86,513 | .o | | e 100.000
4299999. Total - Any Other Class 0f ASSEE = UNGFfIIBLEG. ........vuiriisii ittt et ee st E 8088850 o488 8oL 88 L bbbkttt 0 86,513 | .ooveveeereceeeeieieee0 | eieeeeiciel0 | XXX.......
4499999. Subtotal - Unaffiliated 0 1,160,569 | 0 | i 7,869,891 | XXX
4699999. Totals 0 1,160,569 | 0 | 7,869,891 | 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 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 0 |Foundation Medical Partners Il, LP........ccccocvrrrrrrnrenns Rowayton..........ccceveernnn. CT.. | Flare Capital Partners............ccocvvvererrenns 10/24/2005 | 05/08/2017 | .......... 279,302 | .o | e | s 0 [ rovrrvererernenns | 00000 279,302 | o 279,302 [ .vveveevirnriveiinns | ververineieneninnens | e (1

000000 00 O[Flare Capital Partners I, LP........ccccocoovernnninrnnnanns Rowayton........cccoeevrrnnnns CT.. | Flare Capital Partners.........c.ccoccocovrernnenes 12/20/2013 [05/12/2017 0 o] 249715 | 249715 | oo [ [ (] I
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 0 0 529,017 0 0 0 0
Any Other Class of Asset - Unaffiliated

000000 00 0|Employee Benefit Trust.... . | Cleveland.... . | OH. | Participant Withdrawals... .107/01/2004 | 06/30/2017 0 .. 65,416
4299999. Total - Any Other Class of Asset - Unaffiliated........ ..o s cersneeenees 0 0 0 veneenn.05,416
4499999. Subtotal - Unaffiliated 0 0 0].....594433 | ... 594,433
4699999. Totals 0 0 0]....594433 | ... 594,433
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Statement as of June 30, 2017 of the Medical Mutual of Ohio

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S.
912828  F2 1 |US TREASURY NOTES......cccovviririiriirirsieiesisisinsssesssssssesssssessessssssssesssssssssssens | soeseessssnes 06/22/2017........ DEUTSCHE BANK SECURITIES INC....c..cvvvrivriririernrinienes 1,017,656 | ..o 1,000,000 | oo 4877 | 1o
912828  F6 2 |US TREASURY NOTES .| 06/23/2017........ HSBC SECURITIES, INC.... 1,002,344 1,000,000 | oo 2,323 [1....
912828 M5 6 |US TREASURY NOTES .| 06/23/2017........ HSBC SECURITIES, INC.... 1,011,601 .1,000,000
0599999, Total - BONAS = U.S. GOVEIMIMENL.... ...ttt ee s st feehseesehe o0 s E o8 E e 00881088 E o8 E 8818088 E £ Rt ensnisnes 3,031,601 | v 3,000,000
Bonds - All Other Government
46513X  FV 7 [ STATE OF ISRAEL.....cciiiiiiiiriiieiiisieissessisssssssssssssssessenss st sssssnsssssessnsssssssanens | ORI | 05/01/2017........ BANK OF AMERICA 1,000,000 | coooviviiiiriieies 1,000,000
1099999.  Total - BONAS = All OtNEI GOVEIMMENL. ... teieietisiresiseis st seeseis st ees s ess s ess s essser s feesessseE e s oEE eS80 E SR £ SR8 EE 0S8 08 S8R SRRttt sinineres 1,000,000 | .o 1,000,000
Bonds - U.S. Special Revenue and Special A
3136AT JR 6 | FNMA REMIC TRUST 2016-49 PA .| 05/24/2017........ ANCORA ADVISORS.. 6,769,825 | ..o 6,609,746
3136AV V9 7 |FNMA REMIC TRUST 2017-22 BE .| 04/26/2017........ ANCORA ADVISORS.. 7,199,696 | oo 6,926,947
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. ... .. vu.rruirrererrsaresieserassseeersars  eerersassasesessessssssasssesssssasssessesssessessaessessasssessasssessessasssessessseesesssesessasssessessasssessanssessasssessensanssessassnssansnssensansessansansse  sesasssnses 13,969,521 | oo 13,536,693
Bonds - Industrial and Mi:
961214  DQ 3 |WESTPAC BANKING CORP.........ooeimiriiiiieiinieieisssiesi st sssenssnenes Cuovrre 06/21/2017........ BANC/AMERICA SEC. LLC. MT...cooviiiieiiierinceniersissienes 1,497,555 | oo 1,500,000
0258M0  EL 9 | AMERICAN EXPRESS CREDIT CORP ....... .| 04/27/12017........ ANCORA ADVISORS. 987,740 | oo 1,000,000
05348E  BA 6 | AVALONBAY COMMUNITIES INC .| 05/03/2017........ MORGAN, J.P. SECURITIES.. 996,540 | ..o 1,000,000
25468P DM 5 |WALT DISNEY CO . | 06/22/2017 CITIGROUP GLOBAL MARKET 922,220 | oo 1,000,000
532457  BP 2 |ELILILLY & CO .| 05/04/2017........ | BANC/AMERICA SEC. LLC. MT. 999,650 .......1,000,000
38141G  RD 8 | GOLDMAN SACHS GROUP INC .| 06/22/2017........ ANCORA ADVISORS BIM1,720 | e 3,000,000
437076  BM 3 |HOME DEPOT INC.......ccccevvvvmnen. .| 06/22/2017........ GOLDMAN, SACHS & CO 1,522,920 | oo 1,500,000
49327TM 28 2 | KEYBANK NATIONAL ASSOCIATION......cciviiuuririireriirieiseiesissiesissiessessseesssies s .| 06/06/2017........ CANTOR FITZGERALD & CO......ccooveirrrircirrirens 999,670 | oo 1,000,000
548661 DP 9 [LOWES COSINC.....cccovvrvmrrierirrirnnne . | 04/19/2017 ANCORA ADVISORS.. 998,460 | ..o 1,000,000
57636Q AB 0 | MASTERCARD INC .| 05/08/2017........ | ANCORA ADVISORS.. 3,125,250 .3,000,000
828807 DC 8 | SIMON PROPERTY GROUP LP. .| 06/22/2017........ MORGAN, J.P. SECURITIES.. 1,007,510 | oo 1,000,000
857477  AZ 6 | STATE STREET CORP. .| 06/21/2017........ ANCORA ADVISORS 2,017,340 | .o 2,000,000
913017 CR 8 |UNITED TECHNOLOGIES CORP .| 05/01/2017........ BANC/AMERICA SEC. LLC. MT. 1,000,000 | oo 1,000,000
92343V BR 4 |VERIZON COMMUNICATIONS INC......c.coovvririrrrierinrrirenes .| 06/19/2017........ ANCORA ADVISORS.........cccomrrinrrierirerireenns 3,358,800 | ..o 3,000,000
94974B  GL 8 |WELLS FARGO CO .| 06/22/2017........ |RBC CAPITAL MARKETS 1,058,840
3899999. Total - BONdS - INAUSEHIAl @NA MISCEIANEOUS..............ouiviieiieieiiiiiiieiiieieiei ettt ettt ietstee tevsesessssesesesassesessssesebessesesessesesesetssseses et esetetsesesessesetesessesesessesesetesesetesseses et esesebes et et et e sebetessesesessesebebansesasesetetesannes | sresesssses 23,604,215 145,001
8399997. Total - Bonds - Part 3......... 41,605,337 188,926
8399999, Total - BONAS. .....uurvuieieiiiiieiiessisnissisrssi s nes 41,605,337 188,926
Common Stocks - Industrial and Miscell
M0854Q 10 5 | ALLOT COMMUNICATIONS LTD Cuvvrren 06/28/2017........ IVY SECURITES INC.....oooiiiiiciirirereiseiesssieeenienessssiesississesesssenssssseenns | soneesessnsnnes 7,900.000 39,878 XXX L
G6564A 10 5 | NOMAD HOLDINGS LTD.....ccvruuiiierrireimirsiserssiessesssisssssssssssssssesssssessessssssessssanes Curvvrre 04/05/2017........ MORGAN STANLEY & CO INC....coorrieriirieierieisisnsississiesssssssesssssssssesssssns | sosveessossnes 5,740.000 64,519 XXX e |
003881 30 7 |ACACIA RESEARCH CORP. .| 06/13/2017........ IVY SECURITES INC.....oooiiiiiciieireieiseieriseisseess e rssssseesssssssenssenns | sovesessesssssssssessssssessssnes 13,000.000 52,885 XXX e L
039380 40 7 |ARCH COAL INC. .| 06/22/2017........ MKM PARTNERS LLC.....cootieriieiriisisieissieesssiesessssissssssssssssensesssnene | e 850.000 54,125 XXX e |
042682 20 3 |AROTECH CORP......ccccovvvrirernirrieririrns .| 05/09/2017........ IVY SECURITES INC......coooviiririereiseirerenisens 4,000.000 12,283 XXX e L
09075E 10 0 |BIOVERATIVINC .| 06/20/2017........ VARIOUS 1,080.000 64,154 XXX e |
09202G 10 1 |BLACK DIAMOND INC 04/17/2017........ IVY SECURITES INC.....oovvuiiiiriicisnieieriseiensisissssessssssiessssssssesssssssssssenns | sosveessessnes 2,000.000 10,740 XXX e |
125071 10 0|CDICORP...ccorvrrrrnn .| 06/30/2017........ IVY SECURITES INC.....coovireriirieeirereiseirerenincen 1,308.000 7,510 XXX 1
12768T 10 3 | CAESARS ACQUISITION CO .| 06/29/2017........ GOLDMAN, SACHS & CO 8,650.000 166,900 XXX e |
14575E 10 5 | CARS.COM INC....cvoiiiicieiieieeicicsi et .| 06/06/2017........ VARIOUS 2,970.000 85,740 XXX e |
192176 10 5 |COFFEE HOLDINGS INC .| 06/23/2017........ IVY SECURITES INC......cooiirriiiciieirreiseirerenisein 4,700.000 20,683 XXX L
20050L 10 0 | COMMAND SEC CORP. .| 06/21/2017 IVY SECURITES INC.....oovvuiiririiirireisieiseeississiesssssssssssesssssssessessssssesssssns | sosesessessssssssesssssessessnes 24,273.000 | coocvrerieeeierec e 76,180 XXX e |
20084V 30 6 | COMMERCEHUB INC (CHUBK) .| 05/01/2017........| CJS SECURITIES INC.... 2,940.000 47,110 XXX L
206787 10 3 |CONDUENT INC . | 04/26/2017 RAYMOND JAMES & ASSOC 3,350.000 54,610 XXX e |
125919 30 8 | CPIAEROSTRUCTURES INC.......ccosiiiiiieiernrieeieiissiesisssensssesesiesiseesesssssssensensens | ovssesesenenes 05/02/2017........ IVY SECURITES INC.....oooieieicirirere i nsesssiesisssssesesssenssssssenns | sosresessesnnes 8,000.000 49,847 XXX | 1
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Statement as of June 30, 2017 of the Medical Mutual of Ohio

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
239360 10 0 |DAWSON GEOPHYSICAL CO.. .| 05/10/2017 IVY SECURITES INC ISR 12,500.000 XX | L
253651 10 3 |DIEBOLD INC. .| 06/29/2017........ LIQUIDNET INC....cotiiiriieirieieierisienssisissssssssssssesssssssssenssssssssesssesssssssssennns | e 830.000 XX | |
253827 10 9 |DIGIRAD CORP. .| 06/26/2017........ IVY SECURITES INC e 12,200.000 | ..o 48,736 XX | |
28035Q 10 2 |EDGEWELL PERSONAL CARE CO .| 06/29/2017........ IVY SECURITES INC....oooiiiriiiciinieieisciesssissiesiessesesiensssssssessssssssesssnns | e 890.000 68,466 XXX | |
29272W 10 9 |ENERGIZER HOLDINGS INC .| 06/27/2017........ ABEL NOSER CORP.......ooviiiiiieieintieiissisriesisssese e sisssssesessssssssenins | ones 940.000 46,604 XX | |
357023 10 0 |FREIGHTCAR AMERICA INC .| 05/03/2017........ IVY SECURITES INC.....oouviriiciieriiciesisiesissiesssisseesisesssssssenesisesenens | cvessesenenns 4,500.000 58,744 XX | L
402307 10 2 | GULF ISLAND FABRICATION INC......ocvvviirriiiririniinirnsiersssssesesssissssssssssssssessnsns | oosvsesassenes 06/02/2017........ IVY SECURITES INC.....ovviiriiierieieisisessisssssssiesssssssssesssssssssssessssssssenss | svesssessnenns 3,600.000 34,041 XX | |
416906 10 5 |HARVARD BIOSCIENCE INC .| 06/29/2017........ IVY SECURITES INC.....oooiiiiicieeieieeseieriseisseesisessesssiesssssseessssiseesssenns | sosesessessessssssessssssessessnes 13,800.000 XXX | |
44244K 10 9 |HOUSTON WIRE & CABLE CO .| 06/26/2017........ VARIOUS ..ottt sientnne | oebisssssesesssssesess s 16,600.000 xXx ] |
45685K 10 2 |INFUSYSTEM HOLDINGS INC .| 05/17/2017........ IVY SECURITES INC......oooiiiireireirereieceeeens e 42,000.000 XXX | |
493144 10 9 |KEY TRONIC CORP. .| 06/30/2017........ JONESTRADING INSTITUTIONAL SERVICES........coocotmrireririiieinrireeineisnnnes | reverineins 9,521.000 XXX | |
531229 60 7 |LIBERTY MEDIA CORP SIRIUSXM.......oecuurrimiriirireririesieisnsissiiesiesesssesssissssienins. | avesesssesienes 05/03/2017........ VARIOUS ..ottt essssssssssessseniens | cvssesesssenns 3,870.000 152,365 XX | L
598039 10 5 |MIDSOUTH BANCORP INC .| 06/12/2017........ IVY SECURITES INC......oooereirereieeirereiecieeeens 3,000.000 35,730 XXX | L
59804T 40 7 |MIDSTATES PETROLEUM CO INC .| 05/01/2017........ RAYMOND JAMES & ASSOC 6,530.000 123,794 XX | |
624580 10 6 | MOVADO GROUP INC .| 05/31/2017........ IVY SECURITES INC 2,200.000 46,285 XX | |
68162K 10 6 |OLYMPIC STEEL INC .| 06/07/2017........ IVY SECURITES INC 5,098.000 89,027 XXX | |
698884 10 3 |PAR TECHNOLOGY CORP. .| 06/16/2017. VARIOUS......oocvimririiiiineiiesie st essssssssessssniens | evssesesssesns 6,730.000 56,400 XX | L
700517 10 5 |PARKHOTELS RESORTS INC. 0612172017 ... | VARIOUS.......ovt e ssenine | soressesssssessesssssessesinsins 12,075.000 323,217 XXX | |
720279 10 8 |PIER 1 IMPORTS INC .| 04/20/2017........ VARIOUS ..ottt ssisensenss. | oebsessssesesssssessessssssssansee 16,160.000 | ..ovvvvcererrnirierieienreeenns 109,054 XX | |
763165 10 7 |RICHARDSON ELECTRONICS LTD .| 06/14/2017........ IVY SECURITES INC.....oooiiiiiiciiseieieiseeiseissiesi e sissssssesssenne | soresesssesisssssssessssesessessnes 10,000.000 59,616 XXX | |
85569C 10 7 | STARTEKINC. .1 05/10/2017........ VARIOUS.....cooitiriitietieei et ensesissiens | revsesinsins 1,750.000 15,046 XXX | L
871561 10 6 | SYNACORINC.. .| 05/31/2017 IVY SECURITES INC......cooriiriiiiiieririisissriesiessssesssssssssesssesssssessssessnins | sevssesssnsssssssssssessssssenens 23,200.000 | ..o 81,349 XX | L
87901 10 5 |TEGNAINC... .| 04/20/2017........| RAYMOND JAMES & ASSOC 3,060.000 80,327 XXX | L
872386 10 7 |TESSCO TECHNOLOGIES INC .| 06/09/2017........ LIQUIDNET INC....covvieiiieieieierissississenssssesesssenes 6,580.000 83,204 XX | |
887228 10 4 |TIMEINC .| 06/13/2017........ LIQUIDNET INC 8,940.000 124,218 XX | 1
894174 10 1 | TRAVELCENTERS AMERICALLC.... .| 06/05/2017........ IVY SECURITES INC.. 4,100.000 15,607 xXx ] |
92840M 10 2 |VISTRA ENERGY CORP...... . | 04/25/2017 RAYMOND JAMES & ASSOC 3,130.000 48,609 XX | |
929089 10 0 | VOYAFINANCIAL INC.. .| 06/08/2017........ | VARIOUS 4,160.000 153,978 XX e L
9099999. Total - Common Stocks - INAUSHIAl AN MISCEIBNEOUS. .........rvuuieesieieis et seissess st s eesesessess e st ees ettt 3,022,686 XXX 0 O S
Common Stocks - Mutual Funds
92828W 36 1 |VIRTUS EMERGING MKTS OPPOR L....ciiuiiiiriiisiiieisiississssssssesssssessssssessnssesnsnenes | ................ | 06/22/2017........ DIVIDEND REINVESTMENT......coiiiiiiiinnissiiensnisisnisrsnssssensssssssensssnsnsssssensns | svsessasesnes 1,158.506 12,871 XX |
9299999. Total - Common Stocks - Mutual Funds 12,871 XXX 0
9799997. Total - Common Stocks - Part 3.............cccccevene... 3,035,557 XXX 0
9799999, TOtAl = COMMON SEOCKS..........vviveiiiititeiici ittt ettt ettt et ss st sesee s ssssessessess sssessessessssssesssssesessessessessesesseeseseesessebses et essess et esessess e s s s s e s s et et eesebse s s st essess e b st ssesses et essesseb s ssessessesensessesessnsessns  nbrsns 3,035,557 XXX 0
9899999. Total - Preferred and Common Stocks 3,035,557 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks.... 44,640,894 XXX 188,926

(@)

For all common stock bearing NAIC market indicator "U" provide the number of such issues:............... 0.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
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./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
38379W 5E 8 |GNMA REMIC TRSUT 2016-62 LA............ .| 06/20/2017. | PRINCIPAL RECEIPT........cccosvvunue (3,241) 09/20/2045. | 1....cvvvrvnnes
38376P TP 5 | GNMA REMIC TRUST 2009-125 PB.......... .. | 06/20/2017. | PRINCIPAL RECEIPT. (1,198) 02/20/2037.
383756 2G5 |GNMAREMIC TRUST 2012-102 DN......... .| 06/20/2017. | PRINCIPAL RECEIPT. s 38 09/20/2040.
38378E  JV 6 |GNMAREMIC TRUST 2012-65 MJ........... .. | 06/20/2017. | PRINCIPAL RECEIPT.........cccevvnnee . 202,744 202,744 | ........ 209,903 (4,808) 07/20/2039.
38375G DJ 7 | GNMA REMIC TRUST 2012-73 NK. .| 06/20/2017. | PRINCIPAL RECEIPT. . 80,285 80,285 84,224 (1,712) 08/20/2040.
38379X KD 1 |GNMAREMIC TRUST 2016-83 AP .| 06/20/2017. | PRINCIPAL RECEIPT........ovvumriinns [ eorrrirneriinninerienies | cevvein 128,144 | ......... 128,144 | .......... 133,550 (5,050) 10/20/2045.
38379X Q9 4 |GNMA REMIC TRUST 2016-90 MA ..106/20/2017. | PRINCIPAL RECEIPT........covvivrens | vevrrererrverisiseireninns | cvrveinns 162,335 | ..ccovoee. 162,335 | ....co.... 169,285 (6,497) 10/20/2045.
912828 SY 7 |UNITED STATES TREAS NTS ... |.. | 05/31/2017. | MATURITY.... [EOTRTRTRTRRIT PV 2,000,000 | ....... 2,000,000 | ....... 1,999,610 140 2,000,000 . 05/31/2017.
0599999. Total - Bonds = U.S. GOVEIMMENL...........oovueiieiiiiieiiieiesieieieins ateissiasiessessssssssssessssessessessessssassessesssssssessesessssessesssssnsesses | sovees 3,376,988 | ....... 3,376,988 | ....... 3414751 | ..........3,399,315 | ...............0 | .......(22,328) | ............... 0 (22,328) 0 3,376,988 0 (L I 0 ... 25,703 XXX
Bonds - All Other Government
46513G 4V 6 [ISRAEL ST.....iiiiiiiinriinniisriisnississsnisninnas | C ‘ 05/01/2017. | MATURITY.... JEOTRTRTRRI P 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ..oocvenee 1,000,000 [ ..veiceinriinnis | e [0 N [P 1,000,000 [ .ooveeeneriinns [ | e 0 [ e 9,567 | 05/01/2017. | 1..cvvovvrnnns
1099999. Total - Bonds - All Other GOVEINMENL.........vuuiieriiiiiisiisiasiiasiins iesiersssesessssssssssssssssssssesessasssssssnsssssssasssessenssssenssssassenss | aernns 1,000,000 | ...... 1,000,000 | ....... 1,000,000 | ..ccovnene 1,000,000 | ..oovvrrinnnand (U] I (] I {1 I (] I [V 1,000,000 |...cocovrinrad (] (L 0] 9,567 XXX XXX
Bonds - U.S. Special Revenue and Special A t
FEDERAL AGRICULTURAL MORTGAGE
30769Q AA 8 |CORP .| 04/19/2017. | MATURITY.... reveeerennerenenen | e 4,250,000 | ....... 4,250,000 | ....... 4,450,922 | ........... 4,258,786 | ..oocvorverciins | e (8,786) (8,786) | ..uvvevrverrieres | crvrerien 4,250,000 | ooorercrirnins [ e [ e 0. 108,906 | 04/19/2017.| 1FE............
3133XK QX 6 |FEDERALHOMELNBKS........ccccovvvvrmrnnnee .| 05/17/2017. | MATURITY.... USRI OV 2,900,000 | ....... 2,900,000 | ....... 2,887,407 577 2,900,000 | ..oovvecrenrenn | ceerrerienrienins | o0 | s 70,688 | 05/17/2017. | 1..ceonernnens
3133XL  F8 1 |FEDERAL HOME LOAN BANKS. .. | 06/09/2017. | MATURITY.... JSTTRRRO PR 2,000,000 | ...... 2,000,000 | ...... 2,144,800 (8,531) 2,000,000 cevrernnneen0 [ 56,250 | 06/09/2017.
31398A DM 1 |FEDERAL NATL MTG ASSN .. | 06/12/2017. | MATURITY.... RO PV 7,000,000 | ....... 7,000,000 | ....... 7,235,703 | oo 7,013,724 | e | e (13,724) [ s [ s (13,724) [ oo | e 7,000,000 | ..oouveererenns | e RSSO | I IOV 188,125 | 06/12/2017.
31394R  ZY 8 |FHLMC REMIC SERIES 2769 LB.... .. 1 06/15/2017. | PRINCIPAL RECEIPT.......covvviviane | verrvrrevernniverininenes | vverenines 91,478 | v, 91,478 | . 92,736 (270) | cvvevvrrrrerrns | e O1AT8 | i | v | cveriniiinennd0 | s 1,506 |03/15/2019.
31394W FL 7 |FHLMC REMIC SERIES 2773 TB... ... | .. | 06/15/2017. | PRINCIPAL RECEIPT. . 82,243 82,243 83,014 (159) | cvvvvvveverrerires | everieeeennB2,243 | e | e | v | s 1,375 | 04/15/2019.
31394W YN 2 |FHLMC REMIC SERIES 2783 AY.............. .. | 06/15/2017. | PRINCIPAL RECEIPT.........cccoevvnnee . 68,359 ) 04/15/2019.
31394W  GS 1 |FHLMC REMIC SERIES 2784 HJ.... .1 06/15/2017. | PRINCIPAL RECEIPT.........ovvummvens [ e | v 106,676 ) 04/15/2019.
31394Y F3 3 |FHLMC REMIC SERIES 2796 LB.... .| 06/15/2017. | PRINCIPAL RECEIPT. 32,865 ) 05/15/2024.
31395 MW 3 |FHLMC REMIC SERIES 2892 DB... .. 1 06/15/2017. | PRINCIPAL RECEIPT.......covvvivinne | verrverrrirnriverisnneines | vvereriees 70,102 | . ) 11/15/2019.
313950 RE 3 |FHLMC REMIC SERIES 2977 AY... .| 06/15/2017. | PRINCIPAL RECEIPT. . 68,555 | . ...68,555 ) 05/15/2025.
3137GA LA 3 |FHLMC REMIC SERIES 3736 QB... ..| 05/15/2017. | VARIOUS . 110,392 | .......... 110,392 05/15/2037.
3137A2 TH 4 |FHLMC REMIC SERIES 3759 LW. ..| 06/15/2017. | PRINCIPAL RECEIPT.. ..664,384 | . 664,384 08/15/2036.
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC.... .| 06/15/2017. | PRINCIPAL RECEIPT.......oosvuireinns [ eornrireriinninerienies | eevveins 147,859 | ...cco..c. 147,859 12/15/2037.
3137AJ  6A 7 |FHLMC REMIC SERIES 3955 BA... .. | 06/15/2017. | PRINCIPAL RECEIPT. ...16,527 02/15/2041.
3137AJ  HW 7 |FHLMC REMIC SERIES 3960 YH... .| 06/15/2017. | PRINCIPAL RECEIPT. 170,842 08/15/2040.
3137AP  BF 6 |FHLMC REMIC SERIES 4033 ED... .|.. 1 06/15/2017. | PRINCIPAL RECEIPT. .181,993 10/15/2036.
3137AS Q8 0 |FHLMC REMIC SERIES 4088 PA... ..| 06/15/2017. | PRINCIPAL RECEIPT.. 12/15/2040.
3137AV. 28 5 |FHLMC REMIC SERIES 4122 PA... .| 06/15/2017. | PRINCIPAL RECEIPT. . 02/15/2042.
3137AW 6M 2 | FHLMC REMIC SERIES 4125 KP... .. | 06/15/2017. | PRINCIPAL RECEIPT. 208,047 208,047 05/15/2041.
3137AW VA 0 |FHLMC REMIC SERIES 4145 UC... .| 06/15/2017. | PRINCIPAL RECEIPT. 231,392 231,392 12/15/2027.
3137AY 6Z 9 |FHLMC REMIC SERIES 4150 ND... .. | 06/15/2017. | PRINCIPAL RECEIPT. 217,795 217,795 07/15/2041.
3137B0 TR 5 |FHLMC REMIC SERIES 4186 MC.. ..| 06/15/2017. | PRINCIPAL RECEIPT.. 175,151 | v 175,151 03/15/2028.
3137B1 MQ 2 |FHLMC REMIC SERIES 4198 QD... ..| 06/15/2017. | PRINCIPAL RECEIPT. 150,738 | ..ccovonee 150,738 01/15/2033.
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA. .. | 06/15/2017. | PRINCIPAL RECEIPT. 150,715 | ..ooove. 150,715 05/15/2028.
3137B7 3L 1 |FHLMC REMIC SERIES 4289 WE ... | .. | 06/15/2017. | PRINCIPAL RECEIPT 159,536 | .......... 159,536 08/15/2031.
3137B7 TL 3 |FHLMC REMIC SERIES 4306 A................ ..106/15/2017. | PRINCIPAL RECEIPT.......coovvevirnns | vevrrererirerveneireniens | v 189,594 | .......... 189,594 03/15/2041. [ 1....covinne
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3137B9 FL 4 |FHLMC REMIC SERIES 4314 KA... ..| 06/15/2017. | PRINCIPAL RECEIPT.. 359,146 359,146 | ..........367,563 ....366,355 ..(7,209) (7,209) ..359,146 12/15/2039.
3137BA 3T 7 |FHLMC REMIC SERIES 4329 KA... ..| 06/15/2017. | PRINCIPAL RECEIPT.. [OOSR IO 157,644 | .......... 157,644 | ........161,757 | ..............161,097 ..(3,454) (3,454) . ..157,644 01/15/2040.
3137BB A9 1 |FHLMC REMIC SERIES 4337 BA.............. .1 06/15/2017. | PRINCIPAL RECEIPT.......coovvvmrinns [ e | coneinan 409,332 | .......... 409,332 | .......... 428,775 | oo 428,650 | ....ovvoerieris | e [QETCE:) | R B (19,318) | oo | e 409,332 02/15/2046.
3137BB N9 7 |FHLMC REMIC SERIES 4358 DA... ..| 06/15/2017. | PRINCIPAL RECEIPT.. 221,075 221,075 | ..........226,257 225,710 (4,634) ..221,075 06/15/2040.
3137BN  NQ 3 |FHLMC REMIC SERIES 4566 CE.............. | .. | 06/15/2017. | PRINCIPAL RECEIPT.. - 216,345 216,345 | .........214,553 1,792 . ..216,345 01/15/2043.
3137BN  Z8 0 |FHLMC REMIC SERIES 4569 A................ .| 06/15/2017. | PRINCIPAL RECEIPT........cccovvvuuue 260,569 260,569 | .......... 269,200 | ....coovenee 269,096 (8,527) | .oovevnverinnies | e 260,569 11/15/2040.
3137BR 6T 7 |FHLMC REMIC SERIES 4608 HA. .| 06/15/2017. | PRINCIPAL RECEIPT.......coovvumvrinns [ eorrrirneriinrinerienins | v 150,150 (4,120) 06/15/2041.
31415Y LW 7 |FNMA PASS-THRU POOL 993241... .| 06/25/2017. | PRINCIPAL RECEIPT.. 35,534 (1,749) 06/01/2024.
31417Y GK 7 |FNMA PASS-THRU 15 YEAR .| 06/25/2017. | PRINCIPAL RECEIPT.. (1,721) 10/01/2024.
31394B MD 3 |FNMA REMIC TRUST 2004-89 AQ. .. | 06/25/2017. | PRINCIPAL RECEIPT.. (1,346) 12/25/2024.
313988 TN 3 |FNMA REMIC TRUST 2010-146 PC .. | 06/25/2017. | PRINCIPAL RECEIPT.. (919) 09/25/2036.
3136A2 AR 4 |FNMA REMIC TRUST 2011-110 EC.......... ..| 06/25/2017. | PRINCIPAL RECEIPT.. 230,718 230,718 (3,396) 04/25/2041.
3136A2 MY 6 |FNMA REMIC TRUST 2011-128 Q .. | 06/25/2017. | PRINCIPAL RECEIPT.. L3179 | 131,179 (3,260) 03/25/2039.
31397S XM 1 |FNMA REMIC TRUST 2011-40 KA. .. | 06/25/2017. | PRINCIPAL RECEIPT.. 13 0 03/25/2026.
3136A8 ZR 4 |FNMA REMIC TRUST 2012-103 DA... .. 1 06/25/2017. | PRINCIPAL RECEIPT.......ccovvvvvines | verrvrreirernrncireninns | v 141,863 | i 141,863 (6,029) 10/25/2041.
3136AA  JT 3 |FNMA REMIC TRUST 2012-139 C, .. | 06/25/2017. | PRINCIPAL RECEIPT.. . ...461,501 9,944 11/25/2042.
3136AA  5A 9 |FNMA REMIC TRUST 2012-149 ND.. ..| 06/25/2017. | PRINCIPAL RECEIPT.. 203,902 203,902 0 06/25/2042.
3136AA 6K 6 |FNMA REMIC TRUST 2012-151 YA... .. | 06/25/2017. | PRINCIPAL RECEIPT.. 275,447 275,447 (5,657) 01/25/2028.
3136A3 X9 7 |FNMAREMIC TRUST 2012-3 BA... .. | 06/25/2017. | PRINCIPAL RECEIPT.. 98,661 ..98,661 ..98,643 18 04/25/2040.
3136A5 XR 2 |FNMA REMIC TRUST 2012-30 PB. .. | 06/25/2017. | PRINCIPAL RECEIPT.. 122,613 | ..........122,613 122,983 (369) 10/25/2040.
3136A4 2C 2 |FNMA REMIC TRUST 2012-34 PB .. | 06/25/2017. | PRINCIPAL RECEIPT.. 108,475 | .......... 108,475 ....109,033 (558) 01/25/2032.
3136A5 AC 0 |FNMA REMIC TRUST 2012-40 MG........... | .. | 06/25/2017. | PRINCIPAL RECEIPT.. 225,356 225,356 ....226,420 (1,064) 04/25/2041. | 1.
3136A5 P6 7 |FNMAREMIC TRUST 2012-53 PB............ .| 06/25/2017. | PRINCIPAL RECEIPT. 158,570 | ...cvouee 158,570 161,741 (3,171) 02/25/2041. | ..o
3136A7 U3 4 |FNMA REMIC TRUST 2012-84 QG........... |.. | 06/25/2017. | PRINCIPAL RECEIPT.. 89,088 ..89,088 ..90,087 (1,000) 09/25/2031.
3136A7 5E 8 |FNMA REMIC TRUST 2012-96 PD............ ..| 06/25/2017. | PRINCIPAL RECEIPT.. 137,551 | .........137,551 | ... 139,007 (1,456) . . 07/25/2041. | 1.
3136AC ES 6 |FNMA REMIC TRUST 2013-10 DE............ .| 06/25/2017. | PRINCIPAL RECEIPT. 181,939 | .ccovonee 181,939 | .......... 182,366 | ..ocovvrenne 182,350 (0 OO RN 181,939 10/25/2041. [ 1..cvvreinnen.
3136AH U9 9 |FNMA REMIC TRUST 2013-133 VT.......... | .. | 06/25/2017. | PRINCIPAL RECEIPT.. . 125933 | e 125,933 | ..........129,603 ....128,463 (2,530) 05/25/2025.
3136AC  WN 7 |FNMA REMIC TRUST 2013-20 CA............ .. | 06/25/2017. | PRINCIPAL RECEIPT.. ...180,643 | ......... 180,643 | ........184,425 | ...........184,417 (3,774) . . 01/25/2043. | 1.
3136AD MZ 9 |FNMA REMIC TRUST 2013-30 JA............. .| 06/25/2017. | PRINCIPAL RECEIPT. 373,351 | ... 373,351 | ... 349,036 | ..coovrvrne 347,818 | .o 25,532 25,532 | oo | ceveeenenes 373,351 04/25/2043. | 1..cccvverinnes
3136AD EY 1 |FNMAREMIC TRUST 2013-36 AB .. | 06/25/2017. | PRINCIPAL RECEIPT.. 151,587 | ...ooe.. 151,587 | ..........155,756 (3,454) 05/25/2032.
3136AD V4 8 |FNMA REMIC TRUST 2013-41 WG........... | .. | 06/25/2017. | PRINCIPAL RECEIPT.. e 274,504 274504 | ..........275,276 (677) 11/25/2042.
3136AJ C3 8 |FNMA REMIC TRUST 2014-26 GA............ .. | 06/25/2017. | PRINCIPAL RECEIPT........ccconvvunee 213,369 213,369 | .......... 218,670 (5,301) 09/25/2039.
3136AJ K4 7 |FNMA REMIC TRUST 2014-28 ND.... .| 06/25/2017. | PRINCIPAL RECEIPT.. 248,704 248,704 | ..........254,494 (4,876) 03/25/2040.
3136AQ UM 0 |FNMA REMIC TRUST 2015-92 VA, ... | .. | 06/25/2017. | PRINCIPAL RECEIPT.. [P ST IS 139,041 | oo 139,041 | ..........146,689 (7,234) . . 01/25/2029. | 1.
3136AR R4 2 |FNMA REMIC TRUST 2016-25A.............. .. | 06/25/2017. | PRINCIPAL RECEIPT.........cccovvnnee 270,821 270,821 | .......... 282,500 | .ooorerrnni282,876 | oo | reeenn(12,055) [ s | e (12,055) [ ..o | ereeriinines 270,821 1112512042, [ ..o
3136AT JR 6 |FNMA REMIC TRUST 2016-49 PA. .. | 06/25/2017. | PRINCIPAL RECEIPT.. ..49,640 ..49,640 50,842 (1,202) ....49,640 09/25/2045.
3136AT CK 8 |FNMA REMIC TRUST 2016-50 BN............ | .. | 06/25/2017. | PRINCIPAL RECEIPT.. ol 153,497 | ........153,497 | ......... 160,309 (6,656) . ..153,497 02/25/2046. | 1.
3136AU MC 2 |FNMA REMIC TRUST 2016-94 MN........... .| 06/25/2017. | PRINCIPAL RECEIPT.........oevunvvirns [ eorvrereriniiserirenires | v 131,223 | .o 131,223 | oo 129,828 1,394 | s | e 131,223 05/25/2045. | 1....coovvvvnnes
3136AV V9 7 |FNMA REMIC TRUST 2017-22 BE............ .| 06/25/2017. | PRINCIPAL RECEIPT......cooovunrrinns [ eorreireriinriserienines | cevvein 119,661 | ..ccoovee 119,661 ...124,372 (4,712) [ v | e 119,661 08/25/2040.
842475 WF 8 |SOUTHERN CALIF PUB PWR AUTH PW. |.. | 05/15/2017.| MATURITY...... .......2,000,000 | .......2,000,000 | .......2,421,560 | ...........2,028,218 (28,218) 2,000,000 O 69,300 | 05/15/2017.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......ciuirirririisissrsssssssesssensssesssssssssssssssenssssssssssssssssens | seene 29,143,829 | ... 29,143,829 | .....30,291,387 | ......... 28,582,445 | ..o 0] . (176,883) | <.oovevrrenad 0 | (176,883) 0 29,143,829 0 (V] [ 0 ... 613,623 XXX

Bonds - Industrial and Mi

Il us
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25152R WY 5 |DEUTSCHE BKAG C| 05/30/2017. | MATURITY...... reveerenessresenes | o 1,475,000 | ....... 1,475,000 | ....... 1,474,483 T2 | oo | v 1,475,000 | ...cooovvrrerinnns cevvnererenenen | vevnsrennnienn0 s 9,956 | 05/30/2017.
09247X AC 5 |BLACKROCKINC .. | 04/19/2017. | CALLED @ 102.0330688 reveeereerenssenrienes | avvend 4,081,323 | ....... 4,000,000 | ....... 3,996,987 118 3,999,837 81,485 | ... 148,611 | 09/15/2017.
24422E  QF 9 |DEERE JOHN CAP CORP MTNS BE........ .| 04/13/2017. | MATURITY...... e | o 1,000,000 | ....... 1,000,000 | .......... 993,800 237 | e | s 1,000,000 | ..ooocvoereriennn | e JRTSSTPURPRRIN | B IO 27,500 | 04/13/2017.
487836 BH 0 |KELLOGG CO.....ccovvrerrererreireinerienniens .| 05/17/2017. | MATURITY....... reverseeeennerenenes | e 2,160,000 | ...... 2,160,000 | ....... 2,193,437 (2,760) (2,760) 2,160,000 RO | I (PP 18,900 | 05/17/2017.
637432  HT 5 |NATIONAL RURAL UTILS COOP FiIN....... .. 1 04/10/2017. | MATURITY...... s | s 2,500,000 | ....... 2,500,000 | ....... 2,518,655 (701) (701) 2,500,000 [ ..oviiniinni | e | e 0 [ 68,125 | 04/10/2017.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. .........ivuuiieiiiiiiiiis o e sesssssssssssenssensessees | seves 11,216,323 | ..... 11,135,000 | .....11,177,362 11,137,872 | o0 | i (3,034) | ovonieenn0 [, (3,034)] ... 1,134,837 |0 [ 81,485 | ......... 81,485 | ..... 273,092 XXX
8399997. Total - Bonds - Part 4 s | eenad 44,737,140 | ..... 44,655,817 | .....45,883,500 44,119,632 0 (202,245) | ..o | s (202,245)| ... .0 [ .........44,655,654 O 81,485 | ........ 81,485 | ..... 921,985 XXX
8399999. TOAl = BOMAS. ...ttt etk et ettt | annes 44,737,140 | ... 44,655,817 | ....45,883,500 | ......... 44,119,632 | .o 0] .. (202,245) | .ovvvvvnnnd 0 ] (202,245) | ...oovvvvnnnd [V 44,655,654 | ..coooviinnnn 0. 81,485 | ... 81,485 | ... 921,985 XXX
Common Stocks - Industrial and Miscellaneous
G0176J 10 9 |ALLEGION PUBLTD CO......coevvverirrirnnens C| 04/26/2017. | VARIOUS 890.000 | ............ 70,148 XXX | 38,845 | ... 56,960 | ... (18,115) | vvveerriniins [ e [ (18,115) XXX
960908 30 9 |WESTPORT FUEL SYSTEMS INC 06/26/2017. | IVY SECURITES INC.......coovvvverres | corir 45,300.000 | .......... 108,389 XXX | 83,488 | 51,189 | ) XXX
012423 10 9 |ALBANY MOLECULAR RESH INC .| 06/07/2017. | IVY SECURITES INC....c.ovvevvvrnee | cevrreenns 5,500.000 | .......... 119,298 XXX | 16,094 | ... 103,180 | ... (87,087) )| XXX
05366Y 20 1 |AVIAT NETWORKS INC NEW. .. 1 05/05/2017. [ IVY SECURITES INC....c..ovvrvvvrernns | crvrrrenns 1,500.000 XXX | e 11,670 | 20,745 | (9,075) ) XXX
054540 20 8 |AXCELIS TECHNOLOGIES INC .. | 06/09/2017. | VARIOUS.........cooorvrrrrrineriinniines | cevis 25,600.000 XXX | 107,584 | 372,480 | .....(264,896) | oooorvniinins | e | e (264, 896) XXX
058516 10 5 |BALLANTYNE STRONG INC.. .1 05/31/2017. [ IVY SECURITES INC.......ovvvvvvcrnns | e 5,300.000 XXX | 28313 | 82,400 | (18,087 [ s [ e | v (18,087) XXX
05544A 10 9 |BG STAFFING INC. .| 06/23/2017. | VARIOUS. 4,840.000 XXX 6,631 XXX
090672 10 6 |BIOTELEMETRY INC.. . | 05/03/2017. | VARIOUS. 4,440.000 XXX | 80,077 | 099,234 | 1 i(B9,157) | o [ e [ s (39,157) XXX
JONESTRADING INSTITUTIONAL
096761 10 1 |BOBEVANS FARMS INC........ccccovvvrmrrinnee .. | 05/26/2017. | SER 570.000 39,396 XXX | s 22,505 | .oveverirs 30,330 | ..coonnee (A7) | - (72| [N IR 22,505 | .oovreneiiininns | e 16,891 | oovvenee 16,891 | .ooovrrnnee 194 XXX [
05605H 10 0 [BWXTECHNOLOGIES INC.......ccccvvvrurnnn. .. 1 05/01/2017. | GOLDMAN, SACHS & CO....ccovvvever | vererrrernns 810.000 | ..coornnnn 39,790 XXX ] s 16,088 | .ovovvrires 32,157 | ....... (16,089) | ...voervvrvrrirens | ervvrererrseiinins [ verininns (16,069) [ ..o | v 16,088 | .oooovvvvrvii | e 23,702 | ......... 23,702 | .ovvvnne 73 XXX [
JONESTRADING INSTITUTIONAL
171638 10 2 |CIBERINC .| 05/19/2017.|SER | ... 100,000.000 XXX | 0,000 | 83,180 [ | e | 000 23,180 [ (23,180)
19421R 20 0 |COLLECTORS UNIVERSE INC.. .. | 05/04/2017. | IVY SECURITES INC........cocovvvenee 1,327.000 XXX 0
20084V 30 6 |COMMERCEHUB INC (CHUBK) ...| .| 06/23/2017.| GOLDMAN, SACHS & CO.....coccovvvs | vevrreene 2,330.000 XXX ] 20,889 | 035,020 | et (14,130) | oo [ e [ e (14,130)
25787G 10 0 |DONNELLEY FINL SOLUTIONS INC........ .. | 06/26/2017. | VARIOUS 2,008.000 XXX | 38734 | s [ e | 000 10,565 | i (10,565)
29272W 10 9 |ENERGIZER HOLDINGS INC.......c.ccovvvnec. .. | 05/02/2017. | SIDOTI & CO........occerneene 640.000 XXX (6,863)
344437 40 5 |FONAR CORP .1 06/23/2017. [ VARIOUS.........ooovvviiieriniininniiens | crvrerenes 7,810.000 XXX | e 137,066 | ... 149,562 | ....22,463 | | 034,959 | (12,496)
359523 10 7 |FUELTECH INC «.. | .| 05/11/2017. | IVY SECURITES INC 35,000.000 XXX 0
44052W 10 4 |HORIZON GLOBAL CORP.........ccoservmrrnnes .. | 06/21/2017. | VARIOUS........ovvvrreereneerneriseinens | ceereenns 5,489.000 XXX | 80,423 | e 131,736 | (T1,313) | e [ [ e (71,313)
465647 10 7 |ITERISINC .. | 05/24/2017. [ IVY SECURITES INC.......ccovvvvirier | verines 15,000.000 XXX (35,350)
46609 10 6 |J ALEXANDERS HOLDINGS INC.............. .| 06/15/2017. | BAYPOINT TRADING.......c.covcrmurer | werrrnens 2,510.000 XXX 2,386
49428) 10 9 |KIMBALL ELECTRONICS INC. .| 06/23/2017. | VARIOUS........cocovvriemrriirnniciins | evies 10,062.000 XXX [T I (161,144) | ...
500600 10 1 |KOPIN CORP .| 04/06/2017. | IVY SECURITES INC | e 15,000.000 XXX PR . v | s (17,700)| ...
53071M 85 6 |LIBERTY INTERACTIVE CORP - LIBERTY]|.. | 05/02/2017. | VARIOUS.........ccoservmmrermrmmmmrrnrirnens | cverreenns 1,410.000 XXX | s 55,627 | cooovvrerrrnnas 51,987 | .ocen. 3,640 | .o 3,640
LINCOLN EDUCATIONAL SERVICES
533535 10 0 |CORP .. | 05/31/2017. | IVY SECURITES INC....c.oovvervvirnes | vevrnens 7,700.000 XXX | s 3,927 | oo 14,784 | ...... (10,857) | ovvveeernereeerns [ eermerinerinerins [ i (10,857)
67555N 20 6 |OCLAROINC .| .. 1 06/09/2017. [ IVY SECURITES INC.....coccovvrrvrnes | v 7,200.000 XXX (54,213)
74733V 10 0 |QEPRESINC ...|.. | 06/06/2017. | VARIOUS | e 9,230.000 XXX | 109,620 | ... 169,924 | L (21,644) | s | 200 38,660 [ e (60,304)
78112T 20 6 |RUBICON TECHNOLOGY INC........ccovvvenee .| 05/17/2017. | VARIOUS........ovrmerierineirneeiseinens | ceereenns 4,700.000 XXX 6,110
808625 10 7 |SCIENCE APPLICATIONS INTL CORP.....|.. | 06/27/2017.|IVY SECURITES INC 310.000 21,378 XXX | 10,554 | 026,288 | o (15,734) | o [ [ e (15,734)
812362 10 1 | SEARS HOMETOWN & OUTLET STORES] .. | 05/11/2017. | IVY SECURITES INC........cecvvvvrns | vorvernns 5,000.000 ...16,973 XXX XXX
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11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
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./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
829214 10 5 | SIMULATIONS PLUS INC ..| 06/21/2017. | VARIOUS 5,720.000 69,867 XXX | 42,880 | 55,198 | L (12,318) | v [ e [ v (12,318) | cvvvrererens 26,987 XXX
838518 10 8 |SOUTH JERSEY INDS INC.... .1 05/10/2017. | SIDOTI & CO....covvvrrrrrireirerinees | ceereenns 1,000.000 | ..coouveene 35,068 XXX | 25,568 | ............33,690 | ... (8,122) (8,122) ceernern.9,500 XXX
847215 10 0 | SPARTANNASH CO .| 05/24/2017. | KING, CL & ASSIC......ovvvreriirerrans | v 3,110.000 | .......... 109,420 XXX | eeeeB1,218 | 122,969 | (61,752) | e | e | e (61,752) [ vvoverereercvens [ vvrrinneennn81,218 | i | 000..48,202 | i 48,202 XXX
85569C 10 7 |STARTEKINC ... |.. | 06/23/2017. | GOLDMAN, SACHS & CO. 5,750.000 68,251 XXX (566) XXX
859241 10 1 |STERLING CONSTRUCTION COINC...... |.. | 06/29/2017. | VARIOUS 23,500.000 267,358 XXX ] 105,884 | 198,810 | 1iiiii(92,926) [ i | e [ e (92926 | ..o XXX
87901 10 5 |TEGNAINC ..| 06/01/2017.| COST ADJ . 28,862 XXX 28,862 | i [ s 0 XXX
892231 10 1 | TOWNSQUARE MEDIA INC. .. | 06/27/2017. | VARIOUS.........oovomreerreinerinniinns | e 12,680.000 | .......... 125,756 XXX | 106,978 | ..ovvvvvrenne 131,999 | ....... (25,021) XXX
896047 50 3 | TRIBUNE CO NEW .1 05/31/2017. [ VARIOUS........cooovrvririenrnririnrnniinns | crvrerenns 4,670.000 | .......... 187,775 XXX [ 156,330 | ... 163,357 | e (7,027) XXX
Q9235V 10 1 |TRONOXLTD ... | .. | 06/21/2017. | VARIOUS. [ [ 8,220.000 | .......... 123,996 XXX XXX
925811 10 1 [VICON INDS INC....coovvrerrirrrirsiiniieniinnes .. | 04/05/2017. | IVY SECURITES INC.....ccooovvrvviinns | coris 43,087.000 | ........... 27,304 XXX | s 15,943 | 25249 | oo (3,382) | .ooovvvnrinciianis | 005,924 | iiiiii0i(9,306) | v | e 15,943 [ | s 11,361 | oo 11,361 | XXX | I
9099999. Total - Common Stocks - Industrial and MiSCElIANEOUS.........cciir worriririiiiiisirieni s | osnees 3,426,796 XXX ] e 1,780,917 ..(1,081,303) ..1,645,880 |..... 1,645,880 | ....... 37,505 XXX XXX
9799997. Total - COMMON SEOCKS = P 4......cveieiiiseiisiiiseie et siiss | coers st | snnsaa 3,426,796 XXX ] e 1,780,917 ..(1,081,303) ..1,645,880 |..... 1,645,880 | ....... 37,505 XXX XXX
9799999, Total = COMMON STOCKS. ........ouovviveiiieeieiiciieie ettt evstesie st se s esaess e sssnsensessesssensesesssnsensense | erinias 3,426,796 XXX | 1,780,917 . ..(1,081,303) R 126,139 ..1,645,880 |..... 1,645,880 | ....... 37,505 XXX XXX
9899999. Total - Preferred and COMMON SEOCKS.......vuuiuruiririiisisiiisiiieniines eorssissesssssssesssens s ses st ssssssnenns | oosnens 3,426,796 XXX ] e 1,780,917 | ...........2,843,380 | ..(1,081,303) 0 [ 126,139 ..1,645,880 |..... 1,645,880 | ....... 37,505 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS...............c.cviiiiiiies o | e 48,163,936 XXX ...47,664,417 | ......... 46,963,012 | ..(1,081,303)| ...... (202,245) | .....126,139 1,727,365 |..... 1,727,365 | ..... 959,490 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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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 Interest|  Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories
CIVISTA BANK. SANDUSKY, OHIO 0.250 632 1,003,087 1,003,087 1,003,719 [ XXX
CORTLAND BANK CORTLAND, OHIO 0.750 1,988 823 1,251,645 1,252,442 1,252,442 | XXX
FIRST FEDERAL BANK.........coooomiiiriineiieniinesiieniins DEFIANCE, OHIO. 0.250 314 503,236 503,236 503,549 [ XXX
FIRST FEDERAL OF LAKEWOOD. CLEVELAND, OHIO 0.550 3,409 2,486,027 2,487,264 2,488,388 [ XXX
HUNTINGTON BANK......ccrvevimrrriierniiiererissesenissesenes CLEVELAND, OHIO. 0.350 37,326 69,085,645 | .............. 74,175,205 | ............. 69,092,408 | XXX
MIDDLEFIELD BANK.......ovvererirrerermerernnreeresenenenees MIDDLEFIELD, OHIO. 0.800 2,493 1,340 1,002,493 1,002,493 1,002,493 | XXX
PNC BANK. CLEVELAND, OHIO. 66,678,039 | .............. 72,190,365 | ....cooccceeet 72,644,526 | XXX
WATERFORD BANK.......ccconmrerenerirnecinnrirnerssenienenennne. . TOLEDO, OHIO. 0.550 1,889 794 633,234 635,123 635,123 | XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX 106,408 106,443 4 | XXX
0199999. Total Open Depositorie: XXX XXX 48,051 2,957 142,749,814 .153,355,658 148,622,652 | XXX
0399999. Total Cash on Deposit. XXX XXX 48,051 2,957 142,749,814 .158,355,658 148,622,652 | XXX
0599999. Total Cash, XXX XXX 48,051 2,957 | oo, 142,749,814 | ............ 153,355,658 | ............ 148,622,652 | XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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