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Statement as of September 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 1,074,462,099 | ...oovviererereirerieenees | e 1,074,462,099 | ............. 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 352,267,796 | ..oocvrevrerereieireieeeireineins | cevererenneenes 352,267,796 | ...ovoverernene 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
ENCUMDBIANCES).......oeveveciiecieeieee ettt bbbt aesans | sevsesssssesass 37,712,300 | .ooveeeveveereeeeeeeeeeeeeeenes | e 37,712,300 | .o
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 ($.....145,536,469), cash equivalents ($.......... 0)
and short-term investments ($.....118,306,273)..........ovuereereereeeeiereeeeeeseeeseeeseeesseessessessieens | eeveeesiensiinns 263,842,742 | ...ooeeeeeeeeereeeeeeeenn | eveeeiernienan 263,842,742 | ................ 171,145,822
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS..........cvumiiciiciiiii e | eesiresieniens 263,412,546 | ..o | s 263,412,546 | ................ 270,271,977
9. ReCeiVabIES fOr SECUMHIES. .........uuvuuriiiiiiiiiiiiiiii s | fensesssessanssennees 186,431 | oo | s 186,431 | oo 1,016,250
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cvirreeienieieeseeesseseeisiens | cvreeeinnens 1,991,883,914 | oo (1] IO 1,991,883914 | ............. 1,827,961,939
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | cerrerrerirrennnns 24,981,224 | ..o | s 24,981,224 | ....coovrrn. 17,266,251
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS).........ccevrierieines [ | ereesnsrenesesssssseseenssens | esesessssessesesssssssessesnd [0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS.............cceuiveireiereiseesieieseese e sesessssienes | evsesssesssssenens 2,595,787 | .ooeeveererieeeeeereeseereees | coverenieiereeinns 2,595,787 | cooererernn 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.cceuiveieeicieiieiie s | cereresssessesans 8,919,759 | ..o | e 8,919,759 | oo 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 Nt defeITed 1aX @SSEL........cvuu ittt nns | sbsesbiesbe bbbt | sebensianssens st | sttt (U N 15,372,710
19.  Guaranty funds receivable or 0N AEPOSIL............cccuiveiecieeiiirieieee et | cereresesenienans 9,369,756 | ..vovvevivereieieieseeieiens | e 9,369,756 | ...cooeverirene 2,027,706
20. Electronic data processing equipment and SOfWarE............cccveveiiveieieireieseieesseieseisnies | evvesesessssennes 5,317,884 | covvviiien 2,279,583 | .oovvvrieiiinas 3,038,301 | oo 4,132,528
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e 3,403,186 | .coovvirrierrns 3,403,186 | .o 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccovuereverieiieiceeseeseseieens | e, 23,724,558 | ..o | e 23,724,558 | ...ocvvrrn 37,012,489
24. Health care ($.....47,280,388) and other amounts receivable...............cccecuervecreriecineienins | cvvveeieeieennn. 51,636,093 | ...ccoevvvverrnns 4,355,705 | ..oovevrerens 47,280,388 | ....cccevrnne 34,265,302
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieiirieieeeeeeseeseeines | ererisiesienans 19,960,855 | ....ccooevnee. 10,252,496 | ..ooovoorerinnas 9,708,359 | .cooovveviviraas 12,305,303
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verureienrereeeiiesiseieesesneeeesssessssesssessssssssssssessssssns | sessssessenns 2,156,691,520 | ......covveenne. 20,290,970 | ..covnnvee. 2,136,400,550 | ............. 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 2,156,691,520 | ...ocovvvvrrenne 20,290,970 | ..ccoconvee. 2,136,400,550 | ............. 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 8,709,908 | ...coveeeeeeeeeeeeeeee | e 8,709,908 | .....cocovureenn 8,972,411
2502, OthEI ASSELS........cvevureraesiseesereseessseess et es s b bbbttt | oesst et 402,199 | ..o 160,878 | oovvvrrrrceirenens 241,321 | s 182,884
2503. Prepaitl ASSELS.....c..verueverrerserisesseesseessssessssestsesssesssssesssssessssssssessssesssssssesssssesssssstsssssens | sesesssssssseeens 9,698,578 | ...ooourvirrnnnn 9,698,578 | .voourereererieerieninns O
2598. Summary of remaining write-ins for Line 25 from overflow page..........occoeeveevereieneieiies | ceveveiseiesienns 1,150,170 | oo 393,040 | .oooovereiiriinns 757,130 | v 3,150,008
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuirerrrueniresseressrsssensssssesssenes | corensssseesaes 19,960,855 | ..cooovvvvenene 10,252,496 | ...coovvvvricnenns 9,708,359 | ...oovrrniiinnns 12,305,303




Statement as of September 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 $.....51,700 reinSUrance CeAed)............co.rvvrrereerereeinreesesesenssesssssessssssnes | sesersesseesenns 236,252,813 | ..o | e 236,252,813 | ..covvvernne. 264,555,818
2. Accrued medical incentive pool and bonUS @MOUNS..........c.cueiurieiereieisieieissieseesssiesens | cressesessssessenns 4,628,120 [ ..ovvoveeerieeieeeeeieiens | e 4,628,120 | .overcrrinas 4,950,180
3. Unpaid claims adjustment EXPENSES...........cveiieurineiririeeeeeiss s sessssesssssessnses | sresessssesessssenns 5,544,300 |..cooveverieerreeeienienns 5,544,300 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 54,344,860 |....cccooveerererrierieeeiiees | e 54,344,860 | .......ccc....... 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........ccccvcveiivereiceeiie sttt ssnsssenens | sensesessssssesns 97,398,795 | ..o | v 97,398,795 | .covvrerne. 72,888,267
9. General eXpenses dUE OF ACCTUBM..........coueuivivirereieieiiere et be s s ssrebesssesenens | sevssesssssesans 92,135,140 | ..ooovevieieeeeeeeeceeen | e 92,135,140 | ..cvvvrnee. 99,937,512
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 on realized gains (I0SSES)).......cveururrereerrereereerneeeereeseesseeeeseesseeseesesssssssesns | seseeeressessnsens 14,897,398 | ..o | e 14,897,398 | ..oooverrenene 3,388,023
10.2 Net deferred tax li@bility...........c.cccovceeiieiicc e nes | sesseaesssesesenseaens 206,008 |..cooovererererireeirieeenees | e 206,006 |[..ccoverrrirerirereieeenis
11.  Ceded reinsurance Premiums PAYADIE..........c.ccuiuririirneieieeeire ettt ssssesessesssssses | sessessssssessessessssssssessssssnss | sessessessssssessesssssessessensnnss | stessssssessessssssessessnssnssn [0 U
12. Amounts withheld or retained for the account of Others.............cccviiiiiinciiiiiiiiiis [ || s (U 11,633
13.
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 $.....30,134,078 current).........c..coocoveevvecriens | covvsrrssrinnns 104,618,562 | ..ovoveererierieeiisisnienens (| 104,618,562 | ..coocevrrrieas 92,724,083
24, Total liabilities (LINES 110 23).....cvrerrrerrerrrereeeesereneesssesssssssesessesssseesssssssssssssesssssssssssssns | sessmsesssneeens 611,113,879 | v (1 611,113,879 | oo 595,733,119
25.  Aggregate write-ins for special SUPIUS fUNDS.........c.corvurieieieinisieiecseesese e | coreeeeneens ) 0.9, CHRI N ). 0 SO T 37,872,000 | oo 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 [ 1,525,286,671 | ............. 1,395,788,380
34. Total liabilities, capital and surplus (Lines 24 and 33).........cccceeeirieierienieieeesssssesseissenss | soeseennnns 9.9, GO I XXX oeiverrieiens | veverieienns 2,136,400,550 | ............. 1,991,521,499
DETAILS OF WRITE-INS
2301. Accrued Postemployment Benefits Other Than PENSION............ccccevcveiveieiceviesieceeisieiiens | ceveieeissiennns 50,471,812 | oo | e 50,471,812 | e 50,144,938
2302. BUilding Le@se Liability..........cc.cuvverrrumeriririeiieisnerisesrieessesssesssessissssssesssessssesssessssnenes | oneessesssnesesens 1,599,340 | .oooveerirrieerinernnnnns | e 1,599,340 | .ovvvivvrrirenens 5,917,200
2303, Other LIADIES. . .vvcueeerereerrrerseeeseeeseeeseeessseeesseessssesssessssessseessssesssesssssesssssessssssssssssssssssssssns | soseessmsesssnnes 35,778,009 | .oveorverrreereeereeererernens ....35,778,009 ...24,611,737
2398. Summary of remaining write-ins for Line 23 from overflow page...........cccevierenenieeneinniens | wovveiseensinnens 16,769,401 | oo {1 16,769,401 | coovvvervrnnnn 12,050,208
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiN€ 23 @DOVE).....c.oveererrerinresieirissessessessnsssesssseses | eovessessssanens 104,618,562 | ..o (V)] [ 104,618,562 | ...ooovvnrennens 92,724,083
2501. Estimated 2018 Health INSUrer Fee...........ccccooiiiiiiiiiiriniininsrssissssissssnisnes | oo ) 9,9, CONINS PR ) 0,9, CONRIN IV 37,872,000 | ...coorecriciciieiieiiens
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 oonereenenen | eeneneesenesnees 37,872,000 | ..oovverirrerieriiseriennn 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 September 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 ooereeennnnnee | eeresenenenieens 8,835,142 |....cccovnuris 9,242,503 12,335,520
2. Net premium income (including §.......... 0 non-health premium iNCOME).......c.cvevrrereereirereieniens | e D90, GO ISR 1,838,211,353 | ....ccooce. 1,760,205,034 | ............ 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 1,838,211,353 | cvovnevn 1,760,205,034 | ............ 2,368,348,818
Hospital and Medical:
9. Hospital/MediCal DENEFIS. ..o sesssesssessessssns | cressssessssesesssesssnessesssnens | seereseees 1,005,242,854 | ............... 951,810,835 | ............ 1,327,022,337
10, Other ProfeSSIONAl SEIVICES.........cveuiuiieireirireieie sttt sssssssesses | sessssessesssssssessessssessessessns | soessssessesesn 68,355,191 | ..covvvevrne. 73,427,623 | ............... 103,416,471
11, OULSIE TEIBITAIS......oeeevereeeeieri st esst s | srsssesss s eness s nsstenns | eessensssenes 16,832,223 | ..o 12,409,623 | ....oovvvvvnne 16,899,028
12, Emergency room and OUE-0f-GrBa............cccvueveiiiereiieeieee e ssssesessssesessssens | svessssessssssssessssesesssesasinss | svesesssesinns 145,720,385 | .......cco..... 152,629,943 | ............... 208,426,740
13, PrESCrIDHON GQIUGS......vveeevireceeeiieeeseeinesi sttt sens s sssesssnens | sesssesssssessessssessssnsessnnns | ovesssessssn 214,477,388 | ... 240,933,225 | .............. 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 1,627,651 | ..coocvree 2,959,980 | ....ccocvvnennn 2,819,431
16, Subtotal (LINES 910 15).......veueirerieeiieerrieree s ress st ssssssesssssssesssssssnss | sosensssessssesssssnsssenssnend | vovesenenens 1,452,255,692 | ........... 1,434,171,229 | ............ 1,981,857,765
Less:
17, NEt rEINSUTANCE MECOVETIES. ......c.cvveevcvereireieisesessssse st st sessssesss s s s s ssssssesssssssssssesessssessssnss | sresessssesessssssessssesessnsesanss | susesessssssessnns (2,308,496)| ...ccovveeenes 9,288,664 | ................. 13,246,570
18.  Total hospital and medical (LINES 16 MINUS 17).....ccccurermreerreerreerneesneesssessessssssessesssssssssssssnns | ssnsessssesssssssssssssssssnnes (I I 1,454,564,188 | ............ 1,424,882,565 | ........... 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 $.....27,392,000 cost cONtAINMENt EXPENSES...........covv. | covveeereeereemreereeeresnsesnsns | cveveeeseeesens 57,622,989 | .....ccceevnee. 53,602,436 | ....ccoeverneee 72,601,170
21.  General adminiStrative BXPENSES........ccvevuevirieieeiriieseses e sssse s ssstes s sessssasssssssases | sessessessssessesissssessessssnsns | soessessesienas 141,679,472 | ............... 191,727,297 | oo 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 1,653,866,649 | ............ 1,670,212,298 | ............ 2,315,923,005
24.  Net underwriting gain or (10Ss) (LINES 8 MINUS 23)........curerernrerrerirnreneirsieesnseseessesesessesessessssesnes | essssesees 0.0, ST IS 184,344,704 | oo 89,992,736 | ..o 52,425,813
25, Netinvestment iNCOME BAME..........cccurrwrrereeireeiererseesseeeseesseeessesesseesssssssssssssessssssssssssns | srsesssssesssssssssssssssssssssnne | comesssssesnes 23,166,500 | ...oovvernrennes 22,688,208 | .....ocovevevne. 32,058,623
26. Net realized capital gains (losses) less capital gains tax of $.......... 0neereeeeeeereeeereersneeesssenesnees | srrssesrisnsssesssssnrsnsssessnsens | sessssenessesssns 2,286,311 | oo 2,273,231 | oo (5,733,941)
27.  Net investment gains or (I0SS€S) (LINES 25 PIUS 26).........cruureureererernerneereeeireeeseeeessesssessessssenens | sesssssssssssssssssssssssssssanes (O] 25452811 | oo 24,961,439 | .o 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] (AT R VE) ) — RNV — (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 XXX ooecereerineee | eorneevieninns 136,627,336 | .cooovevvenne 114,814,493 | .cooovvvveen. 75,885,670
31.  Federal and foreign inCOME taXxes INCUITEd............covueveeieveieeieieieesiseie et | saesnaanes D00 ST [T 24,509,375 | ....coeuu. 18,826,361 | .....ccooec.. 18,006,044
32, Netincome (10Ss) (LINES 30 MINUS 31).....ccveiueiriiiiiieieseisiee sttt sssssssssenas | sesssenes D90 GO IS 112,117,961 | oo 95,988,132 | ...covvevree 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 (73,170,179) | v (139,682) | ....cocvvevnne (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 (73,170,179) | coovvvvrrervencrenns (139,682) | ..covcvvrcrennce (2,864,825)
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Statement as of September 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 $.....10,466,000............ccccoevererererererrrereenreennenns
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

............... 112,117,961

.................. (5,173,716)

................. 22,767,663

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

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

................. 95,988,132

.................. (6,517,538)

................. 12,790,542

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

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

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

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

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

............... 129,498,291

............ 1,525,286,671

................. 82,875,856

............ 1,435,715,786

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

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

4701.

4702.

4798.

4799.

Decrease in Unrecognized Postretirement Benefit COSES..........c.ruirereenrerineineineese st ssessseeessesssesnees
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 September 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 1,860,684,860 | ............ 1,755,936,743 | ............ 2,353,745,682
2. Netinvestment income... ..26,402,892 .26,388,622 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 1,887,087,752 | ............ 1,782,325,365 | ............ 2,390,829,546
5. Benefit and 10SS related PAYMENLS.........ccciiiieieiiiieie ettt nsentenae | sressesinees 1,471,002,361 | .cvvvnene 1,372,426,925 | ............ 1,896,549,434
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccoveveiirieieeieeie e esssssesessssenns | seveensiennes 276,150,471 | ..oovvvvneee. 230,169,255 | ......ccvee. 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).. ..13,000,000 .18,300,000 ....18,302,341
10. Total (Lines 5 through 9) .1,760,152,832 | ............ 1,620,896,180 | ............ 2,238,089,766
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccueviviiriieiiieiiceeiee et esae s ssnnaens | evesisessesens 126,934,920 | ............... 161,429,185 | ............... 152,739,780
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS...eoeeee ettt Rkttt ettt nenta | sbiesiestenias 124,560,521 | ...cooeenee. 221,981,322 | .coovvenee 271,060,598
12.2 SHOCKS. ...ttt | sereenienienene 29,783,646 | ....ccvveene 13,859,185 | ..o 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 1,862,628 | ....ccovvvverneen. 1,087,340 | .coovvvireinee. 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 1,032,294 | oo 239,634 | ..o
12.8  Total investment proceeds (LINES 12.1 10 12.7) ...ttt sessssssnaes | evessssssanns 157,239,089 | ............... 237,167,481 | ..o 291,379,946
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt s st | sesessestentans 153,347,658 | .......cc...... 278,201,101 | ooveveenes 355,534,276
132 SHOCKS. .ttt | sbneeniesienens 17,931,145 | oo 97,788,080 | ...cvvuenee. 139,282,064
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ... ettt | ebeeeeni e 37,761,843 | ..o [ e
13.5  Other iNVESIEA @SSELS........cvucvceeieciceceie ettt ettt s s ss s nsnns | esseseesssesseses 5,668,701 | ..oooveriernn 8,384,619 | ..ccoeevrinnn 9,223,356
13.6 Miscellaneous applications 125943 | .o 1,050,962
13.7 Total investments acquired (Lines 13.1 to 13.6)... 214,709,347 384,499,743 ..505,090,658
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14)........cccorurrrrrinerrininineieeeeneieseeessesesessenes | eeveessseneens (57,470,258) | ...vvonvne. (147,332,262) | ....ovenvenne (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 (PPHEA)..........cvuuevererrueriurireririeriisesiesi ettt | eesiesisensnens 23,232,258 | .....cocovuneee (32,552,408) | .....covvenvene (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. 23,232,258 | ....ccouunee (32,552,408) | ................ (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 Lin€ 17).......ccoovvevvevies | covvrrerrnrennens 92,696,920 | .......co.c..... (18,455,485) | ......oovvvvn. (85,968,205)
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YN ... vuurerrereireririe ittt sesssessessas st st sttt et ens st en s ans et ssentenssessessnssnsss | sesessessossane 171,145,822 | ............... 257,114,027 | ..coovvennnee. 257,114,027
19.2 End of period (LiNe 18 PIUS LINE 19.1)......cuiieiiriirieieineieieetsie sttt sttt ntesssssessesssnns | sbessessnsenns 263,842,742 | ............... 238,658,542 | ....cccoveenee 171,145,822

Note: Supplemental disclosures of cash flow information for non-cash transactions:
(L o [oeseseeresssseeesssssees [ |
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Statement as of September 30, 2017 of the Medical Mutual of Ohio

1 Eﬁglﬂ'&ggﬁg&MlUMS, E!\IROLLMEN'!' AND UTILI%ATION 7 : : .
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. THIrd QUAMET....e.ceeeececee ettt enessns | seesessesessesessessesens 983,288 | ..o 56,586 | ..erererrererinrieinns 309,053 | .o 1,781 | LG 710 48,534 | .o 3,108 | 31,352 | | et 476,154
5. CUITENE YOI ittt ssnseeses | sessssssssssssssssssssesssessseseed 0 | etirerieiiesiisiissnsnsinninnes | eererensesnsnseessssnsesssrsneennes | eressssnssnsessessnsesessnsensessntes | nessessssensesansensessnsansesesansans | eesstessessessnsessenassensensesansanse | assesessssensensessnsessessessnsesiee | srsesesensessessnsensenssansesesanes | snessssensessesansensessnsansessnnanies | sesessessessesansesssastensesssasnans
6. Current Year Member Months..........cc.oveencrnminnirnminnsniennnns | cevenenessneencnenns 8,835,142 |...ccoooiniiriniiiinnns 528,204 |....cccociriiinnnns 2,750,884 |...ccooonnirinncrinnns 108,401 | .o 423,360 | .o 439,570 | .o, 30,992 .o 276,349 | ..o | 4,277,382
Total Member Ambulatory Encounters for Period:

7. PRYSICIAN. ...ttt nstnns | essesesssseseennens 2,636,022 |....covviiriiens 346,519 .o 1,752,359 | .o 140,716 | oo 25 | 1114 [ 16,881 [ .o 375,930 [ .oveerieerereeereinneeienne | e 2,478
8. NON-PRYSICIAN.......ouvvireerrriereisieeineeressessesiese s | srrsssnsssssssesenas 1,767,385 | ..o 210,302 | ..o 1,105,713 [ 103,779 | oo YL 50,469 ..o 16,660 |..ooovvieriincrienes 278,663 | ...oovcrerirnenisinrneninnins | 1,275
9. TOBl. et | s 4,403,407 556,821 | ..o 2,858,072 244,495 654,593

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 1,832,222,582 |....ccooovnerenn. 185,231,483 |....ccooveeen. 1,256,020,956 |......cooruvrennc 21,056,378 |..coovirrireriins 2,721,958 | ..o 10,820,368 |.....oocvvrrerernece 16,796,144 |....covvvvvcrenn. 232,619,097 | .ooorvvererieeinerireeincniens | ceviesrieniis 106,956,198
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........c.ccoo.. | ceveenienen. 1,490,245,058 |......cccoorene. 174,532,344 |......cooveee. 963,793,053 | 15,475,921 | oo 1,995,827 | ..o 7,539,036 |[..covvvvireeenns 20,836,176 | ...cocovvvrrene 226,785,193 | ..o | rereeeeneesnieenes 79,287,508
18.  Amount Incurred for Provision of Health Care Services........... | .cocuenereene. 1,452,255,692 |....ccooererenne 147,639,314 |...cccoovvvrenne. 933,419,800 |...cooovrererennns 15,898,003 |...ccoorreriencnens 1,994,562 |..oooovvrrririinens 7,329,837 |..ccovviinerinns 20,180,452 |...c.ccoevreren 247,026,706 |.....oovvencrenrernenesnnineniins | areeessneeneenenes 78,767,018
(@) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....232,619,097.
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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 ...236,304,513
0799999. Total Claims Unpaid
0899999. Accrued Medical Incentive Pool and Bonus Amounts

...236,304,513
....... 4,628,120
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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 152,818,098 |....ccoovvvreererrrirneins 989,292,240 | ...ovoiveeiririeieieies 5,257,347 | ..o 174,707,239 | ..o 158,075,445 |.....covvrvvireircieis 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 2,338,748 | ..o 13,137,173 | e 12,461 | oo 3,038,245 | ..o 2,351,209 | .o 2,600,678
R =14 - o OO UPRI DUSPTTT PRSP RRRT 964,938 | ..voreeiririeeeieniene 6,574,098 | ..ooovveiererreeniniene 10,000 | .ovevereeeeierereeeeenenens 830,000 | ..voovererireierierirreeireinns 974,938 | ..o, 1,043,000
4. VISION ONIY ..ttt E bRt | Seb bbb 8,076 | ..o 1,989,757 | oot | e 2,000 [ eoveireiieneeeeeen 8,076 | .. 3,000
5. Federal Employees Health BENEMitS PIAN............cooiiriiiiics ettt sttt sttt ntnen | sbsessessassesssessessessneneees 1,882,200 | ..oovoreecerieirireeeens 17,968,926 | .....voveeeceeereeneeeeeereeeneieeseesnes | et nnanees 3,980,000 | ..voeveiereeereiieeieeneinns 1,882,200 | ..overceeeeirecreieieennes 2,058,376
B, THIE XVII = MEAICATE........cvoieieeeeieiie sttt sttt s et | sbsessestensanssessensensnsans 15,528,588 | ....covvrerrieirriirninens 206,371,837 | oo 430,000 [ .ooevrierieieiennis 45,300,000 |..oovvoererrireieierinninns 15,958,588 | ...covoveeirrrirririeins 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 3,502,004 [ ..o 75,784,430 | oo ssesnines | cesemensens s enes 2,685,521 [ .o 3,502,004 | ..o 3,197,184
9. Health SUDIOLAI (LINES 110 8)......cuueereeuiicieiieiieei itttk ns | efebenent b ssb st nes 177,040,652 | ..ooovvvoveiviniinninnes 1,311,118,455 | oo 5,709,808 | .ocvirniniiiniernenas 230,543,005 | ..oooveviiiineineieinas 182,750,460 | ...ovoverieeiiriniiniinns 264,555,818
10, HEAItNCAIE TECEIVADIES ()......vvvevrireireiriiiiriseiss ettt bbbtttk s st n bbb entenne | aesessesnntesses st st s bt anses 211,945 | oo, BUA24,148 [ ..ot | ettt | et 211,945 | oo 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 905,994 |....overriiiiriienn 1,043,717 | oo 2,470,306 |...cocoovvvrrrrrrrnnnne 2157814 | ..o 3,376,300 | ..oovvvrrerrrrrrerereierenne. 4,950,180
13. Totals (Lines 9-10+11+12) 177,734,701 | oo 1,260,738,024 | ..o 8,180,114 | oo 232,700,819 | oo 185,914,815 | ..o 224,789,470
(@) Excludes$.......... 0 loans or advances to providers not yet expensed.




Statement as of September 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 $

112,117,961

$

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 $

112,117,961

$

57,879,626

SURPLUS

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

XXX

XXX

XXX $

1,525,286,671

$

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 $

1,525,286,671

$

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 September 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 $ 900,520
2. 12 Months or Longer $ 3,371,635
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 108,216,747
2. 12 Months or Longer $ 122,945,242
©)
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.
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Statement as of September 30, 2017 of the Medical Mutual of Ohio

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 $ 264,159,777|% $ $ 264,159,777
OTHER INVESTED ASSETS $ 13,426,796|% $ $ 13,426,796
Total $ 271,586,573|$ $ $ 277,586,573
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.
B. Not applicable.
C.
Not Practicable
Aggregate Fair (Carrying
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value)
BONDS $ 1,076,409,183| $ 1,074,462,099| $ $ 1,076,409,183| $ $
COMMON STOCK
INDUSTRIAL & MISC $ 264,159,777| $ 264,159,777| $ 264,159,777| $ $ $
OTHER INVESTED ASSETS |$ 13,426,796| $ 13,426,796| $ 13,426,796] $ $ $
D. 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)

(2)

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] No[ ]

a.  Permanent ACA Risk Adjustment Program AMOUNT
Assets

1. Premium adjustments receivable due to ACA Risk Adjustment $ 7,756,722
Liabilities

2. Risk adjustment user fees payable for ACA Risk Adjustment $ 34,542

3. Premium adjustments payable due to ACA Risk Adjustment $ 3,608,000
Operations (Revenue & Expenses)

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

Adjustment $ 3,561,200

5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $ 36,528
b.  Transitional ACA Reinsurance Program | AMOUNT
Assets

1. Amounts recoverable for claims paid due to ACA Reinsurance $ 2,595,787

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 $

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 September 30, 2017 of the Medical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

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

Unsettled Balances
Differences Adjustments Ref as of the Reporting Date

Accrued During Received or Paid as of
the Prior Year on the Current Year on Prior Year Prior Year Cumulative Cumulative
Business Written Business Written Accrued Less | Accrued Less Balance from Balance from
Before Dec. 31 of Before Dec. 31 of Payments (Col. | Payments (Col. | To Prior Year | To Prior Year Prior Years Prior Years
the Prior Year the Prior Year 1-3) 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 0 10
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)

a. Permanent ACA
Risk Adjustment
Program
1. Premium
adjustments
receivable $ 9,256,800 |$ § 8669278 |$ $ 587,522 |$ $§ 5663200 |$ A|$ 6250722 |$
2. Premium
adjustments
(payable) B
3. Subtotal ACA
Permanent Risk
Adjustment
Program $ 9,256,800 |$ § 8669278 |$ $ 587,522 |$ $ 5663200 |$ § 6250722 |$

b. Transitional ACA
Reinsurance
Program
1. Amounts
recoverable for
claims paid $ 16,430,998 |$ $ 18,220,263
2. Amounts
recoverable for
claims unpaid
(contra liability) 1,269,118 1,269,118 (1,269,118) D
3. Amounts
receivable relating
to uninsured plans E
4. Liabilities for
contributions
payable due to
ACA Reinsurance
- not reported as
ceded premiums 2,200,559 2,200,559 F
5. Ceded
reinsurance
premiums payable G
6. Liability for
amounts held
under uninsured
plans H
7. Subtotal ACA
Transitional
Reinsurance
Program $ 17,700,116 |$§ 2,200,559 |§ 18,220,263 |$ 2,200,559 |$ (520,147) |$ $ 3115933 |§ § 2595786 |$

C. Temporary ACA
Risk Corridors
Program
1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ I |$ $
2. Reserve for rate
credits or policy
experience rating
refunds J
3. Subtotal ACA
Risk Corridors
Program $ $ $ $ $ $ $ $ $ $

d. Total for ACA Risk
Sharing Provisions |$§ 26,956,916 |$ 2,200,559 |§ 26,889,541 |$ 2,200,559 |$ 67,375 |$ $ 8779133 |$ §  8846,508 |$

Explanations of Adjustments

ACA Risk Adjustment based on the final risk adjustment report received from HHS on June 30, 2017.

Not applicable.

ACA Reinsurance based on the final reinsurance report received from HHS on June 30, 2017.

ACA Reinsurance based on the final reinsurance report received from HHS on June 30, 2017.

Not applicable.

Not applicable.

Not applicable.

Not applicable.

Not applicable.

Not applicable.

R=2

§  (1,789,265) |§ § 4385051 [$ C|[$ 259,78 |$

c-—IemMmUoOw>
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NOTES TO FINANCIAL STATEMENTS

TMooO >

(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)
2014
1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ A S $
2. Reserve for rate
credits for policy
experience rating
refunds $ $ $ $ $ $ $ $ B |$ $
2015
1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ C|$ $
2. Reserve for rate
credits for policy
experience rating
refunds $ $ $ $ $ $ $ $ D |$ $
2016
1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ E |$ $
2. Reserve for rate
credits or policy
experience rating
refunds $ $ $ $ $ $ $ $ FI$ $
Total for Risk
Corridors $ $ $ $ $ $ $ $ $ $
Not applicable.
Not applicable.
Not applicable.
Not applicable.
Not applicable.
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 September 30, 2017, $232.8

million has been paid for incurred claims and claim adjustment expenses attributable to insured events of prior years and $49.3 million in health care receivables have been
recovered. Reserves remaining for prior years are $8.2million based on the estimation of unpaid claims, claim adjustment expenses, and amounts expected to be received
through subrogation at September 30, 2017. Health care receivables remaining to be recovered related to prior years are $0.2 million. Therefore, there has been a $38.9

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

NOTES TO FINANCIAL STATEMENTS

Note 28 — Health Care Receivables

Estimated Actual Rebates  Actual Rebates  Actual Rebates
Pharmacy
Rebates as Pharmacy Collected Within Collected Within  Collected More
Reported on Rebates as 90 Days of 91 to 180 Days of Than 180 Days
Financial Invoiced/ Invoicing/ Invoicing/ After Invoicing/
Quarter Statements Confirmed Confirmation Confirmation Confirmation
September 30, 2017 21,411,000 - - -
June 30, 2017 15,039,000 $ 21,410,000 -
March 31, 2017 14,940,065 19,191,073 §$ 15,838,786 -
December 31, 2016 17,395,161 17,395,161 18,657,082 $ 511,580 -
September 30, 2016 13,775,000 15,986,155 15,523,145 880,729 $ (3,650)
June 30, 2016 15,588,000 17,283,120 16,926,413 22,655 1,009,373
March 31, 2016 14,922,000 16,788,642 16,641,435 18,818 671,679
December 31, 2015 15,031,741 15,031,741 - 15,635,223 2,044,319
September 30, 2015 13,232,000 14,849,568 12,742,504 28,848 2,080,469
June 30, 2015 11,707,000 11,351,854 11,426,738 14,154 1,370,729
March 31, 2015 10,320,000 12,136,379 12,593,790 (1,229,387) 262,718

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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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

1 No[]

No[X]

No[X]

1 No[]
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GENERAL INTERROGATORIES

10.2

1.1

1.2

13.

141

15.1
15.2

16.1
16.2
16.3
17.

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:
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 88,108,019
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 251,235,008 233,349,298
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 340,993,206 $ 321,457,317
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 Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address

FIFTH THIRD BANK

5050 KINGSLEY DRIVE, CINCINNATI, OHIO 45236

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[X] Nol[ ]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
PNC BANK N/A 09/29/2017 ACCOUNT WAS NO LONGER NEEDED

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 V]
HUNTINGTON BANK U
PNC CAPITAL ADVISORS U
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 occ 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:
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
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Statement as of September 30, 2017 of the Medical Mutual of Ohio

GENERAL INTERROGATORIES (continued)

PART 2 - HEALTH
1. Operating Percentages:
1.1 A&H loss percent 80.6 %
1.2 A&H cost containment percent 1.5 %
1.3 A&H expense percent excluding cost containment expenses 94 %
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 September 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 September 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

....232,619,097

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 September 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 0f 9/30/17
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Statement as of September 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 September 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:

* 2 907 6 2 017 3 650000 3 =*

Q117



Statement as of September 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...........cveviveievciesieiesere et sesssssssesesssssesssssssssssssssesssssssesens | sveesenssssesieseerennn 308,008 | ovviivivieriiiennnn 148,928 | oo 757,130 | 3,150,008

2505. Intangible Asset

2597. Summary of remaining write-ing for LiNg 25.........cccocerinrrninnnninissnsssisssssssssssssssssssnessesns | eonsessessssssssnens 1, 190,170 | iviniiiiinrnnnn 393,040 | v 757,130 | i 3,150,008
Additional Write-ins for Liabilities:
Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
2304. Reinsurance Payable.... 11,434,226 | ... ....11,434,226 6,162,981

2305. Unclaimed Funds...... ...3,835,175 |.. ..3,835,175 ..4,387,227
2306. Guaranty Fund Liability. ...1,500,000 |.. ..1,500,000 ..1,500,000
2397. Summary of remaining write-ins for Line 23 16,769,401 | ..o 0 ....16,769,401 ....12,050,208

Q18




Statement as of September 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............ccceverrreierrennnn.

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 NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
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 QISPOSAIS.........c.uuwrrerriririeieineiceie sttt
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 VaAlUGHON GIOWEANCE. ........cvuiiieireiciie ettt bbbttt s s

. SUDLOLAl (LINE 11 PIUS LINE 12)....euveieierrireeieeeisiieeise ettt sttt ettt
. Deduct total NONdMItEEd @MOUNES..........curiierieiiiciceci bbbt
. 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 @mMOUNS..........c.cvrireirririreee e
Statement value at end of current period (Line 11 MINUS LINE 12)......ccveuiiiiieiieiisiesesisisissiessessssssiesssssssssesssssesssssssesssssneas

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

..... 1,193,603

(15,679,199)
...513,695
1,862,628

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

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

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

..8,532,099

.263,412,546

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 at end of current period (Lines 1+2+3+4+5-6-7+8-9)
. Deduct total Nonadmitted @MOUNLS...........ccovueieiciieic ettt nes
. Statement value at end of current period (Line 10 MINUS LINE 11).....ovuiirsioreisiisiesissiissssesss s sessensssssssssnssssssssssssnssseses

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

1,385,527,890
171,278,804
464,074
...25,482,971
.......... 4,852,079
154,344,167
..................................... 4,014,112

.............. 2,517,644

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

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

1,426,729,895

...1,385,527,890




Statement as of September 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 963,622,427 | ..o 88,263,296 | ....covorirririrris 33,623,064 | ..oocooivriin (1,748,974) | oo 997,630,118 | ..vvoverrrvrieciies 963,622,427 | ..o 1,016,513,685 | ....oovvvrerrririnns 942,449,547
NAIC 2 (B)- et | eriesissiesessissiaas 170,329,011 | v 7,463,799 | oo 7,943,000 | coooovenieriinineieeieens 634,529 | ..oovriine 167,976,966 | ....cooovvvrrvrrinnnn. 170,329,011 | e 170,484,339 | .ooooveicricriene 174,626,216
NAIC 3 (B)- vt | esbinsbinesnss s nsseeeees 7,825,189 | ..vooeeeineineineiesissisnsissinsins | e 2,000,000 | ..o (54,841) | oo TTATA5T | s 7,825,189 | oo 5,770,348 | oo 2,105,280
INAIC 4 ()- 11 vrereeeeeeseisees ettt ss st st ss st s estenssesseste | sessessessassssssessassasssessessessasssessessn | £ressessassnssssssnssssssssessessassnssessans | eesessassossnnssessasssssnssessessnssnssessas | 1essessessosssessessasssssessassassanssessessn | Hreesessassnssessessasssessessestensaessessens | Sesessstne et sessens s st es s st et steste | Setsessne et st st ettt 0 [
NAIC 5 (B)- 1.t as st bttt ettt es | 224sess s s s sttt s st ssesssene | 4eetiestess s e st st s s st et st estses | SeeEseeeseeEs RS seeE RS s sees s e s | eet e A e s sttt eese | Hiiestest sttt s st s s st eses | ehtest st eee s et et s s sttt s | setseet ettt 0 [ oot
INAIC B (B)-+.-vreereereeseese s ise s ese s s es s s s bt ss bt s s b s be s | £28 o088 L8128ttt eE 28tk ens | 4eh8eeEEseEEseeE e EEseeEseesseeEeeeEeetnentns | £eeEieeeseeEsoeEseeEseeEAeeEEeeEseeeteeeseeesee | eeEeeEeeE et oLt eeE ettt ekt | HEeEEeREeeEE Rt senE et enE et et et ents | Shfehteeet et et et et et st sttt | sntient ettt ettt 0 [
TOtAl BONGS. ...ttt | eonsinnsseni s 1,141,776,627 | oo 95,727,095 | oooiviiiinininis 43,566,004 | ....cooviiniiniiniis (1,169,286) | ...vevveerrrrrries 1,173,354,541 | oo, 1,141,776,627 | oo 1,192,768,372 | .ovvvvvicrncrinens 1,119,181,043

20IsO

Y OO OO OO OO PO OO OO OO OO OO OO TSP O OO OOTUOTO BOPTOTTRRTR RPN (O O
10, NAIC 3ottt bbbttt | 1R bbb RE et | R R s R R R Rk R e e | R R Rt R Rt | SeeRL LR R eRE | Seee R | ek e enen | ettt (O O
T1 NAIC 4ttt | Rk e R | e R e Rtk s s | eeR iR Rttt | eeehb Rt | Seees Rttt | ek et enen | eneb et (O RN
12, INAIC Bt bbbttt eee | et e | S4see R e R LR R bR R ee | Sekeee b ee bbbk b b bbb ees | Seebe bbb | et st | HieeR iRt | Hbeee bbbttt LU TSRO
13 INAIC Bttt s bbb s e eeee | £ eEE et e e et st nss | HEieeE et eREenEeeEenR e eR R Rt R et | ehkeed et ek ek ek eeEeeE ek ek b s | eeetenes et eee bbbt | Seek e e e e et | HenEenE R R R Rttt | chienb bbbttt 0 | s
14, Total Preferred SOCK...........ccouriuriiiiciciciiicricsesccisisnins | 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0 [ 0
15, Total Bonds and Preferred StOCK..........currrirniisnirensisnsnssenissesessnenns | soeeesensssssessseens 1,141,776,627 | oo 95,727,095 | ..o 43,566,064 | ..o, (1,169,286) | .....cvevurerrierns 1,173,354,541 | ..o 1,141,776,627 | ..o, 1,192,768,372 | ..oovvvvirriciis 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:
NAIC 1§....118,306,273; NAIC2§.......... 0; NAIC3S...... 0; NAIC4S..... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement as of September 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.......oirirrierisernirienes | e 118,306,273 | ...ooovvrvrnne )3, SN O 118,306,273 | ..o 675,663 |....oovevnrrieniienriereen s
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............ccuieeveiiiiieeiecteee ettt ssssnas | evsesessssessessssessesaesesssssesee 48,408,092 [ ...ovveeeecteeeeee 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-T+8-9).........cccceviririereeirieiieesissesinnes | everssiessessssesse e ssssssenees 118,306,273 | ..veveveeesriee s 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)......cuiiiiiiiiiieieiisissiesssesssissiesseesssssiesesssssssessanssssnssnes | esssssssessessssessassesssassasse 118,306,273 | 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

QS104, QSI105, QSI06, QSI07, QSI08
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Statement as of September 30, 2017 of the Medical Mutual of Ohio

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made

Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
2060 East Ninth Street - Corporate Headquarters - Building Cleveland..........overererereeenereeenns OH.. | 09/18/2017.... | Donald Green as Receiver for MMCO, LLC..........coiiriiirereiereieeeeeeseeseseisseseseesseessens | eeseeseessssssesssessssssesnns 32,680,434 I I 32,630,897 | oo
2060 East Ninth Street - Corporate Headquarters - Land.... s Cleveland.........c.ccooieiiniiniiiniisiiisiis OH.. | 09/18/2017.... | Donald Green as Receiver for MMCO, LLC.............. 5,081,409 [P [FSOSRR RN 5,081,409
0199999. Totals 0 [ 37,712,300
0399999. Total (V18 37,712,300

SCHEDULE A - PART 3
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbrances on| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement as of September 30, 2017 of the Medical Mutual of Ohio

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain

Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

NONE
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Statement as of September 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 1 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 0|Foundation Medical Partners I, LP............ccoeceueiiieicreieceiceeceeeeeceeeee e Rowayton.........c.ccveernieneenrincinns CT.... | Flare Capital Partners 07/14/2008.... 1 75,000 | coveeeeeiieeieeeceeeeeeeeies [ e 2,587,331

000000 00 O|Flare Capital Partners I, LP Rowayton CT.... | Flare Capital Partners 12/20/12013.... 1 5,770,258

000000 00 0|JumpStart Next Fund, LLC. Cleveland OH... | INF Management, LLC.........c.cccoouvurnnne 01/15/2015.... 1 250,000

000000 00 0|MCM Capital Partners Ill, LP... Cleveland OH... [ MCM Capital Partners Ill, LLC. 09/25/2015.... 1 ...1,228,733

000000 00 0| Citymark Capital Fund I, LP Cleveland OH... | Citymark Capital GP, LLC........c.coocvurrireererisrrserirerieeeneeens 09/23/2016.... 1 ....1,988,807

000000 00 OfLeerink Transformation FUNA |, LP...........c.cccooveiueuiiicuiieriecieieieeceeeeveseeveeeeeeenn BOStON......coovervivicicieiecieiiceiae MA... | Leerink Transformation Partners...................cocccveuevvcuceeeimeereneseeeeeeveneevereenenans 06/06/2017.... | ..ocovevne. I 1,093,603 | ..ooovvereeeeeeeiceeeee | e, . 3,906,397
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffili@ted. ... ot ensseees [ 1,093,603 | ..o 1,128,221 | oo (U 15,731,526
Any Other Class of Asset - Unaffiliated

000000 00 O|Employee Benefit Trust.......... BOStON. ... I MA... I Fidelity INVESIMENES......v.eviiiiiiei s 07/01/2004.... 78,128 | oo [ e | e 100.000
4299999. Total - Any Other Class of Asset - Unaffiliated...........ccccocviriinnsssinne, 0 78128 | o0 | 0 XXX
4499999. Subtotal - Unaffiliated. .........csirirniiiiriiiieississsississ e [T 1,093,603 | .ooviireninns 1,206,349 L0 [ .15,731,526 |....... XXX
4899999, TORAIS........vvveereeseeeeie et ees etk R RSk s R Rk eEReeeREeeRE LR R LR R LR et AeEks LR LRk B 1,093,603 | ..ocorviiiirinns 1,208,349 | .o [ 15,731,526 |....... XXX.......

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | 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 I, LP.........cece [ ROWayOn....occcrcrercn [CT... [ Flare Capital Parners........cocccrmrecnce R I P e 0 [ | v 256,035 | o Y e e 0 [
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. ..o | ossesssessssesnend [V I (O I (U I 0 0 0 0] e 256,035 | ........ 256,035 | .o 0 0 0 0
Any Other Class of Asset - Unaffiliated

000000 00 0] Employee Benefit Trust.......ooeressesssrss [ BOStON. ... [MA. [ Participant Withdrawals/Trustee Transfer. | 07/01/2004 [ 09/30/2017 [ .coccocorsis | sosssssesess |t | et N T T e 695,290 | ....... 695,290 | ..ooorce
4299999. Total - Any Other Class 0f ASSEE - UNGFfIIALEN. ... .. i1 ettt bbb bbb 0 0 | (] 0 0 0 0f......68063 | .....68063 |.......0].... 695,290 | ........ 695,290
4499999, SUDOLAL = UNAFIHIIEA. ...ttt o8 £ 0 .0 0 0 0].......324,098 | ......324,098 | ...coccorrenn0 | il 695,290 | ........ 695,290
4899999, TOMAIS........eooeveeeieiei etttk Ri e LEseeER e R LR E RS e e 0 .0 0 0 0].....324,098 | .......324,098 | .....c....0 | oo 695,290 | ........ 695,290




030

Statement as of September 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.
38380F 4M 5 | GNMA REMIC TRUST 2017-099 JG......oooiviririiieireririsiesierssssiesssssessensssisssesssssnns | osseesassenes 08/22/2017........ ANCORA ADVISORS........corvrrirerreiernrinnins 9,925,142 | ..o 9,962,502
912828 2R 0 |US TREASURY NOTES .1 09/27/2017........ HSBC SECURITIES. 1,494,258 .1,500,000
912828 A7 5 |US TREASURY NOTES .1 09/21/2017........ HSBC SECURITIES 1,001,601 .1,000,000
912828 G9 5 |US TREASURY NOTES . 09/28/2017........ MORGAN STANLEY & CO INC....cc.vvvrrriiierniriirereriseienienes 1,002,656 .1,000,000
912828 M5 6 |US TREASURY NOTES .1 09/27/2017........ RDS SECURITIES INC.. 501,055 ....500,000
912828  TJ 9 |US TREASURY NOTES 09/27/2017........ HSBC SECURITIES.......coiiieiriineisieissiesensssiessessssesensssnes 1,235,010 | oo 1,250,000
912828 VS 6 |US TREASURY NOTES .1 09/21/2017........ BANK AMERICA SECURITY LLC 1,028,867 | ..o 1,000,000
912828 X8 8 |US TREASURY NOTES .1 09/2712017........ MORGAN STANLEY & CO INC....cocovrriiieiieireieresiseieninies 2,026,211 | oo 2,000,000
912828 XD 7 |US TREASURY NOTES .1 09/27/2017........ MORGAN STANLEY & CO INC 999,844 | ..o 1,000,000
912828  XQ 8 |US TREASURY NOTES .| 08/08/2017........ MORGAN STANLEY & CO INC 2,016,250 | ..o 2,000,000
0599999.  Total - BONMS = U.S. GOVEIMMENL........cuuuiiuuiiieiiseisiereeiesisisssise sttt ss s ee s eds s 41 eEe8 kL f 0088 £k E 088 E L E £ L0 E 8L R0ttt e enisraies 21,230,894 | .o 21,212,502
Bonds - U.S. Special e and Special A
3133EG  EE 1 |FEDERAL FARM CREDIT BANKS.......c.oooitiiiiiiiiniiierissiessisississesssssessessssssenes | ossesssnssnenes 09/12/2017........ STIFEL NICOLAUS & CO 3,965,200 | ..o 4,000,000
3130AA HE 1 |FEDERAL HOME LOAN BANKS .1 09/20/2017........ NATIONAL FINANCIAL SERVICES 6,145,200 | ...oovvovrererernnd 6,000,000
3130AC DQ 4 |FEDERAL HOME LOAN BANKS .| 09/26/2017........ INTERNATIONAL FCSTONE 984,950 | oo 1,000,000
3136G4 NR 0 |FEDERAL NATIONAL MORTGAGE ASSOC .| 09/11/2017 INTERNATIONAL FCSTONE 1,001,200 .1,000,000
3137BV  EH 5 |FHLMC REMIC SERIES 4655 HA . 07/20/2017........ | ANCORA ADVISORS.. 7,929,136 .7,640,240
3137BW  YH 1 |FHLMC REMIC SERIES 4674 A .1 09/26/2017........ ANCORA ADVISORS.. 6,747,577 .6,589,028
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES. . ... . uuieiuirreuser i teste st seieeitiae  eerettesesarssesesasesesessseseseesseeeseeee1eEseese 8 o088 £E 428481801 £ 048408481 £E£8 L8 S8 E 4084088284204 8 £ E 18428 b e h et ee sttt anren et ens anseraseacs 26,773,263 | ..cccevene 26,229,268
Bonds - Industrial and Mi:
05565Q DP 0 |BP CAPITAL MARKETS PLC 09/14/2017 HSBC SECURITIES 1,000,000 | oo 1,000,000
001055 AL 6 |AFLACINC .1 09/20/2017........ | BONY/SUNTRUST CAPITAL MKTS 3,905,070 <errr3,705,000
025816  BM 0 | AMERICAN EXPRESS CO .| 08/21/2017........ ANCORA ADVISORS 3,010,260 | ..o 3,000,000
031162 BV 1 |AMGEN INC.. .| 09/14/2017........ NATIONAL FINANCIAL SERVICES 5,240,400 | ..o 5,000,000
037833 DB 3 |APPLEINC.... .| 09/05/2017........ DEUTSCHE BANK SECURITIES INC....c..covvviveiriiernricines 998,880 | ... 1,000,000
14913Q  2A 6 | CATERPILLAR FINANCIAL SERVICES. . | 09/05/2017 BARCLAYS CAPITAL INC 999,160 | oo 1,000,000
12572Q  AE 5 |CME GROUP INC .1 09/11/2017........ | NATIONAL FINANCIAL SERVICES 3,743,369 e 3,615,000
24422E TV 1 |DEERE JOHN CAPITAL CORP .1 09/05/2017........ BANK AMERICA SECURITY LLC 997,970 | oo 1,000,000
26138E  AS 8 |DR PEPPER SNAPPLE GROUP INC....... . 09/28/2017........ NATIONAL FINANCIAL SERVICES 2,223,399 | oo 2,184,000 |
438516  BL 9 |[HONEYWELL INTERNATIONAL INC .1 09/26/2017........ DAVIDSON D A & COMPANY INC......coriiiririiireierinsiesisiessiesesssssessesisenes 482,670 | oo 500,000 [ .eovorrrrrerieieierieeneieenens 5,104 [1FE ..o
74460D AC 3 |PUBLIC STORAGE .| 09/13/2017........ MORGAN STANLEY & CO INC 1,000,000 .1,000,000 |........ 1FE
747525 AT 0 |QUALCOMM INC . 08/24/2017........ BONY/SUNTRUST CAPITAL MKTS... 4,190,587 4,150,000 | oo 31,090 |1FE. i
3899999. Total - BoNds - INAUSEHIAl @NA MISCEIANEOUS..............ouiviieiieiiiiiiiiieiiiceiei ekttt ieieire detsetesstsesebesasseeeeseseseb et eses et e sebebebsesesessesese b tseseses et et et tsesebes et et et eseb et st e s et eseb ek s s b et et e seb et s s b et et sebeb et st et enseteberannes | eretesisses 27,791,765 216,423 XXX.oovovne,
8399997. Total - Bonds - Part 3......... 75,795,922 374,751
8399999, Total - BONAS. .....uurvuieieriiiiiieseisssi s 75,795,922 374,751
Common Stocks - Industrial and Mi
17878Y 10 8 | CIVEO CORP CDAL......coiiiiiiieieneicee ittt Cuvovrre 09/26/2017........ IVY SECURITES INC.....oooiiieiiiciiiieieiisrierissiseeesissssssssiessssssssessesssssenisenns | setesessessssssssessnsssessessnnes 22,571.000 65,174 XXX e |
G29183 10 3 |EATON CORP PLC 09/05/2017........ JONESTRADING INSTITUTIONAL SERVICES........coiviieriieirerineineinsismnsienss | o 14,000.000 | .coooovvrerieirrienercieieens 998,606 XXX e |
29258Y 10 3 |ENDEAVOUR SILVER CORP 09/27/2017........ IVY SECURITES INC.....oooiiiiiiciinireieiiseierssissiesisessesssiesssssssesessesissesenienns | sosesessessessssssessssssessessnes 19,889.000 | c.ooeuerrerreiriereeieeriiaa 48,390 XXX 1
G5480U 13 8 |LIBERTY GLOBAL PLC 07/21/2017........ VARIOUS.....cooiiiriiiciei et ensasiens. | esvesssensnenes 4,070.000 104,606 XXX e |
67001K 20 2 |NOVELION THERAPEUTICS INC 09/27/2017........ IVY SECURITES INC......ooiiiiiciirieeiseieeseesiessesssiesisssssesesssessssssienins | soesesessennnes 2,317.000 16,094 XXX e |
003881 30 7 |ACACIA RESH CORP. 09/29/2017........ VARIOUS ..ottt sieniens | oebiessssesessss st 44,496.000 | oo 174,701 XXX | |
00081T 10 8 |[ACCO BRANDS CORP............. .| 09/26/2017 VARIOUS ..ottt ess s entenns | sebessssssesssssssessesssssansee 19,140.000 | .cooovvvrriireeecieieene 219,093 XXX e |
004816 10 4 |ACME UTD CORP. .1 09/21/2017........ | JONESTRADING INSTITUTIONAL SERVICES. 1,026.000 24,293 XXX L
006351 30 8 |ADAMS RESOURCES & ENERGY INC .| 0972712017 VARIOUS 4,309.000 154,666 XXX e |
014491 10 4 |ALEXANDER & BALDWIN INC ..ot nssiesesisisesssesenssssessessssssenss. | eesssesenenenes 07/12/12017........ KCG AMERICS LLC......oiriiiiriiieieirie e ssssssssssssenssnsens. | eosresessensnes 1,590.000 66,527 XXX | 1
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Statement as of September 30, 2017 of the Medical Mutual of Ohio

SCHEDULE D - PART 3

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

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)
060505 10 4 |BANK OF AMERICA CORPORATION....... . | 09/05/2017 JONESTRADING INSTITUTIONAL SERVICES ....41,500.000 ...970,884 XXX [ L
09247X 10 1 |BLACKROCK INC. .1 09/21/2017........ IVY SECURITES INC....ooooriririiriieisieissieresieins 2,300.000 997,943 XXX e |
097488 10 0 |BOJANGLES INC .| 07/28/2017........ KCG AMERICS LLC 1,022.000 13,490 XXX [ |
10922N 10 3 | BRIGHTHOUSE FINANCIAL INC .1 09/27/2017........ KCG AMERICS LLC 3,370.000 201,607 XXX |
12768T 10 3 | CAESARS ACQUISITION CO .| 08/04/2017........ VARIOUS.....ccooiiriiirie st sesssnsens. | onrnsseninenas 8,670.000 170,642 XXX 1
140781 10 5 | CARBO CERAMICS INC.......couriiiirirceiniieienieiesissiesissi et .| 09/08/2017........ IVY SECURITES INC.....ooouiiiiiciinieieisrierssissiesisessssssie s ssssissseninesns | setesessessesssssessssesessssnnes 29,888.000 | ..ooveueererrirerienieieririeeeas 210,644 XXX L
14575E 10 5 | CARS.COM INC...oocvuiiiriieieiisiessisie st enssssssensens | sossesessssanes 09/27/2017........ VARIOUS ..ottt snssssssssssens. | osvesssonsenes 1,720.000 45,723 XXX e |
17275R 10 2 |CISCO SYSTEMS.......cccvvvvvrnnee .1 09/21/2017........ IVY SECURITES INC.....oooiiiiicieeieieeseieriseisseesisessesssiesssssseessssiseesssenns | sosesessessessssssessssssessessnes 11,000.000 | cooveveeererieireeeeeeieeenes 360,259 XXX e |
20050L 10 0 | COMMAND SECURITY CORP............... .| 08/09/2017........ IVY SECURITES INC.....oovoiiiiiicieieieiseiesssssiensssssiesssssssesssssssssssnenns | sosseessnsnnes 5,016.000 15,784 XXX e |
203900 10 5 | COMMUNICATIONS SYSTEMS INC......cooviiiiririireienieiesreesiesiesesessesssessnesenes .1 09/29/2017........ IVY SECURITES INC.....coouiiiiieienieieiseetssisriesisesnesssiesssssseessssissesesssenns | sovesessesinssssssessssssessessnes 11,666.000 | ..ooooerriireeeeeaa 48,785 XXX e |
205477 10 2 |COMPUTER TASK GROUP INC . 09/28/2017........ KCG AMERICS LLC......ciriiiriiriereisrie st sissssenisssenssniens. | coneesessnsnnes 9,683.000 51,764 XXX |
206787 10 3 | CONDUENT INC....ooviiriiiiiieiriiieiiessiesssesisssssssssi st sssess e sessssennns | avessssensienns 09/26/2017........ SIDOTE& €Ottt sesssssssinenes | sensseensenes 3,060.000 48,294 XXX e L
239360 10 0 |DAWSON GEOPHYSICAL CO . 09/29/2017........ VARIOUS ..ottt sssenieens | seriessssesessssssssessesseneenene 11,907.000 | cooovvrerereerreeriereeeerieines 50,010 XXX | |
28035Qq 10 2 |EDGEWELL PERSONAL CARE CO .1 07119/2017........ VARIOUS ..ottt ensassens. | esveessessnenes 1,940.000 140,374 XXX e |
29272W 10 9 |ENERGIZER HOLDINGS INC .| 08/24/2017........ VARIOUS.....ccooiiiiriee st snsenssssniens. | esvnssenienas 4,355.000 190,169 XXX e 1
300487 10 5 |EVINE LIVE INC .1 09/27/2017........ VARIOUS ..ottt siseninene | sebeesssseesiss st 72,403.000 | ..o 75,424 XXX [ |
381370 10 5 | GOLDFIELD CORP... .| 09/21/2017 VARIOUS 6,830.000 39,149 XXX |
384556 10 6 | GRAHAM CORP.... .1 09/27/2017........ | KCG AMERICS LLC 2,590.000 52,702 XXX |
41165F 10 1 |HARBORONE BANCORP INC. .1 09/18/2017........ VARIOUS 1,107.000 19,873 XXX e |
416906 10 5 |HARVARD BIOSCIENCE INC .1 07/18/2017........ IVY SECURITES INC......cooiiiriiriiereseirereniseen 9,000.000 21,688 XXX e |
437076 10 2 |HOME DEPOT INC....c.cccvvvvririenee .| 09/05/2017........ JONESTRADING INSTITUTIONAL SERVICES........cocoviiririiiieinieeniieeissienes 1,300.000 198,636 XXX L
44244K 10 9 |HOUSTON WIRE & CABLE CO. .| 09/27/2017 IVY SECURITES INC......cooriiiiiiiiiieritiississiiesiesesesssssessessesessssssssessnins | sevsesssnsssssssssssessssssenens 13,360.000 | ..o 67,090 XXX L
45685K 10 2 |INFUSYSTEM HOLDINGS INC .1 09/27/2017........ | KING, CL & ASSIC. 9,845.000 21,478 XXX L
46609J 10 6 |J ALEXANDERS HOLDINGS INC .1 09/12/2017........ KCG AMERICS LLC 1,542.000 15,028 XXX e |
46590V 10 0 |JBG SMITH PROPERTYS .| 09/25/2017........ VARIOUS.....ccooiiriiitiesie st ssessensensesseniens. | eernssenenenes 3,660.000 127,207 XXX e 1
493144 10 9 |KEY TRONIC CORP.......couiiiiririiitirceiseieiissie st . 09/25/2017........ VARIOUS ..ottt sientnns | oebiessssesessss st 24,842,000 | ..ooooveivreriereeieee 171,454 XXX |
536358 10 7 [LIQUIDITY SERVICES INC . | 09/26/2017 VARIOUS ...ttt nesssssenns | osssiesssensssessssssssessens 16,053.000 98,650 XX e |
574599 10 6 |MASCO CORP .1 09/14/2017........ | MKM PARTNERS LLC 2,210.000 82,141 XXX L
577767 10 6 | MAXWELL TECHNOLOGIES INC .1 09/27/2017........ VARIOUS ...ttt sisensnns | oebsessssssessssssssesssssnssaneen 12,895.000 65,618 XXX e |
59804T 40 7 |MIDSTATES PETROLEUM CO INC.. .| 09/25/2017........ VARIOUS 3,240.000 51,309 XXX e |
624580 10 6 |MOVADO GROUP INC .| 08/21/2017........ IVY SECURITES INC.....cooiiririiiciieiieissierenineins 1,090.000 23,662 XXX |
553829 10 2 |MVC CAPITALINC.............. .| 09/27/2017......... IVY SECURITES INC.....cooovvrerimnrireniieirrinnienienes 3,162.000 32,127 XXX e L
65339F 10 1 [NEXTERA ENERGY INC .| 09/05/2017........ JONESTRADING INSTITUTIONAL SERVICES........cccovvrerriiieiriieriniierisneenes 3,000.000 449,657 XXX [ L
68162K 10 6 [ OLYMPIC STEEL INC......cooiiiiviiiiieiieiiieissieeiisesssisisss e sessesssssesssssssssssens | ossssesassenes 08/17/2017........ IVY SECURITES INC.....oovtiiiiiiciieieiesiseiessisisessessssssiesssssssssesssssssssssenns | sossesessessnes 5,000.000 86,809 XXX e |
68628V 30 8 | ORION MARINE GROUP INC... .| 09/25/2017........ IVY SECURITES INC 6,727.000 40,658 XXX [ |
698884 10 3 |PAR TECHNOLOGY CORP. .| 08/16/2017........ IVY SECURITES INC 2,901.000 XXX e |
72766Q 10 5 |PLATFORM SPECIALTY PRODUCTS CORP.......cccovvviirrnrrcirnirees .| 08/22/2017........ VARIOUS ..ot ssssnsnns | oerinssssesesssssnssessssssneenenn 21,940.000 XXX [ |
750459 10 9 |RADISYS CORP......coouiiirieititi st .| 09/25/2017........ VARIOUS ..ottt eniens | oebeessssesesinsi st sseseenene 70,641.000 XXX e |
755111 50 7 |RAYTHEON CO...ovvuirriiiriieieisieiesisisiessss st sssssssssessssssessesss. | avsnessessanenes 09/05/2017........ JONESTRADING INSTITUTIONAL SERVICES........coovviernniieerineiseineienseirenes | oves 400.000 XXX e |
75605L 70 8 |REALNETWORKS INC .1 09/27/2017........ KCG AMERICS LLC 5,247.000 XXX e |
78112V 10 2 |RUBICON PROJECT INC.. .| 08/11/2017........ IVY SECURITES INC.....oooviririiieiieireiseieresineins 8,100.000 XXX e |
78573L 10 6 |SABRAHEALTH CARE REITINC....... .1 09/12/2017........ ABEL NOSER CORP.......ooviiieieieiintiesiesisissie e sissssesessssssssseessssssens | ovvsssesenenas 3,670.000 XXX e |
854305 20 8 | STANLEY FURNITURE CO INC......otuuiiiiirciiiieieiineiesiseieissieiesissis s .1 09/27/2017........ VARIOUS ..ot sieninns | oebiessssesessssi st 24,273.000 XXX L
855668 10 9 [ STARRETT LS CO.uiuiriiiiieiiieiieieeesie sttt .1 09/21/2017 IVY SECURITES INC.....oovvuiiiiicieieieriseiensisisessessssssiesssssssesesssssssssssenns | sosseessossnes 1,638.000 XXX e |
871561 10 6 [SYNACORINC.. [ 09/28/2017........ | VARIOUS......ooiiiriciesie et enssssessenine | soressesssesesssessensessesinsis 50,757.000 XXX L
88157K 10 1 |TESCO CORP .| 08/08/2017 VARIOUS......ooviiiiiiiinissie st ssinsss. | ssiiesiesss s 28,300.000 XXX | |
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Statement as of September 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)
872386 10 7 | TESSCO TECHNOLOGIES INC.......ooovuriviiiiireriiiciierieresisseesiesiseesessssssssessenssssnsene | consesessnsnnes 09/29/2017........ LIQUIDNET INC....ouieiiiiiiriciieiiriesisiessesie s sssesesssesesssessensssssssensens | soeseressnsinnens 1,660.000 20,727 XXX Lo
91324P 10 2 |UNITEDHEALTH GROUP INC.. .. | 09/05/2017........ SALOMON SMITH BARNEY INC....c.ovurviiirirerinisissierssissesisssesessssssssssnens. | orssseessnssnes 5,000.000 997,730 XXX Lo
91851C 20 1 |VAALCO ENERGY INC.. .. | 09/14/2017. VARIOUS ..ottt esssssenieens. | eeriessssesessssssssessesseseenene 16,000.000 11,704 XXX Loereeeeeeveeeerevessiene
92214X 10 6 | VAREX IMAGING CORP... .1 09/19/2017........ VARIOUS ..ottt eninns | eressesesiesines 2,440.000 73,443 XXX Lo
91829F 10 4 | VOXXINTERNATIONAL CORP.......coiiiiniiiieiiiiisissnissrsssssesesssnssssenssssssssssssnsssseneens | onsernsenesenes 07/11/2017........ IVY SECURITES INC 5,600.000 40,117 XXX RN
9099999. Total - Common Stocks - Industrial and Miscellaneous. 9,218,106 XXX 0
9799997. Total - Common Stocks - Part ... 9,218,106 XXX 0
9799999. Total - Common StOcKS........ovvwerererniinieres 9,218,106 XXX 0
9899999. Total - Preferred and Common Stocks... 9,218,106 XXX 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS........... ittt tieie eesebsssssteess s etesess s s s b s es et s s 8 eh L8 eE R bbbttt nnie | tesensenranes 85,014,028 XXX 374,751

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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Statement as of September 30, 2017 of the Medical Mutual of Ohio

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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............ .| 09/20/2017. | PRINCIPAL RECEIPT........cccosvvunne . 95,578 | .oeeeern95,578 | e 99,490 | ..oovvvrrrrns 99,224 (3,647) 09/20/2045. | 1....cvvvrvnnes
38376P TP 5 | GNMA REMIC TRUST 2009-125 PB.......... ..109/20/2017. | PRINCIPAL RECEIPT.......covvvvvrens | vevvrererireresensireninns | crvvernnd 607,045 | .........607,045 | .......... 618,996 | ............. 608,314 (1,268) 02/20/12037. [ 1....cvvveienne
383756 2G5 | GNMA REMIC TRUST 2012-102 DN.. .| 09/20/2017. | PRINCIPAL RECEIPT.. ...163,277 ....153,206 ....163,237 40 09/20/2040.
38378E  JV 6 |GNMAREMIC TRUST 2012-65 MJ........... |.. | 09/20/2017. | PRINCIPAL RECEIPT.. ....188,104 ....194,747 ....192,565 (4,461) 07/20/2039.
38375G  DJ 7 |GNMAREMIC TRUST 2012-73 NK........... .| 09/20/2017. | PRINCIPAL RECEIPT. 95,420 | ............95,420 | ..cooouce. 100,102 (2,035) 08/20/2040.
38379X KD 1 |GNMAREMIC TRUST 2016-83 AP............ | .. | 09/20/2017. | PRINCIPAL RECEIPT.. ... 144,487 ....150,582 (5,694) 10/20/2045.
38379X Q9 4 |GNMA REMIC TRUST 2016-90 MA........... ..109/20/2017. | PRINCIPAL RECEIPT.. ol ...184,777 ....192,688 (7,395) 10/20/2045.
38380F 4M 5 |GNMAREMIC TRUST 2017-099 JG.......... .1 09/20/2017. | PRINCIPAL RECEIPT........oovvvirenne [ ererrerereerreinnines | coreverenns 42,088 | ...........42,088 | ........... 41,930 158 06/20/2047.
912828 HA 1 |US TREASURY NOTES.. .. | 08/15/2017. | MATURITY.... .2,000,000 2,079,453 (6,107) 2,000,000 08/15/2017.
912828 TM 2 |US TREASURY NOTES.. .1 08/31/2017. [ MATURITY ..ooviriviinimninnrnsniieninne | eeverseesssnsssnssenenenes | svveans 2,000,000 1,998,516 | ..oocveeae 705 2,000,000 08/31/2017.
0599999. Total - BONdS = U.S. GOVEIMMENE......vuiieiiriieisseiisissseis s sssisssies | eetsssesseessens st sttt | cnnins 5,510,776 5,629,710 | oo 5,498,550 | ..oovrinrinnd 0] e (29,704) [ ovvvvennens 0 (29,704) 0 5,510,776 0 (V] [ 0. 140,990 XXX
Bonds - U.S. Special Revenue and Special A t
31331X S5 2 |FEDERAL FARM CREDIT BANKS............ . [ 08/01/2017. [ MATURITY ..ooctrrireererinernerieninee | vevereeissesisssneninenes | avveee 1,000,000 | ....... 1,000,000 | ....... 1,124,240 | ........... 1,010,068 | ...covvvrvrerrres | e [QLON0LG]:) ) R B (10,068) [ ...eoveveerreres | e 1,000,000 [ .oovvvuemereens | veererrerinees | e 0. 55,500 |08/01/2017. | 1..cvonvrnncns
FEDERAL HOME LOAN MORTGAGE
3137EA DL 0 |CORP . [09/29/2017. [ MATURITY ..oocinrirrerrrinernerienernee | vevereeessseisssneninenes | evvies 1,000,000 | ....... 1,000,000 | .......... 999,380 | ..covvrrenee 999,850 | ...ovvvurereririees | e 150 LIV RN I 1,000,000 [ .ooverueenmreens [ vrererierinens | e 0. 10,000 | 09/29/2017. | 1...ccvvvevvrne
FEDERAL HOME LOAN MORTGAGE
3137EA DV 8 |CORP | 0771412017, | MATURITY ..o [ everieresseeissinnines | veeens 1,000,000 | ....... 1,000,000 | ....... 1,000,000 .1,000,000 0 | ovrverreeernni | ereereeeen 1,000,000 [ oo | cevvreneeienins | eevveriieniiennn0 [ s 7,500 | 07/14/2017. 1.
3133XM CL 3 |FEDERAL HOME LOAN BANKS................ .. | 09/08/2017. | MATURITY ....ocvvmririirnrinennerienins [ everseeessesssnsnennes | oveeens 1,000,000 | ....... 1,000,000 | ....... 1,034,040 .1,003,002 (3,002) [ .oocvvereeerreres | erreerrnn 1,000,000 [ oo [ | v [ i 48,750 |09/08/2017. | 1.
FEDERAL HOME LOAN MORTGAGE
3134G3 B9 0 |CORP . [ 08/15/2017. [ MATURITY ..oocvirrirrinnrinerieninee | vevereeessssisssneninenes | avvines 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ...ccooeee 1,000,000 [ ..oooueveerinenns | e (U O IS 1,000,000 [ ..oeeruemmriens [ s | e 0 | e 8,750 | 08/15/2017. | 1..uvvrvrrevns
FEDERAL HOME LOAN MORTGAGE
3134G3 ZH 6 |CORP L[ 07/25/2017. [ MATURITY c.oocrirrinrinnrnerieniene | vevereeessseissineninenes | evvies 1,000,000 | ....... 1,000,000 | ....... 1,002,470 | ...ccooeee 1,000,000 [ ...ooevevrinni | crerriieiinniiens 0 | e | s 1,000,000 [ ..ovevureeeieens [ v | e 0. 10,000 | 07/25/2017. | 1....cvvvevvrne
FEDERAL NATIONAL MORTGAGE
313560 PP 2 |ASSOC .| 09/20/2017. | MATURITY.... .1,000,000 .1,000,000 180 10,000 | 09/20/2017. | 1.
31394R  ZY 8 |FHLMC REMIC SERIES 2769 LB... .| 09/15/2017. | PRINCIPAL RECEIPT.. .73,818 ) (218) ..1,994 | 03/15/2019. | 1.
31394W FL 7 |FHLMC REMIC SERIES 2773 TB... ..109/15/2017. | PRINCIPAL RECEIPT.. .67,716 ) (131) | coerrrneieennns | e BTT16 | i | e | cvrrineiinnnnd0 | s 1,757 | 04/15/2019. | 1.
31394W YN 2 |FHLMC REMIC SERIES 2783 AY... .| 09/15/2017. | PRINCIPAL RECEIPT.. .67,709 ) (211) | e | e 87,709 | e | e | e | s 1,807 |04/15/2019. | 1.
31394W GS 1 |FHLMC REMIC SERIES 2784 HJ... ... | .| 09/15/2017. | PRINCIPAL RECEIPT.. 114,477 ) (16) [ oovererrreernennn | v TTAATT [ e [ e | cevrreiinieenn0 [ s 3,046 | 04/15/2019. | 1.
31394Y F3 3 |FHLMC REMIC SERIES 2796 LB.............. ..109/15/2017. | PRINCIPAL RECEIPT. 27,926 ) (440) | oo | evrrieeneeen7,926 | i | s [0 | i 847 | 05/15/2024. | 1
313950 MW 3 |FHLMC REMIC SERIES 2892 DB... .| 09/15/2017. | PRINCIPAL RECEIPT.. . ..61,922 N ) (135) | covvvrererrerines | evvrirneneenn81,922 | i | e | v | s 1,849 |11/15/2019. 1.
31395U RE 3 |FHLMC REMIC SERIES 2977 AY.............. | .. | 09/15/2017. | PRINCIPAL RECEIPT.. ol .69,817 | ...........69,817 ..72,326 ) (1,580) [ ..o | eerirenieeneen89,817 [ e [ | cevveriieiennn0 [ 2,130 | 05/15/2025. | 1.
3137A2 TH 4 |FHLMC REMIC SERIES 3759 LW............. .1 09/15/2017. | PRINCIPAL RECEIPT.......covvvnvvinns [ corvrererinninerirenies | eeverins 578,031 | ... 578,031 | .......... 575,773 269 15,379 | 08/15/2036. | 1
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC... .1 09/15/2017. | PRINCIPAL RECEIPT.......covvunreinns [ eorrrirneriinninerienies | v 109,865 | .......... 109,865 | .......... 112,303 111,181 (1,316) 109,865 | ..o [ v | cveenerenneenn0 [ s 1,459 |12/15/2037. | 1.
3137AJ  6A 7 |FHLMC REMIC SERIES 3955 BA.............. | .. | 09/15/2017. | PRINCIPAL RECEIPT.. e 91,294 91,294 95,859 | ... ..94,757 (3,463) . ...91,294 20 ] s 2,134 | 02/15/2041. | 1.
3137AJ  HW 7 |FHLMC REMIC SERIES 3960 YH.............. .1 09/15/2017. | PRINCIPAL RECEIPT.......covvuvvrins [ corrrereeinrinerirenies | v 150,458 | .......... 150,458 | .......... 153,749 | oo 152,366 (1,908) [ ..o | e 150,458 | oo | e [ v 0 | e 2,045 | 08/15/2040. | 1
3137AP  BF 6 |FHLMC REMIC SERIES 4033 ED... ..109/15/2017. | PRINCIPAL RECEIPT.. .. 167,642 | .......... 167,642 ....172,486 ....170,472 (2,829) [ ..o | e 167,842 | e [ | 0 [ 2,798 | 10/15/2036. | 1.
3137AS Q8 0 |FHLMC REMIC SERIES 4088 PA.............. | .. | 09/15/2017. | PRINCIPAL RECEIPT.. - . 118,495 | ... 118,495 ..124123 | ..............123,306 (4.811) [ e | e 118,495 | i [ | vvevriieneenn0 [ 2,294 | 12/15/2040. | 1.
3137AV. 2S5 |FHLMC REMIC SERIES 4122 PA.............. .1 09/15/2017. | PRINCIPAL RECEIPT.......covvumvrinns [ eorreireriinninerienies | cevnein 159,598 | ......... 159,598 | .......... 160,671 | covveverenne 160,371 (T72) | e | e 159,598 | i | e | ceverineiinend0 | s 1,595 |02/15/2042. | 1
3137AW 6M 2 |FHLMC REMIC SERIES 4125 KP... .1 09/15/2017. | PRINCIPAL RECEIPT........oevunviens [ e | v 175,475 | ... 175,475 ....181,754 (3,838) [ oovvvvrirrirenes | errrerneenn TTBATE [ [ | evvriveneenn0 [ 2,910 | 05/15/2041. | 1.
3137AW VA 0 |FHLMC REMIC SERIES 4145 UC.. ... | .| 09/15/2017. | PRINCIPAL RECEIPT.. . 230,999 230,999 ....229,916 856 | .ovoeveereereerens | errerenrennnn230,999 [ oo | e | ereeeeieenenn0 | i 2,315 | 12/15/2027. | 1.
3137AY 6Z 9 |FHLMC REMIC SERIES 4150 ND............. ..109/15/2017. | PRINCIPAL RECEIPT.......coovrvivrens | vevrvererirerisineireninns | v 164,627 | .......... 164,627 | .......... 163,675 N7 | e | oo TOA827 | s v | s | 1,886 | 07/15/2041. [ 1...ooovvvrrnnes
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3137B0 TR 5 |FHLMC REMIC SERIES 4186 MC.. .1 09/15/2017. | PRINCIPAL RECEIPT.........ovvvnrvens [ e | v 179,892 | .......... 179,892 6,064 | ..o | e 179,892 [ e | s | vvveiieinnenen0 | s 1,778 | 03/15/2028.
3137B1 MQ 2 |FHLMC REMIC SERIES 4198 QD... .| 09/15/2017. | PRINCIPAL RECEIPT. v | s 169,304 | .......... 169,304 (1,778) 01/15/2033.
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA. ..109/15/2017. | PRINCIPAL RECEIPT........coovivivirens | v | v 188,131 | .ovvvve. 188,131 (794) 05/15/2028.
3137B7 3L 1 |FHLMC REMIC SERIES 4289 WE ... |.. | 09/15/2017. | PRINCIPAL RECEIPT 208,303 208,303 (3,813) 08/15/2031.
3137B7 TL 3 |FHLMC REMIC SERIES 4306 A................ ..109/15/2017. | PRINCIPAL RECEIPT.......covivivinne | verrrererereeirersineines | vvereriens 94,839 | ...l 94,839 (3,478) 03/15/2041.
3137B9 FL 4 |FHLMC REMIC SERIES 4314 KA... .| 09/15/2017. | PRINCIPAL RECEIPT. 368,235 368,235 (7,391) 12/15/2039.
3137BA 3T 7 |FHLMC REMIC SERIES 4329 KA... .1 09/15/2017. | PRINCIPAL RECEIPT.......covvumrrinns [ eorvrirneriinninerienies | cevveins 155,648 | .......... 155,648 (3,410) 01/15/2040.
3137BB A9 1 |FHLMC REMIC SERIES 4337 BA... .. | 09/15/2017. | PRINCIPAL RECEIPT. 280,695 280,695 | ..........294,028 | ............293,942 | ..o | eereen(13,247) | oo [ (13,247) [ oo 02/15/2046.
3137BB N9 7 |FHLMC REMIC SERIES 4358 DA... v |1 09/15/2017. | PRINCIPAL RECEIPT.......coomirirans | ovrevermrerienirneennnes | vevirenes 309,022 | .......... 309,022 (6,478) 06/15/2040.
3137BN  NQ 3 |FHLMC REMIC SERIES 4566 CE.............. ..109/15/2017. | PRINCIPAL RECEIPT........coovvvvvrens | vevrvereriereseneireniens | cvvverins 335934 | ......... 335,934 2,782 01/15/2043.
3137BN  Z8 0 |FHLMC REMIC SERIES 4569 A .| 09/15/2017. | PRINCIPAL RECEIPT. 296,788 296,788 (9,713) 11/15/2040.
3137BR 6T 7 |FHLMC REMIC SERIES 4608 HA... .| 09/15/2017. | PRINCIPAL RECEIPT. 212,257 212,257 (5,824) 06/15/2041.
3137BV  EH 5 |FHLMC REMIC SERIES 4655 HA. .. 1 09/15/2017. | PRINCIPAL RECEIPT. 222,360 222,360 (8,408) 01/15/2042.
31415Y LW 7 |FNMA PASS-THRU POOL 993241... .1 09/25/2017. | PRINCIPAL RECEIPT........ovvviiiies [ everrerirseerneriinnines | corererneens 38,796 | oo 38,796 (1,909) 06/01/2024.
31417y  GK 7 |FNMA PASS-THRU 15 YEAR .. | 09/25/2017. | PRINCIPAL RECEIPT. rereennn.80,170 ...60,170 (1,718) 10/01/2024.
31394B MD 3 |FNMA REMIC TRUST 2004-89 AQ. .| 09/25/2017. | PRINCIPAL RECEIPT. v | s 104,714 | .......... 104,714 (1,315) 12/25/2024.
313988 TN 3 |FNMA REMIC TRUST 2010-146 PC .| 07/27/2017. | VARIOUS 205,588 205,588 (449) 09/25/2036.
3136A2 AR 4 |FNMA REMIC TRUST 2011-110 EC.......... .. | 09/25/2017. | PRINCIPAL RECEIPT. 242,889 242,889 (3,575) 04/25/2041.
3136A2 MY 6 |FNMAREMIC TRUST 2011-128 QB.......... .. 1 09/25/2017. | PRINCIPAL RECEIPT.......covvuvviinns [ eorreernerinninerienins | i 113,038 | ..ccovonee 113,038 (2,809) 03/25/2039.
31397S XM 1 |FNMA REMIC TRUST 2011-40 KA. .. | 09/25/2017. | PRINCIPAL RECEIPT. 13 13 0 03/25/2026.
3136A8 ZR 4 |FNMA REMIC TRUST 2012-103 DA... .| 09/25/2017. | PRINCIPAL RECEIPT.. 213,969 213,969 (9,094) 10/25/2041.
3136AA  JT 3 |FNMA REMIC TRUST 2012-139 CA .1 09/25/2017. | PRINCIPAL RECEIPT.......covvervrinns [ eonrireriinrinerienies | cevevnnnd 436,398 | .......... 436,398 9,403 11/25/2042.
3136AA  5A 9 |FNMA REMIC TRUST 2012-149 ND... .| 09/25/2017. | PRINCIPAL RECEIPT. 284,798 284,798 0 06/25/2042.
3136AA 6K 6 | FNMA REMIC TRUST 2012-151 YA, .1 09/25/2017. | PRINCIPAL RECEIPT.......covvunmiinns [ eorrrirneriinrinerienies | v 163,072 | .......... 163,072 (3,349) 01/25/2028.
3136A3 X9 7 |FNMA REMIC TRUST 2012-3 BA... .. | 09/25/2017. | PRINCIPAL RECEIPT. 82,367 | .coovens 82,367 15 04/25/2040.
3136A5 XR 2 |FNMA REMIC TRUST 2012-30 PB. .| 09/25/2017. | PRINCIPAL RECEIPT.. 87,723 87,723 (264) 10/25/2040.
3136A4 2C 2 |FNMA REMIC TRUST 2012-34 PB. .1 09/25/2017. | PRINCIPAL RECEIPT.......coosvemrinns [ e | v 108,091 | .......... 108,091 (556) 01/25/2032.
3136A5 AC 0 |FNMA REMIC TRUST 2012-40 MG.... .| 09/25/2017. | PRINCIPAL RECEIPT. 215,461 215,461 (1,018) 04/25/2041.
3136A5 P86 7 |FNMA REMIC TRUST 2012-53 PB .| 09/25/2017. | PRINCIPAL RECEIPT. 204,956 204,956 (4,098) 02/25/2041.
3136A7 U3 4 |FNMA REMIC TRUST 2012-84 QG .. | 09/25/2017. | PRINCIPAL RECEIPT. ..97,161 (1,090) 09/25/2031.
3136A7 5E 8 |FNMA REMIC TRUST 2012-96 PD ... | .. | 09/25/2017. | PRINCIPAL RECEIPT v | s 127,714 (1,352) 07/25/2041.
3136AC ES 6 |FNMAREMIC TRUST 2013-10 DE............ .. 1 09/25/2017. | PRINCIPAL RECEIPT.........cocovvvnnee 320,475 320,475 (724) 10/25/2041.
3136AH U9 9 |FNMA REMIC TRUST 2013-133 VT.... .1 09/25/2017. | PRINCIPAL RECEIPT........ovvvnvvinns [ eorvrerreinriserireries | v 126,880 | .......... 126,880 (2,549) 05/25/2025.
3136AC  WN 7 |FNMA REMIC TRUST 2013-20 CA .| 09/25/2017. | PRINCIPAL RECEIPT. 219,190 219,190 (4,580) 01/25/2043.
3136AD MZ 9 |FNMA REMIC TRUST 2013-30 JA.. ..109/25/2017. | PRINCIPAL RECEIPT........covvvvvrens | verrrererrverisineireninns | crrveins 465,039 | .......... 465,039 31,803 04/25/2043.
3136AD EY 1 |FNMA REMIC TRUST 2013-36 AB. ... |.. | 09/25/2017. | PRINCIPAL RECEIPT v | s 180,112 | .......... 180,112 (4,104) 05/25/2032.
3136AD V4 8 |FNMA REMIC TRUST 2013-41 WG........... ..109/25/2017. | PRINCIPAL RECEIPT.......coovvvevnns | cerrreerirerneneireriens | v 144,307 | .......... 144,307 (356) 11/25/2042.
3136AJ C3 8 |FNMA REMIC TRUST 2014-26 GA .| 09/25/2017. | PRINCIPAL RECEIPT. 226,156 226,156 (5,619) 09/25/2039.
3136AJ K4 7 |FNMA REMIC TRUST 2014-28 ND .| 09/25/2017. | PRINCIPAL RECEIPT. 275,728 275,728 (5,406) 03/25/2040.
3136AQ UM 0 |FNMA REMIC TRUST 2015-92 VA. ..109/25/2017. | PRINCIPAL RECEIPT........coovvvivrens | verrrererrverisinsireninns | cvrveinns 140,087 | .......... 140,087 (7,289) 01/25/2029.
3136AR R4 2 |FNMA REMIC TRUST 2016-25A.... .. | .. [ 09/25/2017. | PRINCIPAL RECEIPT v | s 347,334 | ......... 347,334 | .....362,313 | 362,796 | s | e (15,462) | e [ (15,462) | ...coovernernens 11/25/2042.
3136AT JR 6 |FNMAREMIC TRUST 201649 PA............ ..109/25/2017. | PRINCIPAL RECEIPT........ccovvvvvirens | vevrvererirereseneireniens | v 159,836 | .......... 159,836 (3,871) 09/25/2045. [ 1.......ccovenne
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3136AT CK 8 |FNMAREMIC TRUST 2016-50 BN............ .| 09/25/2017. | PRINCIPAL RECEIPT.. LA73342 | 173,342 ...181,034 180,859 .(7,517) (7,517) WAT3342 [ e [ | 0 [ 3,551 | 02/25/2046.
3136AU MC 2 |FNMA REMIC TRUST 2016-94 MN........... | .. | 09/25/2017. | PRINCIPAL RECEIPT.. - ..148233 | .......... 148,233 | ..........146,659 | ... . 1,575 . ..148,233 VIR I 2,169 | 05/25/2045.
3136AV. V9 7 |FNMA REMIC TRUST 2017-22 BE............ .. | 09/25/2017. | PRINCIPAL RECEIPT........cccosvrenns . 257,826 257,826 | .......... 267,979 | oo | e | v (10,152) | oovvveveevians [, (10,152) [ 1.ovvvevernvinniis | e VLY 77 IR [N [ 0 | e 2,935 | 08/25/2040. | 1.....coccvnnv.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......ciuuiriirririsiresirssirsserssesssssesssnsssssssssssenssesssssnssssssssns | eeeee 18,422,740 | ..... 18,422,740 | ....18,749,190 | ........ 17,193,985 | ovovviennnenad 0] . (145,283) | ..oovvvvnennd [ (145,283) | .ovocvverennn 0] e 18,422,740 | ..o 0 [ (V] [ 0 ... 342,071 XXX XXX
Bonds - Industrial and Miscellaneous

055451 AU 2 |BHP BILLITON FIN USALTD......c.coecurnuee C|09/12/2017. | CALLED @ 106.2330000 reverenessrenenes | e 1,168,563 | ....... 1,100,000 | ....... 1,098,647 | ........... 1,099,033 89 [ | e 1,099,122 | o | 169,441 | 69,441 | 73,233 | 09/30/2023.

448055 AC 7 |HUSKY ENERGY INC ..|C|09/15/2017. | MATURITY.... JEOTTTRTRII PV 1,000,000 | ....... 1,000,000 | ....... 1,198,500 1,030,315 | v | eeeeee(80,315) | s | e (RIVRCHE) N rereeeenn 1,000,000 | oo [ | 0 [ 62,000 | 09/15/2017.

80283L AD 5 | SANTANDER UK PLC .1 C|09/29/2017. | MATURITY.... JSTRRRO PP 1,500,000 | ....... 1,500,000 | ....... 1,498,515 .1,499,163 837 | oo | erereeern 1,500,000 [ oo [ | v [ i 24,750 | 09/29/2017.

039483 AY 8 |ARCHER DANIELS MIDLAND CO.. . 109/29/2017. | CALLED @ 101.8335942 . 1,621,191 1,592,000 1,566,162 .1,587,991 2444 | ..o | 01,590,435 | i | 030,756 | .........30,756 | ....... 90,138 | 03/15/2018.

20825C AN 4 |CONOCOPHILLIPS. .1 08/01/2017. | CALLED @ 102.9570000. 11,029,570 .1,000,000 999,910 | .oveeerre999,985 | oo [ vrrieeiiienn® | | 8 | | 999,991 | i | 029,579 | L1029,579 | 36,978 | 05/15/2018.

457153 AE 4 |INGRAM MICRO INC.. .1 09/01/2017. | MATURITY.... 2,122,300 ) ) 2,000,000 | cvovererrerirrins [ erererrenireiienes | evererinnirenend0 | 105,000 | 09/01/2017.

459200 GJ 4 |INTERNATIONAL BUSINESS MACHINES |.. | 09/14/2017. | MATURITY.... 2,528,125 ) ) 2,500,000 | cvvoveeeereeens | eereereerceeeenes | eeveeereenieenend | 142,500 | 09/14/2017.

478160 AQ 7 |JOHNSON & JOHNSON..... .. | 08/15/2017. | MATURITY.... 2,126,178 ,261) | .. ) 2,000,000 | cvouvevrrmriirins [ erererrnnireennes | e [ 111,000 | 08/15/2017.

50540R AK 8 |LABORATORY CORP AMER HLDGS . [ 08/23/2017. [ MATURITY ..oovvrrireicnrnrinerieriene | ceviseiseessssissninenes | 20000:2,180,000 | .......2,180,000 | ....... 2,204,285 ) ) 2,180,000 | ..ooueveuerennens | ceerrerrerrnnnns | o0 | s 47,960 |08/23/2017.

84755T AA 5 |SPECTRAENERGY CAPLLC . 107/13/2017. | CALLED @ 103.4120000.........ccccee [ vorrrreerervrrrrernerns | 002,767,305 | .......2,676,000 | ....... ) ETSTIIR PN (60 639) 2,763,000 | ...cccovvrivens | 4,305 | 4,305 | e 123,512 | 04/15/2018.

878237 AF 3 |TECH DATACORP..... .1 09/21/2017. | MATURITY. ) (3,836) 2,000,000 [ ..oviimrenni | v | s | s 75,000 | 09/21/2017. R
3899999. Total - Bonds - Industrial and Miscellaneous ) T | (122,992) | .coovvviniennn [ 19,632,548 | ..coccovvnn. 0 .. 134,081 | .......134,081 | ..... 892,071 XXX XXX
8399997. Total - Bonds - Part 4 979) | i [ (297,979) 43,566,064 |............0 | ..... 134,081 .1,375,132 XXX XXX
8399999. Total - Bonds. 3,700,145 3,481,516 4,994,635 )| .. .(297,979) 43,566,064 |......cc...0 | s 134,081 134,081 | ..1,375,132 XXX XXX
Common Stocks - Industrial and Miscellaneous

G0176J 10 9 |ALLEGION PUBLIC LTD CO . | €| 07/26/2017. | KCG AMERICS LLC 380.000 XXX (3,407) [ ooeereenerenen | cerireereninns 20,913 XXX

03852X 10 0 |ARALEZ PHARMACEUTICALS INC.......... |C|07/19/2017. | IVY SECURITES INC.......cccoevvrmerer | worvrrr 5,850.000 XXX | e 7,898 | 025,799 | i (6,494) | i [ e 11,408 |.......... (17,902) 7,898 XXX
G5480U 13 8 |LIBERTY GLOBALPLC.......ccocorireririirinne C|09/22/2017. [ VARIOUS........coovvvririirinrirciiieni | v 1,560.000 XXX [V RTINSO 41,269 XXX

960908 30 9 |WESTPORT FUEL SYSTEMS INC............ C|09/28/2017. [ IVY SECURITES INC... 23,786.000 XXX ) ....22,835 XXX

88579y 10 1 |3MCO ..109/21/2017. | IVY SECURITES INC... . ....700.000 | ... XXX ) | ....55,950 XXX .

005098 10 8 |ACUSHNET HOLDINGS CORP................. .. | 09/05/2017. | KCG AMERICS LLC.....cc.ovvvervrvireces | veri 11,270.000 | ....cenee 179,120 XXX | 209,285 | ..coovirenee 222,1 32 | ri(12,846) | oo | e | e (12 L LG]SR IS 209,285 | ..o | e (30,166) | ........ (30,166) | ......... 3,381 XXX [

012423 10 9 |ALBANY MOLECULAR RESH INC............ .. 09/01/2017. | CASH MERGER.........cccoovvmmrrmnins | corinee 22,000.000 478,500 XXX | 120,894 | ..oovoenns 412,720 | .....(291,827) | coovvvverneineis | e | s (291,827) | cvovevirrirens ..120,89%4 357,607 | ....... 357,607 XXX

019330 10 9 |ALLIED MOTION TECHNOLOGIES INC.... .. | 09/20/2017. | VARIOUS 2,743.000 | ............68,908 XXX 52,766 | ...... 58,673 (5,907) . ....52,766 16,142 | ......... 16,142 | ... XXX .

032332 50 4 |AMTECH SYSTEMS INC......cccovvvnirvrerinns .. | 08/14/2017. | IVY SECURITES INC......ccoovvvrmrrrns | veris 10,500.000 | .......... 112,686 XXX | s 35,197 | v 44,625 (9,428) | ..ocvonvenrieres | cevrreirenins 35,197 | cooveeneenennns | e 77,490 | ......... 77,490 | .o XXX [

04238R 10 6 [ARMSTRONG FLOORING INC.. .| 08/17/2017. | VARIOUS .9,640.000 XXX (55,630)

058516 10 5 | BALLANTYNE STRONG INC «.. | .. | 08/10/2017. | IVY SECURITES INC... . 4,742.000 XXX ] 20,915 | 37,936 | et (17,021) | e [ [ e (17,021) | ovverrercereens

090672 10 6 |BIOTELEMETRY INC......coovvvmrverrririrrs ..109/15/2017. | KCG AMERICS LLC.......ovvvrvrrers | v 1,630.000 XXX (8,401)

096761 10 1 |BOB EVANS FARMS INC . | 08/29/2017. | VARIOUS .1,700.000 XXX (21,595)

097488 10 0 |BOJANGLESINC ... | .1 09/27/2017.| KCG AMERICS LLC. .1,022.000 XXX 0 .

125071 10 0 [CDICORP.....cooiirirererirrrerieisirnienns .. 09/18/2017. [ VARIOUS........coovvvrimrinrirnirnnirsirnnes | eviees 36,308.000 XXX | 222,704 | v 259,000 | ......s(43,806) | ..ovvovveriririeiins | e | v (43,808) [ ..vovvrrvariaenns

131193 10 4 |CALLAWAY GOLF CO.... .| 09/07/2017. | IVY SECURITES INC... .7,586.000 XXX 83,143 | 1 i(40,4B3) | oo [ [ e (40,463) | ....oovvrnernnns .

171871 50 2 |CINCINNATIBELL INC... . 1 08/21/2017. | VARIOUS .5,010.000 XXX 111,974 (26,260)

JONESTRADING INSTITUTIONAL
126650 10 0 |CVS/CAREMARK CORPORATION.... .| 09/05/2017. | SER 11,000.000 | ......ne 859,003 XXX ...868,010 | ...... 112,038 ..112,038
JONESTRADING INSTITUTIONAL
253651 10 3 |DIEBOLD INC.....cooooirerireereersriserieiins .| 07/05/2017.|SER ... 6,080.000 | .......... 151,642 XXX ...132,038 | ......... (9,146) | ... (9,146)
285229 10 0 |ELECTRO SCIENTIFIC INDUSTRIES INC | .. | 09/18/2017. | VARIOUS 22,059.000 264,172 XXX ....130,589 | ....... (28,236) | ... (28,236)
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29272W 10 9 |ENERGIZER HOLDINGS INC.......c.ccovvenee. .| 08/02/2017. | MORGAN, J.P. SECURITIES 900.000 39,497 XXX | s 33,458 | oo 40,149 | ........ (6,691) [ oo (6,691) [ .oovvevverirenes | cerireireiinns 33,458 | ..ovveriniines [ e 6,039 | ... 6,039 | ..o 495 XXX [
JONESTRADING INSTITUTIONAL
369604 10 3 | GENERALELEC CO. .| 09/05/2017.|{SER | ... 22,000.000 XXX (240,496) | .....ocvvvereeies | e 454704 | i | 86,765 | ......... 86,765 | ....... 15,840 XXX
431475 10 2 |HILL ROM HOLDINGS INC. .. | .1 07/28/2017. | KING, CL & ASSIC........ccorvvvrrrrrnans | cerrreens 1,300.000 XXX (VN SRRSO ISOPRPRRRORPRRY 3 i A SRRSO ISP 23,119 | e 23,119 | .o 468 XXX
44244K 10 9 |HOUSTON WIRE & CABLE CO..........c...... .. | 09/26/2017. | VARIOUS........oovmrrierineinnrineinens | ceereenns 4,210.000 XXX (1,346) | oo | cevrnereneenn28,019 [ e (4,897) | cvvnees (4,897) | oo XXX [
INTERSPACE DIAGNOSTICS GROUP
46062X 20 4 |INC .1 07/19/2017. | IVY SECURITES INC....c.oovvvrvriries | vevrennns 3,193.000 XXX | 2,845 | 17,562 | i (12,453) | e | e 2,264 |......... (14,717) XXX [
465647 10 7 |ITERISINC ..107/18/2017. [ IVY SECURITES INC......oovevvrvrrrinr | verenes 16,700.000 XXX (35,481) XXX
511795 10 6 |LAKELAND INDUSTRIES INC........cccoonu.e. .| 07/11/2017. | IVY SECURITES INC.....c.ovvvrvrries | cevrenens 3,300.000 XXX . (A76) | cevvvvererernes | e 33,844 | i | s 18,922 | ......... 18,922 XXX
53046P 10 9 |LIBERTY EXPEDIA HOLDINGS................ .| 09/06/2017. | VARIOUS 2,310.000 XXX | s 45124 | oo 91,638 | ....... (46,514) | .vvoeerererins [ e [ i (46,514) [ oo | eevvrereeendB5124 | | 76,350 | ......... 76,350 | ..oovvoeiriiinns XXX [
LIBERTY INTERACTIVE CORP -
53071M 85 6 |LIBERTY VENTURES .. | 09/08/2017. | VARIOUS........oooorrierimrinnirnrinens | ceereenns 3,280.000 | .......... 195,479 XXX | 129,401 | v 120,934 | .......... 8,468 | ..o 8,468 | ...ocverecns | e 129,401 | i | s 66,078 | ......... 66,078 | ...ocvrerirriinne XXX [
LIBERTY INTERACTIVE CORP QVC
53071M 10 4 |GROUP .. | 09/28/2017. | KING, CL & ASSIC.......cccorvvermrrirnens | cevrrennns 5,160.000 | .......... 119,267 XXX | 115,881 | oo 103,097 | ........ 12,784 | o | e | v, 12,784 | .o | v 115,881 [ s 3,387 | oo 3,387 | oo XXX [
JONESTRADING INSTITUTIONAL
609207 10 5 |MONDELEZ INTERNATIONAL INC.... .| 09/05/2017.|SER | ... 10,000.000 XXX | 241,256 | ............443,300 | ..... (202,044) I I (202,044) | ....oovververvris | e 281,256 | s | e 165,039 | ....... 165,039 | ......... 5,700 XXX
67555N 20 6 |OCLAROINC...... .. | 08/04/2017. | IVY SECURITES INC 7,800.000 XXX ..(53,865) | .. ..(53,865) 53,201 | . 53,201 XXX
720279 10 8 |PIER 1 IMPORTS INC. .| 07/26/2017. | KCG AMERICS LLC.......ccovvreverrres | v 16,160.000 XXX 83870 | i [ s (25,184) [ ..o | evvrerreren83,870 [ s | e (11,009) | ........ (11,009) XXX
SCIENCE APPLICATIONS
808625 10 7 |INTERNATIONAL CORP .| 07/17/2017. | IVY SECURITES INC 945.000 66,643 XXX | s 41,227 | s 80,136 | ....... (38,909) | ...vvvoerrirrins [ e [ i (38,909) [ ...evoerrrirries | e 41,227 | e | s 25416 | ......... 25416 | ............ 879 XXX [
812362 10 1 | SEARS HOMETOWN & OUTLET STORES] .. | 08/11/2017. [ IVY SECURITES INC.....c.cccovrrvirer | v 16,500.000 XXX | 84550 | e 77,550 | 3,795 [ | 36,795 | ..o (RECH1[010) T XXX [E
829214 10 5 | SIMULATIONS PLUS INC .. | 09/07/2017. | VARIOUS........ooovermririrreniirinens | v 1,880.000 XXX (3,028) XXX
85569C 10 7 |STARTEKINC. .| 07/24/2017.| KCG AMERICS LLC. XXX 0 XXX
86722A 10 3 | SUNCOKE ENERGY INC .. |..107/31/2017. | ABEL NOSER CORP... . XXX e (27,861) XXX
879010 10 5 |TEGNAINC...coovvvirieecrieriseriserienieens .. | 08/02/2017. | NOBLE INTERNATIONAL.....c.ccvcvs | vevrneens 3,060.000 XXX | s B4,095 | .o | e [ e | e 7,370 | oo (UACTL0) | E— XXX [
JONESTRADING INSTITUTIONAL
887228 10 4 |TIME INC NEW .| 09/22/2017. | SER 2,070.000 25,861 XXX 28,722 0 oo | evveeeerernen28,722 | e | e (2,861) | .. XXX
896047 50 3 | TRIBUNE CO NEW. .. 1 08/01/2017. | VARIOUS........ooooereererneirneriseinens | ceereenns 3,417.000 | .......... 143,591 XXX (452) XXX
Q9235V 10 1 |TRONOXLTD ..109/20/2017. | KCG AMERICS LLC.......oovvvvvvrrrers | v 4,180.000 ...92,054 XXX (17,458) | ... XXX
91325V 10 8 |UNITI GROUP INC.. .| 09/28/2017. | VARIOUS. 9,170.000 .157,221 XXX (55,832) XXX
918204 10 8 |VFCORP . 109/21/2017. | IVY SECURITES IN IO 13,500.000 837,090 XXX | 742,095 | 720,225 | 1 94717 | | 00 72,846 | 21,871 XXX
JONESTRADING INSTITUTIONAL
949746 10 1 |WELLS FARGO & CO .....oevvverirerircrieenne .| 09/05/2017.|SER | ... 22,000.000 | ...... 1,098,879 XXX | 904,932 | ... 1,212,420 | ... (307,488) | ...eoovvreererens [ eoreeineriiniins [ v (307,488) | ...ooovercerveins | e 904,932 | .o | 193,948 | ...... 193,948 | ....... 25,300 XXX [
98884U 10 8 |ZAGG INC....ccovveriiiiiiiirnniiscnisesissiisiiens .. 1 09/21/2017. ] IVY SECURITES INC.....ccoovvivvvnnns | covnnneas 4,627.000 | ............ 65,415 XXX | 24,729 | 32,851 | (8,122) [(:A2] T [FRO 24,729 | .o | 40,686 | ......... 40,686 |....ccoocinininns XXX [
9099999. Total - Common Stocks - Industrial and MiSCEHIANEOUS. ..o corriririersisrisssssens s ssnsssnssnsessssssssness | oosnens 7,760,134 XXX .(1,476,230) | ..ovoovrennn0 | 159,911 |...... (1,636,141) 0 5,918,054 0 ]..1,842,080 |..... 1,842,080 | ..... 149,549 XXX XXX
Common Stocks - Mutual Funds
AQR MANAGED FUTURES STRATEGY
00203H 85 9 [FUND .. | 08/24/2017. | REDEEMED.........ccooovvoniirmriirriienns | cer 947,475.388 | ....... 8,218,275 XXX | 8,337,783 | ..ccovune 8,830,471 |... 1,171,075 | ..covoviiriiirn. 1,663,763 | ......... (492,688) 8,337,783 .(119,508) | ...... (119,508) | ...ooovvvirnens XXX (U
92205G 10 4 |VANGUARD MARKET NEUTRAL FUND... | .. | 08/10/2017. | REDEEMED........ccccooviniimminnninnns | wvunes 406,100.678 | ...... 4,808,232 XXX ] s 4,808,232 ...5,031,420 | ....... (88,408) | ...oovveviinnii | e 134,944 | ......... (223,350) | ..o | s 4,808,232 | ..o | v | i | 162 XXX [
9299999. Total - Common Stocks - Mutual Funds s | e 13,026,507 XXX .....13,146,015 13,861,891 |....1,082,669 .0 1,798,707 |......... (716,038)| ... .0 [ ........13,146,015 .0 ]...(119,508) | ...... (119,508) | ...oovene 162 XXX XXX
9799997. Total - COMMON SEOCKS = PAt 4.ttt ssiiiss eostisssis bttt snsnns | eroas 20,786,641 XXX .....19,064,069 | ......... 21,049,546 | ... (393,561) | ovvovvrrciinns 0]..1,958,618 |...... (2,352,179) | .ooovvvrrns 0| e 19,064,069 | ..o 0[.1,722572 |..... 1,722,572 | ..... 149,711 XXX XXX
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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)
9799999. T0tal - COMMON SOCKS. ... eeivesiesreeres st ebbeea sttt | o 20,786,641 XXX .....19,064,069 21,049,546 | ..... (393,561)| ... .0 [.1,958618 |..... (2,352,179) |. .19,064,069 1,722,572 ... 1,722,572 | ..... 149,711 XXX XXX
9899999. Total - Preferred and COMMON SOCKS. ......vuuiuririuiiisiiiiisiisieriians | eeressssesseesssssssss st ses sttt sensensssssns | seees 20,786,641 XXX .....19,064,069 21,049,546 | ..... (393,561) | ... .0 [..1,958618 |...... (2,352,179) |. .0 ......19,064,069 ..0].1,722572 |..... 1,722,572 | ..... 149,711 XXX XXX
9999999, Total - Bonds, Preferred and COMMON SIOCKS...............coviicriiiies o | oo 64,486,786 XXX ....64,058,704 | ......... 63,497,620 | ..... (393,561) | ...... (297,979)|..1,958,618 | ...... (2,650,158) [ ....ocvvrenvne (V) [ 62,630,133 | ..ccovvrrrnnn. 0 |..1,856,653 |..... 1,856,653 | ..1,524,843 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 1.
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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 0.250 633 1,003,719 1,003,719 1,004,352 | XXX
CORTLAND BANK CORTLAND, OHIO 0.750 2,369 799 1,254,013 1,254,812 1,254,812 | XXX
FIRST FEDERAL BANK.........coooomiiiriineiieniinesiieniins DEFIANCE, OHIO. 0.250 317 503,549 503,549 503,867 [ XXX
FIRST FEDERAL OF LAKEWOOD. CLEVELAND, OHIO 0.550 3414 2,489,550 2,490,713 2,491,801 [ XXX
HUNTINGTON BANK......ccrvevimrrriierniiiererissesenissesenes CLEVELAND, OHIO. 0.350 27,876 74,226,838 | .......cco.... 78,514,560 | .............. 64,179,457 | XXX
MIDDLEFIELD BANK.......ovvererirrerermerernnreeresenenenees MIDDLEFIELD, OHIO. 0.800 3,362 1,002,493 1,002,493 1,002,493 | XXX
PNC BANK. CLEVELAND, OHIO. 83,989,570 | ..ccoooeeneees 71,768,337 | ..cccovnd 74,464,148 | XXX
WATERFORD BANK.......ccconmrerenerirnecinnrirnerssenienenennne. . TOLEDO, OHIO. 0.550 1,683 635,123 635,123 635,123 | XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX 3 4 416 | XXX
0199999. Total Open Depositorie: XXX XXX 34,609 5,844 165,104,858 157,173,310 145,536,469 | XXX
0399999. Total Cash on Deposit. XXX XXX 34,609 5,844 165,104,858 .157,173,310 145,536,469 | XXX
0599999. Total Cash, XXX XXX 34,609 5844 | ... 165,104,858 | ........... 157,173,310 | ............ 145,536,469 | 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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