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Statement as of June 30, 2018 of the Medical Mutual of Ohio

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS ottt | anreseennis 1,093,757, 712 | oo | veeveieeeens 1,093,757,712 | covevenee 1,067,730,906
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON SOCKS. .. ..eeurerrerrereeisessssesesessssssessssessssssesssssssssessesssssssssessessssssessesssnssessessanssns | ssssssessessanes 385,651,100 | ..voovueeirreeeireieeeneinens | cevereeeeneenes 385,651,100 | ...cvverenene 350,224,829
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......oeveveciiecieeieee ettt bbbt aesans | sevsesssssesass 37,298,448 | ... | e, 37,298,448 | ... 37,639,466
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....101,114,235), cash equivalents ($.....182,546,308)
and short-term investments (§.......... 0) ettt enens | ererenrenienas 283,660,543 | ....coveevereeeererereeieeeerens | v 283,660,543 | ................ 151,478,611
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS..........cvumiiciiciiiii e | eesiresieniens 262,761,424 | ..o | e 262,761,424 | ......ccoveuve. 273,306,077
9. ReCeiVaDIES fOr SECUMHIES. .......cvuurverieeriiriiiiiierirsrr s | esisesieneserensieed 49,354 | oo | s 49,354 | oo
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cvivreeieeieieesiseesseseseiesiens | cvreeeennens 2,063,178,581 | ...ovovvevveereeeeinine {1 [ I 2,063,178,581 | ............. 1,880,379,889
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | cerrerrerirrennnns 23,024,385 | oo 15,335 | covvreeinns 23,009,050 | .ovovrrirrinnns 20,310,567
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS).........ccevrierieines [ | ereesnsrenesesssssseseenssens | esesessssessesesssssssessesnd [0
15.3 Accrued retrospective premiums ($.....6,985,583) and contracts subject to
redetermination ($
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS...........c.ccuiveieiereiresieiesesese e sesessssienes | evesssisssssenens 1,077,455 | oo | e 1,077,455 | oo 3,648,082
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes (0 4,641,209
18.1 Current federal and foreign income tax recoverable and interest thereon............ccocvevvverees | covvieireirinennns 2,385,648 | ..o | e 2,385,648 | ...
18.2 Net deferred taX @SSEL.........cviiiriiririerer s | esiaensinnnens 234,596,555 | ....cooiririininininirnns | e 234,596,555 | ......ccooeun. 219,557,428
19.  Guaranty funds receivable or 0N AEPOSIL............cccuivieiieeiiisiieieet et | cereresessenienaens 7814422 | oo | e 7,614,422 | ..o 8,397,525
20. Electronic data processing equipment and SOfWarE............cccveveiiveieieireieseieesseieseisnies | evvesesessssennes 5,239,955 | oo 2,561,760 | .ooovvvrrerreines 2,678,195 | oo 2,624,495
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e 2,401,716 | oo 2,401,716 | oo 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccovuereverieiieiceeseeseseieens | e, 23,725,449 | ..o | e 23,725,449 | ..o 14,561,218
24. Health care ($.....44,376,870) and other amounts receivable...............cccoevvecverreriecieeienins | cvvveeieeiaeennns 46,150,844 | ....covvvreine 1,773,974 | oo 44,376,870 | .coovererrnes 54,912,073
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieeirieieeeeeesseseeines | ererisiesienans 30,990,082 | .....ccoveeee. 20,970,951 | oovvverinnas 10,019,131 | v 10,439,922
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verureienrereeeiiesiseieesesneeeesssessssesssessssssssssssessssssns | sessssessenns 2,466,267,657 | ...oovevveennen. 27,723,736 | .ccvvnnvee. 2,438,543,921 | .....cco.n. 2,233,659,289
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......cuuveiererieereeeeeeseseseeessesssstsssssssssesessessssssessessssssessasssssssssessessnns | sssessassnnes 2,466,267,657 | ...ovvvvveennen. 27,723,736 | .ccvvnnvnee. 2,438,543,921 | ............ 2,233,659,289

1198. Summary of remaining write-ins for Line 11 from overflow page.........cocoeveeneenreneeneereineeneens

1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @b0OVE).......ccvvereriereieieieeis e

2501. Cash Surrender Value - Life INSUFANCE.............ccevuiveieiieteiieice e
2502, Other ASSEES......cuvuivieieeiieictsee ettt bbbttt
2503, Prepaitd ASSELS.........coiverieiieriieiseieieisste ettt sttt

2598. Summary of remaining write-ins for Line 25 from overflow page.........ccccooeeveivevesiencsiennns

2599. Totals (Lines 2501 thru 2503 plus 2598) (Ling 25 @bOVE).......cccvevcuiiesieiciieisiiei et

.................... 9,033,302
.................... 1,874,320
.................. 18,929,315
.................... 1,163,145
.................. 30,990,082

.................... 1,649,967
.................. 18,929,315
....................... 391,669
.................. 20,970,951

..9,033,302
..... 224,353

..... 761,476
10,019,131

.................... 9,033,302
....................... 255,760
.................... 1,150,860
.................. 10,439,922




Statement as of June 30, 2018 of the Medical Mutual of Ohio

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.....4,613 reinSUrance CEABA)..........ovvurvervreereerereeesseesesesssesssessssnsenes | eeversesssesens 263,077,946 | ....coovevieieeeieeieeeens | e 263,077,946 | ................ 286,088,441
2. Accrued medical incentive pool and bonUS @MOUNS............cueiuriiererieieisieessieseesssiesens | cressesessssessenns B5511,792 | oo | vevreiesesesinans 5,511,792 | oo 4,094,522
3. Unpaid claims adjustment EXPENSES...........cveiieurineiririeeeeeiss s sessssesssssessnses | sresessssesessssenns 5,843,381 | ..o 5,843,381 5,856,431
4. Aggregate health policy reserves, including the liability of §.......... 0 for
medical loss ratio rebate per the Public Health Service Act...........ccccevevevieeieeieeiceeeeees | ceveieeireiennns 30,363,107 | covveereereeieesireeeiees | evriereieninnns 30,363,107 | ccovevrrrernne 32,510,231
5. Aggregate life policy reserves
6.  Property/casualty Un€armed PrEMIUM FESEIVE.........c.uwururrrrereerreseeeesessessseessssessssssessessssssnsss | ssessssssessessssssesssssessessesses | sressessssssssssssessessessassnssns | sesesssessessasssmssessassnssnses [0 TR
7. Aggregate health Claim MESEIVES........cccieieiciirie st sssasses | sestessesessssssessesssssstessesins | srsesssssssassessssstessesssssnsense | stsessesssssssessessnsensessessnes [0
8. Premiums received in @dVANCE........ccccvcveiivereiceeiie sttt ssnsssenens | sensesessssssesns 97,373,005 | ..o | v 97,373,095 | oo 68,060,491
9. General eXpenses dUE OF @CCTUBT...........cuevivirereiireeerierete ettt ss s bessebesssesesssaes | sesesssssesns 128,972,317 | .o | e 128,972,317 | .o 103,763,192
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 0N realized GaINS (I0SSES))....euveururrererrerereesneereesiseesseeeessesssassesessessasenes | sesseeessssessssssssssssessssssnssans | sessessesssessessesssssssessanssnss | soesssesssssessessessassnsssessn (01 IO 7,201,342
10.2 Net deferred tax lIADIlity...........c.ccoiieeiiicer et sesssesens | sresessesessssesesssesessssesssinses | sresssissesssetesssssesssssesanes | serebesesessseses e nnerens 0 [
11.  Ceded reinsurance Premiums PAYADIE..........c.ccuiuririirneieieeeire ettt ssssesessesssssses | sessessssssessessessssssssessssssnss | sessessessssssessesssssessessensnnss | stessssssessessssssessessnssnssn [0 U
12. Amounts withheld or retained for the account of Others.............cccviiiiiinciiiiiiiiiis [ || s 0 [
13.
14.
15.
16.
17.
18.
19.
20.
21.  Net adjustments in assets and liabilities due to foreign eXchange rates...........ccccviieeciiiieis [ | e | evresesnssesese e [0 T
22. Liability for amounts held under uninsured plans.............ccuevevreerieieinereieieieese s | eveevsssssssenens 6,851,008 | ...oocvviveriereiereieeeieres | e 6,851,008 |..oovveverircieieisireieinne
23. Aggregate write-ins for other liabilities (including $.....25,820,608 current)............ccocveevecriens | covvsrrsnrinnes 108,312,765 | ..ovoverereereeiisisnieneas (| 108,312,765 | .oocevennen 115,053,455
24, Total liabilities (LINES 110 23).....cvrerrrerrerrrereeeesereneesssesssssssesessesssseesssssssssssssesssssssssssssns | sessmsesssneeens BAT 42,171 | e (1 647,142,171 | oo 623,136,011
25.  Aggregate write-ins for special SUPIUS fUNDS.........c.corvurieieieinisieiecseesese e | coreeeeneens ) 0.9, CHRI N XXX ovtrvirireiens | vvrevreeeissesesssssesenees (01 IO 46,818,000
26.  COMMON CAPIHAl SEOCK.......cuureureeieceeee ettt sttt | saeseneneens D90, GO I XXX oieisievieies [ et sessissieses | evevessisssssee e nen
27, Preferred Capital StOCK..........cciiirieece e | snresseinneas ) 0.9 ORI N XXX oeitirrieneins | verrsinieseisisssesesssssienes | sesessesssssssssesssnssessesssnes
28.  Gross paid in and cONtHbUEd SUMPIUS...........cvurerrurrieieeieiieineie et sessess e ssssssssnees | soeneseeneens ) 0.9, GO I XXX oitevivereins [ et sesssssienes | evesessssssssie s snes
29, SUIPIUS NOES......uvveveiiecteicteiei ettt bbb s bbb nnsennas | ansebesnsens ). 0 G IS XXX oiieirieverens e sneesenines | cevesesess s
30. Aggregate write-ins for other than special surplus funds
31, Unassigned funds (SUMPIUS).........ccuvriveririreiieieiesesessee sttt ssse s sssnae
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (0) 1SRRI ISR ) .9 R S XXX oevereeviees [ e sesssssiesens | evevsssssssessesesssssesesessnes
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) PRSI IR .00, SO I XXX oitiiirieriens | oerssiessesssssisssessensssssienies | aosesessssssassesssssssessessssnes
33. Total capital and surplus (Lines 25 t0 31 MinUS LiNE 32).........ccceviveiererreereeeeveveeeseeeeiens | cvvereienas ). 0 G IS )9, G [ 1,791,401,750 | ............. 1,610,523,278
34. Total liabilities, capital and surplus (Lines 24 and 33).........cccceeeirieierienieieeesssssesseissenss | soeseennnns 9.9, GO I XXX oeiverrieiens | veverieienns 2,438,543,921 | ......c...... 2,233,659,289
DETAILS OF WRITE-INS
2301. Accrued Postemployment Benefits Other Than PENSION............ccccevevecveieicevresieceeisieiiens | eeveisissiennns 61,619,862 | ....coovvrerieicieiieeiieeens | v 61,619,862 | ....coovvvnee. 60,778,472
2302. BUilding Le@se Liability..........cc.cuvverrrumeriririeiieisnerisesrieessesssesssessissssssesssessssesssessssnenes | oneessesssnesesens 1,170,811 | oo | e 1,170,811 | oo 1,459,349
2303, Other LIADIES. . .vvcueeerereerrrerseeeseeeseeeseeessseeesseessssesssessssessseessssesssesssssesssssessssssssssssssssssssssns | soseessmsesssnnes 30,359,551 | ovveorrereereeeneeennrenes ....30,359,551 ...41,446,224
2398. Summary of remaining write-ins for Line 23 from overflow page...........cccevierenenieeneinniens | wovveiseensinnens 15,162,541 | oo {1 15,162,541 | oo 11,369,410
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiN€ 23 @DOVE).....c.oveererrerinresieirissessessessnsssesssseses | eovessessssanens 108,312,765 | oo (V)] [ 108,312,765 | ..ovvovvnnenes 115,053,455
2501. Estimated 2018 Health INSUrer Fee...........ccccooiiiiiiiiiiriniininsrssissssissssnisnes | oo ) 9,9, CONINS PR XXXt | | e 46,818,000
2502 oot R RSttt e | ereseesseest st ees e nssenste | seeesseees st ens st nens | seseessenest st eeess et nentas | seesseees ettt
2503, .ottt | eriteee st ees b ennte | ferest sttt | eheees sttt | ereseene st
2598. Summary of remaining write-ins for Line 25 from overflow page............cocoeneereneneinninineonns | coneereennenns ) .9, N IS D99, GO IS 0 | o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE)........rvruereeurrireressressressseesssasssees | cesnsresesceens XXX evererenrens [ evreareeencnns XXX orierernnnen | eonnreesssnmnenessssresseeesensd [ I 46,818,000
3007, ettt st e | erbsees it et nn et | seeest sttt ees s nene | Sbtees st et en s nente | seesseee sttt
3002, .ottt | eessieen st s st | serest st | eheees sttt | sresiene st
3003, ettt | erbsees i st een e nns st | seeest sttt nene | Sbseessnes et en st nents | seesseee sttt
3098. Summary of remaining write-ins for Line 30 from overflow page...........cc.covvrueinereininnnenns | eovrereinnenns 9.0, SO P XXX
3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 8DOVE)........cuumreeuimeneesrsersssnessnsssssssenes | cessenesenens ), 9.0, SRR PO XXX orierernnnen | e [0 SRR 0




State

ment as of June 30, 2018 of the Medical Mutual of Ohio

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1. MEMDET MONENS.....oouceeriireeiriesi ettt | nssssenes XXX ooeeeeennnnee | ceresereneneeend 6,070,132 | ..o 5,890,241 11,803,287
2. Net premium income (including §.......... 0 non-health premium iNCOME).......c.cvevrrereereirereieniens | e D90, GO ISR 1,310,767,470 | ............ 1,220,188,021 | ............ 2,470,269,254
3. Change in unearned premium reserves and reserve for rate credits..........ccovvvveeveerierieieisiens | cevveirenas XXX tttiririinniens | ererievssiese e ssssssesssnsiens | svssesesesssssssesesssesesess | sresessessssessessssssesesssenes
4. Fee-for-service (netof $......... 0 MediCal EXPENSES).....vivrierreiiieireieieisssesseissssssessessssessessessssens | areseens XXX treieireinniens | errereissiesesensssssesssnsiens | enssemsesesssnsssesssesesess | sresesssssssesessssssesesssenes
5. RISKTEBVENUE.......ooiiici bbb | sesnisnes XXX it | et [ o | e
6.  Aggregate write-ins for other health care related revenuUES..........ccccvvviveereneeieneseeesesis | e ) 0.0 GO IR (0 [0 0
7. Aggregate write-ins for other non-health rEVENUES............ccueiiieiiieisieieseeeessee s | ereesneas XXX eorereierisninns | ovssisniessssssiesesssssseenas {0 I [0 I 0
8. Total revenUES (LINES 210 7).......evuumrrerrririrriereiseeriseseiessiesssssesssesesesssssssssesssssssessssssssessss | sesseseons )99, TR ISV 1,310,767,470 | ............ 1,220,188,021 | ............ 2,470,269,254
Hospital and Medical:
9. Hospital/Medical DENEILS...........ccccirirriiriiciesriresiesiesis s essssssss | crssesssesssnessesssesssssssssns | soreresseseons 722,201,983 | ...oovrvennn. 652,457,247 | ............ 1,427,634,660
10, Other ProfeSSIONAl SEIVICES.........cveuiuiieirririreieie sttt sssssssesses | sessssessesssssssessessssessessessns | soessssessesesas 45,059,776 | ..covvrerrnns 43,871,183 | oovvvrrnn. 97,744,810
11, OULSIE FEIBITAIS.......ouovereeieerieeieri st res st nstaes | cessesessenssesssesessssnssenses | sesssnesssenssse 7,818,067 | oo 11,910,092 | ..oovovvrnne 23,348,447
12, Emergency room and QUE-Of-GrBa..........cccccvuiuerriiieeiiesisee et sessssesssens | sresessssesssssssssssssessssssessns | sresesssissesinns 92,243,539 | ...cccvvennnn 97,801,420 | .ooevevereee 201,804,880
13, PrESCrIDHON GIUGS.....vveeevircreeeieeeseeissesies sttt sens s ssesssnens | sesssessssnessessssessssnsessnnns | ovesssesssons 144,392,266 | ............... 140,989,792 | ...oovvvvvnne 293,888,708
14.  Aggregate write-ins for other hospital and MEdICal.............ccoveviviviiirceieesceeeeeeesieieies | e 0 [ e 0 | o 0 [ e 0
15. Incentive pool, withhold adjustments and bonuS @MOUNLS............c.cccevriieriieriieeseeeieeins [ eeeiesiesiseseesssenns | ereresssissessnns 2414378 | ..o 1,570,454 | ..o 2,353,945
16, Subtotal (LINES 910 15).......veueirerieeiieerrieree s ress st ssssssesssssssesssssssnss | sosensssessssesssssnsssenssnend | vovesenenens 1,014,130,009 | .......ccce.... 948,600,188 | ............ 2,046,775,450
Less:
17, NEt rEINSUTANCE MECOVETIES. ......c.cvveevcvereireieisesessssse st st sessssesss s s s s ssssssesssssssssssesessssessssnss | sresessssesessssssessssesessnsesanss | susesessssssessnns (2,706,295)| ..oocvrrennes 1,240,861 | ....coovvnee. (5,418,004)
18.  Total hospital and medical (LINES 16 MINUS 17).....ccccurermreerreerreerneesneesssessessssssessesssssssssssssnns | ssnsessssesssssssssssssssssnnes (I I 1,016,836,304 | ............... 947,359,327 | ............ 2,052,193,454
19, NON-hEAIN ClAIMS (MEE)......urvurerieireiierieie ettt st st ess s essentns | sesessessssssessassssssessastanssnes | sessessessessssssnssasssnssnssassans | fessssssssessasssessessassnssnstes | sessesssssessnsssssnssessansnnens
20. Claims adjustment expenses, including $.....21,637,299 cost cONtAINMENt EXPENSES............ovv. | covveeereeereereereeeresnsenses | cerverereeerea 43,244,067 | ................. 38,532,539 | .ovvererine 79,509,713
21.  General adminiStrative BXPENSES........ccvevuevirieieeiriieseses e sssse s ssstes s sessssasssssssases | sessessessssessesissssessessssnsns | soessessesienas 135,108,071 | ...ccvvveee 95,922,438 | ....ccevnee. 296,664,163
22. Increase in reserves for life and accident and health contracts (including
F T 0increase in reSErves fOr life ONIY).........coiveerrieierirrieiseereie s eessseessssnnes | srsssessssasssssssssnssssssssssens | sessesssssssssssssssssssssssnsnsses | nssssssssssnsssssensanssnssessanss | sessesessesssnes (19,833,000)
23. Total underwriting deductions (Lines 18 through 22)...........c..coevivrireieierieeieieieeerseeseeeeresens | eorevesissssiessssssesseenans (U 1,195,188,442 | ........... 1,081,814,304 | ............ 2,408,534,330
24.  Net underwriting gain or (10Ss) (LINES 8 MINUS 23)........curerernrerrerirnreneirsieesnseseessesesessesessessssesnes | essssesees 0.0, ST IS 115,579,028 | ...ovvvvenns 138,373,717 | o, 61,734,924
25, Netinvestment iNCOME BAME..........cccuwurrerreeireeierereeesseesseessseeesseseseessssssssssssessssssssssssns | srsesssssessssssssssssssssnssssnne | sonmessssesnnes 17,789,701 | oo 15,302,872 | ...covorvernnes 34,253,009
26. Net realized capital gains (losses) less capital gains tax of $.....803,700...........ccc.evervrerrreriiiens | osmirssissssiississesisesssens | coessisissisenins 2,886,096 | .ooovrrrerrnins ((CR ] I—— 33,835,161
27.  Net investment gains or (I0SS€S) (LINES 25 PIUS 26).........cruureureererernerneereeeireeeseeeessesssessessssenens | sesssssssssssssssssssssssssssanes (O] 20,675,797 | cooovrrnien 14,523,900 | .ooovivennenes 68,088,170
28. Net gain or (loss) from agents' or premium balances charged off [(@amount recovered
E - 0) (amount charged off §.......... )] vvnrereitrest ettt sttt enstens | eessene ettt | setiest sttt ettt enns | eestest sttt ss ettt | sebestenst sttt enes
29. Aggregate write-ins for Other iNCOME OF EXPENSES........cuuruurereerereereeeereeseeeseeseesesssesseessssesesnssees | sessssessssssssssssssssssssssanes (V) ——— (1,131,550) | ..oveoveeennee (70,758,764) | ...ovovvnrenes (71,746,134)
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29)..........cvvumeeerererreririseriesieessesesssssssessssesssessssssenns | seesssenes XXX ooecereerineee | eorneevieninns 135,123,275 | oo 82,138,853 | ...covvvrerenne. 58,076,960
31.  Federal and foreign inCOME taXxes INCUITEd............covueveeieveieeieieieesiseie et | saesnaanes D,0.0 ST [T 31,126,754 | ................. 14,516,333 | .covvv 35,715,699
32. Netincome (l0ss) (LiNS 30 MINUS 31)........courrrmrrirerirmiieeiniriiecenensneeeisensineessseneseesssenssseesees | oneeesnes XXX oo | e 103,996,521 | ....ooccovnncne 67,622,520 | ..., 22,361,261

0698. Summary of remaining write-ins for Line 6 from overflow page........co.ovnvnenninenneeeneensennens | convereenns ) 0.0 GO IO (0 [0 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LINE 6 @DOVE)........crerreererrerirerssmsssesasessssssssnsesssnssssses | sessessesas XXX ovorerrrsrrnnee | eoreessenssnssessssnsnssesnens {0 [0 P 0
07071, ettt | fenteenees XXX rvvtrveirnrennns | crveesneeesseessnssssnssssssssnne | seesmesssseessnsssssssssssssnnses | oeessssesssssssssssssssssssssnns
0702, oottt | fentienees XXX rrvtrrerrnrennns | creeennesesesssssssnsssnsssnne | sessmessssssssssssssssssnssssnnses | oesssssesssssssssssnsssssssssnns
0703, oottt | fenteenees XXX rrvtrverrneennns | oreeesnneeessessssssssssssssssnne | seessesssnesssssssssssssssssnnses | oessssssssssssssssssssssssnssnns
0798. Summary of remaining write-ins for Line 7 from overflow page.........cocoevenrereernenenrereesneneeneens | covreneenns )09 GO IO {1 [0 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (LINE 7 @DOVE)......vurerrraresrerersresnessesssesssssessesensssssseses | sessessenas XXXt | rveneissisensissesseeseeseeens (O (O P 0
TADT. Rttt | Hiee s ettt | ettr ettt ens | sttt | cebeeb bbbt
TA02. ettt | Hieet ettt | ertr ettt ens | st sttt | eebnst bbbt
TA03. Rt | Hiee b ettt | eebr ettt ens | st sttt | eebest ettt
1498. Summary of remaining write-ins for Line 14 from overflow PAgE..........coureurrrneureneeneineneineins | cerereeiseireiecsseeseeeesnnes (0 O (0 [0 U 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LiN€ 14 @DOVE)........ovurrerreirrnresrereirsrsssisessnsssessessneans | cessessssssessessnsssssssssssnes [V (0] [0 P 0
2901. (Other Expense), Net of OthEr INCOME.........cceviiiiveiieiciisie ettt sstes s | sressessssessessesssssssssesssenss | seesisssssessesans (1,131,550) | .cvovvrveee. (70,758,764) | ............... (71,746,134)
2902.

2903.

2998. Summary of remaining write-ins for Ling 29 from OVerflow PAgE..........cccovvviuereiiveireieiesisieiees | ceveveiieisiese e 0 | oo (0 T 0 | oo 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LinNe 29 DOVE)..........ucwerereriemeeisssemsseessssssssssssssnesns | eeessenssssssssssesssensssesessns [V (1,131,550) | cooovevennens (70,758,764) | ....coooveverne. (71,746,134)
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Statement as of June 30, 2018 of the Medical Mutual of Ohio

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year Prior3 Year
CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31
33.  Capital and SUPIUS PriOr IEPOIHING YEAI..........ciiueveeieeveiieeeiee ettt st s st s s ssassaens | evssenseses 1,610,523,278 | ............ 1,395,788,380 | ............ 1,395,788,380
34, Netincome oF (I0SS) FrOM LINE 32........cvuiueieiereieetecteee ettt sttt st st sensenanss | stessessesnnas 103,996,521 | .....ccoovvevee 67,622,520 | ..ovocverrnnne 22,361,261
35.  Change in valuation basis of aggregate policy and ClaiM MESEIVES...........vuriiererirerresirerissessssesssssesssssssssssssssesssssessens | svessesssssssssssssssssssnssessanss | sessssssnssssssnssnssessansnssesss | sesessesssnssessassnsnssessanssnes
36. Change in net unrealized capital gains (losses) less capital gains tax of §.....(830,000)..........cooevuerrrereeeerrerereeeeeereeseeseeees | ceeereeeeeeenes 17,648,470 | ..ooovvee, 630,122 | .oveverrne (28,086,471)
37. Change in net unrealized foreign exchange capital gain or (loss)
38.  Change in net deferred INCOME tAX...........cceiiuireiieieiciic ettt bbbttt bnsssaens | evesbessesnsanes 14,209,127 | .o (412,456) | ............... 201,351,717
39.  Change in NONAAMIEA @SSELS........c.ccvieieeiicicieteie sttt bt bbb sses e bnanns | evsbsssessessesans 3,506,909 | ...cccovvvrnee 20,011,130 | v 11,827,988
40. Change in unauthorized and CErtified FEINSUIANCE............c.vu ettt ese st ss s eseessssesssnssestessns | seesessessassssssessassssssnssassns | sesssssmssessassssssmssassnssnsses | sressesssssssssssssssssassssnnens
41, CRANGE IN TTEASUNY STOCK......cvurereeererriueiscesetseeseet ettt ese st se st ss b skt s s s s bsessenbnts | sebsestestasssessessastsnssnssastane | festssssnssessastsessestastnssantes | srestessssssnssassaessnssantanssnens
42, Change iN SUPIUS MOLES.......cuueiuiecereiueieecese ettt et ss st s st ss et s bbbt st et e sess st e ssessentnes | seesessassasssessessastssssnssastns | festuessnssessanssnsssssassnssnntes | srestessnsssnssassnssnssassassnnens
43.  Cumulative effect of changes in @CCOUNtING PHINCIPIES. ......c.uvuururruuriiiirieeiitreie ettt sttt esssessessentnes | seesessessasssessessasssssssssassns | dettesssssessssssessnssassssssstes | sressessssssssnsssssnssessssnnens
44. Capital changes:
A4 P Ittt | Hhtees sttt nnntn | eeet ettt nen e | seteeess ettt
44.2 Transferred from SUrPIUS (SLOCK DIVIAENM)...........c.cuiiviiieicicieic ettt ssnans | sssesssssssessesssssssssessssnsans | sbestessessesssssssessessssessesess | suessessssssessessssassessesssenes
44,3 TraNSTEITEA 0 SUPIUS......cvuiviveiecictiteie etttk s bbbt n bt st nsens | essessessnsansesssssntessessnsentes | sebsssessesssssstensessssensessessns | sosessesssessesissssessesssssnsans
45.  Surplus adjustments:
A5, P Ittt Rt | Sheee sttt | eeeb ettt | eebeenss st
45.2 Transferred to capital (STOCK DIVIAENG).......c..cuiueieieiiiieiesiss ettt b st s bt | ansessesssessessessssassessessnsens | sbsssessessesssssssessessnsestesiess | sessesessssessesssssssessessssnss
45.3 TransSferred from CAPILAL.........cccoeieieie ettt b bbbt nsens | essessessntentes et nnten s sntentes | netnsentessesnntens s e tentenenies | sesessesnt st et nans
46. Dividends to stockholders
47.  Aggregate write-ins for gains or (I0SSES) iN SUMPIUS........vvvuevriuiieiieieieieie ettt ssssessesessssessens | ssessssessessnsas 41517445 | oo (113,208) [ ooovvvvrrrrieas 7,280,403
48. Net change in capital and SUPIUS (LINES 34 10 47).......ccvvuieieieiiinieessisiee ettt sssssssessesnses | sesssssesseses 180,878,472 | .ovvvvrverren 87,738,108 | ............... 214,734,898
49, Capital and surplus end of reporting period (LiNe 33 PIUS 48).........cccccvvueieieriinieeieeinsieieseiessssseseessssssesessssessesesssssssens | soeesssesees 1,791,401,750 | ....ovvuve. 1,483,526,488 | ............ 1,610,523,278
DETAILS OF WRITE-INS
4701. (Increase)/Decrease in Unrecognized Postretirement Benefit COStS, NEE OF tAX........cvuruurirrrerriririirrirescineseiecseirsieesnees | reereessseseesesssssseesssessenens | sossessssesssssssssessssssssssssenes | seseeeessessnsens (3,445,000)
4702. InCrease in PENSION COStS, NEE OF tAX.......u.ruuireieieriieieeeeiie ittt sttt b st ssess st | febsessestasssessestenssessessanins | seestsessessansneans (113,208) | ..oeeereecireenne (359,264)
4703. Current UtiliZation of VAIUBA DTA.........cuoviceeeeeeeeceeeeeeete ettt et s sttt s et s sss s ssensnansanansssnsnanssnans | sensesssissssesas A1B1T445 | oo | e 11,084,667
4798. Summary of remaining write-ins for Line 47 from OVEIIOW PAGE.........c.ruurieiurerriiriereireiieetseese ettt sssssssees | sessesssssessessssssssssesenn 0 [ oo 0 | oo 0
4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 DOVE).........vueuireriimiiissserssseissssssssssesssessssesssssnsssssssssssssensssssssessssses | sensssesssessons 41,517,445 | oo, (113,208) | ..cevvererceenne 7,280,403
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Statement as of June 30, 2018 of the Medical Mutual of Ohio

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oieiuriiir ettt ensesns | sessesinenas 1,323,615,547 | ............ 1,236,360,907 | ............ 2,466,244,472
2. Netinvestment income... ..19,649,034 17,881,356 39,288,917
3. MiISCEIIANEOUS IMCOME......euereeeaciriseiieietseesseeeseess bbb bbb bbbt b s esbens | seseebsebnesentssbsebentenssnnnns | sebseesentsnssessenssntsensnnsantans | oesbssssssssssssssensessssssnsessas
4. Total (LINES T HIOUGN 3)...ereeiecieieeicicie ettt sttt ens e snessenen | sesnsnesnns 1,343,264,581 | ............ 1,254,242,263 | ............ 2,505,533,389
5. Benefit and 10SS related PAYMENLS.........ccciiiieieiiiieie ettt nsentenae | sressesinees 1,013,125,919 | .covins 968,504,674 | ............ 2,038,687,881
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............ccvvveveercvriveiciiciiiens | cevereiieteeiesieeessssseseiens | cveesessessssssssssessssssesess | sressssssssssssessessssessesessnes
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS...........coveveieriicieeseee s 226,665,199 | ......c...e. 427,204,945
8. Dividends paid t0 POICYNOIAETS. ........cuvieereeiirciieieireis ettt ssessessssntes | netesseesessstessessssnssassessesnns | sesetssnssessessnsnssessesnnsnssens | cosessssesssenssnssessesssassesnnes
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ...3,000,000 ....14,983,096
10, Total (LINES 5 throUGN 9).......cuureuierieiiiecireieiie ettt s ettt ens st | stensnsnees 1,161,878,902 | ............ 1,198,169,873 | ............ 2,480,875,922
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccueviviiriieiiieiiceeiee et esae s ssnnaens | evesisessesens 181,385,679 | ...ccvvnee. 56,072,390 | .cooeervircrnns 24,657,467
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... evieeeeieesets ittt enns | Senienienians 72,814,982 | ..o 80,860,376 | ....cveuenee. 175,781,769
1202 SHOCKS . .ot | etienienins 14,090,929 | ...ovvvviiriinnes 8,997,005 | ...ocevernnee 102,166,278
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12,5 OthEr INVESIEA @SSELS.........cvuririeeiriicicie ettt bbbttt bsenines | sbesiensessesiees 3,244,165 | oo 1,538,531 | .o 1,934,337
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES.............cccveeeiieiciieeceeceieis [ | ereviesessess s sesssssssssssenes | essessesssesssssssssssssssesesas
12,7 MISCEIIANEOUS PrOCEEUS........cuvviveiiiicieciii ettt sttt bbbt s st en e ssnsens | dessessessssansesnnan 266,858 | ....cccvernnen. 1,177,883 | oo 1,016,250
12.8  Total investment proceeds (LINES 12.1 10 12.7)......vcvcuieeieieireteee ettt ses s ssssessessssssaes | eveesssssseses 90,416,934 | ...ccccvvvenns 92,573,795 | .covvvrerne 280,898,634
13.  Cost of investments acquired (long-term only):
1311 BONMAS.....eeoiieeieiiieit ettt nns | srnssnsteenes 100,571,841 | cooovvrrenes 77,551,737 | oo 199,072,041
1312 SHOCKS . .ottt bbbttt | eniesinsiens 16,908,690 | ...cvvririnnes 8,713,039 | ..o 91,805,304
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ...t
13,5 Other INVESIEA @SSELS. .....vuvererrerriicieerisseie ettt sttt sren
13.6 Miscellaneous applications
13.7 Total investments acquired (Lines 13.1 to 13.6)...
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14)........cccorurrrrrinerrininineieeeeneieseeessesesessenes | eeveessseneens (31,777,733) | v 2,940,270 | oo (69,305,421)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (PPHEA)..........cuueriueriuerirerierisrrieieisiessess bbbt | eebssssssisenes (17,426,014) | ..ovvvevenene 16,839,271 | oo 24,980,743
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovruneees (17,426,014) | c.oovevane 16,839,271 | oo 24,980,743
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......ccccovevvveree | covrvvrrerennns 132,181,932 | ..o 75,851,931 | oo (19,667,211)
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YN ... vuurerrereireririe ittt sesssessessas st st sttt et ens st en s ans et ssentenssessessnssnsss | sesessessossane 151,478,611 | coovvverenee. 171,145,822 | ............... 171,145,822
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiireiieiiieieiireiieiieeise sttt sttt sntens | sbessnssanees 283,660,543 | ...ocooeenee 246,997,753 | oo 151,478,611
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 etttk Rt f R E e E e EE R R R A eSS A ARt EesE et s st s et enntenntes | snstenstenstenntannt st st enntens | srenssenssenstenntenssenstenntenntss | entiensensens ettt snes
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Statement as of June 30, 2018 of the Medical Mutual of Ohio

EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION
1 Comprehensive (Hospital & Medical) 4 5 6 7 8 9 10
2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PHIOF YT ..ot | eresseenseesseeneensseens 990,956 | ..oveereieieieiees 54,708 | .o 314,891 | 11,514 | ATAT8 | o 45,852 | .o 2,874 | .o 31,628 | .o | e 482,311
2. FirSEQUAMET. ... | eessesesinssecseons 1,013,952 | ..o 31,352 [ 334,520 | .o TATE | 47,343 |, 4113 | 2,555 | 30,418 [ oo | e 512,475
3. SCONA QUAMET........cvvrrirerirercierieeie st | cessesesssesssnenenns 1,012,760 | .oovvercricriiciiis 30,578 [ 336,342 | .o 10,996 | ..oocveencrererrirreinnn 48,027 | ..o, 44318 | oo 2,564 | .o 30,618 [ ovvorererrieeereerieeeinniiees | e 509,317
4. THIF QUAMET. ..ottt seasessnntes | estsesessessessssssessessnssssean 0 [ eeereereereieeneirseseessseseneeees | seereeeesneenesssesstessssesssessans | seesessessasesses e est st e s estesiees | eesesteeeesestensaessessessantetns | eeeseesessentasssessestestantestestes | Hressesteneessestentastessessentantns | Sfeesstseesessanteneessestessantnens | seresessestensae s essententnsestent | sesessententee st et ensenteen
5. CUITENE YOI ittt ssnseeses | sessssssssssssssssssssesssessseseed 0 | etirerieiiesiisiissnsnsinninnes | eererensesnsnseessssnsesssrsneennes | eressssnssnsessessnsesessnsensessntes | nessessssensesansensessnsansesesansans | eesstessessessnsessenassensensesansanse | assesessssensensessnsessessessnsesiee | srsesesensessessnsensenssansesesanes | snessssensessesansensessnsansessnnanies | sesessessessesansesssastensesssasnans
6. Current Year Member Months..........cc.oveencrnminnirnminnsniennnns | cevenenessneencnenns 6,070,132 | .o, 187,910 | .o 2,010,165 |..ccovvrrrrrrniriinnns! 66,936 | ..o 287,495 | ..o 266,380 | ...cceeniririieninnn: 15477 |, 183,153 | .vvoerenerrinerrinsnisnssrsenins | areessnisensesneens 3,052,616
Total Member Ambulatory Encounters for Period:

7. PRYSICIAN. ...ttt nssnnns | essesessssenneneens 1,708,660 |...ccocvvvereriirinnns 124,429 | ..o 1,206,667 | ..oveverrririreireinnens 89,130 | e 15 | e 705 | oo 13,555 [ 272,613 | oo | e 1,546
8. NON-PRYSICIAN.......ouvvireerrriereisieeineeressessesiese s | srrsssnsssssssesenas 1,205,361 | ..oovvereriencrincninnn 69,402 |...oooivirinerinnnes 814,680 | ..oovvsrriieriincriinn 64,746 |...cooooririiirririncens 299 |, RAIY (I 13,830 |.ovvnviinriincrienns 210,039 | .. | 789
9. TOBl. e | s 2,914,021 | 193,831 |, 2,021,347 482,652

10. Hospital Patient Days Incurred

11.  Number of Inpatient Admissions

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

13, Life Premiums DIFECL.........ccevurririrerierirerireeiesisseeseissies | crevinesinesinesinesiseseneseenene 0 [ eeoreereereeeeneineeseesesnneeneeees | seereeseesseeneeseesstesssseesessans | seesesteseastses s st st et estestens | eesesteeeesestens et essestantntns | feessessessentasseesestestantestestes | fressesteneeesestentestnssessententne | Sreetstseesessentene et estensantnens | seeesessestens et essententesestent | seressenten s es st st et en st nen
14.  Property/Casualty Premiums WHEN...........ccccovverrrrnininrnrins [ errrieininsisessiesissesnnnns 0 [ rererrrrerrereersirsrenensinnes | serreeneine e ssenee | ereseses st tessesntee | essesnstesseenstessesetessesetntans | sesetessesetastesesstensensetanaante | estessesastessessetansessesesantesses | sesesstessesseeseastesetantessennt | setsesessessetantenses e tentesenentes | neenesensee ettt nnns
15.  Health Premiums Eamed...........ccccorevnermerneenernecinenines | coseesieseones 1,306,639,659 |....cocorervrrennes 70,049,481 |..coovivereinns 955,999,455 |.....covvvererinnn. 13,344,804 |...oovvrrvvrincnens 1,798,650 | ..ovevrrrirriinne 6,717,892 | ..ovvvvrevrircrenne 8,947,690 |....ccooverernees 165,636,480 | .....vvvnrerrrrierienriereienns | v 84,145,207
16.  Property/Casualty Premiums Eamed.............cccooevevieivireiiens | oo 0 [t ereeseinieies | eerere s estenens | sresesesssss ettt tes e sentes | ebessssessesastessesisbessesebentens | srestessesissestes e sstessessesensense | estessesestessessssassessesnsantesns | sbsesstessessesssestesesestesesant | seebssesaesesanses et estensesebenaes | serenaesses st sttt es et nans
17. Amount Paid for Provision of Health Care Services........c.ccoo.. | ceveenienen. 1,016,241,199 | ..o 54,511,337 [ oo 707,229,309 |...ccoovrvrrirnee 9,926,278 |...cooveererrirnne 1,267,618 |.ooveeeeiinns 4,763,663 |...coovvrereen 13,196,014 |..ovvveenee 166,416,583 | ..evoeereeereieireinieieereieiee | e 58,930,397
18.  Amount Incurred for Provision of Health Care Services........... | .cocuenereene. 1,014,130,009 |....ccoovrrrrienecs 40,635,726 |.......occrurrene 723,210,123 |..coovevrncrennn, 10,184,159 ..o 1,290,484 |...cooovvrririinn 4,773,554 |, 12,946,902 |....cococvnerenee 164,501,355 |....cvencrnnirnnrisnnnenieenns | creenesnnneneens 56,587,706
(@) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....165,636,480.
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CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
1 3 4 5 6 7
Account 1-30 Days 31-60 Days 61 - 90 Days 91-120 Days Over 120 Days Total
Claims Unpaid (Reported)
0599999. Unreported Claims and Other Claim Reserves ...263,082,559
0799999. Total Claims Unpaid
0899999. Accrued Medical Incentive Pool and Bonus Amounts

...263,082,559
....... 5,611,792
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UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Line of Business

Claims Paid Year to Date

Liability End of Current Quarter

5

Claims Incurred
in Prior Years
(Columns 1 +3)

6
Estimated Claim Reserve
and Claim Liability
December 31 of
Prior Year

Comprehensive (hospital and medical)

Medicare Supplement

Dental only.

VISTON ONIY ...ttt h bbb R bbbttt

Federal Employees Health Benefits Plan

Title XVIII - Medicare.

Title XIX - Medicaid

Other health

Health SUDOLAl (LINES 110 8)......cvveiieiiiieiciieie ettt bbbt

HEAINCATE TECEIVADIES (B)...v.vvverreirieiiireiieieieiie et s sttt

OB NONFNEAIEN. ... a b s bbbttt ettt es

Medical incentive PoolS aNd DONUS @MOUNLS.............cuiuirririeereereireieeeie ettt enen

Totals (Lines 9-10+11+12)

............................. 132,185,638

................................. 7,877,900

............................. 221,545,697

................................. 2,491,914

.................................... 820,000

................................. 7,541,830

............................. 177,638,349

............................. 286,088,441

.................................... 181,739

................................. 3,622,135

............................... 65,221,279

................................. 4,094,522

On Claim13 Incurred On Czlaims
Prior to January 1 Incurred During

of Current Year the Year
............................. 120,309,893 |...ccoorvvrerrcrirenenn..852,937,997
................................. 2,331,388 | ..o 7,594,890
.................................... 664,018 | ...covvverrerrerreinennn 4,099,645
........................................ 3,360 | .o 1,264,258
................................. 2,636,441 |.....ccoovvvinriinnn.. 10,659,573
............................... 28,661,283 |....ccccovvvrrnnnnneenn. 128,369,626
................................. 5,254,610 |....ccccoovrrnnrrninennnn... 53,675,002
............................. 159,860,993 | .....coovrrniriiinncnne....858,500,991
.................................... 181,739 | .oovvcrrrrenennnn..45,969,104
.................................... 286,038 | ..o 711,071
159,965,292 | .....ovvveniririnirnnenns 813,242,958

3 4
On Claims Unpaid On Claims
December 31 of Incurred During

Prior Year the Year
..................... 11,875,745 | ....ccoovvveireiene... 193,872,395
............................ 59,490 | ... 2,482,868
............................ 20,000 |..cocovrrrereinneineineenn.. 700,000
......................... 250,000 | .oererrrrrerrieeeeenenn 3,030,000
...................... 2,948,831 | ..o 42,673,765
...................... 2,623,290 | .o 2,541,562
..................... 17,777,356 | .oovocovrniennnenn... 245,300,590
...................... 3,236,097 [ oo 2,275,695
..................... 21,013,453 | ...cooovviiinnnn.. 247,576,285

............................. 180,978,745

............................. 224,961,684

(a)

Excludes §.......... 0 loans or advances to providers not yet expensed.




Statement as of June 30, 2018 of the Medical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices

| SSAP#

| F/ISPage | FiSLine# |

2018

| 2017

NET INCOME

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

XXX

XXX XXX

$ 103,996,521

$ 22,361,261

(2) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP

| B

B

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

$

$

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

XXX

XXX XXX

$ 103,996,521

$ 22,361,261

SURPLUS

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

XXX

XXX XXX

$1,791,401,750

$1,610,523,278

(6) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP

(7) State Permitted Practices that are an increase/(decrease) from NAIC
SAP

$

$

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

XXX

XXX XXX

$1,791,401,750

$1,610,523,278

C. Accounting Policy
No significant change.
D. Going Concern
No significant change.
Note 2 - Accounting Changes and Corrections of Errors
No significant change.
Note 3 — Business Combinations and Goodwill
No significant change.
Note 4 - Discontinued Operations
No significant change.
Note 5 - Investments

D. Loan-Backed Securities

(1) Description of Sources Used to Determined Prepayment Assumptions

(2) Other-Than-Temporary Impairments

1
Amortized Cost Basis
Before
Other-than-Temporary
Impairment

2

Other-than-Temporary
Impairment Recognized in
Loss

Fair Value
1-2

OTTI Recognized 15t Quarter

a. Intentto sell $

b.  Inability or lack of intent to retain the investment in the
security for a period of time sufficient to recover the
amortized cost basis

c. Total 1t Quarter $

OTTI Recognized 2nd Quarter

d. Intentto sell $

e. Inability or lack of intent to retain the investment in the
security for a period of time sufficient to recover the
amortized cost basis

f. Total 2nd Quarter $

OTTI Recognized 3'd Quarter

g. Intentto sell $

Q10




Statement as of June 30, 2018 of the Medical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

1 2 3
Amortized Cost Basis
Before Other-than-Temporary
Other-than-Temporary | Impairment Recognized in Fair Value
Impairment Loss 1-2
h.  Inability or lack of intent to retain the investment in the
security for a period of time sufficient to recover the
amortized cost basis
i.  Total 3rd Quarter $ $ $
OTTI Recognized 4th Quarter
i. Intentto sell $ $ $
k. Inability or lack of intent to retain the investment in the
security for a period of time sufficient to recover the
amortized cost basis
|.  Total 4th Quarter $ $ $
m. _Annual aggregate total XXX XXX
(3) Recognized OTTI securities
Book/Adjusted
Carrying Value Recognized
Amortized Cost Present Value of Other-Than- Amortized Cost After Date of Financial
Before Current Projected Cash Temporary Other-Than- Fair Value at | Statement Where
CUSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
$ $ $ $ $
Total $

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

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 3,900,248
2. 12 Months or Longer $ 8,566,352
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 174,628,603
2. 12 Months or Longer $ 151,124,511
(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
E. Dollar Repurchase Agreements and/or Securities Lending Transactions
[b.  The fair value of that collateral and of the portion of that collateral that it has sold or repledged $
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
(1) Company Policies or Strategies for Repo Programs
(2) Type of Repo Trades Used
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO)
b. Tri-Party (YESINO
(3) Maturity Time Frame
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open—No Maturity  |$ $ $ $ $ $ $ $
b. Overnight $ $ $ $ $ $ $ $
c. 2Days to 1 Week $ $ $ $ $ $ $ $
d. >1 Weekto1Month |$ $ $ $ $ $ $ $
e. >1 Month to 3 Months |$ $ $ $ $ $ $ $
f. >3 Monthsto1Year |$ $ $ $ $ $ $ $
g. >1Year $ $ $ $ $ $ $ $
Third Quarter Fourth Quarter
9 10 1 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance

Q10.1
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NOTES TO FINANCIAL STATEMENTS

Open — No Maturity

Overnight

2 Days to 1 Week

>1 Month to 3 Months

>3 Months to 1 Year

@ [e[ae [o®

> 1 Year

$
$
$
>1 Week to 1 Month  ($
$
$
$

PR |(P (R |n|n|en

PP P || |epr|ep

PR |(R (R |n|h|h

PP PP |n|er P

AP |R (R |R|h |

PR PR |n|n|en

PP PP |r|er P

Counterparty, Jurisdiction and Fair Value (FV)

1

2

First Quarter

Second Quarter

3
Juris-
diction

Minimum

4

Maximum

5

Average Daily
Balance

6
Ending
Balance

7

Minimum

8

Maximum

9

Average Daily
Balance

10
Ending
Balance

a. Default

(Fair Value of
Securities Sold/
Outstanding for
which the Repo
Agreement
Defaulted)

XXX |$

$

$

b. Counterparty

s

s

s

B B

B

B

B

2

Third Quarter

Fourth Quarter

1
Juris-
diction

Minimum

12

Maximum

13
Average Daily
Balance

14
Ending
Balance

15

Minimum

16

Maximum

17
Average Daily
Balance

18
Ending
Balance

. Default

(Fair Value of
Securities Sold/
Outstanding for
which the Repo
Agreement
Defaulted)

XXX [$

$

$

b. Counterparty

B

B

s B

Securities "Sold" Under Repo — Secured Borrowing

First Quarter

Second Quarter

1

Minimum

2

Maximum

3
Average Daily
Balance

4
Ending
Balance

5

Minimum

6

Maximum

7
Average Daily
Balance

8
Ending
Balance

BACV

XXX

XXX

XXX $

XXX

XXX

XXX

Nonadmitted —
Subset of BACV

XXX

XXX

XXX $

XXX

XXX

XXX

Fair Value

$ $

$

Third

Quarter

Fourth

Quarter

9

Minimum

10

Maximum

1
Average Daily
Balance

12
Ending
Balance

13

Minimum

14

Maximum

15
Average Daily
Balance

16
Ending
Balance

BACV

XXX

XXX

XXX $

XXX

XXX

XXX

Nonadmitted —
Subset of BACV

XXX

XXX

XXX $

XXX

XXX

XXX

C.

Fair Value

$

$

$ $

Securities Sold Under Repo — Secured Borrowing by NAIC Designation

Ending Balance

1
None

2
NAIC 1

3
NAIC 2

NAIC 3

NAIC 4

NAIC 5

NAIC 6

8

Nonadmitted

Bonds- BACV

$

Bonds- FV

LB & SS- BACV

LB & SS-FV

oalo o

Preferred Stock-
BACV

Preferred Stock-
FV

Common Stock

Mortgage Loans-
BACV

Mortgage Loans-
FV

Real Estate-
BACV

Real Estate- FV

Derivatives-
BACV
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NOTES TO FINANCIAL STATEMENTS

1 2 3 4 5 6 7 8
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Nonadmitted

m. Derivatives- FV

n. Other Invested
Assets- BACV

0. Other Invested
Assets- FV

p. Total Assets-

BACV $ $ $ $ $ $ $

$ $ $ $ $ $

q. Total Assets- FV |$

L [enlen

p=atcte+g+h+j+l+n =b+d+f+g+itk+m+o

(7) Collateral Received — Secured Borrowing

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ $ $ $ $ $ $ $
b. Securities (FV) |$ $ $ $ $ $ $ $
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ $ $ $ $ $ $ $
b. Securities (FV) |$ $ $ $ $ $ $ $
(8) Cash & Non-Cash Collateral Received — Secured Borrowing by NAIC Designation
1 2 3 4 5 6 7 8
Does Not
Qualify as
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Cash $ $ $ $ $ $ $ $
b. Bonds-FV
c. LB&SS-FV
d. Preferred Stock-
FV
e. Common Stock
f.  Mortgage
Loans- FV

g. Real Estate- FV

h. Derivatives- FV

i.  Other Invested

Assets- FV
j. Total Collateral

Assets- FV

(Sumofa

through i)

(9) Allocation of Aggregate Collateral by Remaining Contractual Maturity
Fair Value
a. Overnight and Continuous $
b. 30 Days or Less $
c. 31to090 Days $
d. >90 Days $
(10) Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity
Amortized Cost Fair Value

a. 30 Days or Less $ $
b. 31to 60 Days $ $
c. 611090 Days $ $
d. 91to 120 Days $ $
e. 121to 180 Days $ $
f. 181 to 365 Days $ $
g. 1102 Years $ $
h. 2to3 Years $ $
i. >3Years $ $

(11

=

Liability to Return Collateral — Secured Borrowing (Total)

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash (Collateral - All) |$ $ $ $ $ $ $ $
b. Securities Collateral
(FV) $ $ $ $ $ $ $ $
Third Quarter Fourth Quarter
9 | 0 | n" | 12 B3 | 14 | 15 ] 16
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NOTES TO FINANCIAL STATEMENTS

Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash (Collateral — All) |$ $ $ $ $ $ $ $
b. Securities Collateral
(FV) $ $ $ $ $ $ $ $
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions
(1) Company Policy or Strategies for Engaging in Repo Programs
(2) Type of Repo Trades Used
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO)
b. Tri-Party (YES/NO
(3) Original (Flow) and Residual Maturity
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open—No Maturity  |$ $ $ $ $ $ $ $
b. Overnight $ $ $ $ $ $ $ $
c. 2Days to 1 Week $ $ $ $ $ $ $ $
d. >1Weekto1Month |$ $ $ $ $ $ $ $
e. >1Month to 3 Months |$ $ $ $ $ $ $ $
f. >3 Monthsto1Year |$ $ $ $ $ $ $ $
9. >1VYear $ $ $ $ $ $ $ $
Third Quarter Fourth Quarter
9 10 1 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open—No Maturity  |$ $ $ $ $ $ $ $
b. Overnight $ $ $ $ $ $ $ $
c. 2Daysto 1 Week $ $ $ $ $ $ $ $
d. >1Weekto1Month |$ $ $ $ $ $ $ $
e. >1Month to 3 Months |$ $ $ $ $ $ $ $
f. >3Monthsto1Year |$ $ $ $ $ $ $ $
g. >1VYear $ $ $ $ $ $ $ $
(4) Counterparty, Jurisdiction and Fair Value (FV)
1 2 First Quarter Second Quarter
3 4 5 6 7 8 9 10
Juris- Average Daily|  Ending Average Daily|  Ending
diction |  Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Default
(Fair Value of
Securities Sold/
Outstanding for
which the Repo
Agreement
Defaulted) XXX |$ $ $ $ $ $ $ $
b. Counterparty
$ $ $ $ $ $ $ $
1 2 Third Quarter Fourth Quarter
11 12 13 14 15 16 17 18
Juris- Average Daily|  Ending Average Daily|  Ending
diction | Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Default
(Fair Value of
Securities Sold/
Outstanding for
which the Repo
Agreement
Defaulted) XXX |$ $ $ $ $ $ $ $
b. Counterparty
B $ B E B B B $
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NOTES TO FINANCIAL STATEMENTS

(5)

Fair Value of Securities Acquired Under Repo — Secured Borrowing

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Average Daily
Minimum Maximum Balance Ending Balance Minimum Maximum Balance Ending Balance
$ $ $ $ $ $ $ $
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Average Daily
Minimum Maximum Balance Ending Balance Minimum Maximum Balance Ending Balance
$ $ $ $ $ $ $ $
Securities Acquired Under Repo — Secured Borrowing by NAIC Designation
1 2 3 4 5 6 7 8
Does Not
Qualify as
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Bonds-FV $ $ $ $ $ $ $
b. LB&SS-FV
c. Preferred Stock-
FvV
d. Common Stock
e. Mortgage Loans-
FvV
f. Real Estate- FV
g. Derivatives- FV
h. Other Invested
Assets- FV
i. Total Assets- FV
(Sumofa
through h) $ $ $ $ $ $ $
Collateral Pledged — Secured Borrowing
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily|  Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ $ $ $ $ $ $ $
b. Securities (FV) $ $ $ $ $ $ $ $
c. Securities (BACV) XXX XXX XXX $ XXX XXX XXX $
d. Nonadmitted Subset
(BACV) XXX XXX XXX $ XXX XXX XXX $
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily|  Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ $ $ $ $ $ $ $
b. Securities (FV) $ $ $ $ $ $ $ $
c. Securities (BACV) XXX XXX XXX $ XXX XXX XXX $
d. Nonadmitted Subset
(BACV) XXX XXX XXX $ XXX XXX XXX $
Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity
Amortized Cost Fair Value
a. Overnight and
Continuous $ $
b. 30 Days or Less $ $
c. 31to090 Days $ $
d. >90 Days $ $
Recognized Receivable for Return of Collateral — Secured Borrowing
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash
b. Securities (FV)
Third Quarter Fourth Quarter
9 10 1 12 13 14 15 16
Average Daily|  Ending Average Daily|  Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash
b. Securities (FV)
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NOTES TO FINANCIAL STATEMENTS

(10) Recognized Liability to Return Collateral — Secured Borrowing (Total)

First Quarter

Second Quarter

1

Minimum

2

Maximum

3

Average Daily
Balance

4
Ending
Balance

5

Minimum

6

Maximum

7

Average Daily
Balance

8
Ending
Balance

Repo Securities

Sold/Acquired with

Cash Collateral

Repo Securities

Sold/Acquired with
Securities Collateral

(FV)

Third Quarter

Fourth Quarter

9

Minimum

10

Maximum

1

Average Dalily
Balance

12
Ending
Balance

13

Minimum

14

Maximum

15

Average Daily
Balance

16
Ending
Balance

Repo Securities

Sold/Acquired with

Cash Collateral

Repo Securities

Sold/Acquired with
Securities Collateral

(FY)

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

(1)

Company Policy or Strategies for Engaging in Repo Programs

Type of Repo Trades Used

1

First Quarter

2
Second Quarter

Third Quarter

3

4
Fourth Quarter

a. Bilateral (YES/NO)

b. Tri-Party (YES/NO

Original (Flow) & Residual Maturity

First Quarter

Second Quarter

1

Minimum

2

Maximum

3

Average Daily
Balance

4
Ending
Balance

5

Minimum

6

Maximum

7

Average Daily
Balance

8
Ending
Balance

Open — No Maturity

Overnight

2 Days to 1 Week

>1 Week to 1 Month

>1 Month to 3 Months

>3 Months to 1 Year

@~ [e e [T

> 1 Year

PR P n|n|en

PP |r|en|en | |en

PR | R n|n|en

PR ||| |er|ep

PR PR R |n|h

PR R | n|en

PP |P | |p|er|ep

Third Quarter

Fourth Quarter

9

Minimum

10

Maximum

1

Average Daily
Balance

12
Ending
Balance

13

Minimum

14

Maximum

15

Average Daily
Balance

16
Ending
Balance

Open — No Maturity

Overnight

2 Days to 1 Week

>1 Week to 1 Month

>1 Month to 3 Months

>3 Months to 1 Year

@ [e[ae o

> 1 Year

$
$
$
$
$
$
$

PR |(P (R |n|n|en

PP |P|n | |er|ep

RN R |R (R |h|h

PP PP |n|er P

AP PR (R |h |

PR |(R (R |n|n|en

PP |P|n|r|er P

Counterparty, Jurisdiction and Fair Value (FV)

1

2

First Quarter

Second Quarter

Juris-
diction

3

Minimum

Maximum

4

Average
Daily Balance

5 6

Ending
Balance

7

Minimum

Maximum

8 9

Average
Daily Balance

10
Ending
Balance

a. Default

(Fair Value of
Securities Sold/
Outstanding for
which the Repo
Agreement
Defaulted)

XXX 1$

b. Counterparty
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NOTES TO FINANCIAL STATEMENTS

1 2 Third Quarter Fourth Quarter
1 12 13 14 15 16 17 18
Juris- Average Ending Average Ending
diction| Minimum Maximum |Daily Balance| Balance Minimum Maximum |Daily Balance| Balance
a. Default
(Fair Value of
Securities Sold/
Outstanding for
which the Repo
Agreement
Defaulted) XXX [$ $ $ $ $ $ $ $
b. Counterparty
| Is $ $ $ $ $ $ $
Securities "Sold" Under Repo — Sale
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. BACV XXX XXX XXX $ XXX XXX XXX $
b. Nonadmitted —
Subset of BACV XXX XXX XXX $ XXX XXX XXX $
c. Fair Value $ $ $ $ $ $ $ $
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. BACV XXX XXX XXX $ XXX XXX XXX $
b. Nonadmitted —
Subset of BACV XXX XXX XXX $ XXX XXX XXX $
c. Fair Value $ $ $ $ $ $ $ $
Securities Sold Under Repo — Sale by NAIC Designation
1 2 3 4 5 6 7 8
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Nonadmitted
a. Bonds-BACV $ $ $ $ $ $ $ $
b. Bonds-FV
c. LB & SS-BACV
d. LB&SS-FV
e. Preferred Stock-BACV
f. Preferred Stock-FV
g. Common Stock
h. Mortgage Loans-BACV
i. Mortgage Loans-FV
j. Real Estate-BACV
k. Real Estate-FV
|.  Derivatives-BACV
m. Derivatives-FV
n. Other Invested
Assets-BACV
0. Other Invested
Assets-FV
p. Total Assets-BACY  |$ $ $ $ $ $ $ $
q. Total Assets-FV $ $ $ $ $ $ $ $
p=atcte+g+h+j+l+n q=b+d+f+g+itk+m+o
Proceeds Received — Sale
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily|  Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ $ $ $ $ $ $ $
b. Securities (FV) $ $ $ $ $ $ $ $
c. Nonadmitted $ $ $ $ $ $ $ $
Third Quarter Fourth Quarter
9 10 1 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ $ $ $ $ $ $ $
b. Securities (FV) $ $ $ $ $ $ $ $
c. Nonadmitted $ $ $ $ $ $ $ $
Cash & Non-Cash Collateral Received — Sale by NAIC Designation
1 2 3 4 5 6 7 8
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Nonadmitted
a. Bonds-FV $ $ $ $ $ $ $ $
b. LB & SS-FV
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Statement as of June 30, 2018 of the Medical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

Ending Balance

None NAIC 1

NAIC 2

NAIC 3

NAIC 4

NAIC 5 NAIC 6

8
Nonadmitted

Preferred Stock-FV

Common Stock

Mortgage Loans-FV

Real Estate-FV

Derivatives-FV

SEeTe e

Other Invested
Assets-FV

Total Assets-FV (Sum
of a through h)

Recognized Forward Resale Commitment

First Quarter

Second Quarter

1

Minimum

2

Maximum

3
Average Dalily
Balance

4

Ending Balance

5

Minimum

6

Maximum

7
Average Daily
Balance

8

Ending Balance

$

$

$

$

Third Quarter

Fourth

Quarter

9

Minimum

10

Maximum

11
Average Daily
Balance

12

Ending Balance

13

Minimum

14

Maximum

15
Average Daily
Balance

16

Ending Balance

$

$

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions

(1)

(2

Company Policy or Strategies for Engaging in Repo Programs

Type of Repo Trades Used

1
First Quarter

2

Second Quarter

3

Third Quarter

4

Fourth Quarter

a. Bilateral (YES/NO)

b. Tri-Party (YES/NO

Original (Flow) & Residual Maturity

First Quarter

Second Quarter

1 2

Minimum

Maximum

3
Average Daily
Balance

4
Ending
Balance

Minimum

5

Maximum

6 7

Balance

Average Daily

8
Ending
Balance

Open — No Maturity

Overnight

2 Days to 1 Week

>1 Week to 1 Month

>1 Month to 3 Months

>3 Months to 1 Year

@ [e e o

> 1 Year

PR R R R n|en

PP ||| |ep|ep
AR PR R |n|n

PP | R |P P |r P

AR R R R |R |

PR R R R n|en

PP |P PP |er|ep

Third

Quarter

Fourth Quarter

9 10

Minimum

Maximum

1
Average Daily
Balance

12
Ending
Balance

Minimum

13

Maximum

14 15

Balance

Average Daily

16
Ending
Balance

Open — No Maturity

Overnight

2 Days to 1 Week

>1 Week to 1 Month

>1 Month to 3 Months

>3 Months to 1 Year

> 1 Year

e [e[ae o

$
$
$
$
$
$
$

PR PR |n|n|en

PP P |n | |er|ep
RPN R |R|h|h

PP |P P |r|er|er

RPN R |R|h |

PP PR |n|n|en

PP PP |r|er|ep

Counterparty, Jurisdiction and Fair Value (FV)

1

2

Juris-
diction

F

irst Quarter

Second Quarter

3

Minimum

4

Maximum

5
Average Daily
Balance

6
Ending
Balance

7

Minimum

8 9

Maximum

Average Daily
Balance

10
Ending
Balance

a. Default
(Fair Value of
Securities Sold/
Outstanding for
which the Repo
Agreement
Defaulted)

XXX

b. Counterparty




Statement as of June 30, 2018 of the Medical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

1 2 Third Quarter Fourth Quarter
1" 12 13 14 15 16 17 18
Juris- Average Daily|  Ending Average Daily|  Ending
diction| Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Default
(Fair Value of
Securities Sold/
Outstanding for
which the Repo
Agreement
Defaulted) XXX |$ $ $ $ $ $ $ $
b. Counterparty
B E $ $ B B B B
Securities Acquired Under Repo — Sale
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. BACV XXX XXX XXX $ XXX XXX XXX $
b. Nonadmitted -
Subset of BACV XXX XXX XXX $ XXX XXX XXX $
c. Fair Value $ $ $ $ $ $ $ $
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. BACV XXX XXX XXX $ XXX XXX XXX $
b. Nonadmitted -
Subset of BACV XXX XXX XXX $ XXX XXX XXX $
c. Fair Value $ $ $ $ $ $ $ $
Securities Acquired Under Repo — Sale by NAIC Designation
1 2 3 4 5 6 7 8
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Nonadmitted
a. Bonds-BACV $ $ $ $ $ $ $ $
b. Bonds-FV
c. LB & SS-BACV
d. LB&SS-FV
e. Preferred Stock-BACV
f. Preferred Stock-FV
g. Common Stock
h. Mortgage Loans-BACV
i. Mortgage Loans-FV
j. Real Estate-BACV
k. Real Estate-FV
|.  Derivatives-BACV
m. Derivatives-FV
n. Other Invested
Assets-BACV
0. Other Invested
Assets-FV
p. Total Assets-BACV  |$ $ $ $ $ $ $ $
q. Total Assets-FV $ $ $ $ $ $ $ $
p=atctetg+h+j+i+n q=b+d+f+g+itk+m+o
Proceeds Provided — Sale
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily|  Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ $ $ $ $ $ $ $
b. Securities (FV) $ $ $ $ $ $ $ $
c. Securities (BACV) XXX XXX XXX $ XXX XXX XXX $
d. Nonadmitted Subset XXX XXX XXX $ XXX XXX XXX $
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ $ $ $ $ $ $ $
b. Securities (FV) $ $ $ $ $ $ $ $
c. Securities (BACV) XXX XXX XXX $ XXX XXX XXX $
d. Nonadmitted Subset XXX XXX XXX $ XXX XXX XXX $
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Statement as of June 30, 2018 of the Medical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

(8) Recognized Forward Resale Commitment

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Average Daily

Minimum Maximum Balance Ending Balance Minimum Maximum Balance Ending Balance

$ $ $ $ $ $ $
Third Quarter Fourth Quarter
9 10 1 12 13 14 15 16
Average Daily Average Daily

Minimum Maximum Balance Ending Balance Minimum Maximum Balance Ending Balance

$ $ $ $ $ $ $
M. Working Capital Finance Investments
(2) Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs
Book/Adjusted
Carrying Value
a. Upto 180 Days $
b. 181 to 365 Days
c. Total $
(3) Any Events of Default or Working Capital Finance Investments
N. Offsetting and Netting of Assets and Liabilities
Gross Amount Net Amount Presented on
Recognized Amount Offset” Financial Statements
(1) Assets
B $ B
(2) Liabilities
E B 5

*  For derivative assets and derivative liabilities, the amount of offset shall agree to Schedule DB, Part D, Section 1.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 — Income Taxes

No significant change.

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

No significant change.

Note 11 — Debt

B.

FHLB (Federal Home Loan Bank) Agreements

Not applicable.

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

A

Defined Benefit Plan

(4) Components of Net Periodic Benefit Cost

No significant change.

Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No significant change.
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NOTES TO FINANCIAL STATEMENTS

Note 14 - Liabilities, Contingencies and Assessments
No significant change.
Note 15 - Leases
No significant change.
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant change.
Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
Not applicable.
C. Wash Sales
Not applicable.
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant change.
Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant change.
Note 20 - Fair Value Measurements

A Fair Value Measurements
(1) Fair Value Measurements at Reporting Date

Net Asset Value
(NAV) Included in
Level 1 Level 2 Level 3 Total Level 2
Assets at Fair Value
COMMON STOCK INDUSTRIAL & MISC $ 278,292,358 |$ $ $ 278,292,358 |$
OTHER INVESTED ASSETS $ 12,562,099 |$ $ $ 12,562,099 |$
Total $ 290,854,457 |$ $ $ 290,854,457 |$
Liabilities at Fair Value
$ $ $ $ $
Total $ $ $ $ $
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains and | Total Gains and
Beginning (Losses) (Losses)
Balance at Transfers Into | Transfers Out of| Included in Net | Included in Settle- Ending Balance
1/1/2018 Level 3 Level 3 Income Surplus Purchases Issuances Sales ments at 12/31/2018
a. Assets
$ $ $ $ $ $ $ $ $ $
Total $ $ $ $ $ $ $ $ $ $
b. Liabilities
$ $ $ $ $ $ $ $ $ $
Total $ $ $ $ $ $ $ $ $ $

(3) Policies when Transfers Between Levels are Recognized

(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement

(5) Fair Value Disclosures

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements
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NOTES TO FINANCIAL STATEMENTS

C. Fair Value Level

Type of Financial Instrument

Aggregate Fair
Value

Admitted Assets

(Level 1)

(Level 2)

(Level 3)

Not Practicable
(Carrying Value)

Net Asset Value
(NAV) Included
in Level 2

BONDS

$1,063,989,620

$ 1,093,757,712

$

$1,063,989,620

$

$

$

COMMON STOCK INDUSTRIAL
&MISC

$ 278,292,358

$ 278,292,358

$ 278,292,358

$

$

$

$

OTHER INVESTED ASSETS

$ 12,562,099

$ 12,562,099

$ 12,562,099

-

$

$

$

D. Not Practicable to Estimate Fair Value

Type of Class or Financial
Instrument

Carrying Value

Effective Interest Rate

Maturity Date

Explanation

%

Note 21 - Other ltems

No significant change.

Note 22 — Events Subsequent
No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

E. Risk Sharing Provisions of the Affordable Care Act

(1)

risk sharing provisions

()

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

Yes [X]

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

No[ ]

a. Permanent ACA Risk Adjustment Program

AMOUNT

Assets

1. Premium adjustments receivable due to ACA Risk Adjustment

12,203,737

Liabilities

2. Risk adjustment user fees payable for ACA Risk Adjustment

52,904

3. Premium adjustments payable due to ACA Risk Adjustment

Operations (Revenue & Expenses)

Adjustment

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

12,512,077

5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid)

7,513

b.  Transitional ACA Reinsurance Program

| AMOUNT

Assets

1. Amounts recoverable for claims paid due to ACA Reinsurance

2. Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability)

3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance

PP

Liabilities

4. Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium

5. Ceded reinsurance premiums payable due to ACA Reinsurance

6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance

©H P

Operations (Revenue & Expenses)

7. Ceded reinsurance premiums due to ACA Reinsurance

8.  Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments

388,725

9. ACA Reinsurance contributions — not reported as ceded premium

Rk <2d

c.  Temporary ACA Risk Corridors Program

| AMOUNT

Assets

1. Accrued retrospective premium due to ACA Risk Corridors

Liabilities

3. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors

Operations (Revenue & Expenses)

3.  Effect of ACA Risk Corridors on net premium income (paid/received)

4.  Effect of ACA Risk Corridors on change in reserves for rate credits
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NOTES TO FINANCIAL STATEMENTS

(3)

for adjustments to prior year balance:

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

Accrued During
the Prior Year on
Business Written

Before Dec. 31 of
the Prior Year

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

Differences

Adjustments

Ref

Unsettled Balances
as of the Reporting Date

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

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

To Prior Year
Balances

To Prior Year
Balances

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

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

1 2

3 4

5

6

7

8

0

10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Permanent ACA
Risk Adjustment
Program

1. Premium
adjustments
receivable

$

2,670,400 |$

$ 2,670,400

$

1,606,623

$

4,177,023

2. Premium
adjustments
(payable)

(2,723,000

(2,723,000

4,186,714

2,723,000

4,186,714

3. Subtotal ACA
Permanent Risk
Adjustment
Program

$

2,670,400 |$  (2,723,000)

$ 2,670,400

$

(2,723,000)

$

5,693,337

§ 2,723,000

$

8,363,737

Transitional ACA
Reinsurance
Program

1. Amounts
recoverable for
claims paid

$

2,570,627 |$

$§ 2959352 |$

$  (388,725)

$

388,725

2. Amounts
recoverable for
claims unpaid
(contra liability)

3. Amounts
receivable relating
to uninsured plans

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

5. Ceded
reinsurance
premiums payable

6. Liability for
amounts held
under uninsured
plans

7. Subtotal ACA
Transitional
Reinsurance
Program

$

2,570,627 |$

§ 2959352 |§

$ (388,725)

-

388,725

Temporary ACA
Risk Corridors
Program

1. Accrued
retrospective
premium

2. Reserve for rate
credits or policy
experience rating
refunds

3. Subtotal ACA
Risk Corridors
Program

$

$

$

$

d.

Total for ACA Risk
Sharing Provisions

$

5241027 |§  (2,723,000)

§ 2959352 |§

§ 2281675

$

(2,723,000)

$

6,082,062

§ 2,723,000

8,363,737

Explanations of Adjustments
ACA Risk Adjustment based on the final risk adjustment report received from HHS on June 30, 2018.
ACA Risk Adjustment based on the final risk adjustment report received from HHS on June 30, 2018.
ACA Reinsurance based on the final reinsurance report received from HHS on June 30, 2017 and payments received through June 30, 2018.

c—IemMmoUoOw>

Not applicable.
Not applicable.
Not applicable.
Not applicable.
Not applicable.
Not applicable.
Not applicable.
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(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year
Unsettled Balances
Differences Adjustments as of the Reporting Date
Received or Paid as of
Accrued|During the Current Year on Prior Year Prior Year Cumulative Cumulative
the Prior Year|on Business Business Written Accrued Less | Accrued Less Balance from Balance from
Written| Before Before Dec. 31 of Payments Payments To Prior Year | To Prior Year Prior Years Prior Years
Dec. 31 of the| Prior Year the Prior Year (Col. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 9 10
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)
a. 2014
1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ Al$ $
2. Reserve for rate
credits for policy
experience rating
refunds $ $ $ $ $ $ $ $ B [$ $
b. 2015
1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ C|$ $
2. Reserve for rate
credits for policy
experience rating
refunds $ $ $ $ $ $ $ $ D |$ $
C. 2018
1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ E |$ $
2. Reserve for rate
credits or policy
experience rating
refunds $ $ $ $ $ $ $ $ FI$ $
d. Total for Risk
Corridors $ $ $ $ $ $ $ $ $ $
A Not applicable.
B. Not applicable.
C. Not applicable.
D. Not applicable.
E. Not applicable.
F. Not applicable.
(5) ACA Risk Corridors Receivable as of Reporting Date
1 2 3 4 5 5
Estimated Amount|  Non-Accrued Asset Balance
to be Filed or Final | Amounts for (Gross of
Risk Corridors Program | Amount Filed with |  Impairmentor | Amounts Received | Non-Admissions) Non-Admitted | Net Admitted Asset
Year CMS Other Reasons from CMS (1-2-3) Amount (4-5)
a. 2016 $ $ $ $ $ $
b. 2017
c. 2018
d.  Total (atb+c) $ $ $ $ $ $

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

A Change in Incurred Losses and Loss Adjustment Expenses
Reserves for unpaid claims and claims adjustment expenses net of health care receivables as of December 31, 2017 were $230.8 million. As of June
30, 2018 $231.9 million has been paid for incurred claims and claim adjustment expenses attributable to insured events of prior years and $65.9 million
in health care receivables have been recovered. Reserves remaining for prior years are $21.0 million based on the estimation of unpaid claims, claim
adjustment expenses, and amounts expected to be received through subrogation at June 30, 2018. Health care receivables remaining to be recovered
related to prior years are $0.2 million. Therefore, there has been a $44.0 million favorable prior year development since December 31, 2017. The
redundancy that emerged resulted from differences in claims severity and utilization as compared to expectations.

B. Information about Significant Changes in Methodologies and Assumptions
No significant change.

Note 26 — Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured

Settlements

Not Applicable for Health Companies.
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Note 28 — Health Care Receivables

Estimated Actual Rebates  Actual Rebates  Actual Rebates
Pharmacy
Rebates as Pharmacy Collected Within Collected Within  Collected More
Reported on Rebates as 90 Days of  91to 180 Days of Than 180 Days
Financial Invoiced/ Invoicing/ Invoicing/ After Invoicing/
Quarter Statements Confirmed Confirmation Confirmation Confirmation
June 30, 2018 $ 19,182,000 - -
March 31, 2018 18,055,000 23,736,499 -
December 31, 2017 23,092,000 23,092,000 $ 327,009 $ 35,783,695
September 30, 2017 21,411,000 21,350,000 16,942,655 21,161
June 30, 2017 15,039,000 21,410,000 16,440,439 207,336 -
March 31, 2017 14,940,065 19,191,073 15,838,786 246,625 $ 37,892
December 31, 2016 17,395,161 17,395,161 17,819,339 511,580 173,311
September 30, 2016 13,775,000 15,986,155 15,523,145 996,143 67,279
June 30, 2016 15,588,000 17,283,120 16,926,413 22,655 1,435,937
March 31, 2016 14,922,000 16,788,642 16,641,435 18,818 714,496

Note 29 - Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

No significant change.

Note 31 - Anticipated Salvage and Subrogation

No significant change.
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Statement as of June 30, 2018 of the Medical Mutual of Ohio

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act? Yes[X] NoJ[ ]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[X] Nol[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? Yes[X] Nol[ ]
2.2 Ifyes, date of change: In process
3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]

If yes, complete Schedule Y, Parts 1 and 1A.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

Zen Acquisition Sub, Inc. was incorporated June 2018
3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

4.2 Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company State of
Name of Entity Code Domicile

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

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

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2014

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 05/12/2016

6.4 By what department or departments?

Ohio Department of Insurance

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

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

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

7.2 Ifyes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Isthe company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]

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

)
)

o

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

c) Compliance with applicable governmental laws, rules and regulations;
d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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GENERAL INTERROGATORIES

10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

PART 1 - COMMON INTERROGATORIES

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

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

INVESTMENT

Yes[X] Nol[ ]

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

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

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:
Amount of real estate and mortgages held in short-term investments:
Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

$ 0
Yes[ ] No[X]

$ 0

$ 0

Yes[X] Nol[ ]

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 73,979,711 111,387,666
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 227,530,519 214,921,799
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 301,510,230 $ 326,309,465
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] Nol ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

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

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

Yes[X] NoJ[ ]

1
Name of Custodian(s)

2
Custodian Address

FIFTH THIRD BANK 5050 KINGSLEY DRIVE, CINCINNATI, OHIO 45263

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

location and a complete explanation:

1 2
Name(s) Location(s)

Complete Explanation(s)

3

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

17.4 Ifyes, give full and complete information relating thereto:

Yes[ ] No[X]

1 2

Old Custodian New Custodian

3
Date of
Change

4

Reason

17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation
ANCORA ADVISORS, LLC U
HUNTINGTON BANK U
JAMES CELLURA |

17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets?

Yes[X] Nol[ ]

17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under

management aggregate to more than 50% of the reporting entity's assets?

Yes[ ] No[X]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
124676 ANCORA ADVISORS, LLC N/A SEC NO
N/A HUNTINGTON BANK N/A occ NO

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

Q11.1

Yes[X] Nol[ ]
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18.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If no, list exceptions:

By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist.

b.  Issuer or obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5*Gl securities?

Q11.2

Yes|[ ]

No[X]
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GENERAL INTERROGATORIES (continued)
PART 2 - HEALTH

2.1
22
23
24

Operating Percentages:

1.1 A&H loss percent 79.2 %

1.2 A&H cost containment percent 1.7 %
1.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ........vurerrurrirrereseisisesresessssesesesssssssssessssssessessasssessessassssssessasssssasssessassssssesssssnssessassasssessesssssessessasssessasssssnssansans 12.0 %
Do you act as a custodian for health SAVINGS GCCOUNES? .........cceiuiiiiriicie ettt b s bbbt bbb bbbt Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health SAVINGS ACCOUNES? ..........c.iuiiiiieiicie et s bbb ss st Yes[ ] No[X]

If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two States?..........cccvevievcccrrieicceeeee s Yes[X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the

state Of dOMICIE OF the TEPOTHING ENHLY ..ottt b a st b et b b b st st b st et es bbbt s s et e et en bttt s e s et sns Yes|[ ] No[ ]

Q12
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE

Q13
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State, Etc.

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts

© NSO =

Arizona......cccoveerrieinns
Arkansas...........ccoeveennee
California..........ccocvue....
Colorado........coeveveenn
Connecticut..................

Delaware
District of Columbia

Florida.......coconerernnenne
[CT-ToT o TN

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

Kansas.
Kentucky..

Louisiana...........cceoueee.

Maryland...........cccouuue.
Massachusetts.............
Michigan.........cccccevvenne.
Minnesota..........ccocuune.
MisSISSIPPI....vvvecvrennens
MiSSOUFi......cocverrrernne.
Montana..........cccevvernes

Nebraska
Nevada

New Hampshire............
New Jersey........counnn.
New Mexico.........c.c.....
New YOrK.......ccovveneenn.

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

Vermont...
Virginia.....

Washington...................

West Virginia....
Wisconsin

Wyoming......coeeereeneenees
American Samoa..........

U.S. Virgin Islands........
Northern Mariana Islands
Canada........cocovrnrenrenne
Aggregate Other alien
Subtotal.......cccorrrenrenns
Reporting entity contributions for
Employee Benefit Plans
Total (Direct Business)

....165,636,480

DETAILS OF WRITE-

58001.
58002.
58003.
58998.

Summary of remaining write-ins
for line 58 from overflow page...........ccccevvueee
Total (Lines 58001 thru 58003 plus 58998)

(Line 58 above)............

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG

E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

Active Status Count

Q14

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer.

N - None of the above - Not allowed to write business in the state......................
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Medical Mutual of Ohio
34-0648820
NAIC 29076
OH

Medical Hfj'alth Insupng Consumers Life sl Misteal Zei Acuisition
Corporation of Ohio Insurance Company .
: Services, LLC Sub, Inc.
34-1442712 21-0706531 34-1922587 2
NAIC 95828 NAIC 62375 OH OH
OH OH

As of 06/30/18
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

SCHEDULE Y

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Members
0730 |Medical Mutual of Ohio.......... 29076... | 34-0648820.. | ...vvevrerrerrries | eorerrririrerreinnies | eoreireisirsnensinnens Medical Mutual of ONi0........ccccererririeieiiiens OH.....co.... UDP............. Medical Mutual of Ohi0..........ccoevririeiiiriinnns Ownership......... ...100.000 | Medical Mutual of Ohi0.........cccvvrerreerrriniens | e |\ TSSO DR
0730 |Medical Mutual of Ohio.......... 95828... | 34-1442712.. | oo e | e Medical Health Insuring Corporation of Ohio..... |OH............ (DS TN Medical Mutual of Ohio Ownership......... ...100.000 | Medical Mutual of OhI0.........c.ccvvverrreerririens | e |\ TSSO
0730 | Medical Mutual of Ohio.......... 62375... [21-0706531.. | ..voveeererirnes | erererirnireereriens [ Consumers Life Insurance Company................ OH............ DS..covvriens Medical Mutual of Ohio Ownership......... ...100.000 | Medical Mutual of Ohi0.........ccocenerererrreenrirens | e Necooe | oo
........ Medical Mutual of Ohio.......... [ cecceeeree | 34-1922587.. [ ..oovevicevis | eevieeeiieens [ ceveeveeisieennen.. | Medical Mutual Services, LLC...........oeeeee. |OH........ | DS................ | Medical Mutual of Ohio............cccccceveveneeenen. | Ownership......... | ...100.000 |Medical Mutual of Ohio............ccccevvenee. N [
........ Medical Mutual of ORi0.......... [ oeeereeees | cerrereireneeirens | e [ [eovesenneneeeee.. | Z€N AcQuisition Sub, INC....cevvevevvcvrcncviicneen | OHu | DScc...oo. | Mediical Mutual of Ohio.........cevevceccencnenenn. | Ownership......... | ...100.000 | Medical Mutual of Ohio............ccvveriennee N [
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

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

Response

NO

Explanation:
1. The data for this supplement is not required to be filed.

Bar Code:

* 2 9 07 6 2 018 3 650000 2 *

Q117
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Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Other RECEIVADIES...........cveveeeieiciesiecsee et sesssssssesesssssesssssssssssssssesssssssesens | sveesenssnsenseseereens 901,804 | i 210,328 | oo 761,476 | 1,150,860

2505. Intangible Asset
2597. Summary of remaining write-ins for Line 25

I 1,150,860

Additional Write-ins for Liabilities:

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
2304. Reinsurance Payable.... 10,375,971 | oo ....10,375,971 6,713,422

2305. Unclaimed Funds......
2306. Guaranty Fund Liability.
2397. Summary of remaining write-ins for Line 23

15,162,541

...3,286,570 |..
...1,500,000 |..

..3,286,570
..1,500,000
....15,162,541

..3,155,988
..1,500,000
....11,369,410

Q18
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SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......ciiiieiieieicisis ettt snsens | essesssssssassessessstessesssenes 37,639,466 | ....ovovvereeeiee e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjusted Carrying ValUe...........c.ovururiirrerriniinrinrsnsisesssssiee st ssessnens
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation 341,018 | oo 227,346
9. Book/adjusted carrying value at end of current period (LINeS 142+3+4-5+68-7-8)........cccovvrvieiiieieiiiissseessesesesessssssens | sressesssssssesessssssessesssns 37,298,448 | ..o 37,639,466
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Line 9 MiNUS LINE 10).........c.ccouiiiveiiiieiicicieiceiserssesteseseres e ssseressssesessnsens | seesersssssesesssesssssesessesens 37298448 | ......ccovvveiieren, 37,639,466
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEa.........c.ovriinrerrineneireneereeineineiees | creereisisstsee e seesesseessseseessenens 0 [ oot
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other..........cccceieieiccvisiececee e
4. Accrual Of dISCOUNL.........ccueiierieeresse et \
5. Unrealized valuation increase (decrease)..........coeeueurieeveverseverensersesenenansd
6. Total gain (loss) on disposals.
7. Deduct amounts reCEIVEA ON QISPOSAIS............c.cvueviuiieiieieieiees ettt sttt bbb s st st s s bnas | sbsesses s s enbes e bt es s bbb ss bbb
8. Deduct amortization of premium and mortgage interest points and commitment fees..............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment reCognized.............couvveurereerennneneeneseeneens
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12, Total valuation @lIOWANCE..........cceuiceieieteieee ettt bbb bbb st ea s sanaes
13. Subtotal (Line 11 plus Line 12)..
14. Deduct total nonadmitted amounts............c..cccecuevereereereercrreinnns ..
15. Statement value at end of current period (LINE 13 MINUS LINE 14)......iiiiiiiiiieieiieiesisss e scsssessies e ssssssssssesses s nsssssssnsessess | sssesssssssessessssassassasssssnssssessessnsessenas 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT.......c.ccciviiieiicreieteiee et b st sssssseaes | sesssassesssesesssaes s st sanes 273,308,077 | ovveverereereeerecveenes 274,771,977
2. Cost of acquired:
2.1 Actual cost at time of acquisition ....14,525,603
2.2 Additional investment made after acquisition 6,928,681
3. Capitalized deferred iNtErESt ANA ONET............cu.cciictece et a bt ae b ae s s e | ebebsssebesssseses st et es e s et et se s b sasbesessnaesas | sbessesessssssesssebes s s et e b sese bbb e s s naetnaes
4. Accrual of discount
5. Unrealized valuation increase (decrease) (12,214,104) | .o (20,954,214)
6. Total gain (loss) on disposals 248,834 | oo (31,633)
7. Deduct amounts reCeived ON QISPOSAIS...........ccovcviviucieiiieiri ettt ettt bbb bbb s st snaes | sbebensebessseses et s st s s e 3,244165 | oo 1,934,337
8. Deduct amortization of premium aNd AEPrECIALION. ..........cccvueviiiieieiciceie ettt bbb saessees | eebssbessessssssessesse s s besbes e bsses s ssessssants | sebistessessssassssse s sesbes s bbb en s b bnann
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccovvriveieevieveveisie et
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccervrrerrererereiereserseesiesiesieiens | cveveessssesesessissssssssesens 262,761,424 | ..o 273,306,077
12, Deduct total NONAAMILEEA MOUNES..........c.ciiiieieicicisi ettt bbb s bbb s s s s bsesnes | oebsetsnsesses et sntes et et entesebsetsnsansessnsants | 4ietstessesssssnsassessessntens et et st ensansesnsns
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ciiuiviiiiiiieieseeictisitesssestsstesesessssssssssessssssesssssssessess | svsessssssessesssssssssassesans 262,761,424 | ..o 273,306,077
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ...1,385,527,890
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 290,877,345
3. ACCTUAI OF QISCOUNL........cviieiciciie ettt nse s ssnssnsensessessnsensensessnsens | sressessnsnnsensessnssnsensessessnsens O 120D | worerssressessessessssessesessssessenas 596,454
4. Unrealized valuation iNCrease (ECIEASE)............cueveveveieeieeieesesieieeisesese s ses s ssssessesssssssssssessssssessesssssssessessnss | evessenssnssssessessssensessssee e 2082573 | coviviveeiieieereseseeesienens (10,304,257)
5. Total gain (loss) on disposals 37,783,802
6. Deduct consideration for bonds and stocks disposed of. 277,948,047
7. Deduct amortization Of PrEMIUM.........c.cciiereiieeiie et be bbb s ben s s nnsesensnns | sensessssesenssesessssessnsererenses 2y 020,398 | eveveerersseesssissessssesesinnens 5,300,999
8. Total foreign exchange change in book/adjusted CAIMYING VAIUE..............cvviveveciciiteie ettt ssssaes | sesessesssssses e besse st ss bbb es s
9. Deduct current year's other-than-temporary impairment recognized.... 578,977 | ...
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. ....150,040 |...
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... ..1,479,408,812
12, Deduct total NONAAMILEA AMOUNES..........cccviiiiiicieiccse ettt sttt st ssesets | etses st esbess e bbb es s sttt ent s st en s naees
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......c.ciuiiuiiiicriiiieiesesisctesesesiesissessesssssssssssessssessessssssenes | sossesisssssessessssnssnsns 1,479,408,812
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

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

BONDS

NAIC 1 (8)-vvreevereererrereesseesseeeseesseessssessesessesssssessessssessasssssssssssssssnsnns | cossesssssssssnssssnees 898,372,142 | ..o 44564374 | oo 30,159,102 | ..o (2,596,417) | covooevvrerireceienens 898,372,142 | ...vvveverrrrienn 910,180,997 | ..voreeercrerreriseesnerieesnensseens | eevereesssenseeseneens 903,563,514
NAIC 2 (8)-vvvererererrererirensieseses st ssesssesessessssesesssessssssninns | coesesesssesssesssenes 177,025,168 | ..oovvvcerrrierrinns 8,306,075 | ..oovvvrrerrerirriiienens 3,665,000 | ...oovverrirrrrirciiinns 1,910,472 | oo 177,025,168 | ...oooovvrriciens 183,576,715 | ..eveeevereericrieerinereeenieneseens | cevirneesinessesseenees 164,167,392
NAIC 3 (8)-vvveveveeermresseesssisseeeeseee s sesess s bbbt | £oseeRt bbbtk | eee s iR R e | R e R RSk | eeet R bR | Heees Rt | Seebe e 0 et | e
NAIC 4 (8)-+v1evereeeereeeeseeesseeesseeesseessasesssesssseesseesssse st eesssesssasessseesssessaessss | sseessssessseesssaeessesssaessssessssnesssnes | eessseessssessseesssaesssansssesssneessnes | £oeessssesssesssnessessssnesssaessseesssaess | 1eeessosessssesssnesssaesssaesssansssesssaness | 1eeesseesssaesssesssaeessesssnesssesssenses | sesssnesseest sttt OO OO OTSN
NAIC 5 (8)-+-1-vereeereeesseeesseeesseeesseessesessseessseess st ssseeesseeessaeessseess st seessss | rseessseessseesssaeesseesssaeessseeesseessses | eeessaeessseessseessseessseesssaessseeessees | £oeeesseeessaeesseeessaees s eesseeesseestseees | 1oeesseest e e s e Rt s st eees | Heees Rttt | Heees ettt 0 e rentees | senesiee et
NAIC B (8)-+-+evereeeraeeseeesseeesseeeseessesesssesesseesseessseessseessseess st seess st eesss | 1eemtseeeseesesaees et eeeetseses st s | eeeseeeetseeesseeeE et seeee et enestsees | o000t seeeEeeeeenes et een et eent s | coeetenen e Rt et ees et | et st en et | sene et 0 e | o
TOtal BONGS......oovcieeiriiieenis e ssnssenesseneenes | eosessesnssesssesencs 1,075,397,310 | oo 52,870,449 | ..o 33,824,102 | ...ocvorivinrinirenns (685,945) | ....oovvriririinens 1,075,397,310 | ..vvvcvvrinniiins 1,093,757,712 | oo O I 1,067,730,906

20IsO

NAIC 2.ttt | 481 R R8s | 1R RS R R R e | R E R R ee | eeeE R ARt | st | Seebs e 0 e nentens | seneriee et
10, NAIC 3ottt ees | £1ee Rk R Rt | et RR R Rk n e | R R bRt R s | et | HeeeR R | Seee bRt 0 et | e s
T1 NAIC 4t | 1Rkt | eeee Rk Rt n e | et R e bRttt | et | et bR | Seeet et 0 et | e s
12, INAIC Bt bbbttt seee | £t tee bR e | H41ee bR LR R R bR ehe | £ebeeeb bbb b bR bbb | Seeb s | ettt | Hreeb e OO OO
13 INAIC Bttt ss st st eee | £eEE Lottt | HE et enEenE e nEeeEeeE R R eeneen e | fhbeeeE et etk et bRk ks | sedbeees ettt bbb | ettt | ettt 0 e | e
14, Total Preferred SOCK...........ccouriuriiiiciciciiicricsesccisisnins | 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0 [ 0
15, Total Bonds and Preferred StOCK..........currrirniisnirensisnsnssenissesessnenns | soeeesensssssessseens 1,075,397,310 | oo 52,870,449 | ..o 33,824,102 | ...oovrivirrniienns (685,945) ...oovvririiiinens 1,075,397,310 | ..o 1,093,757,712 | oo O I 1,067,730,906

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18§.......... 0; NAIC2S......... 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S.......... 0; NAIC6S.......... 0.
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SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted N N Eal Interest ?)ollected Paid for Accsrued Interest
Carrying Value Parllal Year To Date Year To Date
9199999........comiriririereeeniens | e | e XXKreveierrireriiines v | ereeeeesesssinenes s | ot
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOF YEAI ..ottt st sssssssesss | sesssessessesssssssessessssassessesssessessessnsns (0 RO 69,898,181
2. Cost Of Short-term iNVESIMENES ACUINEA...........c.cvviveieeicieieie ettt bbbt bbb | sssssessesssssssesses s b s ses e s besssssessssentensens | evsbissessessssssseseessssnsessesas 48,408,092
3. ACCIUAL OF GISCOUNL.......ooiiiiiiiiii bbb | £4he bbbt bbb | Sobbs bbbt bbb bbb
4. Unrealized Valuation INCrEASE (AECTEASE)....... . ruuurerereereeereereeseesreesseseasessseesesseesessesseesaessessassessessessasssessessassssssessassssssess | 1etsessessssssesessassnessessasssssessassassessessanss | sesesssssssssssasssssessassessessssssssnssssnsneens
5. Total ain (I0SS) ON QISPOSAIS.........c.cvireiiieiiiiirireisieie ettt bbb bbb bbb s s b bbb s sae s s saebassetes | sbessssesessssesessssessssbe b ssebessssesebsssebessnsess | nebebssesesssesesssebesses et es e st st et s e st nnas
6. Deduct consideration reCeIVEA ON QISPOSAIS...........ccuiveiueieieiiieiseicisste ettt bbbttt ssenas | Hessessesssssssssessssssbesses s b bessessessssnsessess | evsbessessssssessessssnssnsenas 118,306,273
7. Deduct amortization Of PIEMIUML..........cccvicuiiiieiics ettt st b st s s s b saebessnaens | stessssesassstesesssses s e ba b s s et e s s sesebsssebessntens | nebebssesesssesesanseses et e s es e se b sae b e s s s s e as
8. Total foreign exchange change in bOOK/AQJUSIEA CAIMYING VAIUE..........cc.cuuriuiurieereieeeeeiieiescie ettt asesseses | £reesessessessessessasssee st esssesestesssebsessantans | sessestassessees s b e s es s st e st s st s s baees
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuuvueuririreireireireeeeieteee et seees | essessssssesessssssssesssssseesesssssnsessssssssnsessess | sressesassessessessnssssesseesssansessessessnsassessssnce
10. Book/adjusted carrying value at end of current period (LIS 142+3+4+5-6-T+8-9).........coeviurirriereieisieieeese s | et ses 0 | e 0
11, Deduct total NONAAMILEA BMOUNLS............cuiiierieeieeieciecsee et s s es | 26 seE et neE et snenentent e | Hoeesenenen e ent s st
12. Statement value at end of current period (LiNe 10 MINUS LINE T1).....ceieriuiiieieiisissiesiessstssisssessssssesssesessssessessesssssnsanss | sesssssssesssssssessessesssssssassesssssssessassssanes 0 | et 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement as of June 30, 2018 of the Medical Mutual of Ohio

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

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

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

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

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

............................................ 48,491,700

.......................................... 134,054,608

QsI08
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Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement as of June 30, 2018 of the Medical Mutual of Ohio

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O0|Flare Capital Partners I, LP Rowayton CT.... | Flare Capital Managers I, LLC........cccoiueririiiiniiceniieissieesissiessesssessssessnsssens | soneesesinsnonns 12/20/2013.... T | e | e 600,000 4,120,258 5.714
000000 00 0|MCM Capital Partners Il LP........ Cleveland OH... |MCM Capital Partners I, LLC. 09/25/2015.... 1 77,399 1,151,334 3.100
000000 00 O Strategic Value Investors, LP... Beachwood...........cccecevereiciiiencnns OH... [ Strategic Value Private INVESOrS............coruiueiieirerisceee e sieesssesesnes | veeesseeseennes 11/08/2017.... T e | e 423,944 1,149,056 3.330
000000 00 0] Leerink Transformation FUNQ |, LP..........cciiiiiniiniiiisisiisnisi s BOStON.....coiiiia MA... | Leerink Transformation Partners..........ccciieiniiimiininiisssisnisesisesisssesssssssssseneenes 06/06/2017.... 1 64,350 ...3,057,824 | .......... 1.600
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffili@ted. ... o eeeees (] P 1,165,693 10,078,472 | ....... XXX
Any Other Class of Asset - Unaffiliated
000000 00 O[Employee Benefit Trust.......... BOStON. ... I MA... I Fidelity INVESIMENES........evieeeiec e 07/01/2004.... 61,784 | oo | s | e 100.000
4299999. Total - Any Other Class Of ASSEE = UNAFIIAEEA. ..o ittt siet etttetseesse st seseeset et seseeses et essees et sessetenses et ansans | faeiesessessssassassessnsasssssesses et anteb et et ensen et et antensetsrsntas 0 61,784 | o0 | 0.... XXX.......
4499999, SUDOLAI = UNGFAIIAIEA. ...ttt 4k e Rk eeLE LRt (1 I 1227477 [ i [ 10,078,472 |....... XXX.ovone
4899999, TOMAIS. ... vvvoevseetseiseieeieee et e etk eERe eERieeRReeR oL R LR AR LR R R R AR ek AeEkeLE LR R (V)] - 1221477 | v (U 10,078,472 |....... XXX.......
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 [§ 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Any Other Class of Asset - Unaffiliated
000000 00 O[Employee Benefit TruSt.......ccovvrirnrisiereniniesinsiisrsnines 07/01/2004 [03/31/2018 | ....coovvvrrnririnnes [ ceererinieinnienes 0 . 84,463
4299999. Total - Any Other Class of Asset - Unaffiliated 0 0 0 0 0 84,463
4499999. Subtotal - Unaffiliated 0 0 0 0 0 84,463
4699999. Totals. 0 0 0 0 0 84,463
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Statement as of June 30, 2018 of the Medical Mutual of Ohio

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. t
912828 4N 7 |U.S. TREASURY NOTES .. | 06/25/2018........ MORGAN STANLEY & CO INC... 1,000,625 ..1,000,000 3,281 (1.
912828 4P 2 |U.S. TREASURY NOTES .. | 06/27/2018. MORGAN STANLEY & COINC... 1,000,703 ..1,000,000
912828 4R 8 |U.S. TREASURY NOTES .| 06/27/2018........ NATIONAL FINANCIAL SERVICES 8,036,250 | ..o 8,000,000
0599999,  Total - BONGAS = U.S. GOVEIMIMENL. ... ...ttt ses kst ses s e essoe s s E e E 080080 E 8184080008048 £ E ettt sniarires 10,037,578 | .o 10,000,000 | ......... 24,015 XXX
Bonds - U.S. Special R e and Special A
3130AD  RH 7 |FEDERAL HOME LOAN BANKS........coovniimriiiniriiersessiessssisssenssissssssesssssssssensns | sosseesssssnes 05/15/2018........ NATIONAL FINANCIAL SERVICES 3,929,200 | oo 4,000,000 | ......... 23,958 |1
3137F5 N5 4 |FHLMC REMIC SERIES 4794 DA .. | 06/25/2018........ SIEBERT BRANDFORD 8,267,633 | ... 7,964,005 26,879 |1
3136B1 DG 6 | FNMA REMIC TRUST 2018-11B VC.....ocoviuiriiiiiirerisiisensss s sens s .| 04/27/2018........ NATIONAL FINANCIAL SERVICES 4,601,125 | oo 4,446,203 14,327 [
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAl ASSESSMENES. ... . .r.euututeiisersiesieeerstiateraine | oetssseeeraseseseessesesseseeeeeeseeees e eese8 421 SE8 8 se8 4084818108428 £ 0888408421208 4808 £ 28428 £ 01 £ E 408 e 8 b 428 et b s d ettt enen et enres erasiaes 16,797,958 | .o 16,410,208 | ......... 65,164 XXX oo
Bonds - Industrial and Miscell:
00037B  AF 9 [ABB FINANCIAL USA INC......ccoviririiiiieriirieiiesiiesiesisessssssssiessessssssssssessssenins. | soesssnesienes 05/21/2018........ DAVIDSON D A & COMPANY INC......ovvirriririiierinsriesiesisssissessesssieneesesseens 1,000,860 | ..o 1,000,000
3733IN  AH 4 | GEORGIA-PACIFIC LLC.......oierrierriineireieeineetseiseesise e sesseessesssssssnsnns. | avesessessnnenes 06/27/2018........ NATIONAL FINANCIAL SERVICES 4,992,450 | oo 5,000,000
539830 BH 1 |LOCKHEED MARTIN CORP....... .. | 06/20/2018........ NATIONAL FINANCIAL SERVICES 1,972,720 | oo 2,000,000
654106  AF 0 [ NIKE INC ..ot .| 06/22/2018........ NATIONAL FINANCIAL SERVICES 2,725,560 | ..o 3,000,000
755111 BY 6 | RAYTHEON CO.....cooiiiiiiriiinciriseiseisie it ensenisessesans | eesssssesenenes 04/25/2018........ NATIONAL FINANCIAL SERVICES 415818 | oo 4,171,000
855244 AP 4 | STARBUCKS CORP.. .. | 04/16/2018........ DAVIDSON D A & COMPANY INC......ovvirvirirriirinsriesiesisssessesiesssseseseseseeens 498,865 500,000
863667 AH 4 |STRYKER CORP .| 06/04/2018........ NATIONAL FINANCIAL SERVICES 4,894,150 ..5,000,000
867914  BS 1 | SUNTRUST BANKS INC......ccviiiiiiiiiieiiieierissiesesssisssssssssssssessesssssessssssssessnns | soesesessssnes 04/24/2018........ BONY/SUNTRUST CAPITAL MKTS.......ccovvrirnririrnnienns 2,996,160 | ...oooeiiireeeeeee 3,000,000
98419M A 9 [ XYLEMINC ...t sensns | conesensonsees 06/13/2018........ NATIONAL FINANCIAL SERVICES 2,838,330 | oo 3,000,000
3899999. Total - Bonds - INAUSHTIAl NG MISCEIAMEOUS. ... vuu ettt ees s e eeseeE e e 188880 E 8L EE L8 E 4L £E L E L8 L E 4L E £ b4 £ 8L E bbbttt anbarira 26,034,913 | oo 26,671,000 185,056
8399997, TOtal - BONMS = PaI 3. .08k L4108 E e f R snianiies 52,870,449 | .o 53,081,208 | ...ooocvviinnas 274,235
8399999, TOAl = BOMMAS. ...t triieeiesrs sttt E 88k R e eEE e EfeEE e £E1eEEeEE LRt oL E R L E LA E oL EE oL E SRR EE LR EE LR R R E LRt erianere 52,870,449 | .o 53,081,208 [ ..o 274,235
Common Stocks - Industrial and Miscell
G1151C 10 1 [ACCENTURE PLC IRELAND 06/26/2018........ MORGAN STANLEY & CO INC.....oovirrriricriiirieniereeisnieriessssesesssenseseneenens | coeeesenenenes 1,000.000 157,093 XX | 1
G1190F 10 7 |BLUE CAP REINS HOLDINGS LTD 06/07/2018........ LIQUIDNET INC....couoimiiriviiiiierinieissiesesieiesissssssesse s ssssssssessssssssnsies | sveessesenenes 5,147.000 53,985 XX | |
G6700G 10 7 |NVENT ELECTRIC PLC. 05/01/2018........ VARIOUS ...ttt ssssssssesnsenaes | osvessssssssssssssssessessssssssses 10,170.000 | coovovvieiicriceiss 237,094 XXX | |
G7S00T 10 4 |PENTAIRPLC 04/13/2018........ NOBLE INTERNATIONAL. .....cttrviireirirerienieiesissiesiesiersessesesissiessessssseniens | soeessesenenes 2,680.000 188,616 XXX | L
003881 30 7 |ACACIA RESH CORP. .. | 04/242018........ LIQUIDNET INC.....outiuiiimireiiiieiiesisiesisssisssssssssssssessssssssessssssssesssenssssssssessens | sosesosssessnsssssessssssssessnes 10,400.000 | ..oooveererrirerercieirieeecieis 37,804 XXX | |
032332 50 4 |AMTECH SYSTEMS INC .. | 05/08/2018........ JONESTRADING INSTITUTIONAL SERVICES........cccovmrrerieieierneireenerenennes | cvereiincins 9,139.000 67,443 XXX | |
04238R 10 6 | ARMSTRONG FLOORING INC .. | 06/14/2018........ VARIOUS ..ottt sisentnns | oebinssssesessnssssess s 19,037.000 253,402 XX | |
00206R 10 2 |AT&TINC .. | 06/15/2018. MERGER ...ttt nstens | eestsessstes et erees 16,957.000 551,768 XXX | |
05351X 10 1 |AVAYA HOLDINGS CORP .. | 06/08/2018........ STEVENS & CO...ooiriciriiciei i ssssssniessessnnen. | revesinsins 2,590.000 54,477 XXX | L
00246W 10 3 |AXT INC..oovvvvrrines .. | 04/24]2018........ JONESTRADING INSTITUTIONAL SERVICES........coiviieririeienineinernsissssienss | o 17,504.000 | oo 104,674 XXX | |
10922N 10 3 | BRIGHTHOUSE FINANCIAL INC .. | 04/24/2018. LIQUIDNET INC....ouviiieiirieeieiisriesisisesesiesesssseenssssssesesssssesssensenssssssesennns | cones 940.000 49,060 XXX | L
11135F 10 1 |BROADCOM INC e .. | 05/02/2018........ STRATEGAS SECURITIES LLC. et | e 4,725.000 1,073,955 XXX | |
14575E 10 5 | CARS.COM INC....cooiiiiieieiiciciiei et e .. | 05/07/2018........ LIQUIDNET INC....ooviiiiiiiiiieeieieieie e sisssssssesssesessssnees | cvesssenenenes 3,930.000 111,283 XXX | L
171046 10 5 |CHRISTOPHER & BANKS CORP .. | 06/27/2018. INVESTMENT TECHNOLOGY GROUP..........ccoeiiiriririniiieiinsiernsiesissesnineies | oresesiersesssessessssesessessenes 13,525.000 ..12,348 XXX | |
197641 10 3 |COLUMBIA FINANCIAL INC.. .. | 05/04/2018........ VARIOUS.......ooiviiieiciiie et sse s sss st ssssassessnsenies | evsesssinsas 9,001.000 140,058 XXX | |
203900 10 5 | COMMUNICATIONS SYSTEMS INC .. | 04/04/2018........ IVY SECURITES INC s | e 741.000 2,563 XXX | |
253827 10 9 | DIGIRAD CORP .| 04/25/2018........ JONESTRADING INSTITUTIONAL SERVICES........cooviireiiiniineiseineiesnsienes | v 58,316.000 | ..evuvieeeeiirieicieeae 79,080 XXX | |
26885G 10 9 |[ERAGROUP INC......coiviiiiiiiiieinieiestieeierssissi e sisssssesenes | soesesessonnenes 04/27/2018........ JONESTRADING INSTITUTIONAL SERVICES........cccovimririeiiernireeieeininnes | v 5,713.000 59,873 XXX | |
320557 10 1 |FIRST INTERNET BANCORP. .. | 06/08/2018........ INVESTMENT TECHNOLOGY GROUP..........ccoovuiriiiriiicisieiseirerserssineeenins | cveeesenienns 2,542.000 84,573 XX | L
356108 10 0 |FREDSINC .| 06/01/2018........ INVESTMENT TECHNOLOGY GROUP..........ccoviiiririiinireierissieesisissesninsins | ovesssesssssssessssessssssnes 43,737.000 | ..o 60,803 XXX | |
36164V 30 5 [ GCILIBERTY INC....oiiiiiircriiireieristiesieisee e nssnienss | eesesesenenenes 06/12/2018........ INVESTMENT TECHNOLOGY GROUP..........ccoovueririreririieinrieierirenierssiseeenins | creeesenenenes 1,640.000 73,571 XX | L
36164Y 10 1 |GCP APPLIED TECHNOLOGIES INC........ .. | 05/08/2018........ BAYPOINT TRADING. 2,238.000 65,747 XXX | |
37364X 10 9 | GEOSPACE TECHNOLOGIES CORP.........ccomvieririiriireierinriresieisesseiesisseesieessninenas .| 05/07/2018........ BAYPOINT TRADING. 6,123.000 69,231 XXX | |
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
387328 10 7 | GRANITE CONSTRUCTION INC.......covvirirmriirmiiiierisnieeiesiesiscesesisesssssseessssiessesees | cossesesssnnes 06/15/2018........ VARIOUS......cooiiiiriiitierie st ensessssiens | rensesincines 6,964.000 132,126 XXX | L
402307 10 2 | GULF ISLAND FABRICATION INC .. | 06/20/2018........ VARIOUS 7,702.000 72,047 XX | |
40624Q 20 3 |HALLMARK FINANCIAL SERVICES INC EC.... .. | 06/25/2018. VARIOUS 9,533.000 97,234 XXX | |
404139 10 7 [HC2 HOLDINGS INC......cccovvvvrrrrnece .. | 06/21/2018........ BAYPOINT TRADING.......cvoriuiiriirriiitierisisesesieissssese s ssssssesssnssnns | sosesessessessssssessssssessessenes 16,853.000 | cooovuerriiiererieieieeiiae 96,841 XXX | |
461148 10 8 [INTEVAC INC.....c.covvvvvrirerercnnnee .. | 06/26/2018........ VARIOUS ..ottt nsssnsnns | oebenssssesessssinssessee e enene 52,692.000 | ..cooovoirririerieernnn 257,993 XXX | 1
478160 10 4 |JOHNSON & JOHNSON .. | 06/26/2018. MORGAN STANLEY & COINC... 2,000.000 244,986 XX | L
48716P 10 8 | KEARNY FINANCIAL CORP MD......cooiirriiiriiriisinsisiesssssessesssesessssssssesssssssssssnenes .. | 04/24/2018........ VARIOUS 4,121.000 55,114 XX | |
577128 10 1 |MATTHEWS INTERNATIONAL CORP. .. | 04/19/2018........ VARIOUS 1,780.000 90,414 XXX | |
580135 10 1 |MCDONALDS CORP COM .| 06/26/2018........ MORGAN STANLEY & CO INC....cocovrriiieiieireieresiseieninies 1,000.000 160,984 XX | |
58958P 10 4 | MERIDIAN BANK PAOLI PA.........ooiiiiiiiiiitiseesieie s | eernsssnenenes 06/11/2018........ INVESTMENT TECHNOLOGY GROUP SR RRRSTRORRRTIN SRR 1,501.000 27,015 XXX | |
59804T 40 7 |MIDSTATES PETROLEUM CO INC.......cvuiiiiieiiniierieiitiesiseieeissisesesiseiesisesseseneenes .. | 05/25/2018........ B RILEY & COLLC.....ciiiiiieriricieeieteeissiess s nesssssienssssssseniens | cones 434.000 5,565 XXX | |
606501 10 4 |MITCHAM INDUSTRIES INC .| 05/03/2018........ VARIOUS ..ottt essssssssssessseniens | cvssesesssenns 8,864.000 28,808 XX | L
68628V 30 8 | ORION MARINE GROUP INC......c.ovviiiiirririneierisirriesie s isssessenssnsns | oereeesenenenes 04/25/2018........ JONESTRADING INSTITUTIONAL SERVICES.........ccooovmrieririiernrieeneresennes | vereiiniins 5,280.000 35,847 XXX | L
715347 10 0 |PERSPECTAINC .. | 06/14/2018........ VARIOUS ..ottt sisentens | oebiessssesessns s s 17,040.000 XX | |
693366 20 5 |PICO HOLDINGS INC .| 06/26/2018........ VARIOUS........ooeeeteeee et nse s sssssssssnsnsenans | osversssssssssssessessessssssssses 12,657.000 150,346 XXX | |
72766Q 10 5 |PLATFORM SPECIALTY PRODS CORP........covmiieririrerieriieeiiseiessesissssssssseesissienes | soneeesinsnnes 05/04/2018........ CJS SECURITIES INC.....oovuiiirriiirireriereeinsiesesisseesiessssssesseniseesissssssens. | revsesinsens 5,550.000 58,409 XXX | |
742718 10 9 |PROCTER & GAMBLE CO .. | 06/26/2018........ MORGAN STANLEY & CO INC 5,500.000 429,458 XXX | |
74915M 10 0 |QURATE RETAIL INC. .| 06/12/2018........ BRILEY & COLLC 1,450.000 31,728 XXX | |
75508B 10 4 | RAYONIER ADVANCED MATERIALS INC......cocovviiiririiernniseienisissssisessssisessnnens | osvsessnsenns 06/27/2018........ VARIOUS ..ottt essesssssens. | oesessnsens 5,666.000 113,780 XX | |
75605L 70 8 |REALNETWORKSINC.............. .. | 04/27/2018........ IVY SECURITES INC.....oooiiiiiiciiseieieiseeiseissiesi e sissssssesssenne | soresesssesisssssssessssesessessnes 19,467.000 | ..o 70,050 XXX | |
78573L 10 6 | SABRAHEALTH CARE REIT INC....... .| 05/21/2018........ RAYMOND JAMES & ASSOC........cooiriiiireriiiieesiseissieiesissisesesissssssesssnsnnes | cveesseseenes 1,930.000 37,627 XXX | L
794093 10 4 | SALEM COMMUNICATIONS CORP DEL........couivimririiieiineiienirrisssisssissriesiesennee | ceeseseiesienns 05/09/2018........ VARIOUS ...ttt esssnesssssenss. | osssinesssenssessssssssses e 21,409.000 | ..ooovvriieines 70,890 XX | L
806407 10 2 | SCHEIN HENRY INC .. | 06/21/2018........ VARIOUS 2,730.000 197,694 XXX | L
824543 10 2 | SHILOH INDUSTRIES INC .| 06/27/2018........ IVY SECURITES INC.....oovvriirieieieieriseieninines 6,944.000 62,552 XX | |
855668 10 9 | STARRETT LS CO..oouiiiiiiieiiiciseieie st ssssssessessssssensens | soesesessssnes 06/27/2018........ VARIOUS.......ooviiiriierite et ssssesensennenss | aeesessessnes 6,302.000 41,066 XX | 1
85569C 10 7 |STARTEKINC .. | 06/22/2018........ JONESTRADING INSTITUTIONAL SERVICES.. 7,550.000 50,208 XX | |
871561 10 6 | SYNACORINC.......ccoovvrrririrs .| 04/24/2018........ JONESTRADING INSTITUTIONAL SERVICES.. 21,160.000 | ...oovvriieires 36,715 XX | L
87538X 10 5 | TANDY LEATHER FACTORY INC 06/19/2018........ VARIOUS......cooiiiriiitiiei et saesiensesinsiens | rersesinsins 9,803.000 73,721 XXX | L
879181 10 5 |TELARIAINC .. | 05/31/2018........ VARIOUS ...ttt bbbt sssenses | oevesssssesssssssssssssessessssesans 15,117.000 62,799 XX | |
88822Q 10 3 |TIPTREEINC......cccovvvvercvrrrirene .. | 04/25/2018........ BAYPOINT TRADING.......coerriiireriirreineirerseiseeesissisesesserssssessessssssessessssssenes | eveesseneenes 1,351.000 7,930 XXX | |
89703P 10 7 |TRONC INC .. | 06/18/2018........ VARIOUS ST 10,417.000 | coooverveeerreeieeeeens 179,014 XX | |
92220P 10 5 |VARIAN MEDICAL SYSTEMS INC .. | 06/15/2018. INVESTMENT TECHNOLOGY GROUP...........ctvirinirieriieieniseiisesierienenenies | oo 490.000 60,220 XXX | |
92532W 10 3 | VERSUM MATERIALS INC .. | 04/18/2018........ INVESTMENT TECHNOLOGY GROUP..........cccovuerrireriniiceinrieiesirenserssiseeens | coverierinenns 1,230.000 46,722 XXX | L
91829F 10 4 |VOXXINTERNATIONAL CORP.............. .. | 05/08/2018........ VARIOUS.......ooiiieicie ettt sssenses | oevesssssesssssssssssssessessssesans 11,124,000 | cooovveeeriienes e 57,090 XXX | |
98311A 10 5 | WYNDHAM HOTELS & RESORTS INC.... .. | 06/04/2018. VARIOUS 3,520.000 170,288 XXX | |
98310W 10 8 | WYNDHAM WORLDWIDE CORP .| 06/15/2018........ VARIOUS 4,150.000 324,282 XX | |
730843 20 8 |POINTS INTERNATIONAL LTD....ccovviiiiinirieriersernines . | 04/25/2018........ VARIOUS 9,580.000 99,864 XXX | L
Y2187A 14 3 |EAGLE BULK SHIPPING INC . | 04/09/2018. JONESTRADING INSTITUTIONAL SERVICES.. ....13,652.000 66,439 XXX e |
9099999. Total - Common Stocks - INdustrial aNd MISCEIBNEOUS...........iuuuiiuuiiiieiiiiisiiiistis st eesies bbbt 7,808,240 XXX 0
9799997. Total - Common Stocks - Part 3 7,808,240 XXX 0
9799999. Total - Common Stocks 7,808,240 XXX 0
9899999. Total - Preferred and COMMON SOCKS. ... ittt ess sttt ees st e essees et o0t E e e 008018080 E £ 0o E 80 E L8180 b ettt snisneres 7,808,240 XXX 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........cciiiiuiieieiiiiieiete ettt ettt e et ese saetetessseteseseeseses s seseb s esses s s setes s ssses e s eeet b sse s et e s e e et b s setes e s es et s s se b e b e s es et s setebessns et et s s et et s seseses s setebessesesamnsetebanenaes | etesnans 60,678,689 XXX 274,235 XXX oo

(a)

For all common stock bearing NAIC market indicator "U" provide the number of such issues:...
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
383756 2G5 |GNMAREMIC TRUST 2012-102 DN......... .. | 06/20/2018. | PRINCIPAL RECEIPT........c.cosvvunne 88,931 24 09/20/2040. | 1....cvverernes
38378E JV 6 |GNMAREMIC TRUST 2012-65 MJ ..106/20/2018. | PRINCIPAL RECEIPT........covvvvrens | vevrrererirereseneireninns | v 164,468 (3,453) 07/20/2039.
383756 DJ 7 |GNMAREMIC TRUST 2012-73 NK .. | .. | 06/20/2018. | PRINCIPAL RECEIPT 59,739 59,739 (1,703) 08/20/2040.
38379W 5E 8 |GNMA REMIC TRUST 2016-62 LA............ ..106/20/2018. | PRINCIPAL RECEIPT........ccovvvvrens | vevrrererirereseseireniens | v 106,404 | .......... 106,404 (3,424) 09/20/2045.
38379X KD 1 |GNMAREMIC TRUST 2016-83 AP .. | 06/20/2018. | PRINCIPAL RECEIPT........cecunmrens [ e | v 172,757 | .......... 172,757 (5,744) 10/20/2045.
38379X Q9 4 |GNMAREMIC TRUST 2016-90 MA........... | .. | 06/20/2018. | PRINCIPAL RECEIPT. 246,879 246,879 | ....... (8,273) 10/20/2045.
38380F 4M 5 | GNMAREMIC TRUST 2017-099 JG.......... .. | 06/20/2018. | PRINCIPAL RECEIPT. 232,862 232,862 | ......... 231,988 789 06/20/2047.
38380H PP 1 |GNMAREMIC TRUST 2017-149 CA......... .. | 06/20/2018. | PRINCIPAL RECEIPT. 23,044 23,044 22,576 . 468 02/20/2046.
912828 HZ 6 |U.S. TREASURY NOTES.......cccoovrimrriiens .. 1 05/15/2018. | MATURITY...... s | s 1,000,000 | ....... 1,000,000 | .......... 987,500 | ..o 999,438 | ..o, 562 05/15/2018.
0599999. Total - Bonds - U.S. GOVEMMENL........uuvirieriisiiisnirienisenssssessiies | eotsssessessssssssesssenssnssssessssssssss s ssnssssnsensesssssssniens | ooenees 2,095,084 | ....... 2,095,084 | ....... 2,112,154 | .o 2,093,262 | ..covriviiinn 0 | .enn(20,754) | v 0 (20,754) 0 XXX
Bonds - U.S. Special Revenue and Special A t
313373 UU 4 |FEDERAL HOME LOAN BANKS ..| 06/08/2018. | MATURITY...... ST PR 4,000,000 | ....... 4,000,000 | ....... 4,226,920 (21,085) 06/08/2018.
313379 DT 3 |FEDERAL HOME LOAN BANKS .| 06/08/2018. | MATURITY...... JEOTRTTRII PV 1,000,000 | ....... 1,000,000 | .......... 986,620 1,247 06/08/2018.
31394R  ZY 8 |FHLMC REMIC SERIES 2769 LB.... .. | 06/15/2018. | PRINCIPAL RECEIPT. (90) 03/15/2019.
31394W FL 7 |FHLMC REMIC SERIES 2773 TB... .. | 06/15/2018. | PRINCIPAL RECEIPT.. (54) 04/15/2019.
31394W YN 2 |FHLMC REMIC SERIES 2783 AY... .| 06/15/2018. | PRINCIPAL RECEIPT. (66) 04/15/2019.
31394W GS 1 |FHLMC REMIC SERIES 2784 HJ.... .. | 06/15/2018. | PRINCIPAL RECEIPT. (6) 04/15/2019.
31394Y F3 3 |FHLMC REMIC SERIES 2796 LB.... .| 06/15/2018. | PRINCIPAL RECEIPT. (362) 05/15/2024.
313950 MW 3 |FHLMC REMIC SERIES 2892 DB... .. | 06/15/2018. | PRINCIPAL RECEIPT. (66) 11/15/2019.
313950 RE 3 |FHLMC REMIC SERIES 2977 AY. .. | 06/15/2018. | PRINCIPAL RECEIPT.. (984) 05/15/2025.
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC.... .| 06/15/2018. | PRINCIPAL RECEIPT. (920) 12/15/2037.
3137AJ  6A 7 |FHLMC REMIC SERIES 3955 BA... .| 06/15/2018. | PRINCIPAL RECEIPT. ...63,128 (2,233) 02/15/2041.
3137AJ  HW 7 |FHLMC REMIC SERIES 3960 YH... .| 06/15/2018. | PRINCIPAL RECEIPT. v | s 106,142 | ........ (1,181) 08/15/2040.
3137AP  BF 6 |FHLMC REMIC SERIES 4033 ED... ..106/15/2018. | PRINCIPAL RECEIPT.......covvvvvrens | vervrererirerisiseireniens | cvvveiens 139,445 | .......... 139,445 | .......... 143,474 (1,942) 10/15/2036.
3137AS Q8 0 |FHLMC REMIC SERIES 4088 PA... .. | 06/15/2018. | PRINCIPAL RECEIPT.. 50,340 50,340 52,731 (1,946) 12/15/2040.
3137AV. 2S5 |FHLMC REMIC SERIES 4122 PA... .| 06/15/2018. | PRINCIPAL RECEIPT.......oosvumvinns [ correineiiineiseiiierines | e 157,310 | coovvvenee 157,310 | oo 158,367 (708) 02/15/2042.
3137AW 6M 2 | FHLMC REMIC SERIES 4125 KP... .. | 06/15/2018. | PRINCIPAL RECEIPT........ccccnmvens [ e | v 162,604 | ......... 162,604 (3,868) 05/15/2041.
3137AW VA 0 |FHLMC REMIC SERIES 4145 UC... .| 06/15/2018. | PRINCIPAL RECEIPT. v | s 171,192 | ... 171,192 603 12/15/2027.
3137AY 6Z 9 |FHLMC REMIC SERIES 4150 ND... .. 1 06/15/2018. | PRINCIPAL RECEIPT........covvvvrens | verrrererrrerivinsirerinns | cvrveiens 165,530 | ...covouee 165,530 844 07/15/2041.
3137AY SG 7 |FHLMC REMIC SERIES 4165 TD... ...|.. | 06/15/2018. | PRINCIPAL RECEIPT 213,096 213,096 8,724 12/15/2042.
3137B0 TR 5 |FHLMC REMIC SERIES 4186 MC............. .| 06/15/2018. | PRINCIPAL RECEIPT.......oosvumrinns [ eorrirneriineieeiinenines | e 163,752 | .ocovenee 163,752 5,052 03/15/2028.
3137B1 MQ 2 |FHLMC REMIC SERIES 4198 QD... .| 06/15/2018. | PRINCIPAL RECEIPT........oevvnvviens [ eorrrererinrinerirenires | eevveris 134,098 | ......... 134,098 (1,310) 01/15/2033.
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA... .. | 06/15/2018. | PRINCIPAL RECEIPT.......coovvunvrins [ eormrererinrinerienies | v 142,131 | .oooeee. 142,131 (563) 05/15/2028.
3137B7 3L 1 |FHLMC REMIC SERIES 4289 WE.. .. | 06/15/2018. | PRINCIPAL RECEIPT. . .135,636 (2,273) 08/15/2031.
3137B7 TL 3 |FHLMC REMIC SERIES 4306 A ... |.. | 06/15/2018. | PRINCIPAL RECEIPT v | 90,464 ...90,464 (2,274) 03/15/2041.
3137B9 FL 4 |FHLMC REMIC SERIES 4314 KA.............. .. | 06/15/2018. | PRINCIPAL RECEIPT.........cccoovvnnee 272,464 272,464 (4,924) 12/15/2039.
3137BA 3T 7 |FHLMC REMIC SERIES 4329 KA... .| 06/15/2018. | PRINCIPAL RECEIPT........oevunrviens [ eorvrerrrinninerirenires | cevveris 112,739 | .......... 112,739 (2,230) 01/15/2040.
3137BB A9 1 |FHLMC REMIC SERIES 4337 BA... .| 06/15/2018. | PRINCIPAL RECEIPT. 279,573 279,573 | ..i292,852 | ..oirnnni292,448 | s | e (12,875) | s [ (12,875) | .cvererereireens 02/15/2046.
3137BB N9 7 |FHLMC REMIC SERIES 4358 DA... .. | 06/15/2018. | PRINCIPAL RECEIPT. 216,345 216,345 (4,129) 06/15/2040.
3137BN NQ 3 |FHLMC REMIC SERIES 4566 CE... ...|.. | 06/15/2018. | PRINCIPAL RECEIPT. 267,854 267,854 2,092 01/15/2043.
3137BN  Z8 0 |FHLMC REMIC SERIES 4569 A................ .. 1 06/15/2018. | PRINCIPAL RECEIPT.........cccovvnnee 245,981 245,981 (7,513) 11/15/2040. [ 1...ooovrvrnnne
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3137BR 6T 7 |FHLMC REMIC SERIES 4608 HA... .. | 06/15/2018. | PRINCIPAL RECEIPT.. 255,388 255,388 ....262,491 ....261,693 (6,305) 06/15/2041.
3137BV EH 5 |FHLMC REMIC SERIES 4655 HA.............. | .. | 06/15/2018. | PRINCIPAL RECEIPT.. e 278,464 278,464 1288,993 | 288,565 | i | e (10,101) [ s [ s (10,101) | +ocvvverereereens 01/15/2042.
3137BW YH 1 |FHLMC REMIC SERIES 4674 A................ .. | 06/15/2018. | PRINCIPAL RECEIPT.........cccovvvnnee 242,435 242,435 | ... 248,269 (5,793) 12/15/2042.
3137F3 W8 3 |FHLMC REMIC SERIES 4764 WJ .. | 06/15/2018. | PRINCIPAL RECEIPT.. 83,267 83,267 82,669 598 01/15/2045.
31415Y LW 7 |FNMA PASS-THRU POOL 993241.......... | .. | 06/25/2018. | PRINCIPAL RECEIPT.. 22,787 22,787 23,962 (1,005) 06/01/2024.
31417Y GK 7 |FNMA PASS-THRU 15 YEAR.......c.cocuvunec. .. | 06/25/2018. | PRINCIPAL RECEIPT. (1,451) 10/01/2024.
31394B MD 3 |FNMA REMIC TRUST 2004-89 AQ............ | .. | 06/25/2018. | PRINCIPAL RECEIPT.. (892) 12/25/2024.
3136A2 AR 4 |FNMA REMIC TRUST 2011-110 EC.......... .. | 06/25/2018. | PRINCIPAL RECEIPT.. (2,071) 04/25/2041.
3136A2 MY 6 |FNMA REMIC TRUST 2011-128 QB .. | 06/25/2018. | PRINCIPAL RECEIPT.........ovvunvrins [ corrrererinriserirerires | eovernn 110,748 | .......... 110,748 | .......... 114,728 (2,403) 03/25/2039.
31397S XM 1 |FNMA REMIC TRUST 2011-40 KA. .. | 06/25/2018. | PRINCIPAL RECEIPT.. 13 13 13 0 .| 03/25/2026.
3136A8 ZR 4 |FNMA REMIC TRUST 2012-103 DA. .| 06/25/2018. | PRINCIPAL RECEIPT.. 23,133 23,133 24,416 (1,054) 10/25/2041.
3136AA  JT 3 |FNMA REMIC TRUST 2012-139 CA.......... .. | 06/25/2018. | PRINCIPAL RECEIPT.. 8,630 11/25/2042.
3136AA  5A 9 |FNMA REMIC TRUST 2012-149 ND.. .. | 06/25/2018. | PRINCIPAL RECEIPT.. 0 06/25/2042.
3136AA 6K 6 |FNMA REMIC TRUST 2012-151 YA... .. | 06/25/2018. | PRINCIPAL RECEIPT.. (2,823) 01/25/2028.
3136A3 X9 7 |FNMA REMIC TRUST 2012-3 BA... ..106/25/2018. | PRINCIPAL RECEIPT.......coovvevrnns | v | v 147,088 | .......... 147,088 | .......... 147,042 24 04/25/2040.
3136A5 XR 2 |FNMA REMIC TRUST 2012-30 PB. .| 06/25/2018. | PRINCIPAL RECEIPT.. 90,085 90,085 90,479 (252) 10/25/2040.
3136A4 2C 2 |FNMA REMIC TRUST 2012-34 PB .. | 06/25/2018. | PRINCIPAL RECEIPT.. (387) 01/25/2032.
3136A5 AC 0 |FNMA REMIC TRUST 2012-40 MG.... .. | 06/25/2018. | PRINCIPAL RECEIPT.. (704) 04/25/2041.
3136A5 P6 7 |FNMAREMIC TRUST 2012-53 PB. .. | 06/25/2018. | PRINCIPAL RECEIPT.. (2,264) 02/25/2041.
3136A7 U3 4 |FNMA REMIC TRUST 2012-84 QG.... .. | 06/25/2018. | PRINCIPAL RECEIPT.. (684) 09/25/2031.
3136A7 5E 8 |FNMA REMIC TRUST 2012-96 PD. .. | 06/25/2018. | PRINCIPAL RECEIPT.. (973) 07/25/2041.
3136AC ES 6 |FNMA REMIC TRUST 2013-10 DE. .. | 06/25/2018. | PRINCIPAL RECEIPT.. e 208,878 208,878 | .......... 209,367 (436) 10/25/2041.
3136AH U9 9 |FNMA REMIC TRUST 2013-133 VT.......... .. | 06/25/2018. | PRINCIPAL RECEIPT........cccunviens [ e | v 129,763 | .......... 129,763 | .......... 133,545 (2,261) 05/25/2025.
3136AC  WN 7 |FNMA REMIC TRUST 2013-20 CA. .. | 06/25/2018. | PRINCIPAL RECEIPT.. 274,651 274,651 ....280,401 (5,380) 01/25/2043.
3136AD MZ 9 |FNMA REMIC TRUST 2013-30 JA............. | .. | 06/25/2018. | PRINCIPAL RECEIPT.. i e | 193,312 | ... 193,312 ....180,722 179,284 | | 14,028 [ | 14,028 | .o, . 04/25/2043.
3136AD EY 1 |FNMA REMIC TRUST 2013-36 AB............ .. | 06/25/2018. | PRINCIPAL RECEIPT........ovvunvrins [ o | v 158,820 | .......... 158,820 | .......... 163,188 | ..ovvvvvrenne 162,025 (3,205) [ .oovevrerrirenns | e 158,820 05/25/2032.
3136AD V4 8 |FNMA REMIC TRUST 201341 WG... .. | 06/25/2018. | PRINCIPAL RECEIPT.. 203,346 203,346 ....203,918 ....203,818 (472) ..203,346 11/25/2042.
3136AJ C3 8 |FNMA REMIC TRUST 2014-26 GA............ | .. | 06/25/2018. | PRINCIPAL RECEIPT.. 278,736 278,736 ....285,661 ....285,273 (6,537) . .278,736 09/25/2039.
3136AJ K4 7 |FNMA REMIC TRUST 2014-28 ND............ .. | 06/25/2018. | PRINCIPAL RECEIPT. 300,943 | .......... 300,943 | .......... 307,949 | .o 306,219 ()| IR IS 300,943 03/25/2040.
3136AQ UM 0 |FNMA REMIC TRUST 2015-92 VA. .. | 06/25/2018. | PRINCIPAL RECEIPT.. .. 143270 | . 143,270 ....151,150 (6,300) 01/25/2029.
3136AR R4 2 |FNMA REMIC TRUST 2016-25 A... ... | .| 06/25/2018. | PRINCIPAL RECEIPT.. ..198,135 | .......... 198,135 ....206,680 ....206,610 (8,475) 11/25/2042.
3136AT JR 6 |FNMAREMIC TRUST 201649 PA............ .. | 06/25/2018. | PRINCIPAL RECEIPT. 235,916 235916 | .......... 241,630 | .ooovvrene 241,271 (5,355) 09/25/2045.
3136AT CK 8 |FNMAREMIC TRUST 2016-50 BN............ .| 06/25/2018. | PRINCIPAL RECEIPT.. ...183,466 | .......... 183,466 ....191,607 ....190,748 (7,282) 02/25/2046.
3136AU MC 2 |FNMA REMIC TRUST 2016-94 MN........... | .. | 06/25/2018. | PRINCIPAL RECEIPT.. ..194,652 | ......... 194,652 ....192,584 ....192,832 1,820 05/25/2045.
3136AV V9 7 |FNMA REMIC TRUST 2017-22 BE............ .. | 06/25/2018. | PRINCIPAL RECEIPT. 162,777 | oo 162,777 | oo 169,186 | ..ovvovernne 168,742 (5,965) 08/25/2040.
3136AW EJ 2 |FNMA REMIC TRUST 2017-28 A... .. | 06/25/2018. | PRINCIPAL RECEIPT.. 304,369 304,369 | ..........313,643 ....313,530 (9,162) 05/25/2045.
3136AY DD 2 |FNMAREMIC TRUST 2017-66 BH............ | .. | 06/25/2018. | PRINCIPAL RECEIPT.. e 217,076 217,076 ....224,369 (7,307) 05/25/2044. | 1.
3136B1 DG 6 |FNMA REMIC TRUST 2018-11B VC.......... .. | 06/25/2018. | PRINCIPAL RECEIPT........ccconvveuns 54,156 54,156 56,044 (1,887) 04/25/2029. | 1...cvovvvvs
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......viriruirieieiirisiieceistssessseeesssesnseseesessnsesssssessnsansens || sneae 14,928,458 | ..... 14,928,458 | .....15,300,870 | ......... 14,729,775 | .occeevee 0 | . (144,402) | ... 0 ... (144,402) | ... 0 XXX XXX
Bonds - Industrial and Miscellaneous
90261X FA 5 |UBSAG C | 04/25/2018. | MATURITY...... ...993,780 258 258 ...1,000,000 04/25/2018.
14912L  3U 3 |CATERPILLAR FINANCIAL SERVICES..... | .. | 04/15/2018. | MATURITY......ccccseormrrmrmrrmrrerinnnns | corerversvrnsnerinnnees | 21,000,000 | ......1,000,000 | ....... 1,021,215 (786) (786) ..1,000,000 04/15/2018.
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26442C AD 6 |DUKE ENERGY CAROLINASLLC............ .| 04/15/2018. | MATURITY.... . 500,000 | .......... 500,000 | .......... 499,265 27 vevrerenennD00,000 | oo [ e | e [ 12,750 | 04/15/2018.
29250R AN 6 |ENBRIDGE ENERGY PARTNERSLP...... .| 04/15/2018. | MATURITY.... JEOTTTRTRII PV 1,000,000 | ....... 1,000,000 | ....... 1,227,020 | ... 1,012,845 | oo | eeeennn(12,845) | oo [ (12,845) | ..o rereeeenn 1,000,000 | oo [ | 0 [ 32,500 | 04/15/2018.
29379V AL 7 |ENTERPRISE PRODS OPER LLC.. .. | 04/15/2018. | MATURITY.... rreee | 2,665,000 | ...... 2,665,000 | ...... 3,340,018 (37,357) 2,665,000 | ..coovvrerrirnn [ rrerrerernnns [ o0 [ 88,611 | 04/15/2018.
354613 AG 6 |FRANKLIN RESOURCES INC ... | .| 05/21/2018. | CALLED @ 103.3890000 RO P 4,135,560 | ....... 4,000,000 | ....... 4,492,753 | ooveeeeni,210,104 | oo | e (TA,544) | i | e (74,544) [ ..o | e 4,135,560 | ...oovvrrerirninne ..(135,560) | ...... (135,560) | .....228,060 | 05/20/2020.
377372 AD 9 | GLAXOSMITHKLINE CAP INC.................. .. | 05/15/2018. | MATURITY.... JRTTORRRO PP 2,000,000 | ...... 2,000,000 | ...... 1,990,300 470 2,000,000 | ..oocivniiininn | e | s 0. 56,500 | 05/15/2018.
64952W BZ 5 |NEW YORK LIFE GLOBAL FUNDING....... .| 04/27/2018. | MATURITY.... reverenessrenenes | e 1,500,000 | ....... 1,500,000 | ....... 1,498,950 114 | e | e 1,800,000 | s | e | v | s 9,750 | 04/27/2018.
713448 BH 0 |PEPSICO INC....cooovvvriereirerineincrienieens ..| 06/01/2018. | MATURITY.... JEOTTTRTRII PV 1,000,000 | ....... 1,000,000 | .......... 994,860 269 | .ovcrverrneinens | erereeenn 1,000,000 [ oo e | e [ 25,000 | 06/01/2018.
06366R E7 6 |BMO BANK OF MONTREAL........c.cocrevnnne C|04/10/2018. | MATURITY.... e | e 2,000,000 | ....... 2,000,000 | ....... 1,998,720 119 2,000,000 |..ooovierinnes o [ e | 14,000 | 04/10/2018.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. .........vuuirriiiiiiiiis o ssnses | seees 16,800,560 | ..... 16,665,000 | .....18,056,881 0 (124,275) | cooovvviennd 0 s (124,275) | coovovvvrenenn 0 | s 16,800,560 [ .....ccconieent 0 ...(135,560) | ...... (135,560)| .....523,171 XXX
8399997. Total - BONAS - PAM 4. eonis st | sneas 33,824,102 | ..... 33,688,542 | .....35,469,905 | ......... 33,747,872 | .o 0] . (289,431) | wovvrvrnnnand [V (289,431) [ covvvvvinninnn [ 33,824,102 | .o 0 {...(135,560)| ...... (135,560) | .....724,829 XXX
8399999. TOl = BOMAS. ...ttt ettt | s 33,824,102 | ..... 33,688,542 | .....35,469,905 | ......... 33,747,872 | oo 0] . (289,431) | oo [ I (289,431) 0 33,824,102 0 [...(135,560)] ...... (135,560)| .....724,829 XXX
Common Stocks - Industrial and Miscellaneous
G0176J 10 9 [ALLEGION PUBLTD CO....c.covrvrrrerrrrirerns C | 04/26/2018. | DIRECT TRADING........cccorvvrvrvrres | cervreirns 1,960.000 XXX | 129,513 (26,425) XXX
G7S00T 10 4 |PENTAIRPLC C| 05/01/2018. | COST ADJ . XXX 63,449 0 XXX
004816 10 4 |ACME UTD CORP.. .. | 05/30/2018. | VARIOUS . 1,139.000 XXX 26,595 (57) XXX
039380 40 7 |ARCHCOALINC.... .| 04/26/2018. | DIRECT TRADIN 1,140.000 XXX ..80,065 (26,138) XXX
04649U 10 2 |ASURE SOFTWARE INC.... .. | 06/22/2018. | VARIOUS | e 5,050.000 XXX R (| W K] 0 XXX
00206R 10 2 |[AT&TINC .. | 06/22/2018. | VARIOUS........coovvvvrimrirrirnirnnieniines | ereees 25,806.600 XXX | 905,878 | .........1,003,337 | ..ceee(97,479) | cooovoriiciins | e [ e (G L) XXX | IS
JONESTRADING INSTITUTIONAL
05351X 10 1 |AVAYA HLDGS CORP. .| 05/10/2018. [SERVICES | ... 1,810.000 XXX 977)
05969A 10 5 |BANCORP INC DEL.... « | .. [ 06/08/2018. | VARIOUS..........oveveerrmrrrrcriirineins | v 15,016.000 XXX | e 72,768 | ... 148,358 | L (75,590) voe [ [ (75,590)
090672 10 6 |BIOTELEMETRY INC.....cocooviverrirrrinrirnnns .. | 05/22/2018. | DOUGHERTY & COMPANY LLC... | .......... 1,010.000 XXX | 18,077 | 30,199 | (12,122) | v [ e [ i (12,122)
131193 10 4 |CALLAWAY GOLF CO .. | 06/05/2018. | VARIOUS........coovervmrimirireniirinins | cvereeens 9,354.000 | .......... 173,620 XXX | 59,579 | i 130,301 (70,722) | ..o [ e [ v (70,722)
205477 10 2 |COMPUTER TASK GROUP INC. .. | 04/24/2018. | VARIOUS. I I 29,911.000 | .......... 258,833 XXX | 139,668 | ... 152,546 | ... (12,878) | .vvveererierins [ e [ e (12,878)
206787 10 3 |CONDUENT INC .. | 06/27/2018. | VARIOUS 3,910.000 XXX [ 83,235 | 83,186 | e (9,951) (9,951)
219350 10 5 |CORNING INC COM .. | 05/02/2018. | STRATEGAS SECURITIES LLC.... | ........ 33,775.000 . XXX | 1,093,533 | 1,080,462 | 13,071 | s [ [ e 13,071
239360 10 0 |DAWSON GEOPHYSICAL CO.... .. 1 06/19/2018. | VARIOUS........coovvivrrriiirnniciine | evis 15,788.650 120,710 XXX | 59,338 | e 77,329 | (17,991) [ s [ e | v (17,991)
254423 10 6 |DINEEQUITY INC... wor | . [ 05/14/2018. | VARIOUS........coovverinrrrerinrirernes | vevienes 1,630.000 116,968 XXX (8,802)
23334L 10 2 |DSWINC .| .. | 05/30/2018. | DIRECT TRADING 2,400.000 56,873 XXX (3,422) ceerneren8,910 | i
28035Q 10 2 |EDGEWELL PERS CARE CO. ..105/02/2018. [ IVY SECURITES INC.......cocvvvernns | wrvrirnns 1,970.000 XXX 0 [ eoreeeeeeveees | oo 117,810 | e [ e (34,110) | ........ 34,110)
28470R 10 2 |ELDORADO RESORTS INC .. | 06/14/2018. | VARIOUS [ [ 4,320.000 XXX | 53,334 | 143,208 | L i(B9,874) | e [ [ e (89,874) | ..vvevvervriveien | eevrrerrennnnD3,334 [ s | e 132,046 XXX
387328 10 7 | GRANITE CONSTR INC .1 06/20/2018. | VARIOUS..........covvvriiierriiininiiinns | v 6,963.840 XXX 0 XXX
41165F 10 1 |HARBORONE BANCORP INC ..| 06/15/2018. | VARIOUS 996.000 XXX (516) XXX
416906 10 5 |HARVARD BIOSCIENCE INC. .. | 06/26/2018. | VARIOUS.........cooomrerrrreineriniiinns | ceviene 11,571.000 XXX (4,947) XXX
45685K 10 2 [INFUSYSTEM HLDGS INC. .. | 06/29/2018. | VARIOUS........c.oovvvimrirrirninnirnirnne | veveees 17,398.000 XXX . (2,187) XXX
47012E 10 6 |JAKKS PACINC ... | .. | 05/21/2018. [ IVY SECURITES INC. | e 24,402.000 XXX , 0 XXX
521050 10 4 |LAYNE CHRISTENSEN CO......cccccoeerrunene .. | 06/15/2018. | ABEL NOSER CORP.........ccoovuerens | worenn 25,792.000 XXX 132126 | 323,690 | o i(191,564) [ e | e [ (191,564) XXX
INVESTMENT TECHNOLOGY
525327 10 2 |LEIDOS HLDGS INC... .| 06/18/2018.|GROUP | ... 1,746.000 XXX | e 76,388 | e 112,739 | (36,357) | evvvueermernrnnns [ eermreersernienins [ i (RISRCIN ) XXX
574599 10 6 |MASCO CORP COM... .. | 04/24/2018. | ABEL NOSER CORP... 1,240.000 XXX wernn(20,874) | .. (20,874) XXX
700517 10 5 |PARKHOTELS RESORTSINC.. ... | .. | 06/05/2018. | MORGAN, J.P. SECURITIES......... | cccoreeen. 1,430.000 XXX ] 37,239 | A3 (3,873) (3,873) v XXX
830879 10 2 | SKYWESTINC....cocooovveieiercriereeieiins .. | 04/30/2018. | VARIOUS 2,704.000 XXX | 58,791 | 143,582 | (84,792) [ oo (84,792) [ oo | e 58,790 | .oveviiiains | e 88,797 | ......... 88,797 | .o 487 XXX | IS
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

€'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
JONESTRADING INSTITUTIONAL
84763R 10 1 |SPECTRUM BRANDS HLDGS INC........... .| 04/26/2018.|SERVICES | ... 1,400.000 | ............ 90,496 XXX | 145,180 | covoveereenrnerinenins | verineeneniinnnns | ervveesenssnsinens | eenenenn 3,971 i (3,971) XXX [
855707 10 5 | STATE AUTO FINANCIAL CORP... .. | 04/24/2018. [ LIQUIDNET INC.....covvvernrrrirernnes | crvverenns 7,789.000 | .......... 236,895 XXX 101,595 226,816 .(125,220) XXX
872386 10 7 | TESSCO TECHNOLOGIES INC. .| 06/21/2018. | VARIOUS 2,130.000 36,820 XXX ..26,934 ..42,920 ..(15,986) XXX
87240R 10 7 |TFS FINANCIAL CORP .1 06/27/2018. [ VARIOUS.........oooevrriirririiininiiiens | v 6,718.000 | .......... 105,534 XXX 100,367 (24,214) XXX
887317 30 3 |TIME WARNER INC .| 06/15/2018. | MERGER XXX .(233,832) XXX
901476 10 1 |TWINDISCINC... .| 05/07/2018. | IVY SECURITES INC XXX ..48,836 ...(30,784) XXX
913837 10 0 |UNIVERSAL STAINLESS & ALLOY .. | 04/26/2018. | VARIOUS . XXX (85,866) XXX
917488 10 8 |UTAH MED PRODS INC .. | 05/14/2018. | DIRECT TRADING........c.covvvrirerns XXX (4,981) XXX
92214X 10 6 |VAREXIMAGING CORP ... | .. | 05/01/2018. | VARIOUS 3,110.000 XXX | 91,598 | 124,929 | (33,330) [ s [ e | v (33,330) XXX
92835K 10 3 |VISHAY PRECISION GROUP INC............ .. | 05/30/2018. | VARIOUS........oooervmrimirieniirinens | ceereeens 4,580.000 XXX | 56,489 | e 115,187 | (58,698 | e [ e [ e (58,698) XXX
92840M 10 2 |VISTRA ENERGY CORP .. | 06/15/2018. | VARIOUS.........coooorreeremiernenirsrinens | ceereenns 8,000.000 XXX ....146,560 (28,267) 66,912 XXX
929089 10 0 |VOYAFINANCIAL INC.... ... |.. | 06/11/2018. | VARIOUS 2,790.000 XXX ....138,021 (53,236) 62,368 | ... XXX .
96145D 10 5 |WESTROCK CO.....cvvvumrrmrririrrircerceinns .. | 06/22/2018. | STEVENS & CO.......covvoreverrerrrinins | cevreeens 1,410.000 XXX | e B3 TAT | 089,126 | i i(35,379) | e [ [ e (35,379) | .oververcervnnns | wevrverreeerse DBTAT | e | e 27,784 | 27,784 | ......... 1,212 XXX [
98310W 10 8 | WYNDHAM WORLDWIDE CORP.............. .. | 06/04/2018. | COST ADJ XXX 1 170,288 | i 58,851 | . 0 o | e 170,288 [ i [ | v () I XXX | I
9099999. Total - Common Stocks - Industrial and Miscellangous.........cccue o XXX ......5,675,142 L(1,514.254) | 0] 3971 L (1,518,225) 0 5,575,142 0].1,775391 |..... 1,775,391 | ....... 53,471 XXX XXX
9799997. Total - COMMON StOCKS = Part 4..........iiiiiiriiiiiieisississiissnissins | cessssessssssssesssnsssssssnssees XXX ] 5,575,142 L(1,514.254) | 0] 3971 L (1,518,225) 0 5,575,142 0]..1,775391 |..... 1,775,391 | ....... 53,471 XXX XXX
9799999. Total - Common Stocks.. XXX ] 5,575,142 6,530,074 | ..(1,514,254) | ... L0397 (1,518,225) 0 5,575,142 0].1,775391 |.... 1,775,391 | ... 53,471 XXX XXX
9899999. Total - Preferred and Common Stock XXX ] 5,575,142 | ..........6,530,074 | ..(1,514,254)| ... 0] 3971 [ (1,518,225) 0 5,575,142 0].1,775391 |..... 1,775,391 | ...... 53,471 XXX XXX
9999999, Total - Bonds, Preferred and COMMON StOCKS.............cccrvriirriies cvvrrveeeiiesiieeiesissssnsias XXX ....41,045,047 | ......... 40,277,946 | ..(1,514,254) | ...... (289,431)] .......3,971 | ... (1,807,656) [ .....ccocvvnvnn (V) 39,399,244 |.......ccco..... 0.1,639831 |.. 1,639,831 | ..... 778,300 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
CIVISTA BANK. SANDUSKY, OHIO ....0.300 761 1,005,714 1,005,714 1,006,474 | XXX
CORTLAND BANK CORTLAND, OHIO ...1.100 5,805 2,116 2,263,176 2,265,291 2,265,291 [ XXX
FIRST FEDERAL BANK.........coooomiiiriineiieniinesiieniins DEFIANCE, OHIO. 0.250 314 504,495 504,495 504,809 [ XXX
FIRST FEDERAL OF LAKEWOOD. CLEVELAND, OHIO 4,232 2,499,810 2,500,978 2,752,875 [ XXX
HUNTINGTON BANK......ccrvevimrrriierniiiererissesenissesenes CLEVELAND, OHIO. 0.350 28,029 59,841,912 64,001,347 58,904,265 [ XXX
PNC BANK. CLEVELAND, OHIO. 61,580,532 62,602,994 35,041,844 | XXX
WATERFORD BANK. . TOLEDO, OHIO. w1750 2,278 1,769 636,395 638,673 638,673 | XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 3 4 4 1 XXX
0199999. Total Open Depositorie: XXX XXX 41,419 3,885 | .. 128,332,037 | ...oooeeuuee 133,519,496 | ............ 101,114,235 | XXX
0399999. Total Cash on Deposit. XXX XXX 41,419 3,885 | .. 128,332,037 | ..cccccone. 133,519,496 | ........... 101,114,235 | XXX
0599999. Total Cash, XXX XXX 41,419 3,885 | ..o 128,332,037 | ............ 133,519,496 | ............ 101,114,235 | XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 7 8 9
Amount of Interest Due &
CUSIP Description Code Book/Adjusted Carrying Value Accrued Amount Received During Year|
Exempt Money Market Mutual Funds as Identified by the SVO
60934N 10 4 [FEDERATED GOVERNMENT OBLIGATIONS FUND INSTITUTIONAL SHARES........cocvvuirmriiinnreisinssississssssissssssssssssssssssssssssnsssssssnesssssns | snsssssssnsssssssnssssssssssssssnsssssssssssssssnsssssssnsssssssnenss | aossssssnneeess | 000802018 v [ covevirnnnnnced LT00 | eovvissevvviiissnn | 35,081,761 | oo 78424 | oo 345,345
524706 79 WESTERN ASSET INSTITUTIONAL GOVERNMENT RESERVES........cooooimiiiiiiiniriisncssiscsissssssissssisssssssssssssssssssssssssssssssssssssssnnins s | | 08020181 v 1845 | | 147,464,000 | cooooooeoeooeoen 251,393 | oo 520,178
94975H 29 6 | WELLS FARGO TREASURY PLUS MMF........ccoovvumiriirinerierirenereenns 547
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO................ciiiiiiiiriiiiii s s 182,546,308 | woovvooeeee 329547 | 865,523
......................... 182,546,308 ceevrerseeennieenenenn. 969,523

8899999. Total - Cash Equivalents
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