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Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 4
Percentage ’ Securities Lending Tc>5tal Perc:ntage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS......covrrereeirrireireieieisinnisssessesessesessesessesssssssnns | svsernsenens 408,515 | oovvvvienn (0 [ 408,515 | .oooveeerereireineinne | eereeeiieinns 408,515 | ..vverrne 0.1
1.02 All Other GOVEINMENES........vevererrrrrrrernereeeereeeeseeseesesssessssssessenses | coreereenees 3,000,000 | ..covenvenee. 0.8 [ e 3,000,000 | .vooeoeeeereereereeneeneene [ v 3,000,000 | .ooovrnenen 0.8
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.......... | .cccoeene.. 6,347,106 [ ...cocovenv... 17 s 6,347,106 [ ...ovveeereereercenennns [ v 6,347,106 | ..ooovvvrnne 1.7
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed.............ceevevvereeererereeeseeseeesssnenens | cevererenns 6,049,556 | ....ccveee 16 | e 6,049,556 | ...ceviieieiviiiiereeiens | e 6,049,556 | ....ccco.... 1.6
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed...........ccceuevevvveeeeeeeeeeeeeecee e | cevevenenad 64,676,328 | ............. 16.9 |........... 64,676,327 | ..coeveveerereereeeeeens [ e 64,676,327 | ............. 16.9
1.06 Industrial and Miscellaneous..............ccceveveeeecuereeeeeeecereeeeeenees e 125,624,058 | ............. 327 | 125,624,059 |..oovevereeieeceeeeies | e 125,624,059 | ............. 327
1.07 Hybrid SECUMHIES. ......covvierrireiiieirirseeee e O e [ (01 I 0.0

1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGS.........cccovvriirciereriieccee e
1.10 Unaffiliated Bank Loans...

1.11 Total Long-Term Bonds...........cccoueuririnienieinieneeee s

2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)............ccoureeeneeerencenencncnenns f oo [ v, 0.0 [ oo [ [ e (01 I 0.0
2.02 Parent, Subsidiaries and Affiliates..............ccceveevverevvseeeeieenees [ oo | e 0.0 | | | el 0. 0.0

2.03 Total Preferred StoCK...........cceeeviviieceesreceercreeseseeeeesnsnens | ceveveieieeieee e (0] I 0.0 [ oo [0 IR O e (] [ 0.0

3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccccovvvennne
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.......................
3.04 Parent, Subsidiaries and Affiliates Other...........c.coovevinininiennns
3.05 Mutual FUNGS.......cocueiiieiiniieeeee s
3.06 Unit INVEStMENE TUSES.......c.coueviriieieieees s
3.07 Closed-ENd FUNGS.........cooiueiiiriiieinieireie e

3.08 Total CommON StOCKS..........cccvevereiiircicieieieieeee e

4. Mortgage Loans Schedule B):
4,01 Farm MOrtgages. ........vurwrerrrereeeieieiseiseeseeseeseessssssessessessenseenenns
4.02 Residential Mortgages
4,03 Commercial MOrtgages..........cvuwerrererimnmneineineenseneensssesenenennens | v | oo 0.0 [ o [ [ e (01 I 0.0
4.04 Mezzanine Real Estate Loans...........ccccooeenienieninniinienceniens [ | i, 0.0 | | | (U I 0.0

4.05 Total Mortgage Loans...........cccceieiiueiiieinieeeineeeessieseeienns | e (01 I 0.0 | o (U1 I (U1 IR (01 I 0.0
5. Real Estate (Schedule A):

5.01 Properties Occupied by Company........

5.02 Properties Held for Production of Income

5.03 Properties Held for Sale...........cccoeveurinininininiceecenecnens

5.04 Total Real Estate..........ccoceueveivieiciccceccccee e

6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......c.cooerreenenninnenniecnniseeesissessnssnens [ coveeneens 16,009,091 | ..ovovvvrvnn 42 [, 16,009,091 | ..oovevereereereireieies [ e, 16,009,091 | ....oocce. 4.2
6.02 Cash Equivalents (Schedule E, Part 2)..........ccocoovvvnvrnenrrninnis [ corrienes 161,687,241 | ............. 421 |......... 161,687,241 [ ...ooveveieveeen | e 161,687,241 | ............. 42.1
6.03 Short-Term Investments (Schedule DA)...........ccovveerenrernnnnenes oo [ i, 0.0 i | | s (U I 0.0

6.04 Total Cash, Cash Equivalents, and Short-Term Investments........ | ......... 177,696,332 | ............. 46.3 |......... 177,696,332 | oo, (VN 177,696,332 | ............. 46.3
7. CoNtract LOANS.........ceverererneescineneeeee s
8. Derivatives (Schedule DB).........cccoeiriiieininenenciniesieseiseeeeneneines
9. Other Invested Assets (Schedule BA).........cccocevievierieiiesieieenes
10. Receivables for SECUNHIES..........cceueririiniininirrceccce
11. Securities Lending (Schedule DL, Part 1).........c.ccoeveveenenceninininienenns
12. Other Invested Assets (Page 2, Line 11)...

13. Total Invested ASSELS...........ccccvevrreeeeereieieiecieeee e
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Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PIHOT YEA.........c.iuiurieiiieirieis ettt bbbttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cceuriuririiriinieri e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........covriririiiies s

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 3. ..ottt ettt st sttt bbb eas s ettt e b et et etesn s st ssstatetetennananas
3.2 Totals, Part 3, COIUMN 1. ...ttt ettt a ettt s sst bt ssn s bt et s sn s s et et et ss s nsetesesassnneees

4. Total gain (loss) on disposals, Part 3, COIUMN 18.........c.ouumiueeeee g B e o et s bbb b bbbttt
5. Deduct amounts received on disposals, Part 3, Column 15...................... NNE ............................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbbt bbbttt en bbbt b sttt b s s nee

(CT7 2 o1 7= T =4 G TR 7o VT4 T ST

7. Deduct current year's other-than-temporary impairment recognized:
T4 Totals, Part 1, COIUMN 2. ...ttt ettt ettt e a et es e ettt ssn et et s s ennsstesesasasneees
7.2 Totals, Part 3, COIUMN 10.......c.cuiriiiciisisiseeee bbb

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN ...ttt s ettt s s n e
8.2 Totals, Part 3, COIUMN O......ouviiictceceee ettt ettt ettt ettt ettt s s st et et st et et essan st et sastetereseannnas

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8).........ccrvurrrrirrrrnirrieieieieiseissesessssssssssessess et essessessessessessassessessesnees
10.  Deduct total NONAAMILEA @MOUNLS...........cuiieiiieiiieice ettt bbb s s bR b8 b8R8 888888 b s bbbt bbb

11.  Statement value at end of current period (LINE 9 MINUS LINE 10)........cuiuiiiuriiiriiieiiieicieieie ettt s sttt

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DeCember 31 Of PriOr YEAI..........coveuireuriicirireeicsiee e
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........ccvririiiireereesescseseeeee s

2.2 Additional investment made after acquisition (Part 2, COlUMN 8)............cviiiiriirire e

3. Capitalized deferred interest and other:
KT I o1 7= SR == I T e TR
3.2 Totals, Part 3, COIUMN ...ttt bbb bbbttt s e bbb b s st

4. ACCIUAL O GISCOUNL. ...ttt ettt ettt 8 8 8 e84 e85 8 S8 es s A e s s s st s sttt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, ColumN O.......c.cuivieeceeeeeecee e B B - B B e s s

5.2 Totals, Part 3, Column 8..........ccccvvvemrirerieriesie e NNE ...........................

Deduct amortization of premium and mortgage interest points and COMMITMENT FEES............criiiiiiiriirrr s

© o N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 3. bbbttt
0.2 Totals, Part 3, COIUMN 13.. ...ttt ettt bbbt a s st sttt bbb as s st ss et et et et et e st s st sestabebebernananas

10.  Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COUMN 1. ...ttt bbbt bbbttt s s st bbb s s sttt
10.2 Totals, Part 3, COIUMN 10..........cooieieieieeeeceete ettt ettt s sttt en sttt sss s st eaetesssensssetesessensnaetanas

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........covimeuriirrncnieiniienienes e
12, TOtAl VAIUGHON @IIOWENCE. ... s8££ 828t
13, SUDLOAL (LINE 11 PIUS LINE 12)....cuvuereireieieieeiecseeseiseeseeseese e seseesesssse s s s s sseessesesse s es s et esessesses s s e s EeeEee e ee e asensen s s s s ses st esnses
14, Deduct total NONAAMILIEA @MOUNES.........c..cvuiieireiseicie bbbt

15.  Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14)........cvriririrrieieeeireiseessiseessesesse st assessessessesnennes
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Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

© oo N o

10.

1.
12.
13.

oL n

© N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDBET 31 Of PHIOT YEAI..........ccuiveiiieiiie ettt ettt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........curiiiiiirirereseee e

2.2 Additional investment made after acquisition (Part 2, ColumMN 9)..........ccviiiniii e

Capitalized deferred interest and other:
3.1 T0tals, Part 1, COIUMN 16........uiuriiieriiiieiisieerisee sttt
3.2 Totals, Part 3, COIUMN 12......cuiiiiececcieeeceee ettt et as s e et ettt e s e e s st st et et et et ese s s st statatetesnananas

ACCTUAL OF GISCOUNL. ...ttt ettt ettt ettt ae sttt e s s s e et et s e se s s et et s e seseeas e s e s et et e s s ses e e et et et es e seses et et s ssseseses et s s seseseses s s snsnses et s s sesesesesssnanees

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13.......c.coooerieieiceecee s NNE ...........................

5.2 Totals, Part 3, COUMN O........c.oviiiiiiiiieiciscet sttt b bbb bbb bbb bbb

Total gain (10ss) 0N disPoSals, Part 3, COIUMN 19... ..ottt b e bbbt bbb bbb en s

Deduct amounts received on disposals, Part 3, COIUMN 16.............ccouiuiiiieiieiie ettt s s s b ansas

Deduct amortization of Premium and AEPrECIATION. .......c.veuir ittt bbbt

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...
9.2 Totals, Part 3, COIUMN 14........ouoieeeceeecee ettt ettt sttt ettt et et ee s st st st st et et et eae s s st sestateternananas

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, .. .ottt ettt bbb a et sttt et et ebese s st st et et et esnan s s seatane
10.2 Totals, Part 3, COUMN 1. ..ottt ettt ettt st ettt ssen et et et s s s e et basanans

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........ccouiuriiiriiriiiriie bbb

Deduct total nonadmitted @amOUNtS..............cccceveieiiiicriieeeeccce e

Statement value at end of current period (LiNe 11 MINUS LINE 12).........coiiuiiriurieiiriiriicisicsictsse sttt b bbb bbb bbbt b st

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI..........coiueiieeiiieiiieiiie ettt b et bbb bbbt

91,275,510

Cost of bonds and stocks acquired, Part 3, COIUMN ...ttt bbb bbbt bbb

184,650,811

ACCTUAL O GISCOUNL. ...ttt ettt sttt ettt e et ettt s et b et et et eass s e s et et et s e s e s et et et as s s e s e b et et essssese s et et s ssssse s et et s s seseset et s s s seset et sassnseaetetasananes

152,848

Unrealized valuation increase (decrease):

A PArt 1, COIUMN 2.t
L [ Y= Yo 110 (TR O] 11744 T TR
4.3 Part 2, SECHON 2, COIUMN 13.......oiiieeicici s
L - L 07o] (14 o T e TSR

0

Total gain (10sS) 0N diSPOSAlS, Part 4, COIUMN 19........c.ouiiiii bbb bbb bbbt

294,947

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............ccciriiriniieieee ettt ettt bbbt

69,493,401

Deduct amMOrtiZation Of PIEIMIUM...........cccciueiiieiireiiie ettt s s s s e s s s s s et s e s s b a b st b st b s s e bbbt bbb bbbt bbbt

775,152

Total foreign exchange change in book/adjusted carrying value:

LT T = o TRV T3 I TP
8.2 Part2, Section 1, COlUMN 19........ciiiiieiee bbb
8.3 Part 2, SECHON 2, COIUMN 16.......c.ouiiiieieeeceeeeeeee ettt sttt b st ettt et s e s ae st et ststeseseseas st et seseene
8.4 Part 4, COIUMN 15, ..ot

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

LIS R =T 7o) VT3 I ST
9.2 Part 2, SECHON 1, COIUMN 7.
LS TR T o= T R 1= (1o TN 67 VT T T R
9.4 Partd, COIUMN 13-ttt

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2...........coiiieiiieiiieiieieeeeeeee s

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

206,105,563

Deduct total NONAAMITEE AMOUNTS............cccceieieiiicciete ettt ettt s b bbb e s bbb s bbb s s e sttt s s e st eb b s s e st b et b s sttt sn s

Statement value at end of current period (LiNE 11 MINUS LINE 12).......cvuirirrirrieiieiseiseireiseis sttt

206,105,563
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Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States......ocovvevrrrerees | ceerrerneireireieeneenns 408,515 | oo 409,744 | oo 406,060 | .oovveereeennne 410,000
Governments (Including all obligations 2. CANAGA. ...t | e | et enenes | sresest ettt tentens | sreseses ettt bnee
guaranteed by governments) 3. Other Countries.......ccocovereees | covrrereriisiernians 3,000,000 | ..coooerirciininen 3,000,792 | oo 3,000,000 | ..oooveriireieren 3,000,000
4. TOtalS.....oeveeereenrererissrrneiees | v 3,408,515 | .oovernrirniriinans 3,410,536 | .oooverrnrirniriin 3,406,060 | ....cocooorrrinirinnnns 3,410,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...coiieeiiieeeieeiiieien | e 6,347,106 | ..oooovvvcrerenen 6,334,860 | ......covvrernnne. 6,901,110 | oo 6,000,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS. ..o | e 6,049,556 | .....ccovevvernnne, 6,045,921 | .o 6,064,194 | ..o 5,950,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ....64,676,328 ....64,766,408 ....64,291,849 ....63,568,651
Industrial and Miscellaneous, 8. United States... .107,887,727 ..108,059,795 ..108,427,401 ..106,034,321
SVO Identified Funds, Unaffiliated Bank Loans 9. €ANAUA. ... [ et | e | st | erbiesb st
and Hybrid Securities (Unaffiliated) 10. Other Countries.........ccoevveis | coereerersisrnnans 17,736,331 | oo 17,829,442 | ....oovevvvnns 18,086,200 | ....cccoeervinnenns 17,500,000
11, TotalS. e | e 125,624,058 | ......ocoovvene, 125,889,237 | ..oovvvvreriies 126,513,601 | ..ooovvvrerrees 123,534,321
Parent, Subsidiaries and Affiliates 12, TOAIS.....cvieieiiieieicteieteeieii | erieseiesies s sssssssiesssies | eeressessssssssessesssssssesssssssesins | evossssssssssssssssessessssessessssansess | sressesosssssesssssssessessssessessssanes
13. Total BONdS....cumserseemssmmssssnns | covervrencienncis 206,105,563 | .....cooorrereennes 206,446,962 | .......cocreveenn 207,176,814 | .oovoovrincrins 202,462,972
PREFERRED STOCKS 14, UNItEd STAIES ... || rreieinsise e snsssinees | ceresssesnse s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA........cvevercieeeieieieiees | errese e sstesie s | eevsssssssses et esses s sestes e sstenaes | srtessesssestes st es et serees
16. Other COUNMMES........ooriiiiinis | o | oo ssessesssessnessnes | conesssessssssssssessssse s
17, TOtAIS...cvecveiviirisiisiisiieniens | v 0 [ s 0 [ i 0
Parent, Subsidiaries and Affiliates 18, TORAIS....vooveieciiiiiisnisins | o | oo | seressnesse s
19. Total Preferred Stocks......... | woccveiniineiniiniiniiniines 0 [ oo 0 [ e 0
COMMON STOCKS 20. UNited SEALES.......veveervcriieens [ eerirriieiinceiscsiresiesinenes | oeesieneiessissesssess st | seseese s
Industrial and Miscellaneous (Unaffiliated) 271, €aANAAA. ... | e | e | esres bbbt
22. Other COUMTIES. .....c.veuieriiens | eoiriisiessinssesssesssenssnssenses | seenesesssenssenssenssenssenssenssensns | weesssenssesssenssenssssssensensenence
23, TotalS.....cciviiniiniiniinisniinin | s 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS......oceriieecieiiieieiiieieiiies | ereiesssssiessssssessssssesessssssssnss | srsssessssssessssssesessssesessssssesanse | sssssesessssesessssssesassesessssnsesanns
25. Total Common StOCKS.....ceee | ovvevieiiiiniisiisiiiiinnes 0 [ oo 0 [ oo 0
26. Total StOCKS......cmuesmsmsssmsssnnss | covveiiiiiniiisiissississienees 0 [ oo [0 0
27. Total Bonds and Stocks...... | ..c.ccccocevenenn. 206,105,563 | .....covvvvevrrnnn 206,446,962 | .....ccooovevernne 207,176,814
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Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

3,000,000

3.1

............... 6,347,106

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

XXX
XXX
XXX
L XXX..
XXX
XXX

XXX

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1
5.2
5.3
5.4
55
5.6
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Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tttt ensnes | seesessessenens 4,568,786 |.......cc.... 77,640,263 |............ 27,529,717 | cooeeeeeerereieenrineines | ceneresinsiesssssssssesnsnns | seeresnes ) .9 G DR 109,738,766 |...ccovvrrreerrernns 352 | 101,823,481 | ..oovvveeirrrrinns 458 | 80,186,536 |......cove... 29,552,229
15,885,293

11,797,726

4,087,567

Totals

Unaffiliated Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4
NAIC 5
NAIC 6
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Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

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

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
........... 111,446,762 |............45,804,302 |...............2,500,856 rreeeennn 266,431,703 | ............29,552,229
...15,885,293 1,797,726 .. ...4,087,567

TOtAIS. ... | e 136,185,749 | ..., 127,332,055 | .............45,804,302 | ............... 2,500,856
11.8 Line 11.7a52 % 0f COl. 7...ovvvereiereicsserecessenesssnieniens | wvesnsniensssneensnd 37 | viiiiiirieieinnennn 0.8 | i 17 | e, 0.8
12. Total Bonds Prior Year

Line 12.7 as a % of Col. 9....

........... 128,708,897
.36,395,121

............. 47,995,021
9

132,895 |....

176,703,918
45,528,015

119,360,801

..18,351,399 |....

............. 57,343,117
27,176,616

Total Publicly Traded Bonds

............. 87,685,892

............. 11,797,726
Line 13.7.@5@ % Of COL. 7o sseeieinnes | cevieieieneieeenenas 0 | e .
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.....ccccovvircrnins | covrrsrinnsisnnnnnad 428 | o, 31.9
14, Total Privately Placed Bonds
141 NAIC Tttt | sessesssessees 2,568,037 |......cc..... 23,760,871 | .vvieereeei3,223,327 [ oo | e | e | s 29,552,229 57,343,117 29,552,229

4,087,567 |....

..4,087,567

27,176,616

...4,087,567

............... 2,568,037

14.8 Line 14.7258 % Of COL. 7....coivieiireereineeeieneeeciseieeeins | e 7.6 9.6

14.9 Line 14.7asa % of Line 11.7, Col. 7, Section 11........cccccocvcvcvic | covvvrvrerirircrcrernan 08 | o899 | i 10 | cvveieiiiiiiin00 | 00 | 0.0 | 108 |k XX |tk XXX

(@) Includes $.....33,639,796 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes §.......... 0 current year of bonds with Z designations and §.......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c) Includes$.......... 0 current year of bonds with 5G| designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §$.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1$.....105,763,663; NAIC 28§.......... 0; NAIC3S..... 0; NAIC4S......... 0; NAIC5S.......... 0; NAIC6S.......... 0.



Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

SCHEDULE D - PART 1A - SECTION 2

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

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

. U.S. Governments
1.01 Issuer Obligations 106,172,176 |.
1.02 Residential Mortgage-Backed SECUMLIES.........ccevviveveiireeiiesiceeeis | veevsiisreieiseessieenns .
1.03 Commercial Mortgage-Backed Securities..... .

Other Loan-Backed and Structured SECURHES..........vvvvrerrrreririririnns [ .

.......... 106,172,176

...106,172,176 ..106,172,178 |..

140,350,198

.......... 106,172,178 | ....cccovcvvvcnnnceel0

20 0 0,9, ST [ 106,172,176 | ..cooocovvvcee.34.0 [ 40,350,198

2.01

...3,000,000 ...3,000,000 |..
2.02 Residential Mortgage-Backed SECUIHIES............cceurrircrrinriiieinins | e [ eeesinsisnerenesinsnennnes | sesessesinssssssnssenenens | cnsseresesssssnsssesesnennes | soernensnssennnsonssesenns | seeverees XKKurrmrrnenens | evrerenmnnenenienoneens0 | evverneirssninnnneen0:00 [ [ 00 |
2.03
2.04 [SRRRONRRIION .
2.05 Totals......cooniiiiiiiiiiicisisisssssnssssssss s | o0 [ 3,000,000 | 0 |0 |0l XK | 003,000,000 | 10 0 00 3,000,000 | ..ooviiiiiiiiiaes 0

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.....

.............. 47,106 | ..o 0

80IS

US. Political Subdivisions of States, Territoriesand |
Possessions, Guaranteed
4,01 ISSUEr OblIgationS...........cveveernrerernenrinrrsiesesnisesenssnssnessssnssssssssessensns | reneneennssnsd, 005,110 [eioiiiiiiiisinisninins [erveiienenen 1,044,446 | i [ v | oeeiins D00, CNT IR 6,049,556 | ...ooocvevrercrnne. 19 [ 5,011139 | 2.3 | 6,049,556 | ...coovererriiereinae

4.02 Residential Mortgage-Backed Securities...
4,03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities.

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 Issuer Obligations. 14,313,194
5.02 Residential Mortgage-Backed SECUNtES...........ovrererrrriereirisrieirinnens 6,035,188
5.03 Commercial Mortgage-Backed Securities. .
5.04 Other Loan-Backed and Structured Securities.. o . . e | XXX... . 0. .
5.05 Totals

..1,000,000
23,010,498

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed SECUNtES. ..........ovrrevriiriereirisireieineens
6.03 Commercial Mortgage-Backed Securities.
6.04 Other Loan-Backed and Structured Securities..
6.05 Totals.

2,126,649 11,777,820 13,904,469 . . 11,844,961
.8,833,186 | ... ..2,195,278 |. .. . XXX... 11,093,085 | . 6. . 0. ..1,749,878 |..
93,525,558 27,529,717 125,624,061 91,984,262

. Hybrid Securities
7.01 Issuer Obligations.
7.02 Residential Mortgage-Backed Securities
7.03 Commercial Mortgage-Backed Securities
7.04 Other Loan-Backed and Structured Securities..

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations.
8.02 Residential Mortgage-Backed SECUNtES...........coverevrirereriiriieireieienas
8.03 Commercial Mortgage-Backed Securities.
8.04 Other Loan-Backed and Structured Securities..
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
8.07 Totals.




Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........ccccccovvvveviveninns | e D00, O ) 0.9 NN ) .9 GRS ) 0.9 SN XXX ooeivvievies | cerreienenessssesennies | oo (01 (V01 TN

9.02 Bond Mutual Funds Identified by the SVO............ccccovviiiniiiinns e XXX [ o D0, ST [ D, 0,9, SN [ XXX [ v XXX crierinnins e | oo 0 ] e 0.0 [

.......... XXX [ XK e KKK | e XK | et KKK [0 |0 0.0 |0

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
10.02 Unaffiliated Bank Loans - Acquired...
10.03 Totals

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities
11.03 Commercial Mortgage-Backed Securities.
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds...........cccooeverrivennnn.
11.06 Affiliated Bank Loans.....
11.07 Unaffiliated Bank Loans.
11.08 Totals.......cccoeviverirrernen,
11.09 Line 11.08 a5 @ % Of COL 7.

.......... XXX [ 0. 243,239,290 . 221,002,208
.............. ,035, ,387, ,500, \ e XXX [ 1000 37,691,815 . 37,691,815
.......... XXX [ e 19,845,036 . 17,785,528
.11,093,085

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities... .
12.03 Commercial Mortgage-Backed SECUMIES. ........cccourvririreuenierriesinees [ e .
12.04 Other Loan-Backed and Structured Securities.. ...1,000,000 |.
12.05 SVO Identified Funds.
12.06 Affiliated Bank Loans..... .
12.07 Unaffiliated Bank LOANS...........cceriiirieiieriieieieeeieeissie e | enssreeessssessnsssesessnnees .

.......... 164,104,018

12.08 165,104,018 |. .
12.09 Line 12.08 85 @ % Of COl. 9...vvuiveiiiiiiiiiciseisi et snisnisnienes | nnesssssnssnssnens T43 | i, T | e, 0.0
13. Total Publlcly Traded Bonds

13.01 IsSUEr OblIGAtioNS..........cevvevecvieicicesie et 491, 78,872,957 |............ 14,638,021 woe e XXX e | e 221,002,209 . 712, . 221,002,209
13.02 Residential Mortgage- ...18,387,605 |... .10,721,903 |. . . . 1.9, GO B 37,691,815 | . 21 . 0. 37,691,815 |..
13.03 Commercial Mortgage-Backed Securities..... 17,221,056 |.
13.04
13.05
13.06
13.07
13.08
13.09 Line 13.08 as a % of Col. 7.......
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

17,785,528 | . A . 0. 17,785,528 |..
..1,749,878 ..1,749,878 |..

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities.
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans
14.07 Unaffiliated Bank Loans. .
14,08 TOtAIS......vocvieieciceeieicece ettt s | eveesensenean 2,568,037
14.09 Line 14.08 @S @ % Of COL 7....ouvvveiieireieiisieiesessee e | sresessssssessessenns 7.6
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11.........ccccceeivrrvveeiees | covrvireririnceninnns 0.8




Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

Sch. DA - Verification
NONE

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

SI10, SI11, SI12, SI13, Sl14
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Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money MarkefMutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEA.........crurieerceeie et sessstse st ess s st sss st sssssests | setseesessassasssessessasssess e s st s sses st ensseens 342,096,634 | ..o 130,956,423 | ..o 211,140,210 | oo s
2. Cost of Cash EQUIVAIENTS BCAUITE............cveviuieieeiciseieie ettt et bbbt s bbb s bt es s bessens | 4evsesassssessssss s s ss st estes b b s saes 3,608,204,905 | ..ocvvecereeieiee e 596,746,433 | ..oecveeeeeeee s 301,458,472 | oot
3. ACCTUAN OF QISCOUNL........o.vviiecvicecteseee sttt sttt et e bt es st es st s s et s st s s et et e setesns et es s sntebessstassnsesassssetasansssessns | 4esssssssssetessnsssessesstesassstessnsetesntetassntees 1,000,180 | .ovvevecveeieeeeete et 1,000,180 | oovveeceeieecte ettt ns et es s benens | seetetessae ettt sttt sttt et a et n st seee
4. Unrealized valuation INCIEASE (AECTEASE)........v.urvrrrrerrurrirreeesresesseseeesessessseesessessessssesessessasssessessassssssessassanssessessesssssessassansss | soessssssssessassssssessessassssssessasssssessessassssssesssssnsnnsss 0 | ettt nae | ebaebiebea st ettt bbb s e b b s s e s st se et e bans | Shesbenaebae s et b bbbt bbb bbb ettt
5. Total gaiN (I0SS) ON GISPOSAIS......c.uvereurerrerririerieiseiseeesstsseseesssese e ssess s sse s s s sessses e sse st s s e s ess s st et sessens s s ssessantans | £essessossasssessessassasssnssestess et sessensanbessessentnsseses 335 | s 330 | et bens | bbb bbbt
6. Deduct consideration reCeived 0N ISPOSAIS............c.cuiuiueieiiiieiieieie ettt sttt bbb s sssenas | 2evsesssessesse s ssssess s b st s st en s baes 3,789,614,813 | oo 622,939,708 | ..o 3,166,675,105 | ..ooveieeveciereie et
7. Deduct amOrtization Of PIrEMIUM...........c.. vttt a sttt s et en s essenssessessens | 228essansssssessassnsessens e s st es s e s sses st s s srent st nsres 0 | ettt ettt nae | Seetetesseaet e et et e st et e et b s s R et s e sttt e b s se s et et seaebenses | 41ehetsietetes et es s et et s Rt s e Rt n sttt st st et s s s s e
8. Total foreign exchange change in book/adjuSted CAMTYING VAIUE.............cureieiererriierireieieeinsi s sisseseesssseessssesssssssssesssssnes | coestesssssessassssssessessessessessessssssessessssssssesssssnsnnses 0 | ettt ettt nae | Seetesessete e e et et s st et s e s b s s R e s e e st s te b s se s et et seaebenses | Siehebsietetes et et s et et s Rt s Re b st st sttt s s s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........uuruiuierireiriirrinieeirees st sea e ssesees | eeeessssssessessesse s e sessns e ses st es et ensen s et snnsnssesed 0 | ettt ettt ettt ettt s st ettt snsetenenserenense | sesetesessesesassetesassetes et seseseasetetesesesesetesensesesessenesenses | 4iesesisietesessetetsntetesset et et et b sttt et et s bt en et et nene

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

11. Deduct total nonadmitted @MOUNTS...........cccceueiiieiricicece et nas

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment......................




Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

Sch. A - Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, E02, EO3, E04, EO05, E06, E07, EO8, E09



Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

o3

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828  XE 5 |UNITED STATES TREASURY NOTE . . |SD.. | [ ............ ‘ ........... I 406,060 408,515 | .o 2,455 e [ 1.500 |......2.380 |MN...... 04/23/2019. | 05/31/2020.
0199999. U.S. Government - Issuer Obligation .. et en et ennsnanasnannannnsenasnanrnnnianane | cereerinieried 406,060 ..408,515 2,455 | o 0 0 XXX XXX XXX XXX XXX
0599999.  Total - U.S. GOVEINMENL......vuuiersirisiisseisssnsssensesssseesssnssssss st neseeas . 406,060 ..408,515 2455 | i 0 0 XXX XXX XXX XXX XXX
All Other Governments - Issuer Obligations
45905U  6X 7 |INTL BK RECON & DEVELOP... [ | ....... | D[ ?‘ ...... TFE] oo 3,000,000 |...100.026 3,000,000 3,000,000 e [ 2.240 |....2.240 | WJ....... . | 07/15/2019. | 07/22/2022.
0699999. All Other Governments - Issuer Obligation: . .. .. 3,000,000 XXX . . 3,000,000 3,000,000 [V I 0 0 XXX XXX XXX | v . XXX XXX
1099999. Total - All Other GOVEMMENLS. ......cuuiueuiieseiesirsseresseesserssesssens st 3,000,000 XXX | s 3,000,792 3,000,000 3,000,000 | ..ooviririinneend 0 [O 0 0 XXX XXX XXX s 29,680 | ..o 0 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
207726 4X 3 |CONNECTICUT ST... . FSSTTURRSORIRPIONS BOVPPON [P (. {11 [ 3,552,210 |...108.248 | .............. 3,247,440 3,000,000 3,259,961 | ..o | e (85,365) I [OOSR PR 5.200 |.....2.120 [JD..ccce | v 13,000 | ........ 156,000 | 06/23/2016. | 12/01/2022.
70914P  LZ 3 |PENNSYLVANIA STt sssississsissssssssssesssenssssssssssssssesssenes | vevenes Y 1 {15 I 3,348,900 |..102.914 | ....cc....... 3,087,420 3,000,000 3,087,145 | oo | e (76,130) e [ 4.550 |....1.920 [FA......| covvreeee 51,567 | ..o 136,500 | 06/20/2016. | 02/15/2021.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..... .. s veee.0,901,110 XXX ] 6,334,860 | ... 6,000,000 | ............. 6,347,106 )] 0 0 XXX XXX XXX | e 84,567 | ... 292,500 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) .. XXX 6,000,000 6,347,106 )] IR 0 0 XXX XXX XXX | .........64,567 | ........ 292,500 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
228130 GX 2 |CROWLEY TX INDEP SCH DIST. . e ...109.729 ....250,000 275,254 (144) . | 12/04/2019. | 08/01/2025.
649666 8U 1 |[NEW YORKNY........... SRRSO BTN ] ...100.105 5,000,000 5,005,110 (6,029) 08/10/2017. | 11/01/2020.
774285 7TM 6 |ROCKWALL TX INDEP SCH DIST . ceeverennens | e ] ...108.982 ....250,000 273,480 (98) 12/05/2019. | 02/15/2025.
774285 7N 4 |ROCKWALL TXINDEP SCH DIST.....cciivuimemmminirsnsmssnssssnssssesssrssssnsnssssesssness | serenes N ...109.754 ....450,000 495,712 (157) . . .... | 12/05/2019. | 02/15/2026.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obllgatlon XXX 5,950,000 6,049,556 (6,428) [ ...covvvinad 0 0 R . 92,500 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . . XXX 5,950,000 6,049,556 | ...................... 0 (6,428) | ..o 0 0 92,500 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdlwswns - Issuer Obligations
13032U VC 9 |CALIFORNIA ST HLTH FACS FING A....cceooomvimrimeerrinerierieseseesssissessssssnens | woenes [P 1 2100126 | oo 250,315 | oo 250,000 250,000 | ..ovveererrirenireens 11/20/2019. | 06/01/2025.
198504 A2 8 |COLUMBIA SC WTRWKS & SWR SYS et | e 250,000 11/21/2019. | 02/01/2024.
303891 E3 5 |FAIRFAXCNTY VAWTR AUTH WTRR.... e . . 250,000 ... | 11/20/2019. | 04/01/2025.
3134GA  HG 2 |FREDDIE MAC.......ccooommiimrinnrinrirniieniienes FSSSTRTUIRIINN BV . 2 revereenn,000,000 ... . . . 5,000,000 5,000,000 68,750 | 08/23/2016. | 09/28/2021.
3136G3 YD 1 [FANNIE MAE.......ooiiiiieeieieessssise et . .5,000,000 5,000,000 75,000 | 07/06/2016. | 07/27/2021.
645913 AY 0 |NEW JERSEY ST ECON DEV AUTH LE . e e |l IFE 3,816,765 99.773 ..4,320,171 4,313,194 ....134,190 . . 02/16/2016. | 02/15/2020.
64711N  QE 8 |[NEW MEXICO ST FIN AUTH REVENUE ettt | s ] ...102.766 781,022 769,951 (6,778) . . A 28,880 |07/10/2015. | 06/01/2021.
64971W FM 7 |[NEW YORK CITY NY TRANSITIONAL......... rree s | e ] ...105.089 263,811 (217) 11/22/2019. | 08/01/2025.
64990G WM 0 |NEW YORK ST DORM AUTH REVENUES...... . e 1] FE e 350,000 99.913 350,000 11/22/2019. | 07/01/2023.
68442C CY 0 |ORANGE CNTY CA WTR DIST REVENU rrrerereeeees | w1 LW WIFE S 315,000 99.694 315,000 12/04/2019. | 08/15/2025.
762326 AF 3 |RHODE ISLAND ST TURNPIKE & BRI e | s | e | e AFE | 250,000 | ... 98.986 250,000 . . 11/21/2019. | 12/01/2025.
88213A BS 3 |TEXAS ST A& M UNIVREVENUES........... . N e . ...100.945 . .4,000,000 4,031,989 . . (22,776) . . PR K s . 96,720 | 08/09/2017. | 05/15/2021.
2599999. U.S. Special Revenue & Assessment Obligations - ISSUer OBlIgatioNS. .........vuuereriririrississerississersissessisesssssssssrsssessnens | seesssseens 20,630,251 XXX | s 21,057,108 21,005,000 21,043,945 | oo [ I 104,359 | oo 0 0] XXX XXX XXX | s 72,168 | ........ 269,350 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3132D5 3M 2 |UMBS - POOL SB8004 [ I 4| ... AFE| v 1,639,784 [...100.940 | ..cccovvrenne 1,645,305 | ..coovvrennee 1,629,980 1,639,754 | ..o, (423) e [ 2.500 |......2.330 |MON... 09/17/2019. | 07/01/2034.
3132D5 4L 3 |UMBS - POOL SB8027 B - 4 ... TFE| oo 717,938 |...102.525 | ..cccooverernee. 717,680 | .ocvvrris 700,000 717,938 | .o, e [ 3.000 |......2.370 | MON... 12/13/2019. | 01/01/2035.
3133KY  R2 7 | FHLMC POOL RBB00S..........cvuurerrerneesnrinersesssesssensssesensssssssssessssssssessnses | eoenne | oo [ everereeedt | covens 1FE ...2,849,951 |...102.191 2,815,200 2,847,782 (4,354) s [ 3.000 |......2.690 [MON...{ .... 06/12/2019. | 07/01/2039.
3136AG FU 1 |FANNIE MAE 13-92 DA.....cccovvvrvrirrnnne | | 1FE| ............1,967,314 |..103.788 | ..............1,944,328 | .............. 1,873,354 1,963,628 v (12,230) e [ 4.000 |......2.360 |MON...| ... verenen31,223 | 07/01/2019. | 05/25/2042.
3136AV  SG 5 |FANNIE MAE 17-11 DAt siesssessss e ssesssssssssssssssssns | sevsee [ [ 4| ... 1FE| oo 3,822,081 |...100.932 | .....c....c... 3,839,704 | ... 3,804,248 3,821,006 | ..o (2,749) e [ 2.500 |......2.300 |[MON...| ..ccccc.. 7,926 | ... 47,553 | 06/21/2019. | 07/25/2040.
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3136B4 XK 9 |FANNIE MAE 19-32 PA.......coiiiiiiiinieeiseiseiisstessseeiseesssississ s | soeees [ I 4| ... AFE| oo 4,028,314 |..105.343 | .............. 4,081,569 | oo 3,874,543 4,018,297 | .ooovvveereneiinnns | i (14,460) | ..o | e | e 3.500 |.....2.600 [MON... | .......11,301 | ......... 67,805 | 06/24/2019. | 10/25/2048.
3136B6 JF 1 |FANNIE MAE 19-56 VC IV I ] 1FE .3,018,476 |...102.160 | .....cccoon.. 3,007,549 2,943,957 3,017,710 (1,700) [ oo | e | e 3.000 |......2.470 [MON...{ ..........7,360 | .ccoeneee 14,720 | 10/25/2019. | 02/25/2031.
3138WJ  VC 9 |UMBS - POOL AS8710 [V I JO PR | IO 1FE]| .... 2,449,709 |...100.932 | .... 2,429,660 2,407,207 2,449,196 s (B49) [ e | e | s 2500 |......2.020 |MON... | ............5,015 | .......... 20,060 | 08/09/2019. | 02/01/2032.
3138WK  4X 0 |UMBS - POOL AS983T........couurirrermrimrererisssiesssesissesssssssssessssesssesessssssssenes | sevees [P 4 ... TFE| v 2,721,260 |..103.415 | .............. 2,728,920 2,638,797 2,721,066 | .o (3,657) [ oo | eeerreinerirerieeens | s 3.000 |.....2.160 [MON...{ ...........6,597 | .......... 13,194 | 10/10/2019. | 06/01/2032.
3140JA EQ 7 |UMBS-POOL BM5542.............ccoonc.n. ceevreees [ s e ...102.854 2,053,345 | .....ccoceeee. 1,996,360 2,050,247 (4,805) e [ 3.000 |.....2.010 [MON...{ ...........4,991 | .......... 19,964 | 08/09/2019. | 04/01/2032.
3140JP QB 4 |UMBS - POOL BNBT49.........coovrumiriririeririnirierieseessesissssessesssenssesssssssas | voreees ] 102,490 | ..ooovrvnne 3,823,557 3,730,660 3,797,839 (9,370) e [ 3.000 |......2.440 [MON... | ..........9,327 | ccooonce 55,960 | 06/14/2019. | 06/01/2034.
3140Q7  SW 8 [UMBS - POOL CAOB32.........couiiiiiiieiiiiiiinsissiiesisisessssisssisesssissssenins | sviees ] ...104.103 2,532,297 2,432,481 2,502,502 (6,898) [ ..o | e | s 3.500 |.....2.800 [MON... | ............7,095 | .......... 42,568 |06/13/2019. | 10/01/2047.
3140X4 M4 5 [UMBS - POOL FM1278........ocoorieieieniiesiessiesissssssssssesssessssssssesssssssssssnss. | soieees ] ..102.863 | ..o 1,704,537 | oo 1,657,083 1,700,888 s (2,877) [ oo | e | e 3.000 |.....2.270 [MON...{ ...........4,143 | .......... 12,428 | 09/17/2019. | 07/01/2034.
314180  FM 9 [UMBS - POOL MABTT1.....ootiiiiiiineineissiissisee st sssesssesssssssssssns | eveons . 2102198 [ e 2,994,570 2,930,163 3,000,142 | ..oovvorrrirriienns (1,726) [ oo | e | s 3.000 |.....2.420 [MON... | ...........7,325 | .......... 29,302 | 08/08/2019. | 09/01/2039.
314180 GG 1 [UMBS - POOL MABT798........cocmmmeirirrersessnisssnssnsenssseessssesssssssnsssssssenssssesssnsns | oeeees . . . 102.700 | oo 1,450,666 1,412,524 1,443,821 (1,989) [ T 3.000 |......2.400 [MON... | ............3,531 | oo 10,594 | 09/26/2019. | 10/01/2034.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities... . 37,716,590 XXX v 37,830,595 ..36,846,557 | ..o 37,691,816 (70,538) [ ..ovovverererins 0 0 XXX XXX XXX | 93,040 | ..o 417,786 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137F1 G4 4 |FHLMC MULTIFAMILY STRUCTURED P -K065 A2 SRS PO . 2| e 1FE| v 1,595,801 |...105.880 | .............. 1,588,200 | ...ccovovvuee 1,500,000 1,595,387 | ..covvrinrircrirns (414) s [ 3.243 |.....2.250 [MON... | .ccoccceee 4,054 | oo 12/16/2019. | 04/25/2027.
3138LD  4J 9 |FEDERAL NATIONAL MTG ASSOC #AN1724.. SRR IO Y 4] ... TFE | oo 4,349,207 |..101.740 | oo 4,290,505 | ..o 4,217,094 4,345,180 | ..oovverrerreinnn, (4,471) [ I 2470 |.....1.930 [MON...| ..c........8,970 | ..o 17,650 | 10/09/2019. | 06/01/2026.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities et .. 5,945,008 XXX 5,878,705 ...5,717,094 ....5,940,567 (4,885) | ..o 0 0 XXX XXX XXX | .......13,024 | .......... 17,650 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation s [ERSRRNY [P 64,291,849 XXX ....64,766,408 ..63,568,651 28,936 | .o 0 0 XXX XXX XXX | 178,232 | e 704,786 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  CM 2 [AT&T INC.... oottt ssesssenss | eeeees [P (. 2FE| s 2,530,024 |..102.229 | ....... 2,555,730 2,500,000 2,515,756 | .oooovercrieirierins (6,422) B (ORI PR 3.000 09/22/2017. | 06/30/2022.
00287Y  BL 2 |ABBVIE INC.....oooiiiieeiieiiieiisseissise sttt essessssssssssnns | seeees . 100416 | oo 1,004,160 | ....ccccoonee. 1,000,000 999,055 | ..vvvurirrriririrniinns 35 s [ 2.300 11/12/2019. | 11/21/2022.
02665W CY 5 [ AMERICAN HONDA FINANCE...........coovvemrieiirerererisesessiessesssesssssaesssssssnses | cenvens ] ...100.714 4,028,576 3,996,930 2.200 06/24/2019. | 06/27/2022.
05565E AW 5 [ BMW US CAPITAL LLC......oiiiiiiiieineieisissiesssissisesie e ssssssssessssssnsns | sevees e . 103.327 | 4,133,100 A4118,708 [ ..o [ vereeneee(16,572) | o [ | v 3.450 07/10/2019. | 04/12/2023.
06051G  GY 9 |BANK OF AMERICA CORP . ...100.734 ..4,029,360 4,010,157 | coovveverrerrncenenes | e (A3 [ s | e | e 2.738 07/08/2019. | 01/23/2022.
06051G HW 2 |BANK OF AMERICA CORP [N [FSURORO f IO 1FE| ... ....500,000 |...100.384 | .... 501,924 500,000 500,000 [ ..ooeveereirirrrieiereee e | v | e [ e 2.456 10/17/2019. | 10/22/2025.
06406F AC 7 |BANK OF NY MELLON CORP . I I [P (. {113 [ 2,066,700 |...102.644 | .............. 2,052,884 2,000,000 2,004,520 | ..oovvvenrrnrrnernne | eevrneennene(2,180) | o [ [ o 2.800 10/09/2019. | 05/04/2026.
06406R AL 1 |BANK OF NY MELLON CORP.......cccovvirirmrinrirnrirernnieississisnssensnsssssensssessnonsss | eovene | oo [rvvrinecren | o IFE| i 1,497,375 | .. 99.971 1,500,000 1,497,468 | ... | i3 s [ [ 2.100 .1 10/17/2019. | 10/24/2024.
126650 DE 7 |CVSHEALTH CORP... ...100.943 250,000 248,804 | ...coovrereererrneen [ e 9T [ | | e 2.625 . | 08/08/2019. | 08/15/2024.
172967  JJ 1 |CITIGROUP INC......cooovrrrririrrirriinnns ...100.002 2,000,058 2,000,000 2,000,749 | ..ooovvveverinrrrenrene | eerreeeeenn(5,892) | coviniiniciiens [ [ 2.400 06/05/2017. | 02/18/2020.
172967 LZ 2 |CITIGROUP INC......ccocomerrrrirneirriinns ...105.890 2,117,814 2,000,000 2,101,841 | oo | errneenene(13,859) | oot [ [ 4.044 07/02/2019. | 06/01/2024.
20030N CS 8 |COMCAST CORP... ...109.034 3,271,032 3,000,000 3,247,672 | oo | evreeeen(1168) | i [ [ 3.950 09/19/2019. | 10/15/2025.
224044 BW 6 |COX COMMUNICATIONS INC....... ...102.802 ..2,056,054 2,000,000 2,054,849 | .ooovvevrnrinerinee | e (851) | e [ [ 3.250 . | 12/16/2019. | 12/15/2022.
254687  FK 7 |WALT DISNEY COMPANY/THE........ccoovimmriimrirneineirineisniinsiensssnsssssssssssensssnnes | soviees | oo [eorsveies] [ il TFE | v 2,788,576 | ... 98.919 2,769,740 2,800,000 2,789,276 | ...oouvveevverinerrnne | evverinnninee 700 | i [ [ e 1.750 . | 09/03/2019. | 08/30/2024.
278642  AS 2 |EBAY INC...oocooiiiiriernceicinerieeieeiienes ...101.438 ..2,028,764 2,000,000 2,027,902 | .cooovveereneineriinee | eerrneeneen(2,318) | s [ [ 2.750 . | 09/25/2019. | 01/30/2023.
29736R AN 0 |ESTEE LAUDER CO INC ..100.185 | ... 751,394 TA5,T49 | oo [ v 92 | e | v [ e 2.000 .| 11/19/2019. | 12/01/2024.
30231G BC 5 |EXXON MOBIL CORPORATION.. ..100.295 | ... 3,510,346 3,500,000 | ..cvoerveervieniieeiens | eeveerieerensieenies | eeveeeiesniessieenis | eeeeeeseseienieenns | e 2.019 .| 08/13/2019. | 08/16/2024.
35137L  AA 3 |FOX CORP . ...103.288 ..1,032,887 1,033,663 | ..o | e 3387) | o | e [ 3.666 . | 10/10/2019. | 01/25/2022.
375558 AW 3 | GILEAD SCIENCES INC........cccoovrvrerrrrirennns ...106.208 4,248,344 4,182,633 | .oovvvnerrerneinnnes | eeeeeee(17,927) [ o | e | e 3.700 07/30/2019. | 04/01/2024.
42824C  BE 8 |HP ENTERPRISE CO......ccovtvirriveriinerierineiicnisnineriesiisesienessesssssssssssessenens | soeees | oo [ eovneeceen | 0niFE | 1,999,580 | ... 99.998 | ..ovvverncn 1,999,972 2,000,000 1,999,621 . 2.250 09/04/2019. | 04/01/2023.
459200 JQ 5 |IBMCORP.....ccocommrimririrircirniins ...101.198 1,011,986 | .coovvrennee 1,000,000 1,000,982 (238) e [ 2.500 06/11/2019. | 01/27/2022.
46625H RS 1 |JPMORGAN CHASE & CO 104168 | e 4,166,756 | ....coovnvne 4,000,000 4,169,708 (6,012) e [ 3.200 10/02/2019. | 06/15/2026.
46849L SW 2 | JACKSON NATL LIFE GLOBAL.. ...101.249 2,531,225 2,500,000 2,504,201 (1,614) e [ 2.500 09/27/2017. | 06/27/2022.
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57636Q AN 4 | MASTERCARD INC......cooouiiiiiciineiisiieeisseissssisssseesssessssesssssssssssessssssesssnns | eoenee | o [ eeeveeees 1 1FE| v 1,995,180 |..... 99.497 | ccovvrvns 1,989,946 1,995,240 | ...ovvveerrirerii B0 | oo | e | e 2.000 |.....2.040 |MS...... 11/25/2019. | 03/03/2025.
61747W AL 3 [MORGAN STANLEY.....c.coevumiririnieiirinerierieneneesssisensesssssssenssenssssssssssnsnis | vevnne | oo | evenerene ] [ s 1FE 4,589,080 |...105.266 | ............. 4,210,672 | ..............4,000,000 | ............. 4,198,429 (122,198) | ...vvovercrirerenee [ e [ e 5.500 |.....2.270 [JJ....... 09/19/2016. | 07/28/2021.
64952W  DH 3 [NEW YORK LIFE GLOBAL FDG.......ccooovvereiirireiineineiisseseesssessenssssissnsensss | vevnne | oo | evvnevinens | v 1FE]| .... .3,994,680 |...100.958 | .... 4,038,356 3,995,489 809 | oo | e [ 2250 |.....2.290 | W....... 07/09/2019. | 07/12/2022.
665772 CH 0 |NORTHERN STATES PWR-MINN.......ccccovvurririrrermminirierinesseneseesssiserisenins | vevenee | oo | eevenirines (. TFE| v 2,996,700 |...100.501 | .....c........ 3,015,033 2,997,258 | .ooovereririreris B58 [ coourererrierirenins | ereenerienieneneen | s 2.150 |......2.180 |FA....... 06/21/2019. | 08/15/2022.
666807 BQ 4 |NORTHROP GRUMMAN CORP........c.cooourimririiniereeisssisseisssissssesssesssssesns | sevies ...101.510 2,030,204 2,006,689 (1,057) [ oo | e | s 2.550 |.....2.420 |AO...... 07/12/2019. | 10/15/2022.
67021C  AM 9 [NSTAR ELECTRIC CO......cvvvrrirririereinirierieseessssissssssesssssssessesessssssssenens | soveens 104472 | e 1,044,724 1,051,436 (1,654) [ oo | e | s 3.200 |.....2.410 [MN...... 09/27/2019. | 05/15/2027.
674599 CP 8 | OCCIDENTAL PETROLEUM COR........oetvriireiinrireriesiiseissseiseisesisssiessssnnns | sevnes ..101.122 1,011,222 999,068 138 | oo [ | o 2.700 |.....2.730 |FA....... . | 08/06/2019. | 08/15/2022.
69353R  FP 8 [PNC BANKNA.......ccoiiiririiiierie et ssssessensensssenns | eeeees 100199 | e 3,005,976 3,000,000 2232 |.....2.230 [JJ....... - .| 07/18/2019. | 07/22/2022.
74153W  CL 1 [ PRICOA GLOBAL FUNDING 1.....cviriiirieirneineisesieeiiseiseesssisssssssssessssnsns | eveens 2 100.871 [ v 4,034,876 | ......oo...... 4,000,000 3,999,659 | .o 19 [ | e | s 2.400 |.....2.400 |[MS.....{ ccovvenn. LK I 09/16/2019. | 09/23/2024.
828807 DG 9 | SIMON PROPERTY GROUP LP........ccosvverrvrmrrnerirerinressnisersenscnsenessesnnine | eerinee | oo [eorneveenT | el TFE | iii0000....999,010 | ... 98.622 986,228 ....1,000,000 999,067 Y (0 [UUTUTINIRIOR IFURRTPRRORIRTORIRR VPO 2.000 |......2.020 [MS......| ccovrern 6,000 | .coovrvierirerirs 09/04/2019. | 09/13/2024.
94988J 5T 0 |WELLS FARGO BANK NA........coooiiiiriiiiiirineineiissiessiseisses s ssssssessssnens | seises 102.887 ..4,115,488 ....4,000,000 4,087,646 (25,554) [ oovvveorriinniins | oo | s 3.625 |.....2.320 06/21/2019. | 10/22/2021.
976656 CL 0 | WISCONSIN ELECTRIC POWER........ccccovivimerierireinincriensnensesesensssnisennns | werinee | oo [eovneeveen T | el TFE | .. 249,953 [ ... 99.935 249,839 250,000 249,953 T [ | e | e 2.050 |......2.050 12/03/2019. | 12/15/2024.
22546Q AR 8 | CREDIT SUISSE NEW YORK.......oevemiurriirireiinneineiissisessisssssessssisssssssssenss | svinens 101.860 | ... ..4,074,400 ....44,000,000 | .coooonenns 4,043,499 (11,901) | oo | v | e 3.000 |......2.380 06/21/2019. | 10/29/2021.
23291K  AF 2 |DH EUROPE FINANCE Il......ccoiviirinirerieniseerneiserssssssesenssesssssssssssessnenes | vonnees | D] coveenen 1] i 2FE | .. 1,999,880 | ... 99.937 | v 1,998,740 | ..coovvveneee 2,000,000 1,999,887 | ..ovvoererrrierireens 70 TR USRS DU 2.050 |......2.050 10/29/2019. | 11/15/2022.
377373 AD 7 | GLAXOSMITHKLINE CAPITAL......covveerieeireieieieiesisseissiesiessessessesssssssessssssssnss | evees ..102.184 2,043,680 2,020,051 [ .ovvrereiereiieeen | ererieneend(8,529) | o | e [ e 2.850 |......2.400 06/10/2019. | 05/08/2022.
404280 AN 9 |HSBC HOLDINGS PLC......ccriveremrimirierieeeseessssssesssssessssensssssssssssssssssenes. | voneees LA04.071 | e 3,122,148 | ..............3,000,000 | ............. 3,091,086 | ...oouvererrrrerirerirnne | ererneerene( 3BT A1) | e [ [ 4.000 |......2.600 06/06/2017. | 03/30/2022.
404280 BZ 1 |HSBC HOLDINGS PLC.......ccovviiiriiniiiciieniiinsissiesiesisesississsissssisssienes | voenes ...104.995 1,049,955 1,047,658 [ ...ooovevierienins | vvrrieererne(2,382) | [ [ 3.803 |.....2.590 10/09/2019. | 03/11/2025.
55608 AC 2 |MACQUARIE GROUP LTD......ccoumririemirimeimerissesmesssessesesssessssssssssenssesssssesas | sevenes ..100.095 | ..oovrrenee 2,502,395 2,500,000 | ..coouvvnns 2,503,416 | ..oovvvrerirenevcnnenns | ererenenn(93,944) [ oo | e | e 6.000 |......2.170 08/07/2017. | 01/14/2020.
60687Y  AJ 8 |MIZUHO FINANCIAL GROUP........ccoourriimierinrriessienesisssssisessisssssssssisnees | e ..101.062 | .o 2,021,250 | ccooovrernnen 2,000,000 2,002,711 | oo | eevreernen(5,852) | o [ [ 2.853 |......2.830 03/15/2017. | 02/28/2022.
75625Q AE 9 [RECKITT BENCKISER TSY....cituiiiuuirinrernensssesssrsssssssnssessssensseessssssssnsssnssssees | snveace ...101.687 1,016,874 ....1,000,000 1,028,044 [ ..o | onnreenene(1,376) [ oo e [ 3.000 |......2.570 , 08/06/2019. | 06/26/2027.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation .101,502,849 XXX ..101,116,037 ..99,050,000 | ......... 100,626,510 [ ..oovcovrvrinniinnen0 [ 00innn(398,284) | oo 0 XXX XXX XXX | ........ 735,371 1,441,109 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05492P  AA 6 |BANC OF AMERICA MERRILL LYNCH 19-BPR AN.......cvcvviiiimrneinrneeennninnes | verene | or | cervverenns 41 ... 1FE| oo 2,059,960 |...102.578 | ............... 2,051,565 | ..ooovernen 2,000,000 2,059,507 | ..cvvvreririririennns (453) [ covvrernrreenniens [ e | v 3.112 2.450 |MON... | coovvrrrrne 5187 | o 11/27/2019. | 11/05/2032.
08162C AD 2 |BENCHMARK MORTGAGE TRUST 18-B6 Ad.........ccoseermrrerierineersniseninninns | oveies | oo | vevernennns 2| ... 1FM | s 1,132,656 |...112.015 | .ocverrrenne 1,120,150 | ..oooovvvennee 1,000,000 1,132,119 [, (K70 ) TR IR VY 4.261 2.530 |MON... | coovrvrnes 3,551 | oo 12/13/2019. | 10/10/2051.
17290Y AR 9 |CITIGROUP COMMERCIAL MORTGAGE 16-C1 Ad.......ccovvveviirierniiicieriscirnns [ over 2 . 1FE 103918 | 3,725,460 3,778,654 (7,722) 3.209 2.270 [MON... | .coennee. 9,587 | oo 28,761 | 09/23/2019. | 05/10/2049.
23312V AF 3 | DEUTSCHE BANK COMMERCIAL MORTG 16-C3 A5........coconevvmeererinerrneninne | covneee | oo [ eeverirenes 2| ... 1FM ...102.246 2,811,765 2,859,179 (3,507) [ oovereererrrennnns | eeernreinerinerieeenns | e 2.890 2220 |MON... | coovrvrnc 6,623 | ..ccooonne 13,246 | 10/09/2019. | 08/10/2049.
61690V AY 4 |MORGAN STANLEY BAML TRUST 15-C26 Ad........cocovvrvrreereririsinsienssienns | ceveees 2 e 1FE ..103.558 | .o 1,035,580 1,046,326 (823) 3.252 2.290 |MON... | covrvrerne 2,710 | v 2,710 | 11/22/2019. | 10/15/2048.
95002M AW 9 [WELLS FARGO COMMERCIAL MORTGAG 19-C52 A.....ccouvvvvnienniiinrinsinnnins | cevnaas 2| ... 1FM ,760 |..... 98.243 | ... 2,947,290 , 3,028,684 . [RHOLL)] N [N IR 2.643 |......2.510 [MON... | oo 6,608 | .......... 26,430 | 08/05/2019. | 08/15/2052.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s | s 13,918,586 XXX ] e 13,691,810 | oo 13,335,000 | ........... 13,904,469 | ..o 0 [ (14,118) [ o, 0 XXX XXX XXX | s 34,266 | .......... 71,147 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
14310K  AS 0 |CARLYLE GLOBAL MARKET STRATEGI 13-4A Al......oovvvriirirnererserenneiinns [ ovene [ | vevvveins 2] . 1FE| o 1,140,800 |..... 99.335 | .o 1,142,357 1,140,889 | ...coviiiiriiine 89 | e | e [ 3.000 3.120 |JAJO.. | ool TATT | s 12/13/2019. | 01/15/2031.
26249B  AQ 4 |DRYDEN SENIOR LOAN FUND 13-30A AR.....cvvumrirerieireeineiisesenessessssinns | woveees 2| . AFE| cn.3,735,498 | ... 99.529 3,732,360 3,736,114 B16 [ . [ e [ e 2.729 2910 |FMAN. | .......... 13,365 | .oovvrcrircirnns 11/26/2019. | 11/15/2028.
26251L  AC 8 | DRYDEN SENIOR LOAN FUND 18-B4A A.......cccovvvvrerninsirnnierisniseesesssissnnnns | ovenne [ | vevvveinns 2| ... FE| .. 2,973,750 |..... 98.708 | ..ovvvvene 2,961,243 2,973,750 [ covoeeviiieeriieeiens | cervreennieeieinens | e | e | e 2973 3.220 | JAJO.. 06/26/2019. | 04/18/2031.
36321  AC 8 | GALAXY CLO LTD 18-28A AT....oviiirircernrieiieriseesssissesssssssesssssssessnsessenss | sevinee | oo | eevoseinnes 2| ..1FE| .............1,093,039 |..... 99.550 1,093,240 200 { e | e | s 3.100 .3.280 |JAJO.. 11/26/2019. | 07/15/2031.
82652M AA 8 | SIERRA RECEIVABLES FUNDING CO 19-2AA.... 2 . 1FE| .. ?09,214 100.703 399,214 (99) | cvvvvreererrneireens [ v | v 2.590 MON... 07/16/2019. | 05/20/2036.
92348A  AA 3 | VERIZON OWNER TRUST 19-C A1A 2] .. 1FE| oo 1,749,864 |..... 99.899 1,749,872 N N [UTRRIN JRe 1.940 MON... . 10/01/2019. | 04/22/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securltles ...11,092,165 XXX ... 11,081,390 [ .o 11,149,322 11,093,079 821 | i 0 XXX XXX | o 48,165 | L 63,158 XXX XXX
3899999. Total - Industrial & Miscellaneous (UnaffiliBted)................covv.orrvoomeiemeeieeeeeeseeeeeeeeeseee e seess e ssesesneees .126,513,600 XXX ..125,889,237 | .......... 123,534,322 .125,624,058 (411,581) | oo 0 XXX XXX | ......817,802 | ... 1,575,414 XXX XXX
Totals
7699999.  Total - ISSUET ObHGAtONS. .....vv.ereseeserssseisserssese ettt .138,504,464 XXX 137,964,462 | .......... 135,415,000 .137,475,632 (459,393) | ..... 0 | XXX | | XXX | ........ 918,69 | ..... 2,101,609 XXX XXX
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
7799999. Total - Residential Mortgage-Backed SECUMHES. .........ruuuiuuirrsuiieeririeiiississersssis st esnssnssnssas | seessssesns 37,716,590 XXX [ 37,830,595 | ............ 36,846,557 | ........... 37,691,816 | .cooovovenrinenn0 | (70,538) .0 0 XXX XXX XXX | s 93,040 | ........ 417,786 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMHES.............ovvveuiiriieviescises it ..19,863,594 XXX ...19,670,515 | oo 19,052,094 ..19,845,036 | ..oooiviiiiniinnn0 [ (19,003) .0 0 XXX XXX XXX L4729 | 88,797 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ........cvurverivisiesriiisseseiisiessiias ...11,092,165 XXX v 11,081,390 | e 11,149,322 | ...........11,093,079 821 .0 0 XXX XXX XXX | 48,165 | e 63,158 XXX XXX
8399999, Grand TOtal - BONGS...........cc.uvveuirerrirreiceteieeieeseeesi et 207,176,813 XXX | e 206,446,962 | .......... 202,462,973 | ......... 206,105,563 | ......ccocoorerernen (U (548,113) 0 0 XXX XXX XXX | ... 1,107,191 | .....2,671,350 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE
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Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828 XE 5 | UNITED STATES TREASURY NOTE I | 04/23/2019........ | D REC T .tk | 406,060 410,000 2,450
0599999.  TOtal - BONDS - U.S. GOVEIMIMENE. .....vuuuiiesiisesiss i8££ £E08 8400884084040 E 4088408404108 0E 4008 L0000 406,060 410,000 2,450
Bonds - All Other G
459050 6X 7 |INTL BK RECON & DEVELOP........oocomsrmsmessmrsesessee o [ 07115/2019....... |RBC CAPITAL MARKETS......c.0ocoesmsmsssesmesmessmesesesses e [.. 3,000,000 3,000,000
1099999. Total - BONAS = All QMBI GOVEIMMENLE...........c....cvveceiteiiieteteiecteteeceeteteteteteeeeteteeeeteteseetesesesaeeetessaesesesaesesessese  etetesessssessssesesassssesasssessessssesesessssesee e setesessseesesesesesessesesssseees s sesesesseseeessesesesesssseesssesetessssesessssetesessesetesesseeasssesessessesassesetesanastes  edetasssssssssssesesaseseeeasnsetessassesnsesessens 3,000,000 3,000,000
Bonds - U.S. Political Subdivisions of States
228130 GX 2 |CROWLEY TX INDEP SCH DIST 12/04/2019........ RBC CAPITAL MARKETS.......ooiiiiiiiiiriiisssissisiiesisisssssis s | coes 275,397 250,000
774285 7M 6 | ROCKWALL TX INDEP SCH DIST.......ovririiiriieineieiecseesiensesenienes 12/05/2019........ FHN FINANCIAL CAPITAL MARKETS 273,578 250,000
774285 TN 4 |ROCKWALL TX INDEP SCH DIST.....ccoiuiiiiiniiniieiininssersssessnsnessessneenes 12/05/2019........ FHN FINANCIAL CAPITAL MARKETS 495,869 450,000
2499999. Total - Bonds - U.S. POIitical SUDGIVISIONS O SEAES. .......ruuririeriirisisiis st sttt 8 0808808082088 0800800808088 0808208 £ 808408400840 E 0808400808080 0080440 R0 SLEERE LRttt ...1,044,844 950,000
Bonds - U.S. Special R e and Special A
130320 VC 9 |CALIFORNIA ST HLTH FACS FING A 11/20/2019........ RAYMOND JAMES........ooiiiiiiiniieicineincnseeesesssieeeesenes 250,000 250,000
198504 A2 8 | COLUMBIA SC WTRWKS & SWR SYS.......ooiiiiiiiiiiiirierssieiesis s ssssssssenes 11/21/2019........ RAYMOND JAMES........ocoviiriniiierineisensieissieeesieines 250,000 250,000
303891 E3 5 |FAIRFAX CNTY VAWTR AUTH WTR R sssseenses 11/20/2019........ WELLS FARGO FINANCIAL..........c.coccu.... 250,000 250,000 | ..o
3132D5 3M 2 |UMBS - POOL SB8004.. 09/17/2019 WELLS FARGO FINANCIAL ...1,706,009 ....1,695,808 2,238
3132D5 4L 3 |UMBS - POOL SB8027 12/13/2019........ CANTOR FITZGERALD LLC 717,938 700,000 933
3133KY  R2 7 | FHLMC POOL RB5005..........couevvuiireririariresieisnsssiesssiessessesssssessessssens 06/12/2019........ CANTOR FITZGERALD LLC......couiiriiiiriisiieierisisiesi st ensnes 3,037,031 3,000,000 3,250
3136AG  FU 1 [FANNIE MAE 13-92 DA......coooiiiiiieiniiecstiree e 07/01/2019........ SUNTRUST CAPITAL MARKETS........cootumrierreieierienireeeeiseesesieenenes 2,156,971 2,053,952 456
3136AV  SG 5 | FANNIE MAE 17-11 DA ..ot 06/21/2019........ KEY BANC CAPITAL MARKETS.... 4,183,050 | oo 7,262
3136B4 XK 9 [FANNIE MAE 19-32 PA......oooiiiiieeernenee s 06/24/2019 NOMURA SECURITIES INTL.......cveverierirercirerirnes 3,992,299 10,092
3136B6  JF 1 |FANNIE MAE 19-56 VC......cooiviiiiieieisiierssieiesiessi e 10/25/2019........ FHN FINANCIAL CAPITAL MARKETS 2,981,366 7,205
3137F1 G4 4 |FHLMC MULTIFAMILY STRUCTURED P -K0B5 A2...........ccvvemrirrirerinrieirerineiseinsiessssiesiesssesenens 12/16/2019........ WELLS FARGO FINANCIAL........otvueiireriirireriesiesiseriesissee st ....1,500,000 2,432
3138LD  4J 9 |FEDERAL NATIONAL MTG ASSOC #AN1724... 10/09/2019........ GOLDMAN SACHS ...4,231,425 2,903
3138WJ  VC 9 [UMBS - POOL AS8710 08/09/2019........ SUNTRUST CAPITAL MARKETS........cooetvrireririniierieniresesissesenseenenes 2,626,170 2,580,606 3,226
3138WK  4X 0 |UMBS - POOL AS9837.. 10/10/2019 SUNTRUST CAPITAL MARKETS 2,836,454 2,750,501 3,667
3140JA  EQ 7 [UMBS - POOL BMBBA2..........coooiiiirierieniriesissiseiesiessieee s 08/09/2019........ GOLDMAN SACHS 2,209,773 2,150,958 3,226
3140JP QB 4 [UMBS - POOL BNBT749........covuieiriiirerinsisiresieissssie s ssssssssssenes 06/14/2019........ BMO CAPITAL MARKETS.......ooeiiiiiiieisie ittt st sse s ssssssssesssssssss | sissessessessssssssssessesssssssesssssessssassesssssnss | sesessesssssssssessesssssssssessensed AAT6,875 | oo 4,100,000 | oo 5,808
3140Q7  SW 8 |UMBS - POOL CADS32.........ccuruierirrierneisiesisiseessessssssssse e ssesseneenes 06/13/2019........ JP MORGAN SECURITIES INC......c.ovoevriierirercirerirnee 2,743,068 2,665,902 4,147
3140X4 M4 5 [UMBS - POOL FM1278......ccovuiriiiiersisieiseieiesssiessssissnsenns 09/17/2019........ SUNTRUST CAPITAL MARKETS........o.ctiiiiireiiiisiresisisssssssssssssessesssesesssssssssssessssssssessns | sesssssessssssssesssssssssssesssssessessssssassons | srmsssssessssssossssesssssessnes 1,757,167
31418D FM 9 |UMBS - POOL MA3771 08/08/2019 WELLS FARGO FINANCIAL.........vumriireriieierinnierieresiseiesisi s sesseessesnees 3,071,719
31418D GG 1 |UMBS - POOL MABT798........ccccummirieiriirerinsisisesisisssesssessssse e sssissssesssssssssenes 09/26/2019........ SUNTRUST CAPITAL MARKETS........ouctiiriireiiiieiresisisssssssssssssessessssesessssssssssssessssssssessss | sesssssessssssssesssssnsssssesssssessesssssnssns | srmsssssesssssossssesssssessnes 1,483,305 ,
64971W  FM 7 |[NEW YORK CITY NY TRANSITIONAL.......... 11/22/2019........ SUNTRUST CAPITAL MARKETS........coootvmririrrriniierienireresiseesensennenes 264,088 250,000 2,667
64990G WM 0 |NEW YORK ST DORM AUTH REVENUES....... 11/22/2019........ BANK OF AMERICA........coovviinrieiieicierssiseessssissnienes 350,000 350,000 | .o
68442C  CY 0 |ORANGE CNTY CAWTR DIST REVENU........vviiiiiiiniiiinirsiitie st 12/04/2019........ GOLDMAN SACHS 315,000 315,000
762326 AF 3 |RHODE ISLAND ST TURNPIKE & BRI . 11/21/2019........ BANK OF AMERICA.......coiiiiiiirisiiisissierississssssssisanesees 250,000 250,000
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ... ..o e reiiueisieetertatieiseeeesstatistsseseserseeie fersesssssssassesssessssesessessesasssssessessesassessessessesessessessesaesessesaessesessessesassessessessetassessessessesessessessesaesessessessesassessetaesaesessessesansassessessnsesses | aesessessessesassassessssnsessassessnsansessessesansas | sosstessassessesssssssassessnsansans 47,821,590 | oo 46,661,525
Bonds - Industrial and Mi:
00287Y  BL 2 [ABBVIE INC......ooeiiiiriincierieiseieenseee i 11/12/2019........ BARCLAYS CAPITAL......coriiririiiersrirceeiissiesisieeseneenes 999,020 | ..o 1,000,000 | ..ooveiireriieeeeeneeneeeis
02665W  CY 5 | AMERICAN HONDA FINANCE..........cccoomimiiiriieinniseissisiessssiesseseenes 06/24/2019........ BANK OF AMERICA........covvvrierieiieisierissieeessssissnsenns 3,996,320 | .o 4,000,000 | ..ocvieiiricie e
05492P  AA 6 |BANC OF AMERICA MERRILL LYNCH 19-BPR ANM......coovuiiiiiriererintierieieseiseiesesseseninenenes 11/27/2019........ BANK OF AMERICA........cocoviemrieiiriniieinrieniseeeeeneenes 2,059,960 2,000,000 2,766
05565E AW 5 |BMW US CAPITAL LLC......oiiiiriiiiniieiiesisinsiss st 07/10/2019........ WELLS FARGO FINANCIAL......c.cveuiviniiirerirtisiissiissiie et sesssssssssssnsses. | shosssssesssesssessssssssssssesssessssessenssssssanns | stssssssssssnsssesssenssnsssnssensd 4,135,280 | oo 4,000,000 | ..o 34,500
06051G ~ GY 9 |BANK OF AMERICA CORP 07/08/2019........ CREDIT SUISSE FIRST BOSTON.......ccoituiutirieiritirerieieemiessesistesessesssssssssessssssessessesisssens | oeseeesesssssesesssessesssssessssssessesssssassnes | ersesssesesssssesssssessnssnessnes 4,014,600 | oo 4,000,000 | ..o 50,805
06051G  HW 2 |BANK OF AMERICA CORP 10/17/2019........ BANK OF AMERICA.........ovoumeiniierierieeeierissessesiesiees 500,000 500,000 [ ..oveurvririieiieieiereee s
06406F AC 7 |BANK OF NY MELLON CORP.........cccvvurivmriniiiririiciienirenes 10/09/2019........ RBC CAPITAL MARKETS.........ocvuiitiririiieiineieristesesisessssssie s enssssessasssensessssssensns | ee 2,066,700 2,000,000 24,422
06406R AL 1 |BANK OF NY MELLON CORP.......ccovvvirrmrmireinrirereriniins 10/17/2019........ BANK OF AMERICA........ooiiiiiiiiiieiieisi ettt enis | saesssesanssss e st estenses | onsssssessessessesssesensesannses 1,497,375 | oo 1,500,000 | ..oovoeieirereeieieeee e
08162C  AD 2 |BENCHMARK MORTGAGE TRUST 18-BB Ad.......coviureririiieiiieinriceiecisiesiesieieni e sisseenienens 12/13/2019........ DEUTSCHE BANK ...ttt | 2henbseb st bbb en i | eebesbsesses b st esb et eenis 1,132,656 | oo 1,000,000 | .oooooerrirninieie e 1,894
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1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
126650  DE 7 | CVS HEALTH CORP.......cevvmirieriririieiseissiiesie et sseenienes 08/08/2019........ BARCLAYS CAPITAL. ...t ssessss et sssesssssessessnnss | aveens . 248,713 250,000
14310K AS 0 |CARLYLE GLOBAL MARKET STRATEGI 13-4A A1R... s 12/13/2019........ RBC CAPITAL MARKETS.......coo vttt enies | ssestsessesssess s st s s ss b sen bbb entenias | essesssessnsiessessssseneeneenines 1,140,800 | oo 1,150,000
17290Y AR 9 | CITIGROUP COMMERCIAL MORTGAGE 16-C1 Ad.......cooviviiririiieiniineiiesiiesiesisssessssiessensnins | rovessinssienes 09/23/2019........ CITIGROUP GLOBAL MARKETS 3,786,376 . 3,585,000
172967  LZ 2 | CITIGROUP INC......cooiviiiiiiriieiieierssieiesis e 07/02/2019........ CITIGROUP GLOBAL MARKETS 2,115,700 . 2,000,000
20030N  CS 8 | COMCAST CORP.........ccoureurrererieerieriseseseesssssessesssessenssssessseessens 09/19/2019........ MORGAN STANLEY & CO....ovvvririrmrimriiinieriseesesssssssesiessesessssssssssesssesssesssesssssssssssnsns | aveens 3,258,840 . 3,000,000
224044  BW 6 | COX COMMUNICATIONS INC.....oourirriririrrierseieierissi e 12/16/2019 SUNTRUST CAPITAL MARKETS.........cootvmrieririniieiiesieeeeiseisesinsines - 2,055,500 . 2,000,000
23312V AF 3 |DEUTSCHE BANK COMMERCIAL MORTG 16-C3 A5. O 10/09/2019........ JP MORGAN SECURITIES INC......ovuriimierinireesseissssesiesessesssssssssesssessssessesssssssnss. | svees 2,862,686 . 2,750,000 | .
254687  FK 7 |WALT DISNEY COMPANY/THE 09/03/2019........ JP MORGAN SECURITIES INC......ooueiieiiiciiiieieiincierisisiesierssssesesssisessssssssssssssssssenes. | aeenes 2,788,576 . 2,800,000 | ...vorerririeeiier e
26249B  AQ 4 |DRYDEN SENIOR LOAN FUND 13-30A AR.......ccoiiiiiieriniiiiesissseieeie e sessssessessenes 11/26/2019........ MORGAN STANLEY & CO.....ccouviiieriiieiniriesieiseisse s ssessssssessesssssessessnens. | veves 3,735,498 . 3,750,000 | . 3,981
26251L  AC 8 | DRYDEN SENIOR LOAN FUND 18-64A A. s 06/26/2019........ WELLS FARGO FINANCIAL..........ccouvrrrnn 2,973,750 . 3,000,000 ..21,128
278642  AS 2 |EBAY INC ... 09/25/2019 MORGAN STANLEY & CO. . 2,030,220 . 2,000,000 |. 8,708
29736R AN 0 |ESTEE LAUDER CO INC......covivviriiirieicieriseineierssiesesisissnienes 11/19/2019........ JP MORGAN SECURITIES INC.....coouriiviiieiieiieiseiesisisiesiersssssesssssessessssssssssssssnnes | avenes . 745,658 750,000 | ..cvoveriirerieieeeeieeneee s
30231G  BC 5 | EXXON MOBIL CORPORATION.......ccoturiiinieriniinnirerienirernens . 08/13/2019........ MORGAN STANLEY & CO.....cvuuiiriiiiiieieieiseieisissesieissss et essees 3,500,000 . 3,500,000
35137TL  AA 3 |FOX CORP....cooiiiiiieteie st 10/10/2019........ CREDIT SUISSE FIRST BOSTON ettt | et | bbb 1,037,010 | oo 1,000,000
36321  AC 8 | GALAXY CLOLTD 18-28A Al....oooveeicerrererieereisnines 11/26/2019........ RBC CAPITAL MARKETS.........coiiiiiiiitiesieiisiesisisesssi et sessssessssnssesans | oeves 1,100,000
375558 AW 3 | GILEAD SCIENCES INC O TP 07/30/2019 BANK OF AMERICA ....4,000,000
42824C  BE 8 |HP ENTERPRISE CO.....c.ovcviiicriierieiseeeeeeseeeieneninine 09/04/2019........ JP MORGAN SECURITIES INC........oviiiiieiriieieistiesiesiniesierssssesesissisessesssesssssssssssenes. | avenes 2,000,000
459200  JQ 5 [IBM CORP...c.oiiiiciciciecistiesi s 06/11/2019........ BANK OF AMERICA........covveiimrieiieiierinsieeesieisnienes B ....1,000,000
46625H RS 1 |JPMORGAN CHASE & CO.....c.ovuiereriirreirirereeiseiesiseieeessessssiesesinsenes 10/02/2019........ SUNTRUST CAPITAL MARKETS........coiviiiiireiiieiissieeississisesssessssessessesssessesssssssessenss | seenes 4,000,000
57636Q AN 4 | MASTERCARD INC......cceiiiiiiiieiisiiie st enssssesssanss. | osssessssseses 11/25/2019........ DEUTSCHE BANK 2,000,000
61690V AY 4 | MORGAN STANLEY BAML TRUST 15-C26 A4 . s 11/22/2019 MORGAN STANLEY & CO. . ..1,047,148 1,000,000
64952W  DH 3 |NEW YORK LIFE GLOBAL FDG . . . 07/09/2019........ JP MORGAN SECURITIES INC.....coovvirrriiiiernnrcirnninne 3,994,680 . ....4,000,000
665772  CH 0 |NORTHERN STATES PWR-MINN.......cccooririmimrirerinricreinrienineienienirenes 06/21/2019........ KEY BANC CAPITAL MARKETS.... . | s 2,996,700 | ..ovvrvrreereierneireeienes 3,000,000
666807 BQ 4 |NORTHROP GRUMMAN CORP.......ccrirmiirirriiiiriierissieiesseieniniaes 07/12/2019........ US BANCORP.....couitriititi st | eves 2,007,740 . 2,000,000
67021C  AM 9 |NSTAR ELECTRIC CO....covvuiiiirriiiiereeierseissieriesieeesis s ssesisene 09/27/2019........ KEY BANC CAPITAL MARKETS.... . | e | b 1,053,090 ....1,000,000
674599  CP 8 |OCCIDENTAL PETROLEUM COR.......coovriiiriciieieieiineierinies 08/06/2019. BANK OF AMERICA . . . 998,930 1,000,000
69353R  FP 8 |PNC BANK NA. ...ttt 07/18/2019........ MORGAN STANLEY & CO.....ccevuriirririeeiiiriesiereeissie s ssessesssessessssisessesssens. | reves 3,000,000 ....3,000,000
74153W  CL 1 |PRICOA GLOBAL FUNDING 1 09/16/2019........ JP MORGAN SECURITIES INC.....coouviiiriieiieieieiisiesssisiessesssssssesssssessesssssssssssssssanes. | svenes 3,999,640 | .ovvverieieiers 4,000,000
82652M  AA 8 | SIERRA RECEIVABLES FUNDING CO 19-2AA........ s 07/16/2019........ BARCLAYS CAPITAL......cvrriirieiiieriesiseese st ssssiessesssene. | reves . 499,865 500,000
828807 DG 9 |SIMON PROPERTY GROUP LP.. e ———— . 09/04/2019........ MIZUHO SECURITIES USALLC..... . . IO P . 999,010 1,000,000
92348A  AA 3 |VERIZON OWNER TRUST 19-C A1A 10/01/2019 BARCLAYS CAPITAL . . . ..1,749,865 1,750,000
94988 5T 0 |WELLS FARGO BANK NA . . . . 06/21/2019........ WELLS FARGO FINANCIAL......ccovtrivirieirerisisiesssissisesss s ssssssessesssssessesssssssnssssnnsas | seenes ..4,113,200 | .. 4,000,000
95002M AW 9 | WELLS FARGO COMMERCIAL MORTGAG 19-C52 A4 RO 08/05/2019........ WELLS FARGO FINANCIAL......c.octriviiiiereriirneieriesiseeesiseisesess e ssessessesssssessessssssessensesens | avenes 3,029,760 | ..o 3,000,000
976656  CL 0 |WISCONSIN ELECTRIC POWER........ccseoermiiiirniieiinieierissiesienines 12/03/2019........ PARIBAS CORPORATION.......cviuiiirniriirerinisiresieisessie s sssssessssssssesssssssssessessnsss | oeees . 249,951 250,000
22546Q AR 8 | CREDIT SUISSE NEW YORK......c.ccoririmiiireririneeerineiseninescnsssienssinsenes D 06/21/2019........ CREDIT SUISSE FIRST BOSTON s | e 4,000,000
23291K  AF 2 |DH EUROPE FINANCE II s D 10/29/2019........ BANK OF AMERICA........coovvrimrieiieisierssieeesississnsenns B ...1,999,880 . 2,000,000 | ..oooerierieniercienee e
377373 AD 7 | GLAXOSMITHKLINE CAPITAL.......coovvverrerinrierineicrrenirenes D 06/10/2019........ WELLS FARGO FINANCIAL........octriviierireriiireieriesiseeesissisesssi e essssssessensenennsns | aeenes 2,024,580 . 2,000,000 |. 5,383
404280  BZ 1 |HSBC HOLDINGS PLC........comiirirrieinirsierissisesesss e ssssesensssanes D 10/09/2019........ HSBC SECURITIES USA INC....... e | s .
75625Q  AE 9 | RECKITT BENCKISER TSY.....coiiiiiimirirsminrirerismisesniserssnssessnsssesenssssenssneenes D 08/06/2019........ CITIGROUP GLOBAL MARKETS........coviniiirinircninnennes coe [ ...1,029,420
3899999. Total - Bonds - Industrial and Miscellaneous. et ettt et etes eeetetett ettt ea ettt ettt ettt ettt ettt et Attt et e e et et et e et A ettt A e et A ettt A et A ettt A et st e e e e e et et e et e e et et enanens euetesnaetesee et es e et et st s naenrans e 107,045,436
8399997, TOtal = BONMS = P 3.ttt 888 E b8 eE 8o £EE R R E S8 16 eEEoEE e R EEE R EEEoEE R fEEE SR EEEHEE L E£EE £ EE oL EEE L EHEE L EHEEEEE e EEfEEE o0 E £ E R E£EE £ E L £EE£EE L E LR E £ L L4 £Ef b S L E R E L H oL eEE S E R L E b L reE feeEeLEbenE R h bbb i 159,317,930 | ..
8399998. Total - BoNdS = SUMMEANY HEM fTOM P 5.......cueruiiisirieiessesissiesssisssesesssssssesessssssssssssersasssessassseesasssessesssessanss | oessssssessonssessasssessossanssessoessessasssessansaesossaeesensoesoessoessessessaeeessoesanssoessesseesoeE o0 s e EeeE o0 e oL 8oL 8oL L8 a8 1o E Lo E e E et o0 bbbt sant s feebseesenseeb et et n st esen bt en et ensantes | sebsessonsensansesensnnsansenes 25,332,881 . 25,000,000 ....34,008
8399999, TOAI = BOMAS. ...ttt er sk E e £EE 8 EE R EEeEE £ f 88 £ E bS8 eEEeE e eEEoEE e oL EEeEEEEoEE R fEEE SR EEEHEE L E£EE £ EE oL ELE£EEHEE R EEEEEEE LR £EE oA L E R £EE£EE £ E e £EE £ E L E £ E L E 4L £E 1 b EEE L E R EEE L E oL eEEeEE e E R L E b reE L eeEeLEbenE R en e E bbb i 184,650,811 | oo 181,156,525 . 550,015
9999999. Total - Bonds, Preferred and Common Stocks et s OO OO OPP SO O P PTOPPPRON [N 184,650,811 XXX .. 550,015




Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

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

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
912828 P9 5 [UNITED STATES TREASURY NOTE.......cccov. [ [ 031572019, [VARIOUS. ..o [ o T 410,000 | ......... 410,000 | ........ 406,861 | .......... 409,681 | oo | 319 | s | 319 410,000 | [ | 0] 2,050 | 03/15/2019.
0599999. Total - Bonds - U.S. Government el I 410,000 | .......... 410,000 | .......... 406,861 | ..o P NCic K o 319 | s 0 [oisins 319 0 410,000 0 0] sl 0] e 2,050 XXX
Bonds - U.S. Special Revenue and Special Assessment
10620N BS 6 |BRAZOS TXHGR EDU AUTH.... .1 10/09/2019. | STIFEL-HANIFEN DIVIS......ovvoiimrieianc | 978,500 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 | ovvoorveeerrcrens | eevereeressenenees L eveeveeeeieeserins | coeeveeeeseeissennns (I OO I 1,000,000 06/25/2043.
3130A7 QF 5 |FEDERAL HOME LOAN BANK... .| 10/28/2019. | CALLED BY ISSUER at 100.00! . 3,000,000 [ ..ooveeereeenee | eeeveeeeeeeeeeseeees | veeeeeeeneceees | e (VI O 04/28/2022.
3132D5 3M 2 |UMBS - POOL SB8O04..........coooorveerrierriirniinns .. [ 12/01/2019. [PAYDOWN........ooirrinrinrinnncsnis ) .65, . .66, [T DO BN (5) . 07/01/2034.
3133KY R2 7 |FHLMC POOL RB5005.... .| 12/01/2019. | PAYDOWN... 184,800 (95) .184,800 07/01/2039.
3136AG FU 1 |FANNIE MAE 13-92 DA... .| 12/01/2019. | PAYDOWN... ..180,598 (515) 180,598 05/25/2042.
3136AV  SG 5 |FANNIE MAE 17-11 DA... .| 12/01/2019. | PAYDOWN... 378,802 | vooor0r.378,802 | ooiieiB380,578 [ oo | oo | ceerernnnnend LR ) E— .378,802 07/25/2040.
3136B4 XK 9 |FANNIE MAE 19-32 PA... .| 12/01/2019. | PAYDOWN... (230) 17,756 10/25/2048.
3136B6 JF 1 |FANNIEMAE 19-56 VC........occovvvviirviiiriiianii .. [ 12/01/2019. [PAYDOWN........ooovrvinnienniissciissiiiissn | ol 37408 | o 37408 | 38355 | (1 USSR ISV 1) | DSSSSSRN I 37,408 02/25/2031.
3138LD 4J 9 |FEDERAL NATIONAL MTG ASSOC #AN1724...... .. [12/01/2019. | PAYDOWN.........oooonnvvvivnsiviivssnniriiissnn | b 4433 | o833 o 48780 | o (6) | oo | eeeereeeeeeeereesna(B) | o | i 14,331 06/01/2026.
3138WJ  VC 9 |UMBS - POOL ASB710..........oovverreercrirrnrirnenes .. | 12/01/2019. | PAYDOWN... (84) 173,400 02/01/2032.
3138WK  4X 0 |UMBS - POOL AS9837.... . 12/01/2019. | PAYDOWN.......ovvvvvveeesssseneeensviviiiissens | 111,704 (28) 11,704 06/01/2032.
3140JA EQ 7 |UMBS-POOL BM5542... .| 12/01/2019. | PAYDOWN... I T 154,598 )| .. 154,598 04/01/2032.
3140JP QB 4 |UMBS - POOL BN6749 . [12/01/2019. | PAYDOWN........ooorrinrinrinriieniinns 369,340 )| .. .369,340 06/01/2034.
3140Q7 SW 8 |UMBS - POOL CA0532... .| 12/01/2019. | PAYDOWN... 233,422 ) 233,422 10/01/2047.
3140X4 M4 5 |UMBS - POOL FM1278... .| 12/01/2019. | PAYDOWN... ] 53,576 ) 53576 |. 07/01/2034.
31418D FM 9 |UMBS - POOL MA3771... .| 12/01/2019. | PAYDOWN... ) 09/01/2039.
31418D GG 1 |UMBS - POOL MA3798... .| 12/01/2019. | PAYDOWN... . ) 10/01/2034.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS............ ccvvecvvireiireieeeisecssesssscsssssisssssssssssssssnssisssnnes | 6161376 | ..o...6.182.876 | .......6.230.904 | ool 4,000,000 | coovvvvvnd 0 ) XXX
Bonds - Industrial and Miscellaneous
233851 CF 9 | DAIMLER FINANCE NALLC.....ccccoovvvimmriirirrri .. [ 07/05/2019. | MATURITY.....ooovvormmmmveesnmnnsiismsnsiiiiens | 6,000,000 | ....... 6,000,000 5,088,768 ; . 11, 1000, . [T ST | B I ! 07/05/2019.
345397 XT 5 |FORD MOTOR CREDIT CO LLC.... | 010812019, | MATURITY oo | 2,789,000 | ....... 2,789,000 | .......2,829,552 | .......... 2,789,461 | .oovvcvereron . . OO0 (O | ) ,040 | 01/08/2019.
345397 YP 2 |FORD MOTOR CREDIT COLLC.... - 10/04/2018. | BARCLAYS CAPITAL...oovvvsvvessvvnsssenns | ] 1,952,438 | ....... 2,000,000 | ... 2,009,240 | .....00e0. 2,006,917 | oo ) ) 004,175 | . , T737)| ,235 | 08/03/2022.
37045X BB 1 | GENERAL MOTORS FINL CO <[ 01/15/2019. | MATURITY..ccvvvverrrcrmsscrmsssrmssirneens | | 5,000,000 | ... 5,000,000 | ...... 5,087,025 | v.rvrsr5,000,000 | oo e e o0 oo | 0 5000,000 | oo o e 0 | i 01/15/2019.
48127TH AA 7 |JPMORGAN CHASE & CO. .. 1 10/02/2019. | KEY BANC CAPITAL MARKETS.....cce. | | 5,000,100 | ....... 5,000,000 | ........ 5,081,850 | ....eeee5,021,653 | ovoocrvivvrrinns | wereenn(20,304) | v | verrereenn(20,304) | oo | 005,001,349 | i e (1,249) | e (1,249) | 10/22/2019.
693506 BH 9 |PPGINDUSTRIESINC....... .|| 11/15/2019. | MATURITY. 5,000,000 000,000 | .......5,050,550 | ..oo...... 5,017,408 | oo | oo s(17108) [ oo oo (17408) | oo | 5,000,000 [ oo | oo | o0 | 11/15/2019.
82652M AA 8 |SIERRARECEIVABLES FUNDING CO 19-2A A... | .. | 12/20/2019. [ PAYDOWN........oovvvvemmmmmveivsnmvniiisnsnrees | | 100,677 | ..o 100,679 | voeerrre 100,652 | covoveverrrirenrirenns | cevrrirnnrinnniins | eevrrnennnn 128 | [ 126 | i | e 100,879 [ e | e |, 05/20/2036.
931427 AA 6 |WALGREENS BOOTS ALLIANCE..........ccccocoevvuneen - [ 1171812019, | MATURITY ..ooovvvvnenvissnenvisssssisiiisens | 4,000,000 | ....... 4,000,000 | ...... 4,073,480 | oo 4,026,404 | oo | e (26,808) | oo | e (26,808) [ o | eeeeeen8,000,000 | oo e | o0 | 11/18/2019.
78012K RK 5 |ROYAL BANK OF CANADA.... A | 07/29/2019. IMATURITY.....ooomormrererevieesssssnsencnmrisins | 4,892,000 | ....... 4,892,000 | ....... 4,904,572 | 1o 8,894,520 | oo | e 2,520) | oo | oeeeereeein2,520) | oo | eererneer 2,892,000 [ oo | eevereereeeenrin | eeveesneriieneni0 | o , 07/29/2019.
06744C CB 5 |BARCLAYSBANK PLC... D| 09/27/2019. | CALLED BY ISSUER at 100.000......c.c.coo. { | 2,500,000 | ....... 2,500,000 | ....... 2,500,000 | .......... 2,500,000 | ..oooooioiriiiinis | o |eovseiesssnnnns | o0 oo | e00000000:2,500,000 | evovicsesseneins | e e | 07/27/2022.
3899999. Total - Bonds - Industrial and MISCEIANEOUS...........vrrrrvvreeermisiniririies crveeiisisssssssssssssssssss s s | 37,234,215 | ... 37,281,679 | ....37,599,601 | .........37,244,831 | ccooccec 0 | oo, (58,180) 52,986) | ........(52,986) | .....719,940 XXX
8399997. Total - Bonds - Part4.......ooovvvvciiivivrrrn. R I 43,805,591 | ..... 43,874,555 | ..... 44,237,366 | ......... SRS o I [P (59,685) ¥ . (74,486) | ........ (74,486) | .....822,020 XXX
8399998. Total - Bonds - Summary Item from Part 5.......c..cooecivvrreciires s | 25,687,810 | .....25,000,000 | .....25,332,881 | .cccccooiomminisisiiiic | eoveviiisnnnssion | o, (14,506) 25,318,376 | .coccccnrnirins | v 369,433 | ...... 369,433 | ....153,824 | XXX
8399999. TOtal - BONAS ... s | 69,493,401 | ..... 68,874,555 | ..... 69,570,247 | ......... 41,654,512 | ..occocvvnn 0 [ . (419N | o0 [ (74191 [ 0 [ e 69,198,455 |.......cccc. 0 ... 204,947 | ... 294,947 | ... 975,844 XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS.........covvvvvrssvvnssisnssiinns avvssssesssssssssessssssssssssssssssssssssssssss e | 69,493,401 XXX | 69,570,247 | ......... 41,654,512 | ................ 0 ... (7419 | oo 0 | oo (TA19N) [ 0. 69,198,455 | ............... 0 |...294,947 | ....... 294,947 | ...975844 | XXX
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Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Special R ue and Special A
FHLMC MULTIFAMILY STRUCTURED P
3137BL W9 5 | K050 A2 .| 06/12/2019 [ CITIGROUP GLOBAL MARKETS............ 09/11/2019 | BARCLAYS CAPITAL 3,500,000 | ......... 3,686,758 | .......3,734,746 | ......... 3,679,346 | ..o | o TA412) | e | oo (TA12) | e [ [ s 55,400 | ...... 55,400 |...... 34,035 | ..... 5,186
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 3,500,000 ,686,758 | ........3,734,746 | ........ 3,679,346 | .oooooieeen0 | oo (7412 | 0 e (TA412) | 0 0 | 55,400 | ...... 55,400 |...... 34,035 | ...... 5,186
Bonds - Industrial and Miscellaneous
025816 CG 2 |AMERICAN EXPRESS CO.. .| 07/25/2019 | RBC CAPITAL MARKETS 09/06/2019 | SUNTRUST CAPITAL MARKETS......cccooe | vorvrerennne 250,000 | ....cvonee 249,195 | ...........254,110 | ............ 249,212 | v | e T s [ 17 i | | e 4,898 | ... 4,898
05531F  BH 5 | TRUIST FINANCIAL CORP. .| 07/23/2019 [ MORGAN STANLEY & CO 09/06/2019 | KEY BANC CAPITAL MARKETS........c.cc. | covvees 4,250,000 ...4,246,430 | ........4,308,820 | ......... 4,246,507
BENCHMARK MORTGAGE TRUST 19-
08162F AE 3 |B12A5 .| 07/19/2019 | CITIGROUP GLOBAL MARKETS............ 09/11/2019 | JP MORGAN SECURITIES INC........cocoees | vovieiinaes 500,000 | ............ 514,999 | ........... 526,934 | ........... 514,865
12592L BH 4 |COMM MORTGAGE TRUST 14 CR20 A3|.. | 06/26/2019 | BARCLAYS CAPITAL.......c.covvvmivrrerircnnns 09/11/2019 | CANTOR FITZGERALD LLC......ccovvvvvvvr | crvrrn 2,250,000 | ......... 2,349,668 | ........ 2,360,742 | ......... 2,345,768
FORD CREDIT AUTO OWNER TRUST
34532D AD 9 [19-BA3 .. | 06/18/2019 | RBC CAPITAL MARKETS.........covvrvrererns 09/11/2019 | JP MORGAN SECURITIES INC......cccovvvee | vrvrnecn 2,500,000 | ......... 2,499,510 | ......... 2,511,133 | ........ 2,499,561
438516 BW 5 |HONEYWELL INTERNATIONAL. .| 07/30/2019 | JP MORGAN SECURITIES INC............... 09/06/2019 | DEUTSCHE BANK.............. 2,500,000 | ......... 2,494,825 | ........2,551,675 | ........ 2,494,913
458140 AR 1 |INTEL CORP .| 06/10/2019 | CREDIT SUISSE FIRST BOSTON........... 09/06/2019 | GOLDMAN SACHS.........coonvvrriririerinns 2,000,000 | ........ 2,044,800 | .........2,069,580 | ......... 2,041,444
693475 AX 3 |PNC FINANCIAL SERVICES .| 07/18/2019 [ MORGAN STANLEY & CO. 09/06/2019 | SUNTRUST CAPITAL MARKETS.......c.cc. | covrueee 1,500,000 | ......... 1,497,135 | .........1,627,165 | ......... 1,497,184
91324P DR 0 |UNITEDHEALTH GROUP INC.... .|.. | 07/23/2019 | BANK OF AMERICA 09/06/2019 | US BANCORP.........coovrerreririrserrnirnerns | cvvreens 1,750,000 | ......... 1,749,561 | .......1,772,225 | ......... 1,749,576
892331 AF 6 |TOYOTAMOTOR CORP.......ccccouvvmriunnes D| 06/25/2019 | JP MORGAN SECURITIES INC............... 09/06/2019 | WELLS FARGO FINANCIAL........cocooovves [ cvvinnns 4,000,000 | ......... 4,000,000 | ......... 4,070,680 | ......... 4,000,000
3899999. Total - Bonds - INAUSHIAl @NA MISCEIBNEOUS. .....vvuiveuereeiesiiriis  oirisitessess st ees s8Rttt | ceriees 21,500,000 | ....... 21,646,123 | ....... 21,953,064 | ....... 21,639,030 | .oovvivieeenn0 [ o (7,094 | o0 [ (7,094 | o0 | 0 314,033 |.... 314,033 |....119,789 |..... 28,822
8399998. TORAL = BOMAS ...k ed etk | eniian 25,000,000 | ....... 25,332,881 | ....... 25,687,810 | ....... 25,318,376 | ..coooceeee0 | i (14,506) | ..cooooveeenn0 [ (14,506) | oo | o0 369,433 |..... 369,433 |....153,824 |..... 34,008
9999999. Total - Bonds, Preferred and COMMON SOCKS............ciiiiiiie ettt sttt eniessinenins | erviees 25,332,881 | ....... 25,687,810 | ....... 25,318,376 | ..ooevrerernn 0. (14,508) | ....oocere0 [ v (14,508) | v | ivie0 | 369,433 |..... 369,433 |....153,824 |..... 34,008




Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 -Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB - Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
US Bank St PaAUL MN..... s [ i (1,096,432) | XXX
US Bank St PaUL MN... e | crviinns 331,314 | XXX
JP Morgan Chase, COlUMBUS, ONI0......veeeiriririseeiesieie s essensensenes. | sreesenns 3,441,840 | XXX
JP Morgan Chase, COlUMBUS, ORI0......veverieeierieeieeiese e ssessensenes | seessenns 1,123,003 | XXX
JP Morgan Chase. ColUMBUS |, ORIO.......oveieieiiiieii e | reeenne 6,188,477 | XXX
JP Morgan Chase, COlUMBUS, ONI0......veveireieeiriieeiese e ssessensenss. | sressenns (6,688) | XXX
Huntington National Bank COolUMDBUS, ONIO.......ovuiieiieieieie e sesesnaes | seienies | ovvenens 1.61 104,905 25,203,074 | XXX
US Bank St PaAUL MN... s [ e (19,166,076) | XXX
US Bank St PaUL MN... e | crviiens (9,421) | XXX
0199999. Total - Open Depositorie: XXX XXX 104,905 0 16,009,091 | XXX
0399999. Total Cash on Deposit. XXX XXX 104,905 0 16,009,091 | XXX
0599999. Total Cash XXX XXX 104,905 0 16,009,091 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 6,737,724 | 4. April (16,137,029) | 7. July. 13,114,111 | 10. October. 10,871,264

2. February. (17,308,708) | 5. May. (15,772,599) | 8. August. 12,682,275 | 11. November. 15,086,288

3. March (19,099,564) | 6. June (20,760,860) | 9. September. 6,230,849 | 12. December. 16,009,091

E27
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Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
TREASURY BILL....vvvveeceeoeeeeeeeeeeeeeee e eeeeeeeeee e 2eeee s 10/22/2019..ccve | s 1.63 |0116/2020..cc...| BL T T N 91,058
TREASURY BILL. .11 vttt seeeeeeeeses e seseesssaseseseseseessseseees s essesssees e esesaesseesseesseessseseseesseeseeeeseeessseessees s eseseeseeessees e es e eesseeseeeeseeeseees e eestses s eeesaeses oevereeeseeseeeeseees e es e eesseee e ee s ee s s es et eeneeeenn 111212019, [ e 1.53 |01/07/2020....... 72TV T N B 80.432
TREASURY BILL. ..ottt eseesees e eseeeseess e eseeseee s esseeseessesseesees e esseseessseseeeseesseeesesseseeesseseee s esses e essee e eseesees e eseee s sesee e et eeseeeeseseee s esseeseesseeenens eeaetesesseeseessee e et eseee s eseeeeees e eesee e eeeeeen 1202712019 | e 1.52 | 01/2172020..... | 1,458,767 | ........ . 123
TREASURY BILL. oo i, 12/17/201 02/11/2020....... 37,933,785 | eoooroeeeeeeeeeeeecerereseeeseeeeeveeersesessesees | i 24,225
0199999. U.S. Government Bonds - ISSUET ODGALONS.............c...uriuiiriiiireiie s s 105,763,663 | ........... 0 | s 195,838
0599999, TOtal = U.S. GOVEIMMENT BONMS.........o.vovvvoossssiieseessisiisssssss i1 8884810010000 10000101 HHb L ssssssssssssnsnss | 105,763,663 | ........... 0 | s 195,838
Total Bonds
7699999, SUDLOLAIS = ISSUBT ODIIGALIONS............evvessieiss s8R 1108111188081 8181 ssssssnsnsnns | 105,763,663 | ........... 0 | s 195,838
8399999, SUDLOLAIS = BONAS.1vvvvvv1v1111 s34 8881113141 18R ssssssssssss | 105,763,663 | .......... {0 R 195,838
All Other Money Market Mutual Funds
09248U 70 0 [BLACKROCK LIQ FDS FED FUND-IN........ooiiiiiriiiriiie st e ins s 12/06/2019....... s [ | 9,980,543 | ...... 2,383 | .......
25160K 20 7 [DWS GOVT MMKT SER-INST........ovovoieeeiiiiiiersiessesissssee e essssssssssssss s esssssss s Sees bbb 12/06/2019....... . 19,880 |.......
31607A 70 3 | FIDELITY GOVERNMENT INST MONEY MARKET.......ooovvvrvrrerereresessssssssssssss e ss sttt LoLLLEL L 12/06/2019....... . 24,032 |.......
3161756 10 8 [FIDELITY GOVERNMENT PORT-...oovovoveveeeeeeieceeeieceesceceeseeese st ettt 12/06/201 . A0 |
31846V 56 7 |FIRST AMERICAN GOV OBLIG-Z.......coouuuveveveeeieseieisisaieseessesessississssees s ssisssssssse s b1 bbb 12/06/2019....... . A8 |
38141W 27 3 | GOLDMAN SACHS FIN SQ GOVT-FS.......ooririeieieisiiiiessesssssessssssssss s ssssssssssssss s sssssssss s et 12/06/2019....... . 484 |......
40428X 10 7 [HSBC US GOVT MMKT-l...oorscovveersesseessssssesssssssessssssssssssssssessssssssessssssssee s 55555555 St T200612019. oo | vevvsvrssssnss [eossnsssvnsssssins | 50529 [ e 13,873 | ...
4812C0 67 0 |JPMORGAN U.S. GOVT MONEY MARKET OSSR 12/06/2019....... . 29 |
608919 71 8 |FEDERATED GOVT OBLI FD-PRM.......ooorriiicrrerrsiaseressiasseessssssosssssssessssssssessssssssessssssses s ssssse s s s s sssosesss | sissssssssssssses oo 12006/2019...c0e | evsverssvsvnssssesss [ | e 18,012 | oo 1,581 |......
61747C 70 7 |MSILF GOVERNMENT PORT-INST ..ottt o0 bbb 12/06/2019....... s | [ 90,789 M7 |
825252 88 5 [ STIT GOVT & AGENCY-INST ..o 12/06/2019....... s s | 97,673 125 |.......
857492 70 6 |STATE ST INST US GOV MM-PREM.... SR 12/06/2019....... s | | 22,816 | ...... 8,008 |.......
BAMMFO AR 2 | US BANK MONEY MARKET ITBC 7...oocccccereiereverssssssesssssssseessssssseessssossessssssss s ssssss o555 5555 s oo L el 121,237 | oo 1,485 ...
Q0262Y 74 5 | UBS SELECT GOVT PREF-A.......ooosccvresssssssessssssssessssssss e ssssss 120051500558 01500 5015005005505 5 s S T200612019.ccvse | cesvessvsessssessn [ ssessssessssesss | 17,280,506 | ........ 17,768 98
949921 12 6 | WELLS FARGO GOVT MM FUND SELECT B802........ccuuuuumurrerveeesssesmsasaeessssesssssesssssaeessessssssssssssae s sessesssssesssa et ssesssssesssss s besess s ssssessssss | esesesssssesssss s ssssssssssesasnssssssesssess 12/06/2019....... N [ B 85,605 12 ..
8699999. Total - All Other MONEY MArKEt IMUIUAI FUNGS...........c..ruueiiiriiieiieiii et b e S4ateses e e b e b e b E bbb e bbb eetine bt sebbee bt e s bbbt ees 55,923,578 89,905 98
8899999. Total- Cash Equivalents e —————————————— e 161,687,241 89,905




Statement as of December 31, 2019 of the Molina Healthcare of OhiO, Inc.

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama
2. Alaska
3. Arizona..
4. Arkansas...
5. California...
6. Colorado
7. Connecticu
8. Delaware
9. District of Columbi
10.  Florida
11, GEOgia. e
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois Il
15, Indiana..
16.  lowa
17.  Kansas
18.  Kentucky.
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts
23.  Michigan
24.  Minnesota
%, Mi iopi
26.  Missouri
27.  Montana....
28. Nebraska
29.  Nevada..........
30.  New Hampshire.
31, New Jersey....
32.
33.
34
35.  North Dakota.
36.  Ohio... 408,515 409,744
37.  Oklahoma..
38.  Oregon.
39.  Pennsylvania
40.  Rhode Island. .
41.  South Carolina.........cccooouruunenecad SC..
42, South Dakota SD
43, Tennessee...........oomririienns TN |.
44, Texas.
45, Utah..
46.  Vermont.
47.  Virginia,
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51. Wyoming... .
52.  American Samoa.........c..ccocveue AS | ..
53.  Guam GU|..
54.  Puerto RiCO......cccomeruenrrircriinns PR|..
55.  US Virgin Islands..........ccccconernne. VI o
56.  Northern Mariana Islands..
57. SR
58.  Aggregate Alien and Other. XXX XXX 0 0 0
59.  Total XXX XXX 408,515 409,744 0
DETAILS OF WRITE-INS
BBOT. s | s
5B02. v | s
5803, i | i
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........c.ccovervvviiennnieenes XXX XXX 0 0 0
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