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Statement as of December 31, 2017 of the Medical Mutual of Ohio

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES........vvuveereeecieeieeieeieesseisesssise e sesseesssessnssns | sevesseens 39,223,757 | c.ovvvunvn. 21 | 39,223,757 | ..ovvevrneineineiineins | v 39,223,757 | c.ovvvunven. 2.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government sponsored agenci€s..........coevvvereevereriesens | oo 149,113,510 | ..covvevee 79 | 149,113,510 | .ovvvviererereeieien | cevveiriins 149,113,510 | oovevvne 7.9
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES). ... vuvvuirrircereeie it ess st sesnnins | eesenesanees 4,000,000 | ............. 0.2 | oo 4,000,000 | .ooovorererrirerinninnns | e 4,000,000 | ..cccoonen. 0.2
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccccovureereeeineeneineirneneneens | v 3,821,596
1.43 Revenue and assessment obligations.............cccoeevecrenieeveesieeenees | eveevenns 11,618,442
1.44 Industrial development and similar obligations...............cccceevieivevieiieicns v
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........c.coocomivniivniiones | vovireiie 1,059,836 | ....ccc..... (0 I I 1,059,836 | ...oveeereireineiieins [ i 1,059,836 | ............. 0.1
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccooee | ovvenns 338,642,162 | ........... 18.0 | e 338,642,162 | ..oveevererireieinninns | cererinninns 338,642,162 | ........... 18.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 Al ONEI ..ottt stess s sssssensns | sssesssssssssessnnssssnssnns | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ...ttt sstsnts | eeseens 476,152,852 | ..cceenee. 253 | s 476,152,852 | oo | e 476,152,852 | ........... 25.3
2.2 Unaffiliated non-U.S. securities (including Canada) 44,098,751 ..44,098,751 ..44,098,751
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI fUNDS..........oocvuiviiireiieeeesesesesese s | ereseess 65,440,378 | ............ 35 [ 65,440,378 | ....oovvrrerieienins | e 65,440,378 | ............ 35
3.2 Preferred stocks:
321 AR, .. oo | sensnnsnnsinennesnnens | nenneennsd0000 | [ | (I 0.0
3.22 UNAffiliated.......cereeeeeeeeieicireireieeireeiiecseieeeenseisessssssesesssssssssssessessees | snesseessnssesesssnssnsnnnss | nennessenssd0:0) | rriiriinsinrinsinnnsiinins | eeereeseneseeesennneeens | reeessesensessessesseean 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0 | e [ | s [V IO 0.0
3.32 UNAffili@ted........ccovvvereeiieiiecienesseeeee et | seeneae 210,804,740 | ........... 1.2 | e 210,804,740 | ..ooovvveirnirneiecinee | e 210,804,740 | ........... 11.2
3.4 Other equity securities:
341 AR, ....ooveereririeriereiseeeeeeeeeseeensnssisnesseneinee | e [T, T | i 39 [ 73,979,711 | oo | v 73,979,711 | v 39
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

. Total invested assets

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
Real estate investments:

5.1 Property occupied by COMPANY........cccovviieieiiieieieesieesessese s
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocoviviereinisiieeseeie e
Property held for sale (including $......... 0 property acquired in

satisfaction of debt).........ccoeeiiiieecc
CONFACE I0BNS.......oocereeerceceei ettt essnena
DEMIVALIVES.......oeiiriiieiset bbb

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns
. Other invested assets

.......... 37,639,466 | ............2.0 | ..........37,639,466 |.......cccccermrriiniiinnns | i, 37,639,466 | ............2.0
.......................................... 0.0 | i [ | 0 | 0.0
.......................................... 0.0 | e [ | 0 | 0.0
.......................................... 0.0 | [ | e | 0.0
.......................................... 0.0 | i [ | e 0 | 0.0

............. 0.0 | e [ | e | 0.0

............. (VXU USRI INRND. 0, R IRND. 0,9, CRIIN IRRNY 0,0,
........ 151,478,611 | oo 81 |l AB1ATB61T | | 151,478,611 | 81
........ 273,306,077 | .........14.5 | ........273,306,077 | .....cccovvvrrivvrrisnnis | vrrrennnn. 273,306,077 | .......... 14.5
..... 1,880,379,889 | .........100.0 | ....1,880,379,889 | .........cccneeoe.....0 | .........1,880,379,889 | .........100.0
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Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens

2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt 37,866,812

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 37,866,812
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb

6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt 0
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 227,346

8.2 Totals, Part 3, COIUMN ...ttt 227,346
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 37,639,466
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 37,639,466

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb

52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt

9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 0
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Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 274,771,977

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 14,525,603
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 6,928,681 21,454,284

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (20,954,214)
5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (20,954,214)
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas (31,633)
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s 1,934,337
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 273,306,077
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 273,306,077
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 1,385,527,890
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 290,877,345
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 596,454
4. Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk 11,992,242
A4 Partd, COIUMN Tttt (22,296,499) (10,304,257)
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 37,783,802
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 277,948,047
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 5,300,999
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 635,486
94 Part4, COIMN 13ttt R 2,640,967 3,276,453
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 1,417,955,735
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 1,417,955,735
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Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovuvevmerervces | crvrvvveverincrinnns 73,948,659 | ...ovvvvrrvircnenne 72,830,474 | c.oovvverrenne 74,135,185 | cooovvvicrrcrinnne 73,162,821
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coovveiriris | covrerienreisriensenns 4,000,000 | .oooivrereienne, 3,999,990 | .o 4,000,000 | ..ovoreriirinians 4,000,000
4. TotalS...oerrseesres | v 77,948,659 | oo 76,830,464 | ..o 78,135,185 | oo 77,162,821
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 3,821,596 | oo 3,825,625 | oo 4,349,764 | oo 3,650,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 465,709,048 459,632,801 467,553,955 | ..o 459,614,418
Industrial and Miscellaneous, SVO Identified 8. United States 476,152,852 477,679,023 483,811,888 467,354,000
Funds and Hybrid Securities (Unaffiliated) 9. Canada 14,844,389 14,978,512 14,894,626 14,800,000
10. Other Countries ...29,254,362 ...29,465,498 29,276,589 29,250,000
11. Totals......ccoocoe. 520,251,603 522,123,033 527,983,103 511,404,000
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccmeemmmensssnnass | covvirericienns 1,067,730,906 | ....coocvennne 1,062,411,923 | ..o, 1,078,022,007 | ....ovvvvennes 1,051,831,239
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States..........cocvverercreres | woervrnerenerinenes 268,231,867 | ..oovvvvreerrene 268,231,867 | .oeovvveeeinn 225,976,357
Industrial and Miscellaneous (Unaffiliated) 21, €anada......ccovriereieeieieiens | e 449,292 | oo 449,292 | ..o 370,749
22. Other CoUNtHES. ....ovveererrerris | corerresseseesnesneans 7,563,959 | oo 7,563,959 | .o 6,306,262
23, TOtalS....ooeveeeireerreserriesnenenes | cveennnineineenes 276,245,118 | ..ocoovevrrncnenns 276,245,118 | ..ocvvvvvvrenienne 232,653,368
Parent, Subsidiaries and Affiliates 24, Totals.....ccevieiriieiceeiiien | e 73,979,711 | i 73,979,711 | oo 142,625,111
25. Total Common Stocks......... | coccovvrrnciicnnn 350,224,829 | .....ccocvvninenn: 350,224,829 | .....ccocoeverienne 375,278,479
26. Total StoCkS..ouuurmmmrsmsssssnans | coveciiinciis 350,224,829 | ....ocoovveinnnenns 350,224,829 | ..o 375,278,479
27. Total Bonds and Stocks...... | ..ccccccveveene. 1,417,955,735 | .....ovvvvvnees 1,412,636,752 | ..cvovvvrnnes 1,453,300,486

S104




Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments
12,144,353

...73,948,659

...46,906,387 773512 |.... . 134,712,902

GoIs

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

............... 1,748,409 4 ..............3,938,309

Totals

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

5.6 NAICG. v e e |
5.7 TOtaIS......cviiiiiccci e | s 58,114,836 |........... 197,653,790 |........... 198,965,865 |............. 10,870,086

........... 468,731,262
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Statement as of December 31, 2017 of the Medical Mutual of Ohio

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

SCHEDULE D - PART 1A - SECTION 1 (continued)

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

39,191,674

..9,219,104 |..

170,691,917

..80,471,439 |....

146,200,620

74,476,849 | ..

356,084,211

.164,167,392 | ...

331,067,074

.174,626,216 | ...

2,105,280

356,084,211

164,167,392 |....
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Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Line 10.7asa % of Col. 7.........

............. 74,476,849
.0

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC T (d).....111,524,050 |........... 421,000,503 |........... 359,290,892 |............11,643,598 | .....cocoovivnnee 104,471 | e (U I 903,563,514 | ..oovvvverrirrnenc 846 [ XXX e e XXX s [ s 903,563,514
9,219,104 | ..covvveneee 80,471,439 | .o TAATE,849 | o0 | 0 | 0 | 164,167,392 | coovvvvenrineennn 154 | XXX s | XXX i 164,167,392

Total Bonds Prior Year

........... 207,699,844
..20,400,454 | ...

........... 380,897,684 |...........336,556,018
.65,769,452 |.

88,456,310 |..

............. 17,141,219

........... 942,449,547
174,626,216

........... 942,449,547

.174,626,216 |..
..2,105,280 |..

17,141,219

...154,782

11.8 Line 11.7 as a % of Col. 9. JO T 0.0
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | censenies 111,524,050 |.......... 421,000,503 |........... 359,290,892 |....cooenee 11,643,598 | ..ooovvoienne 104,471 | oo | e 903,563,514 | ...oovveceeinnes 84.6 |..ccouu 942,449,547
..9,219,104 |............. 80,471,439 |...ccovvvnne. TAATE,849 | .ooooeeeverseiieins [ [ e | covniieenns 164,167,392 | .ovovvverrrerreriene 154 | 174,626,216
2,105,280
............................ 0
......................... 0
0 | s 0
12,7 TOAIS..cov ettt snsenes | snssessens 120,743,154 | ........... 501,471,942 | ........... 433,767,741 | ..o 11,643,598 | ..ovovvrinne 104,471 | oo [V 1,067,730,906 | ...ooovverrrrirnenns 100.0 |........ 1,119,181,043
12.8 Line 12.7 as a % of Col. 7..... . 470 AN
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cccovvvvees | covevvvrirrenns 113 | e 470 | o808 | e 1.1
13. Total Privately Placed Bonds
13.8 Line 13.7 as a % of Col. 7..... .0. . 0. ..0.
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10...........cccccoeveer | covvrvrveiiiiiniennnn0.0 | ool 0.0 |00 | i, [OX0 ) 0.0
(@) Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $ 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S....... 0; NAIC3S....... 0; NAIC4§.....0; NAC5$ 0; NAIC6S.......... 0.




Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations 4,999,922 |. 26,170,591 8,053,244 |. .39,223,757 ...103,785,660 .39,223,757 |.

.30,927,242

34,724,902 |.

1.2 Residential Mortgage-Backed Securities... 7,144,431 20,735,796 | ... 6,071,163 |. 34,724,902
1.3 Commercial Mortgage-Backed SECUMIES..........ccoveriierriieriieniees [ JETR RN e . crrrreee XXX i [ e 0
1.4 Other Loan-Backed and Structured SECUMtIES. ...........cccvieieirierierieies | oo s SR . riereeee XK i | s 0
............ 12,144,353 v 14,124,407 ceneeenn 13,948,659

.......... 134,712,902

............ 73,948,659

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

4,000,000 4,000,000 |.

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities
3.5 Totals

........................... 0 [ XXX

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

.......... XXX
.......... XXX

...2,073,187 . .1,748,409 ........................ 0 ........................... 0 ......................... 0 e XK ........... 3,938,309 ........... 3,821,596 e 0

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlGALIONS. .......oocverecveciicieieeeie e | creeierans 19,137,190 | ............ 68,838,666 |............ 72,756,096 |[...oovveererereiiiriiens | eevereisiseseeiseiesenns | erveians ) 0.0, SO B 160,731,952 | ooocvvererrene. 151 |, 178,890,676 | ...cocvvvvrereneeen. 16.0 [ .. 160,731,952 | oo
5.2 Residential Mortgage-Backed SECUties............cccovvevereieeseireieienns [ coveieris 38,977,646 |.......... 121,567,621 |............ 64,514,730 |............ 10,870,086 |.......cccvuen. 104,471 | .......... )., SO DU 236,034,554 | ...covvveirinn 221 | 220,608,246 | ......cccevverrene 19.7 [ 236,034,554
7,247,503 |... 161,695,039 |. rerneen XXX 68,942,542 | ... 5. 169,232,340 | ... 2. 168,942,542 |.

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed

9.1
9.2

SVO Identified Funds
Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Total Bonds Current Year

Issuer Obligations..........c..cerevveerirereunn.
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccoevireiriicieiceesee s
Totals

Line 10.6 asa % of Col. 7.........

351,921,022
142,303,417

111
11.2
11.3
11.4
11.5
11.6
11.7

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SeCUIES.........cvvvevrerrvrrrrrerrrieineens
Other Loan-Backed and Structured Securities
SVO Identified Funds

TOtAIS. ...cvvicee et
Ling 11.6 @52 % Of COL ....cvvviveiiice e

.......... 183,651,927
............ 44,448,371

.......... 327,511,418
.......... 121,260,998

.......... 286,251,022
............ 69,528,966
............ 69,232,340

.......... 798,413,215
.......... 251,535,488

169,232,340

........................ 0.0

121
12.2
12.3
12.4
12.5
12.6
12.7
12.8

Total Publicly Traded Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Totals

Line 12.6 as@ % Of COL. 7....cevvvrererrierececesiceeine
Line 12.6 as a % of Line 10.6, Col. 7, Section 10

............ 74,621,077

XXX.

46,122,077 |.

.......... 351,921,022

.............. 7,247,503

XXX...

142,303,417 |...

.......... 301,486,809

61,695,039

XXX.

.70,585,893 |.

XXX...

11,643,598 | ...

.104,471

XXX.

.......... 728,028,908
...270,759,456

.......... 798,413,215
...251,535,488

.......... 728,028,908

...270,759,456 |.

120,743,154
.13

.......... 501,471,942

.......... 433,767,741
...40.6

................. 104,471
........................ 0.0

131
132
133
13.4
135
13.6
13.7
138

Total Privately Placed Bonds

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SECUMtIES. ........ccvveveriverreiisrieieirins
Other Loan-Backed and Structured Securities
SVO Identified Funds

TOtAIS....cvvce et
Line 13.6 as@ % 0f COl. 7....couvvvrrrrerercecenes
Line 13.6 as a % of Line 10.6, Col. 7, Section 10
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Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 of prior year. 69,898,181 | .ocveeicciceece 69,898,181
2. Cost of short-term inVEStMENS ACGUIFET. .........c.oviveiriiieieiee ettt senseses | sretessnsessssssssesssssessssstesesnsesssas 48,408,092 | .o L0 0L O B TR
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns 118,306,273 | ..o BTG I72 T  PUO BU TR
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0




Statement as of December 31, 2017 of the Medical Mutual of Ohio

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

Si11, SI12, SI13, Sl14
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Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

. Cost of cash equivalents acquired

. Book/adjusted carrying value, DeCember 31 Of PHOT YEAI...........overurierieeereeireseseese st ess st st sssssssesens

3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS...........ceiuviviriieieiete ettt bbbt b s bessesaes | sbessessessssastes st sstes e b s bessessssnsensesnsanea 89,814,573 | ..ottt ettt ten s tanes | erieieteser ettt ettt sen s senen 09,814,573 | oot
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceueiirrieiieriisieesisesessesieiines | et 48,491,700 | oo 0 | o 48,491,700 | oot 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiiiiiieiiiitieiiiets sttt sttt ses st sreaessssesssnsesens | ssesessssesessssesesssssssssssssesesssesassnsesessnsens 48,491,700 | ooivviieiiecee et 0 | oo 48,491,700 | oo 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:...........cccoeviererierennnns
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SCHEDULE A - PART 1

NED December 31 of Current Year

103

Showing all Real Estate OW
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Health Care Delivery
2060 East Ninth Street - Corporate Headquarters - Building............ccccouevverneenirnnes [ ceveiins Cleveland 09/18/2017. | 08/03/2017. 32,771,278 | oo | e 32,543,932 | ........... 32,771,278 227,346 | ..ovveevereceiecnnis | e | s (227,346) | ..vovverreerrieirneies | e 795,737 | v
2060 East Ninth Street - Corporate Headquarters - Land . | Cleveland 09/18/2017. | 08/03/2017. 5,095,534 ..5,095534 | ..... 5,095,534 | ..o e | e | e 0]...
0199999. Properties Occupied by the Reporting Entity - Health Care DEIIVETY..........oviiiiiiins ot ssisnsenes | enssnesnes 37,866,812 [ ..o v 37,639,466 7,866,812 227,346 | .o [ | (227,346) | ... . 795,737 .
0399999. Total - Properties Occupied by the Reporting ENity.........ovuueirieisiiinisisiisiinns v 37,866,812 | ..oocvovrincrinininnnnd0 | i 37,639,466 | .......... 37,866,812 227,346 | .o |0 | i (227,346) | cvooverirniiins (V)] I 795,737 | i 0
0899999, TOAIS.........vveevreiraiseieseeeseeesee s es s ss s ss bbbt s e ee S8seeEs RS AR E et | cisniiiens 37,866,812 | ...ooovvrrrrnriinrernn0 | s 37,639,466 | .......... 37,866,812 227,346 | oo |0 | s (227,346) | ..oovvririerind (V1 IO 795,737 | ovvveeeriininnind 0




Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

1 Location 7 8 9
2
Date Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City Acquired Name of Vendor Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
2060 East Ninth Street - Corporate Headquarters - Building Cleveland..........ooevreerreeereeerseeeees 09/18/2017. | Donald Green as Receiver for MMCO, LLC.........cooviirieiriinieenereicesnsseeieisesenesessssssensessssessennee | eonseneenensnnenerd2 TUH2T8 | oviiiiiriisiereiseeeeiseissenns | eones 32,771,278
2060 East Ninth Street - Corporate Headquarters - Land. Cleveland..........oooverrineieceesces s 09/18/2017. | Donald Green as Receiver for MMCO, LLC 5,095,534
0199999, Tl - ACGUIFET DY PUICRESE. ... ..ttt hethe o4 e0sehteseh o0 8o 8 eeEoe1eE e seh o848 e h oL EeE 8o 08 eEehee8 40 1S E e E oL 8 e 08 e ehse 8 4L o0 e E oL e o8 eEeEsebenEee  1e4eheE1eEeE oL EeeseEeEoeh oL E o e AL ELE o801 £E e E 4L E £ 08 E L Heh o0t 0o h o8 EeE b e e b e bt snben sttt en e r st enssn et sniensensenstsnssnsenssnaniens | conenssenensersnenns O L 30005812 | wareerssreersrsnsersensersssensened | wovermrsssanersnns 37,866,812 | oo 0
LU -SSP PSP UP PP OO TPOPPUPRTORPOPPRRPORPPOTS ISVPTURPORPPPRORPPORTEC Y . o/ X< X 1720 EUOOOTRORPORTOUPOOPORPOOPPRPOON | I ESOPORPROPROOPOOON 37,866,812 | ..o 0

¢03




Statement as of December 31, 2017 of the Medical Mutual of Ohio

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E03, E04, E05, E06
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Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O |Foundation Medical Partners I, LP..........ccccoevrecererecs | corrae Rowayton.................. Flare Capital Partners............ccccooeururenrneeereeesnieinens [ e 10/24/2005( ......... T | s | ererieeeeeeeereseienes | eveseiereeeeeenineies | e 600,000 | .oovevicieieiieees | e | e | e [ e
000000 00 O |Foundation Medical Partners IlI, LP. . | Rowayton... Foundation Medical Managers |II, LLC.. 07/14/2008| .. . 2,675,795 815,427 815,427 78,900 | coveerevirreerren | cveerrerreinreinees [ e [ v [ e 2,587,331 | ....... 8.534
000000 00 O |Flare Capital Partners I, LP . . | Rowayton... Flare Capital Managers I, LLC 121202013 ..ot | i 4,180,027 | ..coovuees 4,296,126 | ......... 4,296,126 | ... 494,434 | oo | e e | e | 5,570,258 | ...... 5.714
000000 00 O |JumpStart Next Fund, LLC.........cccvvevvminvrnirerininens | v Cleveland.................. JINF Management, LLC.........ccoovivevenienineininne | e 01/15/2015] ... | e 750,000 | ..coooeee 576,759 | ...cccvu.. 576,759 | ....... (139,087) | ovvverevvernrirens | eererineirernsineinns [ | oo | e 250,000 | ....... 8.000
000000 00 O |MCM Capital Partners IIl, LP... . | Cleveland... MCM Capital Partners Ill, LLC 09/25/2015| .. 740,681 ..740,681 | ....... 11,278 | oo | e [ | e | e | o 1,228,733 | ....... 3.100
000000 00 O |Strategic Value Investors, LP... . | Beachwood. Strategic Value Bank Partners, LLC 11/24/2015 .. 4,168,530 | ........ 959,182 | oeeeieeieieices oo e [ e [ e | e | ceres 3.170
000000 00 O |Akron Biolnvestment Fund II, LLC... Akron Biolnvestment Fund, 03/31/2016] .. +0r..250,000
000000 00 O |Citymark Capital Fund I, LP..... Citymark Capital GP, LLC.. 09/23/2016| .. .2,367,875 | ........2,367,875 | ........ (52,210) | .. ..1,535,685 | .......5.000
000000 00 O |Mutual Capital Partners Fund I1I-Q, LP, Mutual Capital Partners Fund IIl, LLC 03/03/2017| .. 78,285 78,285 (21,715) [ e | veererrenieeisnnens [ e [ | v 900,000 | ....... 2420
000000 00 O |Strategic Value Private Investors, LP . | Beachwood. Strategic Value Private Investors... 11/08/2017| .. 232,000 232,000 ..1,768,000 | ....... 3.330
000000 00 O |Leerink Transformation Fund I, LI . | Boston.... Leerink Transformation Partners.... 06/06/2017| .. ..1,276,757 929,367 929,367 (347,390) | .. 3,723,243 | .......1.600
000000 00 0O |[Ancora Merlin Institutional, LP. . | cceueee | Cleveland... ... |OH..... Ancora Advisors 10/01/2017 o0 13,100,000 | ......... 13,133,086 | ....... 13,133,086 | .......... 33,086 | ..o i [ | e s | | o 7.880
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffiliated.............ocoririiiieieisicscs s eiieiisiinins cereississieissesssenssnseessssnsensessssnsans | sessees 28,551,544 | ......... 27,338,136 | ....... 27,338,136 | ..... 1,966,478 0 (V] [P (] [ 0|0 | s 17,563,250 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 O | Medical Mutual Services, LLC........cccovuininimnssinnins | coninens ‘ Strongsville............... |OH ..... | ............ ‘ 01/01/2000‘ ..................... 59,155,841 | ....... 227,530,519 | ..... 227,530,519 | ..(23,704,489) | ...cvvvrvinriininins | covnmriinnnssniinnes | oresssnssnnsssnsens | eonenesssnsnsnenens | cones ....100.000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = AffIlIAEEA............cviiiiioieie s eeissienes cenisssasessssensessenssssssnsesssssnsensens | esaseees 59,155,841 | ....... 227,530,519 | ..... 227,530,519 | ..(23,704,489) 0 (| (] {0 PR | 1 OO 0 XXX
Surplus Debentures - Unaffiliated
000000 00 0 |COSE Health and Wellness TrUst......coersscce [....... | Cleveland......oocoe [OH..... | COSE Health and Wellness TrUst........ccesceee [ [08/15/2016] ..ocoovc. | o 4,500,000 | ... 4,500,000 | ....... I e T T e 4,950,000 ..o
2399999. Total - SUrPIUS DEDENIUES = UNGFIIIATEM. .. ... rvuereitsieeittis itttk 42184 E b 888818088ttt ens | aninensnes 4,500,000 | ........... 4,500,000 | ......... 4,500,000 0 0 (V] [ [V I 00 | 4,950,000 XXX
Any Other Class of Assets - Unaffiliated
000000 00 0 | Employee Benefit TRUSt.....c.eresmecssessmssses [ | BOSION. s [MA..... | Fidelity INVSHMENtS.....cereresesesesrssrsssne [ [07/01/2004] oo | o 13,003,165 | ..o 13937422 [ ... 13937422 | ...... e I R e e ...100.000
4299999. Total - Any Other Class of Asset - Unaffiliated............ciriiiiii s ....13,093,165 | ......... 13,937,422 | ....... 13,937,422 | ........ 783,797 0 (V] [ 0 XXX
4499999. Subtotal - Unaffiliated. ..o v 46,144,709 | ..o 45,775,558 | ....... 45,775,558 | ..... 2,750,275 0 (U] [P 0 XXX
4599999, SUDLOEAN = AFfIIAEEA. ... evverteeiestistieiss stttk 8880 LE R SeE R oA eEE R E R E AR bttt ennnnes | srenianes 59,155,841 | ...... 227,530,519 | ..... 227,530,519 | ..(23,704,489) 0 (U] (] 0 [0 [ 0 XXX
4899999, TOMAIS........vveeveeeeaeeaereseeeieeesseese s ees st 8RRkt HieeRE Rt eL e LR R R Rttt enniens | aeriis 105,300,550 | ....... 273,306,077 | ..... 273,306,077 | ..(20,954,214) 0 (V] [P (0 [ (V) TSP | I IO 22,513,250 XXX
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Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0 |Foundation Medical Partners Ill, LP..........cccccoune. Rowayton CTovi Foundation Medical Managers |lI, LLC 07/14/2008. T ] e | e 75,000 8.534
000000 00 0 [Flare Capital PArtners I, LP........c.cooioieiieiricieieeiesieee et Rowayton CTen Flare Capital Managers I, LLC........coooiurirrceeee et 12/20/2013. T e | e 1,870,000 5.714
000000 00 0 [ JumpStart Next FUNG, LLC.......oovuiiriieiicienissi et nsnes Cleveland . | INF Management, LLC 01/15/2015. I R O 250,000 8.000
000000 00 O |Mutual Capital Partners Fund I11-Q, LP.......ccoconvveeernerirnerncrienns Westlal . | Mutual Capital Partners Fund Il LLC...... 03/03/2017. LI 100,000 | covoueemrererereereeeseenenian
000000 00 0 [MCM Capital Partners Hl, LP..........ccciiiiiiiieiiieiiesesi st Cleveland MCM Capital Partners [, LLC.........ccocmiiiieiieiiriieiseieeeiseeesisscessnienes 09/25/2015. I OO OTORTRT VOO 185,759 3.100
000000 00 0 |Strategic Value Investors, LP.........cccccocvvveennee. Beachwood. . | Strategic Value Private Investors. 11/08/2017. (I 232,000 | .o 3.330
000000 00 O [Citymark Capital FUN |, LP........iiuiiiiiiciiecieciiisie it Cleveland... . | Citymark Capital GP, LLC 09/23/2016. 1 [ | e 2,420,085 5.000
000000 00 0 |Leerink Transformation Fund I, LP...........c..cc...... Boston Leerink Transformation Partners..............cc.eceuevernieiiisireseeiscsseseiesesiesas 06/06/2017. | ....cocvuv. L I 1,093,603 | ...... 183,154 | oo | s 1.600
000000 00 0 [Ancora Merlin INSHEULIONAL, LP..............cccuevieiriiiiiicieiccce e Cleveland.............ccooceviecrerecieiiceeeeceene OH........... Ancora Advisors 10/01/2017. | ............. 13 ..13,100,000 | oo
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.... .....eiiiiiiiiiiiieisiciess s 14,525,603 | ..o 4,983,998 | .o 0 XXX
Any Other Class of Assets - Unaffiliated
000000 0 0 | Employee Benefit Trust. . | Boston MA........... Fidelity INVESTMENES........cuiieiieiiee et ennes 07/01/2004. | ....vvoveeen | crrrieeneesssseisiieines | e 1,944,683
4299999. Total - Any Other Class Of ASSES = UNGIfIBEG. ...ttt ettt es bt essses eekseesee s et e s eee e 80t 08 eeE 08084888 e 8 eE b ee e e et entents | oeksetseeesestee s e et b bbbttt 0. 1,944,683 | .o 0 XXX
4499999, SUDTOLAL = UNAFAIIAIEA. ...ttt sttt k18888888 ££E 8488 4EE8£EEE4£EE 408 E1eEE 14 £EfeLEE4EEE 4oL 4R R oEEEoLE 1R 8 £HEE 4L EE4EEEoLEHEEE LA 4EEE4EEE£EE 1L E LR 4EE8HEEE11E  SLEfeEEE4EEEeEE R LR oEE 1A E LR 4EE 4L R LR HEEEHELE LA E 1L E LR LR E£EE LA 4EEE 4L LR LR bbbttt | enbienrene s 14,525,603 | ...oovoviriniid 6,928,681 | ..ooiviiiiinienieinninad 0 XXX
699999, TOAIS......vvveieieiiete ettt b bbbt s bbbt s b bt R £ £ s bbbt AR £ e s bk R AR £ A bbb AR e Rkt R ek ket e R e b et eeRe | S4etatsebebesaeseset e e b et et e AeE et e Ao b ek oL A Re S L e Ao bk ta e R e b S e R ekt ehehe ket e Retebes 44Aehetetsesetetataehetes e s e Rt eAe R e b e s AR et £ e Ao b e b SRR oA e e R e b e b ee AR e bt e R e b b LR RSt h ek b LR R R e bk e bR R £t bbb h bbbttt et et | ebebeneresenens 14,525,603 | ..ovovviiinnd 6,928,681 | ..ooveerceeicnad 0 XXX
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Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change 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 in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature | Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O |Akron Bioinvestment Fund II, LLC Akron OH. | Akron Bioinvestment Fund..... | 03/31/2016. | 03/31/2017. |. 0 250,000 (250,000) (250,000)
000000 00 O |Foundation Medical Partners Il, LP............ccccccuvrivviniiininnnne Rowayton .| CT.. |Flare Capital Partners............ 10/24/2005. | 05/08/2017. 0 638,182 638,182 [ ..o [ i (561,818) | ......... (561,818) | ceveveverreririinians
Foundation Medical
000000 00 O |Foundation Medical Partners lll, LP.............cccccomeenrrrnerencens Rowayton...........c........ CT.. | Managers Ill, LLC 07/14/2008. | 08/02/2017. [ ....coonvvvrreseineies | correrineiinerieeins | ceveees 0 256,035 | ........ 256,035 | ..cooerireiiiiens 0
000000 00 O |Flare Capital Partners I, LP Rowayton..........ccocveeee CT.. | Flare Capital Managers |, LLC| 12/20/2013. | 05/12/2017. | ......covovneriniinn [enrrnnnieinncns [ v 0 249,715 | ........ 249,715 | .o 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.............cccccocovvnnvnne 0 0] 0 ... 0 0 0 0 . 1,393,932 | ... 1,143,932 | oo 0] (811,818) | ......... (811,818) | .o 0
Any Other Class of Assets - Unaffiliated
Participant
000000 00 O |Employee Benefit Trust.... Boston... . | Withdrawals/Trustee Transfer | 07/01/2004. | 12/31/2017. . 0 790,405 .790,405 . .780,185 | . .780,185
4299999. Total - Any Other Class of Assets - Unaffiliated 0 20 0 0 0 0 0 ...790,405 | ........ 790,405 | .0 | i 780,185 | .......... 780,185 | ..
4499999. Subtotal - Unaffiliated.........cccouinrrnniiniiisciiniins 0 20 0 0 0 0 0| e 2,184,337 | ....1,934,337 ..(31,633)] ...........(31,633) | ..
4699999. Totals 0 20 0 | 0 0 0 0 .. 2,184,337 | .....1,934,337 .(31,633)] ...........(31,633) | ..




Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

0L3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828 HZ 6 |U.S. TREASURY NOTES... 987,500 |...100.895 ..1,008,950 1,000,000 | ... 999,438 TAT3 | v | e | s 3.875 |...... 4.029 |MN...... 06/11/2008. | 05/15/2018.
912828 2R 0 |U.S. TREASURY NOTES... . ..1,494,258 | ..... 98.5% | ... .1,478,910 1,500,000 136 [ oo [ e | e 2.250 |...... 2.2% |FA...... 09/27/2017. | 08/15/2027.
912828 A7 5 |U.S. TREASURY NOTES.......cccosvimrmrirmimniierniieiennenessssssssssssssssssssenssssssenes | seenes | oo | vevsnenons [everrenene | vvveinninns 1,001,602 |..... 99.684 | ..o 996,840 | .....ccconce. 1,000,000 [RZ:1C) RO ISR DY 1.500 |...... 1.373 |JD....... 09/21/2017. | 12/31/2018.
912828 D2 3 |U.S. TREASURY NOTES... ...9,946,094 | ..... 99.691 ..9,969,100 ...10,000,000 | ...ccc0...9,985,219 | i | i 10,898 | .o | e [ e 1625 |...... 1.738 |AO...... 04/29/2014. | 04/30/2019.
912828 F2 1 |U.S. TREASURY NOTES... . ...1,017,656 |...100.063 ..1,000,630 1,000,000 | .. (2,118) [ oo | e | s 2125 |...... 1.695 |MS...... 06/22/2017. | 09/30/2021.
912828  F6 2 |U.S. TREASURY NOTES.........cccoovmimiimmiiineiinneisenesssnsssnsssnessssssssnnssenns | woveees | oo | conevvnnens [ eenevenen T | i 1,002,344 |....99.313 | ....ccc.ee...993,130 | oo 1,000,000 | ..ccovvreeee 1,001,828 (516) | evereverrrereriens [ erveererineerserieenns [ e 1.500 |...... 1.398 |AO...... 06/23/2017. | 10/31/2019.
912828 G9 5 |U.S. TREASURY NOTES... ...1,002,656 1,000,000 | ...ccovvennee 1,002,356 ((<10[0) ) SOOI ORI PPN 1.625 |...... 1.505 |JD....... 09/28/2017. | 12/31/2019.
912828  J2 7 |U.S. TREASURY NOTES... . 992,656 .1,000,000 | ... 994,514 TO7 | oo [ e | e 2.000 |...... 2.083 |FA....... . . 05/01/2015. | 02/15/2025.
912828 M5 6 |U.S. TREASURY NOTES.........ccoooviiimrimmmiimemeeieneeisseesisenesisssssssessssesssnesenns | woveeee | oo | eenevveenns [ eevvcveee T | v 1,512,656 |....99.121 | ..............1,486,815 | ............ 1,500,000 | ..cooovrenne 1,511,959 (697) 2.250 |...... 2.140 |MN......| oo 4,382 | oo 16,875 | 09/27/2017. | 11/15/2025.
912828 QN 3 |U.S. TREASURY NOTES... 938,852 ...870,000 | ... 911,843 [ oo | e (11,974) [ oo | e | e 3125 |...... 1.652 |MN...... .27,188 | 09/21/2015. | 05/15/2021.
912828 RR 3 |U.S. TREASURY NOTES... . ...3,013,359 |....99.703 | .............2,991,090 | ..... .3,000,000 | .ooovvenee 3,005,531 (1,363) [ oo | v | s 2.000 |...... 1.950 [MN...... . coerrr.80,000 | 12/22/2011. | 11/15/2021.
912828  RT 9 |U.S. TREASURY NOTES.........ccooovumirrimmreimemeirenerissnesisesesesssssssesssssssssnssnenes | woveeee | oo | venevveenns [ eenveveeen T | o 2,994,375 |....99.629 | ..............2,988,870 | .............. 3,000,000 | ... 2,999,229 834 [ s [ e [ 1.375 |...... 1403 [MN...o.. | v 3,626 | .......... 41,250 | 12/22/2011. | 11/30/2018.
912828 TJ 9 |U.S. TREASURY NOTES... ..1,235,010 | ..... 97.664 ..1,220,800 1,250,000 | ..ovvveeee 1,235,776 TB6 | ovoeeeerecieinies [ e [ e 1.625 |...... 1.883 |FA....... 09/27/2017. | 08/15/2022.
912828 VF 4 |U.S. TREASURY NOTES... . ..2,974,570 |..... 98.719 | ... ..2,961,570 | ..... .3,000,000 | .... 2,990,937 K152 IR FURRION PP 1.375 |...... 1.503 [MN...... 05/30/2013. | 05/31/2020.
912828 VS 6 |U.S. TREASURY NOTES.........coovrremmmrimmrrinnriinmeiinnsssnnsssssssssssssssssssssssnens | woveeee | oo | vensvvnenns [ eenvornenn T | v 1,028,867 |...101.356 | .............. 1,013,560 | ....cccoueuee 1,000,000 | ..ooovvernne 1,027,585 (1,282) [ oo | e | s 2500 |...... 1.979 |FA...... 09/21/2017. | 08/15/2023.
912828 WJ 5 |U.S. TREASURY NOTES... 999,063 |...101.129 ..1,011,290 1,000,000 | ... 999,368 (1 I SOOI IUOPURRTORPORPRROPOR DY 2.500 |...... 2.511 |MN...... 07/11/2014. | 05/15/2024.
912828 WN 6 |U.S. TREASURY NOTES... . ...2,006,875 |..... 99.828 | ... ..1,996,560 2,000,000 | ..ovvvnneen 2,006,699 (R0 [T ORI PP 2.000 |...... 1.898 [MN...... 11/28/2017. | 05/31/2021.
912828 X8 8 |U.S. TREASURY NOTES........cccoooimmmrimimiiiniisneiisnsiiensisnsisnssssnssssnnssnnns | wovnnes | oo | coneiinnene [ ervveennen T | i 2,026,211 |..... 99.715 | oo 1,994,300 | ..cooovvrvenen 2,000,000 | .... 2,025,426 (786) | eveveveververreens [ wveererinrirseiienns [ e 2.375 |...... 2.224 |MN...... 09/27/2017. | 05/15/2027.
912828 XD 7 |U.S. TREASURY NOTES... 999,844 | ..... 98.856 1,000,000 | ... 999,852 £ (USRI DU I 1.875 |...... 1.879 [MN...... 09/27/2017. | 05/31/2022.
912828 XQ 8 |U.S. TREASURY NOTES... . e . ..2,016,250 | ..... 99.238 | ... ..1,984,760 2,000,000 | ....c........ 2,015,009 (1,240 [ oo [ | oo 2.000 |...... 1.829 |JJ....... 08/08/2017. | 07/31/2022.
0199999. U.S. Government - Issuer Obligations. ..o 39,190,698 XXX | 38,958,225 | ........... 39,120,000 | ........... 39,223,757 | oo 0 (2,222) 0 0] XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38379W 5B 8 | GNMAREMIC TRUST 2016-62 LA..........coovvviiniinriinniisnnisssissnissnisniions | coneees [P [OOSR I ] 4,373,753 | ..... 99.037 | oo 4,161,281 | oo 4,201,744 | ............ 4,336,946 | ...ooovvvinniinnis | s (25,117) [ oo v | e 3.000 |...... 2.021 [MON... | .......... 10,504 | ........ 126,052 | 07/25/2016. | 09/20/2045.
38375G 2G5 | GNMA REMIC TRUST 2012-102 DN......ccoovvvimrriimmieiemeeieceiieseeieseneeseseesesens | o ..1,813,231 | ... 95.787 .1,737,655 1,814,082 ...1,813,585 (VAN [N ISR IR 1.500 . . cenen 21,211 | 08/27/2012. | 09/20/2040.
38378E JV 6 |GNMAREMIC TRUST 2012-65 MJ 2,145,087 |..... 99.416 ..2,059,822 2,071,922 | .. ..2,115,421 (5,633) w2500 08/15/2012. | 07/20/2039.
38375G  DJ 7 |GNMA REMIC TRUST 2012-73 NK.....ccoooooriiimniirrieneisseesseissesssssiennies | e 812,190 |...100.705 LTT4205 | ... 796,277 5,562 | ccvvvererrenrrinns | eeerennenennrennees [ e 3.000 08/09/2012. | 08/20/2040.
38379X KD 1 | GNMA REMIC TRUST 2016-83 AP........cooririmirirerineeieeeeiseseisessiseseinenies | ceveees ...6,551,344 | ... 99.362 6,286,147 | ...ccc00.n.8,495,148 | oo [ eiieeend(38,736) [ o | e | e 3.000 07/28/2016. | 10/20/2045.
38379X Q9 4 |GNMAREMIC TRUST 2016-90 M e 9,518,669 |...100.321 .9,157,182 19,127,882 (59,411) ......3.000 08/09/2016. | 10/20/2045.
38380F  4M 5 | GNMA REMIC TRUST 2017-099 JG......coovuuumiiiiiiiiniiiennii s | s . ..9,730,213 | ..... 99.629 ..9,730,604 9,766,839 . 3,535 | .o | [ 2.500 08/22/2017. | 06/20/2047.
0299999. U.S. Government - Residential Mortgage-Backed Securities s 34,944,487 XXX ....33,872,249 34 . L0 (119,821) 0 0 XXX XXX XXX
0599999. Total - U.S. Government 74,135,185 XXX 72,830,474 122,043) 0 0] XXX XXX XXX ....1,276,161 XXX XXX
All Other Gover ts - Issuer Obligations
46513C TF 3 | STATE OF ISRAEL Cl|.. ...3,000,000 |...100.000 3,000,000 | ..ooerererre3,000,000 | voorvencrierirnrinens [ e e | e | e 2488 |.... 2222 |JD....... 165,255 | 03/31/2016. | 04/01/2019.
46513X  FV_ 7 | STATE OF ISRAEL Cl.. . ...1,000,000 |..... 99.999 | ... 1,000,000 | ..oveieeeee1,000,000 | coooiiniiisiinnnniinnins [eonmrrieniisnisennnnes [ | e | seeens 2.588 |..... 2.557 |JD....... <oorr.... 13,705 | 05/01/2017. | 05/01/2022.
0699999. All Other Governments - ISSUET OBIIGAtIONS. .......vuiveririieierisi s st sns st senensns | osessnsnensd 4,000,000 XXX ] s 3,999,990 [ .o 4,000,000 | .............4,000,000 | ....ccocorrrrrerarenns 0 0 0 0 XXX XXX XXX | 8,512 | e 78,960 XXX XXX
1099999. Total - All Other GOVEMMENTS. ...t | s 4,000,000 XXX | e 3,999,990 | ..ocooonnena: 4,000,000 | .............4,000,000 | ...cccooivirriiannnn, 0 0 0 0| XXX XXX XXX | 8,512 | s 78,960 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
23223P  DH 7 | CUYAHOGA COUNTY OHIO......ccooirriiriiiinriisneiisnsisssisssissssessssesnssinns | coneies e | e 1FE| 2,467,460 |...103.210 | ...cooooeve. 2,064,200 | oo 2,000,000 | .... 2,073,187 | oo | e (79,080) | ...oovvvvorierriies | v | o 5.000 |...... 0.981 [JD.cccces | cierrenn8,333 | e 100,000 | 11/30/2012. | 12/01/2018.
662523 WY 1 |BOROUGH OF NORTH SLOPE ALASKA s | s [ 1 e TFE| 1,882,304 |...106.753 .1,761,425 1,650,000 21,748,409 | [ (37,634) | ..oovveeriienis e | oo 5126 |...... 2.642 |JD....... | .........42,525 | ......... 42,290 | 04/25/2014. | 06/30/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations s 4,349,764 XXX .3,825,625 | ..... .3,650,000 | .. ...3,821,596 |. R (116,714) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . . 4,349,764 XXX | e 3,825,625 | ....cccooo..n. 3,650,000 | ............. 3,821,596 | ..o, 0 [ (116,714) 0 0| XXX XXX XXX XXX XXX

U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
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31331K  3J 7 |FEDERAL FARM CREDIT BANKS........cocoiiiiiiiiiniinnniiseneisnseiiesesisnnnisennnes | ceneien | o [ eeviieeniins | ceveeeiens L [ 500,000 |.....99.992 | ................ 499,960 | .......ccccc.... 500,000 500,000 [ ..oouvverrerireniiriens | e | e | e | e 1.750 |...... 1.750 |JD....... 12/09/2011. | 12/19/2018.
3133EC RD 8 |FEDERAL FARM CREDIT BANKS ...1,000,000 1,000,000 | ...cc0eeece 1,000,000 | oo s | e | e [ 1.450 |...... 1.450 |JD....... 06/07/2013. | 06/06/2019.
3133EC RH 9 |FEDERAL FARM CREDIT BANKS . ...2,019,160 . .2,010,940 | ..... .2,000,000 (A7) | e | e | e 2450 |...... 2.325 |JD....... 12/16/2014. | 06/06/2023.
3133EC YV 0 | FEDERAL FARM CREDIT BANKS........ccccoviviirimrrinnineiinninenienississisesenens | vovene | or | ceveennens | eoveveeesd | v 1,008,990 |...101.500 | .....cccouuuee 1,015,000 | ..coovvrrenee 1,000,000 (1,319) [ oo | e | e 2.625 |..... 2.481 |MS...... 11/05/2013. | 09/09/2020.
3133EF 3E 5 |FEDERAL FARM CREDIT BANKS. ...4,992,500 |..... 97.562 .4,878,100 5,000,000 ...4,994,223 1,021 | e | e | e 2.050 |...... 2.073 |AO...... 04/19/2016. | 04/18/2023.
3133EF  4A 2 |FEDERAL FARM CREDIT BANKS. . .10,000,000 |..... 98.303 ..9,830,300 ...10,000,000 10,000,000 { ..o [ e | e | s | e 1.920 |...... 1.920 |AO...... 04/12/2016. | 04/19/2022.
3133EF  CN 5 | FEDERAL FARM CREDIT BANKS.........ccovuierirrerinnrierinseiensnsessssneniesenees | vevnee | oo [ eerevnionens | evverinens T s 999,500 |.....99.576 | .................995,760 | ............. 1,000,000 999,885 LG 2 OO IUOOORRPIN PO 1.100 |...... 1117 |MS...... 09/10/2015. | 09/04/2018.
3133EF X8 5 |FEDERAL FARM CREDIT BANKS. ...1,007,040 1,000,000 ...1,004,904 (1,261) [ oo | e | e 1.530 |...... 1.396 |AO...... 04/18/2016. | 10/05/2021.
3133EG D2 8 |FEDERAL FARM CREDIT BANKS ..4,874,900 . ..4,853,900 | ..... .5,000,000 | .. ..4,896,721 20,083 | .ooovvecrierieeins | e | s 1.700 |...... 2.152 |MN...... 11/29/2016. | 11/01/2022.
3133EG EE 1 |FEDERAL FARM CREDIT BANKS 3,965,200 |..... 97312 | oo 3,892,480 | ..ocoovenenn: 4,000,000 | ....cccoe... 3,966,929 1,729 | e e | e 1.980 |...... 2.142 |JD....... 09/12/2017. | 06/13/2023.
3133EG  H9 9 [FEDERAL FARM CREDIT BANKS 2,943,000 |..... 96.618 ..2,898,540 | ... .3,000,000 | ... 2,950,262 6,563 | ..o [ [ 2.140 |...... 2.403 |MN...... 11/22/2016. | 11/21/2024.
3133EG L2 9 |FEDERAL FARM CREDIT BANKS 4,946,200 |..... 99.109 | .... .4,955,450 | ... .5,000,000 | ............. 4,952,661 8,143 | oo [ [ 2550 |...... 2.701 [JD....... 12/12/2016. | 12/02/2024.
3133EG XA 8 |FEDERAL FARM CREDIT BANKS 9,977,000 |..... 96.980 | ...ovvvennne 9,698,000 | ....ccco.... 10,000,000 | ............. 9,981,293 3,542 | oo [ e [ 1.730 | ... 1.769 [ Jdoss | e 85,058 | ........ 129,750 | 10/14/2016. | 01/04/2023.
3133EG  ZA 6 |FEDERAL FARM CREDIT BANKS ..1,994,300 |..... 94.881 .1,897,620 | ..... .2,000,000 | ...covveneee 1,995,207 TT4 | i | e [ 1.860 |...... 1.904 |AO...... 7,337 .37,200 | 10/28/2016. | 10/20/2023.
3133EH N2 5 |FEDERAL FARM CREDIT BANKS ..2,981,790 |..... 99.088 | .... 2,972,640 | ..... .3,000,000 | .... 2,982,005 215 2.200 |...... 2.310 [MN...... 1,000 12/04/2017. | 11/01/2023.
31331 AW 3 |FEDERAL FARM CREDIT BANKS 2,013,320 |...102.363 | ... 2,047,260 | .............. 2,000,000 | ...ccooonee. 2,001,767 (1,669) [ ..ooeveririieiis | e | s 4150 |...... 4.060 [JJ.oo | e 40,117 01/29/2010. | 01/07/2019.
3133X0  PF 0 |FEDERAL HOME LOAN BANKS. ...3,264,360 |...102.269 ..3,068,070 3,000,000 | ...occcce.ee.3,019,157 | i [ s (29,691) [ vovovvevrrienii | e | e 5.375 |...... 4325 |FA...... 60,917 01/29/2008. | 08/15/2018.
3134G3 UM 3 | FEDERAL HOME LOAN MORTGAGE CORP..........ccooouemrriinreiceiiereriieciienes ...1,000,000 |...100.145 | ... ..1,001,450 1,000,000 | .. 21,000,000 | oo [ e | e | e | e 2.000 |...... 2.000 01/05/2012. | 07/30/2019.
3134G3 M4 9 | FEDERAL HOME LOAN MORTGAGE CORP....... 1,000,000 |..... 99.251 | .o 992,510 | ccovvvens 1,000,000 | ...cccooeuuee 1,000,000 [ ..o | e [ e | s | e 1.500 |...... 1.500 09/12/2012. | 09/26/2019.
3134G4 4D 7 |FEDERAL HOME LOAN MORTGAGE CORP....... 2,379,125 | ... 98.232 ..2,455,800 2,500,000 | ... 2,441,031 | e | e 19,518 | oo | e [ e 1.500 |...... 2.350 .37,500 | 09/29/2014. | 11/20/2020.
3137EA  CA 5 |FEDERAL HOME LOAN MORTGAGE CORP.........ccccoommiumnrinrineinnirerisnicnniens [ oo [ vvniveins | vevivenn i 998,750 |...102.338 ..1,023,380 1,000,000 999,809 4T | e [ [ 3.750 |...... 3.766 .37,500 | 10/23/2009. | 03/27/2019.
3137EA DB 2 |FEDERAL HOME LOAN MORTGAGE CORP... 994,180 |...100.899 ..1,008,990 1,000,000 997,482 BBT | cvveereerierirneens | cvvererieeseeninenin | e 2.375 |...... 2441 .23,750 | 01/12/2012.| 01/13/2022.
3137EA DM 8 | FEDERAL HOME LOAN MORTGAGE CORP. 4,809,800 |..... 98.809 ..4,940,450 .5,000,000 35,243 oo 1.250 162,500 | 04/22/2014. | 10/02/2019.
3137EA DR 7 |FEDERAL HOME LOAN MORTGAGE CORP... ...4,653,696 |..... 98.505 .4,925,250 | ..... .5,000,000 52,231 | oo | e | e 1.375 168,750 | 08/16/2013. | 05/01/2020.
3130A0 XD 7 |FEDERAL HOME LOAN BANKS. ...5,397,030 |...100.850 .5,445900 | ..... .5,400,000 426 2.375 28,250 | 04/09/2014. | 03/12/2021.
3130A3 GE 8 |FEDERAL HOME LOAN BANKS. 8,113,200 |...101.657 ..8,132,560 .8,000,000 (451) 000 2.750 12/20/2017. | 12/13/2024.
3130A4 CH 3 |FEDERAL HOME LOAN BANKS. ...1,509,870 1,500,000 [(CKCX) T PRI OO DO 2.375 .35,625 | 04/16/2015. | 03/14/2025.
3130A6 AP 2 |FEDERAL HOME LOAN BANKS. ...3,548,265 .3,500,000 (6,707) 2.250 .78,750 | 09/29/2015. | 09/09/2022.
3130A7 CV 5 |FEDERAL HOME LOAN BANKS. 1,989,600 .2,000,000 2,103 . 1.375 .27,500 | 05/20/2016. | 02/18/2021.
3130A8 5X 7 |FEDERAL HOME LOAN BANKS. ...1,014,010 1,000,000 | .. (1,328) | oo | e | oo 2.125 .21,250 | 09/21/2016. | 06/12/2026.
3130A8 HK 2 |FEDERAL HOME LOAN BANKS. ...1,007,500 .1,000,000 | ....ccovuneee 1,006,208 (905) | veveeverieriiens [ e [ 1.750 .17,500 | 07/25/2016. | 06/14/2024.
3130A8 XY 4 |FEDERAL HOME LOAN BANKS. 2,003,000 .2,000,000 | .... 2,002,632 (276) ... 1.875 41,458 | 08/30/2016. | 09/11/2026.
3130AA  HE 1 |FEDERAL HOME LOAN BANKS. ...6,145,200 16,000,000 | ............. 6,139,035 (6,165) [ ..ovveevriciis | e | e 2.500 .75,000 | 09/20/2017. | 12/08/2023.
3130AA 76 8 | FEDERAL HOME LOAN BANKS. 1,002,080 1,000,000 | ..cccoovvuuee 1,001,943 (137) [ oo [ e | e 2.740 11/29/2017. | 03/28/2024.
3130AC DQ 4 |FEDERAL HOME LOAN BANKS...........cooviiiririmrriinneiisnseiseneineneiseneinnneinnne | wevenee | oo | venevnenens [ eenvoveeen T | i 984,950 1,000,000 985,301 3571 [ s [ e [ e 2.375 . 09/26/2017. | 09/10/2027.
313370 E3 8 | FEDERAL HOME LOAN BANKS.........coiiviriiniireiiierinrinniississiiesinsesssinnies | e | o | everivenins | vevirenens L [ 500,000 |...103.124 | ..cccoovvrvenns 515,620 | ....... 500,000 500,000 [ ..ooovvvirriiinriiinns | v [ e [ s | 3.375 |....3.375 [UD.ccces | o891 | 16,875 | 07/19/2010. | 06/12/2020.
313370 US 5 | FEDERAL HOME LOAN BANKS...........cooiiiieiiiniiinciieseeissseeeeeesseseissnesiens | s ...2,084,688 |...102.181 ..2,043,620 2,000,000 PRI NI IR IS (14,158) [ ..o | e | e 2.875 57,500 | 09/29/2014. | 09/11/2020.
313371 4H 6 | FEDERAL HOME LOAN BANKS........cooviviiiriniisciiieniisssiseiessiisnins [ s . 998,500 {...102.140 | ... ..1,021,400 1,000,000 | ... 999,611 167 | oo [ [ 3.000 coenrr30,000 | 09/16/2010. | 03/18/2020.
313373  UU 4 |FEDERAL HOME LOAN BANKS...........cccooviiimmiinnniinniisnnisssissssssnisnniinnns | v [ oo | cenevinnnne [ enncennnn T | i 4,226,920 |...100.511 | ............c 4,020,440 | ....ccccooene. 4,000,000 | ............. 4,021,085 | oo | s (G701 RTINS DN IO 2750 |.....1.533 |JD..ccee | v 7,028 | 110,000 | 07/30/2013. | 06/08/2018.
313378  JP 7 |FEDERAL HOME LOAN BANKS...........ooiiiriiiririiesiieeseiseseieeseiseseissneiens | e ...2,574,166 |...100.880 2,480,000 2,539,570 | ..cvveerererririenis | e (15,503) [ ..ooeveverrireriins | e | e 2.375 .58,900 | 09/29/2015. | 09/10/2021.
313379 DT 3 |FEDERALHOME LOAN BANKS...........coooviiiiriinriinniisssisssisssicssniisniinns | s 986,620 |..... 99.859 1,000,000 998,753 2,828 | oo [ s [ e 1.250 112,500 | 08/06/2013. | 06/08/2018.
313381 YT 6 | FEDERAL HOME LOAN BANKS...........cooiiiiieiiiicriieciieseeisseieseeeseisenesiens | s 2| 1 1,978,830 |..... 98.606 | .............2,070,726 | ............. 2,100,000 | ... 2,057,486 | ..o | s 19,526 | ovveocevieciins | oo [ e 1420 |.....2416 [FA....| ... 12,011 | ... 29,820 | 10/25/2013. | 02/06/2020.
3133XP CT 9 | FEDERAL HOME LOAN BANKS.......ccoviiriininiiicinisisnissisesiesiisssinnies | e | e | eveivenins | vevineens 1] i 5,505,206 |...100.541 | ..............5,630,296 | .............. 5,600,000 | ............. 5,598,676 8,618 | oo [ s [ 4.250 |.....4.377 |MS......| .......T4,044 | ... 238,000 | 12/31/2014. | 03/09/2018.
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46246K  J2 IOWA FINANCE AUTHORITY REVENUE...........coovmmrieeieseeeissrsssieesiessssnias | s . 2| e 1FE 1,812,282 |..104.858 | ........... 1,835,015 | ..coocevnaaee 1,750,000 | ......co..eec 1,750,000 [ ..o | e | e [ [ 3.730 |...... 3.730 |FA....... 09/17/2013. | 08/01/2021.
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CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
3134G3 B5 8 |FEDERAL HOME LOAN MORTGAGE CORP....... SRR IO . 2| 1 1,000,000 1,000,000 | ..ccoovvennee 1,000,000 [ .ooovvermerieeiiiens | e [ eevieeneineniinnes | e | e 1.150 |...... 1.150 |FA....... 07/27/2012. | 08/22/2018.
313560 E5 8 | FEDERAL NATIONAL MORTGAGE ASSOC.........coommviimriiinniiisniiisniiisneienns [ o 995,800 1,000,000 | ... 998,827 1449 | e s | e 1125 ... 1.273 |AO...... 11/24/2015. | 10/19/2018.
3135G0 K3 6 | FEDERAL NATIONAL MORTGAGE ASSOC. I I e . ...1,538,200 1,500,000 | .....ccoooeee 1,533,306 (B,877) [ oo | e | e 2125 |..... 1.836 |AO...... 09/14/2016. | 04/24/2026.
313560 K6 9 | FEDERAL NATIONAL MORTGAGE ASSOC.........ccccmmririiniineiierieeienissienns | e [P0 IO IO L1 [ 996,580 1,000,000 | ... 997,460 <1 [OOSR IOTURTPORPORORRIOTOR VOO 1.250 |...... 1.328 [MN...... 10/21/2016. | 05/06/2021.
313560 Q2 2 | FEDERAL NATIONAL MORTGAGE ASSOC SRS IO ] ...1,002,000 1,000,000 ..1,001,768 ((R55) ) OO OO PO 1.875 |.... 1.853 |MS...... 09/27/2016. | 09/24/2026.
313560 ZR 7 | FEDERAL NATIONAL MORTGAGE ASSOC.........ccccovmiiiisiinniicsiciiississiinns [ e o] . .10,668,900 |...101.332 ...10,000,000 | .. 10,550,496 | ..o [ i (CA072) | [ IR VY 2.625 |..... 1.748 |MS...... 06/15/2016. | 09/06/2024.
3136G1  BL 2 | FEDERAL NATIONAL MORTGAGE ASSOC e | s e L [ 1,008,260 1,000,000 | .....ccc..eec 1,004,535 (1,712) | e e | e 1625 |...... 1.445 |JJ....... 10/21/2015. | 07/30/2020.
3136G4 NR 0 | FEDERAL NATIONAL MORTGAGE ASSOC et | s e ...1,001,200 . 1,000,000 | .. ...1,000,808 (B92) [ coveoeveeevienes [ e | 1.750 |...... 1620 |FA...... 09/11/2017. | 02/16/2021.
442435 4Y 6 |[HOUSTON TEXAS UTILITIES SYSTEM....... revereenssens [ s [P IO IOV 1FE ..3,003,000 |...102.535 | ... ..3,076,050 | ..... .3,000,000 | .. ...3,001,703 (B57) | ceverrerrrinriinens [ e [ 3.228 |...... 3.214 |MN...... .96,840 | 03/13/2014. | 05/15/2022.
9
0
1
9

(AN E

469487  CN JACKSONVILLE FLORIDA SPECIAL REVENUE..... ISV IO . 2| 1FE 2,397,890 |...108.223 ..2,380,906 | ........ 2,200,000 | .... 2,200,000 | cvooevrrrierineinens [ e [ e | e | e 4.990 |...... 4.990 (AO...... 09/13/2013. | 10/01/2021.
613741  EX MONTGOMERY COUNTY VIRGINIA ECONOMIC DEVELOPMENT........ccouvver | vorune [P (U I AFE | e 2,667,665 |...101.766 | ... 22,712,064 | c.oovveonven. 2,665,000 | .cooooeven. 2,666,040 [CT0LS) SRR SRR PR 2.950 |...... 2.933 [JD....... 11/05/2013. | 06/01/2020.
880591 ER TENNESSEE VALLEY AUTHORITY . JEUSTTUR o e | AFE | e 5,093,550 {...102.659 | ...c.ooe 5,132,950 | covvrircenne 5,000,000 | oo 5,069,602 TCIRI15) (USRI DRSSPI IO 2875 |.... 2.647 [MS...... 05/21/2015. | 09/15/2024.
914437 RA 8 |UNIVERSITY MASSACHSETTS BUILDING AUTHORITY.......c.ccoovverrrrerrians | e I P 1] ... 1FE| oo 2,002,000 |..... 99.767 1,995,339 2,000,000 | .... 2,000,699 [7(0)] S (ORI prven 2108 |..... 2.088 [MN......| oeceeeeere. 7,026 [ oo 42,160 | 05/21/2014. | 11/01/2019.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... [SSSTIRTRON [P 161,079,773 XXX | ..........159,545,110 .160,195,000 | ......... 160,731,952 | coovvvveisriiinnnens (] I (41,814) 0 0] XXX XXX XXX | 895,213 | ..o 3,291,618 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities

31394R  ZY 8 |FHLMC REMIC SERIES 2769 LB.........cocverrrermerereresseessneesssessssesssassssennes | cevenas 4] 213,155 [...100.446 | ..o 211,201 | oo 210,264 | ... 210,616 (24612 ) USSR SRR DR 4.000 |...... 3.697 |MON... 09/01/2009. | 03/15/2019.
31394W  FL 7 |FHLMC REMIC SERIES 2773 TB.....oireverreeerreeereneesseneesseseessenessssessssssssssssss | cevenns 4] . ..202,127 {...100.800 | .................201,852 | ....... 200,250 | ... 200,485 (154) [ covorreeeereeinneee [ e | e 4.000 |...... 3.813 [MON... 08/26/2009. | 04/15/2019.
31394W YN 2 |FHLMC REMIC SERIES 2783 AY. [ 2/ IR I 138,277 |..100.474 | .ooovieerr 136,774 | e 136,129 | ... 136,394 (LG SO SRR P 4.000 |...... 3.689 |MON... 04/23/2009. | 04/15/2019.
31394W  GS 1 |FHLMC REMIC SERIES 2784 HJ.. 41 ..278,268 |...100.486 | ................279,446 | ...... 278,094 | ... 278,118 ((15))) T IS PO 4.000 |...... 3.987 |MON... 11,124 | 07/17/2009. | 04/15/2019.
31394Y F3 3 |FHLMC REMIC SERIES 2796 LB.. 4].. 2105.073 | 379,627 | 361,298 | ... 366,311 (B8B) [ cvvevevererrrrirrnns [ e | e 4500 |...... 3.872 |MON... 116,258 | 05/20/2009. | 05/15/2024.
31395) MW 3 | FHLMC REMIC SERIES 2892 DB 4].. ...101.034 ..211,030 | ... 211,316 (K272 [T SN PR 4.500 12/19/2008. | 11/15/2019.
313950 RE 3 |FHLMC REMIC SERIES 2977 AY.. 4 ..105.273 . 775,458 (1,684) <4500 02/08/2010. | 05/15/2025.
3137A2 TH 4 |FHLMC REMIC SERIES 3759 LW AT i 159,756 99.951 ...160,383 | ... 160,373 B5 | covverereririneinnis | e [ s 4.000 01/19/2011. | 08/15/2036.
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC.. A 1] 1,451,837 | 98.556 ..1,399,814 1,420,324 (25617 [UOUURUR DR I 2.000 09/19/2012. | 12/15/2037.
3137AJ  6A 7 |FHLMC REMIC SERIES 3955 BA.. 4 102.361 .1,524,253 .1,489,096 (3,804) ..3.500 12/14/2011. | 02/15/2041.
3137AJ)  HW 7 |FHLMC REMIC SERIES 3960 YH AT 1,404,041 98.448 ..1,352,661 1,373,985 (2,134) [ oo | e | e 2.000 09/20/2012. | 08/15/2040.
3137AP  BF 6 | FHLMC REMIC SERIES 4033 ED A1 2,730,298 | . 99.878 ..2,650,386 2,653,623 (7,825) | oo | v | o 2.500 07/22/2014. | 10/15/2036.
3137AS Q@8 0 |FHLMC REMIC SERIES 4088 PA.. A1 1,869,023 . 99.513 .1,775,581 1,784,271 (3,474) .....3.000 10/24/2012. | 12/15/2040.
3137AV 2S5 |FHLMC REMIC SERIES 4122 PA.. Al 1] 003,353,025 | ... 96.471 ..3,213,109 3,330,647 (1,134) | oo | e | e 1.500 11/26/2012. | 02/15/2042.
3137AW  6M 2 |FHLMC REMIC SERIES 4125 KP.. Al 4,056,882 | ... 99.976 23,915,797 | ..... .3,916,737 7,507 | oo e [ e 2.500 12/17/2012. | 05/15/2041.
3137AW VA 0 |FHLMC REMIC SERIES 4145 UC. Al 1] 3,208,394 . 96.047 ..3,096,079 | . 13,223,504 585 ......1.500 03/20/2013. | 12/15/2027.
3137AY  6Z 9 |FHLMC REMIC SERIES 4150 ND . e e ] 3,897,284 | 97.557 .3,824,182 | ..... .3,919,946 1,854 | oo | e | s 1.750 05/24/2016. | 07/15/2041.
3137B0 TR 5 |FHLMC REMIC SERIES 4186 MC.........cvvomrvermrrermceesneresssesssessssessssesssneees | soveees | | 3,440,087 | 96.087 ..3,451,068 | ..... 3,591,608 | ... 3,480,805 [ ..ooovvirrriinriiinns | e 10,259 | covvververenenrinns | eeveeneeeesnesenneees [ eevens 1.500 07/22/2013. | 03/15/2028.
3137B1  MQ 2 |FHLMC REMIC SERIES 4198 QD.........oevurereeineenerieriesiseesssisssssesssssesssesas | oeeenns || . ..3,040,978 |..... 97.620 | ... 2,929,692 | ... .3,001,119 (2,194) | oo | o | e 2.000 05/22/2013. | 01/15/2033.
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA..........oooveeierieierecieeeveee e ssssiessisisnns | enens [ 4 T s 2,494,917 |..... 98.024 | .covvine 2,434,207 | oo 2,483,277 (B38) [ evrerrrererreerens | cevrereernnreeenines [ e 2.500 09/25/2013. | 05/15/2028.
3137B7 3L 1 |FHLMC REMIC SERIES 4289 WE...........coovmrorrerrrrseressiesiesisssisssssssssssesnes | cevvens e ...3,480,950 |...102.056 ..3,468,515 3,398,639 (T2 ) (USRI DU I 3.000 02/20/2014. | 08/15/2031.
3137B7 TL 3 |FHLMC REMIC SERIES 4306 A [ I I . ..2,003,716 |...101.706 | .... ..1,948,977 1,916,285 21,964,453 [ | s (22,102) [ .oovvorrererirnreinns [ e [ e 3.500 05/21/2014. | 03/15/2041.
3137B9  FL 4 |FHLMC REMIC SERIES 4314 KA.......ccvoiriririrnererseeissesesessssssessssesssesenns U USRI DRSO I ISP 5,853,040 |...100.948 | .......cc..... 5773217 | v 5,719,001 | oo 5,822,353 | ..cvveerrienriinnnns | ceriennns (11,440) [ oo | v | e 3.000 06/24/2014. | 12/15/2039.
3137BA 3T 7 |FHLMC REMIC SERIES 4329 KA.. ...2,901,090 |...101.298 .2,864,013 | ..... 2,827,314 | ... 2,883,229 (6,029 | oo | e | e 3.000 06/25/2014. | 01/15/2040.
3137BB A9 1 |FHLMC REMIC SERIES 4337 BA.. e . ...6,544,319 |...100.653 | ... ..6,288,356 | ..... 6,247,560 | .........c. 6,535,273 (L) ) SRR DR R 3.000 05/05/2016. | 02/15/2046.
3137BB N9 7 |FHLMC REMIC SERIES 4358 DA........coomrvrrrerrnnesrenesnneesssesssssssssssessssssens | wonees [ [ 7/ I L [ 4,313,282 | .. 101471 | oo 4,276,500 | ..oovvernvene 4,214,504 | oo 4,294,932 T8 220) ) [N DU IR 3.000 07/23/2014. | 06/15/2040.
3137BN  NQ 3 | FHLMC REMIC SERIES 4566 CE...........ccovvirrireineirerieeieeesseississsssssenens | s [P0 OO IV L [ 4,615,623 |..... 98.868 | ..ocvvvnvn. 4,601,480 | ..oovvvnnene 4,654,165 | ...coovnv. 4,617,816 2,193 | o | e | 2.500 03/13/2017. | 01/15/2043.
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3137BN  Z8 0 |FHLMC REMIC SERIES 4569 A..........ccoouiiiriiiiniieneieeeiseseiseseiesesoeseions | e [P0 IFURRTPON IO 1] 8,315,325 | ..... 99.318 | oo 7,993,819 | oo 8,048,711 ) [ ceveeereeneenes [ e | 2500 |...... 1.837 |[MON...| .......... 16,768 | ........ 201,218 | 07/21/2016. | 11/15/2040.
3137BR 6T 7 |FHLMC REMIC SERIES 4608 HA ..7,264,247 | ... 98.946 .6,993,184 | ..... 7,067,677 ) TSRO IRV PO 2.500 |...... 1.954 | MON... 09/19/2016. | 06/15/2041.
3137BV  EH 5 |FHLMC REMIC SERIES 4655 HA. . ...7,343,038 |...102.796 | ... L1,273,327 | ... 7,075,496 | .. . - )| SRR OTOURITORTORTOON DR 3.500 |...... 2.330 [MON... s 07/20/2017. | 01/15/2042.
3137BW  YH 1 |FHLMC REMIC SERIES 4674 A.........cooovvvverieriniinicnniserierinsesssissisesiinnnes | ovene | oo | ervenniene | cenvveeesd | v 6,492,889 |..101.048 | .............. 6,406,772 | ...ocvovnven. 6,340,325 | ............. 6,491,815 (1,074) | oo | v | s 3.000 |...... 2.453 |MON... | .........15,851 | .......... 47,552 | 09/26/2017. | 12/15/2042.
3138L9 AT 9 |FN AM8117 ...3,080,625 |..... 99.358 | ............2,980,740 | ... .3,000,000 | ..o 3,058,622 | ..o [ e (13,057) [ oo | e | e 2530 |...... 2.050 [MON... .76,952 | 04/20/2016. | 03/01/2025.
31415Y LW 7 |[FNMAPASS-THRU POOL 993241 . 395,435 |...103.512 ...376,046 | ... 392,633 (1,918) [ oo | e | e 4.000 |...... 2.054 |MON... werr. 15,042 | 09/15/2010. | 06/01/2024.
31417Y  GK 7 |[FNMA PASS-THRU 15 YEAR.........ccocoovviirviinniinnissciesnissnissseissnnnnnios | conenen | oo [ eevveneed [T 671,803 |...103.850 | .................675,298 | ................. 650,263 | ... 667,203 (1,625) [ ..oovvvnreerireris | v | e 4.000 |...... 2.882 [MON... | .........2,168 | ........ 26,011 | 01/25/2011. | 10/01/2024.
31394B  MD 3 |FNMA REMIC TRUST 2004-89 AQ... ..1,276,294 |...104.902 ..1,308,596 | .............. 1,247,446 | ............. 1,261,531 (1,583) [ cooveererererrerins | cevrvrinersserineenns | creees 4500 |...... 4.030 [MON... .56,135 | 02/24/2010. | 12/25/2024.
3136A2 AR 4 |FNMA REMIC TRUST 2011-110 EC.. . ..2,942,354 | ..... 97.596 | .... .2,820,931 | ........ 2,890,417 | ... 2,931,098 (1,859) [ ..o | e | s 2.000 |...... 1.570 [MON... ceerennnD7,808 | 02/25/2013. | 04/25/2041.
3136A2 MY 6 [FNMAREMIC TRUST 2011-128 QB.......ccccevviririiinnrnniiniiscisneensissiisiinnis | e [ on | evveseieendh [T 1,316,227 |..... 99.860 | ..ccooouuvn. 1,268,787 | ..o 1,270,566 | ............. 1,298,134 (4,010) [ oo | e | e 2500 |...... 1.464 |MON... | .........2,647 | ... 31,764 | 07/09/2012. | 03/25/2039.
313978 XM 1 [FNMA REMIC TRUST 2011-40 KA 417,844 |...102.623 ..412,682 | ... 419,686 (1,287) [ oo | e | e 3.500 |...... 2.884 |MON... | ..........1,204 | ........ 14,444 | 06/15/2011. | 03/25/2026.
3136A0  LP 0 |FNMA REMIC TRUST 2011-70 ND . ...5,170,313 |...103.043 | .... .5,162,150 | ..... .5,000,000 | ............. 5,056,360 | .....coovvreerriiinnins | crriieins (21,019) [ oo | e | e 3.500 |...... 3.061 |MON... B 10/20/2011. | 04/25/2037.
3136A8 ZR 4 |FNMA REMIC TRUST 2012-103 DA.........coovvumrrmimrerereeirsnerisnesisnnnienseesnenens | ceneven | oo [ eeveveneed || s 2,960,326 |..101.248 | .............. 2,839,753 | covvrireenne 2,804,750 | .... 2,932,531 8,582 | oo [ e [ e 3.500 |...... 2.563 [MON... | .........8,181 | ....... 98,166 | 08/15/2012. | 10/25/2041.
3136AA  JT 3 |FNMA REMIC TRUST 2012-139 CA ..8,303,746 |..... 96.990 ..8,229,755 | ..... 8,485,158 | ...cc0.oeer8,304,923 | oo | 2,894 | [ [ 2.000 |...... 2.489 |MON... 12/20/2016. | 11/25/2042.
3136AA  5A 9 |FNMA REMIC TRUST 2012-149 ND e . LATITT2 96.721 | .... 4,616,273 | ..... ATT2772 | ool ATT2TT2 | e | e [ e [ e | e 2.000 |...... 2.000 |MON... 10/24/2016. | 06/25/2042.
3136AA 6K 6 | FNMA REMIC TRUST 2012151 YA......oiiiirriiinniieseisssesiseseissssisssiseseinns | o IO 4 1] s 3,036,981 |..... 96.991 | .ovvvvire 2,866,326 | ..oocovrrnenn. 2,955,250 | ovvererrrre 3,017,780 | oo [ e 1,838 [ s v | e 2.000 |...... 1.484 |MON...| ... 4,925 | oo 59,105 | 04/22/2013. | 01/25/2028.
3136A3 X9 7 |FNMA REMIC TRUST 2012-3 BA........coovorriiiniiinciiicesisssisssissiessiesniens | ceneees e ...1,681,802 |..... 98.199 ..1,652,029 1,682,328 | ..o 1,682,049 | oo [ i3 | | s [ 2.000 |...... 2.007 |MON... .33,647 | 01/18/2012. | 04/25/2040.
3136A5 XR 2 |FNMA REMIC TRUST 2012-30 PB........ccoooooriieriiiriiiineeisseiiesseieeseieeseienes | cereees ] . LA779915 | 98.572 | ... ..1,746,855 1,772,161 2.250 |..... 2.158 |MON... .39,874 | 03/19/2012. | 10/25/2040.
3136A4  2C 2 |FNMAREMIC TRUST 2012-34 PB........ccccooiimviiimriinnisnnisneisssiissnsisniinnes | coneees [P 4l ] 2,069,675 |..... 97.262 | .cooovvinne 1,998,022 | ........ 2,054,268 | ........... 2,064,162 | ......cccoovrimmmiianns | wovrrriinnnncad(880) [ oo [ [ 2.000 |...... 1.858 | MON... 03/27/2012. | 01/25/2032.
3136A5 AC 0 |FNMA REMIC TRUST 2012-40 MG........cooirrerimrirneiieneeisnesieceieesesieseseenens | ceveees ] ...4,203,875 | ..... 98.119 .4,103,003 4,181,660 | ...cccee4,200,056 | ..o [ e (1,355) [ o | v | e 2500 |...... 2.361 [MON... 05/27/2014. | 04/25/2041.
3136A5 P67 |FNMAREMIC TRUST 2012-53 PB........cccoviiiiiriinirierierisnissieiiesiesissnias | eveeas | ..2,445638 |..... 99.166 ..2,361,768 2,381,631 2250 |...... 1.704 |MON... 07/16/2012. | 02/25/2041.
3136A7 U3 4 |FNMA REMIC TRUST 2012-84 QG.........cooovurrriieeiirerieserisseeiesenissesissnies | ceveees 4] ...1,237,544 |..101.510 1,222,266 3.000 |...... 2.662 |MON... 04/21/2014. | 09/25/2031.
3136A7 5E 8 |FNMA REMIC TRUST 2012-96 PD..... [ 4 1,977,821 |..... 96.915 11,952,499 +...2.000 MON... 08/27/2012. | 07/25/2041.
3136AC  ES 6 |FNMA REMIC TRUST 2013-10 DE.......ccoooiiiviiinniiiinicnniescissseissssniinniins | s e ...5,532,770 | ..... 97.114 5,519,833 | ...oc0ein.5,531,356 | oo [ e (948) [ o i | 2.000 MON... 04/21/2016. | 10/25/2041.
3136AH U9 9 | FNMA REMIC TRUST 2013-133 VT.....coovoiiiiemeiiereiieceiieseeiecesiesesiesesiesenes | e e ...4,303,088 |...100.703 N 4,181,244 3.000 MON... 01/27/2014. | 05/25/2025.
3136AC  WN 7 |FNMA REMIC TRUST 2013-20 CA..... I 6,440,992 |..... 99.374 ..6,269,406 | . .6,308,900 0002500 MON... 04/19/2016. | 01/25/2043.
3136AD  MZ 9 |FNMA REMIC TRUST 2013-30 JA.......coiiiiirniieiicnisssississseissseisniins | e e ..4,342,533 | ... 90.705 4,213,285 | ... 4,645,041 ) ST RSO PO 1.500 MON... 10/16/2015. | 04/25/2043.
3136AD  EY 1 |FNMA REMIC TRUST 2013-36 AB.........covvviurriirriereiinesisessissessissssisseseions | e e ...3,838,153 |...101.367 3,786,492 | ... 13,735,428 ) 3.000 MON... 10/23/2013. | 05/25/2032.
3136AD V4 8 |FNMA REMIC TRUST 2013-41 WG.. 5,000,067 |..... 99.911 .4,981,606 | . 4,986,044 ) ......2.500 MON... 06/04/2014. | 11/25/2042.
3136AJ  C3 8 |FNMA REMIC TRUST 2014-26 GA.........ccooveerveirreiecerisceiisseeissesiesnsisseniens | cereees ...4,796,883 |...101.117 4,732,881 | ... 4,680,599 ) SR SSORRRRTOIN DR 3.000 MON... 03/28/2017. | 09/25/2039.
3136AJ K4 7 |FNMA REMIC TRUST 2014-28 ND......cevoirinriiciinriinienisnissesissiiessesisssinns | eveens ...6,005,422 |...101.090 .5,932,759 | ..... 5,868,789 ) [ e | e [ 3.000 MON... 06/24/2014. | 03/25/2040.
3136AQ UM 0 [FNMA REMIC TRUST 2015-92 VA e 7,786,442 |...100.972 .1,452,252 | . .7,380,514 ) ......3.000 MON... 08/25/2016. | 01/25/2029.
3136AR R4 2 | FNMA REMIC TRUST 2016-25 A......cooomioiiiiciiecicinississiiesesissssissins | e e ..5,302,728 |...100.808 5,124,578 | ..... 5,083,503 ) [ e | e [ 3.000 MON... 08/19/2016. | 11/25/2042.
3136AT  JR 6 |FNMAREMIC TRUST 2016-49 PA.........ooovrviirriinriinnieneieseesssissseissneies [ o e ...6,375,425 |...100.717 .6,269,303 | ... 16,224,672 )| SRRSO RSO PR 3.000 MON... 05/24/2017. | 09/25/2045.
3136AT  CK 8 |FNMA REMIC TRUST 2016-50 BN........ccovueurriiriiirciieneiiseceieeneieesiieseioenes [ oo e . ...8,826,748 |...100.706 | .... 8511373 | ... 8,451,704 | oo BTBTATT | i | e (31,026) [ ...oovvevrrieniins | e | e 3.000 MON... 09/26/2016. | 02/25/2046.
3136AU  MC 2 | FNMA REMIC TRUST 2016-94 MN.......coovvmiiiiieriiiiisiinssienissesssssesseness | vovenes [P0 ISR IO T e 6,340,456 |..... 98.556 | ..ocvvvuvn. 6,316,007 | ...ccvovuven. 6,408,547 8,184 | oo [ e | e 2.500 MON... 01/26/2017. | 05/25/2045.
3136AV V9 7 |FNMA REMIC TRUST 2017-22 BE........ccooviirriiirriiereeieceeieeneisseeissseiseneeis | e e ...6,557,476 |...102.123 6,442,998 | ..... 6,309,057 | .........6,540,285 | ....oooooiiviiiiiiinns | e (17,190 [ oo | e | e 3.500 MON... 04/26/2017. | 08/25/2040.
3136AW  EJ 2 |FNMA REMIC TRUST 2017-28 A.....ccooomiriiiieiiericinissiseiesiesesssissines | s o] . ..6,950,745 |...102.455 | ... .6,910,821 | ..... 16,745,225 (2879 [ oo | e | s 3.500 MON... 11/27/2017. | 05/25/2045.
3136AY DD 2 |FNMA REMIC TRUST 2017-66 BH........c.cocooomiiinmiiinniiinniissnicsssicssnicsssiisnnns | oo [ SRR IO 1] 4,819,597 |..102.512 | ...coccccens 4,780,085 | .............. 4,662,951 319 [ [ | o 3.500 MON... 10/26/2017. | 05/25/2044.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . JEROOTTRTRRON 236,960,995 XXX | 231,698,466 | .......... 232,319,418 | .........236,034,554 | ...cccocive0 | (346,062) 0 0 XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities

337BH  XJ 1 | FHLMC REMIC SERIES K-045 A2 [T [ 1] 10,762,500 | ...102.221 | .......... 10,222,100 | .......... 10,000,000 | ......... 10,632,762 | v [ (84,318)| |...3023 |...2081 [MON..| ....25192 | .. 302,300 | 06/14/2016. | 01/25/2025.
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3137BM  TX 4 |FHLMC REMIC SERIES K-052 A2.........cooviumirmerierieirineississeniessseesssissine | sevens [P0 IFURRTPON IO (R 10,776,562 |...102.737 | ........... 10,273,700 | ... 10,000,000 | ........... 10,645,703 | .....ovoervveernirenns | eerereeeene(80,008) [ oo [ e | 3.151 | ... 2202 [MON... | .......... 26,258 | ........ 315,100 | 05/06/2016. | 11/25/2025.
30291K AN 0 |FREMF MTG TR 2013--K30 B.....ccouriuiriririreineissseiesicesesissisenienisenes | eveens e | e 1FM ...7,161,875 |...103.106 .71,217,420 7,000,000 3.557 |...... 3.253 | MON... 03/12/2015. | 06/25/2045.
3026IN  AE 0 |FREMF MTG TR 2013-K25 B......cccovvooieiririieiiseceisereseseeseeseieseiisseios | cevinas [ OO IO 1FM | .. ...7,320,766 |...101.985 | .... ..7,240,935 7,100,000 | ooocoeeern. 7,247,504 | i [ eieeend(28,294) [ i | e | e 3.619 |..... 3.147 |MON... 05/04/2015. | 11/25/2045.
30291H  AE 7 |FREMF MTG TR 2013-K28 B.........cvvvirieriiiieinissseniesseissisiesisnsienns | cvvis JP ISP I M| s 5,001,562 |...100.748 | .............. 5,037,400 | ..coovornnene 5,000,000 | .coorererri, 997,350 | oo | e (1,847) [ o | e | s 3490 |...... 3.501 |MON... 02/26/2016. | 06/25/2046.
302910 AJ 2 |FREMF MTG TR 2013-K29 B.....ccccouivrririeircerseiseienieseessssissessensesssnenes. | ceves e | 1FM ...7,210,000 |...101.239 ..7,086,730 | ..... 7,000,000 | .ovceecc 7,136,116 [ oo | eeeeeeeenn26,562) | s [ [ 3481 |...... 3.073 |MON... 04/13/2015. | 05/25/2046.
30291M AN 6 | FREMF MTG TR 2013-K31 B......coormviriiieciiesiiesiieseiseseessesseseisssesinses | e e | e 1FM | .. ..7,185,938 |...101.417 | ... .7,099,190 | ..... .7,000,000 | .. . ] e ne(33,861) | e | e [ 3.629 |...... 3.266 |MON... 05/21/2015. | 07/25/2046.
30265A AN 4 |FREMF MTG TR 2013-K33 B......cevooiermrinirierierieenesissisesiessessesssssesensnns | eveens e | e M| e 6,928,359 |...100.771 | ......cccc.... 7,053,970 | oo 7,000,000 | ....cooouet 6,941,937 6,638 | ..o [ e [ 3.501 |...... 3.668 | MON... 06/24/2015. | 08/25/2046.
30291R  AA 3 |FREMF MTG TR 2013-K34 B.....ccooiirruiiriiriinninennsssissnsenssesssenssssssssnsssnssssssenes | snvsac e | 1FM ]| .. ...7,165,625 |...102.254 7,157,780 7,000,000 LT A14.592 | [ [AIE) ) TN IR [ 3.737 |...... 3411 [MON... 02/16/2016. | 09/25/2046.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ N .69,513,187 XXX ceeneen..08,389,225 ...67,100,000 | .. .68,942,542 | . (289,798) 0 0 XXX XXX XXX | .......191,847 | ... 2,325,512 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ et | e 467,553,955 XXX | e 459,632,801 | .......... 459,614,418 | ......... 465,709,048 | ......ccoocveiriinnnc 0 [ (677,674) 0 0 XXX XXX XXX | ... 1,609,841 |....11,023,074 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
03523T BP 2 | ANHEUSER BUSCH INBEV WORLDWIDE........ SRS I (o] I L 2FE| o 995,180 |..... 99.242 | oo 992,420 | ..o 1,000,000 | ... 997,662 480 | oo [ e [ 2500 |...... 2555 (U | v 11,528 | ... 25,000 |07/11/2012. | 07/15/2022.
046353  AF 5 | ASTRAZENECA PLC........ooiiiiiiiiieiiireiiereeiesesisssiesssiessissssisessesssssseseions | s (o] o 1FE| i 1,015,606 |..... 99.436 | ..cooorracnns 994,360 | ...oocoeeene. 1,000,000 | ..ccovvennee 1,004,001 [V202:10) 1 (OUOOTUPTOR FORPOROROROR IV 1.950 |...... 1.712 [MS.| s 5,579 | oo 19,500 | 09/21/2012. | 09/18/2019.
06738E  AD 7 |BARCLAYS PLC.....cooiiiiiniieiieiieriisissiiiiesie s sssssisssiessessssssssisssssnens | eveoes Clorrinen [ e 2FE 996,480 |...100.215 ..1,002,150 1,000,000 | ... 998,641 705 [ oo [ e [ e 2.750 |...... 2.826 |MN...... 11/03/2014. | 11/08/2019.
05574L  PT 9 | BNP PARIBAS / BNP PARIBAS US ST PR (O] IS 1FE| .. ...1,612,650 |...100.443 | .... ..1,506,645 1,500,000 | ...ccovvennee 1,501,784 (2,758) | ..o | e | e 2700 |...... 2511 |FA.... . 11/26/2013. | 08/20/2018.
05565Q BZ 0 | BP CAPITAL MARKETS PLC.......coooiriiimriineiineiinesisssesssesissssssssssssssinns | e (o] I o 1FE| e 1,508,375 |...102.498 | ............. 1,537,470 | oo 1,500,000 | ...oovvvvrnne 1,503,347 (T49) [ oo [ i | v 3.245 |...... 3192 [MN..ooo| oo 7436 | oo 48,675 | 11/26/2013. | 05/06/2022.
05565Q CP 1 |BP CAPITAL MARKETS PLC........cociimiiiriiiniiisneiisseiisseiiesesissessssssessssens | e [o] I L] TFE| 516,025 |...105.126 | .................525,630 | ....... 500,000 | ... 511,316 (1,640 [ oo | e | e 3814 |..... 3.401 |FA...... .19,070 | 01/13/2015. | 02/10/2024.
05565Q DP 0 |BP CAPITAL MARKETS PLC. ORI PR C 2] 1FE 1,000,000 |..... 99.503 | ..cccvrererrs995,030 | oo 1,000,000 | ..cccovvennee 1,000,000 2520 |...... 2.520 |MS...... . . 09/14/2017. | 09/19/2022.
278062 AC 8 |EATON CORP PLC.......ccooviiriiiiriiineisneisseisssissssissssssesesssssssssnssssnns | oo (o] I L 2FE| oo 2,986,800 |...100.293 | .............. 3,008,790 | ..ccvvvvuves 3,000,000 | .... 2,988,469 1,669 | ..o v | o 2750 |...... 2.836 [MN....| oo 13,521 | s 82,500 |03/28/2017. | 11/02/2022.
377373 AD 7 | GLAXOSMITHKLINE CAP PLC......cooevirrereeisiressissiesssseisessssssssesssssssssns | soeeees Cleon | 1FE ...1,518,815 |...101.502 ..1,522,530 1,500,000 | .. ...1,509,302 (V20713 RN [NV DO 2.850 |...... 2.701 [MN...... 6,294 42,750 | 12/05/2012. | 05/08/2022.
40428H PN 6 [HSBC USAINC.......cooooiririircncecesssssssssisssisssss s | oo (O3 TR 1FE ...1,499,085 |...100.116 ..1,501,740 1,500,000 | .. ...1,499,647 183 | i [ [ 2.375 |...... 2.388 |MN...... 4,750 .35,526 | 11/05/2014. | 11/13/2019.
65557C  AS 2 |[NORDEABKAB MTN 144A........ccocoiiviinniinnrinnneiseneissneessnesssnesssnesssnennns | eeenee | C v | e TFE | 1100000..1,993,900 | ... 99.330 2,000,000 | ...ccceeeen. ,995,778 1,178 2250 |...... 2.315 |MN...... 4,250 45,000 | 05/23/2016. | 05/27/2021.
656836 AD 5 |NORTH AMERICAN DEVELOPMENT BANK.... 100.296 .1,000,000 | ... 999,680 404 0002300 |......2. e 5,175 .23,000 | 10/03/2013. | 10/10/2018.
21688A AG 7 |RABOBANKNEDERLAND NY................ - . ...1,246,388 |..... 98.659 1,250,000 | ..cccovvvnnne 1,248,059 1186 | oo v | e 1.375 17,188 | 08/02/2016. | 08/09/2019.
771196 BB 7 |ROCHE HOLDINGS INC.........cooiiiiiriiiereiiiceiieneiiesesiecesiesessesessesssesesesesenens | s (o] (] TFE| 3,029,580 |...101.472 ..3,044,160 | ..... .3,000,000 | .........cc. 3,017,936 (A711) | e | e | e 2.875 .86,250 | 06/23/2015. | 09/29/2021.
806854 AH 8 | SCHLUMBERGER INVT SA.. . v |C 996,600 |...105.276 ..1,052,760 .1,000,000 | ... 997,842 321 <0.r..3.650 .36,500 | 11/26/2013. | 12/01/2023.
822582 AJ 1 |SHELL INTERNATIONAL FINANCE.. s | s Clu |l IFE ] 993,500 |...103.590 ..1,035,900 1,000,000 | ... 998,618 IS T RO ORI OO 4.300 /43,000 | 03/03/2010. | 09/22/2019.
822582 AM 4 | SHELL INTERNATIONAL FINANCE.. et | s Cl.. ...104.568 ..1,045,680 1,000,000 | ... 998,761 516 4.375 /43,750 | 03/18/2010. | 03/25/2020.
822582 BG 6 | SHELL INTERNATIONAL FINANCE.. . AC| ] L AFE] 997,880 99.792 .997,920 .1,000,000 | ... 998,973 419 2125 .21,250 | 05/06/2015. | 05/11/2020.
82620K AU 7 |SIEMENS FIN NV......oiiiiiiriiiiriiieceiieceisesesiesesiesesiesessesessesessesssisesesesenens | ceneees Cl|.. . ...101.899 ..1,528,485 1,500,000 | ...ccoovvnnee 1,498,590 105 | v [ e | o 3.400 .25,500 | 03/07/2017.| 03/16/2027.
90261X FA 5 |UBSAG Cluiiin [ TFE ] 993,780 |...101.226 ..1,012,260 1,000,000 | ... 999,742 T80 [ oo [ e [ e 5.750 57,500 | 04/22/2008. | 04/25/2018.
90352) AA 1 |UBS GROUP FDG SWITZ AG .|C 999,980 |...101.591 .1,015,910 .1,000,000 | ... 999,982 2 e 3.491 .23,273 | 03/16/2017. | 05/23/2023.
904764 AU 1 |UNILEVER CAP CORP . Clooe |l IFE | 984,170 |..... 92.286 1,000,000 | ... 986,232 1,445 | e | e e 2.000 .20,000 | 07/25/2016. | 07/28/2026.
002824  BA 7 |ABBOTT LABS........oiiiiirireiieseiisseisssisssi s | s e 996,810 |..... 98.968 1,000,000 | ... 998,019 440 | s [ [ 2.550 03/09/2015. | 03/15/2022.
00751Y  AC 0 |ADVANCE AUTO PARTS INC.......oorvveririrririreiiseeeieesiieeseisessisessiseseisenees | cereees JU [FOROPRO  I 2FE| .. ...3,096,060 |...105.137 | ..............3,154,110 | ..... .3,000,000 | .....ooouee 3,075,312 | ..o | e (11,086) [ ...oocveveerioeriinn | e | e 4.500 s 02/04/2016. | 12/01/2023.
001055 AL 6 | AFLAC INC.....ovveiciiiiceiriieiie st sesnsssssisessensseseses | serenes [P I (i 1FE| oo 3,905,070 |...103.846 | .............3,847,494 | ............. 3,705,000 | ...ccooveee. 3,895,944 (9,126) 3.625 |.....2.606 [JD.......| cc0oeee..... 5,969 | ..o 67,153 | 09/20/2017. | 06/15/2023.
010392 FE 3 | ALABAMA POWER CO.......cooovviriinreiinceiecesisneiiesesiesessssessssssssssssssesnnne | weveeee | oo | coneveneen [ e 1FE ...1,047,753 |...103.934 1,050,000 | .. ...1,049,133 X 72 [T INVRRRIR IO 3.950 41,475 | 05/18/2011.| 06/01/2021.
02079K AA 5 |ALPHABET INC IO Y (OO 1FE]| .. ..2,088,347 |...104.684 1,900,000 | .. 22,027,704 | s | s (36,460) [ ...vcvvverrirriins | e | e 3.625 coeenr.88,875 | 04/29/2016. | 05/19/2021.
025816 AY 5 | AMERICAN EXPRESS CO.......ccocooimiiirriiniiiineiisnsisseissssssnsiesssssssssenniens | s e | e TFE| i 1,000,140 |...101.071 | ..............1,010,710 | .......cc.. 1,000,000 | ..cccooovreee ,000,004 (1<) 1 [OOSR PO 7.000 |.....6.998 |MS.....| ........19,833 | .......... 70,000 |03/13/2008. | 03/19/2018.
025816 BM 0 | AMERICAN EXPRESS CO.......ccociiriiiiiiimiiiereiieseeiesesiesesiesesiessseeseseesenens | e . 2| 1FE 3,010,260 |..... 98.793 | .............2,963,790 | ..... .3,000,000 | ...coooonne 3,009,539 (T21) [ oo [ e | e 2500 |...... 2425 |FA...... ..31,250 08/21/2017. | 08/01/2022.
0258M0 DP 1 | AMERICAN EXPRESS CREDIT CORP......... s | s [P (U I TFE| 399,756 |...100.209 | ... ...400,000 | ... 399,918 49 2.250 |...... 2.263 |FA...... .3,400 08/12/2014. | 08/15/2019.
0258M0 EL 9 |AMERICAN EXPRESS CREDIT CORP......... ST I . 2] 1FE 987,740 |..101.477 | .cccovvn 1,014,770 | .ccoovvnennne 1,000,000 | ... 988,443 F(0CT RO VORI OO 3.300 |...... 3.446 |MN.....| oo 5317 04/27/2017. | 05/03/2027.
02665W  BK 6 | AMERICAN HONDA FINANCE CORP........cooovummriirrriirriinneisesnseessiessseenns | cevinas ] (1 1FE| i 1,499,385 |..... 99.5% | ..ovvrivrn 1,493,940 | ..cooovvenneee 1,500,000 | ...ocvvvernee 1,499,727 304 | e | e | e 1.500 |..... 1.521 [MN..oooo | o 2,625 11/16/2016. | 11/19/2018.
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02666Q J7 9 | AMERICAN HONDA FINANCE CORP.........c.ccooruimmmrermmriirnnneinneensnenerennsnsnnnins | oveeee | v | cerevvenens | e TFE | il 997,360 |...104.413 | ........cccce. 1,044,130 | .cooovvenneee 1,000,000 998,901 270 | oo [ e [ s 3.800 |...... 3.832 [MS...... 09/13/2011. | 09/20/2021.
03076C  AF 3 | AMERIPRISE FINANCIAL INC.........ccooviiriiirriinnriisneiisseiisssisssesssesisssinns [ eviies | oo | cveneiinas 1 5,194,315 |...106.419 5,178,349 | ... 4,866,000 | ...........5,116,508 | ......ccccoormmriianns | corriins (39,030) [ ..oovveveriirriies | e | e 4.000 |...... 3.024 |AOC...... 04/13/2016. | 10/15/2023.
031162 BV 1 |AMGEN INC et | s 2 5,240,400 {...103.899 | .... 5,194,950 | ..... .5,000,000 | .. (9,756) | .ooevvevrvireriins | oo | oo 3.625 |..... 2.831 [MN...... 09/14/2017. | 05/22/2024.
032654  AH 8 | ANALOG DEVICES INC......ccocovirieririiiinninsrieriesissssississsiesiessssssssissenin | eovenes | o | veverienes 1 5,010,600 |..... 99.796 | ..ovvvrnvne 4,989,800 | ...cooouvee. 5,000,000 | ...ccoonuee. 5,007,243 (1,283) [ oo | e | e 2.875 |..... 2.845 | JD....... 04/27/2015. | 06/01/2023.
03524B  AE 6 |ANHEUSER-BUSCH INBEV S.A........cooviiiiiireiicerieceiieceiiesesisneseenesisnenes | ceneees 604,320 |...104.080 | .................624,480 | ....... 600,000 602,842 (G SOOI ST PR 3.700 |...... 3.613 |FA...... 03/20/2014. | 02/01/2024.
037411 AN 5 | APACHE CORP......ccoiiiiiiriinsiciiecsssssi s | soienes . ..2,831,400 |...100.371 | ..c..cc.en.2,509,275 | ..o 2,500,000 | .... 2,503,563 | ..oooovvicrierineiinns | e (A1,115) [ oo | e | e 7.000 |...... 5.282 |FA...... 01/15/2008. | 02/01/2018.
037833 AK 6 [APPLEINC......oooiiiiciccscceceieseiseisssssssesssssssssssnsssssssssnsssns | ovenes | o0 | coneienns 1 1,678,264 |..... 98.971 | oo 1,702,301 | 1,720,000 | ..cccovvennee 1,694,780 4,220 | i | e | e 2400 |..... 2.704 [MN...... 11/22/2013. | 05/03/2023.
037833 BG4 |APPLEINC.....ooiiiiiieiicceceiecesceiessesiessi s | i 500,500 |...102.019 ...500,000 | ... 500,383 (45) 3.200 |...... 3.188 [MN...... 05/13/2015. | 05/13/2025.
037833 BU 3 |APPLEINC s | e . ..1,997,860 |...101.355 | ..............2,027,100 | ..... .2,000,000 | ...covvenee 1,998,390 286 [ v [ e [ 2.850 |...... 2.867 |FA....... 02/16/2016. | 02/23/2023.
037833 CM 0 [APPLE INC.....coiiiiiiceieceisceieeeeesssiseeiiessisssisssissssssssssssesssssessssesssens | wvenes | oo | covevienns 1 2,999,850 |...100.088 | ..............3,002,640 | .............. 3,000,000 2,999,876 26 | e | e | e 2500 |...... 2501 [FA...| o 29,583 | ........ 37,500 |02/02/2017. | 02/09/2022.
037833 DB 3 |APPLEINC......oooieiirereceeeesssss s | e 2 998,880 |..... 98.816 1,000,000 | ... 998,911 31 | [ [ 2.900 |...... 2913 |MS...... 8,781 09/05/2017. | 09/12/2027.
038222  AF 2 |APPLIED MATERIALS INC......coooooiiiriiiciiiesiisseeneseseissesssssssnessnssens | venes [ o0 | coreiiinns 1 5,434,700 |...106.052 | .... .5,302,600 | ..... .5,000,000 | ............. 5,290,927 | ..ovvvovvrienniiinnis | e (T9,574) [ oo | e | e 4.300 |...... 2531 [JD....... 19,556 | .. 15,000 | 03/04/2016. | 06/15/2021.
00206R  AX 0 [ATET INC. ..o esesesseseessssesesiesssennns | cevins | oo | worerevinns 1 3,263,010 {...105.479 | ..cccoooeuuve 3,164,370 | .oocoovenene. 3,000,000 | ..ococeeen. 3,139,702 | ..o [ e (38,803) [ ..ooovvevurrirrriins | e | e 4450 |...... 2.988 [MN.....| oo 17,058 | ........ 133,500 | 09/18/2014. | 05/15/2021.
00206R  AZ 5 [ATETINC....cooiiiiiciierieiinie st ssesiesenns | crvees ..1,648,972 |...103.603 ..1,538,505 1,485,000 | ....cooooeee 1,557,127 [ o | e (18,814) [ oo [ e [ e 3.875 |...... 2.466 |FA....... 57,544 | 08/15/2014. | 08/15/2021.
05348E  BA 6 |AVALONBAY CMNTYS INC MTN BE........ovieirinirerierieeeensssisensenisseneenns | veenns . 996,540 |...100.773 | .... ..1,007,730 1,000,000 996,734 194 | oo [ e [ e 3.350 |...... 3.391 [MN...... e 17,029 | 06/03/2017. | 05/15/2027.
06406R ~ AA 5 | BANK OF NEW YORK......coovooiriiiriiieiiesiieseiissssissessssessssssssssssssssesssenns | covenns 2 997,860 {...100.229 | ..ccovvvnncee 1,002,290 | ..oovvvvvrnnee 1,000,000 998,230 K (VI URRTOORRUOPTO FURRTORTORRPORIOR IO 2.600 |...... 2.646 |FA......| ........10,400 | .......... 13,000 | 01/31/2017. | 02/07/2022.
06406H BP 3 |BANK OF NEW YORK.......coccoomiiiimiiiimiiiineiisniissnsissnsisnssisnssssssssssnsssnnses | eoenes | oo | oveneiinnne | eene TFE | i 506,100 |...104.591 | ................522,955 | ....... 500,000 | ... 501,479 [(1£:)) [OOSR RPN DY 4.600 |...... 4447 ... 02/10/2010. | 01/15/2020.
06406H DA 4 | BANK OF NEW YORK.......ccooiriireiiceiiereiieseiiesesiesesiesesiesessesesieseseenesenas | cevenas 2 4,873,652 |...100.018 | ..............4,668,840 | .............. 4,668,000 | ............. 4,669,741 | oooooeeiecins | e (150,916) | ..o | e [ e 3.000 | ....(0.206) | FA....... 08/25/2016. | 02/24/2025.
07330M  AA 5 |BBAT CORP.......cosiiiirinrreenesse s | oo 2 5,063,106 |...104.662 | .............4,866,783 | .............. 4,650,000 | ............ 5,015,545 | ....ooooovviinniiinnis | e (36,433) [ ..o | e | e 3.800 |...... 2.781 |AO...... 09/09/2016. | 10/30/2026.
07330N AR 6 | BB&T CORP........coiieireeiceeicesiseeieseniesesisssisessssssessssnsssssssssnsssennees | cevinas 2 1,001,480 |..... 99.833 1,000,000 | ..cccovvernne 1,001,452 (28) 2.250 |...... 2.186 |JD....... 12/14/2017. | 06/01/2020.
073902 RU 4 |BEARSTEARNS & COINC......ccooiiriiirriinreiscrsnsiscnisnsisnsisnsissnsisnnsines | cvnnee | oo | covevinnnee | e IFE | i) 997,260 |...100.400 1,000,000 | ... 999,968 368 | o | e | s 7.250 |...... 7.289 |FA...... 01/29/2008. | 02/01/2018.
075887  BK 4 |BECTON DICKINSON & CO......ccovrruiriiimieiiierisesissesiseseseesesessesessssnessnnens | s ...1,965,015 |...100.420 . 1,950,000 | ............. 1,960,118 (1,872) 3.300 |.....3.185 |MS...... 04/24/2015. | 03/01/2023.
075896 AA 8 |BED BATH & BEYOND INC... . 2,520,650 |..... 99.927 ..2,498,175 .2,500,000 | ... 2,517,919 (2,474) 3,749 11/23/2016. | 08/01/2024.
084670 BC 1 |BERKSHIRE HATHAWAY FINANCIAL CORP.........ccoooviimmiiiiniiisriinniisnniiinns | s ...1,565,520 |...104.990 ..1,574,850 1,500,000 | ...cccoovvreee 1,531,626 (8,1271) | oo | e | s 3.750 08/08/2013. | 08/15/2021.
084670 BS 6 | BERKSHIRE HATHAWAY FINANCIAL CORP.........ccoooviiirieniiieriiiceiieneiiinns | s . ...2,053,140 |...101.131 .2,022,620 | ... .2,000,000 (4,936) 3.125 04/01/2016. | 03/15/2026.
09247X AL 5 |BLACKROCK INC A 6,992,321 |...103.938 ..6,963,846 .6,700,000 (3,199) ......3.500 12/04/2017. | 03/18/2024.
09256B  AD 9 |BLACKSTONE HOLDINGS FINANCE LL C.....ccccoevvverriniennieseissnisnniins | ceveees ...5,499,150 |...108.801 | ..............5,440,050 | ..... .5,000,000 5,481,420 | .o [ e (17,730) [ oo | e | e 4.750 10/18/2017. | 02/15/2023.
097023 AW 5 |BOEING CO.... ...104.599 ....500,000 500,000 [ .oouevermerirrnrirnns | e | e | e | e 6.000 03/11/2009. | 03/15/2019.
097023 BQ 7 |BOEING CO .1,500,000 ..1,482,618 2,977 ... 1.875 .28,125 | 05/16/2016. | 06/15/2023.
097023 BT 1 |BOEINGCO.... 3,000,000 2,969,719 6,019 | oo [ e | e 2.125 .34,531 | 02/14/2017. | 03/01/2022.
110122 AT 5 |BRISTOL MYERS SQUIBB CO. 500,000 496,190 782 [ v | e [ e 2.000 .10,000 | 07/27/2012. | 08/01/2022.
12189L AM 3 |BURLINGTON NORTHN SANTAFE CP... ...101.877 - 500,000 509,227 (1,722) ......3.000 .15,000 | 03/01/2016. | 03/15/2023.
134429 AW 9 | CAMPBELL SOUP CO. .. 104819 | ..............1,048,190 | c.occeeeee. 1,000,000 998,083 X I PRI IPORORRORPOIR IV 4.250 42,500 | 03/31/2011. | 04/15/2021.
134429 AY 5 | CAMPBELL SOUP CO.......ccccovuiimriiriiinrriisneissneissnesssnssssnsssnssssssssssnsssness. [ eoeins | oo | e | 0 FE | o0nii.2,858,100 | ... 98.904 | .............2,967,120 | ... .3,000,000 | .... 2,911,232 | oo | i 17,697 | oo | e [ e 2.500 .75,000 | 11/24/2014. | 08/02/2022.
14149Y AZ 1 |CARDINAL HEALTH INC ..2,494,450 | ..... 99.940 | ..............2,498,500 | ..... .2,500,000 | .............. 2,497,838 1115 | e | e | e 2.400 creeer..80,000 | 11/18/2014. | 11/15/2019.
14912L  3U 3 | CATERPILLAR FINANCIAL SERVICES.........ccoovmmrimiririniinnirerneninnscssinens | eveens | o0 [ eerevienens 1,021,215 {...100.959 | ..............1,009,590 | .............. 1,000,000 | ...ccovveeee 1,000,786 (V) [OURRTOR DR IO 5450 |.....5.174 |AO...... | ... 11,506 | ... 54,500 | 05/27/2008. | 04/15/2018.
14912L  4E 8 | CATERPILLAR FINANCIAL SERVICES........cccosvveieririierereriesisneesssiserinns | cevees ...2,559,276 |...105.597 2,000,000 | ....cccceeen. 2,114,836 | ..o | e (100,198) | vveoeevireceiins | e [ e 7.150 05/28/2013. | 02/15/2019.
14913Q  2A 6 | CATERPILLAR FINANCIAL SERVICES.......cccoommivimrrririineiesssinensissssinnes | ceveees . . 999,160 |..... 98.833 1,000,000 999,248 88 | e | e | e 1.850 09/05/2017. | 09/04/2020.
15189X  AQ 1 |CENTERPOINT ENERGY HOUSTON ELE........cccocoiiimiiiiniiinnniisnciiinciinniiiins | cvenes [ or | coveiinns o AFE ] 998,840 |..... 95.086 | ......ccc......950,860 | ..ooooeneee 1,000,000 | ... 998,985 104 | oo [ | 2.400 08/08/2016. | 09/01/2026.
166764  AH 3 | CHEVRON CORP NEW.........osiiiiiiiiiiiiieniieneiisesieeseseseieseissssssessisenenes. | cevenns ...5,034,800 |...102.763 .5,138,150 | ..... 5,000,000 | .........cc. 5,024,390 (4,233) | oo | e | e 3.191 06/25/2015. | 06/24/2023.
171340 AH 5 |CHURCH & DWIGHT INC......ccocoooivirriireisneisneiseisensssssssssessnienns. | oo . . ...2,966,940 |...100.118 | ... ..3,003,540 | ..... .3,000,000 2,978,506 4145 | e e | 2875 |....3.038 |AO...... | ..........21,563 | .......... 86,250 | 02/18/2015. | 10/01/2022.
17275R - AE 2 |CISCO SYS INC.....ccosivvieiiceiiererieseeisesissssisesisssssssssesssssssssssssssssssssssnne | coveeen | o [ eoveeeenes | IFE ] s 509,305 |...103.244 | ... 516,220 | ....... 500,000 501,273 (1,078) | oo | e | oo 4.950 |....4.715 |FA....| 9,350 | e 24,750 | 02/10/2009. | 02/15/2019.
17275R - AV 4 | CISCO SYS INC....iirviirriireiieeiissiissesiessisssissssssssssssssssssssssssssnsssnnns | cevesen | o | eoveeennes 1 6,801,760 |...101.934 | .............. 6,625,710 | ..o 6,500,000 | ...t 6,718,987 | ..o | e (46,341) | .o | e | e 3.000 |....2.203 |JD..c.c. | cerrerennn.8,667 | oo 195,000 | 05/04/2016. | 06/15/2022.
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17275R - AW 2 [CISCO SYS INC.....oviiriiieiieceiieceeieseiisesisssi s | cereees IO o TFE| o 997,330 |...104.435 | .............. 1,044,350 | ..o 1,000,000 | ... 997,926 239 | oo [ e [ s 3.500 |...... 3.532 [JD....... 06/10/2015. | 06/15/2025.
189054 AU 3 |CLOROX CO DEL......ccosviiiiviicriineineiissiisssisssesssisssssssssssssssssssnnnes. | covenas [P USRI 2FE ...4,259,422 |..103.131 .4,264,467 4,135,000 | ..o 4,243,523 | e [ (14,367) [ ..o v | s 3.500 |...... 3.064 | JD....... 11/22/2016. | 12/15/2024.
12572Q  AE 5 |CME GROUP INC.......oooiiiiiireiereieseeseiseseiesesissesiesesiesesiesssiesesiens | cereees [ (O I 1FE| .. ...3,743,369 |...101.978 | ... ..3,686,505 | ..... .3,615,000 | .. (7,408) | ..o | e | e 3.000 |...... 2247 |MS...... 09/11/2017. | 09/15/2022.
191216 AV 2 |COCA COLA CO....oouieiiiiieicriritiiesisssiesiesissssssssssiessessssisssssssiess | svvees [P I (i TFE| oo 999,130 {...103.360 | ......ccooeuu. 1,033,600 | ..coovvrvenee 1,000,000 | ... 999,650 88 | v [ s [ 3.300 |...... 3.310 |MS...... 08/03/2011. | 09/01/2021.
191216 BY 5 | COCA COLA CO...occoooiiiiiceiereeieseeiesesiesesssesesesesesesesssesesssssesesssesessnnens. | cevenns [P (SO I 1FE| .. .501,050 |....97.571 | ...............487,855 | ...... 500,000 | ... 500,788 (720121 SRR SOOI PR 1.550 |...... 1.506 |MS...... 09/26/2016. | 09/01/2021.
19416Q DY 3 | COLGATE PALMOLIVE CO.......coooiiiiiiiciiiriiiisissicesiesissississiiesisssisises | ceveees JU (U i I 1FE| .. ..985,540 |...100.538 | ..............1,005,380 | ....cccco..... 1,000,000 | ... 993,968 1461 [ oo | v | e 2450 |...... 2.615 |MN...... 11/03/2011. | 11/15/2021.
19416Q EC 0 | COLGATE PALMOLIVE CO......cocoiviriinririnciscisissiesisssssssisssssssssnnas | coveees [P L TFE| 514,500 |.....97.397 | ................486,985 | ....... 500,000 | ... 511,697 (2,082) [ ..o | v | e 2.100 |...... 1.640 |MN...... 08/25/2016. | 05/01/2023.
20030N AR 2 |COMCAST CORP.........coorviirriirriiireiiesesiesesissessisssseseseseesssssssssssssssssssssnens | covenes | oo | eoveneeensd | oo 1FE ...2,437,160 |...100.516 .2,010,320 | ..... .2,000,000 22,010,513 | oo [ s (85,017) [ oo | oo | e 5.875 |...... 1.566 |FA...... 10/25/2012. | 02/15/2018.
20030N BJ 9 |COMCAST CORP... IOl I N [T I 1FE]| .. ...1,556,017 |...104.250 .1,631,513 .1,565,000 | .. ...1,559,096 839 [ i [ e [ 3.600 |...... 3.669 |MS...... 02/19/2014. | 03/01/2024.
20030N  BW 0 | COMCAST CORP.........coorieiriiiceiiceiiseiieseeiesessiesesisesessseesssessessesssesnens | oo [ [ (] TFE| o 998,800 |.....94.440 | ...............944,400 | ............. 1,000,000 | ... 998,951 103 | oo [ e | o 2.350 |...... 2.363 [JJ....... 07/12/2016. | 01/15/2027.
205887 BR 2 | CONAGRABRANDS INC.......ccoviiiiiniiiiieiisisisissiesiessssssssisssissienens | coenes [ I 1 2FE| i 2,037,700 2,000,000 | ..ooooeee. 2,037,020 (680) 3.200 |...... 2.787 | JJ....... 11/27/2017. | 01/25/2023.
20826F AA 4 | CONOCOPHILLIPS CO et | e . 2| 1FE 999,500 1,000,000 | ... 999,737 49 | s | s [ 2400 |..... 2406 |JD...... v 24,000 | 12/21/2012. | 12/16/2022.
219350 AT 2 |CORNING INC.....ccooviimiiiriiiriiereiieceiieseiiesesiesesee s | s [ [ (] 2FE| oo 3,796,590 |...119.115 3,000,000 | ..ococeeen. 3,663,223 | ... | e (92,811) [ oo | oo | e 7.000 |...... 3.145 [MN......| .........26,833 | ........ 210,000 |07/19/2016. | 05/15/2024.
231021 AR 7 |CUMMINS INC.....oooiviiiiiriiriiiieiiesiiesiesississsiesssiessessssssssssessssessesssesenes. | seenes . 2| 1FE 1,016,750 |...105.236 1,000,000 | ...ccovveeee 1,010,492 (1,704) | oo | e | s 3.650 |...... 3439 |AO...... .36,500 | 02/24/2014. | 10/01/2023.
24422E TV 1 |DEERE JOHN CAP CORP........coooiiiiiiriieiiieseisssisessisessisssssessssesesenens | cereees [V (U I TFE| o 997,970 1,000,000 | ... 998,094 124 | e [ s [ 2.150 |...... 2193 [MS...... . 09/05/2017. | 09/08/2022.
250847  EJ 5 |DETROIT EDISON CO.....ccoocviimriirrisnriiensisssisssissssssssssssssssssssssssnnies | oo . 2| 1FE 998,440 1,000,000 | ... 999,253 156 | oo [ [ 2.650 |...... 2.668 |JD...c. | oo 1178 | 26,500 | 06/19/2012. | 06/15/2022.
25468P DM 5 |DISNEY WALT CO....ccooovimmiiiriiiinisreieseiesesssessssssssssssssssesessssssssessnsens. | ceveees [P (U I 1FE 922,220 1,000,000 | ... 926,186 3,966 | ... [ e [ 1.850 |...... 2.825 [JJ...... ...9,250 | 06/22/2017. | 07/30/2026.
260543 CJ 0 |DOW CHEM CO....coooieimriiirceiireiieresiesesiessssessseesssisssessssssssssssissssssssessions. | e [ (ORI I 2FE| .. ...5,179,250 5,000,000 | ...coceeeen. 547,192 | oo | e (20,217) [ oo | e | e 3.500 |...... 2.998 [AO...... . 75,000 | 05/25/2016. | 10/01/2024.
26138E  AQ 2 |DRPEPPER SNAPPLE GROUP INC........cccccovmiimimiinriinnisnnicssssisnsissis | coneees [P L 2FE| 2,030,814 2,057,000 | .... 2,048,754 3,911 | oo [ e [ 2.000 |...... 2202 [ | 018,970 | 41,140 | 03/21/2013. | 01/15/2020.
26138E  AS 8 |DRPEPPER SNAPPLE GROUP INC.........cccosiriiimireieneeiseneiseseeieneseesies | ceveees . 2] . 2FE 2,223,399 |...101.064 2,184,000 | .... 2,222,260 (G USRS VRTINS IO 3.400 |...... 3.141 |MN...... .37,128 | 09/28/2017. | 11/15/2025.
263534  BZ 1 |DUPONTE | DE NEMOURS & CO.......cccoovvviniiriiniinniicninsissieissiessisenis [ e [P I (i TFE| oo 990,690 |...104.845 1,000,000 | ... 997,746 1,029 [ oo | e | s 4625 |.... 4742 | JJd....... 146,250 | 12/15/2009. | 01/15/2020.
26442C  AD 6 |DUKE ENERGY CAROLINAS LLC......covveierieinermerieriseesenssessenssssnsssensns | cevnes e ...100.930 500,000 | ... 499,973 90 [ oo | e | e 5.100 .25,500 | 04/09/2008. | 04/15/2018.
26442C AG 9 |DUKE ENERGY CAROLINAS LLC [ ...104.330 500,000 | ... 499,830 183 +0er.7.000 .35,000 | 11/12/2008. | 11/15/2018.
26442C  AS 3 | DUKE ENERGY CAROLINAS LLC........ccovvviimiiiniiinnissniisssissneissseisssinns | oo 1 FE 1,296,854 L 99.249 11,300,000 | .....ccoeec 1,297,163 274 | oo | e | s 2.950 .39,841 | 11/14/2016. | 12/01/2026.
263901 AC 4 |DUKE ENERGY INDIANA INC.......cooiiiiirriiniiieneieecsisssieeseisessssssssiseseinns | e [ [ 103.718 1,000,000 | ... 991,167 3,235 3.750 .37,500 | 01/28/2011.| 07/15/2020.
278642 AE 3 |EBAYINC A ..2,087,436 |..... 99.098 .2,125,000 | .. ...2,100,908 4,865 .....2.600 55,250 | 03/24/2015. | 07/15/2022.
278642 AK 9 |EBAY INC. ..o | e 2 498,895 |...100.993 500,000 | ... 499,408 155 | oo [ | 2.875 14,375 | 07/23/2014. | 08/01/2021.
278642 AL 7 |EBAYINC ..101.630 2,000,000 | ....c........ 2,024,629 (3,451) 3.450 .69,000 | 11/08/2016. | 08/01/2024.
532457 BP 2 |ELILILLY & CO ...101.504 .1,000,000 | ... 999,670 20 .r..3.100 .16,017 | 05/04/2017. | 05/15/2027.
291011  BE 3 |EMERSON ELEC CO. . 1 FE 1,365,546 99.754 1,400,000 | ..cccovennee 1,375,403 4379 | i | e | e 2.625 .36,750 | 09/15/2015. | 02/15/2023.
29157T  AA 4 |EMORY UNIVERSITY ..cotiiiriniiieiieniieinsissiesiesissssssisisessesssesssnisssisns | oveons o] ..105.377 1,500,000 5.625 .84,375 | 03/19/2010. | 09/01/2019.
29250R AN 6 |ENBRIDGE ENERGY PARTNERSL P.. . . [ ...101.325 21,000,000 | ..o 1,012,845 [ | et (83,79B) [ s [ [ 6.500 11/27/2012. | 04/15/2018.
29379V AL 7 |ENTERPRISE PRODS OPERLLC s | s [ I . ..101.299 2,665,000 | ...c..cccee.2,702,357 | oo | e (127,615) [ oo | e | 6.650 10/25/2012. | 04/15/2018.
30231G AC 6 |EXXON MOBIL CORP..........ocoirviimiiiriiiniiisneiessesesesisssssssssssssssnssssnsenns | s . 2] 1FE 1,035,840 |...103.130 1,000,000 | ..coooveeen 1,024,862 | oo | eereneeene(3,764) | s | s [ 3.176 12/12/2014. | 03/15/2024.
31428X  BF 2 |FEDEX CORP.....cooiiiiiiriiieriisereiereieseeseiienessesesse s sssiesssienes | cereees [ [ (] 2FE| oo 3,014,040 |...100.763 .3,000,000 | ..oveeeen3,011,802 [ oo | el 1,275) [ e [ [ 3.250 03/21/2016. | 04/01/2026.
316773  CP 3 | FIFTH THIRD BANCORP........cccosviiiririntiieiinniicsienississesisssiessesessssssssinns | soenes . 2| 2FE 5,160,700 |...106.136 5,000,000 | ..occoerrn.5,124,389 | o [ e (18,254) [ | | 4.300 12/21/2015. | 01/16/2024.
337158  AF 6 | FIRST TENNESSEE BANK P I . 2] . 2FE 2,497,975 |...100.666 2,500,000 | ..o 2,499,193 [ s | e B03 | e [ 2.950 .967 |JD....... 73,750 | 11/18/2014. | 12/01/2019.
337915 AA 0 |FIRSTMERIT CORP IV IO e | 2FE| v 2,075,500 |...104.180 | .... . .2,000,000 | .. (9,588) [ ..vovvurveriieiis | e | s 4.350 754 |FA....... ceeren.87,000 | 10/15/2015. | 02/04/2023.
337738 AM 0 |FISERVINC.....ooiiiiiriiisciisscisseseseisssssissssssss s | oo . 2] . 2FE 3,025,950 {...102.926 | .............. 3,087,780 | ..coooons 3,000,000 | ....cccceee.. 3,015,297 (3,096) | ..oovveverieiriinn | s | s 3.500 377 |AO..... | 26,250 | oo 105,000 | 05/28/2014. | 10/01/2022.
302445  AD 3 |FLIR SYSTEMS INC......coooviiriiiriiiereireneiereiieceiienesiesesessesessssssssssssssienes | oveeee | oo | ceneveneene ] [ e 2FE ...3,821,064 |...100.740 3,727,380 | ..... .3,700,000 LBT89,T13 | [ s (25,255) [ ..ooeveoceviienii | e | e 3.125 .373 |JD....... v 115,625 | 10/03/2016. | 06/15/2021.
343498 AB 7 |FLOWERS FOODS INC O Y IO (P 2FE| .. ...4,976,650 |..... 98.074 | .... ..4,903,700 | ..... .5,000,000 | .. ..4,979,026 2,010 | oo [ e [ 3.500 .556 | AO...... ... 176,458 | 10/24/2016. | 10/01/2026.
354613  AG 6 | FRANKLIN RESOURCES INC.........ccooiriimeiimeiiereiiseceieesesiesesseseseenesisenenes | s [ [ 1 1FE| o 4,492,754 |..105.054 | .............. 4,202,160 | .............. 4,000,000 | ............. 4,210,105 | .oooooeeeccecis | s (B4,613) | oo | e | e 4.625 1349 |MN......| ........21,069 | ....... 185,000 | 08/12/2014. | 05/20/2020.




Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

2013

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

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
36164Q MS 4 | GE CAPITAL INTERNATIONAL.......ooiriiiriiereiieceiieceeeeceeiesesieseneesssiesenens | e 1 AFE 1,150,459 | L 99.539 | oo 1,141,712 | 1,147,000 | ..cccoovennee 1,149,022 (B73) [ ceveoeveerriienes [ e | e 2.342 |...... 2278 |MN...... 11/02/2015. | 11/15/2020.
369550 AU 2 | GENERAL DYNAMICS CORP.........ocovmviirriinniinniisssisnseissssisnsisssisnsies | e ] L AFE 988,800 98.709 | ... 987,090 | oooovnane 1,000,000 | ... 994,203 1,109 2.250 |..... 2.377 MN...... 11/21/2012. | 11/15/2022.
369622 SM 8 | GENERAL ELECTRIC CAPITAL CORP.........ooiiviririnreeieceiiseseiiecesiesesiesenins | s e .107.979 | .................309,900 | ....... 287,000 | ... 300,786 (A1) | s | e | e 5.300 |...... 3.653 [FA...... 06/08/2012. | 02/11/2021.
36962G 4R 2 | GENERAL ELECTRIC CAPITAL CORP........cccorevirririiniiiesieriesiesisssiissiennns | voenes . 105043 | 120,799 | 115,000 | ... 119,423 (1,548) [ ..o | e | s 4.375 |...... 2.889 |MS...... 11/25/2013. | 09/16/2020.
375558 AW 3 | GILEAD SCIENCES INC.........ccoiieiiieiiineineeieseiesesissseeesesesesssssssssesns | e [P (SO I 1FE ...5,145,550 |...104.619 .5,230,950 | ..... 15,000,000 | ...occcee. 5,111,403 [ oo | e (16,533) [ ..oocverevireriins | e | e 3.700 |...... 3.288 |AO...... 11/24/2015. | 04/01/2024.
377372 AD 9 | GLAXOSMITHKLINE CAP INC.......ccoooviiiririiiiniissieiiesicessississsissiinies | e JO IR IO 1FE]| .. ..1,990,300 |...101.376 | ... ..2,027,520 | ... .2,000,000 | .. 1211 [ | e | s 5.650 |...... 5.715 |MN...... 05/28/2008. | 05/15/2018.
377372 AH 0 | GLAXOSMITHKLINE CAP INC........ooiviiiriiiniiniicnissseissssisssesnssisniiis | s [P L TFE| 983,490 |...100.871 | .....ccco..ec. 1,008,710 | ..ccovvvvnneee 1,000,000 | ... 989,463 1,839 [ i v | e 2.800 |...... 3.020 |MS...... 08/20/2014. | 03/18/2023.
38141G  FG 4 | GOLDMAN SACHS GROUP INC.........ccovvuireiireeiereiiereieesenisseseesssessesesnenes | wvenes | oo | cereviveenes | covens 1FE ...1,005,690 |...100.158 ..1,001,580 1,000,000 ...1,000,036 [(0723) ) [T ORI PR 5.950 |...... 5.874 |JJ...... 01/11/2008. | 01/18/2018.
38141G  RD 8 | GOLDMAN SACHS GROUP INC... [ I e | s 1FE]| .. ..3,111,720 |...103.303 ..3,099,090 | ..... .3,000,000 | .. ..3,101,961 (9,759) 3625 |..... 2.898 [JJ....... . 06/22/2017. | 01/22/2023.
38141G WC 4 | GOLDMAN SACHS GROUP INC.........orveirieimeiiereieeneeiecesiesesiesesisesesesnenes | e [ [ (] TFE | oo 498,810 {...100.392 | .................501,960 | ...ccccoooruucs 500,000 | ... 499,007 LT PRI URURRRTIIN PR 3.000 |...... 3.049 |AO...... | 2,708 | e 11,250 | 01/26/2017. | 04/26/2022.
406216 BD 2 |HALLIBURTON CO......ccooviirriireiincieneieesnssiesssssssssissssissssisssssnnss | coneees . 2] .. 2FE 507,805 |...102.841 ....500,000 | ... 504,676 (789) | ovvveeerevrieens [ [ 3.500 |...... 3.307 |FA.o| oo 7,292 | 17,500 | 10/28/2013. | 08/01/2023.
437076  BC 5 [HOME DEPOT INC.......ooiiviiiiiiieiinniiessiissiisssisssissssssssssssssssssssssssens | ceneees [P L] TFE| 5,557,400 |...105.433 | ... .5,271,650 | ..... .5,000,000 | ............. 5,465,446 | ..o | e (CETC 1) RTINS DN IO 3.750 |...... 2.066 [FA....... 09/29/2016. | 02/15/2024.
437076  BG 6 |HOME DEPOT INC.......oiiiiiieiirreiiireiieseeiseeieessisessisessissssssessssessssessioens | ceneees [ [ o TFE| o 996,320 {...100.558 | .............. 1,005,580 | ...cccvvennnee 1,000,000 | ... 997,601 505 | v | e [ e 2625 |..... 2.683 [JD....... 05/28/2015. | 06/01/2022.
437076 BM 3 [HOME DEPOT INC.....ovvviiririiriiiiinniiesienieinsissie s ssesssenses | ceveens . 2| 1FE 1,522,920 |...100.131 ..1,501,965 .1,500,000 (1,260) [ ..oovvnriniienis | e | s 3.000 |...... 2.797 |AO...... 06/22/2017. | 04/01/2026.
438516  BL 9 |HONEYWELL INTERNATIONAL INC........ccooooiriiiiiinieiinnieeneiseseseneiieneis | ceveees [ [ (] TFE| 3,457,830 |..... 96.721 | .... ..3,385,235 | ..... .3,500,000 2,534 | oo [ [ 2500 |...... 2.644 |MN...... coeeen.81,458 | 09/26/2017. | 11/01/2026.
446438 RG 0 [HUNTINGTON NATIONAL BANK........ovviiiniiiciiiiiinnissicsiesssississiiens | v . 2| 1FE 2,995,260 |..... 99.983 | ..o 2,999,490 | .ooooovreene. 3,000,000 946 2.200 |...... 2.233 |AO...... | ceeeree. 16,500 | ... 66,000 |02/26/2014. | 04/01/2019.
446438 RM 7 |HUNTINGTON NATIONAL BANK.........ccocooimriimiinniiisniisssisssisssensesnenes | ceneees . 2] 1FE 1,997,480 |..... 99.833 ..1,996,660 | ... .2,000,000 490 | oo [ e [ 2400 |...... 2426 |AO...... 148,000 | 02/19/2015. | 04/01/2020.
452308 AP 4 [ILLINOIS TOOL WORKS INC........cooomrriirriireiireiieceeieseeieseseesessessseesesiens | ceneees . 2] 1FE 2,759,763 |...102.887 | .... ..2,680,206 | ..... .2,605,000 | .. 12,892,586 | ..o | s (24,041) [ oo | e | e 3.375 |..... 2.357 |MS...... coene.87,919 | 02/23/2015. | 09/15/2021.
458140 AM 2 [INTEL CORP.......coooiiiriireisciisseiese s | caneees [P L TFE| 1,493,595 |..101.112 | ...ccccooone. 1,516,680 | ...c.oooeuune 1,500,000 | ...cccooeueee 1,496,616 629 | oo [ [ 2.700 |...... 2.749 [JD..ccoo. | v 1,800 | 40,500 | 12/04/2012. | 12/15/2022.
458140 AS 9 |INTEL CORP ...105.574 1,000,000 | ... 998,824 132 | o [ e [ 3.700 |...... 3.718 | U....... .37,000 | 07/22/2015. | 07/29/2025.
459200 HE 4 |INTERNATIONAL BUSINESS MACHS..........cccooviivmriinriinrinnicnnircrinnineninnins | ceriee | oo | eevivenenn ] [t IFE ] 002,999,500 | ... 99.777 1,000,000 | ... 999,854 104 | oo [ [ 1.875 |...... 1.886 [MN...... s .18,750 | 07/11/2014. | 05/15/2019.
459200 HP 9 |INTERNATIONAL BUSINESS MACHS....... ...103.513 1,500,000 | ...ccoovennee 1,497,423 412 3.375 |.....3.409 |FA...... .50,625 | 08/08/2013. | 08/01/2023.
459200 JR 3 |INTERNATIONAL BUSINESS MACHS....... ..101.944 .1,000,000 | ... 995,115 425 ..3.300 .16,500 | 01/24/2017.| 01/27/2027.
478160 BS 2 |JOHNSON & JOHNSON........cccoovirriiinriiinniinnissnisnniissnissniissssssssssssnesns | coneees | o [ eeevennn |l AFE ] 1,000,000 97.843 | ... 1,000,000 | ...cccoovvneee 1,000,000 [ ..ooovveiriiinriiinns | o [ e [ s | e 1.650 .16,500 | 02/25/2016. | 03/01/2021.
478160 BT 0 |JOHNSON & JOHNSON........ccocoorriiririncriincrienneissneissneissnsissensssenssssenssnns | ceneeen | o [ eevevenne 1| it IFE | i.514,600 | ... 98.093 | ...cccooeeer.. 490,465 | i 500,000 | ... 511,446 (2,183) 2.050 .10,250 | 07/19/2016. | 03/01/2023.
46625H GY 0 |JP MORGAN CHASE & CO........ ...100.139 500,000 | ... 499,995 119 ......6.000 .30,000 | 12/13/2007.| 01/15/2018.
46625H HS 2 | JPMORGAN CHASE & CO......... ...105.054 1,000,000 | .....ccooeeee 1,019,226 (7,049) | oo | e | e 4.400 08/20/2013. | 07/22/2020.
46625H JJ 0 | JPMORGAN CHASE & CO......... ...101.646 3,000,000 | .... 2,956,212 7,302 3.375 12/18/2014. | 05/01/2023.
46625H LW 8 | JPMORGAN CHASE & CO e 2| 1FE 1,515,885 |...100.873 .1,500,000 (3,412) ] 10/23/2015. | 06/23/2020.
485170 AV 6 |KANSAS CITY SOUTHERN.......ccoouireiiirieireiisseiiesesiesesiesesiessseesssissssinenns | ceneees [ [ 1 2FE| oo 3,167,876 | ..... 99.134 3,211,000 | .. 6,003 | oo [ e | e 3.000 11/17/2016. | 05/15/2023.
489170  AD 2 |KENNAMETAL INC.....ccooriiriiniineiiienieniisnieesiesessssssissesiessesssesssnians | eveens . 2| 2FE 2,008,060 |...100.079 .2,000,000 | .... 2,002,181 (1,202) [ oo | e | e 2.650 11/05/2012. | 11/01/2019.
49327TM 2K 9 |KEY BANK ...1,995,260 |...101.504 .2,000,000 ...1,996,342 428 .....3.300 05/27/2015. | 06/01/2025.
49327TM  2S 2 |KEY BANK 999,670 |..... 98.656 999,706 36 | o [ s [ 2.400 06/06/2017. | 06/09/2022.
49326E  ED 1 |KEY BANK ...3,068,820 |...107.767 | .............2,909,709 | ..............2,700,000 | ............ 2,863,878 | ... [ e (G ) ORI DR IO 5.100 06/11/2013. | 03/24/2021.
494368 BH 5 |KIMBERLY CLARK CORP . IO B ST B 1FE| .. 984,740 | ..... 99.618 993,205 1,526 [ oo | e | e 2.400 02/06/2012. | 03/01/2022.
494368 BQ 5 |KIMBERLY CLARK CORP.......ccocovviiiiriiiiiinsiiesiesisisssisssiessesissssssienns | eveens [ [ o TFE| oo 493,850 |..... 97.962 500,000 | ... 495,150 603 | oo [ e [ 2.650 10/22/2015. | 03/01/2025.
500255 AS 3 |KOHLS CORP........ooiiiiriiireiiereiiecesiecesiesesissesissesisesessssesesesessesssiesssisnns | i . 2] . 2FE 3,961,400 |..... 98.861 ..3,954,440 4,000,000 ...3,973,970 AB17 | o | e | e 3.250 03/11/2015. | 02/01/2023.
539830 BG 3 |LOCKHEED MARTIN CORP.......cccooommriimmiinriinnienssisnisssissssnnsisnssinns | e [P [ (A 2FE| e 1,793,636 |...101.609 | ... ..1,823,882 1,795,000 | .. ..1,793,999 181 | o [ [ 3.100 12/16/2015. | 01/15/2023.
548661 CQ 8 |LOWES COS INC......ccoooiviiieiinrincisssisssisssisssissssssssssnssssssssnssins | oo . 2] 1FE 998,180 |...104.258 | .............. 1,042,580 | ..ccooovvnnne 1,000,000 | ... 999,507 200 [ .o | e | 4.625 04/12/2010. | 04/15/2020.
548661 DP9 |LOWES COS INC.......cooiiiieciiiieiieceiissesiesssiesesissesissssssssissssssessssssssisns | e [ (O I 1FE 998,460 |...100.354 ..1,003,540 1,000,000 | ... 998,552 92 [ e | e | e 3.100 .15,500 | 04/19/2017. | 05/03/2027.
559080 AE 6 |MAGELLAN MIDSTREAM PARTNERS LP.........cccoooiimiiiinniinniinniiissisnniis | s [P (ORI I 2FE| .. ...1,661,955 |...105.924 | ... ..1,408,789 1,330,000 | ..ccoovvvnnne 111,861 | | v (51,566) [ ...oovvvvorieniis | e | e 6.550 v 87,115 [ 11/27/2012. | 07/15/2019.
571903 AL 7 |MARRIOTT INTERNATIONAL INC.......ccooooiimimimeminmiienneieserieeeeenessenesienes | s . 2] . 2FE 2,010,380 {...102.078 | .............. 2,041,560 | .coocoovenenn. 2,000,000 | .... 2,004,228 (1,570) [ oo | e | e 3.375 |.....3.288 |AO...... | ... 14,250 | ...oecc 67,500 | 11/18/2013. | 10/15/2020.
57636Q AB 0 |MASTERCARD INC.......cooosiiiiiiiiiiiniinsieiiesi et esssssissssnnss | cevenes [P I (. 1FE| oo 5,176,722 |..103.847 | .............. 5,228,696 | .............. 5,035,000 | ............. 5,162,579 | .coocvvvvcrerniiinns | e (12,863) | ..o | e | e 3.375 |....2.931 |AO..... | .........42,483 | ........ 119,306 | 05/08/2017. | 04/01/2024.
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579780 AJ 6 |MCCORMICK & CO INC........covvuemiierieiiieiieceeieseeieeseiesesissseessieseissnsis | e . 2] 2FE 991,380 |...102.428 | .............. 1,024,280 | ..cooooenuee 1,000,000 | ... 994,761 819 | oo [ e [ 3.500 |...... 3.603 [MS...... 08/14/2013. | 09/01/2023.
58013M EY 6 |MCDONALDS CORP MED TERM NT BE.........ccccoooiimiiimiiimriiniisseiisnsinnins | s JO PO IOV 2FE ...3,125,460 |...104.239 23,127,170 | ... .3,000,000 (1,977) | oo e | s 3.700 |...... 3.104 | W....... 11/10/2017. | 01/30/2026.
58933Y  AA 3 [MERCK & COINC.......ooiriiiriiireiieceiieceiieseeiesesiesesiesesiesesieseseesssiesesienens | cereees [ (O I 1FE| .. ...4,195550 |...104.423 | ... 4,176,920 | ..... 4,000,000 | ...occc0eoh, 107,665 | oooovveoicciiiens | e (36,834) [ ...oocvevnrvireniins | e | e 3.875 |...... 2.869 [JJ....... . 07/14/2015. | 01/15/2021.
58933Y  AQ 8 [MERCK & COINC......oiviiirieiieiiiesiiiiesisssienisisnssssisssessessssssns | eveons [P I (i 1FE| i 1,002,660 |..... 99.866 | ....coccovvvres 998,660 | .............. 1,000,000 (<770 [OOSR FORSPORORITORTON PPN 2.350 |...... 2.308 |FA.......| v .9,204 | e 23,500 |03/27/2015. | 02/10/2022.
59156R AR 9 [ METLIFE INC.....cooioiiiiceieceesceesseeesessesissssessssssessssssssssssssssssnssnnssnns | evvenes | oo | eeveneeensd | oo 1FE ...1,003,500 |...102.931 ..1,029,310 1,000,000 (G U SN PN 6.817 |..... 6.768 |FA....... 68,170 | 08/12/2008. | 08/15/2018.
59156R  BH 0 [ METLIFE INC.....oiiiiiiiiiceiireiiceiieseiissesiessisesisesssss s | cevinns B ST B 1FE| .. ...1,013,940 |...104.617 | ... ..1,046,170 1,000,000 | .. (1,322) [ oo | e | e 3.600 |...... 3.432 |AO...... ceer.36,000 | 06/03/2014. | 04/10/2024.
594918  AC 8 |MICROSOFT CORP........coooviiiriiriiiniiisnisssssseisssessssssssssssesssssesninens | s e | e TFE| i 1,489,750 |..103.044 | ............ 1,545,660 | .............. 1,500,000 | ...cccooeuuee 1,498,247 T2 | s v | e 4.200 |...... 4286 [JD....... | oo 5,250 | 63,000 | 06/24/2009. | 06/01/2019.
594918 AW 4 |MICROSOFT CORP... | e . 2] 1FE 1,293,604 |...105.356 1,300,000 | ..ccovvennee 1,295,925 802 | e [ e [ s 3.625 |...... 3.684 |JD....... 47,125 | 12/03/2013. | 12/15/2023.
594918 BB 9 |MICROSOFT CORP... e | s . 2| 1FE 997,910 |..... 99.846 | .... .1,000,000 | ... 998,457 194 | i [ [ 2.700 |...... 2.724 |FA...... .27,000 | 02/09/2015. | 02/12/2025.
594918  BQ 6 |MICROSOFT CORP........ccooviieiiiieireiiieiisseissseeseisss s | e [ [ (] 1FE| 2,492,525 |..... 97441 | 2,428,525 | .ooccoovenenn. 2,500,000 | ....cccoe... 2,493,948 1,009 [ oo | e | e 2.000 |...... 2.046 |FA...... 08/01/2016. | 08/08/2023.
595620 AH 8 | MIDAMERICAN ENERGY CO.......ccccoviiiiiinriiiciinniiciisnississiissiessssissiennis | e | o [eeveenenn | s 1FE ...2,003,500 |...100.724 ..2,014,480 2,000,000 | ...ccooouee. 2,000,093 (435) | cevorverrisrieens [ [ 5.300 |...... 5.277 |MS...... 04/10/2008. | 03/15/2018.
61747W  AF 6 | MORGAN STANLEY 0N I B ST B 1FE| .. 995,800 |...108.974 | .... ..1,089,740 1,000,000 | ... 998,450 449 | s [ [ 5.750 |...... 5.806 | JJ....... 01/20/2011. | 01/25/2021.
61747Y  DW 2 [MORGAN STANLEY ......ccooiiiiriiiiriiiiereiieceeiesesiesesiesessesesiesesiessssesssessssis | cereees e | e 1FE| i 1,009,470 |...100.452 | ............. 1,004,520 | ..o 1,000,000 | ..ccovvennee 1,004,342 (2,019) | oo | e | e 2650 |...... 2434 J....... 05/29/2015. | 01/27/2020.
61945C  AC 7 [MOSAIC CONEW......cccriiriirieririnissisiiesiesessssssissiessensssessssssssinens | svvees [P PP IOV 2FE ..3,129,480 |...103.552 ..3,106,560 | ..... .3,000,000 | ....coovene 3,108,859 | ...oeovvvverieriiriinns | e (17,200) [ voocvorererreivnniens [ e [ e 4.250 |...... 3.533 | MN...... 10/18/2016. | 11/15/2023.
620076 BB 4 |MOTOROLA SOLUTIONS INC.......cooiviimiiirrerinirisseiiseseiesssisseesesesssseions | s [ [FURRPRO i I 2FE| .. ...2,968,500 |...102.715 | .... ..3,081,450 | ... .3,000,000 | .... 2,980,887 3,934 | oo [ [ 3.750 |...... 3.910 [MN..... 09/17/2014. | 05/15/2022.
553794 AA 6 |MUFG AMERICAS HOLDINGS CORP..........ccccooimmrinrirsnrirnnnissnsisssniinniiinns | e . 2| 1FE 1,992,860 |..... 99.980 | ..oocvvrnnn. 1,999,600 | .....ccooueuee 2,000,000 | ...ccooonee. 1,999,742 2411 | s [ 1.625 |...... 1.747 |FA..... 02/06/2015. | 02/09/2018.
637071 AJ 0 |NATIONAL OILWELL VARCO INC........coooriiiiriiiinniineisseieseiesssiessniesniees | s . 2] . 2FE 1,485,492 |..... 97.655 ..1,464,825 1,500,000 | ...cccoveuuee 1,492,161 TATT [ e v | o 2.600 |...... 2714 |JD....... .39,000 | 03/25/2013. | 12/01/2022.
637432 KT 1 |NATIONAL RURAL UTILS COOP FIN.......cooriviiiriieiieneiesseieneieeseeseseions | s [ [ (] TFE | oo 997,770 {...100.271 | .... ..1,002,710 1,000,000 | ... 999,976 279 [ e [ e [ e 5.450 |...... 5479 |FA...... coee.54,500 | 01/15/2008. | 02/01/2018.
637432 NL 5 | NATIONAL RURAL UTILS COOP FIN.......coocimriiiriiiriiinnicisniissseissniisniies | s [P L TFE| 998,050 |...100.750 | .............. 1,007,500 | ...cccooouneee 1,000,000 | ... 998,282 232 | o [ [ 2.950 |...... 2981 [FA...| ... 11,800 | .......... 14,750 | 01/31/2017. | 02/07/2024.
638612 AK 7 |NATIONWIDE FINANCIAL SERVICES INC........ccocooirviirieieneireneieceeieseieeenes | s [0 ORI I 2FE ...5,270,207 |...107.739 .5,074,507 4,710,000 15,003,095 | ..o | s (BA4,4B4) | ... | e | e 5.375 |...... 3.330 |MS...... .......253,163 | 09/19/2014. | 03/25/2021.
64952W  BZ 5 |NEW YORK LIFE GLOBAL FUNDING RSRRRRRN [R [P PPN IOV 1FE| .. ..1,498,950 |..... 99.837 ..1,497,555 1,500,000 | .. ...1,499,886 351 | | e | e 1.300 |...... 1.324 [AO..... | oo 3,467 | e 19,500 | 04/20/2015. | 04/27/2018.
654106 AC 7 |NIKEINC B — (] TFE| o 4,350,384 |.... 99.454 4,511,000 | .o 4,394,829 | ..o | e 19,562 2250 |.....2.773 |MN...... 02/16/2017. | 05/01/2023.
674599 BY 0 |OCCIDENTAL PETROLEUM CORP.. . 2| 1FE 999,770 |...104.734 .1,000,000 | ... 999,920 24 o100 12/13/2010. { 02/01/2021.
674599 CC 7 |OCCIDENTAL PETROLEUM CORP.. [P 2] TFE| 1,015,100 |...102.521 1,000,000 | ....ccoveeee 1,008,912 (2,145) [ oo | e | s 3.125 01/13/2015. | 02/15/2022.
680223 AJ 3 |OLD REPUBLIC INTERNATIONAL CORP SRR PR [ (ORI B I 2FE ...3,251,460 |...107.114 .3,000,000 ) SR SOOI PR 4.875 08/17/2016. | 10/01/2024.
68389X AG 0 |ORACLE CORP ..104.372 .3,000,000 ) ......5.000 12/12/2012. | 07/08/2019.
68389X AP 0 |ORACLE CORP.........cccovviiriiiriisrissnissneissnsissnessnsissnesssnssssssssnsssnnnns | conene | o [ eeevenn T |l AFE ] 021,513,260 ... 99.863 1,500,000 | .. ) SRS SSORORRIRTOIN PO 2.500 11/28/2012. | 10/15/2022.
68389X AU 9 |ORACLE CORP. ...103.692 2,000,000 | ....c........ 2,113,269 | ..oooovvcirnricnns | i (16,536) 3.400 04/18/2016. | 07/08/2024.
713448 BH 0 |PEPSICO INC. ...101.302 999,731 622 ......5.000 05/19/2008. | 06/01/2018.
713448 CG 1 |PEPSICOINC. . ...100.910 432,063 3,105 | oo [ e | e 2.750 12,375 | 11/22/2013. | 03/01/2023.
713448 DN 5 |PEPSICO INC.......covoviirrinirrerierinriniisnisesieninsssssisssisesissssssssssessssssssonnss | eovenes | oo | connennns 1| et IFE | 100.1,999,640 | ... 95.100 | ..............1,902,000 | ..............2,000,000 | .......c..... 1,999,680 32 | e [ s [ 2.375 47,500 | 10/03/2016. | 10/06/2026.
717081 DH 3 |PFIZERINC 102.186 .1,000,000 | ... 994,673 883 ......3.000 .30,000 | 09/18/2014. | 06/15/2023.
69349 AG 3 |PNCBANK ....coooiiiciciicccscsicccrcsinsssississsesissississsssssssssensnnones [ eoveees | oo | cennieeninn | e IFE | riii0002..991,260 ] ... 99.508 1,000,000 | ... 995,257 904 [ i [ e [ 2.700 .27,000 | 05/07/2013. | 11/01/2022.
69353R  EF 1 |PNC BANK . 2| 1FE 3,052,496 |...102.178 | .............2,916,160 | ..... 2,854,000 | ...........3,021,960 [ ...ccoooiiriiiiniiiinns | e (22,711) [ oo | e | s 3.300 .94,182 | 08/25/2016. | 10/30/2024.
69353R  EW 4 |PNC BANK . e | e TFE| 3,997,560 |..... 99.111 | ... ..3,964,440 | ..... 14,000,000 LY £<T OOV OVOTOPORTOROTOR OO 2.150 crerrr..86,000 | 04/26/2016. | 04/29/2021.
T4005P  AZ 7 |PRAXAIRINC....coosiiiiirieiieniiei st esissssssseens | eveees [P I (i 1FE| oo 3,111,840 |...101.767 | .....cc...cco. 3,053,010 | covvvernvne 3,000,000 | ..coorrerrn 3,084,670 | oo | i (16,681) [ voovevrerrervrins [ crvverieriiveriirinns [ v 3.000 |.....2.383 [MS...... | ..........30,000 | .......... 90,000 |02/10/2015. | 09/01/2021.
74005P  BA 1 |PRAXAIR INC....coooieerreiieeineeesneessssessnsssssesssssssssssssssssssssssssssssssssssssnnsssns | snvseen | oo [ eevernenenn | ovnee 1FE ..1,493,910 |...100.158 ..1,502,370 1,500,000 B11 | e [ e [ 2.450 .36,750 | 02/01/2012. | 02/15/2022.
740189 AK 1 |PRECISION CASTPARTS CORP IO Y (OO 1FE]| .. ..1,999,023 |..... 99.971 ..1,999,420 .2,000,000 | .. 200 | oo | e [ 1.250 01/11/2013. | 01/15/2018.
742718 EQ 8 |PROCTER AND GAMBLE CO........cooiimiiirriiiniiinsiiseiisseisssisnesssssenssenns | s [P L TFE| 501,750 |..... 97.575 | ....ccc........ 487,875 | ... 500,000 | ... 501,356 [(CKC1<) PO RPN PN 1.700 11/02/2016. | 11/03/2021.
743315 AN 3 |PROGRESSIVE CORP CHIO........ . et | e [ [ o TFE| 4,585,088 |...104.155 | ...........4,576,571 | ......cc...... 4,394,000 | oo 4,493,916 | ..ooooevceeecins | s (25,635) [ ..oocverrrireniins | e | e 3.750 04/17/2014. | 08/23/2021.
69362B  AY 8 |PSEGPOWERLLC.......cccoooiiiiiiiriiinciisnniencsnscssssisssesssssisssines | coneies . 2] . 2FE 514,200 |..104.288 | ................521,440 | ...... 500,000 | ... 505,650 (1,502) [ oo | e | e 4.150 09/22/2011. | 09/15/2021.
744448  CC 3 |PUBLIC SERVICE CO COLO........ccovuiiereririineisneesseeisesesssssssssessssnssisnenes | s [ [ 1 AFE| oo 994,600 |...103.933 | ..............1,039,330 | ....ccc...ec. 1,000,000 | ... 999,057 625 | ..o | e [ 5.125 05/28/2009. | 06/01/2019.
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744448  CL 3 |PUBLIC SERVICE CO COLO........ovvuiiriimriiirerineeieseiseseiesseeseisssseieseies | e . 2| 1FE 996,810 997,566 292 | oo | e [ 2.900 |...... 2.937 05/05/2015. | 05/15/2025.
74460D AC 3 |PUBLIC STORAGE B [P 2] TFE| i 1,000,000 |.....99.356 | .................993,560 | ..............1,000,000 | ............ 1,000,000 3.09% |...... 3.094 09/13/2017. | 09/15/2027.
74456Q BK 1 |PUBLIC SERVICES ELECTRIC GAS CO PO . 2| 1FE 995,200 |...100.617 996,554 AA3 | s | e [ 3.050 |...... 3.106 11/04/2014. | 11/15/2024.
74456Q BL 9 |PUBLIC SERVICES ELECTRIC GAS CO .....cooviviririiriniiierieseienissiissiinens | oo . 2| 1FE 998,970 |...100.247 999,213 94 | e | e | s 3.000 |...... 3.012 05/06/2015. | 05/15/2025.
747525 AT 0 |QUALCOMM INC R RN IO 4,190,587 |..... 97.566 4,188,587 (2,000) [ ..oovvoererrriris | e | 200:2.900 ] e 2.736 08/24/2017. | 05/20/2024.
76009X AA 6 |RENSSELAER POLYTECHNIC INST.......ccooovivvnriiiiiirinnns ...106.974 3,157,051 | oo | i (55,274) [ ..ocveeveevicseins [ cvveriiciisriinniees | 205600 | .o 3.529 06/24/2014. | 09/01/2020.
749685 AR 4 |RPMINTERNATIONAL INC ...106.473 3,148,590 | ... 2(79,355) [ oo [ e | 8125 | 3.254 11/27/2012. | 10/15/2019.
808513 AD 7 | SCHWAB CHARLES CORP ...... ...105.373 5,254,899 | ... cererereen(95,49B) | oo [ e | 4450 | 2.384 11/24/2014. | 07/22/2020.
808513 AL 9 | SCHWAB CHARLES CORP .......cceevveriririisninerirensnesnsisnisesiesssnssssisnnins | vovenes | oo | connennes 1| et IFE | 101..2,675,900 | ... 99.669 2,673,849 (1133) | oo v | 20023.000 | 2.947 03/01/2016. | 03/10/2025.
808513 AU 9 | SCHWAB CHARLES CORP ...... ...100.157 .1,005,886 (B4) [ v | e | 200.3.200 | e 3.130 12/07/2017. | 01/25/2028.
824348 AZ 9 | SHERWIN WILLIAMS CO. ...106.909 3,136,321 | oo | i (89,172) [ oo [ evvveriieiiisrinniens | 007250 | i 4.006 09/14/2011. | 06/15/2019.
828807 CN 5 | SIMON PROPERTY GROUP LP........cccooiiiviimirriiinniiinniisnniessniissnessnssnnens | wevenne | oo | cenvierenni | o IFE] 01,651,165 .. 99.819 1,557,553 1,343 | e e | 02,750 | 2.851 12/19/2012. | 02/01/2023.
828807 DC 8 | SIMON PROPERTY GROUP LP.........ccooooriiiiriiisiiiereiiesesiseseieseiesesieeeens ...100.758 1,007,173 (337) [ oo [ e | 0:3.375 [ 3.286 06/22/2017. | 06/15/2027.
832696 AH 1 |SMUCKERJM CO.... ...100.661 3,006,933 (1,527) [ oo | ovverivnnrinsnrinnne | 0000 3.000 | e 2.941 05/08/2015. | 03/15/2022.
855244  AJ 8 | STARBUCKS CORP.......c.ccoorviiirreereiireneiieneeisnerissnsissesisssssssssssssssssssnnnns | oveeee | oo | veneveneen ] [l IFE ] 7,167,370 [ 99.358 7,109,727 | ... cerereeeene(35,343) [ o e 0222100 | 1.565 05/11/2016. | 02/04/2021.
857477 AN 3 | STATE STREET CORP . . ...103.288 999,257 94 | oo e | 00000 3.300 [ e 3.312 12/10/2014. | 12/16/2024.
857477 AZ 6 | STATE STREET CORP. . 2| e 1FE 2,017,340 |...100.029 2,015,571 (1,789) | oo | e | 2000 2.653 | e 2.464 06/21/2017. | 05/15/2023.
857477 AL 7 |STATE STREET CORP. B ST (P 1FE| 2,573,130 |...100.868 | ..............2,673,002 | .............2,650,000 | ............. 2,603,524 7,857 | oo [ e 003,100 [ 3.464 11/22/2013. | 05/15/2023.
871829 AL 1 |SYSCO CORP.......oooiriirviirisneisssisnsisssisnsinssssssssnsssssssssssnsssns | vnnes [ oo | conevienn ] [ e 2FE ..3,023,130 {...100.354 | ..............3,010,620 | ..............3,000,000 | ............. 3,000,339 (2,861) [ voouevererrernrrenn | ovrrrennnriinnriinne | 0000 5.250 | e 5.150 02/14/2008. | 02/12/2018.
871829 AQ 0 |SYSCO CORP O RN IO 1FE| ... ..987,220 | ..... 99.305 993,893 1274 | s | s | 020.2.600 | 2.747 06/06/2012. | 06/12/2022.
87612E AV 8 | TARGET CORP.......coviiriieiireriiessiiessi s ssssssisennes | ceeeies [P I (i TFE| oo 997,130 |...104.114 999,163 308 | o | e | 003,875 [ 3.910 | ddeee | o 17,868 | .......... 38,750 |07/13/2010. | 07/15/2020.
87612E  AZ 9 | TARGET CORP........cooiiiiiiriiieiireeiesesisesisessssssessssssssssssssesssssssssenees | cenenes [P (SO I 1FE ..1,057,810 |...101.918 | .............1,019,180 | ..............1,000,000 | ............. 1,040,974 (9,684) | ..o | e | 20002.900 | 1.843 | | e 13,372 | . 29,000 |04/01/2016. | 01/15/2022.
87236Y AA 6 |TD AMERITRADE HLDG CORP.........coooviiriiiriiiriieseiseneiseseisseissesisenenins | cereees [ (O I 1FE| .............4,009,626 |...106.153 3,695,314 | ..o [ e (103,367) | ...cvoonevieriiins | cervireriireniiienees | 205,600 | ecvc 2440 [JD.cccoee | v 16,287 | ........ 195,440 | 11/18/2014. | 12/01/2019.
882508 AU 8 | TEXAS INSTRUMENTS INC......ccooooiiiiriiiinniinrisnnisssisssssssssssisnisinns | s [P 1 TFE| s 3,023,640 |..... 99.401 | .............2,982,030 | .............3,000,000 | ............ 3,006,221 (3,839) | ..o | e | 2001650 1.517 [FA...| 20,350 | .......... 49,500 | 05/02/2013. | 08/03/2019.
872540 AP 4 | TIX COS INC NEW.....oiiiiiiiiiciireieceiiseseiieseiiesesiesesieseseesesienesssssseenenes | e . 2] 1FE 3,371,585 | ..... 99.063 R 3,407,728 | ..o | i 15,585 | ..o | e [ 202,500 | e 3.035 [MN......| coooo 11,181 | s 87,500 |08/19/2015. | 05/15/2023.
89233P 5T 9 |TOYOTAMOTOR CREDIT CORP......ccoovurierirriiiniissiiesiesisesssisssiesienins | eveens [P I (i 1FE| i 2,150,000 |...103.110 | ..............2,062,200 | ..............2,000,000 | ............. 2,107,140 (25,332) [ .oocverrerrriirins [ erinriverisriinniens | 000:3.300 | e 1913 (Moo | s 30,983 | .......... 66,000 |04/18/2016. | 01/12/2022.
91159H HC 7 |U S BANCORP B 2] TFE| i 1,539,307 |...101.994 | ..............1,580,907 | ..............1,650,000 | ............. 1,544,294 1247 | s v | 20023.000 | 3.094 |MS......| oo 13,692 | .......... 46,500 | 11/20/2013. | 03/15/2022.
91159H HK 9 |U S BANCORP. 2| 1FE 3,622,570 |...103.592 3,598,629 | ....ccoovcieririinns | i (13,232) [ oo [ e | 20.3.600 | e 3125 |[MS......| oo 38,500 | ........ 126,000 | 03/01/2016. | 09/11/2024.
907818 DY 1 |UNION PACIFIC CORP 996,690 |...102.383 997,647 293 | e | e | 20003.250 | 3.288 | Moo | e 14,986 | .......... 32,500 |08/07/2014. | 01/15/2025.
907818  EE 4 | UNION PACIFIC CORP 999,200 |...100.125 999,595 158 | oo [ [000:2.250 |, 2.267 06/16/2015. | 06/19/2020.
911312 AH 9 |UNITED PARCEL SERVICE INC... ..100.116 | ..............2,002,320 | ..............2,000,000 | ............. 1,999,990 247 [ e | e | 2005500 | e 5.513 01/10/2008. | 01/15/2018.
911312 AQ 9 |UNITED PARCEL SERVICE INC.......cccoevvirinriinrinriiniiscisnisnsississssisnsnnins [ | oo | ceveeenn 1|l IFE | 1,498,170 1....99.759 | ..............1,496,385 | ..............1,500,000 | ............. 1,498,899 202 | o e | e 2450 [ 2.466 03/03/2017. | 10/01/2022.
911312 AY 2 |UNITED PARCEL SERVICE INC... 499,839 16 | oo v [0.2.400 | 2.404 10/19/2016. | 11/15/2026.
913017  BR 9 |UNITED TECHNOLOGIES CORP. ..104.902 | .............1,573,530 | ..............1,500,000 | ............. 1,499,992 2 | e e [ 4500 | 4.500 03/31/2010. | 04/15/2020.
913017 CR 8 |UNITED TECHNOLOGIES CORP. ...100.062 1,000,000 [ ..ooovverrrrireriiiens | e [ e | e | 03125 [ 3.125 05/01/2017. | 05/04/2027.
90331H  MS 9 |US BK NATL ASSN MINNEAPOLISMTN.......ccosvvvrrirrinrirenes 996,630 |..... 99.326 997,523 312 [ e e | 0000 2.800 | e 2.839 01/22/2015. | 01/27/2025.
90327Q  CX 5 |USAA CAP CORP MTN BE 144A.........cccoovimiimrnrisncisnisniinsississesssisniinns [ eoveens | oo | cenneenn 1|t IFE | 000,999,620 ] ... 99.965 999,747 94 | o e | 2450 [ 2.460 07/14/2015. | 08/01/2020.
90327Q  CY 3 |USAA CAP CORP MTN BE 144A.........ccccoovviriernnnicnnicneiveniesessniississiinns oo | oo | cenneee 1|t IFE | 002..998,910 | ..o 98.096 999,246 211 | s | [ 200.2.000 | e 2.023 05/23/2016. | 06/01/2021.
918204 AV 0 |[VFCORP.....cccooovmmriirriinnns ..103.218 | ..............5,160,900 | ..............5,000,000 | ............ 5,165,147 | ...ovovvvvienriiinci [ ereieeend(85,736) [ oo v | 2002.3.500 | 2.486 08/13/2015. | 09/01/2021.
92343V BC 7 |VERIZON COMMUNICATIONS INC........oovvvvirrrirarrianenes ...102.975 1,457,300 [ ..o | e (1) [ i 223500 | 2.317 08/22/2012. | 11/01/2021.
92343V BR 4 |VERIZON COMMUNICATIONS INC........cccovvvimmrirarriinnens LA11.264 03,337,920 ...l 3,000,000 3,330,695 | .....coovvvienniiinni [ ereeeend(28,105) [ o s | 205,150 | 3.032 06/19/2017. | 09/15/2023.
92553P  AJ 1 |VIACOM INC NEW ...102.000 2,017,524 | oo | e (4,048) [ oo | e | 0000 3.875 [ 3.635 06/23/2015. | 12/15/2021.
927804 FH 2 | VIRGINIA ELECTRIC AND POWER CO .. 103.737 | .............2,074,740 | ..............2,000,000 | ............. 2,092,679 | oo | e (60,494) | i | i | 20005.000 [ 1.848 05/29/2013. | 06/30/2019.




oL'ol3a

Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
92826C  AB 8 |VISAINC.....coooioieiirceieciiiereiieceeseseeissesiesesisssniesssssnssisssssssssssnssssnssnnnes | eovones | oo | eoveeneens ]| el TFE [ i 5,991,250 |..... 99.921 | oo 5,995,260 | ..ocoovenene. 6,000,000 | ....ccccooe.. 5,994,716 1,712 2.200 |..... 2231 (D | 6,233 | L 132,000 | 12/14/2015. | 12/14/2020.
92826C AC 6 |VISAINC .515,250 |...101.465 | .................507,325 | ....... 500,000 511,255 (2,199) [ oo | e | e 2.800 |...... 2.301 [JD....... .14,000 | 03/01/2016. | 12/14/2022.
931142 CP 6 | WAL MART STORES INC.. . .492,250 |...102.231 | oo 11,155 | 500,000 498,991 890 | v [ e [ e 4125 |...... 4.317 |FA...... .20,625 | 01/30/2009. | 02/01/2019.
931142 CZ 4 |WALMART STORES INC.......ccooovirirmriniiirrinnireriiensiensissisesissssssssninnis | vovenen | oo | onnvenine | eeen TFE | i 498,095 {...103.025 | ....cocvvuuvene 515125 | ....... 500,000 499,400 200 [ [ e [ 3.250 |...... 3.295 |AO...... 10/18/2010. | 10/25/2020.
931142 DJ 9 |WALMART STORES INC........coovvrrrrimnrriirneseniissnessneissnessssessssesssnssnnnes | woveeee | oo | conevernenee | e TFE | s 500,975 |...100.021 | .................500,105 | ....... 500,000 500,187 (17T ST SN PN 1.950 |...... 1.910 |JD....... 10/03/2013. | 12/15/2018.
931427 AA 6 | WALGREENS BOOTS ALLIANCE INC........coovvverriiirriiennnes 3,018,270 |...100.607 | ..............3,018,210 | ..ccccooeeuce 3,000,000 | ..o 3,006,949 (3,729) | oo | e | e 2700 |...... 2.567 |MN...... 11/18/2014. | 11/18/2019.
94974B EV 8 |WELLS FARGO AND CO........covrviiriiireiieneiseneiisneisnessnssssssissnssesnnssnnns. | conene | o [eevevennnens | e IFE | i 997,930 |...106.270 | .............1,062,700 | .............. 1,000,000 999,222 217 [ e s | e 4.600 |...... 4.626 |AO...... 03/22/2011. | 04/01/2021.
94974B  FC 9 |WELLS FARGO AND CO... .517,000 |...103.256 ....500,000 513,965 (3,035) | ..o | e | e 3.500 |...... 2789 [MS...... 01/09/2017. | 03/08/2022.
94974B  GA 2 |WELLS FARGO AND CO... . . ..997,300 |...101.551 | ... . .1,000,000 998,100 250 | cevvreerrienrins | e [ 3.300 |...... 3.332 |MS...... 09/02/2014. | 09/09/2024.
94974B GL 8 |WELLS FARGO AND CO.......oovrveirriereeeneeieseriscesissesissssessssssssssssnsssnnns | cenen | o [ eeveveneeens | e IFE | i 1,058,840 |...106.481 | ............. 1,064,810 | ...ccoooeuuee 1,000,000 | ..ccovvennee 1,056,270 (2,570) [ oo | oo | e 4.300 |...... 3.599 [JJ...... 06/22/2017. | 07/22/2027.
96332H CE 7 |WHIRLPOOL CORP ..3,272,850 |...107.244 ..3,217,320 3,000,000 | ..ccceeern.3,168,459 | ..o | i (34,851) [ oo [ e [ e 4.700 |...... 3.323 | JD....... 11/25/2014. | 06/01/2022.
064149  C8 8 |BANK NOVA SCOTIA HALIFAX. . ...1,006,880 |...105.519 | ... ..1,055,190 1,000,000 [CZ<) ] [N RPN DY 4375 | ... 4288 [JJ....... 04/20/2011. | 01/13/2021.
06367V HL 2 |BANK OF MONTREAL........coocumrrierierineerenisecnerssssssssensssesssssssssssssssesssnsese | sevenne | G| wevnennni [ ol IFE | i 1,011,800 |...100.296 | .............. 1,002,960 | .......c...... 1,000,000 (2,453) | ..o | e | e 2.375 |...... 2121 (... 01/28/2014. | 01/25/2019.
064159 CU 8 |BANK OF NOVA SCOTIA ...1,005,330 |...100.100 ..1,001,000 .1,000,000 (1,094) [ oo | e | s 2.050 |...... 1.937 |AO...... 11/07/2013. | 10/30/2018.
06366R  E7 6 | BMO BANK OF MONTREAL.. . ...1,998,720 |..... 99.872 | ... 1,997,440 | ..... .2,000,000 | .. 430 | oo [ e [ 1.400 |...... 1422 |AO...... 04/07/2015. | 04/10/2018.
559222  AQ 7 |MAGNA INTERNATIONALL INC.......ccooovvvimrininrinnicnnscirenssiennicsnisesinnin | voveees | G v 1|l AFE | 3,039,180 |...103.399 | ...........co. 3,101,970 | coovveres 3,000,000 | ...ccooouee. 3,033,953 (4,832) [ ..o | e | s 3.625 |...... 3.421 | JD....... 12/01/2016. | 06/15/2024.
78012K  ZG 5 |ROYAL BANK CANADA ...1,299,701 |...101.249 1,300,000 | ....cccoeeeee 1,299,670 (CCI) SRR SOOI OO 2750 |...... 2.757 |FA...... 17,974 | 01/25/2017. | 02/01/2022.
780085 VD 5 |ROYAL BANK CANADA. . 999,750 |..... 99.991 1,000,000 999,998 £33 [ SOOI DU PPN 1.500 |...... 1.505 |JJ....... ceer.. 15,000 | 01/07/2013. | 01/16/2018.
89114Q  AM 0 | TORONTO DOMINION BANK.........cccoooemmiiimriiinnisnnisnniesnsisssisssnissnniinnnns | wvenee | G| vovvicvenn [ e IFE | i 1,038,300 |...100.425 1,000,000 | ...cccooeuuee 1,005,653 (8,044) 2625 |..... 1.800 |MS.....| ..........8,094 | ... 26,250 | 10/28/2013. | 09/10/2018.
89114Q AS 7 | TORONTO DOMINION BANK.... ...1,498,155 | ..... 99.989 1,500,000 | .....ccoooeee 1,499,426 372 | s e | e 2125 |...... 2151 [J....... .31,875 | 06/26/2014. | 07/02/2019.
89114Q AZ 1 | TORONTO DOMINION BANK.... . 999,970 |..... 99.974 1,000,000 999,998 10 | e [ [ 1.625 |...... 1.626 |MS...... .16,250 | 03/09/2015. | 03/13/2018.
89352H AN 9 | TRANSCANADA PIPELINES LTD........cccooocisimrinnmiinsniinnniisnnieisssissniessneesnnes | eoenne | C v 1|l IFE | 996,840 | ..... 99.998 1,000,000 999,966 L IKVLCIC I IR [VORTRRRS B 1.875 |..... 1.984 |JJ.ee | 8,802 | e 18,750 | 01/07/2015. | 01/12/2018.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 527,983,103 XXX ..522,123,033 .511,404,000 | .........520,251,603 (2,413,740) 0 0 XXX XXX XXX | ... 4,536,327 |....16,038,882 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 527,983,103 XXX 522,123,033 | ......... 511,404,000 | ......... 520,251,603 | ...ccoocoovvciannen0 [ (2,413,740) 0 0 XXX XXX XXX | ... 4,536,327 |....16,038,882 XXX XXX
Totals
7799999. Total - Issuer Obligations... 736,603,338 XXX ..728,451,983 | .......... 718,369,000 728,028,908 (2,574,490) 0 0 XXX XXX XXX .5,639,171 |....20,055,813 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 271,905,482 XXX 265,570,715 266,362,239 270,759,456 | ....ooocoovvcicnenn0 [ i (465,883) 0 0 XXX XXX XXX | e 600,688 | ... 6,178,042 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 69,513,187 XXX [ 68,389,225 | ............ 67,100,000 | ........... 68,942,542 (289,798) 0 0 XXX XXX XXX [ s 191,847 | ... 2,325,512 XXX XXX
8399999. Grand Total - Bonds.... 1,078,022,007 XXX | 1,062,411,923 | ....... 1,061,831,239 | ...... 1,067,730,906 | ......cccooeien0 | (3,330,171) 0 0 XXX XXX XXX | ... 6,431,706 | ....28,559,367 XXX XXX
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Other-Than- NAIC

or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market

ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

G1151C 10 1 |ACCENTURE PLC ....viviirirciiiririeriesieesssisssie s ssessessenssssenns. | coneeons C ...1,454,355 | ... 153.090 ...1,454,355 21,603 .341,620 341,620 L | 11/09/2016.
G0176J 10 9 |ALLEGION PUB LTD CO....vvvuuvrmrimeimerieriessessseesssssssssessessssesssssssssssessessseees. | oseenns C 155,938 1129 | e [ s 21,225 | v | e 21,225 L | 02/14/2017.
M0854Q 10 5 |ALLOT COMMUNICATIONS LTD.....covirrireririeererisisernnieisssssssessssessessssesessessnes | onvenes C 148,707 | ..e0eeien5.330 | o 148,707 | e 144235 | s | s | s | e AAT2 | oo | e 4,472 L | 06/28/2017.
G1190F 10 7 |BLUE CAP REINS HLDGS LTD.....coooierermeimerierierisseesssisersessessssenssssssssssssssnss | cesvnes C 218,949 | ........12.050 | oo 218,949 | 263,367 [ e [ s | s | s (44,419) | cvovecreeeceies [ e (44,419) L | 12/08/2017.
25243Q 20 5 [DIAGEO P L Cuouooeiiiiiiieiieiieie ettt essssnnas | ansines C 27,027 .357,765 357,765 L | 10/11/2016.
G29183 10 3 |EATON CORP PLC.......cooiuiirimriiiiniinsiiesississeisssesessesssesssssssssessienssessssnses. | cesvees C I 6,720 113,626 113,626 L | 12/26/2017.
G5960L 10 3 |MEDTRONIC PLC Cl o 15,400.000 | ... ....1,243,550 25,995 .146,608 146,608 L | 12/20/2016.
63905A 10 1 [NATUZZISPA Cl . 126,329.000 | ...oovvvrreerenn 202,126 202,126 | oo 184889 [ | s | s | e (83,377) | cevveveeererreivnireienis | crverreieninns (83,377) L | 04/27/2016.
641069 40 6 |NESTLESA .|C I 1,031,916 ,031,916 17,579 .169,416 169,416 U | 12/02/2016.
G6564A 10 5 |NOMAD HOLDINGS LTD C 28,651.000 484,488 484,488 .200,711 200,711 L | 04/05/2017.
68235B 10 9 |180 DEGREE CAP CORP.......ccoovmiriiirirririiniinirieniesissssssssessssesssessssssssisnssies | onneee | eoe | oveens 160,000.000 315,200 . 315,200 | ..ocvcerererrnn221,297 | s [ [ s | s 94,400 | ..o | s 94,400 L | 12/27/2016.
88579Y 10 1 [BM COuiiiieiscieriesieerseisensesissssessssissesssssssssessssssssssssssssssesssessssssensins | coneenes | eon | soverennes [5300.000 | oviriiennnn 1,718,201 | e 235.370 ...1,718,201 34,310 414,640 414,640 L | 10/25/2016.
003881 30 7 |ACACIA RESH CORP....ccovviiriiieierieissisis s sssssssesssssssssessnns | avsenes . X ..313,636 (24,168 [ e | s (24,168) L | 10/04/2017.
00081T 10 8 |ACCO BRANDS CORP ..19,140.000 ...233508 | ........ 12.200 ..233,508 14,415 L | 09/26/2017.
004816 10 4 |ACME UTD CORP.......oeiiriiieriiieiniisissie et ensssssssenss. | aveenes 2,026.000 47,408 23400 | coovririinnn 47,408 113 L | 10/20/2017.
006351 30 8 |ADAMS RES & ENERGY INC.......ccovvvuriirieriirinieierissriesiesssseesssssssssessesesseens. | cveenes B [ 4,988.000 | ..ooovvrvrrirnee 216,978 | ......... 43.500 ..216,978 2,269 L | 09/27/2017.
01167P 10 1 | ALASKA COMMUNICATIONS SYSTEMS GRP.........cvvuriremmererierereeiseersessseisenes | cvneees | eon | eeeens 130,000.000 348,400 2.680 ..348,400 L | 12/27/2016.
019330 10 9 |ALLIED MOTION TECHNOLOGIES INC.......cccvuvrirermirieirerieisernsisisnssssensssesssenes | seeveens 3,717.000 122,996 33.090 ..122,996 372 L | 09/22/2016.
01988P 10 8 |ALLSCRIPTS HEALTHCARE SOLUTIONS...... 11,260.000 ..163,833 | ........ 14.550 ..163,833 L | 03/30/2016.
02005N 10 0 [ALLY FINANCIAL INC.....covrmiiriiriiiisirsisissieessssisssssssssssessessssssessssssssessennns | sesvenes . 347,004 29.160 4,611 112,776 L | 02/07/2017.
032037 10 3 |AMPCO-PITTSBURGH CORP.......ccovvuurririiirierirrireeissisesiesssesesssesssssssssenssenes | cvenenes I [ 17,068.000 | ...coovvevnenes 211,643 | ......... 12.400 K01 72 IR IR (74,248) | ..o | e (74,246) L | 06/13/2016.
032332 50 4 |AMTECH SYSTEMS INC......coomiuuririieireiiseiineiiesiseesssissssessessssesssssssssesssnens | cvseees . 23,065.000 232,265 | ... 10.070 134,238 134,238 L | 02/03/2015.
037833 10 0 |APPLE INC.....ootviuiieiricriiiisiie ettt | cvinenes I [ 11,000.000 | ...oovvvvveee. 1,861,530 | ....... 169.230 ....(63,758) L | 12/22/2017.
039380 40 7 |ARCH COAL INC.....ccoivimimiinriieeresieisesssesssessesisssessssssssessessssessssssssssssnens | svsnenes N 2,500.000 232,900 | ......... 93.160 | .... 232,900 2,328 L | 06/22/2017.
04238R 10 6 |ARMSTRONG FLOORING INC......coovrieiiriireiiniirneiieeiessssssssesssesssssesssssssssns | aevenes I [ 14,606.000 | ....ooovvvrnvenes 247,133 | ......... 16.920 | .ooooverirnne 247133 | i 281,439 | i [ [ | e (18,814) | vvvveieieeeieeins [ e (18,814) L | 03/20/2017.
042682 20 3 | AROTECH CORP......ccoivirircimeiirseriesieesssessssse st sssssssssssensssenns | cvsnenes . 59,000.000 209,450 | ...c....e.3.550 | covoviinerrnnni 209,450 | oo 107,844 | oo | et | cevenees e | e 5,044 | oo | e 5,044 L | 05/09/2017.
00206R 10 2 [ATTINC. ..ottt bbbt | cesiias I [ 35,000.000 | ..oveerienne 1,360,800 41,160 (79,582) [ oo | e (79,582) L | 12/26/2017.
05335B 10 0 [AUTOWEB INC.......ooviiviiiiiiciieniesiesissiiesiessiess s ssssessssessesssessssssesssines | coeeeons 105,795 L | 12/01/2017.
05351X 10 1 |AVAYA HOLDINGS CORP.......cooriereieieiieriesesesissisessssssssssessseisssssssssssssenes | neenns . .000 | oo 126,711 L | 12/26/2017.
05366Y 20 1 [AVIAT NETWORKS INC.....ovoiiiiiiieiiireieriisisierssiseienssissssssesssssssessssssssses | sossenes | oer | cvevenens 15,638.000 | ..ovveerrirenn 237,228 L | 12/01/2015.
054540 20 8 | AXCELIS TECHNOLOGIES INC.......coouivmriririerierireesesisssssessesssssessssssssssssinens | cvenenes 3,117.000 89,458 L | 11/05/2015.
05990K 10 6 |BANC CALIFORNIAINC........ocovvieriiiniiniisiieiisrissississiesissisessssssssissssnnss | venins | one | woveiiensd 6,500.000 134,225 20.650 | ..o 134,225 3,380 L | 09/18/2015.
05969A 10 5 [BANCORP INC ...ovvvrrirririieriesiieeierississsisssiessesssesesssssssesessesssessssssssssssnsnes | coeveee | oee | coeviens 15,016.000 148,358 9.880 148,358 L | 03/21/2017.
060505 10 4 |BANK OF AMERICA CORPORATION........oovirirrieireinersesesessseesesssssssnsseses | sonnenn | aee | eveseenns 54,800.000 1,617,696 29.520 ...1,617,696 4,980 L | 12/26/2017.
090672 10 6 |BIOTELEMETRY INC.....oiiiiiiiirniiiieisisienisissseesssssesessssissssssesssnsessesssens | avsenes . 214,682 29.900 ..214,682 L | 11/16/2017.
09075 10 0 [BIOVERATIVINC .3,520.000 189,798 53.920 ..189,798 L | 10/23/2017.
09215C 10 5 |BLACKKNIGHT INC 2,520.000 111,258 | ......... 44.150 L | 10/05/2017.
09238E 10 4 |BLACKHAWK NETWORK HOLDINGS INC ettt | s 2,400.000 85,560 35.650 | .cooveriiieninns 85,560 ceee(8,860) [ e | s (4,860) L | 08/01/2016.
09247X 10 1 |BLACKROCK INC......coourvirirmiineineieesiseesesisseessesssssse st esssssssssssssesssessssnsas. | cseenns B [ 2,700.000 | ..oovvernerenne 1,387,017 | ....... 513.710 | oo 1,387,017 6,750 .199,508 199,508 L | 10/26/2017.
097023 10 5 |BOEING CO...ooivuiriiiirirriiseiessieeesss st ssasssssenss. | avenenns B 6,000.000 | ....ccceeee. 1,769,460 | ....... 294.910 ...1,769,460 34,080 .835,380 835,380 L | 12/27/2016.
10922N 10 3 |BRIGHTHOUSE FINANCIAL INC 3,370.000 197,617 58.640 .197,617 ee(3,990) | v | e (3,990 L | 09/27/2017.
110122 10 8 |BRISTOL MYERS SQUIBB CO.....ccvuuuirmiimirrinieieiieeiseisessssssessssssssesssssssssens | oeeenns 15,000.000 | ..eoooueenniened 919,200 | ......... 61.280 ..919,200 23,400 | oo | e 42,600 | ..o | e 42,600 L | 11/09/2016.
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118440 10 6 [BUCKLE INC....coouiieiiciiciiciicitesieses ettt sessssssnas | creeenns B [ 6,180.000 146,775 23.750 | cooovieriins 146,775 | oo 134,003 | oo | e | e | s 12,682 [ oo [ e 12,682 L | 12/06/2017.
05605H 10 0 |BWXTECHNOLOGIES INC.......oevoriririmcrierirrerinissisesiesiesssensssessssesssesssenss | ceevees B I 7,210.000 436,133 60.490 ..436,133 ....164,533 3,028 .149,896 149,896 L | 06/29/2015.
127686 10 3 | CAESARS ENTERTAINMENT CORP.......cccovivtmiimeriniierieeiienisesssssssessesssensenes | cneenns . 35,105.000 444,078 | ......... 12.650 | ... 444,078 | .. ...423,186 L | 10/24/2017.
131193 10 4 [CALLAWAY GOLF CO.....ovviriiirieiiieinnisiesssiessssssisssssssssssesssssssssesssssssssessnens. | snvenes I [ 24,857.000 | ..cccovrrrrennes 346,258 | ......... 13.930 | oo 346,258 | ..o 156,165 | ..o 1,056 L | 05/16/2013.
13765N 10 7 | CANNAE HOLDINGS INC.......oovvoririercieieies e sssssesssessssssssssssssssnns | sveeees 22,002.000 374,694 | ... 17.030 ..374,694 L | 01/04/2016.
140781 10 5 |CARBO CERAMICS INC.....cooiiiiiiiiiiniiieiieeiseisesissssee s esssissssssssessssens | coeeenas 29,888.000 304,260 | ......... 10.180 ..304,260 93,616 L | 09/08/2017.
14575E 10 5 | CARS.COM INC.....ooiiiiiirrirriaiiiesisssiesisesisseisssese e | cesvenes 135,260 28.840 135,260 | ovvverrerreen IB1AB3 | s | s | e | ceverieenrennesdy TI0 [ eoveiierineeienisnineiies | cevienes 3,796 L | 09/27/2017.
17275R 10 2 |CISCO SYSTEMS.......oiiiieeerrriserinerieriseessssisssnsssiessssesssssissssssssesssssssssssssssss | avvneeen | one | ereeerenn31,000.000 | covoiiniianns 1,187,300 | ......... 38.300 ...1,187,300 25,790 222,641 L | 09/21/2017.
18270P 10 9 [ CLARUS CORP.......cvvtiiriiicirerisisisesi sttt sssssns | ensenes 274,750 | ........... 7.850 ..274,750 L | 04/17/2017.
12653C 10 8 |CNX RESOURCES CORPORATION .14.630 .131,816 6,848 L | 12/01/2017.
192176 10 5 |COFFEE HOLDINGS INC......ccooiiiiiiiiieiiieisnieiesiesesissississssissssenienies. | e 296,699 | ........... 4.257 296,699 | ..viirieenre 307,080 | o e e | oennennnnns(26,540) | i | (26,540) L | 06/23/2017.
20050L 10 O | COMMAND SEC CORP........oeveurirrririierieririsssissiisesiesisesesssessssssessesssessssnees. | cvienes . 29,289.000 89,917 3.070 | oovvvrrierir 89,917 | v 91,964 | e [ s | e | e (2,046) | o [ e (2,046) L | 08/09/2017.
20084V 30 6 |COMMERCEHUBINC . B [ 9,082.000 186,998 20.590 | .ooovreriis 186,998 L | 05/01/2017.
203900 10 5 |COMMUNICATIONS SYSTEMS INC.....ocorirriinriiriieeirseisseississsissssssssessissssens | cvsenes 20,966.000 74,639 3.560 | ovrirciieiiis 74,639 189 L | 11/30/2017.
205477 10 2 |COMPUTER TASK GROUP INC 51,644.000 263,384 5.100 ..263,384 ..20,327 L | 12/04/2017.
206787 10 3 | CONDUENT INC....ovoiiriiiiiriiiiistiensiessiee st sissssesssssssnene | avsnenes | 33,920.000 | .ovoereiirennns 548,147 | ........ 16.160 ..548,147 41,142 L | 10/04/2017.
20854L 10 8 | CONSOL ENERGY INC ....couriuiririrrireiieriseniesieseseessesssssessesesssssssssssssesiens | cvinenes L 5,403.000 213,473 39.510 213,473 92,845 L | 12/05/2017.
219350 10 5 |CORNING INC ..ottt essseens | cvineees I [ 33,775.000 | ..oovverrienne 1,080,462 | ........ 31.990 L | 12/22/2017.
221006 10 9 |CORVEL CORP 2,925.000 154,733 52.900 L5473 | 89,588 | e [ s [ | e A TBT8 | s | 47,678 L | 08/23/2013.
223622 60 6 |COWEN INC ....17,484.000 ..238,657 (22,531) L | 12/18/2017.
125919 30 8 |CPIAEROSTRUCTURES INC 8,000.000 | ..ooovvrverieenen 71,600 | 1iiiiern8950 | oo 71800 | e 9,847 | e | e | v | e 21,783 [ | e 21,753 L | 05/02/2017.
227046 10 9 |CROCSINC 17,156.000 .101,540 101,540 L | 02/28/2017.
23283R 10 0 |CYRUSONE INC o .3,130.000 | ... 5,133 | oo | e 46,324 | ..o | e 46,324 L | 11/08/2016.
239360 10 0 |DAWSON GEOPHYSICAL CO I [ 50,167.000 | .cooovvrvrerirnne 249,330 L (21,747) | ... (33,559) L | 10/16/2017.
253827 10 9 |DIGIRAD CORP. SO SOOSTRRURSTSTIRTRURTURTOURN IVPRORPRN DURN PPN 119,949.000 308,869 . . 21,386 ..(245,967) ...(245,967) L | 12/04/2017.
254423 10 6 | DINEEQUITY INC...oooiiiriiiciiniiieiieseisesissssees st sssssssssessinens | svineees B [ 4,190.000 | .oooovvrvrirnn 212,559 | .........50.730 | v 212,559 | i 187,593 | oo A,064 | oo | e | e 24,966 | ..o | e 24,966 L | 11/28/2017.
254687 10 6 | DISNEY WALT COMPANY ......covivmrirririerieinersesiesseessessssessessessssessensssssssssenns | cvsnenes B [ 9,500.000 | .oovvvnrenne 1,021,345 ...931,663 7,980 14,820 | oo | e 31,255 | o L | 09/22/2016.
260095 10 4 |DOVER DOWNS GAMING & ENTERTAINMENT INC.....c.ovvvrriieirerinriserierineens | cvreees 20,000.000 20,400 (200) L | 08/22/2016.
23334L 10 2 | DSWINC ...ttt | cvinenes 10,590.000 1,756 L | 12/21/2017.
28035Q 10 2 |EDGEWELL PERSONAL CARE CO......coorruuiirerinrireeineinerssssssessessssisssssssssnees | aesenes o .1,360.000 (17,360) L | 07/19/2017.
28470R 10 2 |ELDORADO RESORTS INC....coovvuriririririiiisiiierissiesesseisssssienssssesessssssssenss. | oesvnes I 14,210.000 .230,202 230,202 L | 01/04/2017.
291087 20 3 |EMERSON RADIO CORP......ccoreirmerirerircisseisessesiesssseesssssssssessesssesssssssnssnns | evnenen | oee | vereees 132,735.000 L | 11/24/2014.
29272W 10 9 |ENERGIZER HOLDINGS INC......ovvoriiriireineiieiieeiiesesseisseissssssssesssssisssssssssnss | oneenns I [ 10,145.000 8,272 33,626 L | 08/24/2017.
300487 10 5 |EVINE LIVE INC.....cooiiiiiinrieeicnisrieiiesiesienissessessssiessenssssssssssssssesssesesnsess | cvvenes | oer | verenes 108,761.000 . 36,344 L | 10/27/2017.
30231G 10 2 [ EXXON MOBIL CORP.....coouriuerinrireiseesssisesiesssesesessssissssssssessssssssssssssssssseses | aesesnes I [ 15,700.000 1,313,148 | 83.640 ..1,313,148 42,252 11(80,895) | ..o (80,695) L | 11/09/2017.
350060 10 9 |FOSTER LB CO...coouiieiiriiciiriisiissiiesiesissesssisssiesiensssssssiesssiessesssness. | cvienes B 15,000.000 407,250 ..407,250 .203,250 203,250 L | 11/08/2016.
357023 10 0 |FREIGHTCAR AMERICA INC.......cocoovmvvrerirrircnnne . 25,837.000 441,296 .441,296 5,040 71,674 71,674 L | 11/02/2017.
36164Y 10 1 |GCP APPLIED TECHNOLOGIES INC.......coveirveiceierriirerieeseisseiieseiieseiseseions | v B [ 7,690.000 | oooovrvvnrinne 245,311 L | 03/08/2016.
381370 10 5 | GOLDFIELD CORP......ccouivemiimirierirerereessise et ssesssessssesssssssssssensenns | cvinenes 8,480.000 41,552 L | 10/04/2017.
384556 10 6 | GRAHAM CORP......coomiieiiiierieei sttt ssisssssniiens | cvsnenes B [ 9,576.000 200,426 2,033 L | 11/07/2017.
395259 10 4 | GREENHILL & CO INC....oviiririircieriirienie s ssssensssssssenss. | aveeees 8,730.000 170,235 . 329 L | 12/18/2017.
401617 10 5 |GUESSINC .8,358.000 ...141,083 ..141,083 93,192 1,881 5,642 L | 02/13/2017.
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402307 10 2 | GULF ISLAND FABRICATION INC JSSSTSUT A RRTIRURTRTIURTEN IO 25,600.000 343,680 | ........ 13425 | oo 343,680 | ..cooovrirrinnes 186,417 | covoreeeeierieeiies 952 [ oo | e 47,839 | oo | e 47,839 L | 06/02/2017.
41165F 10 1 |HARBORONE BANCORP INC.......ccovvimrirrrimiriieienirsesseisssssssssesssesessesssssessssens | neeens e 8,668.000 166,079 | ......... 19.160 166,079 e TB1126 | s | e | e | e 4,953 | oo | s 4,953 L | 09/18/2017.
413875 10 5 |HARRIS CORP DEL et | v wo| e 12,000.000 | .ooovvvvnnees 1,699,800 | ....... 141.650 ...1,699,800 .1,002,551 26,400 470,160 470,160 L | 08/16/2016.
416906 10 5 |HARVARD BIOSCIENCE INC......cooviiiiiierinnieiiieinnisisssssiesssssssessnssssssssssensens | aveeees [T IS 52,800.000 174,240 3.300 | oo 174,240 | o 140,797 | e | s [ s | e 33,449 | oo [ 33,449 L | 07/18/2017.
437076 10 2 |HOME DEPOT INC COM......otvimiemrieimieeienisssesenssssssssssesssesessnssssssessesssesssssnses. | cvsnenes | 8,300,000 | ............... 1,573,099 | ....... 189.530 26,077 .390,709 390,709 L | 09/05/2017.
438516 10 6 |HONEYWELL INTLINC.....cooiiiiiiiriniiiciiciecsssisiesissssisisessssisnes | coiienes ] 012,500,000 | .............. 1,917,000 | ....... 153.360 e 1551) [ o [ s (1,551) L | 12/22/2017.
44244K 10 9 |HOUSTON WIRE & CABLE CO......ccccovvvmirieriirernrisrinsrierieressssisssnessesienesses | veveee | eoe | 0000000.60,062.000 | oo 432,446 | oo 7.200 L | 09/27/2017.
45378A 10 6 |INDEPENDENCE REALTY TRUST INC......covoiierieeiierineeseeiseesenssnseseseesssenns | seenns . 17,525 L | 11/08/2016.
45685K 10 2 [INFUSYSTEM HOLDINGS INC.....cooovuririiiieriieirneieiesissiessesisessssesssnssseensssssnenes | snsenes 119,244 L | 09/27/2017.
45688C 10 7 |INGEVITY CORP...... ..102,182 L | 08/18/2016.
458140 10 0 |INTEL CORPORATION......cootiimiiriiirireisniiseisee st issssseissssesssessssssssssssssanns | cvsneees o L | 12/22/2017.
461203 10 1 | INVACARE CORP.......ccooiiiiieiiiiiesisisiie st enssssssssessssens | cvinenes OO I 20,000.000 X 337,000 1,000 .116,400 L | 05/03/2016.
46432F 84 2 |ISHARES CORE MSCI EAFE ETF......ootiiniiierieineeinssissiiesiesisessssisssssesssessseess | seenns JOVR I 157,376.000 | .............10,400,980 | ......... 66.090 .10,400,980 266,846 1,960,905 . L | 12/09/2016.
464285 10 5 |ISHARES GOLD TRUST. N [N I 378,841.000 | ..............4,739,301 | ........ 12.510 ...4,739,301 541,743 541,743 L | 12/09/2016.
46428Q 10 9 |ISHARES SILVER TRUST.... 126,478.000 | ... ,022,383 111,301 111,301 L | 12/09/2016.
46564T 10 7 [ITERISINC . . 22,146.000 154,358 154,358 | oo 37,558 [ s [ s | e, T3746 | oo | i, 73,746 L | 06/16/2015.
46609) 10 6 |J ALEXANDERS HOLDINGS INC........oovvummiriririerirerireiserinsssesseneesesssssssssseniens | cveenes 22,598.000 219,201 219,201 | v 228,814 | s [ [ s | e (17,930) | voveereernreeeienies | ceereerinerien (17,930) L | 12/05/2017.
46625H 10 0 |J P MORGAN CHASE & CO.....ovvumiineiiiireiseiiseie et sssssesssssssssinas | sneeaes | e 15,500.000 | ....ovvvvneee. 1,657,570 31,860 .301,038 301,038 L | 03/01/2017.
47012E 10 68 [JAKKS PAC INC....oviiiiiiieisieiesisisstsie s essssssssssesssssssssessesssssensns | soevenes N 127,758 127,758 L5401 | e 140,748 | ...cocconee. (135,347) L | 11/30/2017.
46590V 10 0 |JBG SMITH PPTYS e 184,416 | ......... 34.730 ..184,416 824 . A77 . 2,177 L | 11/28/2017.
478160 10 4 | JOHNSON & JOHNSON......ccoirimiirirrirerinireierisisiresie s issssessessanens | aveeees | 1,606,780 | ....... 139.720 38,180 .281,865 281,865 L | 12/14/2016.
493144 10 9 |KEY TRONIC CORP.......ccourirrierirrireeierisesiesiessssessssssssesssessssssssssssssssesinens | cvsenes 35,096.000 239,351 | s 6.820 O PX: 511) R RO (2,860) L | 11/01/2017.
49428) 10 9 | KIMBALL ELECTRONICS INC......coviimiirirciieiseiseiissiseesiesiseisssssssssessesssseens. | cvseees [V I 6,790.000 | ..occovvrernen 123,918 | e 18.250 340 [ o | s 340 L | 11/19/2014.
494274 10 3 | KIMBALL INTERNATIONAL INC.....cooviviirirririiniinerirerieesenississesisssssessesesnseens. | cveenes | 16,936.000 | ................. 129,495 | ......... 18.670 1734 | s [ e 7,699 | oo | e 7,699 L | 07/20/2015.
497498 10 5 | KIRKLANDS INC......coomiiriirrierieriesisseesseissssesiesssessssssse s essssssssnssssaess | cvsnenes | .1,510.000 | ..o 18,067 | e 11.965 e 1579) | e | e (1,579) L | 12/04/2017.
500754 10 6 |KRAFT HEINZ CO....cooviiriiriieieiieiiesiieeisesesis sttt ssssssssinns | svineees | e 17,500.000 | ...............1,360,800 | ......... 77.760 30,625 | oo | i (122,738) | ovvoeeveieireiierirees | e (122,738) L | 12/27/2017.
511795 10 6 |LAKELAND INDUSTRIES INC.....ccosterireirierirerereereisersesiessseesssssssssenssesssnens | cveenes OO IO 55,683.000 | ..................810,188 | ......... 14.550 ..810,188 .231,084 231,084 L | 04/21/2016.
512816 10 9 |LAMAR ADVERTISING CO ....ccoviiiiiiiiisiiiciiciicisessiiesisissississsssiinns | coienes ] 2,500.000 185,600 | ......... 74.240 ..185,600 8,300 | v | i 17,500 | .o L | 08/06/2015.
514766 10 4 |LANDEC CORP........ccoomriiiirririirissiiesiesissesssis s | cvinenes OO I 26,026.000 | ...ccooerernee. 327,928 | ......... 12.600 ..327,928 ..(30,719) L | 10/10/2017.
521050 10 4 |LAYNE CHRISTENSEN CO.....covrimiimrierircirneineiiesiesissessesissesessesssssssssssssenns. | cvseees 25,792.000 323,690 | ......... 12.550 | ... ..323,690 L | 12/14/2015.
525327 10 2 |LEIDOS HOLDINGS INC....coocvuririiiririiirniiseierisisesesisssssesesssssesessssisssssssensns | svenenes | e 6,890.000 | ....cccovvrneee 444,887 | ......... 64.570 | cooverieiirn 444,887 8,819 | v | ceernirenenen 35,421 | L | 01/18/2017.
53046P 10 9 |LIBERTY EXPEDIA HOLDINGS.........ccovvvurrmeririreineesssnnesiesssesssessssssssssessseses | eeenns . 2,020.000 89,547 | 1084330 | oiviiiierenn89,547 | i BYBIT [ | s | e | e [ 1< T SOOI IS 9,413 L | 11/16/2016.
53071M 85 6 |LIBERTY INTERACTIVE CORP - LIBERTY. . [SSSURTTEN IOP [V I 9,025.000 | ovoouvvriirnns 489,516 127,706 127,706 L | 10/30/2017.
53071M 10 4 |LIBERTY INTERACTIVE CORP QVC GROUP...........ccocvmrririeriiriininsiienienienens | cvienes | .9,069.000 | ...oovvveniennn 221,465 L | 03/28/2017.
531229 88 8 |LIBERTY MEDIA CORP BRAVES GROUP... SOOI PRSP v | e 11,654.000 258,952 L | 06/29/2016.
531229 60 7 |LIBERTY MEDIA CORP SIRIUSXM.... . 8,220.000 326,005 L | 10/26/2017.
533535 10 0 |LINCOLN EDUCATIONAL SERVICES CORP... 22,300.000 45,046 45,046 . L | 09/09/2015.
536358 10 7 [LIQUIDITY SERVICES INC......cccccovviiiiriinricinrinniinicsnissiiesenisssesssisssisssinnnns | cvenies | one | 0000000028,502.000 | oo 138,235 850 | e 138,235 (72,022) | oo [ e (72,022) L | 12/01/2017.
549282 10 1 |LUBYSINC 145,213 145,213 er(8,801) | i 81,407 | oo (90,208) L | 07/08/2016.
56585A 10 2 |MARATHON PETE CORP. . v 000000:20,700.000 | oo 1,365,786 29,000 .281,405 281,405 L | 11/09/2017.
56624R 10 8 [MARCHEX INC.....cooiiiriiriririiisissieissieiesssisesss e ssssssssssesssssenss | esvenes 93,993 | 13230 | e 83,993 | 090,612 | i | s | s | 3,381 3,381 L | 12/07/2017.
574599 10 6 |MASCO CORP COM. ...394,581 ..394,581 3,162 .98,372 ..98,372 L | 09/14/2017.
577767 10 6 | MAXWELL TECHNOLOGIES INC.......cccocviiiiiiniiniiiesieninecnsissiesiesisiisnis | coienes 328,666 328,666 35,491 L | 12/01/2017.




IXAE

Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Other-Than- NAIC

or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market

ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
580135 10 1 |MCDONALDS CORP ......cooiiuiiiiieiineisseisesissisessesissesssssssssssssesssssssssissnsns | cvseees B [ 7,500.000 | .oovvercienne 1,290,900 | ....... 172120 | v 1,290,900 | ..ovvverererrn 729,811 | i 28,725 .378,000 378,000 L | 08/19/2016.
58958P 10 4 |MERIDIAN BKPAOLI PA.......coiiiiiiiiiriirinseiesisssiesiesessesssssesessesssesesssssssses | oneeons 5,211.000 104,116 | ......... 19.980 104,116 L | 11/07/2017.
594918 10 4 |MICROSOFT CORP......coomivirrireiririserieriesesseesssisssse s esssnssss s ssesssessssnens | cvsneees . 20,000.000 1,710,800 85.540 | ... ..1,710,800 | .. . L | 12/22/2017.
598039 10 5 |MIDSOUTH BANCORP INC......covviiirriiinirnnininsieiesissiessssssissssessssssssessessssses | aveeees | e 21,855.000 | ..coccvvvvrrennee 289,579 | ......... 13.250 | oo 289,579 | ..o 221,666 | ...... 219 4,900 L | 12/04/2017.
59804T 40 7 |MIDSTATES PETE CO INC.....ovvvuivrerirrireeieriserieniesisseessssssessessessssessssssssnses | cveenes [ [ 11,100.000 | ...cvovvernrenes 184,038 | ......... 16.580 | ..ocverrernnne 184,038 ....154,378 L | 10/04/2017.
606501 10 4 | MITCHAM INDS INC.....cooiiriiiriciireeiscesseie st ssssessssssssissssssssaess | cvsneees I [ 15,000.000 47,550 3A70 | 47,550 L | 12/09/2015.
624580 10 6 |MOVADO GROUP INC.......covrimmiriiriirierirrisiessiiesiesiesessessssssesiessesessssssssens | cvienes 3,290.000 105,938 32.200 105,938 | 89,947 | 1141 L | 08/21/2017.
553829 10 2 |MVC CAPITAL INC....ooviriiriieierierieeisseesssissessessesssessssssssssssssssssnsssssssssensens | sensnn | ave | sooneenns 43,162.000 | ..oovvrrerneens 455,791 | oo 10.560 ..455,791 6,474 22,674 L | 09/27/2017.
65339F 10 1 NEXTERAENERGY INC.....ccocovimiriirnirniieiiiieienissennsissessenssssssessssssssessssssnnss | cvenne | one | eerernnnnn8,000.000 | oo 1,249,520 | oo 156.190 1,249,520 | 934,133 | 22,597 .202,563 202,563 L | 09/05/2017.
654106 10 3 |NIKEINC . .62.550 ,082,115 3,000 9,900 175,071 175,071 L | 12/27/2017.
667746 10 1 |NORTHWEST PIPE CO . 20,000.000 382,800 | ........19.140 | .o 382,800 | covivierreenn 176,598 | oo, L | 03/02/2016.
68162K 10 6 |OLYMPIC STEEL INC.....ccouiiieiiiieieririrriiesisesiesisesssisssesessesssesssssssesssesesinens | cneeons I [ 10,098.000 | ...oouvvvnenes 217,006 404 L | 08/17/2017.
68235P 10 8 |ONE GAS INC.....ooiioiieieiiieeieisesise st | coseenas N 2,430.000 178,022 . 4,082 L | 02/10/2014.
68386C 30 2 | OPPENHEIMER SMALLCAP REVENUE ETF......ccccocviimriniirireinsersieissiessennsins | evvees N 73,499.000 | ..oovverenns 5,136,110 13,172 41,868 .202,857 202,857 L | 12/09/2016.
68628V 30 8 |ORION MARINE GROUP INC 33,015.000 258,507 (27,445) (27,445) L | 10/16/2017.
700517 10 5 |PARKHOTELS RESORTS INC......cooiiiiiiieiiiierisieissiessssssiesssssssesessesssssssenes | sveenes | e 19,435.000 558,756 10,689 19,879 | v | e 3,027 e [ v 43,021 L | 06/21/2017.
713448 10 8 |PEPSICO INC.....cooiimriiiierieriecisreissiie et esssssssessessssessenes. | cvinenes I [ 11,700.000 | ...ovvveveee. 1,403,064 9,419 20,248 142,394 L | 11/09/2017.
71361F 10 0 |PERCEPTRON INC.....covuuiiimiireiiieineiieeisseissessse st ssesssessssssssssas | cesneees 20,025.000 194,243 9.700 | o 194243 | 95,858 | e | s | e | onresenennnsn DT, 27T i [ s 61,277 L | 05/03/2016.
714167 10 3 |PERMA PIPE INTERNATIONAL HOLDINGS INC.......ccovrvrriririirinirneirerssisnssisiene | aveenns 157,500 9.000 | ooererrreereen 187,500 [ woiiiiriecenn 102,506 [ oo e | e | e 19,7000 | it [ v 15,750 L | 06/20/2016.
714157 20 3 |PERMA-FIX ENVIRONMENTAL SERVICES..... 332,599 3.650 (22,029) (22,029) L | 02/17/2017.
717081 10 3 [PFIZERINC COM....oviiiiririernineenisississinensssssiesssnssssesssssssssssssessssssessenssnsnns | sonenes | ene | eeerer0e39,000,000 | vovoivnirncs 1,267,700 | ......... 36.220 44,800 .130,900 130,900 L | 12/09/2016.
693366 20 5 |PICOHOLDINGS INC.....ocvouireriiiieeierireisesisssiessessseessesessssessensssssssssssenes | cvsnenes . 20,070.000 256,89 | ........ 12.800 100,350 | cvoouverrirerercniinirens | ceeereenienens (47,165) L | 11/09/2015.
72766Q 10 5 |PLATFORM SPECIALTY PRODS CORP........ccccovvuiiiriirnriiiseriseessssissssississsssnss | aeeenees I [ 21,940.000 217,645 9.920 L | 08/22/2017.
739128 10 6 |POWELL INDS INC......ccotiiiiiirireriiireissiesiesisesssisieesiessessesisssisesssssiens | cvinenes 8,566.000 245416 28.650 899 .(2,732) L | 12/26/2017.
73935X 58 3 |POWERSHARES RAFIUS 1000 ETF........covuiivmerieririernenissisensenssnessensseessenins | eoneeee | eon | veeens 131,681.000 | ..ocvevnee. 14,956,328 | ....... 113.580 | .... .14,956,328 82,154 | oo | e (11,851) L | 12/21/2017.
742718 10 9 |PROCTER & GAMBLE CO......coooiiimririiiirnniieeie i ssssssssssssesssesess | cvieees I [ 15,500.000 | ....oovvvneee. 1,424,140 | ........ 91.880 | ..oocvvrrinnee 1,424,140 | oo 1,195,171 [ 42,444 .120,900 120,900 L | 11/09/2016.
750459 10 9 |RADISYS CORP.....evvieimimerieiierteeiseiseessssssssenssesssssssssssssssessessssenssssssenses | avnenen | oee | vereees 147,503.000 | .ooocrerrirne 148,241 | ........... 1.005 ..148,241 ...138,559 |.... ...(63,105) | .... ...(151,894) L | 12/04/2017.
75508B 10 4 |RAYONIER ADVANCED MATLS INC....ccovivmirimiireirniineisesiesesessssiseisesssessseess | neenns B [ 6,760.000 138,242 20.450 ..138,242 94,905 |.... 473 43,337 L | 10/23/2017.
755111 50 7 |RAYTHEON CO....cocouririirirririiiieisninsiiesiesiseissiess e siesssessssesssssessssssenssenees. | cvinenes .7,300.000 | ..oovvrvnee. 1,371,305 | ....... 187.850 ...1,371,305 . 319 | e | 8,850 | e | e 6,650 L | 12/22/2017.
75605L 70 8 |REALNETWORKS INC......ccitiiiiiriniiieiseeissiseiesiseesses i ssss st ssnsssissssanns | cvsneees v | 4. 70,236.000 240,207 . ....240,207 1 (44,660) | .oorvrinnens 51,922 | oo (96,582) L | 12/01/2017.
763165 10 7 |RICHARDSON ELECTRONICS LTD....coovuiirirrniriirerieiieiesisersssssiessssseeenssssenns | aeeenes | e 60,006.000 404,440 | .........6.740 | ............... 404,440 | ................. 31TATE | e 13,201 | oo | vvrrereennneenn 29,788 [ e [ v 29,786 L | 06/14/2017.
T4975N 10 5 |RTISURGICAL INC.....oouiimriiiieeieeiieisesisssiessesssseesssssssssessessssssssssssssssssnsens | aesvens I [ 70,000.000 | .coooverrernes 287,000 ....247,700 58,980 L | 01/09/2017.
78112V 10 2 |RUBICON PROJ INC.....coouiiriiiriiniiisiieiseeisssises st ssesssesisssssns | eeenas 32,907.000 61,536 75,580 (14,044 | oo, (14,044) L | 11/30/2017.
78573L 10 6 | SABRAHEALTH CARE REIT INC......ccovtiiriirieiieriienissieiesieeesenisssissesiens | cvienes ....153,899 1,909 ..(15,939) (15,939) L | 11/14/2017.
829214 10 5 | SIMULATIONS PLUS INC.....cooouivrirririieirerissiisesessseesessssssssssessssssssssssssnes | cvseees 1,786 L | 05/20/2016.
830879 10 2 |SKYWESTINC 1,263 L | 09/19/2016.
838518 10 8 |SOUTH JERSEY INDS INC 5,005 L | 09/17/2015.
784635 10 4 |SPXCORP................ 275,416 95,060 L | 03/08/2016.
854305 20 8 | STANLEY FURNITURE COINC... 143,614 ...139,729 L | 09/27/2017.
855668 10 9 |STARRETTLSCO 105,505 1,227 L | 12/12/2017.
85569C 10 7 |STARTEKINC 47,806 L | 05/10/2017.
855707 10 5 | STATE AUTO FINANCIAL CORP. 291,200 ..291,200 4,000 ..23,100 L | 12/19/2012.
86722A 10 3 | SUNCOKE ENERGY INC......ccccoivriniiicriinniiciierisnienisnisssienississsiessissssiesenins | cvenees | one | ceerren 13,422,000 | oo 160,930 ..160,930 12,467 L | 01/24/2017.
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870297 80 1 | SWEDISH EXPORT CREDIT CORP........ccoviiriririrerieriseissensssissensenisessssessssens | cvvenes | oee | veveees 779,550.000 4,209,570 5400 | ...cccceeeen4,209,570 | oo, 3,562,544 | ..ooovorciiis .163,705 163,705 L | 05/19/2014.
871503 10 8 | SYMANTEC CORP......cooiriiricrierrierienirseisssissesiestensesessssssssssnsessessssesssssnens. | svenene | ave | eoeeiens 36,000.000 1,010,160 28.060 . T44,794 10,800 .150,120 150,120 L | 10/13/2016.
871561 10 6 |SYNACORINC.. 95,308.000 219,208 2.300 ..268,469 ..(49,261) L | 12/11/2017.
879455 10 3 | TELENAV INC...oovoiiiiiirisrieenseen e ssssessessssssnsen | avenenes 32,000.000 176,000 5.500 .A77,829 ...(49,600) L | 08/06/2014.
872386 10 7 |TESSCO TECHNOLOGIES INC.......coourvrmriirmerirerireeseessisssessenssesesseessssssenssssins | wvesene | aee | evvveene 10,849.000 218,607 20.150 147,467 2,964 ...71,140 L | 12/20/2017.
882508 10 4 | TEXAS INSTRUMENTS INC .....cooooiiiiiiiiiiiiiinissicciissiseisssissississssssssnninns | avennie | one | cvenein 13,100.000 | .....ccooucce. 1,368,164 104.440 ...1,363,866 L | 12/22/2017.
87240R 10 7 | TFS FINANCIAL CORP.......ovverrieirinriiirierierisseisssisesieseesesssssssssssssessesssnsssnns | aveenes | oe | evereeens 17,330.000 | ...ooovvernienes 258910 | ......... 14940 | .o 258,910 | e 195,713 | oo 10,225 L | 08/23/2013.
887317 30 3 | TIME WARNER INC....cooiiiiiieiinriieiieeieisenissiiessessseisssssssssessesssssesssssssisnsnss | soensnnn | ane | sveseinns 11,800.000 1,079,346 | ......... 91.470 ..845,514 18,998 L | 12/20/2016.
892918 10 3 | TRANSACT TECHNOLOGIES INC......c.ovvierirernrineiernniseienrsrsssssiessssssesessnssens | svvense | woe | crvenees 13,753.000 182,227 | ........ 13.250 ....88,075 4,814 I L | 12/27/2016.
894174 10 1 | TRAVELCENTERS AMER LLC......cvoiiverieriricrcriseinneriesiseenensssessenssssssssensns | avonenes | aee | evvveinne 10,100.000 | weovvvrvrnrrnes 41,410 | ... 4100 | oo 1,410 | 80,207 | 18,366 | ..ovvvrerirnens (17,163) L | 06/05/2017.
Q9235 10 1 | TRONOX LTD..ooiirnirriireiiiiieeiieeisesisesss i ssssssssssesssssssenes | svseses 3,710.000 76,092 20.510 | v 76,092 | o000 32,808 [ oo 695 L | 09/19/2016.
898349 10 5 |TRUSTCO BK CORP N Y...cooiiiiiririiiiriirierierisessissiiesiesssesssenisssssessesssnens | cvienes 35,000.000 322,000 9.200 2,296 9,188 L | 05/16/2013.
901476 10 1 | TWIN DISC INC....iiermiiriireiiciineireeiseseessssseessessseeissessssssssssessesssssssssssssssnss. | avnenes | aee | eeveseenns 3,514.000 93,367 26.570 | coooveieernnnn93,367 | i 33,567 [ o L | 06/27/2016.
90915 10 3 |UNIQUE FABRICATINGINC.... 20,380.000 151,220 | ..o 7.420 480 L | 12/19/2017.
910710 10 2 |UNITED INS HLDGS CORP........ceovirirririererrnsrienirerisseessessssssessesssssesssssssssnenes | avesenes | aee | eoeveinne 18,000.000 | ...vvuvernrenes 310,500 | ......... 17.250 4,020 L | 03/21/2017.
911312 10 6 |UNITED PARCEL SERVICE INC.......cccecvivmiiriinriirnrneirernsissiesisnsssssienssssseenss | eviveiee e | cervvienns 7,000.000 | ....coovevvrneee 834,050 119.150 | vovvvvreennn 834,050 | i 750,987 | oo 23,240 | oo | 31,570 | i | e 31,570 L | 12/12/2016.
91324P 10 2 |UNITEDHEALTH GROUP INC......coouivieririerrrinrieriesieseseessssssessessesessssssssnes | veeene | enn | vovevienes 7,500.000 1,653,450 220.460 ...1,547,490 7,500 .105,960 105,960 L | 12/26/2017.
913837 10 0 |UNIVERSAL STAINLESS & ALLOY ......vtiuriirieririreiineiseisesiesesessssissessssisens | cvseees 28,253.000 605,179 | ........ 21.420 253,742 e .224,897 224,897 L | 03/13/2017.
917488 10 8 |UTAH MED PRODS INC......ooiiiiriiirirniieienissiesssissssesssssssssssesssssssesessssssssesssens | aveeres 2,200.000 179,080 | ......... 81.400 | .ocoviirerenn 179,080 | v 110,594 | ...... 594 1,749 | i [ 19,030 [ | e 19,030 L | 08/23/2013.
91851C 20 1 |VAALCO ENERGY INC.....cooiirriieieriesiseenenississessesssessessssssessesssssssssssssnns | sessnee | e | eevnnes 171,829.000 119,782 0.697 119,782 (23,921) L | 12/26/2017.
92047W 10 1 [ VALVOLINE INC.....ooviiviiriierniiscienssisies s ssnssssesssssssssens. | essnes 3,974.000 99,588 25.060 ....82,265 880 [ .ovoveeeieeiieeens | e TATAT i | e, 14,147 L | 11/07/2016.
92189F 70 0 |VANECKVECTORS TR AGRIBUSINESS ETF.........cocoiriririerierireesnniseesseninnnes | evvenes | eve | evveiensd 45,038.000 | ....ocoevvrnee 2,774,341 | ... 61.600 | ..o 2,774,341 | e 2,294,793 39,814 462,090 462,090 L | 02/22/2013.
92204A 30 6 |VANGUARD ENERGY ETF 29,618.000 2,930,701 | ......... 98.950 ...2,461,848 85,024 | ..o | e (189,711) | covvoeereereeiscieiis (169,711) L | 02/22/2013.
922908 65 2 | VANGUARD EXTENDED MARKET ETF.......ccoooomiiriririnmriniinerienienesseisssseniens | cvvenen | oer | vereres 153,602.000 17,161,951 111.730 12,378,519 181,574 2,059,773 ..2,059,773 L | 12/21/2017.
922042 85 8 |VANGUARD FTSE EMERGING MARKETS ETF.......ceoimirrireereineensrsnnssseessenias | cvvenen | eee | vereees 137,702.000 ..6,321,899 ..4,776,815 145,702 1,394,921 | oo [ v 1,394,921 L | 12/09/2016.
922042 67 6 |VANGUARD GLOBAL EX-US REAL ESTATE . 45,147.000 ..2,731,393 2,320,494 105,486 493,457 493,457 L | 12/09/2016.
92204A 80 1 |VANGUARD MATERIALS ETF.......cootiimreririirirermeesenssessesssseesssssssssensessssssssnes | evevenee | oo | cvevenens 47,426.000 ..6,483,134 BA28,457 | oo | s | e | e LS 4 ORI IS 54,677 L | 12/21/2017.
922908 55 3 |VANGUARD REIT ETF.....cooviiiiiiiiiiiiiciiiiinsissiissicsiesisisnsissiesssssssiesssensienns | avesnies | one | cveneions 93,442.000 ...7,068,269 328,318 ....42,049 ...42,049 L | 12/09/2016.
922908 36 3 | VANGUARD S&P 500 INDEX ETF... ......113,282.000 .27,980,280 134,114 (193,338) (193,338) L | 12/21/2017.
92214X 10 6 |VAREXIMAGING CORP........ccooierririieiieseiesiesisseissesissssssssesssssssessssssssssessses | soevinee | oo | oeeveens 14,758.000 444,441 .148,388 . 148,388 L | 10/06/2017.
92220P 10 5 |VARIAN MED SYS INC....cooiiiriiiiiiiieisiinsieisssiessesisssessssssssssessessssssensssssnsensns | avnnnes | oee | soeveneens 1,420.000 111.150 10,864 | oo | e | e | e 47,169 | oo [ v 47,169 L | 01/27/2017.
92343V 10 4 |VERIZON COMMUNICATIONS . 17,000.000 899,810 52.930 ..753,540 39,483 ....(7,650) (7,650) L | 12/20/2016.
92532W 10 3 |VERSUM MATERIALS INC.....oovvriireiiiireirniissiieesiesisseissssssssssssesssssssssssssssenss | vnvenne | aon | eevienns 9,649.000 | ..ooovvvvrirnns 365,215 | ......... 37.850 ..238,307 AT | s [ s 94,403 | ..o | e 94,403 L | 01/05/2017.
92835K 10 3 |VISHAY PRECISION GROUP INC........ccovireriririeiirinniserierineesssisssissssiessnnnss | vevene | one | sovevienes 9,202.000 231,430 25.150 ...57,512 ...57,512 L | 08/09/2016.
92840M 10 2 |VISTRA ENERGY CORP . 33,910.000 621,231 | ......... 18.320 84,682 84,682 L | 04/25/2017.
91829F 10 4 | VOXXINTERNATIONAL CORP......ccoevirriririrrieirerinsisirsnierssssesenssssssssesssssssssensans | svnene | oe | crvenead 65,600.000 367,360 5.600 ...45,243 ....45,243 L | 07/11/2017.
929089 10 0 |VOYAFINANCIAL INC.......oovvmerieririereeiseineriesiessseessssssessesssssssessessssssssessnsses | svenene | ave | eoeveinne 14,900.000 | ...coovvernrenne 737,103 | ......... 49.470 . 531 .161,901 161,901 L | 06/08/2017.
961450 10 5 [WESTROCK CO...couuivrniiniirciriiseiseiieeiseisssissisessessssess s issssesssesssssssssinns | ansenees 2,230.000 140,958 | ......... 63.210 ....85,657 3,835 | o | i 27,741 | e | e 27,741 L | 06/29/2016.
962166 10 4 |WEYERHAEUSER CO.....cccovtvimiiiricrierineeiseissrisesiessssessesissssssessessssssessssessnns | svesene | ave | eoeseiens 31,150.000 1,098,349 35.260 959,371 | v 35,000 145,313 145,313 L | 12/27/2017.
97717W 28 1 |WISDOMTREE EMERGING MARKETS SM CAP........ccosturmeinermeresrinsernensssenseees | eeevnee [ e | cvrviens 51,238.000 2,672,062 52.150 ...1,874,160 75,035 668,143 668,143 L | 12/09/2016.
97717W 86 9 |WISDOMTREE EUROPE SMALLCAP DIV ETF......cvvrieriereeeriseernnisesnsisssensienns [ vereens | ooe | cvvreeens 36,525.000 | ...ooovennnne 2,577,204 | ......... 70.560 ...1,863,871 65,235 .582,208 582,208 L | 05/19/2014.
98310W 10 8 | WYNDHAM WORLDWIDE CORP.........ovvurrrneimerierireesensssisessessssssssessssesssnsenss | vseenne | eon | onevinenes 1,260.000 | ..ocvvrnernenns 145,996 115.870 | v 145,996 | oo 131,120 | oo W< I ORI IOV 14,877 | e | e 14,877 L | 10/26/2017.
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17878Y 10 8 |CIVEO CORP CDAL.......ooiiiiiriiieieiseiies st st | ansiies Cl . 103,842.000 283,489 2730 | oo 283,489 | ..o 237,516 | e | e | e | e 45,973 | oo | e 45,973 L | 12/26/2017.
29258Y 10 3 |ENDEAVOUR SILVER CORP........oeveriiirirririirsrisssiseniesissessesssssessessessssenes. | neenns C 69,072.000 165,082 2.390 [ o 165,082 | cooovvvrrcrirs 131,828 | oot | ceerienieniseesnninsnies | e | e (36,606) | ..voovereererrieiiins ...(36,606) L | 12/04/2017.
67001K 20 2 |NOVELION THERAPEUTICS INC .|C 231.000 721 3.120 721 ..1,605 (884) (884) L | 09/27/2017.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)... 210,804,740 XXX s 210,804,740 | ........... 176,581,693 72,045 2,701,838 0| i 19,184,984 | ...ccconnee. 608,585 18,576,399 | i 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
21058# 10 3 | CONSUMERS LIFE INSURANCE COMPANY........cccovmiimmririnmiinnisciinnieenisniienns [ cvsnis | eee | cvinei 16,000.000 | ............. 27,639,671 |....1,727.479 | ........... 27,639,671 | .oovvvene 38,558,694 | ....coovierrirerieiinens A,343.575 | oo | i 4,343,575 01/01/1995.
58458* 10 5 |MEDICAL HEALTH INSURING CORPORATION OF OHIO......cccouuiveiimnineniininnns [ vvneree oo | coviiens 10,000.000 | ...oovvvvees 46,340,040 |.....4,634.040 | ............. 46,340,040 | ........... 104,086,417 | ovoocveriviiiiininniinns | o | e | e (20,122,062) | ...oovvervieiiinniniiines | v (20,122,062) 06/30/2003.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affillates. ..o s 73,979,711 XXX [ 73,979,711 | oo 142,625,111 | oo 0 0 [ (15,778,487) | oo 0] e (15,778,487) | ovvovvvivvinriinrinnd 0 XXX XXX
Common Stocks - Mutual Funds
00203H 44 6 |AQR LONG-SHORT EQUITY FUND......ccouirrmrrmerirerireerenssssseriensseseseessnsssenies | cesvees | e | cevene 948,736.898 | ............. 13,168,468 | ......... 13.880 | oo 13,168,468 | ............. 11,433,493 | oo 487,949 688,018 688,018 U | 12/21/2017.
00203H 42 0 |AQR STYLE PREMIA ALTERNATIVE FUND.......covuiriiiiinrineireninnienssienessseienss | evveees ....1,064,939.509 11,004,722 | 10.390 11,064,722 .10,901,783 732,532 456,778 456,778 U | 12/21/2017.
317609 35 2 | GRANDEUR PEAK INTERNATIONAL OPPORTUNITIES FUND........cccoovvververirenes | cvvveren | eer | e 880,089.279 3,661,171 | .cooovees 4.160 | .... ..3,661,171 | ... ...2,682,971 10,380 .903,045 903,045 U | 12/27/2017.
47803T 62 7 |JOHN HANCOCK INTERNATIONAL GROWTH FUND......c.cvvuirrrerirneireriseineniens [ evveine | eon | veeens 332,576.838 | ....ccevvnne 9,209,053 | ......... 27.690 | .oovverennns 9,209,053 | ..ovvvrrrnnee 7,090,834 | oo 44,483 2,426,480 | .coooevvrienieieiiens | cereeeiis 2,426,480 L | 12/18/2017.
00768D 33 5 |KELLNER MERGER INVESTOR CLASS........ccccvvmmirmiieriineiennsissesssssnsnsssennnes | svevenes | e | voverns 479,350.710 5,148,227 | ......... 10.740 ...5,148,227 ...4,996,245 .189,881 162,980 U | 12/12/2016.
55273E 82 2 |MFS INTERNATIONAL VALUE FUND........cocomirimirierierirneereninsinseniesssseesenissnns | evneenes | eon | vveens 223,451.890 ....10,120,136 | ......... 45290 | ... 10,120,136 | ... ...7,846,136 157,082 1,907,957 | ..o | e 1,907,957 L | 12/14/2017.
70472Q 50 0 |PEAR TREE POLARIS FOREIGN VALUE FUND........ccooviirmrimirniiiernnisissineiinnes | cvevenes | oo | vorenes 212,490.795 | ..oovvvinnne 3,408,352 | ........ 16.040 | .coovvvirnns 3,408,352 | ..coovrrrane 2,652,809 | ..vvverrierericieris 70,012 .754,826 754,826 L [ 12/12/2017.
92828W 36 1 |VIRTUS EMERGING MARKETS OPPORTUNITIES FUND........ccoovivmerirerernrerninis [ onrine | eoe | v 341,211.406 .4,121,834 ...3,294,095 28,845 1,027,658 | ..o [ v 1,027,658 L | 12/20/2017.
969251 78 4 |WILLIAM BLAIR MACRO ALLOCATION FUND.......coouiiiriiinnisnsisnssssesssnsssissenssns | cvnnnes | ane | eeenes 466,196.562 ..5,538,415 ...5,173,309 L. 57,421 231,102 231,102 L | 12/15/2017.
9299999. Total - Common Stocks = MULUAI FUNGS........vcriiiiiiiiiieississierssi st ssisnssssens | esenssenes 65440378 | XXX |.........65440,378 | ............ 56,071,675 | oo 0 1,588,704 0 8,585,745 | ...ooie0en 26,901 | i 8,558,844 XXX XXX
9799999. Total - Common Stock 350,224,829 XXX ...350,224,829 ...375,278,479 72,045 4,290,542 0 11,992,242 11,356,756 XXX XXX
..350,224,829 ...375,278,479 72,045 4,290,542 0 11,992,242 11,356,756 XXX XXX
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Bonds - U.S.
38380F 4M 5 | GNMA REMIC TRUST 2017-099 JG....... 08/22/12017........ ANCORA ADVISORS........covovviererineirerrnsisirssienns 9,925,142 | .o 9,962,502 | ..o 15,912
912828 2R 0 |U.S. TREASURY NOTES 09/27/2017........ HSBC SECURITIES 1,494,258 21,500,000 | v 4,035
912828 A7 5 |U.S. TREASURY NOTES 09/21/2017........ HSBC SECURITIES 1,001,602 1,000,000 3,424
912828  F2 1 |U.S. TREASURY NOTES 06/22/2017........ DEUTSCHE BANK SECURITIES INC 1,017,656 21,000,000 | e 4,877
912828  F6 2 |U.S. TREASURY NOTES 06/23/2017........ HSBC SECURITIES, INC 1,002,344 1,000,000 2,323
912828 G9 5 |U.S. TREASURY NOTES 09/28/2017........ MORGAN STANLEY & CO INC......ocoririiriierinteienisessissisisssienns 1,002,656 | ..o 1,000,000 | oo 4,018
912828 M5 6 |U.S. TREASURY NOTES 09/27/2017........ VARIOUS ..ottt 1,512,656 ....1,500,000 6,726
912828  TJ 9 |U.S. TREASURY NOTES 09/27/2017........ HSBC SECURITIES........coiiiieiiiisniieiseieie s 1,235,010 1,250,000 2,429
912828 VS 6 |U.S. TREASURY NOTES 09/21/2017........ BANK AMERICA SECURITY LLC 1,028,867 ....1,000,000 2,582
912828 WN 6 |U.S. TREASURY NOTES 11/28/2017........ MORGAN STANLEY & CO INC......cvoiveiricieintierneiscesisercsiseienes 2,006,875 X
912828 X8 8 |U.S. TREASURY NOTES......ccoouvmiriririieiieniisenienisssisssiessienienes 09/27/2017........ MORGAN STANLEY & CO INC.....cvvorvirriririnrierierisriseniesiienienes 2,026,211 | o 2,000,000 | cooocerviiriieieae 15,747
912828 XD 7 |U.S. TREASURY NOTES 09/27/2017........ MORGAN STANLEY & CO INC 999,844 ....1,000,000 6,147
912828  XQ 8 |U.S. TREASURY NOTES, 08/08/2017........ MORGAN STANLEY & CO INC 2,016,250 978
0599999.  Total - BONAS = U.S. GOVEIMIMENT. ...ttt stttk e8 e fE 18 f bR E 080t 26,269,371 89,089
Bonds - All Other Government
46513X  FV_ 7 | STATE OF ISRAEL | [ | 05/01/2017........ BANK OF AMERICA.. 1,000,000
1099999. Total - Bonds - All Other Government 1,000,000 | ......coeoeeeverereneneeeee...... 1,000,000 | ... 0
Bonds - U.S. Special R e and Special A
3133EG EE 1 |FEDERAL FARM CREDIT BANKS ... [ 09/12/2017........ STIFEL NICOLAUS & CO...... 3,965,200 ....4,000,000
3133EH N2 5 |FEDERAL FARM CREDIT BANKS .| 12/04/2017........ NATIONAL FINANCIAL SERVICES 2,981,790 3,000,000
3130A3  GE 8 |FEDERAL HOME LOAN BANKS 12/20/2017........ NATIONAL FINANCIAL SERVICES 8,113,200 ....8,000,000
3130AA  HE 1 |FEDERAL HOME LOAN BANKS 09/20/2017. NATIONAL FINANCIAL SERVICES 6,145,200 .6,000,000
3130AA  Z6 8 |FEDERAL HOME LOAN BANKS 11/29/2017........ INTERNATIONAL FCSTONE 1,002,080 .....1,000,000
3130AC  DQ 4 |FEDERAL HOME LOAN BANKS 09/26/2017........ INTERNATIONAL FCSTONE 984,950 ....1,000,000
3136G4 NR 0 |FEDERAL NATIONAL MORTGAGE ASSOC.........ccccuiiriiieeerieissieississiseiesis s sssseensnes 09/11/2017........ INTERNATIONAL FCSTONE 1,001,200 1,000,000
3137BN  NQ 3 |FHLMC REMIC SERIES 4566 CE 03/13/2017........ ANCORA ADVISORS 5,351,102 ....5,395,786
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 09/26/2017........ ANCORA ADVISORS 6,747,576 .....6,589,028
3136AJ)  C3 8 |FNMA REMIC TRUST 2014-26 GA........cocovvvmirrireirereriniine 03/28/2017........ ANCORA ADVISORS 5,504,241 ....5,370,810
3136AT  JR 6 | FNMA REMIC TRUST 2016-49 PA.......coovviiiiiiiieieissieesieseiesesissieninsees 05/24/2017........ ANCORA ADVISORS 6,769,825 6,609,745
3136AU  MC 2 | FNMA REMIC TRUST 201694 MN.......coeiurmiiimrimiiiiieriiesiesiseisessesseessesssesessessssssessesssenesns | nevesssesssiens 01/26/2017........ ANCORA ADVISORS 6,856,630 ....6,930,264
3136AV V9 7 |FNMA REMIC TRUST 2017-22 BE 04/26/2017........ ANCORA ADVISORS 7,199,696
3136AW  EJ 2 |FNMA REMIC TRUST 2017-28 A. 11/2712017........ FIFTH THIRD SECURITIES.........cooviiiernrirnennieissieisnineins 6,964,418
3136AY DD 2 |FNMA REMIC TRUST 2017-66 BH.... 10/26/2017........ NATIONAL FINANCIAL SERVICES 4,993,989
3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAl ASSESSIMENES. .....ruutuursuirstrsstereeierssttsees st eesssssersess e eses eesessasssteees s 8 e0E s E 881888888888t 82,510,233
Bonds - Industrial and Mi:
05565Q  DP 0 |BP CAPITAL MARKETS PLC......ccoivmiiiiriierinrireriesiseienieseessnenenes [ 09/14/2017........ HSBC SECURITIES.........oiiiiiieiieierieieierieee st 1,000,000 | .oooorvrriienieieeeeris 1,000,000
278062  AC 8 |EATON CORP PLC......oiueriiieirniieiieisiesinsiesisssssissssssssssssessssssenes [ 03/28/2017........ ANCORA ADVISORS.......ooviviernrinrirenisinsirsnienns 2,986,800 | ..o 3,000,000 | ..ooorerieererciniirees 34,146
82620K AU 7 |SIEMENS FIN NV C 03/07/2017........ CITIGROUP GLOBAL MARKET..... 1,498,485 1,500,000
90352)  AA 1 |UBS GROUP FDG SWITZ AG [ 03/16/2017........ UBS FINANCIAL SERVICES 999,980 1,000,000
001055 AL 6 |AFLAC INC......coviiiirieieiseieseseee e 09/20/2017........ BONY/SUNTRUST CAPITAL MKTS. 3,905,070 .....3,705,000 36,188
025816 BM 0 | AMERICAN EXPRESS CO.....covvumiiiiiiieiiieisieiesisseesiesisseesisssssesienes 08/21/2017........ ANCORA ADVISORS 3,010,260
0258M0  EL 9 | AMERICAN EXPRESS CREDIT CORP.......ccccecrirmrinrirnrrnrririninenns 04/27/2017........ ANCORA ADVISORS........ovevriererineeernsisirsnienns 987,740
031162 BV 1 |AMGEN INC.. 09/14/2017. NATIONAL FINANCIAL SERVICES 5,240,400
037833 CM 0 |APPLEINC.... 02/02/2017........ CANTOR FITZGERALD & CO......coovvrririririereirrirenns 2,999,850
037833 DB 3 |APPLEINC......cccoevvrnrnnee 09/05/2017........ DEUTSCHE BANK SECURITIES INC.......c.cocorirnirierninrieiirennns 998,880 | ...ovvereirerieeeeereeis 1,000,000
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05348E  BA 6 | AVALONBAY CMNTYS INC MTN BE 05/03/2017........ MORGAN, J.P. SECURITIES... 996,540 1,000,000
06406R ~ AA 5 | BANK OF NEW YORK.......coimiuiriireirinsiesisisisssiesessssesensssines 01/31/2017........ PNC CAPITAL ADVISORS . 997,860 .....1,000,000
07330N AR 6 |BB&T CORP......cccovvrvrrrrrirerirnrrireirnee 12/14/2017........ DAVIDSON D A & COMPANY INC......oovvivirieineirereriseirerseiseeesisessesenene 1,001,480 ....1,000,000 625
09247X AL 5 | BLACKROCK INC.......cooiiiiimiiiiiiiiieiiseieiecissiesisss st 12/04/2017........ STIFEL, NICOLAUS & CO. 6,992,321 6,700,000 50,808
09256B  AD 9 |BLACKSTONE HOLDINGS FINANCE L L C....cevovvvireisereeieeecieis 10/18/2017........ NATIONAL FINANCIAL SERVICES 5,499,150 125,000,000 | oo 42,882
097023 BT 1 |BOEING CO......ceoovrererrrrrieririis 02/14/2017........ CANTOR FITZGERALD & CO......ccovvrriririircirnrirenns 2,963,700 3,000,000
14913Q  2A 6 |CATERPILLAR FINANCIAL SERVICES........... 09/05/2017........ BARCLAYS CAPITAL INC.... 999,160 | oo 1,000,000
12572Q  AE 5 | CME GROUP INC......cooiiiiriiiiciceieesiee st 09/11/2017........ NATIONAL FINANCIAL SERVICES 3,743,369 ....3,615,000 53,623
205887  BR 2 | CONAGRABRANDS INC........ovviimiiiiireiiniieninsieissiesesiseiessnsnes 11/2712017........ NATIONAL FINANCIAL SERVICES 2,037,700 2,000,000 22,044
24422E TV 1 |DEERE JOHN CAP CORP 09/05/2017........ BANK AMERICA SECURITY LLC . 997,970 ....1,000,000
25468P DM 5 [ DISNEY WALT CO...covvuriiircriiiiieiintiesissieessnie e senenes 06/22/2017........ CITIGROUP GLOBAL MARKET.........ccccovurerrrirnn 922,220 1,000,000 | ..o 7,554
26138E  AS 8 |DR PEPPER SNAPPLE GROUP INC.......ccovvuiiierinirirenirrirniiniie 09/28/2017........ NATIONAL FINANCIAL SERVICES 2,223,399 | .o 2,184,000 | ..o 27,640
532457  BP 2 |ELILILLY & CO. 05/04/2017........ BANC/AMERICA SEC. LLC. MT 999,650 ....1,000,000
38141G  RD 8 | GOLDMAN SACHS GROUP INC 06/22/2017........ ANCORA ADVISORS . 3,111,720
38141G WC 4 | GOLDMAN SACHS GROUP INC.......ccovviriiriniieriiisieeiersisseiesenissines 01/26/2017........ CREWS & ASSOCIATES.......coovirireineirersiseesisrseieneenes 498,810
437076  BM 3 [HOME DEPOT INC.......coovvvrerirrrnn 06/22/2017........ GOLDMAN, SACHS & CO 1,522,920
438516 BL 9 |[HONEYWELL INTERNATIONAL INC 09/26/2017........ DAVIDSON D A & COMPANY INC......coooivirirriririerineiienierisnseiessensniens 482,670
459200 JR 3 |INTERNATIONAL BUSINESS MACHS.. 01/24/12017. RBC CAPITAL MARKETS 994,690
49327M  2S 2 | KEYBANK NATIONAL ASSOCIATION... 06/06/2017........ CANTOR FITZGERALD & CO......coovvvrrvririrreisirinirenns 999,670
548661 DP 9 |LOWES COS INC.......ccocovvrrerrrrrirrrirees 04/19/2017........ ANCORA ADVISORS 998,460 ....1,000,000
57636Q  AB 0 | MASTERCARD INC.....cooiiiriiiiereriiitiiesieiesi sttt nnnis | aesnsierinsines 05/08/2017........ ANCORA ADVISORS 3,125,250 3,000,000 | cooucerreirreeriereeiee 11,250
58013M  EY 6 |MCDONALDS CORP MED TERM NT BE 11110/2017........ NATIONAL FINANCIAL SERVICES 3,125,460 ....3,000,000 32,067
637432 NL 5 |NATIONAL RURAL UTILS COOP FIN 01/31/2017. PNC CAPITAL ADVISORS 998,050 .1,000,000
654106  AC 7 | NIKE INC.....ooviiiiiisiicieiieiesie s 02/16/2017........ CREWS & ASSOCIATES 980,000 .....1,000,000 6,938
74460D  AC 3 |PUBLIC STORAGE.........cccsiieiieiieieieisrireee e 09/13/2017........ MORGAN STANLEY & CO INC.......oooirrriireinirerercienieneeseeenes 1,000,000 ....1,000,000
747525 AT 0 |QUALCOMM INC.....ooiiiiiiireriiicietiisee ettt seninnans | aeseninesinsiaes 08/24/2017........ BONY/SUNTRUST CAPITAL MKTS.......cooviriireririrerniineine 4,190,587
808513 AU 9 | SCHWAB CHARLES CORP ..... 12/07/2017........ KEYBANC CAPITAL MARKETS INC 1,005,920 ....1,000,000 356
828807 DC 8 | SIMON PROPERTY GROUP LP. 06/22/2017. MORGAN, J.P. SECURITIES.... 1,007,510 .1,000,000 2,437
857477  AZ 6 | STATE STREET CORP. 06/21/2017........ ANCORA ADVISORS 2,017,340 6,043
911312 AQ 9 |UNITED PARCEL SERVICE INC 03/03/2017........ CREWS & ASSOCIATES 499,500 5,342
913017 CR 8 |UNITED TECHNOLOGIES CORP 05/01/2017........ BANC/AMERICA SEC. LLC. MT 1,000,000
92343V BR 4 |VERIZON COMMUNICATIONS INC.. 06/19/2017........ ANCORA ADVISORS 3,358,800 23,000,000 | ooeeriiineed 41,629
94974B  FC 9 |WELLS FARGO AND CO....coovvuirrririireinriererieesesisseesenerenes 01/09/2017........ CREWS & ASSOCIATES 517,000 ....500,000 6,028
94974B  GL 8 |WELLS FARGO AND CO....ccoovvrriiririireriseiessesieesssssssssensenes 06/22/2017........ RBC CAPITAL MARKETS 1,058,840 | ..o 1,000,000 | oo 18,514
78012K  ZG 5 | ROYAL BANK CANADAL. ..ottt C 01/25/2017........ RBC CAPITAL MARKETS 1,299,701 .....1,300,000
3899999. Total - Bonds - INAUSHTIAl ANA MISCEIIANEOUS.............cveveeveieeiieteiieieeieieteste et eessseseseeseesi s sessssssessessebessess | eesssessessesassessesssssesessessessessesessessessssessesssssesesssssessssassesssssnsessessessnsansessesssssssessessesnes 87,794,882 ...85,654,000 [ ..o 562,867
8399997. Total - BONS - Part 3.t s L A97574/486 | oo 193,919,491 | oo 867,485
8399998. Total - Bonds - Summary Item from Part 5..........ccovoeiininieeissceeseieas 1,497,555 | ..o 1,500,000
8399999, TOIAI = BONGS. ...ttt st eh 21 b 4088 h b0 h 04 h e h b hEeEehe L4 eheEE e E L E oL E LR e h oL E oL E e E oL E L E e LR E L E L E LRttt 199,072,041 | o 195,419,491 | oo 867,485
Common Stocks - Industrial and Mi
G0176J 10 9 | ALLEGION PUB LTD CO.....ovvirrirrrirerieierinriseiesisieessnenenes [ 02/14/2017........ MORGAN, J.P. SECURITIES.........cocovvrmrrmreriirnrnnicirnnienns 1,380.000 97,592 XXX
M0854Q 10 5 | ALLOT COMMUNICATIONS LTD [ 06/28/2017........ IVY SECURITES INC......coovviriiiieeirerereesrienieis 27,900.000 144,235 XXX
G1190F 10 7 |BLUE CAP REINS HLDGS LTD...... C 12/08/2017........ VARIOUS ..ot 18,170.000 263,367 XXX
G29183 10 3 |EATON CORP PLC.....cooviiriiieiiiieessississsssiessssi s nes C 12/26/2017........ VARIOUS ..ottt 17,500.000 1,269,049 XXX
G6564A 10 5 | NOMAD HLDGS LTD. [ 04/05/2017........ MORGAN STANLEY & CO INC 5,740.000 64,519 XXX
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003881 30 7 |ACACIA RESH CORP. 10/04/2017........ VARIOUS ..ottt 67,441.000 272,804 XXX
00081T 10 8 |ACCO BRANDS CORP........... 09/26/2017........ VARIOUS ..ottt 19,140.000 219,093 XXX
004816 10 4 |ACME UTD CORP. 10/20/2017........ VARIOUS ..ottt 2,026.000 47,597 XXX
006351 30 8 |ADAMS RES & ENERGY INC 09/27/2017........ VARIOUS ... 4,988.000 179,514 XXX
02005N 10 O [ALLY FINL INC.....ooviiiieiiieireireieiseeeeieiees e seessenenes 02/07/2017........ JONESTRADING INSTITUTIONAL SERVICES......... 2,120.000 48,212 XXX
037833 10 0 |APPLE INC.....ccoovvverenen. 12/22/2017........ DIRECT TRADING......... 11,000.000 1,925,288 XXX
039380 40 7 |ARCH COAL INC......coiiiiireriiisirnsisissisisssssiessessssesessssss s ssssssenes 06/22/2017........ VARIOUS ..ottt 1,340.000 89,601 XXX
04238R 10 6 |ARMSTRONG FLOORING INC 03/20/2017........ VARIOUS ..ottt 13,086.000 235,684 XXX
042682 20 3 |AROTECH CORP 05/09/2017........ IVY SECURITES INC.....oovoriiiiirieieieieiesiseienieies 9,000.000 29,406 XXX
00206R 10 2 |AT&TINC 12/26/2017........ IVY SECURITES INC.......ooovviirciieieinereieiereeniens 14,000.000 547,252 XXX
05335B 10 0 [AUTOWEB INC, 12/01/2017........ VARIOUS ..ottt 11,742.000 88,818 XXX
05351X 10 1 [AVAYA HLDGS CORP......coostriirirrieririrtiieniseriesisesesseens 12/26/2017........ IVY SECURITES INC......cooovimierirrieririsiissiienienes 7,220.000 126,149 XXX
05969A 10 5 |BANCORP INC DEL. 03/21/2017........ IVY SECURITES INC......ooovriircreiereireirereeiseeesienaes 15,016.000 72,768 XXX
060505 10 4 | BANK OF AMERICA CORPORATION... 12/26/2017........ VARIOUS ..ottt 54,800.000 1,366,131 XXX
090672 10 6 |BIOTELEMETRY INC........ 11/16/2017........ VARIOUS ...t 3,550.000 94,361 XXX
09075E 10 0 [BIOVERATIV INC.....couiiiieiieiiiiceericieeises ettt neessssseniens | soenisesessnnes 10/23/2017........ VARIOUS ..ottt 3,520.000 191,236 XXX
09215C 10 5 | BLACKKNIGHT INC.....ocvimiiriiiiiiniiiiiesiesesesissis sttt sssssssssssessensns | soesssesesnens 10/05/2017........ STEVENS & CO 2,520.000 110,262 XXX
09247X 10 1 |BLACKROCKINC 10/26/2017 IVY SECURITES INC 2,700.000 1,187,509 XXX
10922N 10 3 | BRIGHTHOUSE FINL INC 09/27/2017........ KCG AMERICS LLC....... 3,370.000 201,607 XXX
118440 10 6 [BUCKLE INC.....oc it snsssnienins | soesisnesensanes 12/06/2017........ VARIOUS ..ot 6,180.000 134,093 XXX
127686 10 3 | CAESARS ENTERTAINMENT CORP 10/24/2017........ VARIOUS ..ot 24,280.000 423,186 XXX
140781 10 5 |CARBO CERAMICS INC... 09/08/2017........ IVY SECURITES INC......coovvieierinnrireririsiiesiinenienes 29,888.000 210,644 XXX
14575 10 5 |CARS.COM INC 09/27/2017. VARIOUS ..ottt 4,690.000 131,463 XXX
17275R 10 2 |CISCO SYSTEMS.. 09/21/2017........ IVY SECURITES INC.....oovrvrieiinieierieienesissienssies 11,000.000 360,259 XXX
18270P 10 9 |CLARUS CORP......cocovvrerrririires 04/17/2017........ VARIOUS ..ottt 11,000.000 59,428 XXX
12653C 10 8 | CNX RESOURCES CORPORATION 12/01/2017........ DIRECT TRADING......... 9,010.000 139,986 XXX
192176 10 5 | COFFEE HLDGS INC.......ocviiiiiieiiiiieiieneeeiesiss st ensssessssessseensenes 06/23/2017........ VARIOUS ...ttt 9,700.000 44,239 XXX
20050L 10 0 |COMMAND SEC CORP. 08/09/2017. IVY SECURITES INC.... 29,289.000 91,964 XXX
20084V 30 6 [ COMMERCEHUB INC (CHUBK).......ccvvureiuiinciriiiiisieisssssiessssiessessssesessssssssessssssssssssesssssssens | sonssesesessnes 05/01/2017........ VARIOUS ..ottt 7,720.000 118,762 XXX
203900 10 5 | COMMUNICATIONS SYS INC......coiriiiieiiierinnireieiinriesiesissesessessesseseessesensene 11/30/2017........ VARIOUS ...ttt 20,966.000 85,049 XXX
205477 10 2 |COMPUTER TASK GROUP INC 12/04/2017........ VARIOUS ..ot 26,144.000 135,703 XXX
206787 10 3 | CONDUENT INC....ooviriirriiiiiririiesissiieesenissesesis s 10/04/2017........ VARIOUS ...ttt 33,920.000 507,005 XXX
20854L 10 8 |CONSOL ENERGY INC NEW.. 12/05/2017........ VARIOUS ..ottt 5,403.750 120,644 XXX
219350 10 5 |CORNINGINC COM.......cccvvvrvrrrrnns 12/222017........ DIRECT TRADING......... 33,775.000 1,093,533 XXX
223622 B0 B | COWEN INC ..ot niennnens | sesenierennins 12/18/2017........ VARIOUS ..ot 17,484.000 261,188 XXX
125919 30 8 |CPIAEROSTRUCTURES INC 05/02/2017........ IVY SECURITES INC.....oooviriivriieieieiseieeesiseienisies 8,000.000 49,847 XXX
227046 10 9 [CROCS INC.....oouiieiiiisitie st nssenes | donsieneseninns 02/28/2017........ IVY SECURITES INC......ooovviiriiiieieirerereesreenieis 20,000.000 134,535 XXX
239360 10 0 |DAWSON GEOPHYSICAL CO 10/16/2017........ VARIOUS ..ot 35,127.000 161,967 XXX
253827 10 9 | DIGIRAD CORP......coviririiieirrisiseisie st nsen 12/04/2017........ IVY SECURITES INC.....oovrvrieiieieierieienesisseenisines 24,499.000 77,586 XXX
254423 10 6 |DINEEQUITY INC 11/28/2017........ VARIOUS ..ottt 4,190.000 187,593 XXX
23334L 10 2 |DSWINC 12/21/2017........ VARIOUS ..ottt 10,590.000 216,057 XXX
28035Q 10 2 |EDGEWELL PERS CARE CO.... 07/19/2017........ VARIOUS ...t 1,940.000 140,374 XXX
28470R 10 2 |ELDORADO RESORTS INC 01/04/2017........ GORDON HASKETT CAPITAL CORP.........ocovrrrirrerriirerinirnes 250.000 4,237 XXX
29272W 10 9 |ENERGIZER HOLDINGS INC 08/24/12017........ VARIOUS ..ottt 5,295.000 236,773 XXX
300487 10 5 |EVINE LIVE INC 10/27/2017 VARIOUS ..ottt ..108,761.000 115,921 XXX
30231G 10 2 |EXXON MOBIL CORP........ocvvverrriirerirries 11/09/2017........ MORGAN, J.P. SECURITIES.........cocvvrmmrmirernririrnnicirnnienns 3,400.000 283,645 XXX
357023 10 0 |FREIGHTCAR AMER INC......covviiiirirereierirereriseeesiennes 11/02/2017........ IVY SECURITES INC......oooviircreirererreireneriseeesienees 13,837.000 190,462 XXX
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381370 10 5 |GOLDFIELD CORP... 10/04/2017........ VARIOUS ..ottt 8,480.000 49,339 XXX
384556 10 6 | GRAHAM CORP 11/07/2017........ VARIOUS ..ottt 4,576.000 90,083 XXX
395259 10 4 |GREENHILL & CO INC......ooieirciriererserereeiceeeiersesenenenes 12/18/2017........ VARIOUS ..ottt 8,730.000 165,168 XXX
401617 10 5 [GUESS INC.....oiiiiiiiiicic s 02/13/2017........ GOLDMAN, SACHS & CO 10,910.000 147,010 XXX
402307 10 2 | GULF ISLAND FABRICATION INC 06/02/2017........ IVY SECURITES INC......coovviireiiieininerereeseenieis 3,600.000 34,041 XXX
41165F 10 1 |HARBORONE BANCORP INC.......cociviiireiiriiciieiinrieeinsiseisesiesessssiesssssssssesissssssesisensesssseesssssnsens. | soessssesessnnes 09/18/2017........ VARIOUS ..ottt 8,668.000 161,126 XXX
416906 10 5 |HARVARD BIOSCIENCE INC.......vviiriuiiiiiierisieierisissisisssssessssssssesssssssssssssssssssnesssssssssenss. | onssssesessnes 07/18/2017........ IVY SECURITES INC.....oovrririeinieierieenesissieninies 52,800.000 140,791 XXX
437076 10 2 |HOME DEPOT INC COM.......cviiiiireriieieiieiesieeieesssiesesssseesisssssesessenees 09/05/2017........ VARIOUS ..ottt 4,800.000 713,110 XXX
438516 10 6 |HONEYWELL INTLINC......cccevvrrinee. 12/2212017........ DIRECT TRADING......... 12,500.000 1,918,551 XXX
44244K 10 9 |HOUSTON WIRE & CABLE CO. 09/27/2017........ VARIOUS ..ot 42,460.000 256,298 XXX
45685K 10 2 |INFUSYSTEM HLDGS INC 09/27/2017........ VARIOUS ..ottt 51,845.000 98,338 XXX
458140 10 0 |INTEL CORPORATION.......covurrirririieriienierirenireenns 12/22/2017........ DIRECT TRADING......... 35,000.000 1,620,479 XXX
46609J 10 6 |J ALEXANDERS HOLDINGS INC......ccorivrinriiriirererirereniseiesieessesenienes 12/05/2017........ VARIOUS ..ot 6,512.000 64,206 XXX
46625H 10 0 |J P MORGAN CHASE & CO.. 03/01/2017........ MORGAN, J.P. SECURITIES.........cocovrmrrrrerniirirnnicirnnienns 2,500.000 234,762 XXX
47012E 10 6 | JAKKS PAC INC. 11/30/2017........ IVY SECURITES INC......coovviiriiieieirerereisreniens 6,365.000 15,905 XXX
46590V 10 0 |JBG SMITH PPTYS. 11/28/2017........ VARIOUS ..ottt 5,310.000 182,240 XXX
493144 10 9 |KEY TRONIC CORP.. 11/01/2017........ VARIOUS ...ttt 35,096.000 242,211 XXX
497498 10 5 |KIRKLANDS INC... 12/04/2017 DIRECT TRADING......... 1,510.000 19,646 XXX
500754 10 6 |KRAFT HEINZ CO...ovoviiiiicsesies st nsnes 12/2712017........ DIRECT TRADING......... 5,000.000 392,038 XXX
514766 10 4 [LANDEC CORP.......ooeiiiiieiiieineie e 10/10/2017........ KCG AMERICS LLC....... 550.000 7,078 XXX
525327 10 2 |LEIDOSHLDGS INC................. 01/18/2017........ KING, CL &ASSIC........ 2,310.000 115,245 XXX
53071M 85 6 |LIBERTY INTERACTIVE CORP - LIBERTY ...ccoovvvirrirrirerinrrienienes 10/30/2017........ IVY SECURITES INC......coovvieierinnrireririsiiesiinenienes 1,630.000 89,157 XXX
53071M 10 4 |LIBERTY INTERACTIVE CORP QVC GROUP..........cccocuiriirriniireriniieninsieseseissie s ssessenesenes 03/28/2017. KING, CL &ASSIC........ 2,020.000 39,874 XXX
531229 60 7 |LIBERTY MEDIA CORP SIRIUSXM..........ccc...... 10/26/2017........ VARIOUS ..ottt bbb 9,560.000 367,810 XXX
53635B 10 7 [LIQUIDITY SERVICES INC.......cviriiiiirmrieiniieeie i ssssisssesisssssssesssssssssessesssssessessnsss | voessesesessnes 12/01/2017........ VARIOUS ..ottt 18,502.000 112,757 XXX
56585A 10 2 [ MARATHON PETE CORP......cootiirimiicririeieiseieresiseeeniniees 11/09/2017........ VARIOUS ..ot 20,700.000 1,084,381 XXX
56624R 10 8 |MARCHEXINC.......cccoovvevrrene 12/07/2017........ VARIOUS ...ttt 29,100.000 90,612 XXX
574599 10 6 |MASCO CORP COM 09/14/2017. MKM PARTNERS LLC 2,210.000 82,142 XXX
577767 10 6 | MAXWELL TECHNOLOGIES INC 12/01/2017........ VARIOUS ..ottt 17,060.000 88,375 XXX
58958P 10 4 | MERIDIAN BK PAOLI PA ... 11/07/2017........ SANDLER O'NEIL & PARTNERS LP........cccovvvirirnriren. 5,211.000 90,609 XXX
594918 10 4 |MICROSOFT CORP............... 12/2212017........ DIRECT TRADING......... 20,000.000 1,708,374 XXX
598039 10 5 | MIDSOUTH BANCORP INC.......oouiirieimirimiiniiirisiiessesessisessesesiessessssssssssessssesssessssssssssensnes. | soesesesennens 12/04/2017........ IVY SECURITES INC......coovviiierinrrieririseiesiienienes 5,426.000 68,663 XXX
59804T 40 7 [MIDSTATES PETE CO INC....c.ovoiieiniicriiircienineieiseieresiseeenineiees 10/04/2017........ VARIOUS ..ottt 11,100.000 195,436 XXX
624580 10 6 | MOVADO GROUP INC.......oooeirriiiirriicirnsieieriseiessssisisensenns 08/21/2017........ IVY SECURITES INC.....oovvviieiieieierieeierisseenisies 3,290.000 69,947 XXX
553829 10 2 |MVC CAPITAL INC............. 09/27/2017........ IVY SECURITES INC 3,162.000 32,127 XXX
65339F 10 1 [NEXTERA ENERGY INC......covvimiiiriieieiiiisrisiessie e 09/05/2017........ JONESTRADING INSTITUTIONAL SERVICES 3,000.000 449,657 XXX
654106 100 3 {NIKE INC...oie s 12/27/2017....... DIRECT TRADING......... 2,300.000 144,594 XXX
68162K 10 6 [ OLYMPIC STEEL INC......coviiirmiicieriiicieireeesiseieniesisseesiesesssseenes 08/17/2017........ IVY SECURITES INC......couriiriririreieineirerieriseeenieies 10,098.000 175,836 XXX
68628V 30 8 | ORION MARINE GROUP INC............ 10/16/2017........ IVY SECURITES INC.....oovrvrieiieieierieienesisseenisines 13,015.000 86,953 XXX
700517 10 5 |PARKHOTELS RESORTS INC......ocviiireriniicirerirereissieriesiseeesienees 06/21/2017........ VARIOUS ..ottt 19,435.000 515,736 XXX
713448 10 8 |PEPSICOINC......ccoccvrvrviirirene 11/09/2017........ MORGAN, J.P. SECURITIES.........cocovvrmrrmreriirnrnnicirnnienns 5,200.000 580,575 XXX
714157 20 3 |PERMA-FIX ENVIRONMENTAL SVCS 02/17/2017........ IVY SECURITES INC......coovviriiiieeirerereesrienieis 837.000 2,513 XXX
72766Q 10 5 |PLATFORM SPECIALTY PRODS CORP. 08/22/12017........ VARIOUS ..ot 21,940.000 279,071 XXX
739128 10 6 |POWELLINDS INC.....cccevvvveee 12/26/2017........ VARIOUS ..ottt 8,566.000 248,148 XXX
73935X 58 3 | POWERSHARES RAFI US 1000 ETF 12/21/12017 JONESTRADING INSTITUTIONAL SERVICES......... ..131,681.000 .14,968,179 XXX
750459 10 9 |RADISYS CORP.....otviuiiiticiisiisiesiiei s 12/04/2017........ VARIOUS ..ottt ..115,503.000 158,374 XXX
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75508B 10 4 |RAYONIER ADVANCED MATLS INC.. 10/23/2017........ DAVIDSON D A & COMPANY INC......cooiiiririiiiriniierisnieresiseiesisssseesesienees 6,760.000 94,905 XXX
755111 50 7 |RAYTHEON CO 12/22/2017........ VARIOUS ..ottt 7,300.000 1,364,655 XXX
75605L 70 8 |REALNETWORKS INC.. 12/01/2017.. VARIOUS ..ottt 12,236.000 54,909 XXX
763165 10 7 |RICHARDSON ELECTRS LTD.....ccovveiiriiirinricirrineieisseirenenineinas 06/14/2017. IVY SECURITES INC......covriiririeieineireresseienieies 10,000.000 59,616 XXX
74975N 10 5 |RTISURGICAL INC.......ooviiiieiiieineieieiseieeiesiseesi e 01/09/2017. IVY SECURITES INC.... 10,000.000 33,021 XXX
78112V 10 2 |RUBICON PROJ INC 11/30/2017.. IVY SECURITES INC 32,907.000 75,580 XXX
78573L 10 6 | SABRAHEALTH CARE REIT INC....... 11/14/2017........ VARIOUS ..ottt 7,350.000 153,899 XXX
854305 20 8 | STANLEY FURNITURE CO INC 09/27/2017........ VARIOUS ..ottt 52,644.000 55,465 XXX
855668 10 9 |STARRETTLS CO. 12112/2017........ VARIOUS ..ot 12,268.000 101,246 XXX
85569C 10 7 | STARTEKINC......ooiiiiiieinieie st | evssnnesnnine 05/10/2017........ VARIOUS ..ot 8,058.000 67,120 XXX
86722A 10 3 | SUNCOKE ENERGY INC......cootuuiriiriiniicrnrinciesierenissienesisseenieneees 01/24/12017........ VARIOUS ..ottt 5,622.000 60,011 XXX
871561 10 6 | SYNACORINC.......cccovvrrririrs 12111/2017........ VARIOUS ...ttt 95,308.000 268,469 XXX
872386 10 7 | TESSCO TECHNOLOGIES INC.......ccccvvviirrrrrierirircirerirnes 12/20/2017........ VARIOUS ..ot 10,849.000 147,467 XXX
882508 10 4 |TEXASINSTRSINC COM......ccccvvvrrnec. 12/2212017........ DIRECT TRADING.... 13,100.000 1,363,866 XXX
894174 10 1 |TRAVELCENTERS AMER LLC 06/05/2017........ IVY SECURITES INC 10,100.000 58,573 XXX
90915J 10 3 |UNIQUE FABRICATING INC.....cocovmiiiriiierniineierineierssseesesiseeeniesneees 12/19/2017........ VARIOUS ..ottt 20,380.000 158,964 XXX
910710 10 2 |UNITED INS HLDGS CORP. 03/21/2017........ IVY SECURITES INC......coovviriierinnrienirisiisnrinenienes 5,000.000 77,190 XXX
91324P 10 2 |[UNITEDHEALTH GROUP INC.. 12/26/2017........ VARIOUS ...ttt 7,500.000 1,547,490 XXX
913837 10 0 |UNIVERSAL STAINLESS & ALLOY. 03/13/2017........ IVY SECURITES INC.....oovvriieiieieierieenesissienisines 1,753.000 22,267 XXX
91851C 20 1 |VAALCOENERGY INC......cccccovvrivrrinnee 12/26/2017....... VARIOUS ...ttt | seesesiesisss s sennses 121,829.000 | ..oooveriieieieereees 91,703 XXX
922908 65 2 |VANGUARD EXTENDED MARKET ETF......ccocrivminiiininircinsireresineinas 12/2112017........ JONESTRADING INSTITUTIONAL SERVICES......... 23,395.000 2,615,327 XXX
92204A 80 1 | VANGUARD MATERIALS ETF......cocviviiriiiieiieriiesiesissessesisssisssesssssessssssssessesssessssssssssensnes | sovesssenesinens 12/21/2017........ JONESTRADING INSTITUTIONAL SERVICES......... . 47,426.000 6,428,456 XXX
922908 36 3 | VANGUARD S&P 500 INDEX ETF......cocovviirerinrirernrineierinnnnns 12/2112017........ IVY SECURITES INC.....oouiiiiiiiieieiintiesie it enssss s nasssssssenins | sestesesssssessessessnsesessnnes 113,282.000 [ oo 27,980,280 XXX
92214X 10 6 | VAREX IMAGING CORP 10/06/2017........ VARIOUS ..ottt bbb 14,758.000 444,441 XXX
92220P 10 5 | VARIAN MED SYS INC....cooviivriiieiniieiseirerenseiesisseesessenenes 01/27/2017........ ANCORA ADVISORS.........coovviererniererieiceienirenes 1,420.000 125,653 XXX
92532W 10 3 | VERSUM MATLS INC................ 01/05/2017........ KING, CL &ASSIC........ 1,650.000 46,279 XXX
92840M 10 2 |VISTRA ENERGY CORP...... 04/25/2017........ VARIOUS ...ttt 10,340.000 171,214 XXX
91829F 10 4 [VOXXINTL CORP....... 07/11/2017........ IVY SECURITES INC......cooeviiiirrireieincirenieiseeenieiens 5,600.000 40,117 XXX
929089 10 0 |VOYAFINANCIAL INC.......... 06/08/2017........ VARIOUS ..ottt 4,160.000 153,979 XXX
962166 10 4 | WEYERHAEUSER CO...... 12/27/2017........ DIRECT TRADING......... 3,150.000 110,516 XXX
98310W 10 8 | WYNDHAM WORLDWIDE CORP. 10/26/2017 VARIOUS ..ot 1,260.000 131,120 XXX
17878y 10 8 |CIVEO CORP CDA . 12/26/2017.. VARIOU . ...103,842.000 ..237,516 XXX
29258Y 10 3 |ENDEAVOUR SILVER CORP.........cccoeiiriririiniiiriniinsiesineiesissiesesinsenes [ 12/04/2017 VARIOUS ..ottt 34,072.000 78,488 XXX
67001K 20 2 |NOVELION THERAPEUTICS INC(Wa5 QLT).....ouiiiuiiiiiiiniiiiiiiiieniisissesisssisssisssssssssensssessneens C 09/27/2017........ IVY SECURITES INC 2,317.000 16,094 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 87,421,658 XXX 0
Common Stocks - Mutual Funds
00203H 44 6 |AQR LONG-SHORT EQUITY | 12/21/12017 DIVIDEND, LT & ST CAP GAIN REINVESTMENT. 78,115.148 1,101,423 XXX
00203H 42 0 |AQR STYLE PREMIA ALTERNATIVE I. 12/21/2017.. DIVIDEND, LT & ST CAP GAIN REINVESTMENT. 69,434.361 732,533 XXX
317609 35 2 |GRANDEUR PEAK INTL OPPORTUNITIESF........... 12/2712017........ DIVIDEND, LT & ST CAP GAIN REINVESTMENT 29,264.648 120,570 XXX
47803T 62 7 [JOHN HANCOCK FDS ..o 12/18/2017........ DIVIDEND, LT & ST CAP GAIN REINVESTMENT. 1,629.401 44,483 XXX
55273E 82 2 |MFS INTERNATIONAL VALUE FUND...... 12/14/2017........ DIVIDEND, LT & ST CAP GAIN REINVESTMENT. 5,775.910 258,299 XXX
70472Q 50 O |PEARTREE FDS........cooiiiiiiiciiieesceee s sesinnenes 12/1212017....... DIVIDEND, LT & ST CAP GAIN REINVESTMENT. 6,330.834 99,204 XXX
92828W 36 1 |VIRTUS EMERGING MKTS OPPOR L.....couiiiiriiiiiriniiciisineieisssiessesisseesinnees 12/20/2017........ VARIOUS ..ot 2,500.846 28,845 XXX
969251 78 4 |WILLIAM BLAIR FDS ALLOC | 12/15/2017........ DIVIDEND, LT & ST CAP GAIN REINVESTMENT. 4,870.338 57,421 XXX
9299999. Total - COMMON SOCKS = IMUIUBI FUNGS. ...ttt ffeh s b e e f R8s 2,442,778 XXX 0
9799997, Total - COMMON SEOCKS = PAM 3.........c.cvivieiieiieiteiiicietetecee ettt ettt v s et ae s s e eeeseseeaesesesasessneetes evsesesassssesssssesesassssessesetes s s s seeeses et et s assesensea et et s ansas s esetessnansasnsesnsssassesasansesesnaes 89,864,436 XXX ] 0
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9799998. Total - Common Stocks - Summary Item from Part 5... 1,940,868 XXX
9799999. Total - Common Stocks.......ovvvvrirennes 91,805,304 XXX | 0
9899999. Total - Preferred and Common Stocks.......... . 91,805,304 XXX e 0
9999999. Total - BoNdsS, Preferred @nd COMMON SOCKS...........coiiiicieiieiieiiictctet ettt ettt s st t et s s eaetesesaetes eesssetessssssesasssaeses s ssseses e setebessee et st etesesasseses s seset s e seses e s et et s ssseses e s et et saesesesses et et sssebebesseseses s seteb s seseses e seteb s sesesessesetebsaetetassntete  ebsetetassssssessssstetassssssessssetebasassesannsetes | oesesesnsesesssesesssssessnsenn 290,877,345 XXX e 867,485
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Bonds - U.S. Government
38379W 5E 8 | GNMAREMIC TRUST 2016-62 LA - [ 1212072017 | PRINCIPAL RECEIPT ..o | 360,223 | ... 360,223 | ..o 374,970 | oo 373,968 | oo | oo (13,744 | oo | e IRERZY5) I B KL J7. 3 DTN DO IS ) I DO 6,276 | 09/20/2045.
38376P TP 5 | GNMAREMIC TRUST 2009-125 PB - | 12/20/2017. | PRINCIPAL RECEIPT.. 2,288,765 | ....... 2,288,765 | ..... 2,333,825 2,293547 | oo | e (4,782) (4,782) 2,288,765 | covevveersns | oo | eeeeersieensiQ | o 48,988 | 02/20/2037.
38376W 25 3 |GNMAREMIC TRUST 2010-34 GC.... - | 01/20/2017. | PRINCIPAL RECEIPT. 141,737 | o 141,737 | o 145,795 | ovvoon 141,797 | (60) (60) 141737 R 532 | 11/20/2036.
383756 2G5 |GNMAREMIC TRUST 2012-102 DN... « | 1212072017 | PRINCIPAL RECEIPT oo | 571,703 | oo 571,703 | ...o.... 571,435 | coovcre 571,553 |....... 150 XL I D T AT (o< TN IO IS B 0| o 4,738 | 09/20/2040.
38378E JV 6 |GNMA REMIC TRUST 2012-65 MJ .| 12/20/2017. | PRINCIPAL RECEIPT 761,600 | o 761.600 | o 788,494 | o 79860 | o | (18,060) | o 07/20/2039.
38375G  DJ 7 |GNMA REMIC TRUST 2012-73 NK .. | 12/20/2017. | PRINCIPAL RECEIPT. 358,627 | co.... 358,627 | coo.... 376,223 | croi366,275 | oo | e (7,648) 08/20/2040.
38379X KD 1 |GNMA REMIC TRUST 2016-83 AP. .| 12/20/2017. | PRINCIPAL RECEIPT.. 543,994 | oo 543994 | .o 566,944 | oo 565433 | o | (21439) 10/20/2045.
38379X Q9 4 |GNMAREMIC TRUST 2016-90 MA.... .. 1 12/20/2017. | PRINCIPAL RECEIPT. 692774 | . 692,774 | wooo...... 722,433 | oo 720,499 | oo | s (27,726) i 10/20/2045.
38380F  4M 5 | GNMAREMIC TRUST 2017-099 JG... « | 1212072017 | PRINCIPAL RECEIPT oo | 195,663 | ......... 195,663 | ......... 194,929 | oo [ o 7 T5 PN DO i< ” S IO O RTT T DU IO |1 DO 1,066 | 06/20/2047.
912828 HA 1 |US TREASURY NOTES - [ 08812017, | MATURITY s |, 2,000,000 | ... 2,000,000 | ... 2,079,453 | 1000 2,008,107 | oo | e [CRL74 ) ST DN (+X: 117, 1 DUV IO 2,000,000 | oo v | oreesrnreerini | o 95,000 | 08/15/2017.
912828 SY 7 |USTREASURY NOTES | 08312017, | MATURITY oo | 2,000,000 | ...... 2,000,000 | ...... 1,999,609 | ..o 1,999,860 | cooorresce | o140 | o | e 140 || 2,000,000 | oo | oo | o) | e 6,250 | 05/31/2017.
912828 TM 2 |US TREASURY NOTES - | 08/31/2017. | MATURITY... RO I 2,000,000 | ....... 2,000,000 | ....... 1,998,516 | 101,999,295 | oo | s 705 | | cenioeeienn 05 | s | e 2,000,000 [ oo | e | o0 [ o 12,500 | 08/31/2017.
912828 UA 6 [US TREASURY NOTES.......ccccovveeiireerererieiniinnns [ 11130/2017. | MATURITY oo I 2,000,000 | ....... 2,000,000 | ....... 1,997,266 L1 ) O B PX010/0 X0 010 [OOSR DRSO I i SO 12,500 | 11/30/2017.
912828 SM 3 |US TREASURY NOTES <[ 03312017\ MATURITY o | ] 3,000,000 | ...... 3,000,000 | ....... 3,008,554 (1,986) 3,000,000 0. 15,000 | 03/31/2017.
0599999. Total - Bonds - U.S. GOVEMMENL....o.cvvrsevessissesssssmssisssssisssssisssssisses sisssssissssisssssissssssssssssssssssssssssssssssssssssssssesn || 16,915,086 | .....16,915,086 | .....17,158,446 ..(98,303)] .. 6,915,086 0 ]...240236 | XXX
Bonds - All Other Government
46513G 4V 6 | STATE OF ISRAEL. .coocscsnsmssnsnsnssiss e [C 0810172017 [MATURITY .o | oo T 1,000,000 | ....... 1,000,000 | ... 1,000,000 [ O 1,000,000 9,567 | 05/01/2017.
1099999. Total - Bonds - All Other GOVEIMMENL............ovvvucirrviirriiisscriiiiiens s | 1,000,000 | ....... 1,000,000 | ....... 1,000,000 0 " 1,000,000 9,567 XXX
Bonds - U.S. Special Revenue and Special Assessment
010056 ET 2 |AKRON OHIO INCOME TAX REV.......ccccevvvevnnee. . [12/01/2017. | MATURITY ..o 1,020,000 | .......1,020,000 | ....... 1,116,461 30,600 | 12/01/2017.
30769Q AA 8 |FEDERAL AGRICULTURAL MORTGAGE CORP. |..|04/19/2017. | MATURITY .......coovvvmmmrennrissnivssisiisnnns | | 4,250,000 | ... 4,250,000 | ....... 4.450,922 | oo 4258,786 [ oo | oo n(8,786) | oo | (8,786 | oo | oo 250,000 | oo e | O | 108,906 | 04/19/2017.
31331X. FD 9 | FEDERAL FARM CREDIT BANKS......o.oscvsvc o | QUOB2017. | MATURITY ot || 2,000,000 | ......2,000,000 | .....2,106,300 | .vrocrs 2,000,081 [ coovrvrvrcrins | comvrvrresl®) | i | crmrrvnnens(®1) [ | v 2,000,000 | v | ctesersnnens | o0 [ 49,500 | 01/03/2017.
31331Y HQ 6 |FEDERAL FARM CREDIT BANKS | 121812017, | MATURITY s | 3,000,000 | ....... 3,000,000 | ......3,187,493 3,032,868 | oo | reen(32.868) | e [ (32,868) | | 3,000,000 | v | s | o0 [ 138,750 | 12/15/2017.
31331X LG 5 |FEDERAL FARM CREDIT BANKS.. | 0171772017, | MATURITY... 2,000,000 | ....... 2,000,000 | ...... 2,156,360 2,000,088 | oo [ o (1,048) | | oo (1,088) s | 2,000,000 | e [ o | e | 48,750 | 01/17/2017.
31331X S5 2 |FEDERAL FARM CREDIT BANKS .. | 08/01/2017. | MATURITY... 1,000,000 | .......1,000,000 | ...... 1,124,240 1,010,068 1,000,000 08/01/2017.
3133%J W2 0 | FEDERAL HOME LOAN BANKS | 0310/2017. | MATURITY... 2,000,000 | ...... 2,000,000 | ...... 2,068,280 2,001,772 2,000,000 03110/2017.
3133XK QX 6 | FEDERAL HOME LOAN BANKS o | OBMTI2017. | MATURITY s || 2,900,000 | ......2,900,000 | .......2,887,407 2,899,423 | ot | s ST [ [rornnirnnssSTT |t | oo 2,900,000 05/17/2017.
3137EA BA 6 |FEDERAL HOME LOAN MORTGAGE CORP....... |.. | MH7/2017. | MATURITY oo || 2,000,000 | ......2,000,000 | ......2,145,529 | .0cc.0s 2,015,586 | oo | corn(15,586) | s | e (15,586) | .ooovccrers | o 2,000,000 11117/2017.
3137EA DL 0 |FEDERAL HOME LOAN MORTGAGE CORP....... | .. | 09/29/2017.| MATURITY... 1,000,000 | ... 1,000,000 | ......... 999,380 LT Y B 1,000,000 09/29/2017.
3137EA DV 8 |FEDERAL HOME LOAN MORTGAGE CORP....... .. | 07/14/2017. | MATURITY... 1,000,000 | ....... 1,000,000 | ...... 1,000,000 | ... ) [\ T 1,000,000 07/14/2017.
3133XL  F8 1 |FEDERAL HOME LOAN BANKS | 06/09/2017. | MATURITY... 2,000,000 | ...... 2,000,000 | ...... 2,144,800 | oo 2,008,531 (8,531) | rvvrvrrrrs | v 2,000,000 06/09/2017.
3133XM  CL 3 | FEDERAL HOME LOAN BANKS - | 09/08/2017. | MATURITY... 1,000,000 | ...... 1,000,000 | ...... 1,034,040 1,003,002 (3,002) | v | e 1,000,000 09/08/2017.
3134G3 B9 0 |FEDERAL HOME LOAN MORTGAGE CORP....... |..| 08/15/2017. | MATURITY... 1,000,000 | ... 1,000,000 | ....... 1,000,000 1,000,000 N S 1,000,000 08/15/2017.
3134G3 ZH 6 | FEDERAL HOME LOAN MORTGAGE CORP....... | .. | 07/25/2017. | MATURITY... 1,000,000 | ....... 1,000,000 | ... 1,002,470 1,000,000 | v | v O TS I 1,000,000 07/25/2017.
31359M 4D 2 | FEDERAL NATIONAL MORTGAGE ASSCC...... | 02113/2017. | MATURITY... 1,000,000 | ...... 1,000,000 | ...... 1,019,931 | 01,000,317 | (317) (B7) | e | o 1,000,000 02/13/2017.
313560 PP 2 | FEDERAL NATIONAL MORTGAGE ASSOC......... | 09120/2017. | MATURITY... 1,000,000 | ... 1,000,000 | ... 999,360 | oo 999,820 | ..... 180 LN Y B 1,000,000 09/20/2017.
313560 PQ 0 |FEDERAL NATIONAL MORTGAGE ASSQC......... o | 10282017 | MATURITY s || 2,000,000 | .......2,000,000 | .......2,000,000 2,000,000 | v | e N IS B 2,000,000 10126/2017.
31398A DM 1 |FEDERAL NATIONAL MORTGAGE ASSOC | 08212017, | MATURITY oo | 7,000,000 | ...... 7,000,000 | ...... 7,235,703 T013,724 [ oo [ o [CRR 20 I R— (13,728) | oo | oo 7,000,000 | oo oo | e | o 188,125 | 06/1212017.
31394k ZY 8 | FHLMC REMIC SERIES 2769 LB | | 12/16/2017.| PRINCIPAL RECEIPT.. 326,226 326,226 | ... 330,712 27188 |...... (962) (962) 6,413 | 0311512019,
31394W FL 7 |FHLMC REMIC SERIES 2773 TB.......cccoovvrvvmrrnens .| 12/15/2017. | PRINCIPAL RECEIPT........ccooovrierriririns 285.126 285126 | .......... 287,799 285,679 |....... (553) (553) 04/15/2019.
31394W YN 2 |FHLMC REMIC SERIES 2783 AY.......cccocvevvrrvrrne. .. [12/15/2017. | PRINCIPAL RECEIPT ... | | 278,489 | oo, 278,489 | oo 282,883 | v 279,358 |....... (869) (869) 04/15/2019.
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31394W GS 1 |FHLMC REMIC SERIES 2784 .o . [12/152017. | PRINCIPAL RECEIPT ... 47021 | 497021 | 417282 (58) (58) 8,712 | 04/15/2019.
31394Y F3 3 |FHLMC REMIC SERIES 2796 LB.... .| 12/15/2017. | PRINCIPAL RECEIPT. 124071 | oo 124,071 | oo 127.289 | oo 126,028 | oo | o (1,957) (1,957) 05/15/2024.
31395) MW 3 |FHLMC REMIC SERIES 2892 DB... .| 12/15/2017. | PRINCIPAL RECEIPT... 276,068 | ... 276,068 | .. 278829 (600) (600) 11/15/2019.
313950 RE 3 |FHLMC REMIC SERIES 2977 AY... .| 12/15/2017. | PRINCIPAL RECEIPT 293229 203229 | . 303,767 | oo 299866 | oo | (6,636) (6,636) 05/15/2025.
3137GA LA 3 |FHLMC REMIC SERIES 3736 QB... | 08/15/2017. [ VARIOUS..c.coooovvrsvessnssvssiessneen || 457523 | o 457523 | o 452519 315 315 05/15/2037.
3137A2 TH 4 |FHLMC REMIC SERIES 3759 LW... .| 12/15/2017. | PRINCIPAL RECEIPT........cccoovrviniinrri 2,657,362 2,657,362 | ....... 2,646,982 . 1,237 08/15/2036.
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC.... .| 12/15/2017. | PRINCIPAL RECEIPT. 491861 | oo 491861 | o 502,774 o (5,891) 12/15/2037.
3137AJ  6A 7 |FHLMC REMIC SERIES 3955 BA - 12/15/2017.| PRINCIPAL RECEIPT.. 377,293 | oo 377,293 | oo 396,157 | vcooorrrre 391,604 | ooovicvvecrc | e (14,312) | oo | e (L] — 02/15/2041.
3137AJ) HW 7 |FHLMC REMIC SERIES 3960 YH... .| 12/15/2017. | PRINCIPAL RECEIPT 612,923 | 612,923 | o 626,331 | oo 620697 || (7,773) (7,773) 08/15/2040.
3137AP BF 6 |FHLMC REMIC SERIES 4033 ED... | 1211512017 | PRINCIPAL RECEIPT. oo | ] 725194 | oo 725194 | oo, 746,148 | oo TTAB4 | i | o T2 200) | N P (P20 I—— 10/15/2036.
3137AS Q8 0 |FHLMC REMIC SERIES 4088 PA... .| 12/15/2017. | PRINCIPAL RECEIPT 339,890 339,890 | ......... 356,035 | ..o 353,691 | oo | e (13.801) | oo | e (13,801) [ v 12/15/2040.
3137AV 2S5 |FHLMC REMIC SERIES 4122 PA... .| 12115/2017. | PRINCIPAL RECEIPT ..o || 641,163 | ..o 641163 | oo 645471 | oo 648266 | oo | (3,103) (3,103) 02/15/2042.
3137AW  6M 2 | FHLMC REMIC SERIES 4125 KP... - 12/15/2017.| PRINCIPAL RECEIPT 625,758 | .......... 625,758 | ... 648,149 | ...........639,444 | ..o | s (13,686) | vvvvervvvvrrres [ v QRN I— 05/15/2041.
3137AW VA 0 |FHLMC REMIC SERIES 4145 UC .| 12115/2017. | PRINCIPAL RECEIPT...oocoorvvimvimeee | | 762.837 | . 762,837 | o 759,261 2,826 2,826 12115/2027.
3137AY 6Z 9 |FHLMC REMIC SERIES 4150 ND... .. | 12/15/2017. | PRINCIPAL RECEIPT. 757,359 757,359 | oo 752,981 | ooverrrcer 753,941 [ oo | e 4,218 4218 07/15/2041.
313780 TR 5 |FHLMC REMIC SERIES 4186 MC.. .| 12/15/2017. | PRINCIPAL RECEIPT...... 789,902 789902 | ... 756,578 26,625 26,625 03/15/2028.
3137B1 MQ 2 |FHLMC REMIC SERIES 4198 QD... .| 12/15/2017. | PRINCIPAL RECEIPT. 658561 | ........ 658561 | ... 667307 | oo 665476 | oo | o (6,915) 01/15/2033.
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA... .| .. 12/15/2017.| PRINCIPAL RECEIPT 690,605 | ... 690,605 | ... 693842 (2,914) 05/15/2028.
3137B7 3L 1 |FHLMC REMIC SERIES 4289 WE...........ooc.coo... .| 12/15/2017. | PRINCIPAL RECEIPT.....ooccccoerro 716724 | . 716724 | . 734082 | oo 729884 | | o (13,120) 08/15/2031.
313787 TL 3 |FHLMC REMIC SERIES 4306 A .| 1215/2017. | PRINCIPAL RECEIPT. 471,054 | oo 471054 | o 492546 | oo 488328 | | o (17,274) 03/15/2041.
3137B9 FL 4 |FHLMC REMIC SERIES 4314 KA... .| 12/15/2017. | PRINCIPAL RECEIPT. 118,553 118553 | .....1,144,769 ) 12/15/2039.
3137BA 3T 7 |FHLMC REMIC SERIES 4329 KA... .| 12/15/2017. | PRINCIPAL RECEIPT. 575,629 | ... 575629 | .o 500,649 | ..o 588240 | oo | o (12,611) 01/15/2040.
3137BB A9 1 |FHLMC REMIC SERIES 4337 BA... .| 12/15/2017. | PRINCIPAL RECEIPT 1102819 | ... 1102819 | ... 1155,202 | oo 1154.865 | oo | o (52,046) 02/15/2046.
31378B N9 7 |FHLMC REMIC SERIES 4358 DA... .| 12/15/2017. | PRINCIPAL RECEIPT 988674 | ... 988674 | ... 1011846 | .. (20,725) 06/15/2040.
3137BN NQ 3 |FHLMC REMIC SERIES 4566 CE .| 12/15/2017. | PRINCIPAL RECEIPT... 741620 | o 741,620 | oo 735479 | .. | 01/15/2043.
3137BN 78 0 |FHLMC REMIC SERIES 4569 A .| 12/15/2017. | PRINCIPAL RECEIPT 1,054,890 1054890 | ......1,089,833 e (34,522) 11/15/2040.
3137BR 6T 7 |FHLMC REMIC SERIES 4608 HA... .| 12/15/2017. | PRINCIPAL RECEIPT. 628632 | . 628632 | .o 646,116 | oo 645881 | oo | o (17,249) 06/15/2041.
3137BV EH 5 |FHLMC REMIC SERIES 4655 HA... .| 12/15/2017. | PRINCIPAL RECEIPT 564,744 | o 564744 | o 586,08 | oo i o (21,354) 01/15/2042.
3137BW YH 1 |FHLMC REMIC SERIES 4674 A .| 12/15/2017. | PRINCIPAL RECEIPT 248702 | oo 248702 | o 254,667 |... 12/15/2042.
31415Y LW 7 |FNMA PASS-THRU POOL 993241 .| 12/25/2017. | PRINCIPALRECEIPT ..o | | 169,719 | oo 169,719 | oo 178,470 06/01/2024.
31417Y GK 7 |FNMA PASS-THRU 15 YEAR .| 12/25/2017. | PRINCIPAL RECEIPT 200,032 200,032 | oo 206,658 10/01/2024.
313048 MD 3 |FNMA REMIC TRUST 2004-89 AQ .| 12/25/2017. | PRINCIPAL RECEIPT....ooccomvvie | | 43677 | o 43677 | o 423243 12/25/2024.
313985 TN 3 |FNMA REMIC TRUST 2010-146 PC... | 0712712017, [ VARIOUS. ..o | | 1,030,245 | ... 1030,245 | ... 1,057,288 09/25/2036.
3136A2 AR 4 |FNMA REMIC TRUST 2011-110 EC... .| 12/25/2017. | PRINCIPAL RECEIPT. 969.480 | ... 969480 | ....... 986,900 04/25/2041.
3136A2 MY 6 |FNMA REMIC TRUST 2011-128 QB... .| 12/25/2017. | PRINCIPALRECEIPT ..o | | 488907 | oo 488.907 | o 506477 03/25/2039.
31397S XM 1 |FNMA REMIC TRUST 2011-40 KA. .. | 12/25/2017. | PRINCIPAL RECEIPT. 51 51 .52 03/25/2026.
3136A8 ZR 4 |FNMA REMIC TRUST 2012-103 DA... .| 12125/2017. | PRINCIPAL RECEIPT......oooovovrvrsssnns | 612,694 | ... 612,694 | ......... 646,679 10/25/2041.
3136AA  JT 3 |FNMAREMIC TRUST 2012-139 CA... .| 12125/2017. | PRINCIPAL RECEIPT ..o || 1779493 | ... 1779493 | oo 1741154 11/25/2042.
3136AA  5A 9 |FNMA REMIC TRUST 2012-149 ND... .| 12/25/2017. | PRINCIPAL RECEIPT. 902,550 | oo 902551 | 902,551 06/25/2042.
3136AA 6K 6 |FNMA REMIC TRUST 2012-151 YA.... .| .. | 12/25/2017. | PRINCIPAL RECEIPT 610,645 | oo 610,645 | ... 627533 | o 623186 | | o (12,541) 01/25/2028.
3136A3 X9 7 |FNMA REMIC TRUST 2012-3 BA...occoccoorvvrrrrrenee .| 12125/2017. | PRINCIPAL RECEIPT.......occcccovvrrrrenen 428695 | o 428,695 | o 428561 79 04/25/2040.
3136A5 XR 2 |FNMA REMIC TRUST 2012-30 PB........cccoomeeen. .| 12/25/2017. | PRINCIPAL RECEIPT...oooooee | | 447,069 | oo 447,069 | oo 449025 | oo AABIE | oo | (1,347) 10/25/2040.




Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

cvia

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
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
3136A4  2C 2 |FNMAREMIC TRUST 2012-34 PB.......... ~ [12/25/2017. | PRINCIPAL RECEIPT......o....ooo ] 421601 | 421601 | 424763 | oo 42371 | 2,170) ez N - o P o DY . 4432 | 01/125/2032.
3136A5 AC 0 |FNMA REMIC TRUST 2012-40 MG .| 12/25/2017. | PRINCIPAL RECEIPT. ) 865,676 | ........ 865,676 | ... 870275 | oo 869765 | oo | (4,089) ) 04/25/2041.
3136A5 P6 7 |FNMAREMIC TRUST 2012-53 PB.. - 12/25/2017. | PRINCIPAL RECEIPT.. 678,876 | .......... 678,876 | .......... 697,121 | coooorrnn 892,450 | oo | e (13,574) | covveccee ) P 02/25/2041.
3136A7 U3 4 |FNMA REMIC TRUST 2012-84 QG. .| 12/25/2017. | PRINCIPAL RECEIPT 334299 334299 | ... 338477 | o I (3.751) ) 09/25/2031.
3136A7 5E 8 |FNMAREMIC TRUST 2012-96 PD - [ 1212572017, | PRINCIPAL RECEIPT ..o | 546,868 | ......... 546,868 | .......... 553,961 | oo 552,658 | cocoverserersns | oo (5,790) ) 07/25/2041.
3136AC ES 6 |FNMAREMIC TRUST 2013-10 DE .| 12/25/2017. | PRINCIPAL RECEIPT 927,378 927,378 | ... 029551 | oo 929473 | oo (2,095) ) 10/25/2041.
3136AH U9 9 |FNMA REMIC TRUST 2013-133 VT.... .| 12/25/2017. | PRINCIPAL RECEIPT, . 505,640 | .......... 505,640 | .......... 520,375 | .oovvrerens 515,800 | .oovveerrrrirerns | cereend (10,160) [ ..oovvvrerreen ) R 05/25/2025.
3136AC WN 7 |FNMA REMIC TRUST 2013-20 CA. .| 12/25/2017. | PRINCIPAL RECEIPT.. 621,498 621,498 | .......... 634,510 | ..cccc.......634,483 | oo [ v TREAL L) | I— )| [ 01/25/2043.
3136AD MZ 9 |FNMA REMIC TRUST 2013-30 JA .| 12/25/2017. | PRINCIPAL RECEIPT ..o | | 1260237 | ... 1260237 | .. 1178164 | . AAT4053 | ... 86,184 | 04/25/2043.
3136AD EY 1 |FNMA REMIC TRUST 2013-36 AB. .112/25/2017. | PRINCIPAL RECEIPT....ccooovvvvsvmviisannnn | 649,996 | .......... 649,996 | ......... 667,871 | ovevrreern 864,807 | oo | v (14,811 | oo oo (1811) [ | errieieeeen 849,998 | oo [ v | e 0 [ 10,981 | 05/25/2032.
3136AD V4 8 |FNMAREMIC TRUST 201341 WG.... .| 12/25/2017. | PRINCIPAL RECEIPT 892,011 892,011 | oo 894520 | oo 894211 | oo (2,200) 11/25/2042.
3136AJ  C3 8 |FNMAREMIC TRUST 2014-26 GA +| 121252017, PRINCIPAL RECEIPT.cocooovsvcsvsvvsns | 690211 | ..oooe 690211 | oo 707,358 | oo | oo | o (LA | P— 09/25/2039.
3136AJ K4 7 |FNMAREMIC TRUST 2014-28 ND - [ 12125/2017. | PRINCIPAL RECEIPT. S I 948731 | ......... 948731 | ....... 970,818 | w1 967,330 | oo | o (18,600) 03/25/2040.
3136AQ UM 0 |FNMA REMIC TRUST 2015-92 VA........cccocnnvumnnn. .. | 12/25/2017. | PRINCIPAL RECEIPT........covonrvnriririrns 558272 | ... 558,272 | oo 588,977 | cooverrrere 587,318 | oo | oo (29,046) 01/25/2029.
3136AR R4 2 |FNMA REMIC TRUST 2016-25A.... - 12/25/2017.| PRINCIPAL RECEIPT.....ovveoeeeeseeens | i | e, 1,030,721 | ...... 1,030,721 | ...... 1,075,471 | 1irrreee 1,076,603 | oo | e (45,882) [ coovcccee 11/25/2042.
3136AT JR 6 |FNMA REMIC TRUST 2016-49 PA. . | 12/25/2017. | PRINCIPAL RECEIPT 385,074 385.074 | . 1394,400 .(9,326) 09/25/2045.
3136AT CK 8 |FNMA REMIC TRUST 2016-50 BN .| 12/25/2017. | PRINCIPAL RECEIPT....oooconvvvimn | | 579,003 | o 579,003 | .. 604,696 (25,108) 02/25/2046.
3136AU MC 2 |FNMA REMIC TRUST 2016-94 MN .. |.. | 12/25/2017. | PRINCIPAL RECEIPT. 521,717 5717 | 516,174 5543 05/25/2045.
3136AV VO 7 |FNMAREMIC TRUST 2017-22 BE..........oocooor... .| 12/25/2017. | PRINCIPAL RECEIPT....ooccovvvin | | 617.890 | o 617,890 | .o 642,220 (24,330) 08/25/2040.
3136AW EJ 2 |FNMA REMIC TRUST 201728 A.... .| 12/25/2017. | PRINCIPAL RECEIPT. 13,269 13,269 | o 13,674 (405) 05/25/2045.
3136AY DD 2 |FNMA REMIC TRUST 2017-66 BH. .| 12/25/2017. | PRINCIPAL RECEIPT...... 168723 168723 | .o 174391 (5,668) 05/25/2044.
677561 HA 3 |OHIO ST HOSPITAL FACILITY REVENUE......... ..101/01/2017. | MATURITY... 1,000,000 | ... 1,000,000 | ...... 1,080,930 0 e 01/01/2017.
742651 DK 5 |PRIVATE EXPORT FUNDING CORPORATION.... | .. | 12/15/2017. | MATURITY... o T 1,000,000 | ... 1,000,000 | oo 997510 3565 | 1,000,000 12/15/2017.
842475 WF 8 | SOUTHERN CALIFORNIA PUBLIC POWER .1 05/15/2017. [ MATURITY ...covvvrrririreriereniersseienes
AUTHORTY | 2,000,000 | ....... 2,000,000 | ...... 2,421,560 | .........2,028.218 | ... (28218) | oo | o (28,218) ] . I 2,000,000 05/15/2017.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES............  wuuuuvuvuviviviiisisisisisisisisisssisisisssssssssssssssssssssssssssssssssssssssssssssnsesenes | 84,241,151 | ... 84,241,151 | ..... 86,851,137 | .........80,830,293 | ................. 0]... [(REX k)| — () (613,623) | coovvvvveriennn0 | oo 84,241,150 XXX
Bonds - Industrial and Miscellaneous
055451 AU 2 |BHP BILLITON FINUSALTD oo C[09/12/2017. | CALLED @ 106.2330000...................... 1168563 | ......1,100,000 | ... 1,098,647 89 89 1,009, 69,441 69,441 | .....73,233 | 09/30/2023.
25152R WY 5 |DEUTSCHE BANK . |C|05/30/2017. | MATURITY. 1,475,000 | ....... 1,475,000 | ....... 1,474,484 72 72 05/30/2017.
500472 AB 1 |KONINKLIJKE PHILIPS ELECTRONICS. .|C|01/20/2017. | CALLED @ 105.0980000.. R . 1,050,980 | ....... 1,000,000 | .......... 990,500 62 62 03/11/2018.
80283L AD 5 |SANTANDER UKPLC......ccoooimmriiirriirrierrins C|09/29/2017. | MATURITY ...oocovrrrinnienencies . . 1,500,000 | ....... 1,500,000 | ...... 1,498,515 837 837 09/29/2017.
961214 CF 8 |WESTPAC BANKING CORP......ccooocovmrrvrrrrre. C| 11/28/2017.| NATIONAL FINANCIAL SERVICES.. 1,002,640 | ... 1,000,000 | ..o 998 640 251 251 01/17/2019.
001055 AH 5 |AFLACINC......ccooiiiiiiciricscccseseis .1 02/15/2017. | MATURITY ..o 3,000,000 | .......3,000,000 | ...... 3,083,581 (3,074) (3,074) 02/15/2017.
039483 AY 8 |ARCHER DANIELS MIDLAND CO .| 09/29/2017. | CALLED @ 101.8335942.. 1,621,191 | ...... 1,592,000 | ....... 1,566,162 | ... | 2,448 2,444 03/15/2018.
00206R BM 3 [AT&TINC eeeeeses | 12/01/2017. | MATURITY. 1,000,000 | ....... 1,000,000 | .......... 998,600 | ............ 999,719 |...... 281 281 12/01/2017.
05531F AK 9 |BB&T CORP. .| 02/22/2017. | CALLED @ 100.0000000.. 500,000 | ... 500,000 | oo 514615 | ... 500,706 | ... (706) (706) 03/22/2017.
09247X AC 5 |BLACKROCK INC .| 04/19/2017. | CALLED @ 102.0330688.. 4081323 | ... 4,000,000 | ... 3,996,987 118 118 09/15/2017.
09256B AA 5 |BLACKSTONE HOLDINGS FINANCELLC......... .| 10/03/2017. | CALLED @ 108.5150000.. 5425750 | ......5,000,000 | ... 6,139,900 | .......5499,644 | oo | (140,398) | oo | o (140,308) | . 08/15/2019.
12527G AA 1 |CFINDSINC .| 12/01/2017. | CALLED @ 102.0710000.. 2,041,420 | ....... 2,000,000 | ...... 2458440 | .........2,105,280 | .......11,196 | ........ (79,658) [ covveveeeeeereeaes | o (68,462) | .. 05/01/2018.
20825C AN 4 |CONOCOPHILLIPS. .| 08/01/2017. | CALLED @ 102.9570000.....cccccovccvvcece | | 1,029,570 | ... 1,000,000 | ........ 999,910 6 6 05/15/2018.
22160K AC 9 |COSTCO WHOLESALE CORP... .103/15/2017. | MATURITY ...ooorrvviinnnrvissnssviisssnnsiens | 1,000,000 | ....... 1,000,000 | .......... 998,410 42 42 03/15/2017.
24420E QF 9 |DEERE JOHN CAP CORP | 0411312017, | MATURITY ..o || 1,000,000 | ...... 1,000,000 | ... 993,800 237 237 04/13/2017.
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25468P CB 0 | DISNEY WALT CO - [ 12/15/2017. | MATURITY . N 2,500,000 | ... 2,500,000 | ... 2,661,925 2,519,435 | oo | o (19.435) | oo | e (19,435) [ oo | e 2,500,000 | oovoeeesecee [ erreerresscens | resecrnrerini | o 146,875 | 12/15/2017.
278058 DC 3 | EATON CORP < [ 08872017, | MATURITY oo [ 3,190,000 | ..... 3,190,000 | ... 3,174,506 | oo 3,193471 | oo | (3.471) BATN | oo | oo 3,190,000 | oo [eorreereessnns | oreerrrreeini) | o 84,535 | 03/15/2017.
369604 BC 6 |GENERALELECTRIC CO - | 12/06/2017. | MATURITY... 1,000,000 | ....... 1,000,000 | ....... 998,900 | .rviirs999,867 | covercceens | covereiene 133 | e | eeeeienee133 | e | oo 1,000,000 | oo v | oveersiensiid | e 52,500 | 12/06/2017.
457153 AE 4 |INGRAMMICRO INC o | 0012017 MATURITY oo | 2,000,000 | ....... 2,000,000 | ...... 2,122,300 | 002,015,502 | oovvcerescs | ereeee(15,502) | oo [ eoreine(15,502) | o | v 2,000,000 | ... 0. 105,000 | 09/01/2017.
459200 GJ 4 |INTERNATIONAL BUSINESS MACHS.... [ 09M412017.  MATURITY coooesvvsssssssssssssnnsn | 2,500,000 | ... 2,500,000 | ... 2528125 | 10000 2,502,539 [ oo | orrreecn(2539) | o [eeeeriesecd2539) [ v | 2,500,000 | oo | oo | oo 0 |...142,500 | 09/14/2017.
478160 AQ 7 |JOHNSON & JOHNSON | 081152017 MATURITY oo | 2,000,000 | ....... 2,000,000 | ....... 2,126,178 2,000,000 08/15/2017.
48121C YK 6 [JPMORGAN CHASE BANK ... .. 1 10/01/2017. | MATURITY... 500,000 | ......... 500,000 | .......... 497,855 . ..500,000 10/01/2017.
487836 BH 0 |KELLOGG CO..... | OBMTI2017  MATURITY o | 2,160,000 | ...... 2,160,000 | ... 2,193,437 )} S 2,160,000 05/17/2017.
50540R AK 8 |LABORATORY CORP AMER HLDGS. .. [08/23/2017. | MATURITY ..oooovvrvvnnnvissnsssissssssiiisens | 2,180,000 | ....... 2,180,000 | ....... 2,204,285 | ... . )| P 2,180,000 08/23/2017.
581557 AV 7 |MAGELLAN MIDSTREAM PARTNERS LP.. | 0310172017 MATURITY v | 2,200,000 | ..... 2,200,000 | ... 2,597,848 | ........ 2,212,878 ) I 2,200,000 03/01/2017.
637432 HT 5 | NATIONAL RURAL UTILS COOP FIN - [ 041072017, | MATURITY e |, 2,500,000 | ... 2,500,000 | ... 2,518,655 2,500,701 | R 2,500,000 04/10/2017.
72650R AT 9 |PLAINS ALL AMERICAN PIPELINE L P.. - [12128/2017.| VARIOUS [T B 2,031,860 | ...... 2,000,000 | ..... 2,444,740 2,109,726 1) I R 2,031,860 05/01/2018.
824348 AP 1 |SHERWIN WILLIAMS CO [+ | 121152017 MATURITY s [T B 2,000,000 | ....... 2,000,000 | ....... 2,003,990 2,001,156 ) [ B 2,000,000 12115/2017.
84755T AA 5 |SPECTRAENERGY CAPLLC.......cccceveviinne. .| 07/13/2017. | CALLED @ 103.4120000...........c0rvvrrvneer T 2,767,305 | ....... 2,676,000 | ....... 3,248,873 2,823,640 )L P B 2,763,000 04/15/2018.
878237 AF 3 | TECH DATA CORP - | 09/21/2017.| MATURITY... 2,000,000 | ...... 2,000,000 | ... 2,024,240 2,003,836 ) 2,000,000 09/21/2017.
887315 BJ 7 | TIME WARNER COS INC - [10115/2017.| MATURITY... 3,000,000 | .......3,000,000 | ....... 3,776,580 3,123,770 ). 3,000,000 10/15/2017.
89233F 58 1 |TOYOTAMOTOR CREDIT CORP.. - [ 011212017. | MATURITY. 3,000,000 | ... 3,000,000 | ... 3,119,910 3,000,918 (918) ) I B 3,000,000 01/12/2017.
904311 AA 5 |UNDER ARMOUR INC || 12111/2017. NATIONAL FINANCIAL SERVICES.........| . |.. 3,501,000 | ... 4,000,000 | ... 3,515,320 4,060,202 | 1o | e (4,179) ). N 3,516,410 06/15/2026.
942683 AE 3 | WATSON PHARMACEUTICALS INC.................. - | 11/30/2017. | CALLED @ 106.6960000........c.coooooomvccc | ] 3,200,880 | ..... 3,000,000 | ... 3,543,660 | v 3,207,137 | oo | TEORT0) ) — ). 3,137,028 | oo | 000 83,852 | .......53,852 | ... 237,344 | 08/15/2019.
448055 AC 7 |HUSKY ENERGY INC 09M5/2017. | MATURITY ..o | 1,000,000 | ....... 1,000,000 | ....... 1,198,500 | oo 1,030,315 | oo | v [CURIE) — ). 1,000,000 [ cooorsceses | oo | cossrerssnenss0 | oo 62,000 | 09/15/2017.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..........cccovvrsiivrssiisinsiiinss ivessissnssssnsssssssssssssssssssssssss s | 72,127,482 | ....71,573,000 | ....76,311,018 | ........72,928,109 | ...... 11,196 | ..... (662,648) ....539,615 ). 71,737,042 2994648 | XXX
8399997. Total - Bonds - Part 4..... - ..174,283,719 |....173,729,236 |....181,320,601 | ....... 171,576,861 | ........ 11,196 | ...(1,374,574) | ....539,615 ). 0 |, 173,893,278 4979762 | XXX
8399998. Total - Bonds - Summary Item from Part 5........cossscsinssinsscso s | 1,498,050 | ... 1,500,000 | ....... 1,497,555 | cooooss s | e 200 L\ I P 1,497,755 | oovoecersen | cerrenn295 | 295 | oo 15833 | XXX
8399999. TOtal - BONAS...oosc s ..175,781,769 |....175,229,236 |....182,818,156 | ...... 171,576,861 | ... 11,196 | ...(1,374,374) | ....539,615 | .....(1,902,793) | .............. ... 175,391,033 4995595 | XXX
Common Stocks - Industrial and Miscellaneous
G0176J 10 9 |ALLEGION PUBLTD CO......ccoeoueririrriinriinries C| 10/26/2017. | VARIOUS 2.550.000 206.052 XXX | 130,203 | o 463.200 | o (32,997) ). XXX
G6564A 10 5 2712017, | VARIOUS vt | 9,490.000 | ......... 136,667 XXX | e 71,361 | 90,819 | (19,458) ). XXX
88579 10 1 .. [ 09/21/2017. | IVY SECURITES INC.....ovvvnnnriiissin | 700.000 | oo 147,411 XXX | 55950 | 424999 | (69,049) ) XXX
005098 10 8 | 09/05/2017. | KCG AMERICS LLC....oovovvvvsssvsns | 11,270.000 | ......... 179,120 XXX [ 0200285 | 1222132 | o (12,846) )| o | 200285 [ | (30,166) | .......(30,166) | . XXX
012423 10 9 | ALBANY MOLECULAR RESH INC.. | 0910172017, | VARIOUS. v | 27,500.000 | ......... 597,798 XXX | e 136,987 | oo 515,900 | ..o (378,913) ) | 460,811 | .o 460,811 XXX
019330 10 9 |ALLIED MOTION TECHNOLOGIES INC. | 1053112017, | VARIOUS...occrsn | 3673.000 | oo 95,576 X | 70795 | 78865 | 7.770) ) XXX
02005N 10 0 |ALLY FINANCIAL INC .| 03/20/2017. | JONESTRADING INSTITUTIONAL SER..| 1,690.000 | oo 35,421 X | oses | . aoas| (3,296) ) XXX
032332 50 4 |AMTECH SYSTEMSINC.... | 101612017, | VARIOUS....ccsrcr | 15,405,000 | ........ 183075 X | 56288 | . esamt | (9.183) ) XXX
034164 10 3 | ANDERSONSINC | 01182017, | VARIOUS. vt | 3,670.000 | ....... 146,347 XXX | 131,811 | 1rornn 164,049 | ... (32,238) ) XXX
037833 10 0 |APPLEINC. | 12/20/2017. | DONATION IN KIND. o 11,500.000 | ...... 2,004,852 XXX | 1,014,049 | ..........1,331,930 | ..... (317,881) Y oo | cenenrn1,014,089 | s | 2..990,803 | ... 990,803 | ...... 28,290 | XXX
039380 40 7 |ARCH COALINC | 1017/2017. | ABEL NOSER CORP.... - 400.000 28,667 XXX [ 25817 | 31,220 | s (5,403) )| o | 28817 [ | 2,850 | 2,850 | o 20| XXX
039483 10 2 |ARCHER DANIELS MIDLAND CO.. .. 101/11/2017. | KING, CL & ASSIC........cooerviecrvecrieans | 6,500.000 | ......... 284,051 XXX | 183,305 | voovrvrnn. 296,725 | ..... (113,420) ) coereeeesnernns | eovireresssn 183,305 | ovvvvevcreren | 102100,746 | ..., TN 2T — XXX
04238R 10 6 |ARMSTRONG FLOORING INC o | OBMTI2017. | VARIOUS ..ot | 9,640.000 | ... 143,407 XXX [ 136,302 | oo 191,932 | oo (55,630) ) N o~ AT 7S — 7,104 XXX
05366Y 20 1 [AVIAT NETWORKS INC .. | 06/05/2017. | IVY SECURITES INC.......oovomvvvvvviinnnnn | 1,500.000 | oo 31,178 XXX | 11,670 | v 20,745 | oo (9,075) ) N 19,508 XXX
054540 20 8 | AXCELIS TECHNOLOGIES INC | TBO2017. | VARIOUS. vt | 34,383.000 | ......... 816,034 XXX | 167,424 | 1o 500,273 | ... (332,849) ) o] 848,610 | ...... 648,610 XXX
00246W 10 3 | AXTINC oottt o | 1202012017, | VARIOUS ..ot | 84,950.000 | ......... 720,853 XXX [ s 163,104 | ..cccc...... 407,760 | ... (244,656) (244,656) 163,104 | .. | ..557,749 | ......557,749 XXX
05614L 10 0 |BABCOCK & WILCOX ENTERPRISES..........e..c. | 03/06/2017. | JONESTRADING INSTITUTIONAL SER..| 10,277.000 | ....... 105,711 XXX | 159,131 | 1ovvren 170,495 | ... (11,365) | oo | oo | oo TR T P — 159,131 | oo | o (53,420) | ....... (XY ) I— XXX
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058516 10 5 | BALLANTYNE STRONGINC.........oro | 08/10/2017. [IVY SECURITES INC.- v | 22,042,000 | ... 152,536 XK | 97591 | oo 176,336 | .o (78,745) | oo | o (78,745) | . XXX
064058 10 0 |BANK OF NEW YORK MELLON CORP.......... | 10/26/2017. | IVY SECURITES INC....cocorvrvcrorcn | 15,000.000 | ... 786,120 XXX | 353,498 | oo 710700 | o (357,202) | oo | oo | (357,202) | . XXX
05544A 10 9 |BG STAFFING INC o [ 0612312017 | VARIOUS...oovsoesvesssessssessssessns | 4,840,000 | ........ 86,112 XXX | e 82,135 XXX
090672 10 6 |BIOTELEMETRY INC...ccococoonevevmsesroresssoriness | 09/15/2017. [ VARIOUS....occcorcevrserrcrnsrnssmnssnsins | 9,590.000 | ... 263,740 xX | 127507 | oo 214337 | (86,740) | oo | e XXX
09238E 10 4 |BLACKHAWK NETWORK HOLDINGS INC. - | 101212017, | VARIOUS.........ooinnrrrvvnennsssssssrnsnsn | 2,350,000 | coovoo... 89,404 XXX | e, 81,602 | ..vvoovererennn. 88,536 | ......... (e I XXX
096761 10 1 |BOB EVANS FARMS INC | 081292017 | VARIOUS .ot | 3,250.000 | ........ 200,923 XK | 127,755 172,933 | ... (45,177) XXX
120076 10 4 |BUILD A BEAR WORKSHOP.. .. 10212412017, [VARIOUS.........oovvvnrriisniiisniissiissniins | 13,160.000 | vooooo.. 129,464 XXX |.......160,568 | ..............180,950 | ....... (20,382) XXX
05605H 10 0 [BWXTECHNOLOGIES INC . [ 11/07/2017. | VARIOUS.........oorvierriecrecrisecsieciens | 1,650.000 | ...coenee 88,664 XXX | 32,772 | 65,505 | . (32,733) XXX
125071 10 0 |CDICORP R RCOL T F ARGV RA——— 35,000,000 | ........ 289,199 XXX | 215,194 | 259,000 | o (43,806) XXX
12811R 10 4 |CALAMOS ASSET MGMT INC.... .. 102/23/2017. | CASH MERGER..........cooooorvienciisciieenn | 15,000.000 | .......... 123,750 XXX | el 114753 |l 128,250 | (13,498) XXX
131193 10 4 |CALLAWAY GOLF CO - 11/30/2017.{ IVY SECURITES INC..ccocrice | 20,143.000 | 1o 290,983 XXK [ 117,660 | 220,767 | .. (103,108) XXX
13765N 10 7 | CANNAE HOLDINGS INC .. [02/03/2017. | VARIOUS.........oooevvvvimsrrvviisnensiiissnniiinns | 8,670.000 | .......... 108,669 XXX | 99,445 | 118779 |, (19,334) XXX
166764 10 0 | CHEVRONTEXACO CORP .| 11/09/2017. | MORGAN, J.P. SECURITIES oo | 5,000.000 | o.ooo... 580,781 XXX | ..458539 | ........588,500 | ..... (129,961) XXX
171638 10 2 |CIBERINC - 05/19/2017. | VARIOUS.......coovvvvvrnrnnnnnnnnnnnnnnnnnnnnnnsnininnns | 120,000.000 | e 21,460 XXX o [ (B1ATTY | A4 ] I— XXX
171871 50 2 |CINCINNATI BELL INC NEW .| 08/21/2017. | VARIOUS 10,660.000 | ... 222,069 XXX Ao 51,316 51,316 XXX
12653C 10 8 |CNX RESOURCES CORPORATION.. .| 12/05/2017. | COST ADJ ) 15,018 XXX XXX
191216 10 0 |COCA COLACO .. | 11/09/2017. | MORGAN, J.P. SECURITIES................. 1,500.000 | ..o 530,629 XXX XXX
20084V 30 6 |COMMERCEHUB INC.....ooccccoeerseeresseoe o [ 1012512017, | VARIOUS......oocovvvernsncvnssennssisnssens | 3,610,000 | oo 69,296 XXX XXX
20854L 10 8 |CONSOL ENERGY INC.....vveerrmrrecrrnrrrirninnnnes .. [12/21/2017. | CASH IN LIEU.......oovrvicrsrii 0.750 23 XXX XXX
219350 10 5 |CORNING INC COM.......oomvorererrrrrrssrenrierirnens .. | 12/20/2017. | DONATION IN KIND 23,000.000 | .......... 743,993 XXX (268,489) XXX
221006 10 9 |CORVEL CORP. .| 10/30/2017. | ANCORA ADVISORS... 330,000 19276 XXX (828) XXX
227046 10 9 |CROCSINC...... ..112/01/2017. | DIRECT TRADING.......coeverrerrerrririrens XXX ..19,223 0 B XXX
126650 10 0 |CVS/CAREMARK CORPORATION.......cccvcvurenene .. | 09/05/2017. | JONESTRADING INSTITUTIONAL SER.. XXX |, 980,048 | ..o 868,010 | 10 112,038 | cvvooeveeerireens | eveveercreescins | o 112,038 | ooovveeerreern .| .(121,045) | ... (121,045) | ....... 16,500 XXX
245077 10 2 |DEL FRISCOS RESTAURANT GROUP I............. .| 02/28/2017. | IVY SECURITES INC...ocoocoovvvvrrirrcns | 8.279.000 | oo 134,845 XXX | 119,714 (21,029) 15,131 XXX
253651 10 3 |DIEBOLD INC .| 07/05/2017. | JONESTRADING INSTITUTIONAL SER..| 5.250.000 | ... 130,941 x| 122,891 (9,146) XXX
254423 10 6 |DINEEQUITY INCu.oooorverrvecernen .| 02117/2017. | VARIOUS 2,070,000 XXX 166,227 6,837 XXX
25787G 10 0 |DONNELLEY FINANCIAL SOLUTIONS INC......... ..| 03/14/2017. | VARIOUS 3,918.000 XXX (3,317) XXX
26078/ 10 0 |DOWDUPONT INC .| 12120/2017. | DONATION IN KIND....ccvrvrvrrvrn | 11,538,000 XXX (259,996) XXX
28035Q 10 2 |EDGEWELL PERS CARE CO o | 1111312017 [VARIOUS...coccorevesrscrssvnssnssnsens | 1,850.000 XXX | 134625 | 92697 |92 9,489 | v 317) XXX
28470R 10 2 |ELDORADO RESORTS INC... .| 12/06/2017. [ IVY SECURITES INC....ooooocoosre | 1,910,000 XXX (9,297) XXX
285229 10 0 |ELECTRO SCIENTIFIC INDUSTRIES INC............ [ 1212072017, [ VARIOUS. ..o | 55,551,000 XX | 260380 | o 328,862 | oo (68482 o (68,482) XXX
29272W 10 9 |ENERGIZER HOLDINGS INC.......cccovvverinrirernninne .. [ 08/02/2017. | VARIOUS..........oovvvrriscrisnriisnissniiens | 1,540.000 XXX | e 55,445 | 88,699 | o (13,554) | oo e | e (13,554) XXX
344437 40 5 |FONAR CORP | 06123/2017. | VARIOUS..........ooovvmmrnssssssinnrnrnnnssssssss | 7,810.000 XXX | 137,066 | ............ 149,562 | ....... 22,463 | .ovvreeceeres | e 34,959 |.......... (12,496) XXX
359523 10 7 |FUEL TECH INC | 05111/2017. [ IVY SECURITES INC....ccocorvrcrrrcn | 35,000,000 XXX 0 XXX
369604 10 3 | GENERAL ELEC CO... .| 09/05/2017. | JONESTRADING INSTITUTIONAL SER..| 22,000.000 XXX (240,496) XXX
401617 10 5 |GUESSINC .. [03/20/2017. | VARIOUS.........oovvvvviesnriviisnsesiissenniinns | 8,912.000 XXX 1,632 XXX
42833L 10 8 |HHGREGG INC .. [01/31/2017. | IVY SECURITES INC.....ooovirriirinnnnn | 20,019.000 XXX | 28,627 | 28,827 | oo | e 0 XXX
438516 10 6 |HONEYWELL INTLINC....ooorvoooreereescerseres .| 12120/2017. | DONATION IN KIND.....ccorvrrrrcn | 12,500.000 | ... 1,933,062 XXX | 1039307 | oo 1,448.125 | o 210X PSS S (408,818) XXX
44052W 10 4 |HORIZON GLOBAL CORP | 0612112017, | VARIOUS .o | 10,739.000 | ......... 150,916 XXX |0 108,896 | ............257,736 | ..... (148,840) | coooeeveveeess | coreressvesss | cesee (148,840) o] 082,019 XXX
44244K 10 9 |HOUSTON WIRE & CABLE CO.. | | 09/26/2017. | VARIOUS......oooooeorcocoscronn | 4,210,000 | o 21,122 XXX | 26019 | 27365 | (1,346) (1,346) I (4,897) ] oo (4,897) | o XXX
458140 10 0 |INTEL CORPORATION.........coooceccommreccrerrsrroren | 12/20/2017. | DONATION IN KIND.....occvccrrcresrne | 25,000000 | ...... 1.178.750 XXX | 634244 | . 906750 | .. (272,506) (272,506) | .....544,506 XXX
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46062X 20 4 |INTERSPACE DIAGNOSTICS GROUP INC......... | 07/1972017. [IVY SECURITES INC.-rrorrororrr | 3.193.000 | o 2715 XXX 2885 | o AT562 | (12,453) L(14717) 2,845 Ao (130) ..(130) XXX
46116V 10 5 [INTL FCSTONE INC......oovvveirrieccriviincniiinens . | 021412017, | VARIOUS.......ovooimnrnvrvriiiisssssssnssssisiin | 3,893.000 | .......... 147,012 XXX 105,025 | vovvvvv 154,163 | ..., (49,138) coreennn(49,138) XXX
46564T 10 7 |ITERISINC......oooiiiiiricnes o [ 1200812017, | VARIOUS...coosoevesvensssnssssssne | 71,596.000 | .......... 471,852 XXX | e 111,399 | .............260,609 | ... (149,211) | oo [ v | oo (149,211) XXX
46609) 10 6 |J ALEXANDERS HOLDINGS INC.....c.ccooorvvrrrrer .| 06/15/2017. | BAYPOINT TRADING....cocccrcvrsrisree | 2510000 | oo 20,417 XXX | 29360 | o683 | 2,386 2386 XXX
46625H 10 0 |JP MORGAN CHASE & CO . 101/11/2017. [ SIDOTI & CO...ovvvvriies 3.000.000 259356 XXX | 119,667 | ... 258,870 | ... TREIS L0 SN U P (139,203) XXX
49428) 10 9 |KIMBALL ELECTRONICS INC.... o |+ 0612312017, [ VARIOUS ..o | 90.442.000 | .o 349,396 XK | 88309 | o 372044 | . (283,736) (283,736) XXX
494274 10 3 |KIMBALL INTERNATIONAL INC.......coovvverrirnnnne .. 103/07/2017. [ VARIOUS.........coocvvnrrinnrisscrissciinscsnnns | 412.083.000 | vovvroo 204,093 XXX | 48658 | 212477 | (163,519) B TN B (163,519) XXX
500600 10 1 |KOPIN CORP.... .| 04/06/2017. | IVY SECURITES INC.....coccocrven | 15.000.000 | . 57,018 XXX 42600 | (17,700) XXX
501797 10 4 |LBRANDS INC.....oovoereerrerrreereeeeieeeesesssienins .| 02/22/2017. | IVY SECURITES INC... | 11.500.000 | o 664,373 XXX Y AT XXX
511795 10 6 |LAKELAND INDUSTRIES INC... . | 071172017 | IVY SECURITES INC..cccooococvvmvvvcvccccns | . 3.300.000 | oo 52,766 XXX XXX
512816 10 9 |LAMAR ADVERTISING CO .| 02121/2017. | JONESTRADING INSTITUTIONAL SER..| 880000 | ... . 69,282 XXX XXX
521050 10 4 |LAYNE CHRISTENSEN CO .| 12/01/2017. | IVY SECURITES INC....ccccoeoovrvccrcccmcic | . 9208.000 | ...o... 117,226 XXX XXX
53046P 10 9 |LIBERTY EXPEDIA HOLDINGS.. | 09/06/2017. | VARIOUS.......occoocoovmmmivemniiemsiieneiicns | 92.340.000 | oo 121,474 XXX XXX
53071M 85 6 |LIBERTY INTERACTIVE CORP - LIBERTY......... | 09/08/2017. | VARIOUS......occcccrsevrrssvrrsssmnessinscenns | 4690.000 | ... 270,893 XXX | e 185,028 XXX
53071M 10 4 |LIBERTY INTERACTIVE CORP QVC GROUP...... ..110/10/2017. | VARIOUS XXX |, 205,230 XXX
531229 60 7 |LIBERTY MEDIA CORP SIRIUSXM.........ccovvrnrvnee .| 12/15/2017. | VARIOUS . XXX XXX
533535 10 0 |LINCOLN EDUCATIONAL SERVICES CORP....... .| 05/31/2017. | IVY SECURITES INC........oovvvvirrerinrins XXX (24,957) XXX
574599 10 6 |MASCO CORP COM.....c.coomirmririierinrieirerirercienns ..102/09/2017. | JONESTRADING INSTITUTIONAL SER.. XXX I T B (11,982) XXX
582839 10 6 | MEAD JOHNSON NUTRITION CO.......cccovvvvrrnnne .1 02/02/2017. | IVY SECURITES INC........oovvvvrircrinrins XXX 5,498 XXX
594918 10 4 |MICROSOFT CORP .. 1 12/20/2017. | DONATION IN KIND.......cccovvrrvierrrircnnns XXX | e 744373 | .1.367.080 | ..... (622,707) B R (622,707) XXX
609207 10 5 |MONDELEZ INTERNATIONAL INC . | | 09/05/2017. | JONESTRADING INSTITUTIONAL SER..| 10,000,000 XXX | 241256 | 443300 | (202,044 | (202,044) XXX
639108 10 2 |NAUTILUS INC .| 021612017 [ VARIOUS....occocosoroncscss | 5,190.000 XX | 53990 | 96015 | (42,025) ) XXX
67555N 20 6 [OCLARO INC......ovevrrveermcrriirencnnesissessseseseessnines .. | 08/04/2017. | IVY SECURITES INC.......ooovesmmremnrerrri | 15,000.000 XXX 26,172 | 134250 | .. (108,078) )| .. XXX
68162K 10 6 |OLYMPIC STEEL INC .| 01/18/2017. | ABEL NOSER CORP......coocoorvvrvmmrmnn | 2.461.000 | . 58,150 XXX 25707 | o 59630 | o (33,923) ). 32,443 XXX
73935X 58 3 | POWERSHARES RAFIUS 1000 ETF. [ 12120/2017. | DONATION IN KIND...oovsoevessvessnn | 131,681.000 | .....14,938,557 XXX | 8,314,818 .(4,794,026) ). 8 .| 6,623,740 |.....6,623,740 XXX
693517 10 6 |PPLCORP | 01/03/2017. | IVY SECURITES INC... v ......11,500.000 390,958 XXX 295135 | ... 391,575 | ... (96,440) | . ) Y U< X 1: ;1 IS 95,824 95,824 XXX
74733V 10 0 |QEPRESINC | 06/06/2017. | VARIOUS......covrrsveersveensssensssn | 11,150.000 113,218 XXX | 129,335 | ..oo0e0... 205272 | ... (37,277) ). . | e (18,117) | (16,117) XXX
755111 50 7 |RAYTHEON CO.. | 12/20/2017. | DONATION IN KIND...cooovvescn | 6,500.000 | ... 1,218,909 XXX | 610,850 | .............923,000 | ... (312,150) 312,150) | oo | e 610,850 | e | o 608,059 | ....... 608,059 XXX
756764 10 6 |RED LION HOTELS CORP .| 02/02/2017. | JONESTRADING INSTITUTIONAL SER..| 1553.000 | oo 12,208 XXX 12,045 ) XXX
78112T 20 6 |RUBICON TECHNOLOGY INC o[ 0BM7/2017. | VARIOUS......oooovoesvescnssicsscnssns | 4,700,000 XXX XXX
781182 10 0 |RUBY TUESDAY INC .| [ 01/30/2017. | IVY SECURITES INC.covovcrcrs | 15,000,000 XXX XXX
808625 10 7 |SCIENCE APPLICATIONS INTERNATIONAL .| 07/17/2017. | VARIOUS

CORP XXX XXX

812362 10 1 | SEARS HOMETOWN & OUTLET STORES........... ..| 08/11/2017. { IVY SECURITES INC XXX XXX
829214 10 5 |SIMULATIONS PLUS INC.........coovvreemerresccccreree o | 111222017, | VARIOUS........ooovinvnensnsssss | 8,558.000 | .......... 113,593 XXX XXX
830879 10 2 |SKYWESTINC... | 1012512017 [ VARIOUS...cocveversensnsiesessies | 2,480.000 | ......... 110,336 XXX XXX
838518 10 8 |SOUTH JERSEY INDS INC [ 051072017, | VARIOUS......ooccovvvevnsncrnssernssirnssns | 2,360.000 | ... 79,883 XXX XXX
847215 10 0 |SPARTANNASH CO .| 05/24/2017. | VARIOUS 5,640.000 208,065 XXX XXX
85569C 10 7 |STARTEKINC - | 0712412017, | VARIOUS..........ooovvvvvnvmsriinvnrrnssssssscsi | 4,263.000 | coovre... 51,855 XXX XXX
859241 10 1 |STERLING CONSTRUCTION CO INC o [ 1202012017, | VARIOUS......oocoorniirrsinnssinnsssnnssns | 43,000.000 | ........ 597,065 XXX XXX
86722A 10 3 |SUNCOKE ENERGY INC .| 07/31/2017. | ABEL NOSER CORP......coocoorvvrvrmmrmnn | 6,660.000 | oo 60,695 XXX XXX
879455 10 3 |TELENAV INC. .| 01/09/2017. | IVY SECURITES INC... o — 8,000.000 | oo 56,560 XXX XXX
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882508 10 4 |TEXASINSTRUMENTSINC .....oooooiiiiiiiiirrines (1202012017, | VARIOUS ..o | 16,200.000 | ...... 1,654,507 XXX | e 820,576 1,182,114 | .....(361,538) (361,538) ]...833.931 | ...... 833,931 | ...... 31,800 | XXX
87240R 10 7 | TFS FINANCIAL CORP < [ 0200172017, | VARIOUS......ooceseniesscensns | 9,390.000 | ..oov.. 172,049 XXX | e 105,367 | vvvvereo 178,786 | ... TC<TET)) DO DTN D CRTEL) ] —— XXX
892231 10 1 | TOWNSQUARE MEDIA INC... | 081272017 | VARIOUS ..o | 12,680.000 | ....... 125,756 XXX | 106,978 | ...oovo. 131,999 | ... LX) | O DU (2072 | I— XXX
892918 10 3 | TRANSACT TECHNOLOGIES INC . [ 1171412017 | VARIOUS.........oooevvrisnrivisnsnsiissnniiiens | 6,568.000 | ............ 85,557 XXX | 39649 | o 43349 | (3,700) (3,700) XXX
896047 50 3 |TRIBUNE CO .| 08/01/2017. | VARIOUS..........oovvemremsesccimmvvveennsssssii | 9,197.000 | ....vo.. 362,511 XXX 8,777) XXX
Q9235V 10 1 | TRONOXLTD o [ 1200612017, | VARIOUS....ooseeenssessvensne | 21,240.000 | .......... 374,583 XXX | e 114732 | 218,984 | o (104,252) | oo | oo | e (104,252) | oo XXX
901476 10 1 [TWINDISC INC [ 12/01/2017. | IVY SECURITES INC.....ccovvvvcevrmvsssinns | 3,986.000 | ... 107471 XXX 749) XXX
91325V 10 8 |UNITI GROUP INC.. < | 02812017, | VARIOUS......oorseesesssvnesssnnn | 9,170.000 | .......... 157,221 XXX | oo 177478 | 233,010 | 10000 i(55,832) [ oo [ o ..(55,832) XXX
918204 10 8 |VFCORP .| 09/21/2017. | IVY SECURITES INC..occoocrevvrrrcrrvmmsins | 13.500.000 | ......... 837,090 XXX | o 742,095 | o 720225 | o OATAT | o | 72,847 | ..........21,870 ..742,095 . XXX
922908 65 2 | VANGUARD EXTENDED MARKET ETF. .. [ 12/120/2017. | DONATION INKIND.........oovvrvinvriiamrians | 23,395.000 | ...... 2,621,983 XXX 2(1,090,451) [ covovvieniiienns [ e [ (1,090,451) [ ..o | v 1,153,129 | oo .1,468,853 |..... 1,468,853 | ....... 20,050 XXX
92204A 80 1 |VANGUARD MATERIALS ETF | 12/20/2017.| DONATION IN KIND. o 47,426.000 | ... 6,433,603 XXX CTTa 720 ) PN I B (1,577,574 | .. N 3,755,005 | 2,678,687 |....2,678,687 | ...105,722 | XXX
922908 36 3 |VANGUARD S&P 500 INDEX ETF.. | 12/20/2017. | DONATION IN KIND...ooorveeen | 113,282.000 | .....27,982,920 XXX SUATCER: 7 N NN P (7,163,841) | .. .| 11,888,833 |..11,888,833 | ....360,690 | XXX
92220P 10 5 |VARIAN MED SYS INC .| 02/06/2017. | COST ADJ XXX TN DS 0 XXX
925811 10 1 [VICONINDS INC.....ooovvvvorrrrenrersscsiscrsnenesssssnns .| 04/05/2017. | IVY SECURITES INC.........oovvvrrrrrrrrcrnne XXX i 5924 ) - 11361 | ........11,361 XXX
92835K 10 3 |VISHAY PRECISION GROUP INC.. .| 12/01/2017. | DIRECT TRADING...........vvvveeeeeeereererereee XXX 15,082 ) (N IO Y- - DO 12,703 | oo 12,703 XXX
929089 10 0 |VOYAFINANCIAL INC .| 02/08/2017. | VARIOUS XXX 133,348 ). 31,577 XXX
931427 10 8 |WALGREENS BOOTS ALLIANCE INC... .| 12/20/2017. | DONATION IN KIND........ooovvvvvvvverrvninsnnnnns XX | 638,980 1,158,640 ). XXX
949746 10 1 |WELLS FARGO & CO NEW .| 09/05/2017. | JONESTRADING INSTITUTIONAL SER.. xx | 904,931 1.212.420 ) XXX
98884U 10 8 [ZAGG INC....ovvvvrrrerrcrircriiseeieeeisenieenieenens . [ 1111012017, | VARIOUS..........ooorvrviennriissnrviisnecniens | 15,000.000 XXX | 74,108 106,500 | +.rri(32,392) | oo | e ) XXX
03852X 10 0 |ARALEZ PHARMACEUTICALS INC 07/19/2017. [ IVY SECURITES INC....ovvvvvvrremssvrreen | 5,850,000 XX o 7897 | os708 | s | 11,407 ) XXX
67001K 20 2 |NOVELION THERAPEUTICS INC... .| C|[12/18/2017. | VARIOUS 22,086.000 | ... XXX s )| .. ..(80,394) (80,394) . XXX
960908 30 9 |WESTPORT FUEL SYSTEMS INC....cocco0.ccoccrrn C| 10/06/2017. | VARIOUS.....ccccrmrrrrssiveessiveenn | 89,118.000 | ...... 243,751 XXX o 15,150 |........ )| .. v 158,197 | oo 158,197 XXX
9099999. Total - Common Stocks - Industrial and MISCElANEOUS..................ciimiiis onrrvviiiniiiininsssssiss s | 86,454,471 XXX | 49,733,310 | .........73,163,714 | (23,390,364) | ....cc0ec00 | ... 255,825 |....(23,646,189) | ......c.......... 0 ... 49,733,309 | .o, 0 | 36,721,162 |...36,721,162 XXX
Common Stocks - Mutual Funds
00203H 44 6 [AQRLONG-SHORT EQUITY FUND... .. | 12/21/2017. | CAPITAL GAIN. XXX o i . L0 I O EOOPRRPI DUPPPRRO IOV 613,475 | ....... 613,475 XXX
00203H 85 9 | AQR MANAGED FUTURES STRATEGY FUND....|.. | 08/24/2017. | REDEEMED o] ......947,475.388 XXX .8,337,783 ...1,171,075 1,663,762 N 8,337,784 | ...(119,508) | ......(119,508) | . XXX
317609 35 2 |GRANDEUR PEAK INTERNATIONAL . 12/29/2017. | CAPITAL GAIN.......ooovovoeovreeeeneerernnnsnnnnnnns

OPPORTUNITIES FUND 110,190 XXX (01 USRNSSR DU FUUOON B 110,190 | ....... 110,190 XXX

55273E 82 2 |MFS INTERNATIONAL VALUE FUND............c..... ..| 12/14/2017.| CAPITAL GAIN ) 101,217 XXX (03 SSTTSOITN DO BYIS BV 101,217 | ....... 101,217 XXX
70472Q 50 0 |PEAR TREE POLARIS FOREIGN VALUE FUND.. | .. | 12/12/2017.| CAPITAL GAIN P T I 29,192 XXX oo, 0 [ | everesesseseeessses | eeveressesense | v 29,192 .29,192 XXX
92205G 10 4 |VANGUARD MARKET NEUTRAL FUND.............. .. [ 08/10/2017. | REDEEMED..........oooormmmrivisnrniiisnsinins | 406,087.187 | ....... 4,808,073 XXX | 4,808,072 | ...........5,031,420 | ....... (88,408) | ......ooovvvvvv | 134,942 | ... [ IKT:)) [ [ TN AT 2 [ [ [ 0 XXX
9299999. Total - CommON StOCks - MUIIAI FUNGS.......ooooo s et | 13,880,422 XXX 13,145,855 | ........ 13,861,891 |....1,082,669 1,798,704 |........ (716,035) | ..ooovvven 0 [ . 13,145,856 | ... 0 ]...734,566 | ...... 734,566 XXX
9799997. Total - Common Stocks - Part 4............cccccovimivviinssniiiinsiiiiiinns . ...100,334,893 XXX | 62,879,165 7,025,605 | (22,307,695) | . ..2,054,529 | ....(24,362,224) 0 62,879,165 0 | 37,455,728 |...37,455,728 | ..1,109,469 XXX
9799998 Total - Common Stocks - Summary Item from Part 5.............cc..ccocvinninnee s | 1,831,385 XXX | 1,940,868 | ...coovveeveeeerecrecs | oo | oo | oo 46,823 | ... (46,823) | oo | e 1,894,046 | ...coovvvevrerrs | (62,661)] ........ (62,661)] ....... 26,579 XXX
9799999. Total - Common Stocks............. ...102,166,278 XXX .. 64,820,033 | ......... 87,025,605 | (22,307,695) ..2,101,352 | ....(24,409,047) | ..o | il 64,773,211 37,393,067 |...37,393,067 | ..1,136,048 XXX
9899999. Total - Preferred and ComMON SOCKS..........c..cccceviciivvrisciicrnsccis ....102,166,278 XXX | 64,820,033 | ......... 87,025,605 | (22,307,695) ..2,101,352 |....(24,409,047) | .. 0| 64,773,211 ...0 | 37,393,067 |...37,393,067 | ..1,136,048 XXX
9999999. Total - Bonds, Preferred and Common Stocks ..277,948,047 XXX ..247,638,189 | ... 258,602,466 | (22,296,499) | ...(1,374,374) | ..2,640,967 | ...(26,311,840) | ......c...oo 0] . 240,164,244 | ... 0 | 37,783,802 |...37,783,802 | ..6,131,643 | XXX




Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 6 9 10 1 Change in Book/Adjusted Carrying Value 19 20 21
13 14 15
F Current Interest
0 Year's and Paid for
r Current | Other-Than- Dividends | Accrued
ei Book/Adjusted Year's Temporary | Total Change Total Gain | Received | Interest
g Date Disposal Carrying Value at (Amortization) | Impairment | in B./A.C.V. (Loss) on During and
CUSIP Identification Description n| Acquired Date Actual Cost Consideration Disposal / Accretion | Recognized |  (12+13-14) Disposal Year Dividends
Bonds - Industrial and Miscellaneous
961214 DQ 3 |WESTPAC BANKING CORP.................. | C| 06/21/2017 | BANC/AMERICA SEC. LLC. MT.............. | 11/28/2017 | NATIONAL FINANCIAL SERVICES......... | ........1,500,000 | ......... 1,497,555 | ........ 1,498,050 | ......... 1,497,755 200 200
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..........uvrriiiiriiiiins o ensssesssnsssnsssnsssnsssssssnssssssssnsessssssensssesensssssnsssensssssenens | sennsees 1,900,000 | o 1,497,555 | ........ 1,498,050 .1,497,755 200 0 200
8399998. Total - Bonds ,497,555 1,498,050 .1,497,755 200 0 200

Common Stocks - Industrial and Miscellaneous

Sl

G5480U 8 |LIBERTY GLOBAL PLC 07/21/2017 12/21/2017 ....104,606

G6359F 3 |NABORS INDUSTRIES LTD .. | 12/15/2017 | CASH MERGER.........coovvrrrriirrinrrirs 12/20/2017 | NEEDHAM & COMPANY.... ....106,323

014491 4 | ALEXANDER & BALDWIN INC NEW....... .. | 07/112/2017 | KCG AMERICS LLC....coocvovevrrrrriirriinaee 12/19/2017 . 66,527

096761 1 | BOB EVANS FARMS INC........ccoovvvvnnnnne .. | 02/23/2017 10/09/2017 | VARIOUS........coovvvnrinerrernessisssireni | 002,140,000 | ............ 120,155 | ...oecoeee 162,785 | ..oovvene 120,155

097488 0 [BOJANGLES INC.....ccooovvrrrrrrrrerrnnrernnns .. | 07/28/2017 | KCG AMERICS LLC......oooovrvvrrrrrrrrrriinaes 09/27/2017 | KCG AMERICS LLC......cconrrvrrrrrerrrrernes 13,793 13,489

125071 0 [CDICORP .| 06/30/2017 | IVY SECURITES INC 09/18/2017 . 10,791 7,510

166764 0 |CHEVRONTEXACO CORP. .. | 10/26/2017 | IVY SECURITES INC 11/09/2017 | MORGAN, J.P. SECURITIES.........ccoouvrs | 2000...3,381.000 | ............400,703 | ............ 392,724 | ............ 400,703

19421R 0 |COLLECTORS UNIVERSE INC.. .. | 021032017 05/04/2017 | IVY SECURITES INC 33,381 27,707

253651 3 |DIEBOLD INC .. | 06/29/2017 | LIQUIDNET INC.....coovvvrverrereieiriieieieenne 07/05/2017 | JONESTRADING INSTITUTIONAL SER.. 20,701 22,996 | .o [ e e | o0 | [ | 000n(2,295) | e (2,295)
25787G 0 [DONNELLEY FINL SOLUTIONS INC...... .. | 0211712017 06/26/2017 [ VARIOUS.......coorvermrrerrrrerreessseesseness . 86,119 90,6971 [ voovvrerrrerenne [ eevmerrinrnrinnnne | 010,565 [ s (10,565) | oo [ v | weenne(4,572) | e (0877 [ R
257867 0 |DONNELLEY R R & SONS CO... .. | 021072017 03/22/2017 [ VARIOUS........covvvermvrereneireneereseissneeinns | 00002.15,660.000 | .......... 271,483 | ... 219,725 271483 | oo [ v [ | a0 | [ | 20n(51,758) | s (51,758)
28035Q 2 |EDGEWELL PERS CARE CO .. | 06/29/2017 | IVY SECURITES INC 11/13/2017 54,996 64,765 | ...ovvveevrrreens [ e | o370 [ (3,701) s [ | cene(9,769) | e (9,769)
431475 2 |HILL ROM HLDGS INC .. | 01/10/2017 | KING, CL & ASSIC.......covvvvrrrimrrrinrriis 07/28/2017 97,236 74,117

698884 3 |PAR TECHNOLOGY CORP.... .. | 08/16/2017 11114/2017 85,871 82,731

720279 8 [PIER 1 IMPORTS INC. .. | 0412012017 07/26/2017 | KCG AMERICS LLC 72,862 83,870

85569C 7 | STARTEK INC. .. | 03/13/2017 | IVY SECURITES INC .| 06/23/2017 | GOLDMAN, SACHS & CO.. 27,265 18,860

87901J 5 |TEGNA INC .. | 04/20/2017 | RAYMOND JAMES & ASSOC.... 08/02/2017 . 72,066 72,957

88157K 1 | TESCO CORP. . | 08/08/2017 12/19/2017 | CASH MERGER.........covvvrerrvrrrrrrnnriiians | 2.28,300.000 | ............123,064 | ............ 106,323 | ..o 123,064

886885 2 | TILLYS INC. .| 11/29/2017 | DIRECT TRADING.......ccovrirrerrrrrrirernnes 12/20/2017 | MKM PARTNERS LLC... . 20,274 17,114

887228 4 [ TIME INC NEW. ..ooooiininnnissnsseisnnenas .. | 06/13/2017 11/08/2017 | VARIOUS......coooisvveisnneisnniissnessnnesnnnees | eeensen8,940.000 | i 124217 | v, 100,074
9099999. Total - Common Stocks - Industrial and Miscellaneous... ,940,706 1,831,225

Common Stocks - Mutual Funds

92205G 10 4 |VANGUARD MARKET NEUTRAL INV..... I | 03/29/2017 | DIVIDEND REINVESTMENT. .

9299999. Total - Common Stocks - Mutual Funds...........cccoviviniriniinniinns ..160

9799998. TON = COMMON SEOCKS.....r1vv.evoereee e erese e rees s ese 1 ffseE sttt | cnseinens 1,940,868 1,831,385 . X , ,
9899999. Total - Preferred and Common Stocks . ,940,868 | . 1,831,385 1,894,046 | o0 |0 ] 46,823 0] ...(62,661)] ... (62,661) | ....... 26,579
9999999. Total - Bonds, Preferred and COMMON SIOCKS.............c.ririiis  wormuiiressseeresessssesessseseeasessseeeeesssssaseess s bess bbb eesnnins | cnseenens 3438423 | ......... 3,329,435 .3,391,801 | .ccooerrrccrnn0 | i 200 | e 46,823 .0 | ....(62,366) | ..... (62,366) | ...... 42,412
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Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Life Insurer

21058# 10 3 | CONSUMERS LIFE INSURANCE COMPANY.....ooocomsrsessesesessesesesesesesesesre [ [62375......00. | 21-0708531...0. | cocercsrenrcsn 2081 | I e e 16,000000 | .o 100.0
1299999. Total - COMMON SEOCKS = U.S. LIfE INSUIET....... vttt ettt s8££ SRR SEE 8 b E oL E s R e feLE e oEE e R R E e EE bbb () I 27,639,671 | .o 0 XXX XXX
Common Stocks - U.S. Health Entity

58458* 10 5 ‘MEDICAL HEALTH INSURING CORPORATION OF OHIO........cuuuiiuuiiseiseisssesssseseessesssssss sttt | ............ |95828 .......... |34-1442712 ...... | ........................... NO | o | o 46,340,040 | ..o | s 10,000.000 | ...vovverirerieririnninns 100.0
1399999. Total - Common Stocks - U.S. HEAIth ENtitY. ...t (V] 46,340,040 XXX XXX
1899999. Total - Common Stocks.. 13,979,711 XXX XXX
1999999. Total - Preferred @and COMMON STOCK.........cciicieiieiieiiicieie ittt bbbttt b s b bt et b s st e s s s et et s s s s e b e s e s eses s setebesssseses s sebebassssesesins  S4ebebassssssssassesessssssesesssseseses s seses e s et et ssstebes e s et b s sebebassesetessssetesassesesassnsetesansesessnsasesessnsnsensninse | sreeressssesessnsnsessssnsssensnsns0 | comreresissesesesens 73,979,711 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....1,376,283,142.
2. Total amount of intangible assets nonadmitted §.......... 0.

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Sch. DA - Pt. 1
NONE

Sch. DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A -Sn. 2
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
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

E17, E18, E19, E20, E21, E22, E23, E24, E25



Statement as of December 31, 2017 of the

Medical Mutual of Ohio

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
CIVISTA BANK SANDUSKY, OHIO. 2,509 1,004,978 | XXX
CORTLAND BANK! CORTLAND, OHIO. 8,404 1,257,960 | XXX
FIRST FEDERAL BANK DEFIANCE, OHIO 1,259 504,184 | XXX
FIRST FEDERAL OF LAKEWOOD CLEVELAND, OHIO 13,646 2,495,220 | XXX
HUNTINGTON BANK CLEVELAND, OHIO 125,686 62,898,934 | XXX
PNC BANK CLEVELAND, OHIO 34,190,257 | XXX
WATERFORD BANK TOLEDO, OHIO .0.550 2,905 2,573 635,123 | XXX
0199998. Deposits in.....2 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 6,518 255 | XXX
0199999. Total - Open Depositorie XXX XXX 160,927 2,573 | v 102,986,911 | XXX
0399999. Total Cash on Deposit XXX XXX 160,927 2,573 ....102,986,911 | XXX
0599999. Total Cash XXX XXX 160,927 2,573 ....102,986,911 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 137,388,705 | 4. April 142,749,814 | 7. July. 165,104,858 | 10. October. 143,660,028
2. February 136,301,747 | 5. May. 153,355,658 | 8. August 157,173,310 | 11. November. 155,835,257
3. March 133,770,726 |6. June 148,622,652 | 9. September. 145,536,469 | 12. December. 102,986,911

E26
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Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
60934N 10 4 |FEDERATED GOVERNMENT OBLIGATIONS FUND INSTITUTIONAL SHARES.........ccootvimiimriiirieriereesiseisesissssiessseses s ssesssessesssssessiens 12/31/2017....... 100 | v | 47,488,024 368,773
31846V 41 9 |FIRST AMERICAN TREASURY OBLIGATIONS MMF 12/31/2017....... 1.060 3128
94975H 29 6 | WELLS FARGO TREASURY PLUS MMF.......coosviumiirniiniieiineireinns 12/31/2017....... 1.160
52470G 79 1 |WESTERN ASSET INSTITUTIONAL GOVERNMENT RESERVES 12/31/2017....... 1.150

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO

8899999. Total - Cash Equivalents




Statement as of December 31, 2017 of the Medical Mutual of Ohio

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI 36,683 36,214
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34. 209,619 206,938
35.  North Dakota.
36.  Ohio... 524,048 517,345
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina.............ccceevveeereees SC|.. 141,493 139,683
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX 524,048 517,345 387,795 382,835
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E28
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