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Statement as of September 30, 2020 of the Medical Mutual of Ohio

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS ottt | anreseennis 1,161,315,833 | oo | veeveeeeeene 1,161,315,833 | ..coovvvnee 1,172,180,893
2. Stocks:
2.1 PrEfErmed SEOCKS.......c.vvevevcreecece ettt sstenaens | sresaesssissesaenas 5,569,837 | ..cvvvierieeeieerieeines | e 5,569,837 | .oeeveeriereeeeeis
2.2 COMMON SOCKS. .. ..eeurerrerrereeesersssesesessssssesssesssssesssssssssessessansssssessessssssessessssssessessanssns | ssssssessessnes 460,083,071 | .oooveeeeeereirereeereinee | v 460,083,071 | .ovovreenens 446,781,642
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......oeveveciiecieeieee ettt bbbt aesans | sevsesssssesass 37,349,786 | ..o | e 37,349,786 | ...cocvven. 37,155,598
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($.....113,344,559), cash equivalents ($.....432,983,856)
and short-term investments (§.......... 0) ettt enens | ererenrenienas 546,328,415 | .oeeeveeeeeeeeeeeeeeeeeeees | e 546,328,415 | ..o 361,106,628
6. Contract loans (including $........ 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESLET SSELS......c.uuuveririreiierieciiriec sttt eessennes | eenseesteenens 308,547,307 | ..ooevvrerrrns 26,500,929 | ....ccocovevenn. 282,046,378 | ....ovvvvenne 291,015,835
9. ReCeiVabIES fOr SECUMTIES. .........uuiuuriuiiiiiiiiiiiiir s | fonsessssssansaennees A12,223 | oo | s 412,223 | .o
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c..rurrrrmnerenrminceinerseseieeriseeses | veeeesenees 2,519,606,472 | ....cccorvvvenne. 26,500,929 | .....cco..... 2,493,105,543 | ............. 2,308,240,596
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........cceecvees | cerrerrerrrrennns 39,682,155 | ..oooveiveieieesieneeinns | e 39,682,155 | .oveveivrinns 28,831,824
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)
15.3 Accrued retrospective premiums ($
redetermination ($.....13,657,109)...
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS.............ccvcuevevrerieeeeeeeeteeseeeeseee s sesssessssessssenees | seressessseseseenssnas 70,266 | .ovoveceeeeeceeeeeeeeeeeeeeeens | ceeeeveeeerereienens 70,266 | oo
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UniNSUred PIANS............c.cceviveiericieiieie s | eereresesessesans 3,145,882 | ..o | e 3,145,882 | ..ooovvn 3,159,779
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [ 40,135,848
18.2 Net deferred taX @SSEL........coviiiriiirire bbb sbaenes | ersenseenaenees 26,763,879 | ..o | e 26,763,879 | ..cocovrvrrinns 50,055,000
19.  Guaranty funds receivable or 0N AEPOSIL............cccuiueiecieciiirieieet et | cereresesaenienans 3,949,185 | oo | e 3,949,185 | oo 5,208,060
20. Electronic data processing equipment and SOfWaTE............ccccveveiiveieieiieieseieesseseeisnies | envensesessssennes 4,379,231 | oo 1,085,367 | ..oooerrerernnn 3,293,864 | ...coooovevrirenee 5,635,989
21, Furniture and equipment, including health care delivery assets ($.......... 0)erererierereserenes | e 60,396,779 | ..coovvvirernne 60,396,779 | oo 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates..........cccccviueieeiriiiieccseeseeiens [ | e | e (01 I 4,084,291
24. Health care ($.....121,185,340) and other amounts receivable.............coo..oeveeeeeveeereciieciienns | ceveerieeiis 155,368,005 | ...ccovvrerrnes 34,182,665 | ..coocvernn 121,185,340 | .ovvreirinnn 68,089,783
25.  Aggregate write-ins for other than invested @SSEtS..........cvivieiciirieieeesseeeneeines | ererisiesienans 40,027,792 | .oovvrcrnnns 37,004,883 | .....coocveran. 3,022,909 | .o 3,114,107
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verureienrereeeiiesiseieesesneeeesssessssesssessssssssssssessssssns | sessssessenns 2,873,628,958 | .......cccoe.e. 159,170,623 | ............. 2,714,458,335 | ............. 2,541,794,596
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......cuuveiererieereeeeeeseseseeessesssstsssssssssesessessssssessessssssessasssssssssessessnns | sssessassnnes 2,873,628,958 | ........ccoene. 159,170,623 | ............. 2,714,458,335 | ............. 2,541,794,596

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

1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 above)

2501. Cash Surrender Value - Life Insurance
2502. Other Assets
2503. Prepaid Assets
2598. Summary of remaining write-ins for Line 25 from overflow page

2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)

.................. 12,450,292
.................. 21,362,009
.................... 6,215,491
.................. 40,027,792

.................. 12,370,608
.................. 21,362,009
.................... 3,272,266
.................. 37,004,883

.................... 2,943,225
.................... 3,022,909

.................... 3,034,423
.................... 3,114,107




Statement as of September 30, 2020 of the Medical Mutual of Ohio

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less §.......... 0 reiNSUraNCe CEAEM).........vvrrrerirereieieeseeeeee et ssessesens | ceeveesesseseens 338,930,619 | .o | e 338,930,619 | ..ovovvrnee. 363,684,107
2. Accrued medical incentive pool and bonUS @MOUNS............cueiuriiererieieisieessieseesssiesens | cressesessssessenns 8,002,000 | ..oovveieririerereienenerieins | cevererienersnienns 8,002,000 | ..oovverrrrriranas 4,594,000
3. Unpaid claims adjustment EXPENSES...........cveiierriniiriiieeeeesss st sessesesssssessnses | sresessssssessssenns 7,058,787 | ..o 7,058,787 7,106,787
4. Aggregate health policy reserves, including the liability of §.......... 0 for
medical loss ratio rebate per the Public Health Service Act...........ccccevevevieeieeieeiceeeeees | ceveieeireiennns 33,800,673 | ..oooeereeieerieseeeiees | e 33,800,673 | .ccvevrvrenne 31,808,746
5. Aggregate life policy reserves
6.  Property/casualty Un€armed PrEMIUM FESEIVE.........c.uwururrrrereerreseeeesessessseessssessssssessessssssnsss | ssessssssessessssssesssssessessesses | sressessssssssssssessessessassnssns | sesesssessessasssmssessassnssnses [0 TR
7. Aggregate health Claim MESEIVES........cccieieiciirie st sssasses | sestessesessssssessesssssstessesins | srsesssssssassessssstessesssssnsense | stsessesssssssessessnsensessessnes [0
8. Premiums received in @dVANCE.........cccucueiirereiieeiie sttt snsssenens | sensesesssssesns 71,666,326 | ....c.ocvoerererereriiereieens | oo 71,666,326 | ....covvrnene 69,782,841
9. General eXpenses dUE OF @CCTUBT...........cuevivirereiireeerierete ettt ss s bessebesssesesssaes | sesesssssesns 131,081,619 | . | e 131,081,619 | ..cocveveneee 136,772,768
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 on realized gains (I0SSES)).......cveururrereerrereereerneeeereeseesseeeeseesseeseesesssssssesns | seseeeressessnsens 35,280,576 | ...ceovereeerereieirneineiieiineins | eeeeereneeeeneens 35,280,576 | ..eoeeeeeieeeereieieeireieenns
10.2 Net deferred tax lIADIlity...........c.ccoiieeiiicer et sesssesens | sresessesessssesesssesessssesssinses | sresssissesssetesssssesssssesanes | serebesesessseses e nnerens 0 [
11.  Ceded reinsurance premiums PAYabIe............ocrueieriurireeniineineineieereceseie e sessessssesessess | ssssessessssessssssessens 83,200 | .oooeeeeeecereiereeeieeens | e 63,200 | ..o
12. Amounts withheld or retained for the account of Others.............cccovviiiciiiniiiiies | s AAT2,101 || e 4,472,101 | oo, 42,011
13. Remittances and items NOt @llOCALEM.............c.ceuieeeeceeee et sssseees | erereeeeeeeeens 1,135,595 | ooveeeeeceeeeeeeeeees | e 1,135,595 | ocieeei 1,156,684
14.
15.
16.
17.
18.
19.
20.
21.  Net adjustments in assets and liabilities due to foreign eXchange rates...........ccccviieeciiiieis [ | e | evresesnssesese e [0 T
22. Liability for amounts held under uninsured plans.............ccceevevveerieieneeiesieeeese e esssesees | eveevessssssenens 7,601,908 | ..oooverireiereeseereiens | e 7,601,908 | ..ocooevirirnne 3,903,419
23. Aggregate write-ins for other liabilities (including $.....52,033,684 current).............ccocveerecriees | covivsrssrinnes 143,533,029 | .o (| 143,533,029 | .ccovevinnen 120,484,103
24, Total liabilities (LINES 110 23).....cvrerrrerrerrrereeesereeeesseesssesssesessesssseesssssssessssesssssssssssssns | sessmsesssseens 801,104,335 | ..ooooeecreeereeeeenens (1 801,104,335 | ...ooovvvvenne 739,335,466
25.  Aggregate write-ins for special SUPIUS fUNDS.........c.corvurieieieinisieiecseesese e | coreeeeneens ) 0.9, CHRI N XXX ovtrvirireiens | vvrevreeeissesesssssesenees (01 IO 55,018,000
26.  COMMON CAPIHAl SEOCK.......cuureureeieceeee ettt sttt | saeseneneens D90, GO I XXX oieisievieies [ et sessissieses | evevessisssssee e nen
27, Preferred Capital StOCK..........cciiirieece e | snresseinneas ) 0.9 ORI N XXX oeitirrieneins | verrsinieseisisssesesssssienes | sesessesssssssssesssnssessesssnes
28.  Gross paid in and cONtHbUEd SUMPIUS...........cvurerrurrieieeieiieineie et sessess e ssssssssnees | soeneseeneens ) 0.9, GO I XXX oitevivereins [ et sesssssienes | evesessssssssie s snes
29, SUIPIUS NOES......uvveveiiecteicteiei ettt bbb s bbb nnsennas | ansebesnsens ). 0 G IS XXX oiieirieverens e sneesenines | cevesesess s
30. Aggregate write-ins for other than special surplus funds
31, Unassigned funds (SUMPIUS).........ccuvriveririreiieieiesesessee sttt ssse s sssnae
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (0) 1SRRI ISR ) .9 R S XXX oevereeviees [ e sesssssiesens | evevsssssssessesesssssesesessnes
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) PRSI IR .00, SO I XXX oitiiirieriens | oerssiessesssssisssessensssssienies | aosesessssssassesssssssessessssnes
33. Total capital and surplus (Lines 25 t0 31 MinUS LiNE 32).........ccceviveiererreereeeeveveeeseeeeiens | cvvereienas ). 0 G IS )9, G [ 1,913,354,000 | ............. 1,802,459,130
34. Total liabilities, capital and surplus (Lines 24 and 33).........cccceeeirieierienieieeesssssesseissenss | soeseennnns 9.9, GO I XXX oeiverrieiens | veverieienns 2,714,458,335 | ............. 2,541,794,596
DETAILS OF WRITE-INS
2301. Accrued Postemployment Benefits Other Than PENSION............ccccevevecveieicevresieceeisieiiens | eeveisissiennns 67,416,793 | ..ooovoiieeeceeeeeieeens | v 67,416,793 | ..covvvee. 65,273,326
2302. BUIlAING LEASE LIADIIIEY..........ocveeerereivirriirireciiessiecese s sessessssesssssesssssssenes | cessesssessssessessssssssssessins. | neesssesssnessssesssneesssnssssnnens | seeesssesssessssssssenesseneons (U TR 227,170
2303, Other LIADIIES. . .v.cuoverereerrerseeeeseeeseeeseeessseeesseessssesssesssssssseessssesssssssssesssseessssssssssssssssssssssns | sesmeessnsesssnes 46,276,127 | .ooooveereeecereeereeeeneens ....46,276,127 ....35,202,554
2398. Summary of remaining write-ins for Line 23 from overflow page...........cccceviererenieenenniens | wververseenninnens 29,840,109 | ..o {1 [ I 29,840,109 | .ovovvevirrinene 19,781,053
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiN€ 23 @DOVE).....c.oveererrerinresieirissessessessnsssesssseses | eovessessssanens 143,533,029 | ..o (V)] [ 143,533,029 | ..ooovrnnenns 120,484,103
2501. Estimated 2018 Health INSUrer Fee...........ccccooiiiiiiiiiiriniininsrssissssissssnisnes | oo ) 9,9, CONINS PR XXXt | | o 55,018,000
2502 oot R RSttt e | ereseesseest st ees e nssenste | seeesseees st ens st nens | seseessenest st eeess et nentas | seesseees ettt
2503, .ottt | eriteee st ees b ennte | ferest sttt | eheees sttt | ereseene st
2598. Summary of remaining write-ins for Line 25 from overflow page............cocoeneereneneinninineonns | coneereennenns ) .9, N IS D99, GO IS 0 | o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE)........rvruereeurrireressressressseesssasssees | cesnsresesceens XXX evererenrens [ evreareeencnns XXX orierernnnen | eonnreesssnmnenessssresseeesensd (O I 55,018,000
3007, ettt st e | erbsees it et nn et | seeest sttt ees s nene | Sbtees st et en s nente | seesseee sttt
3002, .ottt | eessieen st s st | serest st | eheees sttt | sresiene st
3003, ettt | erbsees i st een e nns st | seeest sttt nene | Sbseessnes et en st nents | seesseee sttt
3098. Summary of remaining write-ins for Line 30 from overflow page...........cc.covvrueinereininnnenns | eovrereinnenns 9.0, SO P XXX
3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 8DOVE)........cuumreeuimeneesrsersssnessnsssssssenes | cessenesenens ), 9.0, SRR PO XXX orierernnnen | e [0 SRR 0




State

ment as of September 30, 2020 of the Medical Mutual of Ohio

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1. MEMDET MONENS.....oouceeriireeiriesi ettt | nssssenes XXX ooeeeeennnnee | eereserenenieens 9,643,366 |......coorereennes 9,604,354 12,846,930
2. Net premium income (including §.......... 0 non-health premium iNCOME).......c.cvevrrereereirereieniens | e D90, GO ISR 2,157,288,738 | ............ 2,050,497,083 | ............ 2,745,478,625
3. Change in unearned premium reserves and reserve for rate credits..........ccovvvveeveerierieieisiens | cevveirenas XXX tttiririinniens | ererievssiese e ssssssesssnsiens | svssesesesssssssesesssesesess | sresessessssessessssssesesssenes
4. Fee-for-service (netof $......... 0 MediCal EXPENSES).....vivrierreiiieireieieisssesseissssssessessssessessessssens | areseens XXX treieireinniens | errereissiesesensssssesssnsiens | enssemsesesssnsssesssesesess | sresesssssssesessssssesesssenes
5. RISKTEBVENUE.......ooiiici bbb | sesnisnes XXX it | et [ o | e
6.  Aggregate write-ins for other health care related revenuUES..........ccccvvviveereneeieneseeesesis | e ) 0.0 GO IR (0 [0 0
7. Aggregate write-ins for other non-health rEVENUES............ccueiiieiiieisieieseeeessee s | ereesneas XXX eorereierisninns | ovssisniessssssiesesssssseenas {0 I [0 I 0
8. Total revenUES (LINES 210 7).......evuumrrerrririrriereiseeriseseiessiesssssesssesesesssssssssesssssssessssssssessss | sesseseons )99, TR ISV 2,157,288,738 | ............ 2,050,497,083 | ............ 2,745,478,625
Hospital and Medical:
9. Hospital/MediCal DENEFIS. ..o sesssesssessessssns | cressssessssesesssesssnessesssnens | seereseees 1,083,147,090 | ........... 1,203,522,827 | ............ 1,701,383,181
10, Other ProfeSSIONAl SEIVICES.........cveuiuiieireiriseieie sttt sssssssesses | sessssessesssssssessessssessessessns | soessssessesienns 72,034,538 | .....cocevnne. 77,601,289 | ............... 109,794,202
11, OULSIE TEIBITAIS......oeeevereeeeieri st esst s | srsssesss s eness s nsstenns | eessensssenes 10,910,358 | ..o 13,261,328 | ..vvvoeviinn 17,299,589
12, Emergency room and OUE-0f-GrBa............cccvueveiiiereiieeieee e ssssesessssesessssens | svessssessssssssessssesesssesasinss | svesesssesinns 167,422,549 | .............. 169,499,743 | ............... 241,104,646
13, PrESCrIDHON GQIUGS......vveeevireceeeiieeeseeinesi sttt sens s sssesssnens | sesssesssssessessssessssnsessnnns | ovesssessssn 221,629,749 | .....oveveene. 221,812,133 | oo 298,477,680
14.  Aggregate write-ins for other hospital and MEdICal.............ccoveviviviiirceieesceeeeeeesieieies | e 0 [ e 0 | o 0 [ e 0
15.  Incentive pool, withhold adjustments and bonuS @MOUNLS..............cccevriceriiieiiseeeeieeens [ seesnisenns | ereresssissesened 6,352,469 | ......ccoeernees 3,134,085 | ...coocvernns 3,947,097
16, Subtotal (LINES 910 15).......veueirerieeiieerrieree s ress st ssssssesssssssesssssssnss | sosensssessssesssssnsssenssnend | vovesenenens 1,561,496,753 | ............ 1,688,831,405 | ............ 2,372,006,395
Less:
17, Nt reINSUrANCE FECOVEIIES. ......vurveeerrireireieeeteistsssseesesseesseesessstesesessssessesssssssessessessssessesessssesns | srsessssessssssssssssessessnsanens | sessessssees (159,290,211) | ..-vevererrarenns (6,485,876) | ...veoverrrerenes (9,027,138)
18.  Total hospital and medical (LINES 16 MINUS 17).....ccccurermreerreerreerneesneesssessessssssessesssssssssssssnns | ssnsessssesssssssssssssssssnnes (I I 1,720,786,964 | ............ 1,695,317,281 | ............ 2,381,033,533
19, NON-hEAIN ClAIMS (MEE)......urvurerieireiierieie ettt st st ess s essentns | sesessessssssessassssssessastanssnes | sessessessessssssnssasssnssnssassans | fessssssssessasssessessassnssnstes | sessesssssessnsssssnssessansnnens
20. Claims adjustment expenses, including $.....39,690,602 cost cONtAINMENt EXPENSES............ovv. | covveeereeereerrereeeresnseseees | coreveeeseeerens 83,676,741 | ..covvernne 73,569,639 | ..ooocverrnnne 94,980,788
21.  General adminiStrative BXPENSES........ccvevuevirieieeiriieseses e sssse s ssstes s sessssasssssssases | sessessessssessesissssessessssnsns | soessessesienas 191,384,682 | ............... 143,385,185 | ...coveveve 188,340,354
22. Increase in reserves for life and accident and health contracts (including
F T 0increase in reSErves fOr life ONIY).........coowerrurinrerrieissireeeessessesesessesesssssssssesssessenes | sessssssssesssssssssssansssssessens | sessessssssesssssensssssessenssnsns | esssessassonssssessanssnssessanses | soesssesssssaneans (5,800,000)
23. Total underwriting deductions (Lines 18 through 22)...........c..coevivrireieierieeieieieeerseeseeeeresens | eorevesissssiessssssesseenans (U 1,995,848,387 | ............ 1,912,272,105 | ........... 2,658,554,675
24.  Net underwriting gain or (10Ss) (LINES 8 MINUS 23)........curerernrerrerirnreneirsieesnseseessesesessesessessssesnes | essssesees 0.0, ST IS 161,440,351 | oo 138,224,978 | .oovvivnnes 86,923,950
25, Netinvestment iNCOME BAME..........cccuwwreereeirreererereeesseeeseessseeessesesssesssssssssssssesssssssssssns | srsssssssesssssssssssnsssssssssnne | commsssssesnnes 31,267,516 | ..covvverrrennes 31,792,397 | oo 44,472,217
26. Net realized capital gains (losses) less capital gains tax of $.......... 0nere e eseseeessenssnees | srrsnessessnrsne s snesnens | sersssessesesenes (6,400,388) | ...oovereererernes [(SLRL) ] 511,543
27.  Net investment gains or (I0SS€S) (LINES 25 PIUS 26).........cruureureererernerneereeeireeeseeeessesssessessssenens | sesssssssssssssssssssssssssssanes (O] 24,867,128 | ...coviven 31,723,449 | oo 44,983,760
28. Net gain or (loss) from agents' or premium balances charged off [(@amount recovered
E - 0) (amount charged off §.......... )] vvnrereitrest ettt sttt enstens | eessene ettt | setiest sttt ettt enns | eestest sttt ss ettt | sebestenst sttt enes
29. Aggregate write-ins for Other iNCOME OF EXPENSES........cuuruurereerereereeeereeseeeseeseesesssesseessssesesnssees | sessssessssssssssssssssssssssanes (V) ——— (2,367174) | oo (1,326,777) | wooververeiennenns (2,576,928)
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29)..........cvvumeeerererreririseriesieessesesssssssessssesssessssssenns | seesssenes XXX ooecereerineee | eorneevieninns 183,940,305 | ..ooovcvvrnec 168,621,650 | ...ooovvevec 129,330,782
31.  Federal and foreign inCOME taXxes INCUITEd............covueveeieveieeieieieesiseie et | saesnaanes D00 ST [T 43879824 | ... 32,630,092 | ................. 26,484,195
32. Netincome (l0ss) (LiNS 30 MINUS 31)........courrrmrrirerirmiieeiniriiecenensneeeisensineessseneseesssenssseesees | oneeesnes XXX oo | e 140,060,481 | ......cc....... 135,991,558 | ...oovvvvenc 102,846,587

0698. Summary of remaining write-ins for Line 6 from overflow page........co.ovnvnenninenneeeneensennens | convereenns ) 0.0 GO IO (0 [0 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LINE 6 @DOVE)........crerreererrerirerssmsssesasessssssssnsesssnssssses | sessessesas XXX ovorerrrsrrnnee | eoreessenssnssessssnsnssesnens {0 [0 P 0
07071, ettt | fenteenees XXX rvvtrveirnrennns | crveesneeesseessnssssnssssssssnne | seesmesssseessnsssssssssssssnnses | oeessssesssssssssssssssssssssnns
0702, oottt | fentienees XXX rrvtrrerrnrennns | creeennesesesssssssnsssnsssnne | sessmessssssssssssssssssnssssnnses | oesssssesssssssssssnsssssssssnns
0703, oottt | fenteenees XXX rrvtrverrneennns | oreeesnneeessessssssssssssssssnne | seessesssnesssssssssssssssssnnses | oessssssssssssssssssssssssnssnns
0798. Summary of remaining write-ins for Line 7 from overflow page.........cocoevenrereernenenrereesneneeneens | covreneenns )09 GO IO {1 [0 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (LINE 7 @DOVE)......vurerrraresrerersresnessesssesssssessesensssssseses | sessessenas XXXt | rveneissisensissesseeseeseeens (O (O P 0
TADT. Rttt | Hiee s ettt | ettr ettt ens | sttt | cebeeb bbbt
TA02. ettt | Hieet ettt | ertr ettt ens | st sttt | eebnst bbbt
TA03. Rt | Hiee b ettt | eebr ettt ens | st sttt | eebest ettt
1498. Summary of remaining write-ins for Line 14 from overflow PAgE..........coureurrrneureneeneineneineins | cerereeiseireiecsseeseeeesnnes (0 O (0 [0 U 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LiN€ 14 @DOVE)........ovurrerreirrnresrereirsrsssisessnsssessessneans | cessessssssessessnsssssssssssnes [V (0] [0 P 0
2901. (Other Expense), Net of OthEr INCOME.........cceviiiiveiieiciisie ettt sstes s | sressessssessessesssssssssesssenss | seesisssssessesans (2,367,174) | covvereree, (1,326,777) | coovvervrnes (2,576,928)
2902.

2903.

2998. Summary of remaining write-ins for Ling 29 from OVerflow PAgE..........cccovvviuereiiveireieiesisieiees | ceveveiieisiese e 0 | oo (0 T 0 | oo 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LinNe 29 DOVE)..........ucwerereriemeeisssemsseessssssssssssssnesns | eeessenssssssssssesssensssesessns [V (2,367,174) | ...oovvvvrcrennns (1,326,777) | .ccoovvvvrerennns (2,576,928)

Qo4




Statement as of September 30, 2020 of the Medical Mutual of Ohio

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year Prior3 Year
CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31
33.  Capital and SUPIUS PriOr IEPOIHING YEAI..........ciiueveeieeveiieeeiee ettt st s st s s ssassaens | evssenseses 1,802,459,130 | ............ 1,793,094,383 | ............ 1,793,094,383
34, Netincome oF (I0SS) FrOM LINE 32........cvuiueieiereieetecteee ettt sttt st st sensenanss | stessessesnnas 140,060,481 | ............... 135,991,558 | .....coocvueee 102,846,587
35.  Change in valuation basis of aggregate policy and ClaiM MESEIVES...........vuriiererirerresirerissessssesssssesssssssssssssssesssssessens | svessesssssssssssssssssssnssessanss | sessssssnssssssnssnssessansnssesss | sesessesssnssessassnsnssessanssnes
36. Change in net unrealized capital gains (losses) less capital gains tax of $.....(50,000)..........c.covverrveerreemeeemreeneeenseeneeiereeenes | eeveeeenriennes (11,391,937) | cooevrree. 24,135,669 | ....ccccovrvnnne (6,038,021)
37. Change in net unrealized foreign exchange capital gain or (loss)
38.  Change in Net deferred INCOME TaX..........ocurureurierreeireeeee ettt ettt essensnes | ssestnesnesnes (VEWZYH1172 ) IS— (89,508,903) [ ....vervvnenee (81,976,035)
39, Change in NONAAMILIE @SSELS........v.ururrrrreeirrireeeiseissessessese st ss sttt s st ess s nstensenens | sressssssesnes (44,731,247 | c.oveeenne (24,971,798) | ..eovvrrrenne (77,876,367)
40. Change in unauthorized and CErtified FEINSUIANCE. ............riurreririieeereie et ess st ssssssstessns | essessesssessessesssens (7,086) [ ..ovovereereeireieiieieieieens [ e
41, CRANGE IN TTEASUNY STOCK......cvurereeererriueiscesetseeseet ettt ese st se st ss b skt s s s s bsessenbnts | sebsestestasssessessastsnssnssastane | festssssnssessastsessestastnssantes | srestessssssnssassaessnssantanssnens
42, Change iN SUPIUS MOLES.......cuueiuiecereiueieecese ettt et ss st s st ss et s bbbt st et e sess st e ssessentnes | seesessassasssessessastssssnssastns | festuessnssessanssnsssssassnssnntes | srestessnsssnssassnssnssassassnnens
43.  Cumulative effect of changes in @CCOUNtING PHINCIPIES. ......c.uvuururruuriiiirieeiitreie ettt sttt esssessessentnes | seesessessasssessessasssssssssassns | dettesssssessssssessnssassssssstes | sressessssssssnsssssnssessssnnens
44. Capital changes:
A4 P Ittt | Hhtees sttt nnntn | eeet ettt nen e | seteeess ettt
44.2 Transferred from SUrPIUS (SLOCK DIVIAENM)...........c.cuiiviiieicicieic ettt ssnans | sssesssssssessesssssssssessssnsans | sbestessessesssssssessessssessesess | suessessssssessessssassessesssenes
44,3 TraNSTEITEA 0 SUPIUS......cvuiviveiecictiteie etttk s bbbt n bt st nsens | essessessnsansesssssntessessnsentes | sebsssessesssssstensessssensessessns | sosessesssessesissssessesssssnsans
45.  Surplus adjustments:
A5, P Ittt Rt | Sheee sttt | eeeb ettt | eebeenss st
45.2 Transferred to capital (STOCK DIVIAENG).......c..cuiueieieiiiieiesiss ettt b st s bt | ansessesssessessessssassessessnsens | sbsssessessesssssssessessnsestesiess | sessesessssessesssssssessessssnss
45.3 TransSferred from CAPILAL.........cccoeieieie ettt b bbbt nsens | essessessntentes et nnten s sntentes | netnsentessesnntens s e tentenenies | sesessesnt st et nans
46. Dividends to stockholders
47.  Aggregate write-ins for gains or (I0SSES) iN SUMPIUS........vcvuevrieriieiieieieieie ettt s ssssessessssnsessens | ssessssassesnsas 50,208,641 | ...ccooevrnee. 80,461,276 | ..ccoocevrenen. 72,408,583
48. Net change in capital and SUPIUS (LINES 34 10 47).......ccvvuieieieiiinieessisiee ettt sssssssessesnses | sesssssesseses 110,894,870 | .covvvvveee 126,107,802 | .cvevererrnnns 9,364,747
49, Capital and surplus end of reporting period (LiNe 33 PIUS 48).........cccccvvueieieriinieeieeinsieieseiessssseseessssssesessssessesesssssssens | soeesssesees 1,913,354,000 | ............ 1,919,202,185 | ............ 1,802,459,130
DETAILS OF WRITE-INS
4701. (Increase)/Decrease in Unrecognized Postretirement Benefit COStS, NEE OF tAX........cvuruurirrrerriririirrirescineseiecseirsieesnees | reereessseseesesssssseesssessenens | sossessssesssssssssessssssssssssenes | seseeeessessnsens (2,947,284)
4702. InCrease in PENSION COStS, NEE OF tAX.......u.ruuiriicieieeiireieici ettt s bbb bbbttt eens | £restestaessessessesssessessantnens | soessessasssssssssestanssnesnstenes | sebssesessessassnsssnes (76,400)
4703. Current Utilization Of ValUB DTA.......cc.uuiureereeireeeieesereessesessesssseessssesssesssessssssssssssssessssssssssssssssssesssesssssssssssnsssnns | sesssmeessseenns 50,208,641 | ..ovvvervrennn 80,461,276 | ..oovvvvrenne. 75,432,267
4798. Summary of remaining write-ins for Line 47 from OVEIIOW PAGE.........c.ruurieiurerriiriereireiieetseese ettt sssssssees | sessesssssessessssssssssesenn 0 [ oo 0 | oo 0
4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 DOVE).........uvuuuireriiriisissersssiesssssssssesssenssssssssnssssssssssssssenssssssssssssses | sensssessseseons 50,208,641 | ...ooovrvirennns 80,461,276 | ...cocovverennn. 72,408,583
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Statement as of September 30, 2020 of the Medical Mutual of Ohio

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oiuiuriiiir ettt ensenns | sesessnenas 2,155,187,910 | ...cceveeee 2,047,907,172 | covveenee 2,717,803,635
2. Netinvestment income... ..38,355,550 .35,050,591 48,788,610
3. MiISCEIIANEOUS IMCOME......euereeeaciriseiieietseesseeeseess bbb bbb bbbt b s esbens | seseebsebnesentssbsebentenssnnnns | sebseesentsnssessenssntsensnnsantans | oesbssssssssssssssensessssssnsessas
4. Total (LINES T HIOUGN 3)...ereeiecieieeicieies ettt sttt snesrenen | sesnssesnns 2,193,543,460 | ............ 2,082,957,763 | ............ 2,766,592,245
5. Benefit and 10SS related PAYMENLS.........ccciiiieieiiiieie ettt nsentenae | sressesinees 1,759,742,821 | ..o 1,679,952,620 | ............ 2,313,523,744
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............ccvvveveercvriveiciiciiiens | cevereiieteeiesieeessssseseiens | cveesessessssssssssessssssesess | sressssssssssssessessssessesessnes
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccoveveiirieieeieeie e esssssesessssenns | seveensiennes 257,853,878 | ....ccoveee. 196,970,544 | .....ccoouee. 260,411,385
8. Dividends paid t0 POICYNOIAETS. ........cuvieereeiirciieieireis ettt ssessessssntes | netesseesessstessessssnssassessesnns | sesetssnssessessnsnssessesnnsnssens | cosessssesssenssnssessesssassesnnes
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. (81,346,659) | ... ..(124,233,700) (124,233,699)
10, Total (LINES 5 throUGN 9).......cuureuierieiiiecireieiie ettt s ettt ens st | stensnsnees 1,936,250,040 | ............ 1,752,689,464 | ............ 2,449,701,430
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccooeuiiiriieiiieiiceeeee ettt esae e ssnsaens | eresssessesens 257,293,420 | ...covvueven 330,268,299 | ......ccco.. 316,890,815
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS...eoeeee ettt bRkttt nenta | sbseeiestenians 238,236,845 | ... 115,391,330 | oo 168,005,670
1202 SHOCKS .ottt | enieni s 46,640,647 | ..covvvernnne 52,283,406 | ....ccovvvnvn. 57,438,396
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  Oher INVESIEA @SSELS........ucvuieieeiiiiieie ettt bbbttt nsenieen | sbseensnsensens 10,375,366 | ..ccoovrvrerennee 2,538,803 | ..oovvrerieinns 3,811,524
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES.............cccveeeiieiciieeceeceieis [ | ereviesessess s sesssssssssssenes | essessesssesssssssssssssssesesas
12,7 MISCEIIANEOUS PrOCEEUAS........cuvriveiiiieieciieeiieic sttt s bbb s s s st s s ten s ssnsens | dessessessssansessnsas 866,548 | ...cooverernns 638,674 | ..o
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvcveriiivcicrceieeeteetese et ssse s ssssssenaes | evessssssanns 296,119,406 | .......cc...... 170,852,213 | ... 229,255,590
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt Rt n st | sesessenteneas 231,928,985 | .....ccoveee. 138,061,462 | ... 205,907,848
1312 SHOCKS .ottt bRttt | fenieniesiens 68,921,938 | ...ocovvvinne 53,287,031 | oo 61,449,138
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
1314 REAIESIALE. ...eeoee ettt | et 765,802 | oo (92,130) [ .oovereeeiierinans 389,561
13.5  Other iNVESIEA @SSELS........cvueviveiecictectece ettt es s ses s snns | evaesssssssesans 10,563,124 | .....c.coeveenee. 9,911,833 | oo 21,417 456
13.6 Miscellaneous applications 412,223 148,066 |...ovevierererieisiisreienns
13.7 Total investments acquired (Lines 13.1 to 13.6)... 312,592,072 201,316,262 ..289,164,003
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14)........cccorurrrrrinerrininineieeeeneieseeessesesessenes | eeveessseneens (16,472,666) | .........cnc..n. (30,464,049) | ...oeovvnvnne (59,908,413)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (PPHEA)..........cuueriueriuerirerierisrrieieisiessess bbbt | eebssssssisenes (55,598,967) | ...cvovvenvene (70,737,968) | ...coovvvrnve (134,244,151)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovruneees (55,598,967) | .....covvuven (70,737,968) | .............. (134,244,151)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......ccccovevvveree | covrvvrrerennns 185,221,787 | ... 229,066,282 | ........c...... 122,738,251
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT .....vvrerrereireririe et sesssessessss sttt ettt en s ans et ssessenssessassansnnsse | sesessessossane 361,106,628 | .....cccovenee 238,368,377 | cevovrerrrnee 238,368,377
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiiriiiriiieiieiieiiecieeisse ittt st sttt sntens | sbnssnssanees 546,328,415 | ......c........ 467,434,659 | ..ocooeenne 361,106,628
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 etttk Rt f R E e E e EE R R R A eSS A ARt EesE et s st s et enntenntes | snstenstenstenntannt st st enntens | srenssenssenstenntenssenstenntenntss | entiensensens ettt snes
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Statement as of September 30, 2020 of the Medical Mutual of Ohio

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

Total Members at End of:

1o PHOM YR ..t | creeseeneensseeesees 1,079,941 | o 23,921 | 324,331 | 9,135 | 53,533 | e 43594 | 2,059 [ 34,430 | | s 588,938
2. FirSEQUAMET. ... | eessesesinssecseons 1,088,803 | ..o 22,220 | .o 301,428 | ..o 8,700 | ovvorveeerrieririenns 57,531 | 45,799 | 1,730 | oo BA575 | oo | e 616,820
3. SCONA QUAMET........cvvrrirerirercierieeie st | cessesesssesssnenenns 1,065,748 | ..o 21,441 | 291,419 | 8,576 |.ovverveieerieiiienns 58,316 | .coorervrerrrcrerennns 47,273 |, 1719 | BA561 | oo | e 602,443
4. THIF QUAMET.....cvececeeee ettt | eeeeesessessseeees 1,048,473 | oo 20,854 | ..o 280,579 | .o 8443 | STA24 | .o, 46,868 |...oeveeieireieieeinns (I Y A I R A RO DU 597,830
5. CUITENE YOI ittt ssnseeses | sessssssssssssssssssssesssessseseed 0 | etirerieiiesiisiissnsnsinninnes | eererensesnsnseessssnsesssrsneennes | eressssnssnsessessnsesessnsensessntes | nessessssensesansensessnsansesesansans | eesstessessessnsessenassensensesansanse | assesessssensensessnsessessessnsesiee | srsesesensessessnsensenssansesesanes | snessssensessesansensessnsansessnnanies | sesessessessesansesssastensesssasnans
6. Current Year Member Months..........cc.oveencrnminnirnminnsniennnns | cevenenessneencnenns 9,643,366 |....cocoiriirriiiins 195,787 |.covvvnecrerninens 2,644,372 |.cooviriiiiniinne, 77,697 | 517,630 | .o 419,231 |, 15,587 |.ovvviciinrrincrinnns 1418 | | e 5,461,644
Total Member Ambulatory Encounters for Period:

7. PRYSICIAN. ...ttt nstnns | essesesssseseennens 2,512,060 |...oovrriirireiens 130,707 | oo 1,810,296 | .ooovoeveeiirrireiens 98,570 | v 19 | 1,039 [ 12,594 |, A48 118 | oo [ 14,717
8. NON-PRYSICIAN.......ouvvireerrriereisieeineeressessesiese s | srrsssnsssssssesenas 1,571,995 | 60,518 |..ovciririncieenes 1,074,032 | ..o 69,660 |.....ooooririiiirririincnens 408 | .o, 38,391 | 7,302 |, 315,004 | ..oveennrierinninnrinncrinnnns | 6,620
9. TOBl. et | s 4,084,055 |....cconviniinnnn 191,225 |, 2,884,328 759,182

10. Hospital Patient Days Incurred

11.  Number of Inpatient Admissions

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

13, Life Premiums DIFECL.........ccevurririrerierirerireeiesisseeseissies | crevinesinesinesinesiseseneseenene 0 [ eeoreereereeeeneineeseesesnneeneeees | seereeseesseeneeseesstesssseesessans | seesesteseastses s st st et estestens | eesesteeeesestens et essestantntns | feessessessentasseesestestantestestes | fressesteneeesestentestnssessententne | Sreetstseesessentene et estensantnens | seeesessestens et essententesestent | seressenten s es st st et en st nen
14.  Property/Casualty Premiums WHEN...........ccccovverrrrnininrnrins [ errrieininsisessiesissesnnnns 0 [ rererrrrerrereersirsrenensinnes | serreeneine e ssenee | ereseses st tessesntee | essesnstesseenstessesetessesetntans | sesetessesetastesesstensensetanaante | estessesastessessetansessesesantesses | sesesstessesseeseastesetantessennt | setsesessessetantenses e tentesenentes | neenesensee ettt nnns
15.  Health Premiums Eamed...........ccccorevnermerneenernecinenines | coseesieseones 1,976,520,978 |....oovvrervvrennes 79,271,042 | .o 1,399,230,716 | .cocvvrrrrerrern 16,268,688 |.....ccocrvvverncenn 2,952,728 | ..o 9,899,759 | ..ovvrvrerrienns 11,214,547 | .o 288,375,050 | ...voouevererirrrircrireiineries | cevreerieneins 169,308,448
16.  Property/Casualty Premiums Eamed.............cccooevevieivireiiens | oo 0 [t ereeseinieies | eerere s estenens | sresesesssss ettt tes e sentes | ebessssessesastessesisbessesebentens | srestessesissestes e sstessessesensense | estessesestessessssassessesnsantesns | sbsesstessessesssestesesestesesant | seebssesaesesanses et estensesebenaes | serenaesses st sttt es et nans
17. Amount Paid for Provision of Health Care Services........c.ccoo.. | ceveenienen. 1,618,098,479 |...coovvvvrennnd 66,687,785 |....cccovenne 1,112,105,770 | .o 11,123,904 | .o 2,435,255 | ..o 6,510,994 | ..o 9,644,394 |.....ccooevene. 274,020,254 | ..o | e 135,570,123
18.  Amount Incurred for Provision of Health Care Services........... | .cocuenereene. 1,5661,496,753 |...ocoovrrnnriennnd 68,774,190 |...ccocvuvrene. 1,070,749,016 |...cocoirerrennne 10,681,731 | .o 2,396,201 |.ovvrinnnrrinienn: 6,583,506 | ...coorririeiriina: 9,523,011 | .ovvvneneens 269,270,343 |....ooviierirrincisnirnenins | ereseneenienans 123,518,755
(@) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....288,375,050.
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CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
1 3 4 5 6 7
Account 1-30 Days 31-60 Days 61 - 90 Days 91-120 Days Over 120 Days Total
Claims Unpaid (Reported)
0599999. Unreported Claims and Other Claim Reserves ...338,930,619
0799999. Total Claims Unpaid
0899999. Accrued Medical Incentive Pool and Bonus Amounts

...338,930,619
....... 8,002,000
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UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

1. Comprehensive (hOSPItal @NA MEAICAI).........c.euurrrieiiririiciseieiiecie ettt bbbt enns | sebsentesinebsessess b 186,931,086 |....coverevenrrrcirernns 1,121,065,568 |.....ovvvvrirrniincireininne 10,402,138 | ..coovvecieieereieiens 264,065,425 | ....cooeiereieinieineinns 197,333,224 |...oovvirriceis 281,473,763
2. MEAICAIE SUPPIEMENL. ... ceurieeeceeeeiie et eesees et se et ees e es st ss s8££ 85 E o828 288 s ss s en b st et s | £reesessessensnssessensenannsaa 2,288,882 | ..oeveeeeeeeeieeeinn 8,835,023 | .o 50,074 | .eeoveeerereieeeeneins 2,066,736 | ..oeoeeeeeereeeieeireeneenns 2,338,956 | .o 2,553,408
R =14 - o OO UPRI DUSPTTT PRSP RRRT 619,926 |..coovverririreieiieriene 5,891,067 | .ovvveerrrrrrireireienienrnniens 10,000 | .ovevereeeeierereeeeenenens 840,000 | ..voovvrirereierrerinrereirennn 629,926 | ....ovveierierieieierenieinns 750,000
4. VISION ONIY ..ttt E bRt | Heb iRt 4,348 | .o 2,430,908 [ ..euveieeiieinieeene e | et | et A34B | s
5. Federal Employees Health BENEMitS PIAN............co.oiiririiice ettt sttt st ntnen | sbsessessassessses st ensneneees 2,316,450 | ..oveeeiererereeeeeeinns 7,316,391 | oo 26,803 | .oereeeereieeeeeeeeis 1,724,301 | oo 2,343,253 | oo 1,857,869
B, THIE XVII = MEAICATE........voieiieeeie ittt sttt st st | sbsessestensanssessensensnsans 35,953,743 | ..o 237,637,604 | ..o (A ) | 44,913,804 | ..oooiereeeeinns 35,891,970 | ..ovvveerererireieiennns 50,236,896
T THIE XIX = IMEUICAIA. ...ttt m bt | £4eb bR s e st b b st s s bbb sttt bses | feebee bt b st b bRt b bt n bt ees | LhsebteEs bR s bbbt bbbt | bR bbbt | eeb b 0 [
8. ONEI NEAIN........ece ettt R £ R AR s bbbt benne | SEeetenEent ettt 27,281,255 | ..o 108,272,039 | ..ovoiriiriiesnnni s 6,701 | 14,886,410 [ .o 27,287,956 | ..ovoriiieiieiscincieinas 26,812,171
9. Health SUDIOLAI (LINES 110 8)......cuueeueeuiiiieiieiieeicte ettt bbb bbbttt ns | ebebenent b ssb e nes 255,395,688 | ...ovvereiiineininas 1,491,448,600 | .ooovvivererniniincieies 10,433,943 | oo 328,496,676 | ...ovvoeeereineireininas 265,829,631 | oo 363,684,107
10, HEAItNCAIE TECEIVADIES ().... . vveeerireirrirriiieieiss ettt bbbtttk s st n et entenne | 4esessessstesses st st s b s ennes 393,085 |..oiciieieeee 82,827,838 | ...oceieeeeieieetieeee et | ettt | cer et 393,085 | .ivieeieeeee s 75,564,617
1AL OB NON-NEAIN. ... s bbbt bbbkt ree | HeEets et h b e R b R s b s bt bttt sene | £eheE et bt et st et b bt b et tses | SEseheE e R b bt h R e bttt b e | etsee bbbt bbb | Shtb et bttt 0 [ oo
12.  Medical incentive pools and DONUS @MOUNES...........c.cvuiueiiiieiircieieie sttt s et ese st s s snsesessnsess | sressnsesessnsesessnsesesensesans 1,013,363 | ..o 1,931,107 | oo 3,630,468 |.....cocovvrrrrrrrnnn 4,371,532 | oo 4643831 | .o 4,594,000
13. Totals (Lines 9-10+11+12) 256,015,966 | ....ocrervinriniininas 1,410,551,869 | oo 14,064,411 | oo 332,868,208 | ....coveirierinireriinas 270,080,377 | oo 292,713,490
(a) Excludes $.....72,147,082 loans or advances to providers not yet expensed.




Statement as of September 30, 2020 of the Medical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices
The accompanying statutory financial statements of Medicall Mutual of Ohio (the "Company”) have been prepared in conformity with the National Association of
Insurance Commissioners' (NAIC) Accounting Practices and Procedures Manual (NAIC SAP), as prescribed by the Ohio Department of Insurance (ODI). No
accounting practices were employed by the Company in 2019 or 2020 that departed from NAIC SAP.

F/SPage | F/SLine# | CurrentYearto
SSAP # Date 2019
NET INCOME
(1) Medical Mutual of Ohio Company state basis
(Page 4, Line 32, Columns 2 & 4) XXX XXX XXX $ 140,060,481 |§ 102,846,587
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
| | | B B
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 140,060,481 |§ 102,846,587
SURPLUS
(5) Medical Mutual of Ohio Company state basis
(Page 3, line 33, Columns 3 & 4) XXX XXX XXX $1,913,354,000 |$1,802,459,130
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
I | | B B
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX $1,913,354,000 |$1,802,459,130
B. Use of Estimates in the Preparation of the Financial Statement
No significant changes
C. Accounting Policy

No significant changes

D. Going Concern
No significant changes

Note 2 - Accounting Changes and Corrections of Errors
No significant changes

Note 3 — Business Combinations and Goodwill

No significant changes

Note 4 - Discontinued Operations

No significant changes

Note 5 - Investments

A Mortgage Loans, including Mezzanine Real Estate Loans
No significant changes

B. Debt Restructuring
No significant changes
C. Reverse Mortgages

No significant changes

D. Loan-Backed Securities
(1) Description of Sources Used to Determine Prepayment Assumptions
Not applicable.
(2) Other-Than-Temporary Impairments
Not applicable

(3) Recognized OTTI securities
Not applicable

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

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 184,075
2. 12 Months or Longer $

b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 29,072,359
2. 12 Months or Longer $

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
Investments included in 5D(4) are Federal Agency Mortgage-Backed Securities guaranteed by an agency of the U.S. government and as such, are
expected to be settled at a price at or above amortized cost.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
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Statement as of September 30, 2020 of the Medical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

Not applicable

Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transaction — Cash Taker — Overview of Secured Borrowing Transactions

Not applicable

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions
Not applicable

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

Not applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions
Not applicable

Real Estate
Not applicable

Low-Income Housing Tax Credits (LIHTC)
Not applicable

Restricted Assets

(1) Restricted Assets (Including Pledged)
1 2 3 4 5
Total Gross (Admitted
& Nonadmitted)
Restricted from Prior
Year

Total Gross (Admitted
& Nonadmitted)
Restricted from

Current Year

Total Current Year
Admitted Restricted
(1 minus 4)

Total Current Year
Nonadmitted
Restricted

Increase (Decrease)

Restricted Asset Category (1 minus 2)

6

Gross (Admitted &

Nonadmitted)
Restricted to Total
Assets (a)

7

Additional Restricted
to Total Admitted
Assets (b)

a. Subject to contractual
obligation for which liability
is not shown $ $ $ $ $

%

b. Collateral held under
security lending
arrangements

%

c. Subject to repurchase
agreements

%

d. Subject to reverse
repurchase agreements

%

e. Subject to dollar repurchase
agreements

%

f.  Subject to dollar reverse
repurchase agreements

%

g. Placed under option
contracts

%

h. Letter stock or securities
restricted as to sale —
excluding FHLB capital
stock

%

i. FHLB capital stock

%

j.  On deposit with states 877,906 887,304 (9,398) 877,906

%

k. On deposit with other
regulatory bodies

%

| Pledged as collateral to
FHLB (including assets
backing funding
agreements)

%

m. Pledged as collateral not
captured in other categories

%

n. Other restricted assets

%

0. Total Restricted Assets $ 877,906 |$ 887,304 [$ (9,398) |$ $ 877,906

%

(@) Column 1 divided by Asset Page, Column 1, Line 28
(b) Column 5 divided by Asset Page, Column 1, Line 28

Derivatives, are Reported in the Aggregate)
Not applicable

Not applicable

Collateral Received and Reflected as Assets Within the Reporting Entity's Financial Statements
Not applicable

()
Working Capital Finance Investments
Not applicable

Offsetting and Netting of Assets and Liabilities
Not applicable

5GI Securities
Not applicable

Short Sales
Not applicable

Prepayment Penalty and Acceleration Fees

[(1)  Number of CUSIPs |

Q10.1
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Statement as of September 30, 2020 of the Medical Mutual of Ohio

NOTES TO FINANCIAL STATEMENTS

[(2) Aggregate Amount of Investment Income $ 1,766,031 ]

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
No significant changes

Note 7 - Investment Income

No significant changes

Note 8 - Derivative Instruments

No significant changes

Note 9 - Income Taxes

No significant changes

Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes

Note 11 - Debt

A Debt Including Capital Notes
Not applicable.

B. FHLB (Federal Home Loan Bank) Agreements
Not applicable.

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

A Defined Benefit Plan
No significant changes

B. Investment Policies and Strategies
Not applicable

C. Fair Value of Plan Assets
Not applicable

D. Basis Used to Determine Expected Long-Term Rate-of-Return
Not applicable

E. Defined Contribution Plans
Not applicable

F. Multiemployer Plans
Not applicable

G. Consolidated/Holding Company Plans
Not applicable

H. Postemployment Benefits and Compensated Absences
Not applicable

Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
Not applicable

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

No significant changes

Note 14 - Liabilities, Contingencies and Assessments

No significant changes

Note 15— Leases

No significant changes

Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes

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

A Transfers of Receivables Reported as Sales
Not applicable

B. Transfer and Servicing of Financial Assets
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NOTES TO FINANCIAL STATEMENTS

(1) Description of any Loaned Securities
No significant changes
(2) Servicing Assets and Servicing Liabilities
No significant changes
(3) When Servicing Assets and Liabilities are Measured at Fair Value
No significant changes
(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales
No significant changes
(5) Disclosure Requirements for Transfers of Assets Accounted for as Secured Borrowing
No significant changes
(6) Transfer of Receivables with Recourse
No significant changes
(7) Securities Underlying Repurchase and Reverse Repurchase Agreements, Dollar Repurchase and Dollar Reverse Repurchase Agreements
No significant changes

C. Wash Sales
(1) Description of the Objectives Regarding These Transactions

No significant changes
(2) The details by NAIC designation 3 or below, or unrated of securities sold during the current period and reacquired within 30 days of the sale date are:

No significant changes
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant changes
Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant changes
Note 20 - Fair Value Measurements

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

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
PERPETUAL PREFERRED STOCKS INDUSTRIAL &
MISC $ 3,114,150 |$ $ $ $ 3,114,150
COMMON STOCK INDUSTRIAL & MISC $ 312,615281 |$ $ $ $ 312,615,281
OTHER INVESTED ASSETS $ 18,321,116 |$ $ $ $ 18,321,116
Total $ 334,050,547 |$ $ $ $ 334,050,547
Liabilities at Fair Value
$ $ $ $ $
Total $ $ $ $ $
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Not applicable.
(3) Policies when Transfers Between Levels are Recognized
Not applicable.
(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
Not applicable.
(5) Fair Value Disclosures for Derivative Assets and Liabilities
Not applicable.
B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements
Not applicable.
C. Fair Value Level
Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
BONDS $1,215,003,557 |$1,161,315,833 |$ $1,215,003,557 |$ $ $
REDEEMABLE PREFERRED
STOCKS INDUSTRIAL& MISC |$§ 2,492,559 |§ 2,455,687 |§ 2,492,559 |$ $ $ $
PERPETUAL PREFERRED
STOCKS INDUSTRIAL& MISC |$ 3,114,150 |§ 3,114,150 |$ 3,114,150 |$ $ $ $
COMMON STOCK INDUSTRIAL
& MISC $ 312,615,281 |$ 312,615,281 |$ 312615281 |$§ $ $ $
OTHER INVESTED ASSETS  |$ 18,321,116 |$ 18,321,116 |$ 18,321,116 |$ $ $ $
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NOTES TO FINANCIAL STATEMENTS

D. Not Practicable to Estimate Fair Value
Not applicable.

E. NAV Practical Expedient Investments
Not applicable.

Note 21 - Other ltems

No significant changes

Note 22 — Events Subsequent

As noted in the second quarter filing, on August 5, 2020 the Board of Directors approved a plan to voluntarily refund premium to its customers, subject to regulatory
approval.

As of the balance sheet date, the amount of the voluntary premium refund was still being finalized and regulatory approval had not yet been sought. As such, no amounts
were recorded in the accompanying September 30, 2020 financial statements.

Note 23 - Reinsurance
No significant changes

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

A Method Used to Estimate Accrued Retrospective Premium Adjustments
No significant changes
B. Retrospective Premiums Recorded Through Written Premium or Adjustment to Earned Premium

No significant changes

C. Amount and Percentage of Net Premiums Written Subject to Retrospective Rating Features
No significant changes

D. Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act
No significant changes

E. Risk Sharing Provisions of the Affordable Care Act
(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions Yes[X] NoJ[ ]
(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year to date:
a.  Permanent ACA Risk Adjustment Program AMOUNT
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment $ 13,267,109
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment $ 18,043
3. Premium adjustments payable due to ACA Risk Adjustment $ 816,525
Operations (Revenue & Expenses)
4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA Risk
Adjustment $ 7,561,618
5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $ 18,098
b.  Transitional ACA Reinsurance Program | AMOUNT
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance $
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability) $
3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance $
Liabilities
4. Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium $
5. Ceded reinsurance premiums payable due to ACA Reinsurance $
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $
Operations (Revenue & Expenses)
7. Ceded reinsurance premiums due to ACA Reinsurance $
8.  Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments $
9.  ACA Reinsurance contributions — not reported as ceded premium $
c.  Temporary ACA Risk Corridors Program | AMOUNT
Assets
1. Accrued retrospective premium due to ACA Risk Corridors |$
Liabilities
3. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors |$
Operations (Revenue & Expenses)
3.  Effect of ACA Risk Corridors on net premium income (paid/received) $
4.  Effect of ACA Risk Corridors on change in reserves for rate credits $
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NOTES TO FINANCIAL STATEMENTS

@)

for adjustments to prior year balance:

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

Accrued During
the Prior Year on
Business Written

Before Dec. 31 of
the Prior Year

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

Differences

Adjustments

Ref

Unsettled Balances
as of the Reporting Date

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

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

To Prior Year
Balances

To Prior Year
Balances

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

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

1 2

3 4

5

6

7

8

0

10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Permanent ACA
Risk Adjustment
Program

1. Premium
adjustments
receivable $

6,668,000 |$

$ 762,626 |$

$ 5905374

$

3,784,935

$

9,690,309

2. Premium
adjustments
(payable)

(1,302,525)

(286,116)

(1,016,409)

199,884

(816,525)

3. Subtotal ACA
Permanent Risk
Adjustment

Program $

6,668,000 |$  (1,302,525)

$ 762,626 |$ (286,116)

$ 5005374

$

(1,016,409)

$

3,784,935

$ 199,884

$

9,690,309

$

(816,525)

Transitional ACA
Reinsurance
Program

1. Amounts
recoverable for
claims paid $

2. Amounts
recoverable for
claims unpaid
(contra liability)

3. Amounts
receivable relating
to uninsured plans

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

5. Ceded
reinsurance
premiums payable

6. Liability for
amounts held
under uninsured
plans

7. Subtotal ACA
Transitional
Reinsurance
Program $

Temporary ACA
Risk Corridors
Program

1. Accrued
retrospective
premium $

2. Reserve for rate
credits or policy
experience rating
refunds

3. Subtotal ACA
Risk Corridors
Program $

$

$

$

$

$

d.

Total for ACA Risk
Sharing Provisions |$

6,668,000 |$

(1,302,525)

$ 762,626 |$

(286,116)

$ 5905374

$

(1,016,409)

$

3,784,935

$ 199,884

$

9,690,309

$

(816,525)

Explanations of Adjustments

A ACA Risk Adjustment based on the final risk adjustment report received from HHS on July 17, 2020, risk adjustment data validation adjustments report from
HHS on August 18, 2020 and payment and receipts through September 30, 2020.
B. ACA Risk Adjustment based on the final risk adjustment report received from HHS on July 17, 2020, risk adjustment data validation adjustments report from
HHS on August 18, 2020 and payment and receipts through September 30, 2020.
C. Not applicable.
D. Not applicable.
E. Not applicable.
F. Not applicable.
G. Not applicable.
H. Not applicable.
l. Not applicable.
J. Not applicable.
(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year
Unsettled Balances
Differences Adjustments as of the Reporting Date
Received or Paid as of
Accrued During the Current Year to Date Prior Year Prior Year Cumulative Cumulative
the Prior Year on Business on Business Written Accrued Less | Accrued Less Balance from Balance from
Written Before Before Dec. 31 of Payments Payments To Prior Year | To Prior Year Prior Years Prior Years
Dec. 31 of the Prior Year the Prior Year (Coal. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 9 10
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)
a. 2014
1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ Al$ $
2. Reserve for rate
credits for policy
experience rating
refunds $ $ $ $ $ $ $ $ B |$ $
b. 2015
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mmo oW

Unsettled Balances
Differences Adjustments as of the Reporting Date
Received or Paid as of
Accrued During the Current Year to Date Prior Year Prior Year Cumulative Cumulative
the Prior Year on Business on Business Written Accrued Less | Accrued Less Balance from Balance from
Written Before Before Dec. 31 of Payments Payments To Prior Year | To Prior Year Prior Years Prior Years
Dec. 31 of the Prior Year the Prior Year (Col. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 9 10
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)
1. Accrued
retrospective
premium $ $ $ $ $ $ $ C|$ $
2. Reserve for rate
credits for policy
experience rating
refunds $ $ $ $ $ $ $ D |$ $
2020
1. Accrued
retrospective
premium $ $ $ $ $ $ $ E|$ $
2. Reserve for rate
credits or policy
experience rating
refunds $ $ $ $ $ $ $ F|$ $
Total for Risk
Corridors $ $ $ $ $ $ $ $ $
Not applicable.
Not applicable.
Not applicable.
Not applicable.
Not applicable.
Not applicable.
(5) ACA Risk Corridors Receivable as of Reporting Date
1 2 3 4 5 5
Estimated Amount|  Non-Accrued Asset Balance
to be Filed or Final | Amounts for (Gross of
Risk Corridors Program | Amount Filed with |  Impairmentor | Amounts Received | Non-Admissions) Non-Admitted | Net Admitted Asset
Year CMS Other Reasons from CMS (1-2-3) Amount (4-5)
a. 2014 $ $ $ $ $ $
b. 2015
c. 2016
d.  Total (atb+c) $ $ $ $ $ $

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A Change in Incurred Losses and Loss Adjustment Expenses

Reserves for unpaid claims and claims adjustment expenses net of health care receivables as of December 31, 2019 were $299.8 million. As of
September 30, 2020 $341.5 million has been paid for incurred claims and claim adjustment expenses attributable to insured events of prior years and
$78.0 million in health care receivables have been recovered. Reserves remaining for prior years are $14.1 million based on the estimation of unpaid
claims, claim adjustment expenses, and amounts expected to be received through subrogation at September 30, 2020. Health care receivables
remaining to be recovered related to prior years are $0.4 million. Therefore, there has been a $22.6 million favorable prior year development since
December 31, 2019. The redundancy that emerged resulted from differences in claims severity and utilization as compared to expectations.

B. Information about Significant Changes in Methodologies and Assumptions

No significant change.

Note 26 — Intercompany Pooling Arrangements

No significant changes

Note 27 - Structured Settlements

Not applicable

Note 28 — Health

Care Receivables

Quarter Estimated Pharmacy Actual Actual Rebates | Actual Rebates
Date Pharmacy Rebates |  Rebates as Rebates Received Received
as Reported on Billed or Received Within More Than
Financial Otherwise Within 90 9110180 180 Days
Statements Confirmed Days of Billing Days of Billing After Billing
9/30/20 30,211,125
6/30/20 36,732,000 36,841,000
3/31/20 30,787,000 36,735,000 33,577,643
12/31119 30,460,000 30,460,000 823,280 29,145,871 1,005,193
9/30/19 26,825,000 29,952,000 27,633,514 1,801,808 72,339
6/30/19 26,246,000 28,689,291 27,410,989 13,143 2,777,361
3/31119 24,372,000 27,083,000 26,028,463 123,511 1,806,791
12/31/18 24,424,000 24,424,000 613,409 26,741,293 528,778
9/30/18 20,883,000 23,645,000 21,969,752 3,800,836 235,229
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NOTES TO FINANCIAL STATEMENTS

6/30/18 19,182,000 23,281,284 21,686,237 107,924 3,210,727
3/31/18 18,055,000 22,388,338 21,112,014 22,311 2,679,990

Note 29 - Participating Policies

No significant changes

Note 30 — Premium Deficiency Reserves

No significant changes

Note 31 - Anticipated Salvage and Subrogation

No significant changes

Q10.7



Statement as of September 30, 2020 of the Medical Mutual of Ohio

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

12
2.1

22
3.1

3.2
3.3

34
35
4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

GENERAL

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

as required by the Model Act?

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

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

Yes|[ ]
Yes [

Yes|[ ]

No[X]
] No[]

No[X]

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

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group?
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a

result of the merger or consolidation.

Yes [X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or

similar agreement, have there been any significant changes regarding the terms of the agreement or principals
If yes, attach an explanation.

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released.

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

By what department or departments?

Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance

involved?

Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[]

2/31/2019

NIA [X]

1

2/31/2014

05/12/2016

Yes|[ ]
Yes| ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

NIA[X]
NIA[X]

No[X]

No[X]

No[X]

1
Affiliate Name

2
Location (City, State)

FRB

0CC

FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards?

QO

(@)
(b)
(c
(d

) Compliance with applicable governmental laws, rules and regulations;
) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended?

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

9.3

Have any provisions of the code of ethics been waived for any of the specified officers?

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

Q11

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

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

Yes [ X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]
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10.1
10.2

1.1

1.2

13.
14.1

15.1

15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 141,029,277 147,470,957
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 215,332,208 211,044,583
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 356,361,485 $ 358,515,540
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NAI[X]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0

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

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
FIFTH THIRD BANK 5050 KINGSLEY DRIVE, CINCINNATI, OHIO 45263
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities"].
1 2
Name of Firm or Individual Affiliation
ANCORA ADVISORS, LLC U
HUNTINGTON BANK U
JAMES CELLURA |
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[X] Nol[ ]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
124676 ANCORA ADVISORS, LLC N/A SEC NO
N/A HUNTINGTON BANK N/A 0CC NO
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol ]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.2 If no, list exceptions:

20.

21.

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

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

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

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

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

a.  The security was purchased prior to January 1, 2018.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?

Q11.2
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GENERAL INTERROGATORIES (continued)
PART 2 - HEALTH

2.1
22
23
24

Operating Percentages:

1.1 A&H loss percent 81.6 %

1.2 A&H cost containment percent 1.8 %
1.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ........vurerrurrirrereseisisesresessssesesesssssssssessssssessessasssessessassssssessasssssasssessassssssesssssnssessassasssessesssssessessasssessasssssnssansans 10.9 %
Do you act as a custodian for health SAVINGS GCCOUNES? .........cceiuiiiiriicie ettt b s bbbt bbb bbbt Yes[ ] No[X]

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

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

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

state of AOMICIIE OF the TEPOMING BNLEY?..........cveveeeee ettt e bbbt e bbbt bbb b s bbb st et n bbbt n s s e sen st eneis Yes|[ ] No[ ]
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
NAIC Effective Date of
Company Domiciliary Type of Reinsurance Certified Reinsurer Certified Reinsurer
Code ID Number Effective Date Name of Reinsurer Jurisdiction Ceded Type of Business Ceded|  Type of Reinsurer Rating (1 through 6) Rating
Accident & Health - Non-Affiliates
looo0e....... [30-1157485.........| oo 01/01/2020| Dedicated COIUMBUS ONi0, LLC.........o.ccosesmsmssesrssessseseseseseseseseeseseseree FLovssscs QAL MR Unauthorized.............. o o

€10
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State, Etc.

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts

© NSO =

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

Delaware
District of Columbia

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

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

Kansas.
Kentucky..

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

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

Nebraska
Nevada

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

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

Vermont...
Virginia.....

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

West Virginia....
Wisconsin

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

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

....288,375,050

DETAILS OF WRITE-

58001.
58002.
58003.
58998.

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

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

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

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

Active Status Count

Q14

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

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

Medical Mutual of Ohio
34-0648820
NAIC 29076
OH
[ | | |
Medical Health Insurng MedMutual Lite Superior Dental Care, Inc. Medical Mutual
Corporation of Ohio Insurance Company : Bravo Wellness, LLC
_ 31-1119867 Services, LLC
34-1442712 21-0706531 NAIC 96280 34.1927587 61-1739182
NAIC 95828 NAIC 62375 (")H i OH DE
OH OH
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SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
0730 | Medical Mutual of Ohio........... 29076... |34-0648820.. |.....cccceovruene Medical Mutual of Ohio..........c.cccvveveirerrirerenae, OH............ RE....cominae Medical Mutual of Ohio.........cccccoevrerrieriiirnes Ownership......... ....100.000 | Medical Mutual of Ohio..........cccccvvvererrrririers | cvnee Neoooos [
0730 |Medical Mutual of Ohio........... 95828... [34-1442712.. | ccvvverrrrinnns Medical Health Insuring Corporation of Ohio..... OH............ [ DS Medical Mutual of Ohio.........ccccoevererrirrirrerenns Ownership......... ....100.000 | Medical Mutual of Ohi0..........cccrverrerrrrrerrirrinns [ e |\ TSI ISR
0730 | Medical Mutual of Ohio........... 62375... [21-0706531.. | ..coverrvrrrrnnns MedMutual Life Insurance Company.................. OH............ [DIS T Medical Mutual of OhiO..........cccccrevrerrieiiiriines Ownership......... ....100.000 | Medical Mutual of Ohi0..........cccceurrverereririnins | conee | TR IS
........ Medical Mutual of Ohio........... | ccecoveerees [ 34-1922587.. | oo Medical Mutual Services, LLC..........c.ccccceecsvveeee. | OH...cooeccc... | DS | Medical Mutual of Ohio..........cccoceevvvvereencennene. | Ownership........ |....100.000 | Medical Mutual of Ohio N [
0730 | Medical Mutual of Ohio........... 96280... [31-1119867.. | .....ccoeverrrnes Superior Dental Care, INC.........ccceveveveerrierennns OH............ DS..cooveen Medical Mutual of Ohio.........ccccoevvrveveriecreinen. Ownership......... ....100.000 |Medical Mutual of Ohi0.........cccceevverrreerricrerenns | e N | e
........ Medical Mutual of Ohio........... | cceceverees [B1-1739182.. | oeeiiiiivins v [everveneiseneneene. | Bravo Wellness, LLC.......ocvevvcvevvincncnsiinienens | DEeet . | DS | Medical Mutual of Ohio.......c.occvevveereiniencenenene. | Ownership........ |....100.000 | Medical Mutual of Ohio..........ccovvvceneereenenenees [ eoeeedNeeiis | e
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Response

NO

Explanation:
1.

Bar Code:

* 2 9 07 6 2 02 03 650000 3 =*
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Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, Othr RECEIVADIES........veeveecereveereeeesiseesesrsesssessessesseessssssssssssssssssssssessssssssssssssssnssssssssnssssssssns | sosssesssssssssnsens 6,215,491 | oo 3,272,266 | ..ovvvreerrennn 2,943,225 | ..o, 3,034,423
2505. Intangible Asset .
2597. Summary of remaining Write-ins for LiNE 25..........cceverereiiieeeisiereessesesesesssssnenesssnssnens | evenrsnsneerensennn0,215,491 | o000 3,272,266 | oo, 2943225 | ..o 3,034,423
Additional Write-ins for Liabilities:
Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
2304. Assumed Reinsurance Claims Payable.... 26,004,122 | ..o ....26,064,122 ....16,180,324

2305. Unclaimed Funds.............. ...2,200,987 |.. ..2,200,987 ..2,025,729
2306. Guaranty Fund Liability. ...1,575,000 |.. ..1,575,000 ..1,575,000
2397. Summary of remaining Write-ins for LN 23..........ccooveviiiriieieeeeteeee et 29,840,109 | oo 0 ....29,840,109 ....19,781,053

Q18
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SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

................................... 37,155,598

571,614

................................... 37,454,337

........................................ 688,300

................................... 37,349,786

................................... 37,155,598

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........c.ovureeeneereuneeneeneereeseeeeeeneens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccccvieevciieiiescsesecn
ACCTUAl Of AISCOUNL. .....coveeriri b \
Unrealized valuation increase (deCrease).........oovueveuirrerererserseeersreissesnnenns
Total gain (loss) on disposals

Deduct amounts reCeived 0N AISPOSAIS..............cvuevriiveiieieieics sttt ettt b bbbt
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized............cocvvvvreneenenisineneneneeneens

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total valuation @lIOWANCE. ............covueueiircieicte et b st n s b s tene
Subtotal (Line 11 plus Line 12)..
Deduct total nonadmitted amounts............cccoeveeerernerisirreineens

Statement value at end of current period (Line 13 MINUS LINE 14)........ciiiiiieiiiisiesiesie sttt es s nsaneas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHOK YEAI..........cccvviveiiceiiee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals

Deduct amounts received 0N dISPOSAIS..............cceueiiriiiiiecicre ettt bbbt b s b benes
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted Carrying VAIUE............c.cccueveeveeveieesieee e et
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Ling 11 MINUS LINE 12).......overeirirrrismeireisnessessessssssssessssssssssssnssssssssssssessssssssssasssses

................................. 291,015,835

33,449,000
10,563,124

................................. 254,665,541

5,783,396
...65,634,060

(31,889,586)
........................................ 633,948
..................................... 3,811,524

308,547,307
26,500,929

................................. 282,046,378

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
. Deduct total nonadmitted @aMOUNLS..............ccevevireieieieisie e

. Statement value at end of current period (Ling 11 MINUS LINE 12)........coiiiiviriiiieiesieiecessssisississeesessssessssssssssessssssssnens

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bONAS AN SLOCKS ACUIFED.........vevererririiceei sttt sttt
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM..........ccviiecee ettt bbb a bbbttt es e aes
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized....

1,618,962,535
300,850,923
711,374

(2,192,262)
286,643,523
..................................... 4,943,194

1,766,031

...1,617,555,232
292,356,986
1,103,488
....37,835,565
5,349,803
225,591,329
..................................... 4,672,282
.5,122,191
..... 147,263

..1,626,968,741

1,618,962,535

....... 1,618,962,535




Statement as of September 30, 2020 of the Medical Mutual of Ohio

SCHEDULE D - PART 1B

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

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

BONDS

NAIC 1 (B)-erevrrirrereiseeiseeise ettt | eetesissssseesseseans 928,128,691 | ..o 106,040,259 | ...oovvvrirririnnn 64,171,932 | oo (1,686,370) [ ..oovvvrercirireinnes 959,731,684 | ..o 928,128,691 | ..o 968,310,648 | ....ocvvriviennen. 1,004,337,840
NAIC 2 (B)- et | eriesissiesessissiaas 178,147,036 | ..ooovvvrreciecrienenas 27,715,310 | cooovvvereneinis 13,477,850 | oo 320,689 | ..oovvrreines 163,144,890 | ...ooovovveririnn. 178,147,036 | ..oovvoevverciicnines 193,005,185 | .oooverrvncrencrinnens 167,843,053
INAIC 3 (B)- 111 vreerireire sttt | 424ses b s etk b s | 4ebEie R bR bRt R R bbb e bk eb s | eeER e ER RS ReER bR st s | et e et | HEieRE R R Rt R bbbtk nbs | ShEieRE Rttt | sebse et LU OO
INAIC 4 ()- 11 vrereeeeeeseisees ettt ss st st ss st s estenssesseste | sessessessassssssessassasssessessessasssessessn | £ressessassnssssssnssssssssessessassnssessans | eesessassossnnssessasssssnssessessnssnssessas | 1essessessosssessessasssssessassassanssessessn | Hreesessassnssessessasssessessestensaessessens | Sesessstne et sessens s st es s st et steste | Setsessne et st st ettt 0 [
NAIC 5 (B)- 1.t as st bttt ettt es | 224sess s s s sttt s st ssesssene | 4eetiestess s e st st s s st et st estses | SeeEseeeseeEs RS seeE RS s sees s e s | eet e A e s sttt eese | Hiiestest sttt s st s s st eses | ehtest st eee s et et s s sttt s | setseet ettt 0 [ oot
INAIC B (B)-+.-vreereereeseese s ise s ese s s es s s s bt ss bt s s b s be s | £28 o088 L8128ttt eE 28tk ens | 4eh8eeEEseEEseeE e EEseeEseesseeEeeeEeetnentns | £eeEieeeseeEsoeEseeEseeEAeeEEeeEseeeteeeseeesee | eeEeeEeeE et oLt eeE ettt ekt | HEeEEeREeeEE Rt senE et enE et et et ents | Shfehteeet et et et et et st sttt | sntient ettt ettt 0 [
TOtAl BONGS. ...ttt | eonsinnsseni s 1,106,275,727 | .ovoovvvniiniiiniines 133,755,569 | oovvviiisiisninninas 77,349,782 | oo (1,365,681) | w.overreernrenrianes 1,122,876,574 | oo, 1,106,275,727 | covovvvveiicinininas 1,161,315,833 | oo 1,172,180,893

20IsO

NAIC 2. | srb bbb | et 4,311,862 [ .o | s 34,803 | ... [ s | s 4,346,525 |...oooiviiinic
10, NAIC 3o bbb rsens | srbebi bbb | e 1,191,923 |, 8 | i 31,307 | e [ s | 1,223,312 | o
T10 NAIC A | e e as | Shie bbb | Sebee R | Shbb e e | eeb s | iR | Shee bbb 0 [
120 NAIC Bt ssens | Seesebt e b e bbbt b R e sbs | £eese st e bR s R iR e bR e b e | £esesi e b ee LR e e bR R b b Rb i | SheseRbeRE e e R e bR b R R b b s R b eses | Heresst e b RE bbb si s | £hseti s bt s bRt | eesen bbb 0 [
130 NAIC Bt se e et siens | SoEeRfeEEseEseRs e et snh e ent et e ensenes | feEsentenEeeEseeienienEenesensent et seRsensens | feenientseeieRseeientonEsneententsresensenens | Sreeeiemiiisemiiiieiiimrsiessensiisenienss | Mieesiensiisiesiersiiieeioesesiicsieiessens | ceoesemsersiesiessensicsisensinsoisienonsas | ooroenionene s enes 0 [
14, Total Preferred SOCK...........ccouriuriiiiciciciiicricsesccisisnins | 0 [, 5,503,785 | ... 8 | 66,000 [ ....ocoiiiiiini 0 | 0 [ 5,569,837 | ..o 0
15.  Total Bonds and Preferred StocK.........ouiiiininiiniinisisisnsnisnisnins | coneenissniseniienenas 1,106,275,727 | cooovvvvvviicinnes 139,259,354 | ..covviviiiciciicis 77,349,790 | .o (1,299,621) | ...vovveniiniinnns 1,122,876,574 | ..ccoocvvivcinn 1,106,275,727 | ..ccovvvviciinen. 1,166,885,670 | .....cccvcvviinnee 1,172,180,893

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




Statement as of September 30, 2020 of the Medical Mutual of Ohio

Sch. DA - Pt. 1
NONE

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

QSI103, QS104, QSI05, QSI06, QSI07



Statement as of September 30, 2020 of the Medical Mutual of Ohio

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

.......................................... 258,116,136

.......................................... 174,867,720

............................................ 89,056,318

.......................................... 229,920,654

QsI08
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Statement as of September 30, 2020 of the Medical Mutual of Ohio

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
2060 East Ninth Street - Corporate Headquarters - Building Cleveland . |OH.. |09/18l2017.... Donald Green as Receiver for MMCO, LLC.......c. it sesnsensessessnnes | seserssesssssssssssssssesssssessssessesssssnses | sesssssssossessessssesssssessesansessessesssanse | cosnes 32,254,252 | oo 765,802
0199999. Totals 0 [ 32,254,252 ...765,802
0399999. Totals 0 0. 32,254,252 ...765,802
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement as of September 30, 2020 of the Medical Mutual of Ohio

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

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

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

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

NONE
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Statement as of September 30, 2020 of the Medical Mutual of Ohio

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O0|Flare Capital Partners I, LP Rowayton CT.... | Flare Capital Managers |, LLC 12/20/2013.... 1 ...150,000 1,550,000 5.700
000000 00 0| Strategic Value Private Investors, LP.........cccccoeviverieneeieencens Cleveland OH... | Strategic Value Private Investors. . | 11/08/2017.... 1 682,771 324,131 2.500
000000 00 OfLeerink Transformation FUNA |, LP.............ccccooieuiiiicuireiiieiiiecceecceeceeeeeeeee BOStON......c.veeiveiicicveieciceieeae MA... | Leerink Transformation Partners..................c.c.cooeueveicueieeiceireeeeeeeeeeeeeeeveseeeenan 06/06/2017.... 1 64,762 LATT.200 . 1.600
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 2,351,331
Any Other Class of Asset - Unaffiliated
000000 00 0|Employee Benefit Trust.......... BOStON.....cociiia I MA... I Fidelity INVESIMENES........ooiiiiiiiiciii e 07/01/2004.... L A31,000 | [ | 100.000
4699999. Total - Any Other Class Of ASSEt = UNGFIIAEEN. .........curui oottt stst eeteseseesee et setee s et et et eesee et et sesee e seteesesee et ane  faeeeseesseseeseseeseeseeseeeeseesee et eeteesee et seseesenee st enseesentas 0. 131,000 | 0| 0 ... XXX
4899999, SUDEOLAI = UNGFAIIAIEA. ... 1v etttk EeEE £ 4eEEoEEE R E oL E 4R E LR E 4oL E LA 4EE 84 E LR R EE oLk 10E1  4eEE LR R E LR LR (1 1,028,533 [ .o (O P 2,351,331 |....... XXX.oono
5099999, TOMAIS. ...t es etk E etttk E bk etete SeEkeeERE Rt oL LR E R r et oLt eLE R (V)] [ 1,028,533 | .o [ 2,351,331 |....... XXX.oooo
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interestand | in B./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0| Strategic Value FNBA Investors, LP..........ccccoorvivninnes Cleveland..........ccccovvvvrvnns OH. | Strategic Value NBA Investors................. 10/01/2019 [ 09/03/2020 | .....coovvrvevirrrrnns [ vrererrrrirsnrneiinns | ververssnirenenisnens | weeees 0 23523 | v 23,523 | v [ e | e (1
000000 00 0| Citymark Capital US Apartment Fund II, LP Cleveland.........c.ccecerneen. OH. | Citymark Capital GP II, LLC.........c.cccnecn. 05/31/2018 [ 08/31/2020 | ....vvvvvercerrrenns [ cvreririnirseernniins | vevieeeseesssssnens | reees (V1 SRR PR 70,588 | .......... 70,588 | .ooovercverrerveenns [ eerreeienineinenns | v (V1N IS 7,897
000000 00 O|Foundation Medical Partners Ill, LP..................c......... Rowayton........ccoouueererenne: CT.. | Foundation Medical Managers |Il, LLC..... 07/14/2008 [08/27/2020 | ......covvvverreeeree | evereerereererenes | eveeeeeeeeerinens | v 0 . 30,278 | .......... 30,278 | .o | oo | e 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 { [ | 1 [ 0 0 0 [V 124,389 | ........ 124,389 0 0 0
Surplus Debentures - Unaffiliated
000000 00 0] COSE Health and Wellness TrUst....eeereersce [ Cleveland..........oorece [0H. [ COSE Health and Wellness Trust. ... R e e e 0 N T e P 0 [
2799999. Total - Surplus Debentures - Unaffiliated. ... ..o s senssssesssesns 0 {0 [T | I RO 0 0 0 0. 3,000,000 | ..... 3,000,000 0 0 0 0
Any Other Class of Asset - Unaffiliated
000000 00 O] Employee Benefit TrUSt.....coocerererrermerssce [BOStON. ..o [MA. [Fidelity InVeStMeNtS......cocrercnrercces [07101/2004 [08/3012020 [ ..o | e | | e 0 . 87,227 | 1087227 [ | 28,158 | e 28,158
4699999. Total - Any Other Class of Asset - Unaffiliated............cocoooioioiiiiiieeieec s ertenseeneees 0 0 0 | 0 0 0 0 87,227 | .......87,227 | ..c.oeccco.....0 | ... 28,158 | .......... 28,158
4899999. Subtotal - UNaffiliated..........eiiiiiiiiiii e e 0 {1 [ [0 R 0 0 0 0. 3,211,616 | ....3,211,616 | ..o | 028,158 | oovoe 28,158
5099999, TOAIS.........vvrreieeseiaeiseeeeeei st es st st 0 (V)] [ (] 0 0 0 0. 3,211,616 | ....3,211,616 | .....ccoeecee0 | e 28,158 | oo 28,158
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Statement as of September 30, 2020 of the Medical Mutual of Ohio

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S.
912828  YM 6 |U.S. TREASURY NOTES.......coiiriiiiieiiniininnisinsissssssssessessssesessssssssesssssssssssessens | soeseessssnes 09/11/2020........ MORGAN STANLEY & CO INC....cocovrririereieireieiesiseiensnines 1,053,359 | o 1,000,000 | oo 5,584 [ 1.,
912828  YY 0 |U.S. TREASURY NOTES .1 09/11/2020........ MORGAN STANLEY & CO INC 1,065,820 1,000,000 | oo 3,614 [ 1o
912828 ZW 3 |U.S. TREASURY NOTES .109/11/2020........ MORGAN STANLEY & CO INC 500,176 ....500,000
0599999.  Total - BONAS = U.S. GOVEIMMENL. ... vttt 08 s fot e d 8oL 0E 0888808080888 4800080080884 E 8084080808088 000800808ttt eanisas 2,619,355 .....2,500,000
Bonds - U.S. Special R e and Special A
3135G0  5S 8 |FEDERAL NATIONAL MORTGAGE ASSOCIATION........ovuiirrierinnieererieissnreisrinnns | coneeensnnnnes 08/24/2020........ ANCORA ADVISORS.......coovviverrnrireinrinnines 9,985,000 | ..oovrivriieieieieeei 10,000,000
3136G4 B9 3 |FEDERAL NATIONAL MORTGAGE ASSOCIATION.. .| 07/24/2020........ DAVIDSON D A & COMPANY INC. 2,000,000 .....2,000,000
3136G4 X2 4 |FEDERAL NATIONAL MORTGAGE ASSOCIATION.. .1 09/09/2020........ ANCORA ADVISORS 10,014,800 | ..ovovvveerrriernieinieis 10,000,000
30286X AN 9 |FREMF MTG TR 2015-KA3 B.......ovoiiiiiiiiiiiiieisn e snssnssnssesenssnsenss | onnennsenesenes 09/03/2020........ ANCORA ADVISORS! 11,038,125 ...10,000,000
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES. ..........eurueieeieeiiesieiieiasiateraiis | eotessessstassassessessessesseseesessesesseesesseseesetseesesessessesseseesessessessesessessesaesessessessesassessetasssssessessesassessetasssssessesntansessessssnsesses  sesassss 33,037,925 ...32,000,000
Bonds - Industrial and Mi:
06747Q  B6 3 |BARCLAYS BANKPLC 07/28/2020........ DAVIDSON D A & COMPANY INC. 2,000,000 .....2,000,000
904764 AU 1 |UNILEVER CAP CORP 09/15/2020........ ANCORA ADVISORS 5,354,850 | ....covvociinriiiian 5,000,000
02079K  AJ 6 |ALPHABET INC . | 08/25/2020........ ANCORA ADVISORS.. 5,000,000 .....5,000,000
110122 CN 6 |BRISTOL-MYERS SQUIBB CO .1 09/17/2020........ ANCORA ADVISORS.. 6,816,840 | ..o 6,000,000
110122 CX 4 |BRISTOL-MYERS SQUIBB CO . | 09/11/2020. KEYBANC CAPITAL MARKETS INC... 531,040
14912L 7D 7 |CATERPILLAR FINL SVCS MTNS BE... .1 09/11/2020........ | KEYBANC CAPITAL MARKETS IN 1,017,700
14913R 2G 1 |CATERPILLAR FINL SVCS MTNS BE... .1 09/15/2020........ ANCORA ADVISORS 5,037,350
20030N BN 0 |COMCAST CORP .......ccorvrmrriierirnrrirenirnes .1 09/15/2020........ ANCORA ADVISORS.. 3,371,700 .....3,000,000
126408 HH 9 |CSXCORP .| 08/25/2020........ ANCORA ADVISORS.. 6,813,180 | ..o 6,000,000
231021 AU 0 |CUMMINS INC . | 08/26/2020. ANCORA ADVISORS 6,820,604 .6,800,000
24422E VA 4 | DEERE JOHN CAPITAL CORP .1 09/11/2020........ | DAVIDSON D A & COMPANY INC. 1,030,120 .1,000,000
452308  AX 7 |ILLINOIS TOOL WORKS INC .1 07/15/2020........ ANCORA ADVISORS 2,527,827 .....2,285,000
454889  AS 5 |INDIANA MICHIGAN POWER CO .| 08/21/2020........ ANCORA ADVISORS.. 2,303,300 .....2,000,000
478160 CP 7 |JOHNSON & JOHNSON.... .1 09/21/2020........ ANCORA ADVISORS.. 8,102,800 | .ooovviieriiieii 8,000,000
571676  AJ 4 |MARS INC DEL . | 07/13/2020. STIFEL NICOLAUS & CO 4,502,340 | ..ooovin 4,500,000
58013M EY 6 |MCDONALDS CORP MED TERM NT BE . | 08/24/2020........ | ANCORA ADVISORS.. 3,433,080 .3,000,000
68389X BN 4 | ORACLE CORP. .| 08/26/2020........ ANCORA ADVISORS.. 3,532,932 .....3,120,000
70450Y  AD 5 | PAYPAL HOLDINGS INC . | 09/09/2020........ ANCORA ADVISORS 5,503,050 .....5,000,000
693304 AP 2 |PECO ENERGY CO. .1 09/11/2020........ KEYBANC CAPITAL MARKETS IN 518,375 | oo 500,000 {...... 1FE
776743  AF 3 |ROPER TECHNOLOGIES INC.......ocvurriiieirineiierieriieeiesisseisesisssiessesssesessssssssenes | cor .| 09/10/2020........ ANCORA ADVISORS.. 6,014,000 | ..o 5,000,000
907818  EY 0 |UNION PAC CORP........ccccrurvrninnes .| 09/25/2020........ ANCORA ADVISORS.. . 5,952,000 | ..coorevrririerieieeeenis 5,000,000 , .
931142 EE 9 | WALMART INC....ooviitiiisiiiieisissesess sttt sssssssnssenssnssssenssssnss | sessessssassanes 09/22/2020........ ANCORA ADVISORS........oiriirarissersrinnianes 11,915,200 | oo 10,000,000 | ..o 90,445 |1FE.....coiiviiirinnens
3899999. Total - Bonds - Industrial and Miscellaneous............cc..cvuririnriesriinisinniisisssissiisnieans 98,098,288 ...89,705,000 478,054
8399997, TOal - BONGS = PAI ...tttk fhboEEs koL 0L L8 oEEE kL E L E oL e E oL E L eEE L E b E oL Lo 0L L E LA b L b oL L 0L oLE b L b L L0 eLE e Eh L sehE b e eLhbeheb bbbtttk | bbnns e 133,755,568 | . .124,205,000 498,712
8399999, TOAl - BONMMAS. ...ttt etttk e0 e E e h ek s ee1ehieeEoEE o0 E R e f o8 E e E 8 EE LR e E e E R EE e R EE R E R R E R E e R f R f LR E LR E R E ke hE e E e ehbnt R i st e st Rt n sttt | fnrinnt sttt 133,755,568 | ...covveiincriiieii 124,205,000 | ...ccoovvvnnenes 498,712
Preferred Stocks - Industrial and Mi: (Unaffiliated) Perpetual Preferred
G05384 20 4 | ASPEN INSURANCE HOLDINGS LTD......ovuiiiriiirerieireernrisirnssesesssssessessssesessssenes Curvvrrree 09/04/2020........ JONESTRADING INSTITUTIONAL SERVICES........coiviieriieirerineineinsismnsienss | o 10,000.000 242,681 2434 | ...
04686J 20 0 |ATHENE HOLDINGLTD... C... 09/18/2020........ VARIOUS.......cooiiiiiiceeti st eninns | sebeesssseessnsiestessesseseenene 15,000.000 379,920 2550 |......
G16252 26 7 | BROOKFIELD INFRAST PARTNERS LP.......viiiiririiiieirieiiseiesiersssseeesseisnse s C.... 09/17/2020........ VARIOUS......ooiiiiieitiie ettt s st sssss s snsenses | sebesssssessessessssensessessssesan 20,000.000 505,804 2523 | ...
174610 40 2 |CITIZENS FINANCIAL GROUP INC . 07/23/2020........ JONESTRADING INSTITUTIONAL SERVICES ....15,000.000 365,294 2420 |...... 3FE
29452E 20 0 [EQUITABLE HOLDINGS INC............ .1 09/03/2020........ JONESTRADING INSTITUTIONAL SERVICES ....20,000.000 498,338 2482 | ... 3FE.
89832Q 69 5 |TRUIST FINANCIAL CORP. . | 08/05/2020........ JONESTRADING INSTITUTIONAL SERVICES........coiviiririiirerieineinsisssnsienss | e 22,000.000 556,734 2530 |...... 2FE
94988U 15 1 |WELLS FARGO CO ....ooiiiiiiiniisiisnisiiensssisessnsssesens s enssnesenssssssenes . | 09/14/2020 VARIOUS......c ettt sttt sssnssnsennsenses | oesssssssessessssssssssesssssssanaa 20,000.000 499,328 .24.95
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) PErPEtUAl PrEfEITE. .. ..cc. itttk bbbttt anbanire 3,048,099 XXX 0 S S

Preferred Stocks - Industrial and Mi:

(Unaffiliated) Red le Preferred
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NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
008252 84 3 | AFFILIATED MANAGERS GROUP INC. .| 09/18/2020 BOSC INC.....ouieeiiiiriceisi e ninnsenes | bnesesiessesssssessssssentes s 20,000.000 499,400 2497 | ... 2FE
084423 88 8 |BERKLEY W R CORP.............. .1 09/16/2020........ MORGAN STANLEY & CO INC.....vviriirieiieieieiesisseesssssssssesssesssssssesssssns | sovesessessssssssessssssssessnes 15,000.000 375,000 .25.00 |........ 2FE
233331 82 6 |DTE ENERGY CO . 09/22/2020........ ANCORA ADVISORS.......ovrirririeireriiisisesisessesssie s sisseesssssssese e ssssssssessnns | soressesssesessesssssessessssne 21,000.000 525,000 25,00 |....... 2FE
524901 60 0 |LEGG MASON INC .| 08/12/2020........ JEFFRIES & CO s | s 3,788.000 95,675 2525 |........ 2FE
744320 88 8 |PRUDENTIAL FINANCIAL INC .| 08/18/2020........ WELLS FARGO SECURITIES LLC.......coviieiiiiriiiieisisierssisseenissisesnieins | ceressssiesississsessssssseenenn 20,000.000 500,000 25,00 |....... 2FE
74915M 30 8 | QRATE RETAIL INC.....ooiiiiiiieiiiceerisciesie ettt .1 09/21/2020........ SPIN OFF ...ttt niens | ees 837.090 85,619 102.28 |........ 3FE.
842587 88 3 | SOUTHERN CO.....ovuiiiriiesisiniissensssesssssssssssnsssssssssssessssssseesssssssssssssesssssssssessensssses | ansssssessases 09/15/2020........ WELLS FARGO SECURITIES LLC.....c0otiiviersniisirsniisisssssesersssssssensssssssssssnsons | soronssssesessssssssssssssssssanees 15,000.000 375,000 .25.00 |........ 2FE
8599999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred...... 2,455,694 XXX 0
8999997. Total - Preferred StOcks - Part 3...........coiiviieieiiieiseeie et neenas e 5,503,793 XXX 0
8999999,  TOal = PreferTBA SEOCKS. .......ruuriuriserisiis sttt E0E s fdteEeE 0 E 8080888808088 L8480 E 4840t nnieaneeas 5,503,793 XXX e 0
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
G1151C 10 1 | ACCENTURE PLC IRELAND.......cvvtivimiieiiiireieninissiiesiesssiessesesssssssessssesirenes [CR—— 09/30/2020........ MORGAN STANLEY & CO INC......cvvvurvirirririeierinsiierienisesesssessssesessenssenennns | veves 600.000 135,756 XXX e
25243Q 20 5 |DIAGEOPLC . |C... 07/01/2020........ BARCLAYS CAPITAL INC.....ooooiieiriieieieireineeeeiseseeeeeseiessseeesesssseneesesssnsseens | cenes 225.000 30,647 XXX e
G29183 10 3 |EATON CORP PLC ..|C.... 09/21/2020........ VARIOUS ..ottt ensassens. | esveessessnenes 3,700.000 351,471 XXX e
G5960L 10 3 |MEDTRONIC PLC ..|C.... 09/30/2020........ VARIOUS 4,820.000 470,497 XXX e
641069 40 6 |NESTLESA . |C.. 09/15/2020........ VARIOUS 3,000.000 346,703 XXX
00287Y 10 9 [ABBVIEINC.......cccorvvurne . | 09/28/2020. VARIOUS 3,990.000 363,886 XXX
006351 30 8 |ADAMS RES & ENERGY INC.... .| 07/16/2020........ | JEFFRIES & CO 2,472.000 57,554 XXX
009158 10 6 |AIR PRODS & CHEMS INC .1 09/28/2020........ VARIOUS 3,645.000 1,074,099 XXX e
03966V 10 7 |ARCONIC CORPORATION .1 09/15/2020........ VARIOUS 3,090.000 63,333 XXX e
049430 10 1 |ATLAS TECHNICAL CONSULTANTS IN......... . 09/28/2020........ VARIOUS 5,736.000 48,527 XXX
05351X 10 1 |AVAYA HOLDINGS CORP .| 08/17/2020........ JONESTRADING INSTITUTIONAL SERVICES.. 3,017.000 46,471 XXX
09260C 30 7 |BLACKROCKFDS VI. .1 07/16/2020........ | DIVIDEND REINVESTMENT 3,000.849 30,939 XXX
109696 10 4 |BRINKS CO....covvvvrrenee .| 08/28/2020........ GOLDMAN, SACHS & CO 2,170.000 108,204 XXX e
15872M 10 4 | CHAMPIONX CORPORATION .| 07/24/2020........ STEPHENS, INC......covmiiieirieeserieeie e sssesesennnss | oeressesenenes 3,080.000 29,624 XXX e
171484 10 8 |CHURCHILL DOWNS INC .| 07/30/2020........ JEFFRIES & CO. s | s 180.000 23,896 XXX
17306X 10 2 |CITI TRENDS INC . | 08/19/2020. VARIOUS.......oovirriiiiiinnieiesi it ensssssssensennss. | sensssnessenes 6,930.000 126,133 XXX
174610 10 5 |CITIZENS FINANCIAL GROUP INC.. .1 09/24/2020........ | BARCLAYS CAPITAL INC......cooiiiiriiiieiiieienisciesissieesssierssssesenissisessesssssenis | seressesssssssssesssnsessesinsanee 26,000.000 XXX
191912 40 1 |COHEN & STEERS REAL ESTATE SEC.......... .1 07/01/2020........ VARIOUS ...ttt sisensnns | oebsessssssessssssssesssssnssaneen 11,596.081 XXX e
197641 10 3 |COLUMBIA FINANCIAL INC.... .1 09/11/2020........ PIPER JAFFRAY INC......ooiiiiiiiirireieineieriesisseesiesssissiresssssssesesssesssssseesnsins | sosresessesnnes 2,240.000 XXX e
126650 10 0 |CVS/CAREMARK CORPORATION .1 09/18/2020........ VARIOUS ..ottt sisentnns | oebinssssesessnssssess s 10,075.000 | cooverveererrireenieienieeenes 628,307 XXX
254687 10 6 |DISNEY WALT COMPANY........ .| 09/22/2020........ VARIOUS.......oovirriiiiisniesiesie et ensssssssensennss. | sesssenessenes 3,365.000 430,764 XXX e
320557 10 1 |FIRST INTERNET BANCORP..........ccrtumriiiiniiieiintietieiissiesisss s sissiesis s .1 09/15/2020........ GREAT PACIFIC SECURITIES.........coooviierniiriieiniisenrierssieeesssiesesisesenenes | e 980.000 16,136 XXX
36467J 10 8 | GAMING & LEISURE PROPERTYS INC......coouivrriiireriiinirniersnsssiesssisssensesssssens | osesessnsnenns 09/25/2020........ DIVIDEND REINVESTMENT.....c.cvrivririirrnieirnienns 59.969 2,265 XXX e
40416M 10 5 |HD SUPPLY HOLDINGS INC .1 09/10/2020........ VARIOUS 1,050.000 43,053 XXX e
437076 10 2 |HOME DEPOT INC COM .1 09/18/2020........ VARIOUS 1,610.000 421,372 XXX e
438516 10 6 |HONEYWELL INTERNATIONAL INC .1 09/02/2020........ VARIOUS.....ccooiiiiiitie st ssssniens | envnssenienes 3,200.000 517,784 XXX e
441593 10 O |HOULIHAN LOKEY INC......ooeiuiiieirieieeinsieissinese s esisnees .| 09/30/2020........ VARIOUS ..ottt siseniens | oebesssssesesinsi st ssese e 29,485.000 | .oooverrerieierieireeniens 1,667,201 XXX e
44891N 10 9 |IAC/INTERACTIVECORP NEW......ooviiviiriireriiieiresisisesssiessssssesessssisssssssesssnsssens. | sosesssensnenes 09/04/2020........ VARIOUS......ooviriiiiinie e esissssssssnnns. | svsssiesienes 2,150.000 263,731 XXX e
46625H 10 0 |JP MORGAN CHASE & CO.... .| 09/02/2020........ VARIOUS.......cooiiiiiiceeti st eninns | sebeesssseessnsiestessesseseenene 10,215.000 | .oovoovererrerenieiereieeins 1,010,257 XXX e
478160 10 4 | JOHNSON & JOHNSON...... .| 09/15/2020........ VARIOUS.....cooiiiriiiciei et ensasiens. | esvesssensnenes 2,700.000 402,670 XXX e
48716P 10 8 | KEARNY FINANCIAL CORP MD . | 09/08/2020........ VARIOUS ..ottt ssssnsnns | oebinssssesessssinss s sssneenene 11,810.000 93,498 XXX e
502431 10 9 |L3HARRIS TECHNOLOGIES INC .| 09/28/2020........ VARIOUS......cooiiriiitie et ensssiens | esvsssesinenes 5,280.000 939,005 XXX
531229 60 7 |LIBERTY MEDIA CORP SIRIUSXM..........cc....... .| 09/14/2020 VARIOUS ..ottt snsssssssssens. | osvesssensenns 5,490.000 195,292 XXX e
57667L 10 7 |MATCH GROUP INC NEW. .1 07/03/2020........ | JEFFRIES & CO....oovuiriieirireiecieieiseieeiseeee st eessss s ssssssesssssesnssnnss | cones 561.184 42,279 XXX
580135 10 1 |MCDONALDS CORP COM.... .| 09/22/2020 STRATEGAS SECURITIES LLC......ovoiiiiiriieieieiniseesissssiessssseeensssins | osveeisenienns 2,685.000 579,090 XXX e
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552690 10 9 |MDU RES GROUP INC . | 08/05/2020 JONESTRADING INSTITUTIONAL SERVICES 5,710.000 127,310 XXX
589433 10 1 |MEREDITH CORP. .| 08/13/2020........ JONESTRADING INSTITUTIONAL SERVICES 4,386.000 74,314 XXX e
594918 10 4 |MICROSOFT CORP................. .1 09/21/2020........ MORGAN STANLEY & CO INC....cc.ocvrririrerirrieieeirereiiseirerieniesenes 4,625.000 952,760 XXX e
68628V 30 8 |ORION MARINE GROUP INC.............. . | 08/04/2020........ STERNE, AGEE & LEACH INC 7,983.000 24,345 XXX
70805E 10 9 | PENNANT GROUP INC. . 07/29/2020........ JONESTRADING INSTITUTIONAL SERVICES.......ccovvirreiiiernereenisisnirenes | overes 123.000 2,884 XXX
713448 10 8 |PEPSICO INC . 09/22/2020........ STRATEGAS SECURITIES LLC s | s 2,920.000 386,479 XXX
73757TR - 10 2 | POSTAL REALTY TRUST INC.....oovviiieiniieierisisirnsisississe s isessssssssssessnns | svssesessanens 07/16/2020........ VARIOUS ..ottt snssssssssssens. | osvesssonsenes 9,606.000 126,835 XXX e
743815 10 2 |PROVIDENCE SVC CORP.......... .| 07/28/2020........ VARIOUS ..ot sensesssssensenes. | everes 840.000 67,888 XXX e
74915M 10 0 | QURATE RETAIL INC ...ttt nssneen .| 08/10/2020........ VARIOUS ..ottt sientnne | oebisssssesesssssesess s 14,943.000 | cooovevvcererreeeeens 175,256 XXX e
754730 10 9 |RAYMOND JAMES FINANCIAL INC .| 09/04/2020........ GREAT PACIFIC SECURITIES........cooouevereeeeeeeeieieeesiessiesisseesesessesee s sessssasnees | coeeins 670.000 51,495 XXX e
84790A 10 5 | SPECTRUM BRANDS HOLDINGS INC NEW .| 08/19/2020........ VARIOUS......cooiiiriiiciie sttt snsnniens | oevessenenenes 3,110.000 170,783 XXX
871561 10 6 | SYNACOR INC.....couiiiriiiririiriissisesiesie st sssenisnns | avessssesssenns 08/24/2020........ VARIOUS ...ttt enesssssenss. | osssssesssesesesssssssssessens 14,330.000 | ..o 16,808 XXX e
87162W 10 0 | SYNNEX CORP .| 08/28/2020........ JEFFRIES & CO...coiiviiceeriesesie e ssssiesseniees | evenes 870.000 110,159 XXX e
876030 10 7 | TAPESTRY INC .| 09/17/2020........ SIDOTI & Ottt ssssnenes | esvesssensnenes 4,020.000 70,199 XXX e
89469A 10 4 | TREEHOUSE FOODS INC............cc.... . | 08/06/2020........ JEFFRIES & CO................. 1,550.000 68,530 XXX e
89678F 10 0 | TRISTATE CAPITAL HOLDINGS INC.......cooviuiiririniiiirerirerseineireriesiseeesises s .| 09/25/2020........ GREAT PACIFIC SECURITIES, 1,376.000 17,976 XXX
902681 10 5 |UGI CORP NEW. . | 08/04/2020. JONESTRADING INSTITUTIONAL SERVICES.........ccovrmririieiirineiiserinenienes 4,250.000 143,746 XXX
910710 10 2 |UNITED INS HOLDINGS CORP. .| 07/09/2020........ | JEFFRIES & CO. 5,671.000 41,088 XXX
91324P 10 2 |UNITEDHEALTH GROUP INC ol .| 09/24/2020........ JEFFRIES & CO...ooiviriieiresieisiss s sssssssessnes | ovene 400.000 117,307 XXX e
92047W 10 1 |VALVOLINE INC.......ccoovverrerririirens .| 07/20/2020........ JEFFRIES & CO. 3,640.000 76,502 XXX e
922908 36 3 | VANGUARD S&P 500 INDEX ETF .1 09/22/2020........ JEFFRIES & CO 4,765.000 1,467,549 XXX
92343V 10 4 |VERIZON COMMUNICATIONS.... . | 09/15/2020. MORGAN STANLEY & CO INC......cevvrvirrirriierinniirerireresseieniens 5,000.000 303,343 XXX
95058W 10 0 | WENDYS CO. .1 09/17/2020........ | VARIOUS 3,740.000 80,686 XXX
962166 10 4 |WEYERHAEUSER CO........ .1 07/01/2020........ BARCLAYS CAPITAL INC 9,280.000 206,543 XXX e
98311A 10 5 | WYNDHAM HOTELS & RESORTS INC .| 07/29/2020........ GOLDMAN, SACHS & CO 1,670.000 77,8% XXX e
98310W 10 8 | WYNDHAM WORLDWIDE CORP. .| 08/28/2020........ GREAT PACIFIC SECURITIES, 1,160.000 36,207 XXX
730843 20 8 | POINTS INTERNATIONAL LTD.....cciiiimiiuirimisimississsnsssnsenssesesssnsssnssssssenssesesssnsssneens 09/21/2020........ JEFFRIES & CO......cccoee 7,225.000 71,193 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... 16,448,478 XXX 0
9799997. Total - Common Stocks - Part 3., 16,448,478 XXX 0
9799999. Total - Common Stocks.........ccvwerreerinirnne 16,448,478 XXX 0
9899999. Total - Preferred and Common Stocks. R . 21,952,271 XXX 0
9999999. Total - Bonds, Preferred @Nd COMMON SOCKS. .........c...ruuiuiiiieiiiieiisereistesstiisstisseseseseetessesisstiss | eesatessesssesssessessssees e eef ek L8 E e kL8R R4 E LAk E L 04 R oL 0Lt e bbb sen e ris etbstebne bbb st etes st sent s nnnies | eotssinissessessenene e sies 155,707,839 XXX 498,712 S ST
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2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
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 strative
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 Symbol
Bonds - U.S. Government
383756 2G5 |GNMAREMIC TRUST 2012-102 DN......... .1 09/20/2020. | PRINCIPAL RECEIPT........ovvumviinns [ eorrireriinrinerienies | cevveins 169,988 | .......... 169,988 | .........169,908 | ....cccccoeuee 169,954 | .ooovvevvrineinns | e, 34 34 09/20/2040. | 1....cvverernes
38378E JV 6 |GNMAREMIC TRUST 2012-65 MJ .. | 09/20/2020. | PRINCIPAL RECEIPT........cccccovuuuee 208,607 208,607 (2,532) (2,532) 07/20/2039.
383756 DJ 7 |GNMAREMIC TRUST 2012-73 NK .. | .. | 09/23/2020. | VARIOUS [ESTTRTUIN RO 176,038 | .......... 176,038 | ........ 184,676 | ............ 178,263 | .o | e (2,225) (2,225) 08/20/2040.
38379W 5E 8 | GNMA REMIC TRUST 2016-62 LA............ .. 1 09/20/2020. | PRINCIPAL RECEIPT.......occvvmniiens [ e | i 575,320 | .......... 575,320 | .......... 598,873 | .ovoeereee590,138 | oo [ e (14,817) [ v [ s (14,817) | ocvoevins 09/20/2045.
38379X KD 1 |GNMAREMIC TRUST 2016-83 AP .1 09/20/2020. | PRINCIPAL RECEIPT.........ovvunmiens [ eorerernrrinninnrirenies | v 853,258 | .......... 853,258 | .......... 889,255 | ....oceeeee876,037 | oo | e (22,779) (22,779) 10/20/2045.
38379X Q9 4 |GNMAREMIC TRUST 2016-90 MA........... | .. | 09/20/2020. | PRINCIPAL RECEIPT.......cccosvvmmues | corermenrmmeisernerirenes | ceviee 1,247,013 | ....... 1,247,013 | ....... 1,300,400 | ..o 1,279,822 | oo | e (75 10) R DO (32,810) | ..vvvererrcirens 10/20/2045.
38380F 4M 5 | GNMAREMIC TRUST 2017-099 JG.......... .1 09/20/2020. | PRINCIPAL RECEIPT.......ccoovrians [ rverirerineiinricsiines | v 1,422,600 | ....... 1,422,600 | ....... 1,417,265 4,611 06/20/2047.
38380H PP 1 |GNMAREMIC TRUST 2017-149 CA......... .. | 09/20/2020. | PRINCIPAL RECEIPT. [ESTTURTSUPI RO 127,315 | v 127,315 | oo 124,729 | ... . , 1,533 . , 02/20/2046.
38381A X3 5 | GNMA REMIC TRUST 2018-153 VA.......... .. 1 09/20/2020. | PRINCIPAL RECEIPT........ccccouvrenns 83,822 | oo 83,822 | .o 86,179 | oo 85,503 | ..ovviiriiiriinns | e (1,682) (1,682) [ oovvvvninniinis | e 83,821 | oo e [ 0 | e 1,956 | 02/20/2030.
0599999. Total - Bonds - U.S. GOVEMMENL........uuivirieiiisiiissirienisensssressines | eotsssesesssessssesssens st ssssssns st ssesssnssssnsensesssssssniens | oosnees 4,863,961 | ....... 4,863,961 | ....... 4,987,258 | ........... 4,934,628 | ..coovvvins 0] (70,667) [ ..oovvereces 0 [ (70,667) [ ...covvvneend [ I 4,863,961 | ...ccoovvn 0 [ (] [ 0| 89,781 XXX
Bonds - U.S. Special Revenue and Special A t
3133EC YV 0 |FEDERAL FARM CREDIT BANKS............ .. 1 09/09/2020. | MATURITY ...cooovrirrimiinninniirenins [ everiereseiisnsisnines | v 1,000,000 | ....... 1,000,000 | ....... 1,008,990 (976) | cvvovvverrverres | erreeered 1,000,000 | oo | e | v | s 26,250 | 09/09/2020.
3133EK R2 4 |FEDERAL FARM CREDIT BANKS............ .. | 09/23/2020. | CALLED @ 100.0000000.........0ccur. [ worererereremrrmerernes | weeens 1,000,000 | ....... 1,000,000 | ....... 1,000,000 0 | orriveereereeees | eeeeeeeen 1,000,000 | oo | cevveeeieeieeis | eevveeiierieenn0 [ i 23,700 | 09/23/2026.
3133EL  C3 6 |FEDERAL FARM CREDIT BANKS.. .1 09/10/2020. | CALLED @ 100.0000000..........ccc0. [ veerermmmrmmieriiniinns | v 3,985,000 | ....... 3,985,000 | ....... 3,979,023 272 3,979,295 | ...oocviiiiieis | e 5705 | .......5705 | ...... 10,706 | 11/26/2025.
313370 US 5 |FEDERAL HOME LOAN BANKS . [09/11/2020. | MATURITY...... ,000,000 | ....... 2,000,000 | ...... 2,084,688 | ..........2,010,448 | .....ccooovvivenr | e (10,448) | oo [ s (10,448) 2,000,000 | ..coouvveerinienn | e | o0 | s 57,500 | 09/11/2020.
FEDERAL NATIONAL MORTGAGE
3136G1 BL 2 |ASSOCIATION .. | 07/30/2020. | MATURITY....... revrereenessnenenes | o 1,000,000 | ....... 1,000,000 | ....... 1,008,260 | ...........1,001,035 | ....ccooevvvrreans | vorrenne(1,085) [ covvirriveins [ evirieeene(1,035) [ o | o000 1,000,000 [ oo e | a0 [ 16,250 | 07/30/2020.
31394Y F3 3 |FHLMC REMIC SERIES 2796 LB.............. .1 09/15/2020. | PRINCIPAL RECEIPT.......ocvorvvenee [ everieeeneensnienniines | wverernenn 17,452 | i, 17,452 05/15/2024.
313950 RE 3 |FHLMC REMIC SERIES 2977 AY... .. | 09/15/2020. | PRINCIPAL RECEIPT. ...35,461 05/15/2025.
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC.............. | .. | 09/15/2020. | PRINCIPAL RECEIPT. 113,440 12/15/2037.
3137AJ  6A 7 |FHLMC REMIC SERIES 3955 BA.............. ..109/15/2020. | PRINCIPAL RECEIPT.......covvevrnns | vererierirercvenereninns | vereennnnn83,845 | i 83,845 02/15/2041.
3137AJ  HW 7 |FHLMC REMIC SERIES 3960 YH... .| 09/15/2020. | PRINCIPAL RECEIPT. 81,066 08/15/2040.
3137AN  2J 3 |FHLMC REMIC SERIES 4019 EA... .1 09/15/2020. | PRINCIPAL RECEIPT.......osvcmvreens [ eorvrernernnniisninerrns | weeneenn 790,013 | i 790,013 10/15/2040.
3137AP  BF 6 |FHLMC REMIC SERIES 4033 ED... .. | 09/15/2020. | PRINCIPAL RECEIPT. 231,043 231,043 10/15/2036.
3137AS Q8 0 |FHLMC REMIC SERIES 4088 PA... .. | 09/15/2020. | PRINCIPAL RECEIPT. 324,418 324,418 12/15/2040.
3137AV. 28 5 |FHLMC REMIC SERIES 4122 PA... .. | 09/15/2020. | PRINCIPAL RECEIPT. 110,964 | ......... 110,964 02/15/2042.
3137AW 6M 2 | FHLMC REMIC SERIES 4125 KP .| 09/15/2020. | PRINCIPAL RECEIPT.. ..136,942 .136,942 05/15/2041.
3137AW VA 0 |FHLMC REMIC SERIES 4145 UC... .| 09/15/2020. | PRINCIPAL RECEIPT. 131,717 | e 131,717 12/15/2027.
3137AY 6Z 9 |FHLMC REMIC SERIES 4150 ND... .. | 09/15/2020. | PRINCIPAL RECEIPT. 143,851 | .......... 143,851 07/15/2041.
3137AY SG 7 |FHLMC REMIC SERIES 4165 TD... .. | 09/15/2020. | PRINCIPAL RECEIPT. 175,491 | oo 175,491 12/15/2042.
3137B0 TR 5 |FHLMC REMIC SERIES 4186 MC.. .. | 09/15/2020. | PRINCIPAL RECEIPT. 153,757 | .ccoveeee 153,757 03/15/2028.
3137B1 MQ 2 |FHLMC REMIC SERIES 4198 Q .| 09/15/2020. | PRINCIPAL RECEIPT.. 200,984 200,984 01/15/2033.
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA... v |+ 1 09/15/2020. | PRINCIPAL RECEIPT.......ccomvrinnins | veverneermeinserneriienes | vveiseinns 84,601 | .oovvvneen 84,601 05/15/2028.
3137B3 FF 0 |FHLMC REMIC SERIES 4226 GV............. .1 09/15/2020. | PRINCIPAL RECEIPT........ovvoviiinns [ rverirerieriiniisniines | e 90,652 | ..oovvrnet 90,652 09/15/2036.
3137B7 3L 1 |FHLMC REMIC SERIES 4289 WE............. .. | 09/15/2020. | PRINCIPAL RECEIPT. 203,078 203,078 08/15/2031.
3137B7 TL 3 |FHLMC REMIC SERIES 4306 A .. | 09/15/2020. | PRINCIPAL RECEIPT. 197,049 | .......... 197,049 03/15/2041.
3137B9 FL 4 |FHLMC REMIC SERIES 4314 KA. .| 09/15/2020. | PRINCIPAL RECEIPT.. 691,054 691,054 12/15/2039.
3137BA 3T 7 |FHLMC REMIC SERIES 4329 KA... .. | 09/15/2020. | PRINCIPAL RECEIPT. 261,512 261,512 01/15/2040.
3137BB A9 1 |FHLMC REMIC SERIES 4337 BA... .. | 09/15/2020. | PRINCIPAL RECEIPT. 205,498 205,498 02/15/2046.
3137BB N9 7 |FHLMC REMIC SERIES 4358 DA... v |+ 1 09/15/2020. | PRINCIPAL RECEIPT.......cooomivinens | rvrenermnenienirneennnns | eevinenes 422,970 | ..oovenn 422,970 06/15/2040.
3137BN  NQ 3 |FHLMC REMIC SERIES 4566 CE.............. .1 09/15/2020. | PRINCIPAL RECEIPT........coeveniiens [ e | v 335,229 | .......... 335,229 01/15/2043. | 1....coocevvnne
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3137BN  Z8 0 |FHLMC REMIC SERIES 4569 A .1 09/15/2020. | PRINCIPAL RECEIPT.........ovvvniiiens [ eorerirrrinninerirenies | v 515480 | ......... 515480 | .......... 532,555 | .oiieernn528,521 | oo [ e (13,042) | ..o [ e (13,042) 2515480 [ e e | errrieeneenn0 [ s 8,695 | 11/15/2040.

3137BQ UP 0 |FHLMC REMIC SERIES 4601 NK... .1 09/15/2020. | PRINCIPAL RECEIPT........oovuiriins [ errerreeirneernenineinns | e 1,028,950 | ....... 1,028,950 | ....... 1,018,982 | ..o [ o | e 9,968 9,968 09/15/2045.

3137BR 6T 7 |FHLMC REMIC SERIES 4608 HA... .1 09/15/2020. | PRINCIPAL RECEIPT........covvmmiiens [ | v 939,206 | .......... 939,206 | .......... 965,328 | .........c.. 957,666 | ..ooovvivriniiiins | e (18,460) | ..o [ e (18,460) 06/15/2041.

3137BR ZF 5 |FHLMC REMIC SERIES 4615 TA... ... | .. | 09/15/2020. | PRINCIPAL RECEIPT. OO 1,714,255 | ...... 1,714,255 | ...... 1,742,647 . OO (28,530) (28,530) 02/15/2046.

3137BV EH 5 |FHLMC REMIC SERIES 4655 HA.............. .1 09/15/2020. | PRINCIPAL RECEIPT.......coovvumviinns [ e | e 989,784 | .......... 989,784 | ....... 1,027,211 | 1o 1,013,977 | o | e (24,193) (24,193) 01/15/2042.

3137BX LE 0 |FHLMC REMIC SERIES 4672 QA... .1 09/15/2020. | PRINCIPAL RECEIPT........ccvovrinns [ rrerirererneinninnines | v 1,449,170 | ...... 1,449,170 | ....... 1,487,210 | ..........1,488,825 | ...ccoovvrvvrinns | cerrn (39,655) SO R (39,655) | ... 08/15/2045.

3137BW YH 1 |FHLMC REMIC SERIES 4674 A .1 09/15/2020. | PRINCIPAL RECEIPT.......covvumrrinns [ eorreireriinrinerienies | v 788,050 | ......... 788,050 | ..........807,012 | ...cccese.802,864 | oo | v (14,814) v | s (14,814) 12/15/2042.

3137BY XF 2 |FHLMC REMIC SERIES 4690 CA... .1 09/15/2020. | PRINCIPAL RECEIPT........ovvummiiens [ eorerinricnniseiivenines | v 791,876 | .......... 791,876 | ..........813,900 | .....c......813,995 | oooiiiviiniinns | e (22,119) (22,119) 11/15/2036.

3137F1 XN 3 |FHLMC REMIC SERIES 4698 HP... ...| .. | 09/15/2020. | PRINCIPAL RECEIPT. JOOO I 166,998 | .......... 166,998 | ........164,284 | ... 164,554 | ..o | i 2,444 2,444 05/15/2046.

3137FA  ZM 3 |FHLMC REMIC SERIES 4717 BA.............. .1 09/15/2020. | PRINCIPAL RECEIPT.......occvummiiens [ e | e 154,690 | .......... 154,690 (4,137) 02/15/2047.

3137FA  ZV 3 |FHLMC REMIC SERIES 4717 BP... .. | 09/15/2020. | PRINCIPAL RECEIPT. 223,666 223,666 (5,982) 02/15/2047.

3137FD KH 4 |FHLMC REMIC SERIES 4759 NA... .1 09/15/2020. | PRINCIPAL RECEIPT.......covvunrrinns [ eorrrirneriinrinerienies | cevneennad 634,370 | .......... 634,370 | ..........629,612 3,648 08/15/2044.

3137F3 W8 3 |FHLMC REMIC SERIES 4764 W.J... .1 09/15/2020. | PRINCIPAL RECEIPT........ccoovvrians [ rverirerinriiniicsnines | s 1,109,848 | ... 1,109,848 | ....... 1,101,871 5,084 01/15/2045.

3137F4 7J 5 |FHLMC REMIC SERIES 4782 L. .. | 09/15/2020. | PRINCIPAL RECEIPT. OO I 1,086,838 | ....... 1,086,838 | ....... 1,111,632 ) (22,730) 09/15/2044.

3137F5 N5 4 |FHLMC REMIC SERIES 4794 DA... .| 09/15/2020. | PRINCIPAL RECEIPT. 959,566 | .......... 959,566 | ......... 996,149 ) (26,901) 08/15/2044.

3137FG  2Q 7 |FHLMC REMIC SERIES 4801..... .| 09/15/2020. | PRINCIPAL RECEIPT.. ,112,532 | ......1,112,532 | .......1,135,652 )| TR DR (16,832)] ... 01/15/2044.

3137FG BD 6 |FHLMC REMIC SERIES 4811 VB... .| 09/15/2020. | PRINCIPAL RECEIPT. 168,566 | .......... 168,566 | .......... 172,411 ) (2,452) 08/15/2029.

3137FL KM 5 |FHLMC REMIC SERIES 4869 AJ.............. .| 09/15/2020. | PRINCIPAL RECEIPT. ..558,599 cerenennn.572,957 ) O BN (14,387) 04/15/2049.

3138L9 AT 9 |FNAM8117. .. | 09/25/2020. | PRINCIPAL RECEIPT. v [ 14,198 14198 | 14,580 ) (168) 03/01/2025.

31415Y LW 7 |FNMAPASS-THRU POOL 993241... .1 09/25/2020. | PRINCIPAL RECEIPT.......ocvoiriins [ rverirerieriiniicsniinns | e 14,236 | ..cccvveeee 14,236 | ...cccooeeee 14,971 ) (464) 06/01/2024.

31417Y GK 7 |FNMA PASS-THRU 15 YEAR. .. | 09/25/2020. | PRINCIPAL RECEIPT.. 22,968 22,968 23,729 23,420 (451) (451) 10/01/2024.

3136B7 B3 4 |FNMA REMIC SERIES 2019-069.... .. | 09/25/2020. | PRINCIPAL RECEIPT. 299,334 299,334 | .......... 313,904 | .o | s | e (14,569) | ..ocvevvereeirees [ e (14,569) 12/25/2049.

313948 MD 3 |FNMA REMIC TRUST 2004-89 AQ .. | 09/25/2020. | PRINCIPAL RECEIPT. 51,410 51,410 52,599 (450) (450) 12/25/2024.

31398M Q2 5 |FNMA REMIC TRUST 2010-36 BC wer | . 109/25/2020. | PRINCIPAL RECEIPT.....ocvvvviieins | eerrerierisneesseinenns | evereenns 515449 | ......... 515449 | ......... 528,577 | ovveeerenn528,246 | oo | e (12,797) | v [ e (12,797) 04/25/2030.

3136A2 AR 4 |FNMA REMIC TRUST 2011-110 EC .. | 09/25/2020. | PRINCIPAL RECEIPT. 204,752 204,752 | .......... 208,431 (2,492) (2,492) 04/25/2041.

3136A2 MY 6 |FNMA REMIC TRUST 2011-128 QB... .. | 09/25/2020. | PRINCIPAL RECEIPT.. 55,128 55,128 57,109 (840) (840) 03/25/2039.

31397S XM 1 |FNMA REMIC TRUST 2011-40 KA. ... | .. | 09/25/2020. | PRINCIPAL RECEIPT 14 14 14 0 03/25/2026.

3136A0 LP 0 |FNMAREMIC TRUST 2011-70 ND............ .1 09/25/2020. | PRINCIPAL RECEIPT.......ocvovrians [ rorerierineeinniniines | v 1,364,530 | ....... 1,364,530 | ....... 1,411,010 | .0 1,369,233 | oo | e (4,702) (4,702) 04/25/2037.

3136A8 ZR 4 |FNMA REMIC TRUST 2012-103 DA.......... .. 1 09/25/2020. | PRINCIPAL RECEIPT.......covvumriinns [ eoreireriinrinerienies | coneennad 420,841 | .......... 420,841 | ... 444,184 | ..o 437,299 | i | e (16,459) [ s [ (16,459) 10/25/2041.

3136AA  JT 3 |FNMA REMIC TRUST 2012-139 CA.......... .. | 09/25/2020. | PRINCIPAL RECEIPT. 278,514 278,514 5,644 11/25/2042.

3136AA  5A 9 |FNMA REMIC TRUST 2012-149 ND.......... .. | 09/25/2020. | PRINCIPAL RECEIPT. 323,409 323,409 0 06/25/2042.

3136AA 6K 6 |FNMA REMIC TRUST 2012-151 YA.......... ..109/25/2020. | PRINCIPAL RECEIPT.......ccvvvviane | verrrerrernrirersineires | vvireries 90,890 | .ovrernees 90,890 (1,568) 01/25/2028.

3136A3 X9 7 |FNMAREMIC TRUST 2012-3 BA... .. | 09/25/2020. | PRINCIPAL RECEIPT. 82,928 82,928 10 04/25/2040.

3136A5 XR 2 |FNMA REMIC TRUST 2012-30 PB. .. 1 09/25/2020. | PRINCIPAL RECEIPT.......covvumvrinns [ eorneererinnineriienies | eervevin 145,150 | ......... 145,150 (306) 10/25/2040.

3136A4 2C 2 |FNMA REMIC TRUST 2012-34 PB .. 1 09/25/2020. | PRINCIPAL RECEIPT.......covvvvmiens [ e | v 129,801 | ....cnee 129,801 (490) 01/25/2032.

3136A5 AC 0 |FNMA REMIC TRUST 2012-40 MG........... | .. | 09/25/2020. | PRINCIPAL RECEIPT. 218,902 218,902 (813) 04/25/2041.

3136A5 P6 7 |FNMAREMIC TRUST 2012-53 PB............ .. 1 09/25/2020. | PRINCIPAL RECEIPT........cccveniins [ e | v 144,352 | .......... 144,352 (2,028) 02/25/2041.

3136A7 U3 4 |FNMA REMIC TRUST 2012-84 QG .. | 09/25/2020. | PRINCIPAL RECEIPT. ..74,115 (552) 09/25/2031.

3136A7 5E 8 |FNMA REMIC TRUST 2012-96 PD .. | 09/25/2020. | PRINCIPAL RECEIPT. PO 131,892 (994) 07/25/2041.

3136AC ES 6 |FNMA REMIC TRUST 2013-10 DE .. 1 09/25/2020. | PRINCIPAL RECEIPT........cvummiens [ eorerinriiinnineiiverines | v 182,678 | .......... 182,678 (310) 10/25/2041.

3136AH U9 9 |FNMA REMIC TRUST 2013-133 VT.......... | .. | 09/25/2020. | PRINCIPAL RECEIPT. v | s 138,813 | ...cc...c. 138,813 (1,748) 05/25/2025.

3136AC  WN 7 |FNMA REMIC TRUST 2013-20 CA............ .1 09/25/2020. | PRINCIPAL RECEIPT........ccoummiens [ eormrimriinnisniiveines | v 196,800 | .......... 196,800 (3,380) 01/25/2043. | 1...coovcvvnne
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3136AD MZ 9 |FNMA REMIC TRUST 2013-30 JA.. . 109/25/2020. | PRINCIPAL RECEIPT......cooovvvivee | corierirererneeisninnies | cvereeens 185,684 | .......... 185,684 | ... 173,592 | oo 175,536 | oo | v 10,149 | oo | e 10,149 [ v | e 185,884 [ e e | vevrriveneenn0 [ 1,886 | 04/25/2043.
3136AD EY 1 |FNMA REMIC TRUST 2013-36 AB. . 109/25/2020. | PRINCIPAL RECEIPT.....ovvuirineens | cerrerireeerneesiseinenns | ceerneeens 120,840 | ....c.ne. 120,840 | ... 124,163 | ..o 122,839 | i | e (1,999) (1,999) [ oovervrneinenen | errrerrnennn 120,840 [ oo [ | cverveieeiiennn0 [ 2,326 | 05/25/2032.
3136AD V4 8 |FNMA REMIC TRUST 2013-41 WG.... . 109/25/2020. | PRINCIPAL RECEIPT......cooviviviis | covirerierinnicniicnnis | v 165,309 | .......... 165,309 (328) (328) | cvvovrveriverirns [ errieeneen 185,309 | e | e | 0 | s 2,752 | 11/25/2042.
3136AD 5Q 8 |FNMA REMIC TRUST 2013-50 MN .. | .. | 09/25/2020. | PRINCIPAL RECEIPT. OO 1,405,231 | ....... 1,405,231 | ......1,416,868 | ... 1,417,141 | oo | e (11,910 [ oo [ e (11,910) | oovvvvercriven | v 1,405,231 [ s | e | eevrerineinnenn0 [ 24,130 | 01/25/2033.
3136AJ C3 8 |FNMAREMIC TRUST 2014-26 GA............ .. 1 09/25/2020. | PRINCIPAL RECEIPT.......occvvmniiens [ | v 512,150 | .......... 512,150 | ..........524,873 | .............520,755 | .ooovivciiicinns [ v (8,606) (8,608) | ..o | wrrreieennd 512,180 [ v | e [ 10,652 | 09/25/2039.
3136AJ K4 7 |FNMA REMIC TRUST 2014-28 ND . 109/25/2020. | PRINCIPAL RECEIPT.....oovoiviniin | corierirererneeinninenes | cvereeens 458,056 | .......... 458,056 | .........468,720 | ............. 463,670 | ..cccoovimriinns | verirens (5,614) (5,614) [ oovvvnvicvrivenn | errrerieeereiB8,056 [ oo [ | vevvriveiennn0 [ 9,374 | 03/25/2040.
3136AQ UM 0 |FNMA REMIC TRUST 2015-92 VA . 109/25/2020. [ PRINCIPAL RECEIPT.....ocvoivineinn | cerrerireeereessnisenes | ceereeens 153,262 | ..ccovonee 153,262 | ......... 161,692 | .....ec..... 158,228 | oo | (4,966) (4,966) [ ...cvvnevreierns | errrrerrnenenn 153,262 [ o [ | 0 [ s 3,066 | 01/25/2029.
3136AR R4 2 |FNMA REMIC TRUST 2016-25A.... . 109/25/2020. | PRINCIPAL RECEIPT......covveviviis | corierieriniiinninnis | v 337,337 | .. 337,337 | ..........351,884 | ............348,968 | ...coovviiiniinis | e (11,631) [ oo [ e (11,831) [ v | e 337,337 [ e [ v | eevrrivniieenn0 [ e 6,476 | 11/25/2042.
3136AT JR 6 |FNMA REMIC TRUST 2016-49 PA. ... | . | 09/25/2020. | PRINCIPAL RECEIPT JOOO I 178,755 | ..covonee 178,755 | ......... 183,084 | ........... 182,078 | .ooooiiiccis | e (3,323) (3,323) WATBTE5 [ [ | vrenernnreenn0 [ s 3,573 | 09/25/2045.
3136AT CK 8 |FNMAREMIC TRUST 2016-50 BN............ .. 1 09/25/2020. | PRINCIPAL RECEIPT........ccvummiiens [ | v 584,758 | ......... 584,758 | ..........805,366 | .............005,931 | ..ccoooviiniiins | v (21,173) (VAR <) 1 IR ISV 584,758 | ... | e | eevverinnieenn0 [ 11,700 | 02/25/2046.
3136AU MC 2 |FNMA REMIC TRUST 2016-94 MN. . 109/25/2020. | PRINCIPAL RECEIPT......ccvuvverneen | cerierirererneeiseinenes | cvereeens 175,963 | ........c. 175,963 | .o 174,094 | i ATA88T | o | s 1,276 {4 (T TS I 175,963 | ovoovercerners | o RSSO | I ISP 2,931 | 05/25/2045.
3136AV L6 4 |FNMA REMIC TRUST 2017-17 EA. . [ 09/25/2020. | PRINCIPAL RECEIPT......cooiviinnees | ceverneerneriseiserinenes | evve 2,311,908 | ....... 2,311,908 | .......2,356,701 | ...........2,356,049 | ...cccovrmrrinur | correnns (A4,141) | s [ s (44,141) 2,311,908 | oo | ceerrererienis | 0 | s 46,708 | 11/25/2041.
3136AV. V9 7 |FNMA REMIC TRUST 2017-22 BE. . 109/25/2020. | PRINCIPAL RECEIPT.....cvvoriviniis | corierierirnieinninnies | v 690,695 | ......... 690,695 | .......717,891 | .0eccc0eee 709,249 | oo | e (18,554) | ..o [ e (18,554) 08/25/2040.
3136AW EJ 2 |FNMA REMIC TRUST 2017-28 A.... . 109/25/2020. | PRINCIPAL RECEIPT......cvviririenns | cerrerireeereesseinenns | cvereeens 618,263 | .......... 618,263 | ..........637,100 | ....cc.ec.632,573 | oo | e (14,310) v | s (14,310) 05/25/2045.
3136AX FG 5 |FNMA REMIC TRUST 2017-54 P.... . [ 09/25/2020. | PRINCIPAL RECEIPT 231,820 231,820 (2,903) (2,903) 05/25/2046.
3136AY DD 2 |FNMA REMIC TRUST 2017-66 BH. . | 09/25/2020. | PRINCIPAL RECEIPT.. 564,283 564,283 (15,375) SO R (15,375) 05/25/2044.
3136B1 DG 6 |FNMA REMIC TRUST 2018-11B VC . 109/25/2020. | PRINCIPAL RECEIPT......cconniinirer | cerrrerirserisiiseiiienes | oeiviseennd 88,724 | oo 88,724 (2,057) (2,057) 04/25/2029.
3136B1 ML 5 |FNMA REMIC TRUST 2018-22 BA. . 109/25/2020. | PRINCIPAL RECEIPT.....ccooovvinii | corierierirnniiisninnies | v 848,279 | .......... 848,279 | .........864,448 | ..........861,793 | ..o | e (13,514) | ovvoerecens [ s (13,514) 05/25/2044.
3136B4 3E 6 |FNMAREMIC TRUST 2019-37 TC ... | .- | 09/25/2020. | PRINCIPAL RECEIPT. 622,291 622,291 | ...e0n.632,792 | 832,738 | s | e (10,447) v | s (10,447) 03/25/2037.
3136B8 5H 8 | FNMA REMIC TRUST 2020-16 JG............ .. 109/25/2020. | PRINCIPAL RECEIPT.......cccoiivinne | vornnreninninsnnnneines | oversninns 67,397 | o 67,397 69,654 (2,256) (2,256) 01/01/2050.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......cvuriruireieieereiseseeeessesssenssesessnsesersessnsesssssessssansens || aeeas 44,021,640 | ..... 44,021,640 | ....44,811,214 0] (525,872) | ovvovienl0 | e (525,872) XXX
Bonds - Industrial and Miscellaneous
03523T BP 2 |ANHEUSER BUSCH INBEV WORLDWIDE| C | 08/12/2020. | CALLED @ 104.2590000 277,329 266,000 | ......... 84 07/15/2022.
03524B AE 6 |ANHEUSER-BUSCH INBEV SA............... C|09/17/2020. | TENDER OFFER.........ccocomrrmerrnnin | cevrinernerieeiseinnns | eeviennd 665,082 | ......... 600,000 | ..........604,320 (323) 02/01/2024.
0258M0 DX 4 |AMERICAN EXPRESS CR CORP MTNBE | .. | 08/14/2020. | CALLED @ 100.0000000. e | o 1,000,000 | ....... 1,000,000 | ....... 1,002,770 (1,482) 09/14/2020.
CATERPILLAR FINANCIAL SERVICES
14913Q 2A 6 |MTNSBE .. | 09/04/2020. | MATURITY...... reverensnsens | e 1,000,000 | ....... 1,000,000 193 | i [ 001,000,000 | i [ e [ 0 | 18,500 | 09/04/2020.
263901 AC 4 |DUKE ENERGY INDIANAINC.... ... |.. | 07/15/2020. | MATURITY...... ,000,000 | .......1,000,000 971,250 1,953 | v | ereereee 1,000,000 [ oo e | o0 [ 37,500 | 07/15/2020.
278642 AK 9 |EBAYINC .. | 08/10/2020. | CALLED @ 102.5592400 JESTSRUTIN RO 512,796 | .......... 500,000 | ..........498,895 102 167 | oo 167 | e 27,531 | 08/01/2021.
302445 AD 3 |FLIR SYSTEMSINC . | 08/19/2020. | CALLED @ 102.0020000. RPN OV 3,774,074 | ....... 3,700,000 | ....... 3,821,064 | ..o..ee..3,737,380 | ovvvierinen | e (15,201) [ o [ s (15,201) en(22179) | ... (22,179) | ... 152,442 | 06/15/2021.
46625H HS 2 |JPMORGAN CHASE & CO ... | .. | 07/22/2020. | MATURITY....... reverneeeennerenienes | e 1,000,000 | ....... 1,000,000 | ....... 1,048,220 [731<10) | RIS IS 1,000,000 | ...coovvrrerrnnns JSSPUURTURUROP ISOPRORURRPROTS | B PPN 44,000 |07/22/2020.
500255 AS 3 |KOHLS CORP......ccoomiiiirinrircisriciins .. | 08/14/2020. | ANCORA ADVISORS v | i 4,000,000 | ....... 4,000,000 3,961,400 3,145 3,986,828 | .....ccoovvivinns | 013,172 | 1 13172 L 136,139 | 02/01/2023.
571903 AL 7 |MARRIOTT INTERNATIONAL INC NEW... | .. | 07/30/2020. | CALLED @ 100.0000000. 202,000,000 | ....... 2,000,000 2,010,380 (930) 2,000,000 | ..o | crvrrerirerrnnns | 0 | s 53,438 | 10/15/2020.
620076 BB 4 |MOTOROLA SOLUTIONS INC.........c........ .. | 09/14/2020. | CALLED @ 105.4801892 JEOTTTRTRII PV 1,778,396 | ....... 1,686,000 1,668,297 1,735 | e | e 1,681,681 [ ..o | e 4319 | 4,319 | L 144,908 | 05/15/2022.
637071 AJ 0 |NATIONAL OILWELL VARCO INC.. . | 08/26/2020. | CALLED @ 103.5000000. s | s 435735 | .......... 421,000 | .......... 416,928 2971 | oo | s 419,950 | .ovveerrvirinns | e 1,050 | .ooovrneee 1,050 | ... 22,792 | 12/01/2022.
78409V  AK 0 |S&P GLOBAL INC .1 09/12/2020. | CALLED @ 119.8978700. 5,994,894 | ....... 5,000,000 | ...... 5,361,250 | .oo0ere5,324,521 | oo | e (32,485) [ s [ s (32,485) 5,292,036 ...(292,035) | ...... (292,035) | ..1,231,393 | 02/15/2026.
808513 AD 7 | SCHWAB CHARLES CORP NEW... .| 07/22/2020. | MATURITY...... revrenennenenes | e 5,000,000 | ....... 5,000,000 | ....... 5,544,000 | ... . (56,980) 5,000,000 0] ... 222,500 | 07/22/2020.
90327Q  CX 5 |USAA CAP CORP MTN BE 144A . | 08/01/2020. | MATURITY...... .......1,000,000 | ....... 1,000,000 999,520 .999, . .59 IS RN [ 1,000,000 0 [ 24,500 | 08/01/2020.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. .........ivuuiisiriiaiiiis cerirississersssssssss s ses s | seees 29,438,306 | ..... 28,173,000 | .....29,172,172 104,189) | <ooovvevnnenad 0 | (104,189) 0 28,469,886 0 [...(231,803)] ...... (231,803) | ..2,182,991 XXX
8399997. Total = BONAS = PAM 4. ot | seees 78,323,907 | ... 77,058,601 | .....78,970,644 72,668,948 | ..o 0 [ i (700,728) | ..ovvveven0 | s (700,728)| ... ...(226,098) ] ...... (226,098) | ..3,116,674 XXX
8399999. TOI = BOMAS. .ttt eef bRt | s 78,323,907 | ... 77,058,601 | .....78,970,644 72,668,948 | ..o 0 | i (700,728) | cvovvvvvennn0 | s (700,728)]| ... ..(226,098) | ...... (226,098) | ..3,116,674 XXX

Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Red! ble Preferred
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74915M 30 8 |QRATE RETAILINC.....cccovvvniviririniiiniians .. | 09/29/2020. | CASH REC'D IN LIEU OF 0.090 9 0 8 1 XXX s
8599999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred.. .. 9 0 0 8 0 1 XXX XXX
8999997. Total - Preferred Stocks - Part 4 9 0 0 8 0 1 XXX XXX
8999999. Total - Preferred Stocks........ccccouvune 9 0 0 8 0 1 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
25243Q 20 5 |DIAGEOPLC C| 08/31/2020. | ANCORA ADVISORS.........cccvvvvne | wornens 10,135.000 | ....... 1,365,965 XXX | .....1,170,067 | ..........1,599,990 | ..... (518,421) JROTRN N (518,421) | v | wrrereee 170,087 | o | o 195,898 | ....... 195,898 | ...... 12,847 XXX
G6564A 10 5 |NOMAD HOLDINGS LTD.... C|09/23/2020. [ VARIOUS........cooomrereerreineirneriienenn | eerneins 3,650.000 | ..ocvevnces 88,819 XXX | 34,078 | e 81,651 | (47,572) B I (A7,572) | evereerernen | eevvrerneeen 34,078 [ s | s 54,740 | ......... 54,740 | ..o XXX
KEYBANC CAPITAL MARKETS
G7S00T 10 4 |PENTAIRPLC C|09/10/2020.(INC | 1,150.000 , , , \ (9,813)
JONESTRADING INSTITUTIONAL
68235B 10 9 | 180 DEGREE CAP CORP.......ccocovvirrerirn .| 09/04/2020.|{SER | ... 26,301.000
003881 30 7 |ACACIARESH CORP........c.coovumirrrrinernnns .. | 09/04/2020. | VARIOUS.........cooomrerrrmreinerrinniinne | ceriens 12,765.000
02083X 10 3 |ALPINE INCOME PROPERTY TRUST. .| 07/13/2020. | VARIOUS. 1,858.000
02128L 10 6 |ALTA EQUIPMENT GROUP INC............... .| 07/10/2020. | VARIOUS. . 4,018.000 | .......... R
037833 10 0 |APPLEINC .. | 08/03/2020. | BARCLAYS CAPITALINC.......cccoee | vevonneae 1,000.000 R . (118,624) | ...
05366Y 20 1 |AVIAT NETWORKS INC NEW .. | 09/24/2020. | VARIOUS 6,646.000 , .93, (41,670 ...
00246W 10 3 |AXTINC .. 1 09/30/2020. | VARIOUS..........cooomremrrreineriinriinns | cevies 33,109.000 | ......... [ . (37,744)
09215C 10 5 |BLACKKNIGHTINC... . | 09/03/2020. | GREAT PACIFIC SECURITIES ...480.000
JONESTRADING INSTITUTIONAL
109696 10 4 |BRINKS CO .| 09/22/2020.|SER ... 2,170.000
05605H 10 0 |BWXTECHNOLOGIES INC........cccorvrvrneee. .| 09/11/2020. | VARIOUS 2,370.000
13765N 10 7 | CANNAE HOLDINGS INC .| 09/11/2020. | VARIOUS 2,500.000
159864 10 7 |CHARLESRIV LABS INTLINC... .. | 08/14/2020. | VARIOUS 840.000 | .......... 170,358 XXX | 114,756 XXX
171484 10 8 |CHURCHILL DOWNS INC.......ccccormvrrrrinnee .. | 09/10/2020. | GREAT PACIFIC SECURITIES...... 220.000 38,088 XXX 20,868 XXX [
JONESTRADING INSTITUTIONAL
125581 80 1 [CIT GROUP INC.....cooooervriererirrirerieirns .| 09/11/2020. | SER 2,990.000 52,938 XXX 81,480 [ ..o | cevierrnenenins [ s (1 ORI ISP 81,480 | ..covvvvrrcnns [ s (28,541) | ........ (28,541) | ......... 1,047 XXX [
JONESTRADING INSTITUTIONAL
17306X 10 2 |CITITRENDSINC......ccovvvirirrirerrrcrirnens .| 09/17/2020.|SER | ... 2,100.000 XXX | s 43,426 | oo 48,552 | ......... (5,126) | vooovrrererrirens (5,126) XXX [
191912 40 1 |COHEN & STEERS REAL ESTATE SEC... | .. | 07/01/2020. | CAPITAL GAIN XXX 0 XXX
205477 10 2 |COMPUTER TASK GROUP INC............... .. 1 09/17/2020. | VARIOUS........coovvvrvrmrirrirrinninirines | eviees 10,976.000 XXX 14124 | oo [ [ 14124 | .o XXX
221006 10 9 |CORVEL CORP. .. | 08/04/2020. | GREAT PACIFIC SECURITIES...... 310.000 XXX | 20,218 | 27,082 | (6,863) (6,863) XXX
221907 10 8 |COUNTY BANCORP INC.... .. | .. [09/18/2020. | VARIOUS 2,848.000 XXX | 49,815 | 72,994 | (23,180) (23,180) XXX
223622 60 6 |COWEN INC .. | 08/03/2020. | VARIOUS.........ooooeremriririeriirinens | ceereeens 4,368.000 XXX | 64,825 | . 88,796 | ... (3,971) | oo (3,971) XXX [
254423 10 6 |DINEEQUITY INC...cooovrvrrrrrrieircrieriens .| 07/13/2020. | GREAT PACIFIC SECURITIES...... | ccccoovrrnnes 320.000 XXX | 23,845 | ..o 26,726 | ......... (2,882) | .oovvvrerrrrirens (2,882) XXX [
DONNELLEY FINANCIAL SOLUTIONS
25787G 10 0 |INC .. | 08/21/2020. | GREAT PACIFIC SECURITIES...... | .....ce... 4,897.000 | ..cooonee. 52,073 XXX | s 72,854 | oo 51,272 | ........ 21,582 | oo 21,582 | oo | e 72,854 | ..o | s (20,781) | ........ (20,781) | vvvvverrirnens XXX [
JONESTRADING INSTITUTIONAL
233331 10 7 |DTE ENERGY CO. .| 09/18/2020.|SER | 798.000 XXX 92,534 | oo | e 0 [ o | e 92,634 | i | e (2,279) | .. XXX
Y2187A 15 0 |EAGLE BULK SHIPPING INC. .. | 09/04/2020. | LIQUIDNET INC......oovervremnrimrinens | e 11,405.000 XXX 6,748 XXX
29089Q 10 5 |EMERGENT BIOSOLUTIONS INC.. .. | 08/31/2020. | VARIOUS 840.000 XXX (1,935) XXX
29272W 10 9 |ENERGIZER HOLDINGS INC . | 08/11/2020. | VARIOUS 2,543.000 117,438 XXX (3,644) XXX
JONESTRADING INSTITUTIONAL
320557 10 1 |FIRST INTERNET BANCORP........cccconnee .| 09/03/2020. | SER 3,425.000 52,624 XXX ] 104,864 | ...oovourrenee 81,207 | ........ 23,658 | ..o 23,658 | oo | e 104,864 | ...ovvvovvrvern | o (52,240) | ........ (52,240) | ............ 617 XXX [
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339382 10 3 |FLEXSTEEL INDSINC.... .. | 09/24/2020. | GREAT PACIFIC SECURITIES...... | .......... 1,942.000 XXX | 43,138 | .. 38,685 | 4,453 4,453 XXX
350060 10 9 |FOSTERLBCO. ... | .. | 08/03/2020. | GREAT PACIFIC SECURITIES...... | ..ccoceenee 3,586.000 XXX (25,113) XXX
36467W 10 9 | GAMESTOP CORP NEW.......c.coccvovvuunnn. .. | 09/02/2020. | JEFFRIES & CO. 763.000 XXX 0 XXX
36467 10 8 |GAMING & LEISURE PROPERTYSINC... |.. | 09/25/2020. | Cash rec's in Lieu of. 0.969 XXX 0 . XXX
Y2685T 13 1 |GENCO SHIPPING & TRADING LTD........ .. | 09/03/2020. | GREAT PACIFIC SECURITIES...... 3,724.000 XXX (2,287) [ v | e 37,261 [ i | e (14,045) | ........ (14,045) | ............ 801 XXX [
384556 10 6 | GRAHAM CORP.....ccoovvviiriririirirriieniins .| 09/03/2020. | GREAT PACIFIC SECURITIES...... | .......... 2,641.000 XXX 0 [ o | e ATA36 | i | e (9,315) | cvovee [CIRAE) ] — 581 XXX [
JONESTRADING INSTITUTIONAL
40624Q 20 3 |HALLMARK FINANCIAL SERVICES INC...| .. | 08/03/2020.|{SER | ... 13,244.000 XXX 0 XXX
40416M 10 5 |HD SUPPLY HOLDINGS INC..........ccnvvrnne .. | 07/08/2020. | JEFFRIES & CO......ovvvvrervrreririries | cvvreeens 1,280.000 XXX (589) XXX
44891IN 10 9 |IAC/INTERACTIVECORP NEW .| 07/03/2020. | COST ADJ XXX 0 XXX
45174) 50 9 |IHEARTMEDIA INC. .. | 08/06/2020. | MORGAN, J.P. SECURITIES... cverner.5,920.000 XXX 0 XXX
461148 10 8 |INTEVAC INC .. | 08/05/2020. | CANTOR FITZGERALD & CO........ | ccveueee 17,950.000 XXX ] 86,878 | 126,727 | 11 ii(39,849) | v [ e [ e (39,849) XXX
461203 10 1 |INVACARE CORP... .. | 09/24/2020. | GREAT PACIFIC SECURITIES...... | .......... 5,942.000 XXX (28,046) XXX
46590V 10 0 [JBG SMITH PPTYS. .. | 07/27/2020. | JEFFRIES & CO......ovvvvererreririins | cvvreenns 1,420.000 XXX (9,434) XXX
48238T 10 9 |KARAUCTION SERVICES INC.. .| 07/14/2020. | VARIOUS 5,580.000 XXX 696 XXX
493144 10 9 |KEY TRONIC CORP ... | .. | 09/29/2020. | VARIOUS 20,152.000 XXX 29,722 XXX
494274 10 3 |KIMBALL INTERNATIONAL INC................ .. | 08/28/2020. | VARIOUS........cooooerierimeirnreiseinens | ceereeens 3,720.000 XXX | 84,684 | 76,892 | i(32,209) | e [ e [ s (32,209) XXX [
KEYBANC CAPITAL MARKETS
50050N 10 3 |KONTOOR BRANDS INC.......cccomurvrerrnncn .| 07/09/2020.|INC | 2,440.000 XXX | s 81,050 | .coovvrrrnee 102,456 | ....... (21,408) | ..vovovereerrinns (21,406) XXX [
511795 10 6 |LAKELAND INDS INC. .| 09/03/2020. | GREAT PACIFIC SECURITIES...... | .......... 1,752.000 XXX (3,408) XXX
514766 10 4 |LANDEC CORP... - ... | . | 09/24/2020. | GREAT PACIFIC SECURITIES...... | .ccovvenee 2,382.000 XXX | 14,052 | 026,940 | i i(12,888) | v [ [ e (12,888) XXX
55826T 10 2 |ENTERTNMNT .. | 08/14/2020. | JEFFRIES & CO. 900.000 XXX 0 XXX
574599 10 6 |MASCO CORP COM... .. | 09/03/2020. | VARIOUS 3,090.000 XXX B (41,869)| ... XXX
57667L 10 7 |MATCH GROUP INC NEW. .| 07/17/2020. | Cash rec's in Lieu of, 0.184 XXX 0 XXX
589433 10 1 |MEREDITH CORP. .. | 08/17/2020. | STEPHENS, INC........coovvvrrcvrrrir | v 6,906.000 XXX | 131,578 0 XXX
58958P 10 4 |MERIDIAN BK PAOLI PA.... .. | 09/03/2020. | GREAT PACIFIC SECURITIES...... | .......... 1,280.000 XXX 22,097 (3,747) . XXX
600544 10 0 |MILLER HERMAN INC .. | 08/24/2020. | SIDOTI & CO........oeceunvce. 2,030.000 XXX 81,958 0 | o | errreernennn 81,958 | i | 1 (31,878) | e (31,878) XXX
629579 10 3 |NACCOINDS INC .. | .. | 09/25/2020. | GREAT PACIFIC SECURITIES...... | ..ccoovene. 2,720.000 XXX | 111,138 coe [ [ (16,542) | ..o | v 111138 | i | 100.(61,288) | ... (61,288) XXX
666762 10 9 |NORTHRIMBANCORP INC........cconvvvnirnne .| 09/17/2020. | JEFFRIES & CO. 871.000 XXX | s 19,277 | oo [ e | e 0 | v | evvrrerrneeene 19,277 [ e | 20000 5,278 | 5,278 XXX [
JONESTRADING INSTITUTIONAL
68162K 10 6 |OLYMPIC STEELINC......cccorvvvrrrerrrriirns .| 09/03/2020.|SER | ... 4,857.000 XXX (1,951) XXX [
682680 10 3 |ONEOKINC NEW... .. | 09/24/2020. | VARIOUS 2,320.000 XXX 0 XXX
683373 10 4 |ONTRAKINC .. | 08/06/2020. | JEFFRIES & CO. 697.000 XXX (2,712) XXX
69329Y 10 4 |PDLBIOPHARMAINC.... .| 09/17/2020. | NEEDHAM & COMPANY........coocee | vovrenns 8,602.000 XXX (5,723) XXX
71361F 10 0 |PERCEPTRON INC ... | .. | 09/30/2020. | VARIOUS | 45,225.000 XXX R » (52,361) XXX
714157 20 3 |PERMA-FIX ENVIRONMENTAL SVCS...... .. | 09/14/2020. | VARIOUS.........oooomremerrieineriinriinee | ceriens 10,506.000 XXX | 24,689 | ..o 95,605 | ....... (70,916) | ..vvvveernerennrnns [ e [ e (70,916) | ..vvvevernernens XXX [
JONESTRADING INSTITUTIONAL
73757R 10 2 |POSTAL REALTY TRUST INC......cccovvvunee .| 09/03/2020.|SER ... 2,679.000 | ..coovnees 39,981 XXX (A1) [ e | e 45,368 | ..o [ e (5,388) | ..coovvet (5,388) | ..cvene 1,540 XXX [
737630 10 3 |POTLATCHDELTIC CORPORATION........ .1 09/11/2020. | VARIOUS........cooooirimrinrinniineinees | ceereeens 1,860.000 | ............ 80,418 XXX | 86,953 | 80,482 | i (13,529) | e [ [ e (RIRHV2¢) N I IO 66,953 | ..oovverirvinnns | 013,465 | ... 13,465 | ......... 1,386 XXX
. . XXX e | v | i 0 [ o | e | e | cervnsnneinnnes | sevvsnennienn0 s XXX
749063 10 3 |QUMU CORP........ccosvrvmrrrcririreersrinsias .. | 09/24/2020. | VARIOUS.........cooomrverirneineriinniinne | e 13,295.000 | ..oooceven 59,321 XXX 30,184 | oo | v | e (1 [OOSR ISP 30,184 | .o | 00029,138 | 1i00.29,138 | oo XXX [
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74915M 10 0 | QURATE RETAIL INC .| 09/21/2020. | COST ADJ 85,619 XXX 85,619 [ ..o | e 0 | oeverrenennis | ervrrerrenenen85,619 [ e | e | vevrerinnieenn0 i XXX
763165 10 7 |RICHARDSON ELECTRS LTD... v [+ | 09/1472020. [ VARIOUS........coovvercrieineinerinnins | eevreins 7,890.000 | ..cvernees 33,799 XXX O I 8,797 | .. (12,505) | ..vovererncernens v 1,884 | 1,420 XXX
806407 10 2 | SCHEIN HENRY INC.......oeovvrirrrrrrirnrirnns .. | 08/04/2020. | VARIOUS 3,094.000 204,421 XXX | 199127 | v 206,432 | ......... (7,305) | cvoovveeerrirerins (7,305) [ oovenvvvernrirens | v 199,127 | s [ e 5294 | ... 5294 | .o XXX [
JONESTRADING INSTITUTIONAL
829214 10 5 |SIMULATIONS PLUSINC......cccovcvvrrirens .. | 07/24/2020. | SER 340.000 22,359 XXX | s 2,597 | oo 9,884 | ....... (Y14 E— (7,287) 2,597 | oo | s 19,762 | ..coooee. 19,762 | oo 41 XXX [
JONESTRADING INSTITUTIONAL
87538X 10 5 |TANDY LEATHER FACTORY INC............. .| 09/08/2020.|SER | ... 7,975.000 XXX | 37,085 | 85,537 | i (8,453) | e (8,453) XXX [
88822Q 10 3 |TIPTREE INC .. 1 09/03/2020. | GREAT PACIFIC SECURITIES...... | .ocevee. 7,168.000 XXX , LB8,347 | (16,465) | e [ | (16,465) [ .....ovvervrirerne XXX
89469A 10 4 |TREEHOUSE FOODS INC.. .| 09/16/2020. | VARIOUS 2,290.000 XXX (852) XXX
898349 10 5 |TRUSTCOBKCORPNY .. | 09/21/2020. | GREAT PACIFIC SECURITIES...... | .......... 9,136.000 XXX (29,478) XXX
913837 10 0 |UNIVERSAL STAINLESS & ALLOY.... .. 1 09/25/2020. | VARIOUS........oooomvremrimerreriininens | ceereeens 9,298.000 XXX | e 73,814 | i 138,540 (64,726) | ..o [ e [ e (64,726) | ..o XXX
917488 10 8 |UTAH MED PRODS INC .. | 08/03/2020. | JEFFRIES & CO. 300.000 XXX | 15,081 | 32,370 | (17,289) | .vvveererennins [ e [ i (17,289) | ..vvvrercirens XXX
92220P 10 5 |VARIAN MED SYS INC .. | 08/04/2020. | VARIOUS. 1,770.000 XXX 170,148 ..(81,210)] .. (81,210) orr.139,106 XXX
91829F 10 4 |VOXXINTL CORP .| 09/29/2020. | GREAT PACIFIC SECURITIES...... | ........ 10,956.000 XXX 49,173 | ... 1,186 [ o | cvverereennd9173 | | 1000.28,580 | .. 28,580 XXX
968223 20 6 |WILEY JOHN & SONS INC .. | 07/29/2020. | GREAT PACIFIC SECURITIES...... | .ccocceveuc 980.000 XXX 34,793 | oo [ s 0 421) | 669 XXX
978097 10 3 |WOLVERINE WORLD WIDE INC.............. | .. | 09/03/2020. | VARIOUS 2,680.000 XXX | 70,214 | 90,423 | L (20,209) (20,209) XXX
29258Y 10 3 |ENDEAVOUR SILVER CORP.......ccocoimnienns C| 09/03/2020. | GREAT PACIFIC SECURITIES...... | ........ 14,684.000 XXX 27,730 ] eeei.n..35,388 | L (7,659) (7,659) XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.. .. . XXX ..(1,489,186) | .. ....75,588 | ...... (1,564,774) 0 6,051,286 0 |..1,103,437 103,437 | ... 48,470 XXX XXX
9799997. Total - COMMON SEOCKS = P 4.......couieiiisiiiisiiseniiese s ssni s eoeisssss sttt | snnsan 7,154,723 XXX .(1,489,186) | ..ovvovrinnn0 | e 75,588 | ...... (1,564,774) 0 6,051,286 0].1,103,437 |..... 1,103,437 | ....... 48,470 XXX XXX
9799999, TOtal = COMMON SHOCKS. ...ttt bbbttt | serenns 7,154,723 XXX s ..(1,489,186) I 75,588 | ...... (1,564,774) 0 6,051,286 0 ..1,103,437 |..... 1,103,437 |....... 48,470 XXX XXX
9899999. Total - Preferred and Common Stocks ettt eeesees ettt snnensaens | aniies 7,154,732 XXX ] e 6,051,294 | ..........6, ..(1,489,186) O 75,588 | ...... (1,564,774) 0 6,051,294 0.1,103,438 |..... 1,103,438 | ....... 48,470 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS. ..o coreiiriireiiisieesiieeseeisees s essessssesssesssesssns | aeves 85,478,639 XXX .....85,021,938 ..(1,489,186) | ...... (700,728) | ...... 75,588 | ...... (2,265,502) | ....ooovenncn. 0| . 83,401,076 |................ 0]... 877,340 | ....... 877,340 | ..3,165,144 XXX XXX
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Sch. DB -Pt. A-Sn. 1
NONE

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11, QE12
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *

Open Depositories

CINCINNATI FEDERAL........coovverrrrrieieienaes CINCINNATI, OHIO......coviiieeeieieieieisieieeiens | evevesiesenen | eveennd 0.300 | .o 190 [ .o 250,647 | ..... 250,711 | oo 250,773 | XXX
CIVISTA BANK ... SANDUSKY, OHIO........ovverierrinernerinnineeienes | cereniseennninns | eeviend 0.800 | covverrerrrrnes 2,243 | oo | s 1,035,680 | ........... 1,035,680 | ........... 1,037,657 | XXX
CORTLAND BANK.......overeirireriniiieiiesereens CORTLAND, OHIO........ocoiiriineiierieriinenineins | cevseiseisnniines | ceviens 1400 [ e ,193 | e | 0000000000 3,321,637 | 3,327,830 | .oovovuee 3,330,830 | XXX
FARMERS & MERCHANTS BANK. . ARCHBOLD, OHIO........cccmieirirmerirnreineeninenneens | cevvrnersenineens | oneennd 0.880 ...518,063 | .oovvvrnene 518,063 | XXX
FIFTH THIRD BANK CINCINNATI, OHIO... .2,204,675 ..10,314,283 | XXX
PREMIER BANK ve.. YOUNGSTOWN, OHIO.......ovvvireririeiriceisiins | overirerinerinens | vereens 0450 | ovvveerirerirennns 722 524,871 | ..... 524,871 | covvvveens 525,434 | XXX
HUNTINGTON BANK........oevvrriiiericiiecieens CLEVELAND, OHIO.......cooniiiieinniinniiniinees | eonreineiinneinns [ e [ e | coeesssesssssnssssssenes | oovenns 109,472,446 | ......... 94,820,254 | ........ 86,330,546 | XXX
PNC BANK.....cocviiviriririeissiseiessesieseseeens CLEVELAND, OHIO.......coiveiierinerienieninees | eevnrinsniennns | e [ eervessnsninessnesseses | oesesseessssnessessnees | covesenneeens 783,755 | ..cvvcrirs 14,661 [ .o XXX
THIRD FEDERAL SAVINGS & LOAN................ CLEVELAND, OHIO.......conieiiineirneieeierinees | eeveriseisnienns | ceviene 1750 | v 45,457 | oo | s 10,332,418 | ......... 10,332,418 | ......... 10,377,869 | XXX
WATERFORD BANK....c.civiiiiiriniininienecens TOLEDOQ, OHIO. ... | ossrisssieniiinns | coenees 1.500 3,888 659,104 | ... 659,104 | .............. 659,104 [ XXX
0199999. Total Open Depositories XXX XXX 58,955 4,535 | ... 129,658,300 113,688,267 | ....... 113,344,559 | XXX
0399999. Total Cash on Deposit........ XXX XXX 58,955 4,535 | ... 129,658,300 | ....... 113,688,267 | ....... 113,344,559 | XXX
0599999. Total Cash XXX XXX 58,955 4535 | ... 129,658,300 | ....... 113,688,267 | ....... 113,344,559 | XXX
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 7 8 9
Amount of Interest Due &
CUSIP Description Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
Exempt Money Market Mutual Funds as Identified by the SVO

60934N 10 4 |FEDERATED GOVERNMENT OBLIGATIONS FUND INSTITUTIONAL SHARES.

............................................................................... 432,983,856 | ...ovooveenrenreeeeeis e 1,123,939
8599999. Total - Exempt Money Market Mutual Funds @s dentified DY the SVO.............c...uuiiiiiiiii 00 8L 4481110 0L | 432,983,856 | oo D12 | e 1,123,939
8899999. Total-Cash Equivalents R AR | 432,983,856 | ...ooovvrrererererierierie 12 | e 1,123,939
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