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Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY

ASSETS

© © N o

1.
12.
13.
14.
15.

16.

17.
18.1
18.2

19.
20.
21.
22.
23.
24,
25.
26.

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

BONGS......ttiii sttt | erssnssnnines 397,235,987 | ..oovevrerrereineneireeinnnnes | orernnenneeens 397,235,987 | ..ccovvvvennn. 373,206,994
Stocks:
2.0 PIEfEITEA SEOCKS.......ceveicvectie et ettt s sssaesaess | ersessesssssssessesssssesssssssnss | sesissessesssssssssssesssssssasses | sesessessesssssssssssssessesnsad [0 U
2.2 COMMON STOCKS.......vvuireuiesssssssessiesssesssesssesssesssssssssss sttt ssssssssns | essssssnssnnsss 69,919,835 | ..o | e 69,919,835 | ..ovvvrrerenen. 90,056,874
Mortgage loans on real estate:
Bl FIESEIIBNS ...ttt ettt bnnes | sessetesensesessnetesensetessnesens | esseresesnsesesntesenetensnsntens | sressssesesesesensesesnnnsesann 0 [
3.2 Other than firSt IBNS.........cvevieeieice et saess | eessssesssssssesseses s sesssssesnss | sresiesessessessssssssessessnsanses | sresiesessesssssessessssassesnsad [0 U
Real estate:
4.1 Properties occupied by the company (less §.......... 0

ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
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 |
Cash ($.....(587,861)), cash equivalents ($.....12,125,564)
and short-term investments (§.......... 0) 1ttt ettt nns | eresessenienaens 11,537,703 | oo | e 11,537,703 | oo 4,916,741
Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
DBIIVALIVES. ......cvovvveieiiieiecictte ettt sttt sa s s benas | Senbessessbessesse s s ensansesetns | sbiebssessess et et entens s bstenas | eesesiesietestes st en e banes 0 |
Other INVESIEA @SSELS........cuuiviieicicieie ettt sa st sstenas | entessesssssessesssssssastessesns | sbsebsssssssssesessssessessssnsenss | sesessesssssssessesissessessesanes L0 TR
RECEIVADIES fOF SECUMIES. .......ucverveiecieciitscieic ettt ssb st | oebestessesssssssssessesssssstesess | sressessessssassessessssessesssssntes | stessessssssssssessessssassessesan 0 |
Securities lending reiNVested COIAEIAl ASSELS..........cveiiiiiiiieieeese e ssnes | estessessessssessesesssssssesesns | ssessssssessesessssessessessssenss | sssessesssssssessesssssssessesanes L0 T
Aggregate write-ins for INVESIEA @SSELS..........cviuiiveiciicieie e | erssssseses st s nessnans [ I {0 I [0 I 0
Subtotals, cash and invested assets (LINES 110 11)....vviereeieieieessieeisseseesssienss | eveessiensenns 478,693,525 | ...oovvveieereeeiie (1] 478,693,525 | .coovverines 468,180,609

Title plants less §.......... 0 charged off (for Title insurers only)

Investment income due and accrued

Premiums and considerati

15.1 Uncollected premiums and agents' balances in the course of collection..............

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 ($.......... 0) and contracts subject to
redetermination ($.......... [0) F—

Reinsurance:

16.1  Amounts recoverable from reINSUIETS.............ccveviveiereveieeiee s

16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinsurance contracts

Amounts receivable relating to uninsured plans

Current federal and foreig

Net deferred taX @SSEL........ .o
Guaranty funds receivable or on deposit.
Electronic data processing equipment and software
Furniture and equipment, including health care delivery assets ($.......... (1) O

Net adjustment in assets and liabilities due to foreign exchange rates

Receivables from parent,

Health care (§.......... 0) and other amounts receivable

Aggregate write-ins for other than invested assets

ons:

n income tax recoverable and interest thereon......................

subsidiaries and affiliates...........ccoeviveniereeseeieeces

Total assets excluding Separate Accounts, Segregated Accounts and Protected

Cell Accounts (Lines 12 through 25)

From Separate Accounts,

Total (LINES 26 @NA 27).......oveiiereeieiieereiseese st ssss sttt esssesaes

Segregated Accounts and Protected Cell Accounts.............

.................... 4,943,101

.................... 1,932,949

....................... 703,109
....................... 586,643

....................... 703,109
....................... 586,643

.................... 4,845,903

.................... 1,932,949

.................... 4,071,439

.................... 1,447,181

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

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

2501. Equities/deposit in Lloyds syndicates
2502. Other receivables
2503. Prepaid expenses
2598. Summary of remaining write-ins for Line 25 from overflow page

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

.................... 4,532,787

.................... 4,348,000

.................... 4,118,000
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Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current acCident YEar $.....1,157,559).......cccvrreeiereiereiesseessessesssssssssssssess s ssssssssssssssssssssssnsssssssssssesssssssssssssssssssessssnsss | sosesseessnsssesssassens 111,016,091 | wovcveeeeeieine 111,440,632
2. Reinsurance payable on paid l0sses and (0SS adjUStMENT EXPENSES..........ccvvuiveriiiiriieiieieiee st ssesnes | seessssessessssssssassenaas 4,312,246 | ..o 969,078
3. LOSS AUJUSIMENT EXPENSES.......vuiviivieiictiieie sttt sttt bbbt bbb sae b st sae bbb es s snnns || evsesisbessessesensinaaneas 36,570,807 | covovvrrirerereriene 36,373,861
4. Commissions payable, contingent commissions and other Similar ChArges...........ociurinerneieieeieesseeesee s eesssssesssesessns | cevesssesiesesssesnns 287374 | o 267,374
5. Other expenses (excluding taxes, ICENSES ANA FEES).........o.uerrrerrurirrrireieeneinres ettt ssess st sssessnss | cressessssssnssessnsssnssnes 1,351,951 1,605,633
6.  Taxes, licenses and fees (excluding federal and foreign iINCOME tAXES)..........ocueririieiireieieee et ssssesnas | cressessiesesses s sesssssens (14,968) | ..ovevverrerrerererieeins 143,904
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......curvurereeereererrreereieereernenns | ceerreeseeseeseeeseesesseeens 2741471 [ oo
7.2 Netdeferred taxX HADIlILY.........cc.ccceieiireicieis bbbttt s s s ssentes | iestessssssessesssssessenes 2,538,961 [ .ooovovereirieienns 3,937,584
8.  Borrowed money §......... 0 and interest thereon §.......... ettt ettt a st et es s sa s bt aes st sas | stersssiestensesseesaes s s sees s tnseesaentas | eesiestestnsaesaen s saes st baes st s
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §........... 0 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccccueiveiciereesieceseeieeeessiesenens | cveveeiesssesesssssnens 23,643,432 | cooireieere 24,063,458
10, AVANCE PIEMIUM....cvveevecteeie ettt tes et s st s st s st es s s bss b s s s s s e s s bbb s e bae b s s s s e s e s st e st es et st essesasbanssssessnssesanteses | esbessessssnssssessessnssntessesntensessnses | seesessessessssesseseesarsaes 3,002,632
11.  Dividends declared and unpaid:
11,1 SHOCKNOIABIS. ..e.vvveereerise ittt sttt R st s st st ssensntns | anssessestesssessessansanssessansnsessentnes | sesestessnssnstensanssess st st nt st nene
112 POICYNOIAETS. ...ttt skttt enssensns | rebsesissssseessenss bt 869,605 | ..o 706,051
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........c.cvcvierriieerieieieisees s ssss s sssessess s ssasnes | ctessesessissessessessssssessesesas 5,276 | oo (1,247,356)
13.  Funds held by company under reinsurance treaties....
14.  Amounts withheld or retained by company for account of others....
15.  Remittances and items NOt AIIOCAIEA............c.cuiiiuriieieicis ettt nsnn
16.  Provision for reinsurance (including $.......... 0 COITIEA). et sttt ssssssnsnsestens | snssssessessssssessastssssnssantsnssnssessanes | sesestessanssesses s s en st nt s eeee
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affliates...........cccvicieiiisieciseee st | eetesiesa et ssentns | sebiesi sttt baes
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYabIE fOr SECUMHES. .......cuuevriiericiieiiesiseici sttt bbbt s st b s n b stensnnas | sessestessessessessnseesens 2,064,355 | ..o
22, Payable fOr SECUMHES IBNAING. ... ... vurerereie et es et ss s s ettt s sttt se s et sensentans | 2bseesessantseesessensaesessensantsnssestantns | wreesestsensesnstanssessessensessessentanenn
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25, Aggregate WIite-iNS fOr [IADIIIES. ..........cccevueruiireireiissieiesss ettt sttt s s s es s enns | siessessenssssessenssssns st st s entand 0
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)...........c.vrrriniereneneeeeseieeesesesseesesteeeseesessseesenn | evees ...188,509,234
27, ProOtECIEd COll IADIIIHES. ... ...evurvreeireicieiieieieiseie ettt b e s s s s s senses s sensessesnsenns | shsessssessessssansessessnssnssnsessessnsensess | sresssssssensessesnssnsessessssansessessssanes
28.  Total liabilities (LINES 28 ANA 27)........ccuierireineieeise et ssess sttt sss bbbt nss st st sesssnnsenes | sbsasssessssssssssssseas 188,509,234 [ ..o, 184,281,515
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI STOCK. ......eueeeceeieiecieie ittt bbbk sttt sb st e bsnnss | setseesestaseebsee s st es s st et estenbenes | eesesteetessessees e b sttt e
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNQ@SSIGNE fUNGAS (SUMIUS).......cvuvererrerereresresisesessssessessssssessesssssssssessssssessesssssessessassssssessssssssessessssssessesssssessassnssessessanssnssessansns | sssessassssssessassansans 308,129,833 [ ..o 298,171,679
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)......
37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........cvrurrrrrrerrirrirrrirrenesnseseeessesesssessessssssesssssssssssssssesssssssssessssssessessns | sssesssssssssessssssseas 308,129,833 [ ..o 298,171,679
38, Totals (Page 2, LINE 28, COl. 3).....ocuieiiiieieiieiieie sttt | eettnes et 496,639,067 | ....oovvvreverrirrinnn 482,453,194
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 GD0OVE)..........viieiveiiieiiecieiciississsesesessesesssssesessessessssesssssssssnsessssssessessssnsesses | cressssssnsssssssessnsessesesnsessasanes 0 | 0
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0

Qo3




Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY
STATEMENT OF INCOME

1
Current Year
to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

0 N O OB W

12.

13.
14.
15.
16.

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.

33.

34.
35.
36.
37.
38.
39.

. Loss adjustment expenses incurred..
. Other underwriting EXPENSES INCUITEA. ..........ruuruurieieeie ittt bbbt
. Aggregate write-ins for Underwriting deAUCHIONS...........c.eieiurieii ettt
. Total underwriting deductions (Lines 2 through 5).
. Netincome Of PrOtECIEA CEIIS.........cuu ittt bbbttt ees
. Net underwriting gain (10ss) (Line 1 MIiNUS LIN€ 6 + LINE 7)......ccovururriirririeireieeseinese et sessssseesssenns

UNDERWRITING INCOME

. Premiums earned:

1.1 Direct.......oovene. (written $
1.2 Assumed......... (written §
1.3 Ceded.. . (written $
(written $

DEDUCTIONS:

. Losses incurred (current accident year $.....1,131,400):

20 DITCE.....vete ettt bt bbb bbbt aen
2.2 Assumed.

INVESTMENT INCOME

. Netinvestment iNCOME BAMEM...........c.ccuiviece ettt st
10.
11.

Net realized capital gains (losses) less capital gains tax of $.....4,241,471 ...
Net investment gain (I0SS) (LINES 9+ 10).......cviuiviiieiiiieie ettt sttt nans

OTHER INCOME
Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....(3,018) amount charged off §..........0)..
Finance and service charges not included in premiums
Aggregate write-ins for MISCElANEOUS INCOME...........cvururirirririierirrieiresiss ettt ss st ssessenens
Total other income (LINES 12 thIOUGN 14)......u.vucveeeeeetctese ettt ettt sae e
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15).. .ttt sses
Dividends t0 PONICYNOIAETS. .........vererirrririeireesssises sttt
Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......vuorirerririerrie i seseissisessssssessessssts s sssssssssessesssesssssessssssesssssnssns
Federal and foreign iNCOME taXES INCUITEA. ........vuurrrerirerririreisssssssssissssssesssssssssssssessess s ssessssssessessssssessessessssssessesens
Netincome (Line 18 minus LiN€ 19) (10 LINE 22)........c.orrrurirrierririrsinrereieeiseise et ssssssesssssss s ssssssessssssssssssnsseses

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year
Netincome (from Lin 20)........cccoverrerminrnrernineereireieneen.
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $.....1,398,623.........ccccoverrrrrrvnrinrernrnns
Change in net unrealized foreign exchange capital gain (loss)
Change in Net deferred INCOME T8X.........iuririeiiireee ettt sttt en
Change iN NONAAMITEA BSSELS.........c.ruuirereeirireiereie ettt s sttt et
Change in provision for reinsurance..
Change iN SUIPIUS MOLES.........cuuiucereeirieeie st es et sb s e bbbttt
Surplus (contributed to) withdrawn from protected CEIIS...........ruriuiurriiirinreeeee e ees
Cumulative effect of changes in accouNting PrNCIPIES..........cveviuiiieieicieiie et sees
Capital changes:

3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
Net remittances from or (10) HOME OffiCE..........ccieieiiiiiecicsee ettt
Dividends t0 SIOCKNOIAETS.........c.ucuuiiiiiieiiciee bbb bbb
Change in treasury stock
Aggregate write-ins for gains and losses in surplus
Change in surplus as regards policyholders (Lines 22 throUgh 37)..........ccceueieieiierieieiseee e
Surplus as regards policyholders, as of statement date (LiNes 21 plUS 38)..........cveurvererrreiereeseie e

18,681,124

...... 4,106,014 | ...
...... 3,784,697 |...

................. 21,878,401

...3,872,980 |.
...4,619,328 |.

19,002,441

................. 12,106,875

..2,854,236 |...

................. 21,132,053

................. 13,137,642

2,755,023 |.

................. 18,084,628

8,102,881

................. 15,892,665

...5,810,707 |.

................. 10,300,725
................. 15,956,009

................... 9,289,148
...................... 771,254

................. 13,011,843
................... 6,860,035

................. 26,256,734

250,515)

................. 10,060,402

...................... 654,627

(34,769)| .
(218,218)].

................. 19,871,878

803,868

.................... (253,533)

...................... 401,640

...................... 790,854

................. 16,369,392
...................... 625,000

................... 3,192,301
...................... 625,000

................. 15,744,392
.................... (264,764)

................... 2,607,538
...................... 194,983

................... 2,567,301
................. (1,823,553)

................. 16,009,156

................... 2,412,555

................... 4,390,854

..298,171,679

....16,009,156 | ...

....307,318,710

..2,412,555 |.

.307,318,708

................... 9,958,154

................... 9,309,994

................. (9,147,029)

.............. 308,129,833

.............. 316,628,704

.............. 298,171,679

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page. .
Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @00VE).........civiveivieiiiieicieee e eseesses s sensenssnsesenssseenees

1401.
1402.
1403.
1498.
1499.

Broker COMISSION INCOME..........c.uiuiiciiesicic ettt sttt st
Policyholders Dividends Cancelled
Policyholders Loyalty Rewards......
Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..........

3701. ..
3702. ..
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from oVerflow PAgE.........cccoueveveveieieeee et
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......coiviuiiieeiiiitet et nasneenans
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Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance 15,565,951 16,807,893 | ..ccvvrvreineene 21,097,625
2. Netinvestment income... 11,046,927 ..9,035,118 | ..... ..5,378,014
3. MISCEIIANEOUS INCOME.........ouviieiviiciete ettt ettt bbbt bbbt es bt ns s bnsessenns | snsensesssassessenas (253,533) | oo, (218,359) | cvovvererereiiaans 418,865
4. Total (LINES T HIOUGN 3)..erieieciiei ettt ettt st ens s ntenen | seseesessessnen 26,359,345 | ...oovvee 25,624,652 | ....oooovenene 26,894,504
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 16,121,308 | .coccvovvrirnee 21,387,711 | v 24,388,844
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 deAUCHIONS..........ccovviveieiriirreieeeie s | srerseesssensenns 13,890,747 | oovvreenne 9172513 | oo 18,645,030
8. Dividends paid t0 PONCYNOIAETS.........ccuviieeiricieieice sttt s s snnesenns | snsesessssssesnsesens 461,446 | ...coovvee 625,594 | oo 1,497,569
9.  Federal and foreign income taxes paid (recovered) net of $.....4,241,471 tax on capital gains (losses). .(522,454) | .... e |
10, Total (LINES 5 throUGN 9).......e. vttt ss sttt st nsnentes | stesessssessasens 29,951,047 | .ooovvrrene 31,185,818 | oo 44,531,443
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccouieviiiiiiiiericeeeece et eve s besesnns | snsesessssesanans (3,591,702) | c.ovvvverrrne (5,561,166) | ...cevvrrrene (17,636,939)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... eriereeceseieie sttt enns | enieninnians 65,676,720 | ...ocvvvvrnene 58,284,752 | ...coovveeene 72,733,829
1202 SHOCKS .ottt | enienienins 36,275,972 | oo 2,762,926 | ...ccovvrennen. 14,411,110
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  OFNEI INVESIEA @SSELS. ... ..uveiecerireiieeei ettt b e | oebbesb et bbee bbb s et s enbebnes | Hietsenteebsebsessetbseb e est st | sbebessessasbnebaee st b snes
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............cc.ccuveveieieeeiieeesieieei [t essene | ervevesesssssseenes 976,271 | oo 8,683,588
12.7  MISCEIIANEOUS PrOCEEUS. .......ovveiveiriiiiciiiiseieis ettt bbbt s ss st s st sntens | dnstessesssssntenas 2,064,355 | ..o |t
12.8  Total investment proceeds (LINES 12.1 10 12.7) ...ttt sessssssnaes | evessssssanns 104,017,047 | ....oeveeee. 62,023,949 | .......ccco.0 95,828,527
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt entes | senenssestenens 90,145,411 | oovvvernenns 49,734,021 | cooovvevenes 70,405,754
1312 SHOCKS .ottt | Senesenseneseees 2,877,991 | oo 3,303,558 | ..ovrerrirane 4,178,250
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ...t
13,5 Other INVESIEA @SSELS. .....vuvererrerriicieerisseie ettt sttt sren
13.6 Miscellaneous applications
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..93,023,402 53,037,579
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14).........ccouevirvirereicreeisieeeeseeseseesesee s seiens | cveveesessesaenns 10,993,645 | .....covevernn 8,986,370
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 (APPHEA)........ccovviveeieiireie ettt e ss s s sss st ssssssbessessssens | svsessssssssssessnsad (780,9871) [ .vovvveerrsercieiererens | evsveeresisnreneenas (176,489)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | c.cccoovvvsvrennnnns (780,981) | ceveevererereciererians [ I (176,489)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvvrverns | wovvrrirnrnninns 6,620,962 | .....corvvrene. 3,425,204 | ...oovvvnn (656,905)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING O YBAI........ocvieieeiceee ettt ettt st besses e bnsasaanes | sestessesinsnsenes 4.916,741 | oo 5,573,646 | ....covrerernnn 5,573,646
19.2 End of period (LINe 18 PIUS LINE 19.1)....ccuiiiiiieiieineineiseieisiesiss sttt bttt ssssees | onssesiesiaes 11,537,703 | oo 8,998,850 | ...ovvvrirnnne 4,916,741
|Not(-:': 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 for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The accompanying financial statements of Connecticut Medical Insurance Company (the Company or CMIC) have been prepared in accordance with
accounting practices prescribed or permitted by the State of Connecticut Insurance Department. The State of Connecticut Insurance Department requires
domiciled insurance companies to prepare their statutory basis financial statements in conformity with the National Association of Insurance Commissioners
(NAIC) Accounting Practices and Procedures Manual, as amended, and the laws of the State of Connecticut. There were no permitted or prescribed
accounting practices that differ from the NAIC Accounting Practices and Procedures manual, as amended

SSAP FIS FIS
# Page Line# | Current Year to Date 2018
NET INCOME
(1)  The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 16,009,156 |$ 4,390,854
(2) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ $
(3) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 16,009,156 |$ 4,390,854
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 308,129,833 |$ 298,171,679
(6) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ $
(7) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 308,129,833 |$ 298,171,679

Accounting Policy

Premiums are earned over the terms of the related policies and reinsurance contracts, unearned premiums are established to cover the unexpired portion of
premium written. Expenses incurred in connection with acquiring new insurance business are charged to operations as incurred. Expenses incurred are
reduced for ceding allowances received or receivable.

Net Investment income earned consists primarily of interest and dividend income less investment related expenses. Interest is recognized on an accrual basis,
and dividends are recognized on an ex-dividend basis. Net realized capital gains (losses) are recognized on a specific identification basis when securities are
sold, redeemed or otherwise disposed.

Unearned premiums are established to cover the unexpired portion of premiums written and to record for the extended reporting coverage issued at no
additional charge in the event of death, disability or retirement (DDR). The NAIC prescribes that this liability is to be classified as unearned premium and
should be considered to cover beyond one year from the date of the policy. Such reserves are computed by pro rata methods for direct business and extended
reporting coverage is actuarially computed using assumed rates for medical loss trend and investment yield, level premium funding and retirement, mortality,
disability and lapse rates based on industry tables and the Company's historical experience.

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds not backed by loans are carried at amortized cost using the scientific yield to worst method. Bonds that are defined by the NAIC as
non-investment grade (rated 3 through 6) are carried at the lower of amortized cost or fair market value. The measurement method used for
SVO-Identified Funds is the Fair Value method.

(6) Basis for Loan-Backed Securities and Adjustment Methodology
Structured securities are carried at amortized cost using the prospective method, which utilizes anticipated prepayment (cash flows) assumptions
obtained from a widely accepted third party data provider and are based on interest rates and current economic conditions. Residential (RMBS) and
commercial (CMBS) mortgage-backed securities' NAIC ratings are determined using the Price Point methodology. Structured securities rated 1 or 2 by
the NAIC are carried at amortized cost. Structured securities NAIC rated 3 through 6 are carried at the lower of amortized cost or fair market value. Fair
market value is determined using widely accepted third party pricing vendors followed by external brokers or Lead Dealer.

Going Concern

Based upon its evaluation of relevant conditions and events, management does not have substantial doubt regarding the Company's ability to continue as a
going concern.

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

D.

Loan-Backed Securities

(1) Description of Sources Used to Determine Prepayment Assumptions
The Company did not recognize any other-than-temporary impairments on loan-backed or structured securities during the period.
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Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(2) Securities with Recognized Other-Than-Temporary Impairment
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 earmnings
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):

There are a number of factors that are considered in determining if an other-than-temporary impairment does not exist for an investment, including but
not limited to, debt burden, credit rating, sector, liquidity, financial flexibility, company management, expected earnings and cash flow stream, and
economic prospects associated with the investment.

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 445,065
2. 12 Months or Longer $ 685,755
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 27,505,924
2. 12 Months or Longer $ 52,188,101

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
Not applicable

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
Not applicable
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

Not applicable

H. 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
J. Real Estate
Not applicable
K. Low-Income Housing Tax Credit (LIHTC)
Not applicable
L. Restricted Assets
No significant change
M. Working Capital Finance Investments
Not applicable
N. Offsetting and Netting of Assets and Liabilities
Not applicable
0. Structured Notes
Not applicable
P. 5GI Securities
No significant change
Q. Short Sales
Not applicable
R. Prepayment Penalty and Acceleration Fees

No significant change
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Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

Note 7 — Investment Income

No significant changes

Note 8 - Derivative Instruments

H. Total Premium Costs for Contracts
Not applicable

Note 9 — Income Taxes

No significant changes

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

Note 11 - Debt

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

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

A. Defined Benefit Plan
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

B. Transfer and Servicing of Financial Assets

(2) Servicing Assets and Servicing Liabilities
Not applicable

(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales
(@) Not applicable

C. Wash Sales

(1)  Description of the Objectives Regarding These Transactions
Not applicable

(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:

The Company did not have any transactions relating to wash sales, as defined in Paragraph 7 of SSAP 18 involving transactions for securities with an
NAIC Designation of 3 or below or unrated.

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
A. Inputs Used for Assets and Liabilities Measured and Reported at Fair Value

(1)  Fair Value Measurements at Reporting Date
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Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

The Company categorizes its assets and liabilities reported on the balance sheet at fair value hierarch as reflected in the table below. The three-level fair value
hierarchy is based on the degree of subjectivity inherent in the valuation method by which fair value was determined. The three levels are defined as follows:

Level 1 - Valuations based on unadjusted quoted prices in active markets for identical assets that our pricing sources have the ability to access. Since
the valuations are based on quoted prices that are readily and regularly available in an active market, valuation of these securities does not entail a
significant amount or degree of judgement.

Level 2 - Valuations based upon quoted prices for similar assets in active markets, quoted prices for identical or similar assets in inactive markets; or valuations
based on models where the significant inputs are observable (e.g. interest rates, yield curves, prepayment speeds, default rates, loss severities, etc.) or can be
corroborated by observable market data.

Level 3 - Valuations that are derived from techniques in which one or more of the significant inputs are unobservable, including broker quotes which are

non-binding.
Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Money Market Mutual Funds and Sweep Accounts $ 7,397,701 |$ $ $ 4727863 |$ 12,125564
Bonds $ $ 267,500 |$ $ $ 267,500
Common Stocks $ 69,919,835 |$ $ $ $ 69,919,835
Total $ 77,317,536 |$ 267,500 |$ $ 4727863 |$ 82,312,899
Liabilities at Fair Value
$ $ $
Total $ $ $ $
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
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)
Cash, cash equivalents and
short-term $ 11,537,703 |$ 11,537,703 |$ 6,809,840 |$ $ $ 4,727,863 |$
Bonds $ 408,135,013 |$ 397,235,987 |$ $ 408,135,013 |$ $ $
Common Stocks $ 69,919,835 |$ 69,919,835 |$ 69,919,835 |$ $ $ $
Total $ 489,592,551 |$ 478,693,525 |$ 76,729,675 |$ 408,135,013 |$ $ 4,727,863 |$
D. Not Practicable to Estimate Fair Value

Not applicable

E. NAV Practical Expedient Investments

The Company utilizes NAV to value its investment in a money market mutual fund utilized in overnight sweep activity. The fund is backed by high quality, highly
liquid short-term instruments where the probability is remote that the funds would be sold for a value other than NAV

Note 21 — Other ltems
No significant changes
Note 22 - Events Subsequent

Subsequent events have been considered through October 31, 2019 for these statutory financial statements which are to be issued on November 15, 2019 . There were
no events occurring subsequent to the end of the quarter that merited recognition or disclosure in these statements.

Note 23 — Reinsurance
No significant changes
Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

F. Risk Sharing Provisions of the Affordable Care Act
Not applicable

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A Change in Incurred Losses and Loss Adjustment Expenses

Current year changes in estimates of the cost of prior year losses and loss adjustment expense (LAE) affect the current year Statement of Income. Increases in those
estimates increase current year expense and are referred to as unfavorable development or prior years reserve shortages. Decrease in those estimates decrease current
year expense and are referred to as favorable development or prior year reserve redundancies.

B. Information about Significant Changes in Methodologies and Assumptions

No significant changes
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Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 26 — Intercompany Pooling Arrangements
No significant changes

Note 27 - Structured Settlements

No significant changes

Note 28 - Health Care Receivables

No significant changes

Note 29 - Participating Policies

No significant changes

Note 30 — Premium Deficiency Reserves

No significant changes

Note 31 — High Deductibles

No significant changes

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
No significant changes

Note 33 - Asbestos/Environmental Reserves
No significant changes

Note 34 - Subscriber Savings Accounts

No significant changes

Note 35 — Multiple Peril Crop Insurance

No significant changes

Note 36 — Financial Guaranty Insurance

B. Schedule of Insured Financial Obligations at the End of the Period:
Not applicable
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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 INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes|[ ]

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

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes|[ ]

If yes, date of change:

No[X]
] No[]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes [ X
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes|[ ]

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

Is the reporting entity publicly traded or a member of a publicly traded group? Yes|[ ]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

1 No[]

No[X]

No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes|[ ]
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.

No[X]

1 2
NAIC
Company

Name of Entity Code

3

State of
Domicile

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

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2017

NIA [X]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2017

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). 06/10/2019

By what department or departments?
STATE OF CONNECTICUT INSURANCE DEPARTMENT

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] NoJ[ ]

Have all of the recommendations within the latest financial examination report been complied with? Yes[X] NoJ ]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes|[ ]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes|[ ]

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

Is the company affiliated with one or more banks, thrifts or securities firms? Yes|[ ]

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

NA[X]
NAT |

No[X]

No[X]

No[X]

1 2 3 4 5
Affiliate Name 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? Yes [X

QO

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

(c
(d

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
) Compliance with applicable governmental laws, rules and regulations;
) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes|[ ]

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? Yes|[ ]

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY
GENERAL INTERROGATORIES

10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

PART 1 - COMMON INTERROGATORIES

FINANCIAL

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

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

INVESTMENT

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

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

If yes, give full and complete information relating thereto:

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

14.2 If yes, please complete the following:

Yes[X] Nol[ ]

$ 0
Yes[ ] No[X]

$ 0

$ 0

Yes[X] Nol[ ]

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] Nol ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? 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

US TRUST/BANK OF AMERICA CORPORATION

DALLAS, TX

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
Name(s)

2
Location(s)

Complete Explanation(s)

3

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

17.4 Ifyes, give full and complete information relating thereto:

Yes[ ] No[X]

1

Old Custodian

2

New Custodian

3
Date of
Change

4

Reason

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

securities"].

1
Name of Firm or Individual

2
Affiliation

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

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

Yes[X] NoJ[ ]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets?

Yes[X] Nol[ ]

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
107423 CONNING, INC 54930020G14KK37BVD40 SEC DS
105900 NEW ENGLAND ASSET KURB5EP54GQFZTFC130 SEC DS
MANAGEMENT, INC

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

18.2 If no, list exceptions:

Q07.1

Yes[X] Nol[ ]



Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY

20.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

Has the reporting entity self-designated 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?

Q07.2

Yes|[ ]

Yes|[ ]

No[X]

No[X]



Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY
GENERAL INTERROGATORIES (continued)

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[ ] NA[X]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0

Total XXX XXX 0 0 0 0 0
Operating Percentages:

5.1 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? 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 accounts? 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? Yes[X] NoJ[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]

Qo8



Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
10357........... 52-1952955.......... Renaissance REINSUTANCE US INC.......viiiiiiiiriniisisissi s enees MD....ccevnee Authorized........ | .......................... ‘ .........................
All Other Insurers
..................... AA-1126033......... | Lloyds Syndicate 0033..........cccccmrrrmrrimrmnerinmreiinenmneresesrseesenssesssessssssssesssssssscssesssneses. | OBRuveenerers [AUNOAZEcuive. | oo |,
..................... AA-1120124......... |Lloyds Syndicate 1945.........cccorrrrrrrrrrrrninrinrersiernsississssessessssesssssssssensssssessessssssesssssssssessessensses | OBRuereereees |AUNOMZEA i | vovoeieriireieircrcnns e

Qo9




Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama
2. AlasKa.......coooee
3. ANiZONA....
4. Arkansas
5. California
6. Colorado........coeurrerrerenrennenes
7. Connecticut........cveuuevrnevrernenas CT]|...... Lo | v 14,658,536 | ......covvenee. 14,800,898 | ......cceenee. 11,997,272 | v 10,123,472 | oo 24,061,000 | ..ovorrnnnnn 45,773,513
8. Delaware.......c.ccoeovrerrcneennenn. DE | i Noie e | verreereinseseeeisneeneie | seeeesssessee st enstsesenns | rttessee ettt nees | seeetsstesesne s s nsennnens | chsstesee ettt
9. District of Columbia................ DC|...... Nt s [ e | st | stirenee et | et sttt ens | seber et
10, Florida. ..o
11.  Georgia
12, Hawali.....coccovvrenrrrnieircenne
13.
14.
15.
16.
17, Kansas........cocovevevneeneninininns
18.  Kentucky
19, LOUISIANA........cvverererreriririririnas LA|...... Nuci e [ e | s | st | et | st
20.  MainB....ocooeeeenierererineineieinae
21.  Maryland
22. Massachusets........c..ccceneenee. MA|...... Lo | v 5,947,769 | ..oovvrverenes 6,607,555 | ..covvrierennns 5,171,252 | v 10,948,780 | ..covvveennee 23,386,000 | ..ooververennns 58,830,876
23, Michigan........cccooerervnieininns
24.  Minnesota
25, MiSSISSIPPi..euerrreeeererrereereeens MS|....... Noee [ errririrrrerrreeinseees | v sssssneeseene | seeseesssesseesessssesessssssenne | rssesseeessstesesetessessennes | sesessstessesnesessesennenssens | seestesseenetesies e nesaneenae
26. Missouri
27. Montana........cccoovveveeereeneeene
28.  Nebraska.........coceorerereeneins
29. Nevada......cooonvvvrereinienens
30. New Hampshire...
31, New Jersey.....oveneencenen.
32, New Mexico.......ccourevrrnennee
33.  New York.....
34.  North Carolina.........ccocveurenne
35.
36.
37.
38, Oregon......cccveeeeeerseeenenns
39.  Pennsylvania
40. Rhode Island
41.  South Carolina.........coceevevenee.
42.  South Dakota........cccrerrrnrenee
43, Tennessee.......ccommeurereeens
44, TeXAS...ocirerrirerinrirereinrins
45, Utah..ccee
46.  Vermont......coovvevenreinennes
47, Virginia.......oceeeverevererenennns
48.  Washington........ccccovervriennnns
49.  West Virginia........coocoovuenne
50.  WIiSCONSIN.....c.ccvvererreririnrenes
51, Wyoming......ccocovvevererrnrennnnn.
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | 20,606,305 | e 21,408,453 | ..............17,168,524 | ..............21,072,252 | .............. 47,447,000 | .............. 104,604,389
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 2 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 55
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0

Q10
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Statement for September 30, 2019 of the CONNECTICUT MEDICAL INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Connecticut Medical Insurance Company

Fed ID 06-1117483
NAIC 15890 CT

CMIC Risk Retention Group

Fed ID 27-2070789
NAIC 13756 DC

($3.25m Surplus Note)
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Statement for September 30, 2019 of the CONNECTICUT MEDICAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURA
8 9

NCE HOLDING COMPANY SYSTEM

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
CONNECTICUT MEDICAL
4770 |INS CO & AFFILIATE 15890... {08-1117483.. | .ooveerervrires | cerererreiesnnins | veereseseesessessnnennes CONNECTICUT MEDICAL INS CO..........ccoc..... CTorrs RE . i [ ettt ssesss st sessestensns | sressessesssessessessasssns | sessessessnsnsss | sessessestessnsess sttt n sttt s st st sentents | senes \ IR DRI
CONNECTICUT MEDICAL BOARD,
4770 |INS CO & AFFILIATE 13756... | 27-2070789.. | ...ovvvvrrrrenes CMIC RRG.....ooveeiiieieireieeseeeie s DC...covveenee MANAGEMENT |.....ccovvunrenne CONNECTICUT MEDICAL INS CO......cervueee | cevnae N...ooee L
Aster Explanation
* CMIC RRG, a mutual insurance company was incorporated and commenced business in 2010. CMIC RRG was sponsored by Connecticut Medical Insurance Company (CMIC). CMIC RRG was initially capitalized with a surplus note issued to CMIC in the amount of $3.25m.

Presently two of three CMIC RRG directores are also directors of CMIC. CMIC RRG's operating activities are managed by CMIC pursuant to a management and services agreement.




Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1 2
Direct Premiums Direct Losses
Earned Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........cc.ccuiuiieieicie e
. Ocean marine
. Inland marine........

. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes
. Medical professional liability - OCCUITENCE...........covverreierririeceisree i
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. International..

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

. Auto physical damage..........ccceueuevieiriieece e
. AICraft (all PETIIS)......cvevceeieieies e

3,381,963
.8,724,912

.......................... 4,104,674
. ..14,576,450

................................. 0.000
...... 0.000

30, WAITANEY. ...t es
31. Reinsurance-nonproportional assumed Propenty...........eeeerereeereenereereeees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business. .
35, TOAIS....ceevce e
BA0T. e es
3402.
3403, e
3498. Sum. of remaining write-ins for Line 34 from overflow page. e
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......ccoucsrerirrsrinrierisisnanans
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1.
2. Allied lines....
3. Farmowners multiple peril
4. Homeowners multiple peril...
5. Commercial multiple peril.
6. Mortgage guaranty
8. OCEAN MAMNE........coucvereieerieiiee ettt s st s s bbb s s s s b s s b s banaes | Hiessssasses et s besses e bssses s ssessssessessesntas | oebassesssssssssassesses st astes e s st s s s s sansaes
9. Inland marine........

. Financial guaranty..........c.cccccuvevvevnnnn.

. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

Other liability-0CCUITENCE. .......cvivireieieteiee e

. International..
L WaAITANEY ..o
. Reinsurance-nonproportional assumed property............ccceeeevereersrvererenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of bUSINESS............cccoeveeiveeviiciciicieienns
1 TOMAIS. .ot

Medical professional liability - occurrence....
Medical professional liability - claims made..

Other liability-claims made
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made

19.2 Private passenger auto liability...........cocoveerrierereirenieeeseeeeie

19.4 Commercial auto liability..........

. Auto physical damage......

..2,702,884
(547,091)| .

..4,5635,642
16,070,662

. Sum. of remaining write-ins for Line 34 from overflow page.

. Totals (Lines 3401 thru 3403 plus 3498) (LiNE 34).......ccoerremsemsersessessessee
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Statement for September 30, 2019 of the CONNECTICUT MEDICAL INSURANCE COMPANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2016 + Prior.....c.. | cooveeereersreennane 43,848 | oo 34,052 | oo 77,900 | oo 16,674 | oo, 36 | oo 16,710 | oo, 1122 | o A48 | e, 9,620 | .oovovreereeeeee61,190 | 23,948 | (23,948) | oo 0
2. 2017 cieieiins v 2,715 | oo, 32,370 | oo 35,085 | oo 2,933 | i | e 2,933 | i 4919 | | v 27,233 | oo 32,152 | oo 5,137 [ [T [N 0
3. Subtotals
2017 4 Prior...coo. | coeeiiceriicenas 46,563 | oo 66,422 | ..o 112,985 | .o 19,607 | oo 36 | i 19643 | 56,041 | i 448 36,853 | 93,342 | 29,085 | (29,085) | ...oovvcviererriiian 0
4, 2018 | e 2,903 | .o 31,927 | oo 34,830 | oo 974 | oo 55 | i 1,029 | 006,696 | 285 | 000000 26,820 | 33,801 | e 767 | (4,767) | oo, 0
5. Subtotals
2018 + Prior....c.c. | coeeveerereriseias 49,466 | ..o, 98,349 | oo, 147,815 | oo 20,581 | oo 91 | i 20,672 | e 02,737 | i 733 |0 83,673 | i 127,143 | 000000033,852 | (33,852) | oo 0
6. 2019, [ 0.0 S P .0 ST P D0, T D DS S OO 306 | o 306 | ..o D0, S 1,835 | oo 18,609 | oo, 20,444 |............... .0 SN R 0.0 T PR XXX i
7. TotalS...oceeeies | e 49,466 | ....cocceverrirernnn 98,349 | ..o 147,815 | oo 20,581 | oo 397 | oo, 20,978 | oo 62,737 | oo 2,568 | ..o 82,282 | ..ooveeiiei 147,587 | oo 33,852 |, (33,852) | ..vvevecrerereieiieian 0
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .oocovvvveicnnee 298,172
| P 684 % |2, coreirernns (34.4)% | 3. oo, 0.0 %

Col. 13, Line 7

Line 8

4 0.0 %




Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY
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.

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? YES
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO

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

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

> w N

Bar Code:

* 158 9020194 900000 3 =

* 158 902 0193650000 3 ~*
* 15 8 902 0195050000 3 =*

Q15



Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Statement of Income:

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. Other Miscellaneous INCOME (EXPENSE)........c.cvuuuriureruiieieiiesieiie s sssssesss s sses e ssesssssssssssssssssssssessssssssesssssssss | sesssssssssssessssssssns (A1) ] 6,001 [ .ooieieieeeens 5,858
1497. Summary of remaining Write-iNS fOr LINE 14... .. .ottt sse et sttt et st ssntenssnes | ssesssssssssssssssnssassans (515)] o 6,001 [ 5,858

Q16




Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......c.iviieieieiie ettt sensens | ebsebssessessesssssse st s st es b s s s st naens 0 | oo
2. Cost of acquired:
2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjusted Carrying ValUe...........c.ovururiirrerriniinrinrsnsisesssssiee st ssessnens
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+68-7-8)........cocvvuirieiirieieiiesneeessesssesissenens | sresesssssssesessssessesessssssessesssssssesses 0 | oo 0
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Lin 9 MINUS LINE 10)..........ccciiiriiiiieiiicieiictesiiesecte et ssresesessesssssesens | ctessssesessssesssssesessesessssssessssesessssenes 0 | oot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEa.........c.ovriinrerrineneireneereeineineiees | creereisisstsee e seesesseessseseessenens 0 [ oot
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other..........cccceieieiccvisiececee e
4. Accrual Of dISCOUNL.........ccueiierieeresse et \
5. Unrealized valuation increase (decrease)..........coeeueurieeveverseverensersesenenansd
6. Total gain (loss) on disposals.
7. Deduct amounts reCEIVEA ON QISPOSAIS............c.cvueviuiieiieieieiees ettt sttt bbb s st st s s bnas | sbsesses s s enbes e bt es s bbb ss bbb
8. Deduct amortization of premium and mortgage interest points and commitment fees..............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment reCognized.............couvveurereerennneneeneseeneens
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12, Total valuation @lIOWANCE..........cceuiceieieteieee ettt bbb bbb st ea s sanaes
13. Subtotal (Line 11 plus Line 12)..
14. Deduct total nonadmitted amounts............c..cccecuevereereereercrreinnns ..
15. Statement value at end of current period (LINE 13 MINUS LINE 14)......iiiiiiiiiieieiieiesisss e scsssessies e ssssssssssesses s nsssssssnsessess | sssesssssssessessssassassasssssnssssessessnsessenas 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YEAI.........ccceiieieieieteiete ettt ettt ettt bes et s benaes | ebessssssesssseses s seses st st bes et ssees 0 [ o
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquUISItion.............cocovereurrenceneereirnieny
3. Capitalized deferred interest and other............ccocoevvvieicieeivcescce e
4. Accrual of diSCOUNL..........covevevireieicieee et
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts reCEIVEA ON GISPOSAIS...........cvucviiiueieiiieiri ettt s a bbb s st bbb s e aessaes | ebebsssesesssesasssebesseses s sesebessebesessnaesns | 4bassesessssssesssebes s sesessnse bbb e s s snaesnaes
8. Deduct amortization of premium aNd AEPrECIALION. ..........cccvueviiiieieiciceie ettt bbb saessees | eebssbessessssssessesse s s besbes e bsses s ssessssants | sebistessessssassssse s sesbes s bbb en s b bnann
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccovvriveieevieveveisie et
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccceerrrererierrrererieirerseesiesissinsens | cvresiessssesiesissessese s s sessssesseses 0 [ oo 0
12, Deduct total NONAAMILEEA MOUNES..........c.ciiiieieicicisi ettt bbb s bbb s s s s bsesnes | oebsetsnsesses et sntes et et entesebsetsnsansessnsants | 4ietstessesssssnsassessessntens et et st ensansesnsns
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......euereiurrsressesisesessesssesssssssssssssssssssssssssssssssssssssssessssssnes | sessassssssessasssnssessassssssssessassssssessanes 0 | o 0
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 463,263,869 484,002,564
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 93,023,406 74,389,495
3. Accrual of discount 157,137 | oo 153,111
4. Unrealized valuation increase (decrease) (6,660,112) | ooovvreererererere s (16,002,862)
5. Total gain (loss) on disposals 20,197,480 8,683,588
6. Deduct consideration for bonds and stocks disposed of 101,960,920 ....86,777,849
7. Deduct amortization Of PIEMIUM.........c..ceiicieieeeiie ettt bbb bbb bbb bbb bt s bt st b st enanns | snsesssssesssesessssesesneesessnaees 873,268 | ...cveveeeeeveee e 1,310,532
8. Total foreign exchange change in boOK/adjUSIEd CAIMYING VAIUE...........c.ccveviveiieieciee ettt sse e | eebssessessssss st bbb es st sssessssssnes | sebstessessssesssssessssssses st e b b es s b baneans
9. Deduct current year's other-than-temporary impairmeNnt FECOGNMIZEA...........c.cvvueveiiueiriieeiee ettt ssssees | eebebssebessss et ss st ebes e s et et e s bbb esssssaesns | sbessesessssssessssebes s sesessesebessntesessnaebanaes
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. O | I O 126,354
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 467,155,823 ..463,263,869
12, Deduct total NONAAMILEEA MOUNES...........coiuiieiecicici ettt a e ss bt s b b s s s s bt snes | ebssesssesses et sstesses st ensesebsetsnsassessnsante | sisbssessesssssssessessesantenses et st ensessesnaans

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




Statement for September 30, 2019 of the CONNECTICUT MEDICAL INSURANCE COMPANY
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 354,260,762 | ..o 23,044,693 | ...oovirireii 22,493,201 | oo (360,387) | ..veveereieriris 354,212,467 | oo 354,260,762 | ..oooeireeieinns 354,451,867 | ..vooeerierieis 327,756,381
NAIC 2 (B)- vttt | eebeesnesess s 41,910,651 | oo 3,483,710 | oo 3,003,768 | ...ovvurvrirreireiineineens 126,027 | coovvoeeerineieens 40,947,029 | ..o 41,910,651 | oo 42,516,620 | ..oovonvrrireiininens 44,116,394
INAIC 3 (B)-11vreevreire s bbb | 484seb bbbtk s | 4eRb R bR R bbb bbb | et Es st | esb e | Shben et 500,001 [ ovoeeererrerrierienieniensesseesees | seereeneisese e (0 R 996,716
NAIC 4 ()- . eeerrereeieiieeineiee ettt ess sttt ss e ssessnes | sesssssessnssssssessassnnssnssns 368,750 | .evuerrereeereireerenieeeeesiesessenns | sreeeeseess st 505,815 | ..o 137,085 | coooverrirecrierierienene 387,500 | ..o 368,750 | .oouvvrreeereiieeeieieeens (0 332,500
NAIC 5 (B)- ..ttt sttt sttt | seessesseses e ss s ssessns | ieetsesisee s 505,815 [ oeuieeeerriereeeeeeeeeeeeeessesensees | e (238,315) | v veueerierieeieeneeesesssssesseees | eeseeseess st sttt ettt essnes | eeesees et 267,500 | ..o 5,007
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 | cseessns e 396,540,163 | ...ovvienrinniniiens 27,034,218 | oo, 26,002,784 | ..o (RIS xI0) ] 396,046,997 | ..o 396,540,163 | ..ooivvieiieiinis 397,235,987 | ..ovoviinininiis 373,206,998

20IsO

Y OO OO OO OO PO OO OO OO OO OO OO TSP O OO OOTUOTO BOPTOTTRRTR RPN (O O
10, NAIC 3ottt bbbttt | 1R bbb RE et | R R s R R R Rk R e e | R R Rt R Rt | SeeRL LR R eRE | Seee R | ek e enen | ettt (O O
T1 NAIC 4ttt | Rk e R | e R e Rtk s s | eeR iR Rttt | eeehb Rt | Seees Rttt | ek et enen | eneb et (O RN
12, INAIC Bt bbbttt eee | et e | S4see R e R LR R bR R ee | Sekeee b ee bbbk b b bbb ees | Seebe bbb | et st | HieeR iRt | Hbeee bbbttt LU TSRO
13 INAIC Bttt s bbb s e eeee | £ eEE et e e et st nss | HEieeE et eREenEeeEenR e eR R Rt R et | ehkeed et ek ek ek eeEeeE ek ek b s | eeetenes et eee bbbt | Seek e e e e et | HenEenE R R R Rttt | chienb bbbttt 0 | s
14, Total Preferred SOCK...........ccouriuriiiiciciciiicricsesccisisnins | 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0 [ 0
15, Total Bonds and Preferred SOCK..........ouiriiiriminnnisnrssnessssnessensens | cosressssssenssssseenes 396,540,163 | ....oovrvrriniririiiinans 27,034,218 | ..o 26,002,784 | ..o (335,610) | ..overcrercrireriins 396,046,997 | ..o 396,540,163 | ....coovovniriririincnes 397,235,987 | ..oovvviniiiiiens 373,206,998

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 for September 30, 2019 of the

CONNECTICUT MEDICAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999

SCHEDULE DA - VERIFICATION

Short-Term Investments

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term investments acquired
3. Accrual of discount
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposals
6. Deduct consideration received on disposals
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11.  Deduct total nonadmitted amounts

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

QsI03




Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

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

1
Year To Date
.............................................. 5,857,277
............................................ 43,662,004
................................................... 23,200

.............................................. 3,655,643

............................................ 31,046,094

............................................ JTAB917 | oo, 28,744,892
............................................ 12,125,564 | ..o 5,857,277
.............................................. 5,857,277

QsI08




Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch.BA-Pt. 3
NONE

QEO01, QE02, QE03



Statement for September 30, 2019 of the CONNECTICUT MEDICAL INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10

NAIC Designation and
Administrative
Symbol/Market Indicator

030

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - All Other Government

68323A  EQ 3 |ONTARIO (PROVINCE OF ...ttt |A .............. | 08/14/2019........ TORONTO DOMINION - US......oiiiiiiniininissirenssissenas 507,590 | oo 500,000 | .o 4,033 [1FE .o

1099999.  Total - BONAS = All ONEI GOVEIMMENL...........c.cvveivivieiectetereceetecettetetetcteteteseteteteaeteeeseeaesessaeseses  etetessssssssossesesessssseesssesesesessseesssetesesessesassesetes s aesesesseee st s sssesanssee st s ses et s sseeses s setes s essetessssetesassssasssnsetesanastensnsnsese  tevevrsees 507,590 | ooovoveeeereeeicieieiceeeeeee 500,000 [ .ooovevreeeirereceeeieeeee 4,033 |....... XXX
Bonds - U.S. Special R e and Special A

3132A5 KA 2 [FRZSA789......covvvrererncnne .| 08/26/2019........ CITIGROUP GLOBAL MARKETS 516,435

3132AE E2 8 |FRZT1953 .| 07/08/2019........ CITIGROUP GLOBAL MARKETS 1,044,628

3140Q9 XC 2 |FNCA47A.......cooviieieinne 07/02/2019........ J.P. MORGAN.... 506,265

3140X4  E7 7 |FNFM1057.......cccconc.. . 07/23/2019........ CITIGROUP GLOBAL MARKETS 257,007

31418C 4G 6 |FN MA3522 .1 09/23/2019........ J.P. MORGAN.... 526,124

31418C  4W 1 |FN MA3536 .1 09/16/2019........ MIZUHO SECURITIES 517,813

31418C  4X 9 |FN MA3537 .| 08/20/2019........ J.P. MORGAN.... 788,029

31418D  AQ 5 |FN MA3614 .| 09/30/2019 NOMURA SECURITIES DOMESTIC . 564,736

31418D  EL 2 |FN MA3738 .| 08/20/2019 WELLS FARGO SECURITIES LLC 1,027,250 | . .

3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. ... ....ruuireiesrsiresiesiissssseessares | eeessessasesessessssssasssessssssessessesesee1essseEseetee8eE8eeE 080840881 ee 8128108840881 0 800 E e E bbbttt en st nne | snsastseses 5,748,287 5,535,249
Bonds - Industrial and Mi:

025820 HU 7 | AMXCA 2018-2 Aot ssesessesssessssssennss. | avesesssssssenes 09/20/2019........ TORONTO DOMINION = US.......ovuoirimriirierirrierienienns 1,554,961 1,500,000

03463U AA 5 |AOMT 2019-4 A1.......... .| 07/26/2019........ NOMURA SECURITIES DOMESTIC . 784,991

036752  AJ 2 |ANTHEM INC .| 09/05/2019........ | VARIOUS 499,380

037833 DM 9 |APPLEINC.........cccoevvnrnnen. .| 09/04/2019........ GOLDMAN SACHS.......... 748,290

05531F  BH 5 |BB&T CORPORATION .1 07/23/2019........ MORGAN STANLEY .....ccoovviirimiernrirererineierineiens 1,998,320

110122 BZ 0 |BRISTOL-MYERS SQUIBB CO. .| 08/14/2019........ WELLS FARGO SECURITIES LLC 516,820

125523  AF 7 |CIGNA CORP .| 08/28/2019........ EXCHANGE........cooiiieiricieicee s 1,449,325

17325F  AS 7 | CITIBANK NA .1 07/02/2019........ | J.P. MORGAN.... 1,054,030

22546Q AP 2 |CREDIT SUISSE NEW YORK........cccccouvanee .1 07/23/2019........ CREDIT SUISSE 2,103,960

254687  FK 7 | WALT DISNEY COMPANY/THE .1 09/03/2019........ J.P. MORGAN.... 995,920

278642 AL 7 |EBAYINC .1 09/19/2019........ WELLS FARGO SECURITIES LLC 520,300

36167C  AA 4 | GCAT 2019-RPL1 A1 .| 08/15/2019........ CITIGROUP GLOBAL MARKETS 752,110

43731Q  AC 2 |HPA2019-1B....... .| 07/24/2019........ MORGAN STANLEY......ccvvivrimrieiieieieriseierinines 499,985

594918  BY 9 |MICROSOFT CORP.......coriiiiririierneisierssisse e sessssssesssssnnses | soesesessnsnes 07/15/2019........ JANE STREET EXECUTION SERVICES LLC..... . 528,105

67103H AF 4 |OREILLY AUTOMOTIVE INC .1 07/10/2019........ JEFFERIES & CO....oovvviinccecceeis 515,355

674599 CW 3 |OCCIDENTAL PETROLEUM COR .| 08/06/2019........ CITIGROUP GLOBAL MARKETS 499,350

81747C AU 5 | SEMT 2019-CH2 A19.... .| 07/16/2019........ WELLS FARGO SECURITIES LLC 512,914

82652M  AA 8 |SRFC 2019-2AA......ccccvvvvvrneee .| 07/16/2019........ BARCLAYS AMERICAN........ccoviiiiriiininiieierisseesssssssssiesiesssen 499,865 ....500,000 |........ 1FE

828807 DG 9 | SIMON PROPERTY GROUP LP.........coiiiiiiieiereiierieresissisesiesssessssesssssseesssinnens. | coesesessesnnes 09/04/2019........ MIZUHO SECURITIES 999,010 | oo 1,000,000 |........ 1FE

92212K  AA 4 |VDC 2019-1A A2 07/30/2019........ BARCLAYS AMERICAN.......ccoiiiiiiiciieireiesisseesissssesssiesiesisine 1,000,000 1FE

25243Y  BA 6 |DIAGEO CAPITAL PLC 09/30/2019........ DEUTSCHE BANK 1,499,565 1FE

539439 AP 4 |LLOYDS BANKING GROUP PLC 07/01/2019........ GOLDMAN SACHS.......... 499,405 1FE....

767201  AD 8 |RIO TINTO FIN USA LTD . |D.... 08/20/2019........ MORGAN STANLEY......cooovuirmiieririeierineirerisines 240,564 1FE....

91889D  AD 8 |VALARIS PLC......ccccivriririniininnas | DI 07/31/2019........ CONVERSION 505,815

3899999. Total - Bonds - Industrial and Miscellaneous. 20,778,340

8399997. Total - Bonds - Part 3......... 27,034,217 103,323

8399999, TOtAl = BOMMS......... etttk Ch L8RS E LSS i . 27,034,217

103,323

Common Stocks - Industrial and Mi

001055 10 2 |AFLACINC
022098 10 3 |ALTRIA GROUP INC

.| 09/03/2019
.| 09/03/2019

BARCLAYS AMERICAN..
BARCLAYS AMERICAN..

..... 373.000 18,692 XXX |
..... 735.000 32,228 XXX |
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Statement for September 30, 2019 of the CONNECTICUT MEDICAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
054937 10 7 | BB&T CORP.......octiiriiiiiieiieiieies st | sbsisessessanes 09/03/2019........ BARCLAYS AMERICAN.........ceviiiiiniitiieinieinsiesssssssesssssseesssssssssenssensssnsene | e 259.000 12,097 XXX | |
086516 10 1 |BESTBUY COINC......cooiieiiiiiiciseieeseieie et sisssssssesssssnssenes. | soesesessssnes 09/03/2019........ BARCLAYS AMERICAN..........cviiiiiintieiinieineierssissiesisssssesesssssssssnssessssnnene | e 203.000 12,875 XXX | 1
09247X 10 1 |BLACKROCK INC. .. | 09/03/2019........ BARCLAYS AMERICAN.. 31.000 12,892 XXX | |
14149Y 10 8 |CARDINAL HEALTH INC .| 09/03/2019........ BARCLAYS AMERICAN.......c..cuiiiiiiiiiinieiersciniersireessseeesssisssessessssssesesssennsens | cones 265.000 11,371 XX | |
17275R 10 2 |CISCO SYSTEMS INC.......cocoovveienee 09/03/2019........ BARCLAYS AMERICAN..........cviiiiiiintieninrieieniesesisseesiessssesesssessssesesensssnsene | coes 659.000 30,633 XXX | 1
189054 10 9 |CLOROX COMPANY. .. | 09/04/2019........ BARCLAYS AMERICAN........cceviiiiiiieiniieieissiessssssesssssssssssssessssssesesssssnsss | svesssessenes 1,077.000 174,548 XXX | |
231021 10 6 |CUMMINS INC .. | 09/03/2019........ BARCLAYS AMERICAN..........cviiiiiniiiiirinieiesiereiisniessssssesessssssssesssenssssnone | e 113.000 16,443 XXX | |
30231G 10 2 |EXXON MOBIL CORP .. | 09/03/2019........ BARCLAYS AMERICAN........ccoeiiiiriiiciieiieissiesissi e isesssssssesssssssssenssssnsss | cveessesenenns 2,486.000 169,741 XXX | L
452308 10 9 |ILLINOIS TOOL WORKS... .. | 09/03/2019. BTIG, LLC. 27.000 3,933 XX ] |
458140 10 0 |INTEL CORP .. | 09/03/2019........ BTIG, LLC. 73.000 3,425 XXX | L
459200 10 1 |INTL BUSINESS MACHINES CORP .. | 09/03/2019........ BTIG, LLC. 36.000 4,834 XXX | |
460146 10 3 |INTERNATIONAL PAPER CO... .. | 09/03/2019. BARCLAYS AMERICAN..........cviiiiiiniiiririsiesiseresisseessessssesesssesssseneersssnsene | coes 619.000 23,679 XXX | 1
464287 80 4 |ISHARES CORE S&P SMALL-CAP E.........oeviiiiriiriniirerseisceseresiseiesieiesisessesisenes .. | 07122/2019........ SANFORD C. BERNSTEIN & CO....coovuririiiriririsrierieiesssiersssseeensssisseesiens | eees 161.000 12,449 XXX | |
46625H 10 0 |JPMORGAN CHASE & CO.......... .. | 09/03/2019........ BARCLAYS AMERICAN.. 88.000 9,529 XX | L
478160 10 4 |JOHNSON & JOHNSON.... .. | 09/03/2019. BARCLAYS AMERICAN.........ocvuiiiiriintieririeieniesesinsesessssisseessssssssenesesenensen | coes 145.000 18,643 XXX | L
58933Y 10 5 [MERCK & CO. INC.....coouieiiriiieiriiieissiesiesisissese st sienienes .. | 09/03/2019........ BTIG, LLC 13.000 1,126 XX | L
670346 10 5 |NUCOR CORP. .. | 09/03/2019........ BARCLAYS AMERICAN..........cviiiiriniienierieiesiereiseneessessssesesssesssseneensssnnene | coes 248.000 11,981 XXX | |
681919 10 6 |OMNICOM GROUP .1 09/03/2019........ BARCLAYS AMERICAN.........cooiiiririiieieisie s ssssssessesnsessessens | eones 235.000 17,753 XXX | |
693475 10 5 |PNC FINANCIAL SERVICES GROUP..........cccooviiiiiiniiiieisieisiseesissississssssissnins | coeriesisnnes 09/03/2019........ BARCLAYS AMERICAN.........ccoiiiiininiiiinininieisissiesssssseessssnssssssessssnsens | e 103.000 13,028 XX | L
704326 10 7 [PAYCHEXINC. ...ttt .. | 09/04/2019........ BARCLAYS AMERICAN........ccoeviriiriiieirrieieiinsiesissisesesiesesssseensesssseenssssnnss | cveessenenenes 2,086.000 170,662 XXX | |
713448 10 8 |PEPSICO INC.......cccoovrrverirecs .| 09/03/2019........ BTIG, LLC 35.000 4,796 XX | L
717081 10 3 {PFIZER INC. ...ttt | eeseeesenenenes 09/03/2019........ BARCLAYS AMERICAN........ccevuriiriiiieinriererissiesiesisesesisesessssseessssssesesssesensss | cveeesesenenes 1,058.000 38,172 XX | 1
718172 10 9 |PHILIP MORRIS INTERNATIONAL.. .. | 09/03/2019........ BARCLAYS AMERICAN.........oeviiiiiiiitiirisiensiesesssssesesssseessssssssenssensssnsens | e 353.000 25,523 XXX | |
74251V 10 2 | PRINCIPAL FINANCIAL GROUP .1 09/03/2019........ BARCLAYS AMERICAN..........cviiiiiiiiieiinieiesiersiissiesisssssesessssssssesssenssssnens | e 195.000 10,238 XXX | |
78462F 10 3 | SPDR S&P 500 ETF TRUST .....coiviiiiirtiieiiciresie s sesssisenssssssseninns | ossesssesenenes 07/22/12019........ SANFORD C. BERNSTEIN & CO....ccovuririiiriririiierieieiseiesssiseeessssisseeninens | eees 578.000 171,938 XX | |
78467Y 10 7 |SPDR S&P MIDCAP 400 ETF TRST .. | 08/02/2019........ VARIOUS ..ot essesssssssnsenss. | ones 157.228 55,941 XXX | |
88579y 10 1 |3MCO. .1 09/03/2019........ BARCLAYS AMERICAN.........ccoiiiireirirererinsiesiesisesesisesesieseenes 83.000 13,159 XXX | 1
89417E 10 9 | TRAVELERS COS INC/THE.......coiiiiiiiirineiieisisinsie s ssssssesesssssssssessenssssssens. | ossssesassenes 09/03/2019........ BARCLAYS AMERICAN.........coiiiieiiieierinsienesisscsssssis s 94.000 13,825 XXX | |
902973 30 4 |US BANCORP .. | 09/03/2019........ BTIG, LLC....oiiiicseice e sssssneenissisnene | e 145.000 7,566 XXX | |
918204 10 8 |VF CORP .1 09/03/2019........ BARCLAYS AMERICAN.........cciuiiiiiiintiirinrieiesiseiessssiessesisseensssssssenssensssnsens | e 186.000 15,036 XX | |
91913Y 10 0 [VALERO ENERGY CORP........cotiiiriiririieiirissiiesie s ssesssesssssesssssenses | sooesseessnenes 09/03/2019........ BTIG, LLC ..ottt 61.000 4,528 XX | L
922042 86 6 | VANGUARD FTSE PACIFIC ETF........ .. | 07122/2019........ SANFORD C. BERNSTEIN & CO......oovurvririreriiiniierineiesesieresiseeressssessesenenens | enes 274.000 18,153 XXX | L
92343V 10 4 |VERIZON COMMUNICATIONS INC .1 09/03/2019........ BTIG, LLC....iiiitiiieie e 76.000 4,403 XXX [ |
9099999. Total - Common Stocks - INAUSHHIl BNA MISCEIANEOUS..........vuutuuierereiisieseiestissse s s ses st ersstiee | cesesseessnesees st see e e E o088 R8RSRttt enisrires 1,165,840 XXX 0 XXX e
Common Stocks - Mutual Funds
922908 10 8 | VANGUARD 500 INDEX-INV......cooeririiiirienirierieriresnsisisesiessssessssssssssesssesssesines | svesesssenssenns 06/28/2019........ DIVIDEND REINVESTMENT.......cooiiiuiiirimrimieisiinsniesseressessssessssessenesssssne | seessesssssesnssssienns 7.234 1,946 XXX | L
922908 71 0 | VANGUARD 500 INDEX-ADM......ccrimiiuimrmerirssmsnmerersnnessesensssssssenssesssnssssenssnesssssnssseses | sossesessnssanes 09/27/2019........ VARIOUS 1,502.359 346,892 XXX L
9299999. Total - Common Stocks - Mutual Funds 348,838 XXX 0
9799997. Total - Common Stocks - Part 3.........cccooovivnnines 1,514,678 XXX 0
9799999. Total - Common Stocks..........ccccuwviiiunce 1,514,678 XXX 0
9899999. Total - Preferred and Common Stocks 1,514,678 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks.... 28,548,895 XXX 103,323

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
36177X 6U 7 |GN AA1783 .| 09/01/2019. | MBS PAYMENT........coooovvrriinrirnns . 5,082 | oo 5082 | .o 5,445 (6) 5,082 10/15/2042.
36178L F3 2 |GN AB1086. .. 1 09/01/2019. | MBS PAYMENT........cooivvmerinrrrnes . 32,206 32,206 34,430 (1) N IS 32,206 11/15/2042.
361798 LR 6 |G2 MA3936 ..109/01/2019. [ MBS PAYMENT ..o . 30,947 | oo 30,947 | oo 31,467 (44) | oo | e 30,947 09/20/2046.
36200K ZA 8 |GN 603837 v | . | 09/01/2019. | MBS PAYMENT........ccouvrrerinrrrenes . 582 582 595 (1) 582 12/15/2032.
36202D AA 9 [G22701 .1 09/01/2019. | MBS PAYMENT........cccovrvrrrinrirnes . 0 769 01/20/2029.
36202E HQ 5 |G23839 .| 09/01/2019. | MBS PAYMENT........ocoovvirrinrirnns . 0 1,323 04/20/2036.
36202E UT 4 |G24194 .1 09/01/2019. | MBS PAYMENT........coovvvmerinnrrnns . 0 991 07/20/2038.
36202F BJ 4 |G24541 ..109/01/2019. | MBS PAYMENT ......cocvrverriirinrnns . (16) 4,823 09/20/2039.
36203P BB 8 |GN 354734 v | .| 09/01/2019. | MBS PAYMENT.......coovrririnriranes . (1) 518 01/15/2024.
36209R PX 5 |GN 479338 .| [09/01/2019. | MBS PAYMENT.......ccoonirirrirernnas . 10 2,060 05/15/2030.
3620A8 K3 6 |GN 722214 .1 09/01/2019. | MBS PAYMENT........ccoovvvririnriranes . (L1S) ) SOOI IR 10,695 08/15/2039.
3620A9 MD 0 |GN 723156 .1 09/01/2019. | MBS PAYMENT........cvovvvrerinrirenns . (6) 4,150 08/15/2039.
3620C6 Y4 1 |GN 750531 ..109/01/2019. [ MBS PAYMENT ......cocvvvirririrerrnns . (RLC) ) SOOI IR 31,117 12/15/2040.
36224U 2D 8 |GN 339272 v | . | 09/01/2019. | MBS PAYMENT........coovvrrerinrrranes . (1) 499 07/15/2023.
36225A RX 0 | GN 780502........covumrrrrrireereeineieerieninenes .1 09/01/2019. | MBS PAYMENT........ccconvrirrrinrirnns . (1) 507 06/15/2024.
36241K V4 7 |GN 782435 .| 09/01/2019. | MBS PAYMENT........coooovvvirinrirnns . 9,091 9 9,091 09/15/2038.
36241K XF 0 |GN 782478 .1 09/01/2019. | MBS PAYMENT........coovvrrrrinrrranes . 2,937 (6) 2,937 11/15/2038.
36296Q 6W 4 | GN 698485 ..109/01/2019. | MBS PAYMENT.......cocvvvirriririirnns . 3,098 4) 3,098 08/15/2039.
38376G 3X 6 |GNR2011-109 B v |1 09/01/2019. MBS PAYMENT.........oovvvvrmrrrcrirnnns JESTURTRTONORRIIR RO 41913 | . e (108) 03/16/2045.
912828 2R 0 |US TREASURY N/B.......cocomriniiriirirniiniin ..109/09/2019. | BANK AMERICA.. e 263,047 250,000 | .......... 251,426 (92) 08/15/2027.
912828 Q7 8 |US TREASURY N/B . | 09/05/2019. | VARIOUS s | s 720,062 | .......... 725,000 | .......... 735,736 (1,308) 04/30/2021.
0599999. Total - BoNds = U.S. GOVEMMENL......vuuirriirisieisssiisisssesssesssssessenes | eessssessessssssssesssens s sses sttt nsssssninns | oseens 1,166,417 | ...... 1,158,308 | ....... 1,176,444 | ... 1,165,115 | o0 o (1,751) | i (U (1,751) [ 0 XXX
Bonds - U.S. Special Revenue and Special A
25477P  NT 8 |DIST OF COLUMBIA HSG FIN AGY M...... .. | 09/04/2019. | CALLED BY ISSUER at 100.000.... | ....ccvvermrrerrrerires | cevreernenens 1,633 | oo 1,633 | oo 1,633 0 03/01/2049.
3128K4 L2 9 |FG A43945 v | [09/01/2019. | MBS PAYMENT.......cooovoniviriniirinnne . 388 388 396 0 03/01/2036.
3128KD ZC 2 |FGA51639.. .1 09/01/2019. | MBS PAYMENT........ccoovrvrerinrrrnns . 588 588 587 0 08/01/2036.
3128KR 3N 2 |FG A61705 .1 09/01/2019. | MBS PAYMENT........cccovrrrrrinnirnes . 0 06/01/2037.
3128LX AD 2 |FG G01804.. .1 09/01/2019. | MBS PAYMENT........cooovvinriinrians . 1 03/01/2035.
3128LX LE 8 |FG G02125.. .| 09/01/2019. | MBS PAYMENT.........coovvvrerinrrrnns . 0 02/01/2036.
3128M4 LT 8 |FGG02738.. ..109/01/2019. | MBS PAYMENT ......ocvvvirriririnrnns . 0 03/01/2037.
3128M6 F9 4 |FG G04392.. .1 09/01/2019. | MBS PAYMENT........ccoovrveirinriranns . 7 06/01/2038.
3128M6  VJ 4 |FG G04817.. .1 09/01/2019. | MBS PAYMENT........cccovrirrrinrirnes . 9 09/01/2038.
3128M9 K2 7 |FGGO7213.. ..109/01/2019. | MBS PAYMENT.......cocvvvirririreirnns . (6) 11/01/2042.
3128M9 LU 4 |FG G07239.. .1 09/01/2019. | MBS PAYMENT........cvouvvrerinrirnes . (20) 12/01/2042.
3128M9 SH 6 |FG G07420.. ..109/01/2019. | MBS PAYMENT ......coovrverrriirinrnns . (55) 06/01/2043.
3128M9 WZ 1 |FG G07564.. .| 09/01/2019. | MBS PAYMENT.........coovvrmirinrirnes . (98) 12/01/2043.
3128MF DY 1 |FGG16219.. .1 09/01/2019. | MBS PAYMENT........ccvorrirrrinrirnes . (31) 03/01/2032.
3128MJ Q3 7 |FG G08473.. ..109/01/2019. | MBS PAYMENT ......cocvvverririreirnns . (11) 01/01/2042.
3128MJ QT 0 |FG G08465.. v |- | 09/01/2019. | MBS PAYMENT......covviviiririrerns . (25) 11/01/2041.
3128MJ  RT 9 |FG GOBAIT......vvvrverrrireierieeecireas .1 09/01/2019. | MBS PAYMENT........cccovrirrrinrirnns . (25) 06/01/2042. | 1....coovvvrnes
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3128MJ WQ 9 |FG GOBB54........ccorvereerrierierierieeineeens . 109/01/2019. | MBS PAYMENT........cvvoivirrirernnes 9,089 | oo 9,089 | ..oovvrnnen 9,379 | oo L% I I OO (22) (22) 9,089 | ..o | cereenerennenins | e (11 IO 213 | 07/01/2045. [ 1.....covvvenee
3128MJ X4 7 |FG G08698.. .| 09/01/2019. | MBS PAYMENT........coooovvrriinrirnns 67,783 ) ) 03/01/2046.
3128MJ X8 8 |FG G08702.. .. 1 09/01/2019. | MBS PAYMENT........cooivvmerinrrrnes 99,204 ) ) 04/01/2046.
3128MJ YC 8 |FG G08706.. .1 09/01/2019. | MBS PAYMENT........coocvvvnrinnins 66,374 ) ) 05/01/2046.
3128MJ  YY 0 |FG G08726.. .| 09/01/2019. | MBS PAYMENT ....15,624 ) ) 10/01/2046.
3128MJ  ZQ 6 |FG G08750.. ..109/01/2019. | MBS PAYMENT........ccovrverirircrres 24,706 03/01/2047.
3128MM LD 3 |FG G18323.. .1 09/01/2019. | MBS PAYMENT ......oovvvviirinniiens [ rverierieninnsisnines | e 12,317 09/01/2024.
3128MM P31 |FG G18441.. .1 09/01/2019. | MBS PAYMENT........coovvvmerinnrrnns 38,490 08/01/2027.
3128MM  PQ 0 |FG G18430.. ..109/01/2019. | MBS PAYMENT ......cocvrverriirinrnns 6,451 04/01/2027.
3128MM PU 1 |FG G18434.. .| 09/01/2019. | MBS PAYMENT 37,833 05/01/2027.
3128MM  PZ 0 |FG G18439.. .1 09/01/2019. | MBS PAYMENT .....oecvvirieinerinens [ emerienirneeseninnines | eorererneens 10,314 07/01/2027.
3128MM RE 5 |FG G18484.. .1 09/01/2019. | MBS PAYMENT........ccoovvvririnriranes 33,174 10/01/2028.
3128MM US 0 |FG G18592.. .1 09/01/2019. | MBS PAYMENT........cvovvvrerinrirenns 26,762 03/01/2031.
3128MM WZ 2 |FG G186B3.......couiveireirerireeicirseiseiis . 109/01/2019. | MBS PAYMENT.......coonirirrirrinnns 36,228 10/01/2032.
3128P8 FG 1 |FG C91967. .| 09/01/2019. | MBS PAYMENT.........coovvrririnrrrnes 12/01/2037.
3128P8 FK 2 |FG C91970. .1 09/01/2019. | MBS PAYMENT........ccconvrirrrinrirnns 01/01/2038.
3128PN BW 7 |FG J09953 ..109/01/2019. | MBS PAYMENT ......cocvvvirrirrrerrnns 06/01/2024.
3128PU XP 2 |FG J15186. .1 09/01/2019. | MBS PAYMENT........coovvrrrrinrrranes 04/01/2026.
3128PX 4L 7 |FGJ18027 .| 09/01/2019. | MBS PAYMENT........coooovvinriinniranns 03/01/2027.
3128PX 7L 4 |FG J18099 .1 09/01/2019. | MBS PAYMENT........coovvrmerinrrranes 03/01/2027.
31292G 76 6 |FG C00765. ..109/01/2019. | MBS PAYMENT.......ooviveriririnrnns 05/01/2029.
31292H 5N 0 [FGC01753 .1 09/01/2019. | MBS PAYMENT........cccovvvririnriranns 01/01/2034.
31292L  4F 9 |FG C04422 .1 09/01/2019. | MBS PAYMENT........cvovrrrrrinrrrnes 12/01/2042.
312940 2H 1 |FG A92576 .| 09/01/2019. | MBS PAYMENT........oooovvrriinniranns 07/01/2040.
312940 4Y 2 |FGA92639 .| 09/01/2019. | MBS PAYMENT........coovvrrerinrrrnns 06/01/2040.
312941 NJ 2 |FG A93093 .| 09/01/2019. | MBS PAYMENT 07/01/2040.
312943 Y3 1 |FGA95230.. .| 09/01/2019. | MBS PAYMENT 12/01/2040.
312946 N9 3 |FGA97616 .1 09/01/2019. | MBS PAYMENT........cccovrrrrrinnirnes ..5,370 03/01/2041.
312940 AF 0 |FG E09006 .. 1 09/01/2019. | MBS PAYMENT ......coooovvinriiniiens [ rverrerinniinicnniines | covernennnd1,435 | 41,435 | 42,982 | v BLBIT | e | e (182) | s | evrerireneen(182) | i | e 41,435 | 08/01/2027.
312968 X7 0 |FGB16102 .. | 08/01/2019. | MBS PAYMENT........coovvvmerinrrrnes 947 947 982 4 947 09/01/2019.
312969 6D 5 |FGB17168 .1 07/01/2019. | MBS PAYMENT........coooovvinrrinrins 114 114 116 114 11/01/2019.
31296Q S2 7 |FGA15937.. .| 09/01/2019. | MBS PAYMENT 579 579 585 579 11/01/2033.
31297E  AY 2 |FGA26323 .1 09/01/2019. | MBS PAYMENT........cccovrirrrinrirnes 381 381 394 381 09/01/2034.
31297H KB 4 |FG A29290 .| 09/01/2019. | MBS PAYMENT........coooovvrnrrinriranns 321 321 319 01/01/2035.
31297H KT 5 |FG A29306 .1 09/01/2019. | MBS PAYMENT ......cooovvmremrrmcrinenes [ ererierirneenseinnines | eorevereens 12,716 | v 12,716 | v 12,652 01/01/2035.
31297N ME 3 |FG A33057 .1 09/01/2019. | MBS PAYMENT........cooovvvnriinnirns 528 528 530 01/01/2035.
31297P  Z2 0 |FGA34361.. .| 09/01/2019. | MBS PAYMENT 159 159 160 05/01/2035.
31306Y R3 7 |FGJ21406 .1 09/01/2019. | MBS PAYMENT .....coecvvirieierinnins [ ererrenirneennenisnnines | eeererneens 10,483 | .ooovveneee 10,483 | .oovcveneee 10,944 12/01/2027.
31307B SP 6 |FG J23226. .1 09/01/2019. | MBS PAYMENT........coooovvirrinniranes 52,463 52,463 54,479 04/01/2028.
31307B UU 2 |FGJ23295 .1 09/01/2019. | MBS PAYMENT........ccovvvrrrinrirnes 38,334 | oo 38,334 | oo 39,682 04/01/2028.
31307D HR 0 |[FG J24740 . 109/01/2019. | MBS PAYMENT .....coovivmrniirninns [ v | e 13,267 | oo 13,267 | covveenee 13,640 07/01/2028. [ 1....coovvvrenne
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3132A5 KA 2 |FRZS4789 .. 09/01/2019. | MBS PAYMENT..........oovvvnriinninns 0 09/01/2048. | 1....coovrvrnes
3132AE  E2 8 |FRZT1953.. ..109/01/2019. | MBS PAYMENT.......cocovvvvrririrerrenns (56) 05/01/2049.
3132GF XD 4 |FG Q02476.. ..109/01/2019. | MBS PAYMENT........cocvvierrirerrenn (40) 08/01/2041.
3132GG  AX 3 |FGQo2722.. ..109/01/2019. [ MBS PAYMENT ..o (6) 08/01/2041.
3132GU H9 8 |FG Q08956.. ..109/01/2019. | MBS PAYMENT (31) 06/01/2042.
3132GU KR 4 |FG Q09004.. ..109/01/2019. | MBS PAYMENT........ccovrverirircrres (23) 06/01/2042.
3132HL  F4 0 [FGQ10187.. ..109/01/2019. [ MBS PAYMENT.......cocovvvirririrerrnns (88) 08/01/2042.
3132HM  ZQ 7 |FGQ11651.. ..109/01/2019. [ MBS PAYMENT ....c.oviivnrciernns | verirerrereeirersnineees | overeniees (56) 10/01/2042.
3132J9 XP 8 |FGQ18385.. ..109/01/2019. [ MBS PAYMENT ....coovvviimrireiirinns | ververrerenisernnsneies | vvereriees 12,343 (P23 R ISR 12,343 05/01/2043.
3132JA° SR 7 [FGQ19127.. ..109/01/2019. | MBS PAYMENT 8,984 (19) 8,984 06/01/2043.
3132L6 GQ 8 |FGV81107.. ..109/01/2019. | MBS PAYMENT 25,749 [(10) RN ISPORPRO 25,749 04/01/2044.
3132M8 3G 9 |FG Q28299.. .1 09/01/2019. | MBS PAYMENT........ccoovvvririnriranes 20,108 (121) 20,108 09/01/2044.
3132QL QT 3 |FG Q30465.. v [ 1 09/01/2019. [ MBS PAYMENT .....cocooivmirimrrnnine | veverneemsseiserineninenes | vveiveinn 13,389 (42) 13,389 12/01/2044.
31335A  C6 3 |FG GBO093........ovveririrerieieirnsisninns ..109/01/2019. [ MBS PAYMENT ......cocvvvirririrerrnns 20,481 (€)1 ORI N 20,481 06/01/2045.
31335H 5C 3 |FGC90843 .| 09/01/2019. | MBS PAYMENT.........coovvrririnrrrnes 3,305 8) 3,305 07/01/2024.
3133TV. NS 1 [FHR 2433 FA ..o .1 09/15/2019. | MBS PAYMENT........ccconvvirrrinrirnns 6,850 (10) 6,850 02/15/2032.
31358E D8 2 |FNR1990-93 G... .| 09/01/2019. | MBS PAYMENT........coooovvvirinrirnns 78 1 78 08/25/2020.
31358Q 5Q 4 |FNR 1992-180F.. .. 1 09/25/2019. | MBS PAYMENT.......cooirvrrrinrrrnes 1,637 9) 1,637 10/25/2022.
3136A1 7M1 |FNR2012-9 YF ..109/25/2019. | MBS PAYMENT.......cocvvvirriririirnns ....19,395 (16) 19,395 11/25/2040.
3136AC U5 8 |FNR2013-15EP v |+ [09/01/2019. [ MBS PAYMENT........ovvrivirrircrnnns v 19,763 [ .19,763 (89) 19,763 08/25/2042.
3136AE UG 3 |FNR2013-58 FP.....ccovveiicirceinis ..107/19/2019. | STIFEL NICOLAUS & CO....ccvvvvvvn | corrererirerveneirerinns | v 390,769 | .......... 393,846 0 02/25/2043.
3136AE  XZ 5 |FNR 2013-64 PF .1 07/19/2019. | STIFEL NICOLAUS & CO......cccover. | .. 381,479 384,603 0 04/25/2043.
3136AF R6 3 |FNR2013-81JX .. | .. 109/01/2019. [ MBS PAYMENT.......ceconirrrrirernnas (85) 08/25/2043.
3136AG VN 9 |FNR2013-100 PK......ccovvvrrrrirerinrircrirens ..109/01/2019. | MBS PAYMENT ......cocvvverrririnrnns (86) 03/25/2043.
31371L  PK 9 |FN 255226 .| 09/01/2019. | MBS PAYMENT........coovvrrerinrrrnns (6) 05/01/2024.
3137A2 MB 4 |FHR 3767 JF. ..109/15/2019. | MBS PAYMENT (22) 02/15/2039.
3137AA SA 2 |FHR 3867 FN.. .| 09/15/2019. | MBS PAYMENT (7 04/15/2040.
3137AV. LG 0 |FHR4116 FN .1 09/15/2019. | MBS PAYMENT........cccovrrrrrirrirnes 17 08/15/2042.
3137B4 Z5 8 |FHR4261PA ..109/01/2019. | MBS PAYMENT ......cocvvverriiirerrnns (60) 07/15/2032.
3137B5 UL 5 |FHR4274FP .1 09/15/2019. | MBS PAYMENT........cvovvrrerinrrrnns 2 09/15/2043.
31380L W7 9 |FN 443570 ..109/01/2019. | MBS PAYMENT ......ocvvvirriririnrnns (1) 08/01/2028.
31380T ZP 9 |FN 449950 .| 09/01/2019. | MBS PAYMENT (1) 12/01/2028.
31381B 2H 1 |FN 456276 .1 09/01/2019. | MBS PAYMENT........cccovrirrrinrirnes 2 12/01/2028.
31385) JC 3 |FN 545759 ..109/01/2019. | MBS PAYMENT.......cocvvvirririreirnns (16) 07/01/2032.
3138A4 SZ 9 |FNAH3235 .1 09/01/2019. | MBS PAYMENT.........covvviriinninns (3) 02/01/2026.
3138AB DS 5 |FNAH9112 .1 09/01/2019. | MBS PAYMENT........cooovvvnriinnirns (21) 03/01/2041.
3138EK HJ 7 |FNAL2932 ..109/01/2019. | MBS PAYMENT (61) 07/01/2042.
3138EK L3 7 |FNAL3045 .| 09/01/2019. | MBS PAYMENT (143) 10/01/2042.
3138EL  GL 1 |FNAL3802 .1 09/01/2019. | MBS PAYMENT........coooovvirrinniranes (71) 02/01/2028.
3138EL N4 1 |FNAL4010 .1 09/01/2019. | MBS PAYMENT.........oooovvvnriinninns (17) 07/01/2043.
3138EN 2N 8 |FNAL6180 . 109/01/2019. | MBS PAYMENT......c.ovvvviviririrernns (76) 01/01/2045. | 1.....c.ccvneene
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3138EN WW 5 |FN AL6060 .1 09/01/2019. | MBS PAYMENT........ccconvvimrrrnerrens [ erveriereneernsnisnninnes | vveeernenne81,019 | s 81,019 11/01/2044. [ 1...coovvveenee

3138EP KR 4 |FN AL6603 ..109/01/2019. | MBS PAYMENT.......cocovvvvrririrerrenns ..12,264 03/01/2045.

3138ET DZ 6 |FNAL8219 .. 1 09/01/2019. | MBS PAYMENT........cooivvmerinrrrnes . .196,596 02/01/2046.

3138LT  KF 4 |FNAO2993........ocovviiirirernnin ..109/01/2019. [ MBS PAYMENT ..o 27,186 27,186 05/01/2042.

3138M5 LP 2 |FNAP2133 .| 09/01/2019. | MBS PAYMENT 16,276 08/01/2042.

3138M5 RK 7 |FNAP2289 .1 09/01/2019. | MBS PAYMENT........cccovrvrrrinrirnes ...17,995 09/01/2042.

3138MJ  HB 8 |FN AQ2925.........ccoviiiriririrnnne ..109/01/2019. [ MBS PAYMENT.......cocovvvirririrerrnns 26,581 01/01/2043.

3138W6 RB 4 |FN AR8581 .1 09/01/2019. | MBS PAYMENT........coovvvmerinnrrnns 6,660 06/01/2043.

3138WA 6D 4 |FNAS1767 ..109/01/2019. | MBS PAYMENT ......cocvrverriirinrnns 28,402 02/01/2044.

3138WB  GU 3 |FNAS2010 .| 09/01/2019. | MBS PAYMENT 20,840 03/01/2044.

3138WE 3W 7 |FNAS5312 .. 09/01/2019. | MBS PAYMENT 24,828 07/01/2045.

3138WE EV 7 |FN AS4647 .1 09/01/2019. | MBS PAYMENT........ccoovvvririnriranes 7,609 03/01/2045.

3138WE KB 4 |FN AS4789 .1 09/01/2019. | MBS PAYMENT ......coocoomvumrrmcrinenns [ everiererneenseinsines | corevereens 16,672 | . RN 04/01/2045.

3138WE UF 4 |FN AS5081 .1 09/01/2019. | MBS PAYMENT........cooovvvnriinnirns 36,786 | ............ 36,786 | ............ 38,544 (57 (57 06/01/2045.

3138WF BN 5 |FN AS5444 .| 09/01/2019. | MBS PAYMENT.........coovvrririnrrrnes 33,769 33,769 34,397 (46 (46 07/01/2045.

3138WF Y9 1 |FNAS6135 .1 09/01/2019. | MBS PAYMENT........ccconvrirrrinrirnns 57,324 | oo 57,324 | .......... 61,677 (303 11/01/2045.

3138WG 7E 8 |FNAS7192 .| 09/01/2019. | MBS PAYMENT........coooovvvirinrirnns 22,034 22,034 23,084 (91 05/01/2046.

3138WG AM 6 |FN AS6311 .1 09/01/2019. | MBS PAYMENT........coovvrrrrinrrranes 28,089 28,089 29,498 | oo 28,180 (90 12/01/2045.

3138WG GZ 1 |FNAS6515 .| 09/01/2019. | MBS PAYMENT........coooovvinriinniranns 27,404 27,404 29,3671 | covevvririrnn 27,575 (171 01/01/2046.

3138WJ  FK 9 |FN AS8269 .1 09/01/2019. | MBS PAYMENT........coovvrmerinrrranes 28,381 28,381 28,337 | ...... 28,379 3 11/01/2046.

3138WJ FS 2 |FN AS8276 ..109/01/2019. | MBS PAYMENT.......ooviveriririnrnns 31,435 | v 31,435 | 3MNAT4 | 31,419 16 11/01/2046.

3138WJ PS 1 |FNAS8532 .1 09/01/2019. | MBS PAYMENT........cccovvvririnriranns ....16,101 ...16,191 (90) 12/01/2046.

3138WJ XN 3 |FNAS8784 .1 09/01/2019. | MBS PAYMENT........cvovrrrrrinrrrnes ....13,045 ....13,026 19 02/01/2047.

3138WT RT 5 |FNAT5897 .| 09/01/2019. | MBS PAYMENT........oooovvrriinniranns ....18,196 14 06/01/2043.

3138X3 FA 5 |FNAU3760 .| 09/01/2019. | MBS PAYMENT........coovvrrerinrrrnns ....15,395 (35) 08/01/2043.

3138Y6 MY 7 |FN AX4874 ..109/01/2019. | MBS PAYMENT ......coovvvirriririnrns 52,923 (124) 12/01/2044.

3138Y6 NS 9 |FN AX4900 .. | 09/06/2019. | VARIOUS ..862,889 (3,076) 12/01/2044.

3138YM UM 2 |FN AY7467 .1 09/01/2019. | MBS PAYMENT........cccovrrrrrinnirnes v 19,200 (65) . 04/01/2045.

31394U P30 |FNR 2005-106 QF... 1. 109/25/2019. | MBS PAYMENT ......oovirniiirniniins | errveirernsiseeresinsiinns | veveveinnins 18,340 ({4 [ IS 18,340 12/25/2035.

31398N 2W 3 |FNR2010-123 FL.... .. | 09/25/2019. | MBS PAYMENT........ccovvvmerinrirnns 8,679 4) 8,679 11/25/2040.

31398Q WW 3 [FHR3741HF....oooivviics .1 07/19/2019. | VARIOUS.......ooovierimrinnrineieniinns [ e | i 416,021 | .........418,069 | .........420,616 | ............ 420,887 | ..coovvrvrrirnns | corerrne (1,168) [ v | i 419,719 11/15/2039.

31402Q 2y 6 |FN 735291 .| 09/01/2019. | MBS PAYMENT 3,663 14 3,663 03/01/2020.

31403C 6U 0 |FN 745283 .1 09/01/2019. | MBS PAYMENT........cccovrirrrinrirnes 1,868 7 1,868 01/01/2036.

31403Q 2R 0 |FN 755084 ..109/01/2019. | MBS PAYMENT.......cocvvvirririreirnns 574 (1) 574 01/01/2034.

31404) EW 1 |FN 769749 .1 09/01/2019. | MBS PAYMENT........cvouvvrerinrirnes 1,228 (1) 1,228 02/01/2034.

31404 TL 9 |FN 770155 .1 09/01/2019. | MBS PAYMENT........cooovvvnriinnirns 1,188 . (1) 1,188 03/01/2034.

31406L QD 3 |FN 813252 ..109/01/2019. | MBS PAYMENT 4,676 4,676 (12) 4,676 02/01/2035.

31406W US 1 |FN 822393 .| 09/01/2019. | MBS PAYMENT 20,801 20,801 21,048 (55) [ +ooeernererernennn | eevrrreereninns 20,801 04/01/2035.

31407H KS 4 |[FN 831105 ..109/01/2019. | MBS PAYMENT ......cocvvverririreirnns 1,341 | 1,341 | e 1,309 4 1,341 11/01/2035.

31407X  XZ 9 |FN 844096 .1 09/01/2019. | MBS PAYMENT........ccovvvrrrinrirnes 24,513 24513 24,670 (A4) [ oo | e 24513 | oo [ e 11/01/2035.

31408D W9 1 |FN 848572 .109/01/2019. | MBS PAYMENT.......cccovivinririanns 193 193 191 0 193 [ e | e | v (V1 7 [12/01/2035. [ ..o
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31408H 5L 5 |FN 852351 .1 09/01/2019. | MBS PAYMENT........cvvvvrrerinrirenes 6,738 | oo 6,738 | oo 6,814 | oo (N VI RO IR (2) 2 8,738 | ..voeereeerenns | cerverrnenrnnins | e (11 I 302 |01/01/2036. | 1.....ccooevenee

3140EU 6N 4 |FNBC0876 .| 09/01/2019. | MBS PAYMENT........coooovvrriinrirnns 36,882 36,882 37,925 (93) (93) 05/01/2046.

3140EU E3 9 |FNBCO0153 .1 09/01/2019. | MBS PAYMENT...........cvvvvriinninns ) (272) 01/01/2046.

3140EV  CA 3 |FN BC0964 ..109/01/2019. [ MBS PAYMENT ..o ) (26) 06/01/2046.

3140F9 U4 5 |FNBD2402 ..109/01/2019. | MBS PAYMENT 3 12/01/2031.

3140FQ S7 3 |FNBE5041 .1 09/01/2019. | MBS PAYMENT........cccovrvrrrinrirnes (58) 11/01/2046.

3140GQ 4C 7 |FNBH2618 .| 09/01/2019. | MBS PAYMENT........ocoovvirrinrirnns 2 08/01/2047.

3140GS KW 1 |FN BH3908 .. 09/01/2019. | MBS PAYMENT.........coovvvnriinninns (105) 08/01/2047.

3140GS PD 8 |FNBH4019 ..109/01/2019. | MBS PAYMENT ......cocvrverriirinrnns (37) 09/01/2047.

3140HE BB 7 |FN BK0933 .| 09/01/2019. | MBS PAYMENT (3) 07/01/2033.

314008 5P 4 |FN BM4453 ..109/01/2019. | MBS PAYMENT (14) 08/01/2048.

314008 HZ 9 |FNBM3847. .1 09/01/2019. | MBS PAYMENT........ccoovvvririnriranes (3) 05/01/2048.

3140J9 KN 0 |FN BM4800. .1 09/01/2019. | MBS PAYMENT.........coovvvvrriinninns (27 10/01/2048.

3140J9 M8 1 |FN BM4882 .1 09/01/2019. | MBS PAYMENT........cooovvvnriinnirns (73) 11/01/2048.

3140JA FF 0 |FN BM5565 .| 09/01/2019. | MBS PAYMENT...........ovvvvmrinniinns (66) 01/01/2049.

3140Q9 XC 2 |FN CA2474 .1 09/01/2019. | MBS PAYMENT........ccconvrirrrinrirnns (48) 07/01/2048.

3140Q9 XM 0 |FN CA2483 .| 09/01/2019. | MBS PAYMENT........coooovvvirinrirnns (102) 10/01/2048.

3140X4  E7 7 |FNFMI057 e .1 09/01/2019. | MBS PAYMENT........coovvrrrrinrrranes 7 06/01/2049.

31410Q LX 7 |FN 894142 ..109/01/2019. | MBS PAYMENT.......cocvvvirriririirnns 1 10/01/2036.

31410Q QW 4 |FN 894269 ..109/01/2019. | MBS PAYMENT........cocvvivirrrirernens 3 10/01/2036.

31410S YK 7 |FN 896314 ..109/01/2019. | MBS PAYMENT.......ooviveriririnrnns 0 07/01/2036.

31413N Y6 6 |FN 950833 .1 09/01/2019. | MBS PAYMENT........cccovvvririnriranns 4) 11/01/2037.

31413R 2P 0 |FN 953582 .1 09/01/2019. | MBS PAYMENT.........ocovvvnriinnirnns 0 12/01/2037.

31414D P4 2 |FN 963143 ..109/01/2019. | MBS PAYMENT ......cocvvverrririnrnns (1) (1) 05/01/2038.

31416P WV 5 |FN AA6059 .| 09/01/2019. | MBS PAYMENT........coovvrrerinrrrnns (1) 1) 05/01/2039.

31416T YS 2 |FNAA9720 ..109/01/2019. | MBS PAYMENT ) (21) 07/01/2039.

31416Y TY 4 |FN AB3266 .| 09/01/2019. | MBS PAYMENT . ) (18) 07/01/2041.

31417G EZ 5 |FNAB9151 .1 09/01/2019. | MBS PAYMENT........cccovrrrrrinnirnes 5840 | .. 5,840 ..6,219 (25) (25) 04/01/2043.

31417G H9 0 |FN AB9255, .1 09/01/2019. | MBS PAYMENT........cooovvinriinrians 23,802 23,802 24,416 (46) (46) 05/01/2043.

31417G WV 4 |FN AB9659 .| 09/01/2019. | MBS PAYMENT.........coovvvrerinrrrnns 7,955 | v 7,955 | oo 7,993 | oo 1,957 [ | e (2) (2 06/01/2043.

31418B 2L 9 |FN MA2578 .1 09/01/2019. | MBS PAYMENT........cooovvvnrrinrians 28,425 30,011 (127) (127) 04/01/2046.

314188 6H 4 |FNMA2671 .| 09/01/2019. | MBS PAYMENT 33,019 34,949 (159) (159) 07/01/2046.

31418C 4X 9 |FN MA3537. .1 09/01/2019. | MBS PAYMENT........cccovrirrrinrirnes cevrnrnnsesnnnns | 32,983 [ s 32,983 34,741 0 12/01/2048.

31418C 5Z 3 |FN MA3563, ..109/01/2019. | MBS PAYMENT.......cocvvvirririreirnns .136,601 (308) (308) 01/01/2049.

31418C MX 9 |FN MA3073, .1 09/01/2019. | MBS PAYMENT.........covvviriinninns ) (354) 07/01/2047.

31418C  PK 4 |FN MA3125 .1 09/01/2019. | MBS PAYMENT........cooovvvnriinnirns ) (103) 09/01/2032.

31418C Z4 9 |FN MA3462 ..109/01/2019. | MBS PAYMENT ) (107) 09/01/2033.

31418D EL 2 |FN MA3738. .| 09/01/2019. | MBS PAYMENT rerernennn 14,603 0 ....14,603 08/01/2034.

31418T YN 1 |FN AD6116. .1 09/01/2019. | MBS PAYMENT........coooovvirrinniranes 2,061 (19) 2,061 05/01/2040.

45203H AL 6 |ILLINOIS ST FIN AUTH REVENUE........... .| 07/30/2019. | DIRECT... [ESTURUIN R 798,698 . . (4,672) [ v | e 743,258 08/15/2041.

574300 JJ 9 |MARYLAND ST TRANSPRTN AUTH TRA. |.. | 07/01/2019. | CALLED BY ISSUER at 100.000.... | ...cocovvereerererrenierns | cevees 1,000,000 | .......1,000,000 | ......1,136,210 | ........... 1,008,262 | ....oovvvvirnni | e (8,262) (8,262) | ...vveeirici | i 1,000,000 07/01/2020.
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880461 BE 7 | TENNESSEE HSG DEV AGY RSDL FIN... | .. | 07/01/2019. | CALLED BY ISSUER at 100.000.... |... 5,000 | oo 5,000 [ oo 5,020 [ i 5,010 [ oo | e (1) (1) 5,009 ()] . )] 203 | 07/01/2043. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......c..iuiiiiiiiiiniiiiiieninisssissssiessissesssesesssssessisssisens | ovieaes 7,379,470 | ....... 7,295,771 | ....... 7,587,452 | ........... 6,968,971 | oo, 0] s (27,486) | .ooovvrerrnn. [ (27,486) [ ...ovvrernnnd [V 7,323,579 | .o 0. 55,891 | ... 55,891 | ..... 210,982 XXX XXX
Bonds - Industrial and Miscellaneous
00105H DJ 2 [AFC 1998-1 1A2.....coiiiirerinrineiinrineins .1 09/25/2019. | MBS PAYMENT........ccoonvrirrrinrirnns 23 23 22 23 [ e [ e 0 23 | e [ | e (11 I 04/25/2028.
03065D AD 9 |AMCAR 2016-3 A3... .. | 08/08/2019. | MBS PAYMENT.........ccovrrrerinrirnes 17,279 .17,345 (66) (66) 05/10/2021.
03463U AA 5 |AOMT 20194 A1. .. 09/01/2019. | MBS PAYMENT .45,271 39 07/26/2049.
03463W AA 1 |AOMT 2019-2 A1 ..109/01/2019. [ MBS PAYMENT.......cocovvvirririrerrnns 64,435 | ............ 64,434 1 03/25/2049.
03464Q AA 3 |AOMT 2019-3 A1 ..109/01/2019. | MBS PAYMENT........coovvverrirerrens 97,338 97,338 97,337 0 05/25/2059.
042858 AA 8 |ARRW 2019-2 A1.... v | [ 09/01/2019. | MBS PAYMENT.....ooovvvririrririis 69,507 | .covvvne. 69,507 69,507 0 04/26/2049.
055688 AA 6 |BURLINGTN NO SF 06-1 TR......ccovvvuruvne .1 07/15/2019. | MBS PAYMENT........cccovrrerinriranns 123 123 123 0 01/15/2024.
06742L AE 3 |DROCK2014-3A .1 09/15/2019. | MBS PAYMENT........cccovrvrrrinrirnes JESTSURTUIN ERP 725,000 | ......... 725,000 ....7124,800 23 07/15/2022.
096630 AB 4 |BOARDWALK PIPELINES LLC v | . [ 09/15/2019. | MATURITY....... v | s 750,000 | .......... 750,000 | ..........826,613 (8,475) 09/15/2019.
12479R  AE 7 |CAUTO 2017-1A A2....ovvvmrrrirrircireiis .1 09/15/2019. | MBS PAYMENT........cvomvrrerinrirnes 22,505 22,505 22,502 36 04/15/2047.
13976M  AC 8 |AFIN 2018-1 A3 .. | 07/24/2019. | BARCLAYS AMERICAN.......ccovvvrnes | crrrrirerinererineirerinns | e 2,004,844 | ....... 2,000,000 | ....... 1,999,658 98 . 01/20/2022.
14314M  AC 7 |CARMX2016-2 A3... v | [09/15/2019. | MBS PAYMENT.......ovvvvirirrircrnnes 51,139 51,139 51,136 5 . ...51,139 02/16/2021.
161571 FK 5 [CHAIT 2012-A4 Ad....oooviiiieicis .. 08/15/2019. | MBS PAYMENT........ccconvrrrrrinrirnns JEOTTTRII OV 1,000,000 | ....... 1,000,000 | .......... 999,882 A RN IS 1,000,000 08/16/2021.
19685T AA 6 [COLT 2019-2A1 .| 09/01/2019. | MBS PAYMENT........coooovvvirinrirnns SRR 125,150 | .......... 125,150 | coovonee 125,149 | v (U TR ISP 125,150 s 05/25/2049.
22541Q 4C 3 |CSFB2003-29 6A1.. woe |1 09/01/2019. MBS PAYMENT......ccoovvvrrvrerirnnns 34 34 34 0 34 11/25/2019.
254683 BP9 |DCENT 2015-A2 A.....cooovrrierrnicininnns ..109/20/2019. | CITIGROUP GLOBAL MARKETS... | ...cvuvvrervernrirerinns | crrverns 998,984 | ....... 1,000,000 | .......... 999,697 44 10/17/2022.
28415P  AA 2 |EHGVT 2016-A A .. | 09/25/2019. | MBS PAYMENT.........ccovvrmerinrrrnes 31,368 31,368 31,368 31,314 54 04/25/2028.
36167C AA 4 |GCAT 2019-RPL1A ..109/01/2019. | MBS PAYMENT.......ooviveriririnrnns JRTSTRORROT ISR 11,684 | ...ccooue.. 11,684 0 10/25/2068.
373334  JP 7 |GEORGIA POWER CO......ccooooverirerrrririrens .. | 08/21/2019. | MARKETAXESS. 276,260 275,000 55 12/01/2019.
40573L AL 0 |CIGNA CORP. .. 08/28/2019. | EXCHANGE...........otvurirnerierieeinns [ everieeiseesssniineines | veeens 1,449,325 | ....... 1,450,000 94 07/15/2023.
41284D AD 4 |HDMOT 2016-A A4.. v | | 09/15/2019. [ MBS PAYMENT......ccovvvvivirninrns 98,850 98,850 63 04/15/2022.
437303 AA 8 |HPA2016-2 Ao .| 09/17/2019. | MBS PAYMENT 24 10/19/2033.
43730T AA 1 [HPA2017-1A ..109/17/2019. | MBS PAYMENT 82 07/19/2034.
45254T MV 3 |IMSA 2003-2 Ad... .| 09/01/2019. | MBS PAYMENT 7 1,211 ...32 | 08/25/2033.
46625H HS 2 | JPMORGAN CHASE & CO .| 08/27/2019. | TENDER OFFER.. . (1,258) ,001,788 20412 | o 20,412 | ....... 48,278 | 07/22/2020.
50076Q AU 0 |KRAFT HEINZ FOODS CO. .| 09/10/2019. | TENDER OFFER.. 529,757 .(10,604) | .. ..(10,604) |. ..529,466 30,454 | 02/10/2020.
553893 6 |MVWOT 2013-1A A .. | 09/20/2019. | MBS PAYMENT........ccorvvmerirnrrrnes SOOI N 14,500 12 04/22/2030.
553894 AA 4 |MVWOT 2016-1A A. ..109/20/2019. | MBS PAYMENT ......coovrverriririirnns 34,272 38 12/20/2033.
591668 9 | MST 2017-1AA.... .| 09/01/2019. | MBS PAYMENT R 50,118 (65) 04/25/2055.
61763M AB 6 |MSBAM 2014-C16 A2.. .. 08/01/2019. | MBS PAYMENT........cccorrrrrrinrirnes 4,984 ...4,992 (8) 06/17/2047.
637432 NF 8 |NATIONAL RURAL UTIL COOP. .. | 08/21/2019. | VARIOUS JSTRRRO PP 1,001,485 11,007,461 (2,671) 11/01/2020.
64828F CQ 3 |NRZT 2018-4A A1S. .. | 09/25/2019. | MBS PAYMENT........cvoivrrerinrirenns 69,935 0 01/27/2048.
68389X BA 2 |ORACLE CORP ..107/15/2019. | US BANCORP INVESTMENTS INC| ...cocovvvrivvirnererinns | crvverns 505,650 | ... (1,782) 07/08/2021.
693476 BJ 1 |PNC FINANCIAL SERVICES.. .| 08/01/2019. | MARKETAXESS. 608,382 600,000 | .......... 646,560 | .............. 606,503 (3,467) 02/08/2020.
81746H BT 7 |SEMT 2017-CH1 A20.. .| 09/01/2019. | MBS PAYMENT 32,760 | ............32,760 32,791 (31) 08/25/2047.
81746Q AU 5 |SEMT 2018-2 A19 ..109/01/2019. | MBS PAYMENT ......cocvvverririreirnns JRTSTSRR IS 19,485 19,484 1 02/25/2048.
81746Y AU 8 |SEMT 2019-2 A19 .1 09/01/2019. | MBS PAYMENT........ccovvvrrrinrirnes [ESTURUIN R 145,267 (103) 06/25/2049.
81747C AU 5 |SEMT 2019-CH2 A19.. .109/01/2019. | MBS PAYMENT.......cccovivinririanns 39,848 (20) 08/25/2049.
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
81747TM  AA 7 |SEMT 2019-CH1 Al .1 09/01/2019. | MBS PAYMENT........cvvvvrrerinrirenes 81,343 | oo | e (331) (KD IS IS 79,828 03/25/2049.
81747TM AT 6 | SEMT 2019-CH1 A19.. ..109/01/2019. | MBS PAYMENT.......cocovvvvrririrerrenns 81,096 (277) (277) ....79,828 03/25/2049.
81748H AU 3 |SEMT 2018-8 A19 .| 09/01/2019. | MBS PAYMENT 459 ..124,186 11/25/2048.
82652M AA 8 |SRFC 2019-2AA ..109/20/2019. | MBS PAYMENT ......ocvvvcrririinrns 55 05/20/2036.
82653E AA 5 |SRFC 2019-1A A .. 1 09/20/2019. | MBS PAYMENT.........coovrvrerinrrrnes 159 01/22/2036.
85211X AA 1 |SHMLT 2019-SH1 A1.. .. 09/01/2019. | MBS PAYMENT 1 04/29/2049.
85236K AA 0 |SIDC 2019-1A A2 .. | 09/25/2019. | MBS PAYMENT........cooovvinrrinnirnns 1 02/25/2044.
89175T AA 6 |TPMT 2018-4 A1.. .1 09/01/2019. | MBS PAYMENT........coovvvmerinnrrnns 174 06/25/2058.
89176E AA 8 |TPMT 2018-1 A1.. wee | 1 09/01/2019. | MBS PAYMENT.......coovrvirnirenrenns 2 01/25/2058.
89176L AA 2 | TPMT 2018-6 AA ... .1 09/01/2019. | MBS PAYMENT........cccovvrririnriranns 18 03/25/2058.
92211M AC 7 |VDC 2018-1A A2.. .1 09/15/2019. | MBS PAYMENT........cccovrvrrrinrirnes 0 02/16/2043.
92211M AE 3 |VDC 2018-2A A2.. v |1 09/15/2019. MBS PAYMENT.......coovvrvmrircrirnnns 0 11/16/2043.
92212K  AA 4 |VDC 2019-1A A2....oevmrireecerieierieris .1 09/15/2019. | MBS PAYMENT........cvomvrrerinrirnes 0 07/15/2044.
92347X AA 4 |VZOT 2016-1A A .. 1 08/20/2019. | MBS PAYMENT ......cocvvverriririnrnns (24) 01/20/2021.
98161P AD 5 |WOART 2016-B A3.. v | -+ | 09/15/2019. | MBS PAYMENT.......ocvovvircrinnrrnes 90,526 B I 43 43 02/15/2022.
29358Q AE 9 |ENSCOROWANPLC.......ccvvvviernriiirrinnne D|07/31/2019. | CONVERSION JRTORRON SR 505,815 | ..........500,000 | .........509,525 | ..............332,500 | ...... 173,856 | ..coovvenee ((C7:10) 1 IO I 173,316 | oo 03/15/2025.
44040H AA 0 |HORZN 2019-1 A ... | D1 09/15/2019. | MBS PAYMENT........cocovvvrvririrerrnns 3,590 5 5 3,590 07/15/2039.
87266X AA 1 |TRTX 2018-FL1A.... ... | D] 08/15/2019. | MBS PAYMENT........ccosvvinmriinnrnnes 338,245 338,245 | ... [ {0 O [P 338,245 .......6,757 | 02/15/2035.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. .........vueiuiiiiiiiiiiins ceiiriisisnssssessss st sens s senssnsssssensansns | sene 13,542,847 | ... 13,488,145 | .....13,769,824 | ........12,391,335 | ...... 173,856 | ........ (28,112) | covovverrnns [V 145744 |..ooovinnn [V 13,515,845 |.........o...0 | .......27,002 | .........27,002 | ..... 373,821 XXX
8399997. TOtal = BONAS = PAM 4.k st | cree 22,088,734 | ..... 21,942,224 | ....22,533,720 | ........20,625421 | ...... 173,856 0 22,002,787 |....cco.0 | ......85,947 | .........85947 | ..... 603,206 XXX
8399999. TOI = BOMAS. ..tttk Shf skttt | aenes 22,088,734 | ..... 21,942,224 | .....22,533,720 | ........20,525,421 | ..... 173,856 0 22,002,787 |....ccooeen0 | .......85,947 | .........85947 | ... 603,206 XXX

Common Stocks - Industrial and Miscellaneous

009158 10 6 |AIR PRODUCTS & CHEMICALS INC. .| 09/03/2019. | BTIG, LLC 8.000 1,800 XXX 6 1,286

031162 10 0 |AMGENINC ... |.. | 09/03/2019. | BARCLAYS AMERICAN................. 113.000 23,266 XXX (5,856) | ..oovvvooriiinies | s 16,142

11135F 10 1 |BROADCOMINC.......cccooivriririniieniis .| 09/03/2019. | BTIG, LLC 3,563 XXX (451) 2,854

191216 10 0 |COCA-COLA CO/THE .. 109/03/2019. | BTIG, LLC 3,361 XXX (765) 2,123

369550 10 8 | GENERAL DYNAMICS CORP .. 1 09/03/2019. | BARCLAYS AMERICAN........cccoocee | voiinrreennn73.000 | oo 13,762 XXX . (U OO IS 11,935

427866 10 8 |HERSHEY CO/THE .| 09/03/2019. | BARCLAYS AMERICAN... ..15,902 XXX 11,170 0 . A1,170

437076 10 2 |HOME DEPOT INC.. .. | 09/03/2019. | BARCLAYS AMERICAN ..15,508 XXX .10,131 (1,725) 10,131

446150 10 4 |HUNTINGTON BANCSHARES INC .. | 09/04/2019. | INSTINET, LLC 158,181 XXX | 193,483 | 127,234 | 45,628 | [ [ 45,628 |.....ccocovvvunnes . ..193,483

494368 10 3 |KIMBERLY-CLARK CORP .. 109/03/2019. | BTIG, LLC 705 XXX (15) 555

539830 10 9 |LOCKHEED MARTIN CORP... .. 109/03/2019. | BTIG, LLC 5,360 XXX 833 4,498

56585A 10 2 |MARATHON PETROLEUM CORP. .. | 09/03/2019. | BARCLAYS AMERICAN................. | ..........3,369.000 | .......... 165,529 XXX LU TN IS 197,832 (32,303 | ...
580135 10 1 |MCDONALDS CORP. .. 1 09/03/2019. | BARCLAYS AMERICAN... 169,568 XXX | 124,231 | 133,000 | (14,882) | o | e [ e (14,682) | ..o | e 124,231 | oo | s 45,337
742718 10 9 |PROCTER & GAMBLE CO/THE. .| 09/03/2019. | BARCLAYS AMERICAN ..10,768 XXX (1,293) 6,888

747525 10 3 |QUALCOMM INC .. 1 09/03/2019. | BARCLAYS AMERICAN... ..9,797 XXX (436)

78467Y 10 7 | SPDR S&P MIDCAP 400 ETF TRST.. .. | 09/09/2019. | VARIOUS 78 XXX 0

87612E 10 6 |TARGET CORP... .. 1 09/03/2019. | BARCLAYS AMERICAN... 336.000 35,831 XXX 1,037

882508 10 4 | TEXAS INSTRUMENTS IN .. 1 09/03/2019. | BARCLAYS AMERICAN.......ccccooovee | wovirrrii 109.000 | ..oovveveee 13,244 XXX (6,537)

911312 10 6 |UNITED PARCEL SERVICE-CL B.. .. | 09/03/2019. | BARCLAYS AMERICAN... ....232.000 .27,157 XXX (7,367)

931142 10 3 |WALMARTINC .1 09/03/2019. | BARCLAYS AMERICAN... .1,527.000 174,990 XXX e 111,451 | 142,240 | (30,789) | e | e [ e (30,789) | ..o




Statement for September 30, 2019 of the CONNECTICUT MEDICAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS. ........cuuir woruiiimiiinrsiensssis s ssss s sessssnsssssssnsss | sesssnsans 848,370 XXX ] 743891 | oo 518,751 | ....... (22412) [ oo [V [ I (22,412) [ oo [ 743,891 | oo 0 ... 104,481 | ....... 104,481 | ...... 16,867 XXX XXX

Common Stocks - Mutual Funds

922908 10 8 |VANGUARD 500 INDEX-INV.. . ‘ 07/31/2019. | EXCHANGE.. XXX 344,944 . 0 XXX .
9299999. Total - Common Stocks - Mutual Funds XXX cen. 344,944 .. 0. 0 ] 4,004 XXX XXX
9799997. Total - Common Stocks - Part 4 XXX 1,088,835 0 1,088,835 | ..oocionnn0 | s 104,481 | ....... 104,481 XXX XXX
9799999. Total - Common Stocks XXX 1,088,835 .0 ,088,835 |0 | 104,481 104,481 XXX XXX
9899999, Total - Preferred and Common Stocks . XXX | 1,088,835 | ... ....861,317 | ....... . 0] L0 | .0 ...1,088,835 L0 104,481 | ... 104,481 | ....... 20,871 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks..............cc.cruveeenn. XXX ....23,622,555 | ......... 21,386,738 | ...... 149,818 | ........ [CIRZL) | [— 0 92,469 0 23,091,622 0... 190,428 | ....... 190,428 | ..... 624,077 XXX XXX

,'5030

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .




Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11



Statement for September 30, 2019 of the CONNECTICUT MED'CAL INSURANCE COMPANY

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
JP Morgan Chase NA, JP Morgan Chase.......... Columbus, OH........civiiiiiiniiinisrisninninins | e | s | s | oo XXX
0199999. Total Open DepoSitories. ..o evrerrarrerierneas XXX XXX [ 0. 0 XXX
0399999. Total Cash on Deposit.......... XXX XXX [ 0 ... 0 XXX
0499999. Cash in Company's Office... XXX XXX XXX XXX XXX
0599999. Total Cash...........cc..oovrvererreenn. XXX XXX .. 0 .. 0 XXX

QE12
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Statement for September 30, 2019 of the CONNECTICUT MEDICAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|

Sweep Accounts

| JP MORGAN PRIME MONEY MARKET FUND 283...........oooooueeumimeniereeseesessssmassesssssesssssssassssesssssssssssass s sssssssssssssssssssssssosssssssssesssssssssssssssssssnss | oosssssssssssssssssssssssssesssssssssssssssssssssssssssssssssssessessossenos | aeneeeseseeers | 03020190 [ viviicrennnnnn1.800 (1000120190 | B727,863 | oo | oo 89,733
8499999. Total - Sweep Accounts........ 4,727,863 | .. 89,733
Exempt Money Market Mutual Funds as Identified by the SVO

092480 55 1 |BLACKROCK LIQ FD TREASURY-IN

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

8899999. Total - Cash Equivalents

............................. 7,397,701
...... 7,397,701

....12,125,564




Supplement for September 30, 2019 of the CONNECTICUT MEDICAL |NSURANCE COMPANY

Designate the type of health care

providers reported on this page.

SUPPLEMENT "A" TO SCHEDULE T

* 15 8 902 01 945510010 3 =*

EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Physicians - Including Surgeons and Osteopaths

States, Etc.

1

Direct
Premiums
Written

Direct
Premiums
Earned

Direct Losses Paid

3 4
Number

of
Amount Claims

Direct
Losses
Incurred

Direct Losses Unpaid

6 7
Number

Amount of
Reported Claims

8
Direct
Losses
Incurred
But
Not
Reported

Do RS ©® N oA W 2

N
Ea

15.

Alabama........ccocoevivevereicennns AL
Alaska........c.ccoerrierireriiiinn
Arizona

Arkansas

California....

Colorado
Connecticut..........cccoerreenenne CT
Delaware..........ccceveverennnnn DE

Kentucky........ccoevevverevcennnans
Louisiana

Massachusetts
Michigan........ccoceeerevereinnnns
Minnesota........ccovveverveienns

Mississippi
Missouri
Montana.........ccceeeerrirreninnnn.
Nebraska...
Nevada
New Hampshire
New JErsey.......coovvrvrerennns
New MeXiCo.........cccvuvrrrrinne

NEW YOrK....ooovveveeereereinrieeenns

Virginia
Washington
West Virginia
Wisconsin

Puerto RiCO.......cccccovviriernnns
US Virgin Islands....................
Northern Mariana Islands

Aggregate Other Alien...
Totals....ooreeieeisce s

11,997,272

23,386,000

17,168,524

0

0
......... 54,475,388

DETAILS OF WRITE-INS

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins
for Line 58 from overflow page.

Totals (Lines 58001 thru 58003
+58998) (Line 58 above)..........

Q455-1




Supplement for September 30, 2019 of the CONNECTICUT MEDICAL |NSURANCE COMPANY

Supp. AtoSch. T
NONE

Supp. Ato Sch. T
NONE

Supp. AtoSch. T
NONE

Q455-2, Q455-3, Q455-4



