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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS. o | eeeteenen 2,334,196,031 | ..ooovvveereeririceieerinens | v 2,334,196,031 | .......... 3,080,084,474
2. Stocks:
2.1 Preferred SIOCKS........cvueurrirrieecriersier it senssenes | sessisenesiaens 11,510,734 | e | cevvieniiens 11,510,734 | .. 13,621,722
2.2 COMMON SLOCKS.....vouuvereerirressiriscesessisessess st eesss st senss e siesstsennsnenns | nesesss 24T1,786,574 | ..o | cvereeeens 2,471,786,574 | .......... 2,563,887,259
3. Mortgage loans on real estate:
BT FIESEIENS ..o | et | sebiens bbb | seeneb s (U PN
3.2 Other than firSEIENS. ........ccoii s enes | e snsssnses | sebississi bbbttt | seonesinss s (U O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).....vevovevereesrerseris st ese sttt | srsnesessnins 122,767,291 | ovoorerieveeerinceineeninens | cverneriiens 122,767,291 | .ovvvn 130,617,500
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES)........cvuieiteiiecieiieete ettt bbbt b s et s s s s b s b e s s sesessssebassstessns | sbebessssesssissesassesessssnsesans | besesessssssesessetesessssesssints | ebessssssessssesessssesesnand 0 [
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......cvvevererieisieesiesetesiess s ssssssens | seessssssessessssessessssssessens | sesssessssssssessssssessessnsons | svessssssssessssssessesssenes (01 T
5. Cash ($.....70,225), cash equivalents ($.....372,267,190)
and short-term investments ($.....755,521,458)............uewvummrrermneeriereisnssssiessssesssssssessees | seveneees 1,127,858,873 | ...ovvoveeeriecrieninenens | v 1,127,858,873 | ...cvvevnv 464,455,509
6. Contract loans (including §.......... 0 PIEMIUM NOLES)......oveevievecrrieserriseessee e sessesteses s sessssssssssns | eresssssessesessesssssssssssssssses | sressesssssssesissessesssssssinss | esesssssesssissessssssssnsns (0 T
T DBIVALIVES. ..ottt | Hisb s | sebin bbb | sbnss s (U O
8. Other iNVESIEA @SSELS........c..uurvireiririiierereieesesi st sensenssens | eeesienens 403,797,418 | ..oeeeererreeeerernenens | s 403,797,418 | ..ovevvenee 376,434,822
9. ReCEIVADIES fOr SECUMHES. .........vverreererirciererieriierieesiessi st esssssesssnessesssessssens | evessneneos 103,711,232 | oo | v 103,711,232 | oo 11,317,011
10.  Securities lending reinvested collateral @SSEtS.............ovvriereieviereeie et sesaeseens | eveseesissenns 15,231,180 | .ovoveeereeecreeieens | v 15,231,180 | .ooocvevnene 14,705,942
11, Aggregate Write-inS fOr INVESLEA @SSBLS.........cevvierciciciesce ettt sessees | onssssesssssssessessssnsnens [ R (O [0 R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and aCCTUBM.............cccuiirirniiniisi s
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cccceeveees | ceveerevrrnnns 84,802,836 | ......cocvuve. 2,968,084 | ............... 81,834,752 | ............. 122,067,349
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PrEMIUMS).......c.cvrerinrerininns | orrrnresseeesessnssssssesssssees | eeessssssessssssssssssssessnnssns | sosssesssssssssssessensnssens 0 [
15.3 Accrued retroSpective PrEMIUMS..........ccceueiiueviicreeeeieisi et ssese s ssessssssesens | sesessesessssesssnnas 43,069 [ .o | e 43,069 | oo 43,069
16. Reinsurance:
16.1 Amounts recoverable from reINSUFETS..............uvwreverernrenernereresssnenesnnnssessenssennnes | cvenenonenes 4,320,387 [ oo | o 44,320,387 | ..coooevrnnn 66,212,357
16.2 Funds held by or deposited with reinSUred COMPEANIES.........c.euevrirrireirriiriirieieissseeiees | seeseesesseessesssssseessesssesss | sessessessessssessesssssssessessess | soessessssessesessssessesseen 0 [
16.3 Other amounts receivable under reinSurance CoONtTaCtS..............cccovueveveeveriereeieveciesesieiees | eveererissesseenans 849,157 | oo | e 849,157 | .o
17.  Amounts receivable relating to UninsSured plans..............ccceenieeniceecese e sseessesens | sveresiseenns 270,017,423 | ....coovee. 9,374,180 | ..o 260,643,243 | ............. 145,702,488
18.1 Current federal and foreign income tax recoverable and iNterest thErEON. ..o | cerrerirrieinsineeeessinsieens | revssessessessssssssesssssssnes | sessessessssssssnssessnsseses (0
18.2 Net deferred taX @SSEL.........cocviveieiceeee et | seerenaesans 272,859,406 | ............. 191,174,179 | oo 81,685,227 | ...ccvvvven 80,026,174
19, Guaranty funds receivable OF ON AEPOSIL..........ccuerriririrrieisririssississse st ssssessssssssnsss | sesessessssssessesssssssssessesssns | sessessesssessessassssssnssasssnsns | sssessessessssssessessanssessn (01 U
20. Electronic data processing equipment and SOftWAre...........ccceveveureerieeieieisereeeseeese e esisssenes | serveressenns 202,959,332 | ... 170,358,760 | ............... 32,600,572 | .covvrernne. 39,061,546
21, Furniture and equipment, including health care delivery assets ($.......... (0) ST IS 9,509,087 | ooooverrienns 9,509,087 | weeverrerrireieeeneerein [0
22.  Net adjustment in assets and liabilities due to foreign eXChange FAtES..........c.vvrrurririerinrrnines | ceereirrereesessiseesseiesineins | ressesessseessssssesssessessees | seeeesessssssessssesssseseees (0
23. Receivables from parent, subsidiaries and affiliates..............ccccereverrereiereeeieeeeeseeeeeens | e 119,639,312 | .ooovreieeeeeeeeeieens | v 119,639,312 | vovvevvnee 97,020,363
24. Health care ($.....124,419,248) and other amounts receivable................ccocevvervrereremreeneeereinees | ceeeerennrens 178,083,853 | .....cconce. 13,507,480 | ............. 164,576,373 | ............. 113,331,593
25.  Aggregate write-ins for other than invested aSSets...........cccviveeiveieeieeeeeee s | esinieiaas 294,579,482 | ............... 22,034,864 | ... 272,544,618 | ............. 303,065,162
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........c.eeurmmreenerieiierisssnesssessesesesssssesssessssessssens | sesseeeons 8,088,630,577 | ... 418,926,634 | .......... 7,669,703,943 | .......... 7,646,206,033
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS...........c.ocueveevieves | covereersieiriieisiesiesiesenes | cevesessessesssssesssssessssnss | sessessesssssssssssessesisend 0 [
28.  Total (LINES 26 @NA 27).......oucvverrrireeeierieriseeiresiesesee s ssssesssssssesssesssssesssssssssssssns | sesessons 8,088,630,577 | ... 418,926,634 | .......... 7,669,703,943 | .......... 7,646,206,033
DETAILS OF WRITE-INS
10T, et | Hbsee et | senetse sttt | eressenns et (U
1102, Rt | HEseet iRttt | seesbee sttt | eressennt st (U RN
1103, R
1198. Summary of remaining write-ins for Line 11 from overflow page.........c.ccocovveveerierieeereeceeeiennnns
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE).......cvcvruieeirsrrieiseieiseieeisressesssssnisnes | sesreressssssssssssssnssnens {0 ] (01 {01 I 0
2501. Miscellaneous Accounts RECEIVADIE...............c.cccuiiiiiiiininininsessensssississisnes | vesiesinnins 1,247,962 | ......cevveeee. 1,247,962 | ..o (O O
2502. Prepaid and OthEr ASSELS..........cccevevcieeeeie sttt tssssss s ssssessss s sses s sssssssssssnans | svesissesseses 19,692,375 | ....ccovnee. 19,692,375 | oo 0 [
2503. Interim Receivable from PrOVIAETS...........cc.riuririrceirrinereisiiesssessissssesesssesssssesssneseseess | vseessenees 169,520,209 | ......cccooeuee. 1,067,405 | ............ 168,452,804 | ............ 232,208,626
2598. Summary of remaining write-ins for Line 25 from overflow page.........c.cccovvvveeveveeeveereeeeseens | cvveireieinns 104,118,936 | ..ccoovvvvvrrerenne 27122 | e 104,091,814 | ...ccoeveee 70,856,536
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).......ccurrerrreeirrirnreeesrinsseresssissssesessseess | oseeresenens 294,579,482 | ... 22,034,864 | ............ 272,544,618 | ....c.coo.... 303,065,162
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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.....37,298,428 reinsurance Ceded)............co..ovvvrrvererererenrenriereinns | onveensrenneens S5T2,477,883 | ..o | v 572,477,883 | ......oooeee. 552,075,196
2. Accrued medical incentive pool and bonUS @MOUNLS.............cvrverienrinriinminesisninrinnines | v 19,118,190 | .o | v 19,118,190 | ..ovvvvrrinn. 30,214,893
3. Unpaid claims adjustment EXPENSES...........c.wrirririimimerieriesiesiseessesssssssssssssssssssns | coneseneseesenes 90,451,506 | ...ocerverrereirerinerirerienin | e 90,451,506 | .....ocoervennn 87,253,376
4. Aggregate health policy reserves, including the liability of $.....7,799,994 for
medical loss ratio rebate per the Public Health Service Act...........ccoeviereenenininnnens | ceeiereinnienns 73,151,667 | .ooveveieierisreieiseieniens | covveesieenennens 73,151,661 | .cvvvevrrnens 128,103,118
5. AQQregate life PONICY FESEIVES........ovirurireireirriseieieeseteeess et asess st st essssssessessssssess | seesessessssssessasssssessassnssns | sessssssessessasssnssessensnssessans | sressesssssessassnsssessanssnesn [0 U
6.  Property/casualty unearned Premilm FESEIVE...........ccocueveveveieeeeeiieie e siesssessses | seeresesissesssessesesesessssssesens | ens
7. Aggregate health ClIaIM FESEIVES. ..ottt sssnsss | cesessesssssssssessasssssessesssnsss | srestessssssessnssssssessnsssessnssns | sesessssssessasssnssnssessnsnnens [0 T
8. Premiums received in @dVANCE...........c.covuiiiiiiiiiii s | sissnssnssnees 215,489,737 | oo | i 215,489,737 | ..o 197,273,819
9. General eXpenses dUE OF @CCIUBM.............cvuevueviveieeieieieeieese i ssssesesns | cveesssssseseas 415,440,088 | ... | i 415,440,088 | ................ 419,806,452
10.1 Current federal and foreign income tax payable and interest thereon
(including $.......... 0 on realized gains (I0SSES)).......covveverireiriereriieieiieees st | eviesesssssenns 11,297,998 | ..o | e 11,297,998 | ....coocvevenee 18,071,962
10.2 Net deferred taX HADIIIY...........creuierrieieie ettt sttt ens | freesesteesessessesssessessestaneses | essesssessestassssssestessessessans | soestsssessessnsssessessassanenn (01 R
11, Ceded reinsurance premiums PaYabIe............cccovvvveveievicrereieieses e sesses s sesssssesees | evesessessssenns 21,606,524 | ......cooerirereereeeeeeens | e 21,606,524 | ......ccovvvrvirernne 781,192
12. Amounts withheld or retained for the account of Others............cccceevieiecvercciceeececeees e 25,181,819 | .o | e 25,181,819 | .cooceviee 23,854,329
13.  Remittances and items not allocated.............c.ovriiiiiriinc | s 11,258,005 | ... | e 11,258,095 | ...ccovviranen. 11,947,011
14.  Borrowed money (including $.....336,000,000 current) and interest
thereon $.....1,005,000 (including $.....1,005,000 CUITENL).......c.ccvveermrreermmreersneeeesnneresans | cevssneeeens 1,247,004,886 | .......oovveemererecrescriinenin [ e 1,247,004,886 | ............. 1,171,982,441
15.  Amounts due to parent, subsidiaries and affiliates............c.cccvevrerierieeesisieieeeeseeeeens | e T3TT,2T4 | oo [ e 7377274 | ... 1,689,890
16, DIETIVALIVES. ...ttt | Hbsesb st s b e s bbbt nnbe | shsenisene et enin | ereineb e L0 RN
17. 105,225,883 |.... 105,225,883 |....coovvvvvenens 5,319,257
18.  Payable for SECUrities IENAING..........ocvvumrvireriririecieieese s sesesesisesinenen | cenessiessenens 15,231,180 | .oovveererecreereieenineriies | verireesieenns 15,231,180 | .ovoovvrrrcennne 14,705,942
19.
............................................................................................................ LU
20. Reinsurance in unauthorized and certified ($
21.  Net adjustments in assets and liabilities due to foreign eXChANGE FALES..........c.vvururinrins | crrereierirririssnsieisninniies | sevreseseesssessssssssessssssessens | sessssssssessssssssesssnssnenn [0 U
22. Liability for amounts held under uninsured plans.............cccevenieieienereseiesesssssens | coevessessenaens 381,976,307 | oo | e 381,976,307 | ...ccovvveee 363,433,455
23. Aggregate write-ins for other liabilities (including §.......... 0 CUITENE)...v. e | cvrereiaenas 1,405,229,454 | ......coooevieeiierennns (U . 1,405,229454 | ............. 1,279,567,557
24, Total liabilities (LINES 110 23).......cccrrrrereriecierieseiseriseesssesseesssessssssessssessssesssns | cossesesnes 4,617,518,485 | .....ovvveercrienens (O 4,617,518,485 | ............. 4,306,079,890
25.  Aggregate write-ins for special SUrPIUS fUNS..........cccceveveereeeieieceeeece s | coevesiaenens 9,9,%, TN USRI )%, 0 GO IR 94,331,076 | ...cccvevnee. 119,887,489
26.  CommON CAPItAl STOCK. ..ottt | crenisnienae ). 0, O IR XXXKoteteirrienies [ sssssnsenns | evsesessssesses s sessnsns
27, Preferred Capital SLOCK.........o.vvrirererrieiscins sttt ssenssssesses | sessessessns ). 0, SO R XXX orteteirieveiies | erveretsssie e sssesens | evesssesssseses s sssesesnnens
28.  Gross paid in and contributed SUMPIUS...........c.cuiviieiiiiisieie st sesensens | cesssssaenaes XXX vivvereivens | e XXXoteveirrienies [t sssssssenns | evsesessssesses s sesse s
29, SUMIUS NOLES....eurvuerirresrereirseseesressssese s ssesssssssssesssssss e ssessssssessesssssssssessasssessessesssnssns | sessessessons ). 0, SO XXX ovrirerivenes | e esese s ssssssiens | sresssissessesessesssssssse e
30. Aggregate write-ins for other than special Surplus funds............ccccveviereenesiieieicnins | covesiennes )0, 0. O R XXXt [ e (0 N 0
31, Unassigned funds (SUMPIUS)........cccrurreeererrurerneeneerneinseneesesnssnsssssessessesssssssssesssssesssnsssssssns | sesnsssessess XK Kernernesensnnenne | eoreerernne XK Kurernernnernernne [ cvvernnnnnn2,957,854,382 | ... 3,220,238,654
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (0) FSTORSSTRIS IS )%, 0, SO R XXX ovriierrienes | e ess s ssssssaens | sesssissessesesssssssssse e
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) DRSSPSR IR 0.0, SO S XXX eterieiirianes | erierisissiesessseesessesssssnsanes | onsessesssssssessessssessessssnens
33. Total capital and surplus (Lines 25 to 31 minus LiN€ 32).........cccevevercrrereeereeeiesieiens | covvisvaennns 9,9,%, NN IR 0.0, 0 G [ 3,052,185458 |............. 3,340,126,143
34. Total liabilities, capital and surplus (Lines 24 and 33).........ccccceveevivererneererieeseieessesenes | ceveerenens XXX oo | e 9,9.9 CORRURIIN TR 7,669,703,943 | ............. 7,646,206,033
DETAILS OF WRITE-INS
2301. Postretirement LIabilitIES............ccccevvevereieeieie et ses | cveeseesennas 1,222,331,591 | oo | v 1,222,331,591 |............. 1,151,752,422
2302. Liability for UnCashed ChECKS............c..ureemirumcrermirieiiesiiesessssieessessiesessesssesssssessss | seseessnsessnenens 9,415,598 | ...oorriirriereerieriiens | e 9,415,598 | ...ovvrvreriins 9,960,933
2303. Interim Payable t0 PrOVIAETS...........c.cceiivireieieeesieeeseese st sesse s | svsessssinsessenes 54,881,482 | ... | v 54,881,482 | ..ccevvvrvirnnee 23,202,423
2398. Summary of remaining write-ins for Line 23 from overflow page...........cccouvevvevcererieens | coveveeisnennnns 118,600,783 | ....ooevvereereeiee, 0 118,600,783 | ....coccvevenena 94,651,779
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 8DOVE).......curverrreesreenreessnnesssessssesanes | nseeeseees 1,405,229,454 | ..o (O 1,405,229,454 | ............. 1,279,567,557
2501. Reserve for ACA fees dUe in 2016........c..erremrveuerierierinresiesseessssesssssseessssesssesssees | sesssesssenns )99, ORI PO ) 9,9, OIS RN 94,331,076 | ...ccovverennn. 119,887,489
2502, oot R e | HesEaes st e st eenten | seeetsaees sttt s nens | eest ettt | seseest ettt
2503 <R enn s | Sestsn e st tenen | serebenes Rttt nene | sttt | sesenet et
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccouereeneeneensincnns | coneereerenenns D.9.9, RN O D90, GO O (01 RN 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE)........vvveerrrerererssrensersnsnenersesnes | cevenereenes XXX oroerrenneres | coreereenaees D09, TR FR 94,331,076 | ..ccocvverernne 119,887,489
300, ettt ees R | Sestaes et ee st enntns | seeetsees st et eeet et nens | eeest et st ees e | ceseest ettt
3002, oot | eestaen st renen | sereseee sttt nens | rest et | srseest st
3003, ettt R e | SesEae et n et ntes | seeeteeee sttt nens | rest ettt n s | seseeet ettt
3098. Summary of remaining write-ins for Line 30 from overflow page.........cccevevvevevereeeerrecnns | ceveerereniens D00, GO DR XXX oevrvvevies | e [0 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 @DOVE)........crvireerercriiiiieiiisisieiesiens | eereeiesianans XXX




Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1o MEMBET MONENS......cvoreceierirceiriecr ittt | erseneenes XXXoeeeeerinnenes | eeveeennenenens 12,187,373 | .o 13,183,660 |....covcrin 17,504,473
2. Net premium income (including $.......... 0 non-health premium iNCOME)........c.vvrverrerrerrieries | cerereennes D.9,9, ST N 5,565,292,181 | ........... 5,516,600,660 | ........... 7,154,173,693
3. Change in uneamed premium reserves and reserve for rate credits..........ccccouevvevevierenin | covvennns D00 ST 54,951,458 | ...coovvvene (3,594,274) | .............. 257,291,647
4. Fee-for-service (netof §.......... 0 MediCal EXPENSES)........evrevirireiriirireiseieisseesseisssessessessssens | seressenaes XXX oteietvrieiiens [ evreiisissesie e seinees | sreiessssessesssssssssessessnsens | eriessssessesesssssse e
5. RISKTBVENUE. ... | ciaesinias XXX [ | s | e
6. Aggregate write-ins for other health care related reVENUES...........ocoveveveveeeeicrisieieens | v D,9,0, ST I 20,691,465 | ................ 25,718,525 | .cocvvvnnn. 34,372,003
7. Aggregate write-ins for other non-health reVENUES...........ccceueveieieicisieieeseesee s | cesniennns XXXeieieisieinins | enisisisssisniesnsseienas [ [0 0
8. Total revenues (LINES 210 7).....uuverurruireierieciieriessssessieesssessseesssseseesssessssssssesssssnns | sevesceens )99 CRTT R 5,640,935,103 | ........... 5,538,724,911 | ......... 7,445,837,343
Hospital and Medical:
9. Hospital/medical benefits.... 3,934,426,877 | ........... 3,727,965,649 | ......... 5,096,544,998
10, Other ProfeSSIONal SEMVICES..........cviuiiieieiiieieieiesise ettt sssessessesssens | sessssessessessessssessessessnsens | sessssessessesns 82,940,370 | ..ccvoveeee. 96,119,113 126,069,312
11, OULSIE TEFEITAIS.........oveeieeieeii bbb | Shsesb s ees | enebensb bbbt snees | sesbiesb s bbbt | cebsnss s
12, EMErgency ro0m and OUB-Of-8IEa...........cceireriuriieiieieissiesieieissiessesse s ssesseessssssessesssssssessess | sressesssssssessessssssessesssssns | assesssssssessessessssessessssssses | sessessssessessessssessessessessnss | sessesnssessessessssessassessnsans
13, PrSCHPHON GrUGS.....couveveeeerrisrerirceiresiesises s ese st enssnees | cessnessssessssenessenssessssens | seresensssens 716,327,709 | ...ccvvvneent 683,966,621 | .............. 931,378,115
14.  Aggregate write-ins for other hospital and MEdiCal.............ceierinieieireeeeeenes | e (01 (01 (01 0
15.  Incentive pool, withhold adjustments and bonuS @MOUNLS...........cccoieriirinininniercries | e | oo 28,441,691 | ................ 42,144,306 | ................ 51,402,230
16, SUDLOAl (LINES 910 15).....cuumreeuriirciiieriieireie ittt eneses | fonessseessensseesieeeseens (U R 4,762,136,647 | ........... 4,550,195,689 | ........... 6,205,394,655
Less:
17, NEt rEINSUrANCE TBCOVEIIES. .......cvcveeiieeieeeiteee ittt ettt sae bt saeressbsse s snerenes | sinisetesesssseseeessseisssssarens | cereieieisiranes 86,796,725 | ................ 62,686,429 | ................ 91,391,011
18.  Total hospital and medical (LINES 16 MINUS 17).........ccceurrmrermrrieriiermirienesisesseseseneses | eeesseessesesesnieseseens (U A 4,675,339,922 | ........... 4,487,509,260 | ........... 6,114,003,644
19, NON-NEAIN ClAIMS (MEL)......cvvieireiciiieieeie ettt ss st snts | sressessnssssessessesantessesnsns | assessessssessesssssssessesesanses | sessessssessessesssessessessnssnss | sessesnssessesssssssessassesnsns
20. Claims adjustment expenses, including $.....120,590,651 cost containment EXpPenSes......... | .c.reerrrreeenerinereenns | coveverereonns 279,135,911 | .cceveeve. 269,721,637 | ...ccveuve. 406,562,835
21, General adminiStrative EXPENSES............covuriiiiiiiiiiiececs s | s | coseeines 1,071,103,006 | .............. 810,860,496 | ........... 1,077,330,199
22. Increase in reserves for life and accident and health contracts (including
LI 0increase in reServes fOr life ONIY).......coiveueerieieeiriieieieiesseesssses e rees | essessssssssssessessssansessessnes | sressesssssssassessssssasessessns | eosessssases (224,065,780) | ...vocvvvne (249,651,780)
23.  Total underwriting deductions (Lines 18 through 22)............ccoeirinirininiineinnseeninns | s (U 6,025,578,839 | ........... 5,344,025614 | ........... 7,348,244,898
24, Net underwriting gain or (10ss) (LiNES 8 MINUS 23).......c.cuevveiiriirieieninsieieiseisseneieesssenses | coneenenns 20,0, ST [ (384,643,736) | ..ccovvvee. 194,699,297 | ..oovvvrnnnns 97,592,445
25.  Netinvestment inCOME €aME..........c.covuiiiiii s sinies | coressiessss s | sressisnisnes 90,139,900 | ..ccoovvvvnvee. 86,825,203 | .....cco...c. 131,953,812
26. Net realized capital gains (losses) less capital gains tax of $.....28,593,329.........ccc.coevvevvens [evvierisiissiesiesiesiiesiiens | cvvsnsesienss 59,272,537 | covovvvrnenns 85,785,047 | ..coovvvrenns 76,443,601
27.  Netinvestment gains or (10SSES) (LINES 25 PIUS 26).........cvuevreirerrrerrirrinreieisesiseseessissseses | osssssesssssssssessesssssssans (L] T 149,412,437 | ..coeavee. 172,610,249 | .............. 208,397,413
28.  Net gain or (loss) from agents' or premium balances charged off [(amount recovered
LI 0) (amount charged off $.......... 0)]uurvaereereeeiereeseestes et s et sses e sses st ssenaas | sertessaessessesssesaestessaesannes | ertessesiesasstesssessestensesas | sessestessaessestns e ssestnsens | eebsesaestes st st st en s tan
29. Aggregate write-ins for 0ther iNCOME OF EXPENSES........cevviireuiiireieiireirieieieieeesieiessssiesens | crnsessssssssessssesensssesanans (U T 16,799,284 | ................ 15,181,548 | .......c.c...... 17,624,387
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29)..........cccvrererierierieeeeesesiesiesisssessesssensesiens | cesnesinens ) .0, SRR IS (218,432,015) | ...cvvennee 382,491,094 | .............. 323,614,245
31, Federal and foreign income taXes iINCUIMEd............cccveuiuriernieinieieeissieeeeseessseeensesssenses | nnesnsenns XXXovvevevvees | cveveiieninnns 17,121,496 | ................ 23,228,831 | ................ 28,610,808
32, Netincome (10SS) (LiN€S 30 MINUS 31)......ccivrirrerreriirieriiririeireeisssessessessesisenesensenees | coneeeneees )0, RIS [ (235,553,511) | ..ovvvennee 359,262,263 | .............. 295,003,437
DETAILS OF WRITE-INS
0601, MiChigan ClaIM taX..........ceureerurerrrrereresreseseesseesseessssesssssesssssssessssesssasessssssssnssssasssssssssnnes | sesesesnns ) 0.0, SRR IR 20,691,465 | ....ocoovnvne. 25,718,525 | ..ooovvvirnn. 34,372,003
0B02. .oooevereeeeeeeseeesse sttt | cerenerans XXXerveterirnees [ rererneesneesnssessesesssssnes | eesseseseessssssssassssasssssnnss | seseessssssnnssssssssssnsssaneens
0803, .oooveereeeesaeeeseeesseeessees st | serenerans XXXeoeeerrrirnees [ eerermeesnessnesessesssssssnes | eesssssssessssssssssssssssssness | seseesssssssnnssssnssssnsssaneens
0698. Summary of remaining write-ins for Line 6 from overflow page...........cceveereerrernerniniinnens | coveinenns D .9, GO BT [0 T [0 T 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LiNe 6 @DOVE)........c.rrwuireriresnierreseisseisserssensseseanes | censssneens XXX oo | e 20,691,465 | ..o 25,718,525 | ..ovvvernneens 34,372,003
0707, oottt s et | sernnsrans XXX osrvirrrirnees [ eerermessnessnsssssesssnsssnes | eessssssssssssssssssssssssssness | seseessssssnnsssssssssssssaneens
0702, ooooeeereeeeeeese s seess et | cerenerans XXX etvetrrirnees [ rerereeesseesnssessesesnsssens | eessesssnessssssssassssssssssnnes | seseessssssnnsssssssssnnsssannens
0703, oeoreeereeeeees e eesse st | cereneraas XXX eretterirnees [ rerereeemneesnssessesesnsssnes | eessesesnessssssssassssssssssnsss | seseessssssnnsssssssssnnsssaneens
0798. Summary of remaining write-ins for Line 7 from overflow page
0799. Totals (Lines 0701 thru 0703 plus 0798) (Line 7 above).............
TADT. et | S8snen Rt n et nsseennne | eeetseness e st st enest | neestieest ettt | sestaees sttt
TAD2. eSSt | Seseee Rt een et eentsenans | eeeteees s e s st s st | seeesseest sttt | seetseesenent et
TADB. eSSt | S8seee Rt nen et eenssnennns | eeeetseeess st s st | seeesseest sttt | sestaees ettt
1498. Summary of remaining write-ins for Line 14 from overflow page..........cocvevveeeenieninnenenes [ revveneieeneseeeeens (01 (01 [0 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 @DOVE)........coviiirririininiriineisieississinnenes | oo sensnecns 0 [ {01 [0 0
2901. MiSCEIANEOUS INCOME........cocvieeiveieieteteie ettt ettt s e s s st setesetetetans | sresesesssssssssssssesesessssnsnns | sevesisesesisns 16,799,284 | ................ 15,181,548 | ................ 17,624,387
2902, ooooeeereeeie et | Sees R R SRttt | £e8sees ettt nens | Hreess st st eess st | seeest ettt
2903, oeooeeeaeees et | SeeE e R Rt eee | et sttt enens | Seeees sttt n st eentnn | eeest et
2998. Summary of remaining write-ins for Line 29 from overflow page............cocveeeeeureneineinens | covereeneeereineeeeeneeneens (01 (01 [0 T 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (Lin€ 29 @DOVE)........ccuuivueriiriiriririenienisnsnniinines | cresnesnesseeseessessseesnees 0 [ oo 16,799,284 | .....ccoccvenee. 15,181,548 | ..oooovvvrenne. 17,624,387
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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year PrioraYear
CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31
33.  Capital and SUrplus Prior FEPOMING YEAI..........c.cuuieieuririiiieire i sesie ettt senienes | cbeesiesans 3,340,126,144 | ........... 3,288,723,599 | ........... 3,288,723,599
34, Netincome or (I0SS) fTOM LINE 32.......c.cuiiiieiieiciiieieieieise ettt sttt sntensens | ssessessnsns (235,553,511) | ..cvvevvvee. 359,262,263 | .............. 295,003,437
35.  Change in valuation basis of aggregate policy and ClaiM MESEIVES.........cvu it eeeissiesesees | eeseensesssesesesssssssesssennes | sreeessssnssessesnsssssessesnssnns | seseensesssessessssssesseeessnes
36. Change in net unrealized capital gains (losses) less capital gains tax of §.....25,301,619........ccccccvevrrrieinererienieeenns | cerveirenins (91,953,075) | .ovocvvennen. 45,220,960 | ...coovveve. 72,480,771
37.  Change in net unrealized foreign exchange capital gain OF (I0SS).........cvuirrerreiiriinieieirereeeeseeeee e eesssesnees | ereesesesseens (3,137,846) | ..oovvvvrrreinnn 657,792 | oo (2,107,251)
38.  Change in net defermed INCOME taX........cvvriueiriiieieie ettt sees | sebessessesanes 39,602,121 | v (49,570,133) | vevvrrvirnnns (24,320,084)
39.  Change in NONAAMIEE @SSELS.........cviveiricieieiriieirie ettt sttt s st ennns | sessnsessnsesens 13,647,775 | ... (48,597,637 | ..oovvvrnne (88,417,416)
40. Change in unauthorized and certified reinsurance
41, ChanQge iN ITBASUMY SEOCK. ... cvurrceiererieiieis ettt ettt s s ettt s e ns et es et | 4esenseeesanseesesnstessessennens | essreseesstesseeneanssessensseaens | soeeseesstesseenesassessesneenes
42. Change in surplus notes
43.  Cumulative effect of changes in aCCOUNtING PHINCIPIES..........vurvrvrieriiireiciriieieie ettt tsssssens | sebesseeersisesensessesssenseen | seseeesneenens (23,521,414) | c.ovvveene (24,363,987)
44, Capital changes:
o o I OO OO OO OO DTSSR PP OO SOTOTRTUN POTTROTRT TN
44.2 Transferred from SUrPIUS (STOCK DIVIAENG). ..ot ssssens | sessessssassessessssessessessssnnss | sressssssessessssssessessessssens | sosessssessesesessssassesssanses
44.3 TraNSTEITEA 10 SUMIUS.......cvuveireercieeieietcieese ettt f bttt sas | 4esebaetnesesseesee st esseeebantes | ebsetesensesseenetassesensbanns | soeeseenssesseeetastessenanesens
45, Surplus adjustments:
A5.1 PAIA TNttt n et | ees sttt nents | seeees e sttt | sestseees et
45.2 Transferred to capital (STOCK DIVIAENA).........c.ruriirirerriiiieiecisseie st sssssesssanss | essessessesessessessessssessessess | siessessssessessesssssssessessssans | sosessssessessessessssessesesanss
45.3 TransSferred frOM CAPIEAL.........cceeiieieeets ettt s s bbb ss b s st sees | ebessetesassesebessetesensesesann | nebebensetesansesesansetesnresenns | nesetebenteten ettt nne e
46.  Dividends t0 SIOCKNOIAETS.............ucvuuiiiiiiiiiii s | bbb nses | sesb b | seb e
47. Aggregate write-ins for gains or (I0SSES) IN SUIPIUS........c.ovurvivirrieiiieiriiisisie ettt ssnsssenses | eessesennrenns (10,546,150 | ....cccovernnes 95,256,311 | oo (176,872,925)
48. Net change in capital and SUPIUS (LINES 34 10 47).......cceiirieiiiririeienessee st sssss e ssssenss | sessessssenns (287,940,686) | .............. 378,708,142 | ....cooovnne. 51,402,545
49. Capital and surplus end of reporting period (Line 33 PIUS 48)..........cceiriierierieirceieseesiee s | ceesesnnas 3,052,185,458 | ........... 3,667,431,741 | ........... 3,340,126,144
DETAILS OF WRITE-INS
4701. Initial recognition of SSAP NO. 92 @N0 NO.T02.........c.euuiiirieiiiiieririre ettt nes | etiebenesesb bt senienes | eesesbtbsessentesesessesensinenies | soeesestseensestsseeneessnnssees
4702. Additional amount recognized PEI INT 13-03.......c.cueiiiiiiririieiee sttt ssebets | ebessetesssesesassetesessesesanss | nebebessesesesessssssesasssesanns | nesesessstesessesesasssesansesesan
4703. Other changes in pension and poStretireMENt VAIUBHION...........c..cvriierieiiriirieir e sensesiees | seriessssisenssssssssssessesssine | sorersnssessssessessesssensessnns | sonesreenns (271,817,830)
4798. Summary of remaining write-ins for Line 47 from OVEIfloW PAGE.........cevieeieiiiieieieeeisse et ssnsenns | evesssensns (10,546,150) | ....covvveve. 95,256,311 | cvvevrrae 94,944,905
4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE).......ccruriiriiiisiisieisseissssssesssessssssssssssssssssssnssenssenssenessnssens | sesesssssenas (10,546,150) | .oovveveenees 95,256,311 | ..oovverenee (176,872,925)
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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..ottt besnnns | snbesiae 5,648,102,305 | ......... 5489,427,794 | ....... 7,279,049,953
2. NetinVESIMENTINCOME.........ccvcieceieieccte ettt ss s sesssse st snsans | sensessesansas 75,626,700 | .............. 93,115,689 | ............ 125,746,343
3. Miscellaneous income 20,691,465 ...25,718,525 ...34,372,003
4. Total (LINES T ThTOUGN 3). oottt ettt st s snens | essnens 5,744,420,470 | ......... 5,608,262,007 | ......... 7,439,168,299
5. Benefit and 10SS related PAYMENLS.........cciueieiiiiirie ettt nse et | sensenees 4,710,605,198 | ......... 4,558,178,545 | ......... 6,146,992,523
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.ereruererrerrineeneirnenins | eeneirsinensinsissesssssenees | seeseeseesnssssssssssssssesssens | sessesssssssssessmsssssssessns
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............cceueeieiriicieecceeee e | cveeeenas 1,281,049,613 | ......... 1,188,975,943 | ......... 1,562,980,956
8. Dividends paid t0 POCYNOIAETS.........c.cvivieeicictce ettt ss st s e sens | svsssisssssssssssssssesesensons | sbosssssessesisssssessesssessens | cressessesssissessesesessssans
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ...52,488,789 ...28,004,848 20,664,491
10, Total (LINES 5 trOUGN 9)......vueerereiierireieieeinsieis sttt sttt st ssessensnsnns | sresiaees 6,044,143,599 | ......... 5,775,159,336 | ......... 7,730,637,970
11.  Net cash from operations (Line 4 MINUS LINE 10)........ccccueviviiereiiieniieesice et be s bes s sss s sensssenens | sresesnans (299,723,130) | ....vce.e (166,897,328) | ........... (291,469,671)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS...eeeee ettt R ettt et entnnns | srienias 5,043,401,741 | ........ 3,635,717,407 | ......... 4,712,211,809
1202 SHOCKS ..ottt | seinnbinenes 367,328,940 | ............ 452,681,992 | ............ 304,546,724
12.3 Mortgage loans. 4,250,000
12,4 REAIESIAE. ... .ot nts | Sebee sttt ens | sresest ettt enins | sestete et
12.5  Other iNVESIEA @SSES........c.ivivieeicicii ettt snaens | senbessessenas 41,108,328 | .............. 23,060,355 | .............. 57,427,807
12.6 Net gains or (losses) on cash, cash equivalents and Short=term INVESIMENES...........ccoceveveicveeeiceeees e | et ieesssesessiniens | everisssssesissssesessissensens | covsssssessssssessesessesssseens
12.7  MISCEIIANEOUS PrOCEEMS........cuvvcveieieieciiiiieic ettt sttt st bbbt st snnns | dentessessesas 99,906,626 | ........... 174,105,008 | ................ 4,119,406
12.8  Total investment proceeds (LINES 12.110 12.7)......cveriierieiicreeers st s s sessssessssss s ssssessessssnses | evveses 5,5651,745,635 | ......... 4,285,564,762 | ......... 5,082,555,746
13.  Cost of investments acquired (long-term only):
13.1 Bonds 4,310,362,382 | ......... 3,432,830,199 4,495,685,008
1312 SHOCKS etttk bRttt | seieetienies 271,822,711 | ..ccooee.e. 377,895,839 | ............ 261,790,302
13,3 MOMGAGE I0ANS........cvcviiecviectcteiee ettt b bbb s bbbt b s s s bbb e benseaessnas | abassebessssesessnsesassstesenes | sesbesessetesssesesssetesansess | nebesestebesssetes st nntenas
1314 REAIESIALE. .. vee ettt bbbttt | ententeneaas 4,179,345 | ..o 1,695,152 | ..o 2,656,391
13.5  Other INVESIE @SSELS.........uvvurirrirerirriseriie bbbt | coneisessees 61,291,158 | ......ccco.c. 86,443,045 | .............. 95,208,013
13.6  MisCEllaneOoUs @PPlICALIONS..........cvcveiveiriiciiiie ettt b s sse s entens | destessessenas 92,919,459 | ........... 126,487,400 | .............. 13,349,566
13.7 Total investments acquired (Lines 13.1 to 13.6)............... ..4,740,575,055 ..4,025,351,635 ..4,868,689,280
14.  Netincrease or (decrease) in contract 10anSs and PrEMIUM NOLES..........covuiiueiiiriieiieieieieseieiesessssesessstes s ssssssssses | sosessessssessesessssessessnsins | ssessssessesssssssessesessssans | erssssssesesissessesssssssensns
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNE 14).........c.coveurirereiierieieeeee e sesesens | coessesienns 811,170,580 | ............ 260,213,127 | ..ocoueee. 213,866,466
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPItAl NOES......vuvveveerereircieeieiiecsssie ettt ettt ntnsests | snsssssnssessanssestessanssnssess | sessessesssssnssessanssnssnssans | sestesssssessessasssnssessassas
16.2 Capital and paid in surplus, less treasury stock.
16.3 Borrowed funds 74,999,886 (5,483,013) ... (5,483,013)
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5  DIVIAENAS 10 STOCKNOIAELS. .....c.vvecerieiicecie ettt a sttt essentas | anssessnssessassnsssessasssnssnss | sessessesssssssssessasssnssnssans | sestessssssssessassnnssesssenns
16.6  Other cash provided (PPHEA).........cvuurerieieriieiiieeii it esbsenins | crseisssisanes 76,956,028 | .............. 38,491,401 | ............ 120,880,121
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)..........| .cccc...... 151,955914 | ............ 33,008,388 | ............ 115,397,108
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccccevvvevees | coerennnad 663,403,364 | ............ 126,324,187 | .............. 37,793,903
19.  Cash, cash equivalents and short-term investments:
19.1 Beginning of year........c.cccoeoverneinnnee 464,455,508 426,661,605 426,661,605
19.2 End of period (LiNe 18 PIUS LINE 19.1).....cvururieeirrieiseieisieeeseess sttt sss s ssessssssessessssssesssssessessanes | sssesenes 1,127,858,872 | ............ 552,985,792 | ............ 464,455,508
Note: Supplemental disclosures of cash flow information for non-cash transactions:
I [ [ [ |
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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

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

Total Members at End of:

1o PHOT Y I ..ttt ssns | sessssenssessessenens 1,431,905 [ 172,431 | 732,187 | oo 204,771 | oo 3145 | 23,292 | oo 92,383 | oo 151,627 | ooeeereeeeeeeeesninns [ v 52,069
2. First QUAMET.....cooeveiceeieecce et | et neiaenseseees 1,388,231 | .o 146,418 | oo 701,987 | .o 204,089 | ..o 3,460 | ..o 20,252 | .cooveeieeieees 94,046 | .o, 167,240 | oo | e 50,739
3. SeCONd QUAMET.......cov v | eeeseseeseeseenseeene 1,367,581 | .o 133,885 | .o (0725 [ I R 202,212 | .o 2,560 | .o 13,964 | ..o 94,055 | .coieiiieeines 168,500 | .vuvvreerernererereineereireiees [ v 50,244
4, THhird QUAMET.....coeeveeeeeeseieceeseseeessseeeseisseeeis | sersesessessenseenees 1,361,616 [ .o 128,433 | 698,541 | .ovvererieirnns 200,615 | .o 3,582 | 16,083 | ..o 94,248 | ..o 170,188 | .oveeeeerereereireneeeireiees [ v 49,946

5. Curent Year,

10. Hospital Patient Days Incurred

11, Number of Inpatient AdMISSIONS..........cccovereriirererieriisnnns

12.  Health Premiums Written (a)

13. Life Premiums Direct

14.  Property/Casualty Premiums Written...........cccoccoveierrcirnnnn

15.  Health Premiums Eamed

16. Property/Casualty Premiums Eamed..........c.ccoovrrvrrreicnnee.

17. Amount Paid for Provision of Health Care Services............

18.  Amount Incurred for Provision of Health Care Services......

................ 4,740,710,890

................ 4,762,136,647

.................. 449,644,002

.................. 430,803,231

................ 2,123,310,962

................ 2,096,652,195

.................. 347,712,534

.................. 351,962,534

.................... 11,536,283

.................... 11,938,007

.................... 65,311,268

.................... 64,477,966

.................. 315,321,065

.................. 325,729,356

................ 1,236,755,902

................ 1,262,774,484

.................. 191,118,874

.................. 217,798,874

For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....1,499,317,036.




Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1 2 4 5 6 7
Account 1-30 Days 31 - 60 Days 61 - 90 Days 91 - 120 Days Over 120 Days Total

Claims Unpaid (Reported)

0399999. Aggregate Accounts Not Individually Listed-Covered...........ocovirorviirrinsrerieseressrereeians [ oo seessrsneees 61,958,302 [ oovooveeerceerceerr e ATANTTT | e 7,408,737 [ oo, KRR 8,327,764 | oo 98,804,757
0499999. Subtotals .61,958,302 | .... L AT 91777 T ..1,408,737 | .. ...3,918,177 | 8,327,764 | oo, 98,804,757
0599999. Unreported Claims and Other e eetetetetetetetetetetetetetesetesesesesesssssesesssesssesesessesssss 4eseseseseseseseseseseseseseseseseseteseseseseseteseseses 4eteresesesesesesesesetesesetesetetetesesesatetesetasasas  tetetesesesesetesesesesesesasesasasasasasesasasasasasasas 4etetetesetesesesasasesesesasasesasasasasasasasasasasases tetetesetesesesesetesatatasatatatatatasatasatasetasasasas ...510,971,554
0799999, TOLAI ClAIMS UNPAIG.........evuiveeieeisesiesssstsesiessssessssssessessssssessesssssssssessesssssssssessassssssessessassasssessess | s1essassssssessassasssessessassanssessessansasssessassans | oekasssessessossasssessessasssessessessensaessessassantse  4aessessossssssessessostanssesessansanssestessanssnssess  ohseststssssessessasssnssessantansansestansnssnssassas . L ...609,776,311
0899999. Accrued Medical INCENtIVE POOI GNT BONUS AMOUNES............c.cvcueieveeeieecteiesceeseeesstetssesesteses  eussessstesesssessassssssessessesassstesssssesssssntasas  w2esessssessssssssasassesassssnsassssssassssssnsassntasas  o4essesesassssssassssssasasssenssssnsssassssesassssssasas  o4ssesesassssssassssnsassssssesssantasassstesasnsnsasee  otssnsesossssnssssnsassssssessssnsasassstessnansasas | sesesesissmsssessssessssnssssssesasa 19,118,190

800
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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

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

1. Comprehensive (NOSPital ANA MEAICAL)........... ittt ss s se bt sss et ensensnes | wressantssssessessensnsnnen 239,959,526 |...ovvrerrirrirrreeene 2,316,937,127 | oo 4,871,638 | oo 198,247 475 | ..ooveveeerrereinnnns 244,831,164 | ..o 246,261,536
2. MEAICArE SUPPIBMENE.......uiveiieiiiiiiieieeie sttt | chbens st 54,487,137 | .o 293,225,397 | .oovvrerrirererinerernins 1,151,882 | .o 68,686,361 | ....cvvvrereererercreirns 55,639,019 | ..ovvircrrreircreis 65,588,243
3 DBNAI ONIY...oeeeieee bbb ARkt | chierien bbbt 6,957,507 | ..covvereirererreiireiennas 58,353,767 | ..oeeeererrrirneirereierineines 123,823 | o 3,832,263 | ..o 7,081,330 | .o 4,789,388
4. Vision only 698,946 |....oorrereieieireieinae 10,837,337 | .o 2,905 | .o 947,883 | .o 701,851
5. Federal Employees Health Benefits Plan 37,271,410 | 278,049,655 |.... 1,020,230 | .o 40,532,347 | .o 38,291,640 ...31,144 287
6. Title XVIII - Medicare 170,080,873 | .o 1,059,851,617 |.... 3,446,418 | ..o 215,118,301 185,722,726
T THHE XIX = MEAICAIG. ......eoceuerieeireeeee ettt s8R s bbb ba et enbees | 4ebsebsesbeeb e b seesesbee b e e e sbesbeesnebsnesans | 4ebuebseesees st e e e s b eebeeb e b s essesbaebnsens | Hebuebsnesesbasbae s b s ee s et e b e nbeeb s ens | 4ebeeb e s ses b et b ee b b s e s bbb s bt bt aees | Sebeeb b bRt bbb L0 OO
8. DI NBAIN......... ettt SRR R Rttt s st s | ArprentenE et ent et neneen 13,608,086 |....covrrerrenrenrernines 164,758,385 | ..o 4124541 | 30,371,814 | .o 17,732,627 | .o 18,019,953
9. Health SUDLOtAl (LINES 110 8).....cvucvuiiiiriririiie ittt bbbttt | chntrensensane s sen e 523,063,485 | .....coovovrriiniinnns 4,182,013,279 | oo 14,741,437 | .o 557,736,444 |....ccovvnvririniniins 537,804,922 | .....ccoovviiiriniris 552,075,197
10, HEAItNCArE FECEIVADIES (B)... . vevuevuiiireiciiieieieise sttt b bbb s b s s n st ents | S1nbnsessessnsessessessnsesses st ensesesntense | ebsessnsessessnsnnsessesnta 78,581,220 | ..ot seinnns | essessessssstes ettt | essessnt ettt 0 [
T (41T o 4 o O OO OO ST O oSO ORI O O
12.  Medical incentive poOIS aNd DONUS GMOUNLS...........ccuiveiueiriiiciieieei ettt se s s s sebensnns | eesesssessesessnsessssnserenan 27,653,494 | ..o 11,884,901 | .ooviiiicece e | e siennes 19,118,189 ..o 27,653,494 |..coviiiieeii 30,214,893
13, TOHAIS (LINES 9-10HTTH12). ..tttk bbbttt | chebsensen st see e ene s 550,716,979 | ..o 4,115,316,960 | ...ovvvviicircrniiines 14,741,437 | .o 576,854,633 |....cccooviiririniniins 565,458,416 | .....ccvvvrcrirniiniinns 582,290,090
(@) Excludes§$.......... 0 loans or advances to providers not yet expensed.




Statement as of Septernber 30, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

NOTES TO STATUTORY BASIS FINANCIAL STATEMENTS
FOR PERIOD ENDED SEPTEMBER 30, 2015

1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES
A. Accounting Practices

Blue Cross Blue Shield of Michigan (BCBSM or the Company) is a nonprofit mutual insurance
company formed under Chapter 58 of the Michigan Insurance Code. BCBSM, the largest health
insurer in Michigan, provides health coverage to its members through underwritten insurance
and self-funded employer sponsored arrangements. The Company’s health maintenance
organization (HMO) subsidiaries, Blue Care Network of Michigan (BCNM) provides health care
services to subscribers and contracts with various physician groups, hospitals, and other health
care providers to provide such services. Subsidiaries of Accident Fund Holdings, Inc.
(collectively, Accident Fund), a wholly owned subsidiary of the Company, provide workers’
compensation insurance. Life Secure Insurance Company (LifeSecure), another wholly owned
subsidiary of the Company, provides long-term care, accident and hospital indemnity insurance.
Woodward Straits Insurance Company (WSIC), a wholly-owned captive insurance subsidiary of
the Company, underwrites certain risks of operations of the Company and its subsidiaries that
were previously insured by outside third parties.

In June 2015, a wholly owned subsidiary of BCBSM, Michigan Medicaid Holdings Company,
(MMHC), and AmeriHealth Caritas Health Plan (ACHP) entered into a joint venture to operate
Blue Cross Complete of Michigan, LLC (BCC). Under the agreement, MMHC and ACHP each
own a 50 percent interest in this joint venture. Prior to this joint venture, BCC was a wholly-
owned subsidiary of Blue Care Network of Michigan. Please refer to Note 10 for additional
information.

The Michigan DIFS recognizes only statutory basis accounting practices prescribed or permitted
by the state of Michigan for determining and reporting the financial condition and results of
operations of an insurance company. DIFS adopted the National Association of Insurance
Commissioners’ Accounting Practices and Procedures Manual (NAIC SAP) as the basis for its
statutory accounting practices. The Director of DIFS has the right to permit other specific
practices that may deviate from the prescribed practices. The accompanying statutory basis
financial statements have been prepared, in conformity with accounting practices prescribed or
permitted by DIFS.

Prescribed and Permitted Practices — The following are prescribed and permitted practices
approved by Michigan DIFS.

Premium Deficiency Reserves — Effective January 1, 2014, for the six-year period of 2014-2019,
the Company will expense losses on its Medigap product as incurred exclusive of the
requirements of SSAP No. 54 to accrue future losses as a premium deficiency reserve. If
losses on the Company’s Medigap product were not expensed as incurred, statutory surplus
would be decreased by $195,554,000 as of September 30, 2015. The permitted practice has no
net income impact for the period ending September 30, 2015.

Social Mission Obligation — Effective January 1, 2014, the Company recognizes social mission
contributions to the Michigan Health Endowment Fund (MHEF) in the year payments are made
rather than when ordinarily accrued in the year the obligation arises, which results in a one year
deferral of expense recognition. If social mission contributions to the MHEF were not
recognized in the year of payment, net income would increase by $5,000,000 and statutory
surplus would decrease by $36,000,000, net of tax for period ending September 30, 2015.

Hospital Advances — Following the guidance of paragraph 16 of SSAP No. 84, Certain Health
Care Receivables and Receivables Under Government Insured Plans, the Company admits net
hospital advances attributable to self-funded contract claims to the extent of the unpaid hospital
incurred claims owed by the Company to the hospital. Without the permitted practice, statutory
surplus would have decreased by $31,226,226 as of September 30, 2015. The permitted
practice had no impact on net income for the period ended September 30, 2015.

A reconciliation of the Company’s net income and capital and surplus between DIFS

prescribed and permitted practices and NAIC SAP as of September 30, 2015 and December
31, 2014 is as follows:
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Statement as of Septernber 30, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

Net Income - MI DIFS

MI DIFS Permitted Practice

Medigap PDR - reversal of 2013 amount; no PDR
balance as of 9/30/2015
Social Mission accrual expensed when paid

Net Income - NAIC SAP

Statutory Surplus - MI DIFS

MI DIFS Permitted Practice
Medigap PDR as required per SSAP No. 54
Social Mission Accrual expensed when paid
Deferred Tax Impact on Permitted Practices

Hospital Advances for Self-Funded Claims
Statutory Surplus - NAIC SAP

9/30/2015
$ (235,553,511)

5,000,000

12/31/2014
$ 295,003,437

(195,554,000)
(50,000,000)

$  (230,553,511)

$ 49,449,437

$ 3,052,185,458

(195,554,000)
(45,000,000)
48,110,800

(31,226,226)

$ 3,340,126,143

(195,554,000)
(50,000,000)
49,110,800

(55,452,520)

$ 2,828,516,032

$ 3,088,230,423

B. Use of Estimates in the Preparation of the Financial Statements — No change from prior year-
end.

C. Accounting Policy - No significant change from prior year-end.

6. Premiums and discounts on loan-backed bonds and structured securities are amortized
using the retrospective method based on anticipated prepayments at the date of purchase.
Prepayment assumptions are obtained from broker- dealer survey values or internal
estimates. Changes in estimated cash flows from the original purchase assumptions are
accounted for using a prospective method. Should the present value of anticipated cash
flows collected be less than the amortized cost basis, a determination will be made on
whether the decline in value is other-than-temporary. If the Company has the ability and
intent to hold the security to maturity, but does not expect recovery of the carrying value, the
credit portion of the decline is recognized as an impairment loss.

7. Investment in Subsidiaries, Controlled and Affiliated Entities and Related Goodwill - The
Company uses the equity method and follows NAIC SAP in valuing its subsidiaries and
affiliates. In accordance with SSAP No. 97, Investments in Subsidiary, Controlled, and
Affiliated Entities, a replacement of SSAP No. 88, the Company reports its investments in
subsidiaries inclusive of related goodwill balances. The Company’s investment in
subsidiaries (BCNM, AFHI, and LifeSecure) and related goodwill are included in the
common stock line of the Assets page while the investments in affiliates (BMH, LLC, Data
Driven Delivery Systems and NASCO, LLC) are included in the other invested assets line of
the Assets page.

Goodwill is amortized over 10 years. The Company’s goodwill in Accident Fund is fully
amortized as of December 31, 2014. The Company recognized approximately $6,600,000 of
goodwill amortization in its investment in DDDS, LLC. The carrying value of these assets is
reviewed for impairment at least annually or more frequently if needed.

The goodwill limitation calculated based on SSAP No.68 as of September 30, 2015 was
$303,313,000. The Company’s goodwill balance in its investment in DDDS, LLC at
September 30, 2015 was $22,851,667. The Company’s goodwill balance is fully admitted at
September 30, 2015.

As of September 30, 2015 and December 31, 2014, the breakdown of investments in its
subsidiaries and affiliates are shown below.
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Statement as of Septernber 30, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

9/30/2015 12/31/2014
Common Stock Investments in Subsidiaries:
Investment in BCNM $ 1,013,433676  $ 1,020,032,980
Investment in Accident Fund Holdings, Inc 764,869,981 750,936,150
Investment in LifeSecure 26,837,780 20,366,728
Investment in Woodward Straits Insurance Co. 26,060,000 24,714,000
Investment in Michigan Medicaid Holdings 21,515,000 -
Amount included in common stock $ 1,852,716,437  § 1,816,049,858
Other Invested Assets:
AmeriHealth 188,062,738 173,955,310
DDDS, LLC 23,160,588 60,770,943
NASCO 3,058,384
Amount included in other invested assets $ 214,281,710 $ 234,726,253

Total investments in subsidiaries and affiliates $ 2,066,998,147 $ 2,050,776,111

2. ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS — NONE
3. BUSINESS COMBINATIONS — NOT APPLICABLE

4. DISCONTINUED OPERATIONS — NOT APPLICABLE

5. INVESTMENTS

D. Loan-Backed Securities —

1) Loan-backed securities designated highest-quality and high-quality (NAIC designations 1
and 2, respectively) are reported at amortized cost; securities that are designated medium
quality, low quality, lowest quality and in or near default (NAIC designations 3 to 6,
respectively) shall be reported at the lower of amortized cost or fair value. Premiums and
discounts on loan-backed bonds and structured securities are amortized using the
retrospective method based on anticipated prepayments at the date of purchase.
Prepayment assumptions are obtained from broker-dealer survey values or internal
estimates. Changes in estimated cash flows from the original purchase assumptions are
accounted for using the prospective method.

2) All loan-backed securities with a recognized other —than-temporary impairment (OTTI) , in
aggregate, classified on the basis for the OTTI:
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Statement as of Septernber 30, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

1 2 3
Amortized Cost
Basis Before Other- Other-than-Temporary
Than Temporary-  Impairment Recognized Fair Value
Impairment in Loss 1-2

OTTl recognized 1st Quarter
a. Intent to sell S - S - S -

Intent or lack of ability to retain

the investment in the security

for a period of time sufficient to
b. recover the amortized cost basis  $ - S - S -
c. Total 1st Quarter S - S - S -
OTTl recognized 2nd Quarter
d. Intent to sell S S S

Intent or lack of ability to retain

the investment in the security

for a period of time sufficient to

. recover the amortized cost basis S 468,571 S 2,905 S 465,666

f. Total 2nd Quarter S 468,571 S 2,905 $ 465,666
OTTl recognized 3rd Quarter
g. Intenttosell S $ S

Intent or lack of ability to retain

the investment in the security

for a period of time sufficient to
h. recover the amortized cost basis  $ - S - S -
i. Total 3rd Quarter S - S - S -
m. Annual Aggregate Total S 468,571 S 2,905 S 465,666

3) For each security, by CUSIP, with an OTTI, recognized in the current reporting period, as
the present value of cash flows expected to be collected is less than the amortized cost

basis of the securities:

Book/Adjusted
Carry Value  present value
Before Current  of Projected = Recognized
CUSIP Period OTTI Cash Flows OTTI
001406AB3 468,571 465,666

2,905

Amortized Fair Value Date of Financial

Cost After atTimeof Statement Where
OTTI oTTI Reported
465,666 465,666 6/30/2015

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

non-recognized interest related impairment remains):

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

h. The aggregate related fair value of securities
with realized losses
1. Less than 12 Months
2. 12 Months or Longer

(469,899)
(391,000)

108,216,994
9,609,000

E. Repurchase Agreements and/or Securities Lending Transactions

3) The Company, in the normal course of business, enters into a security lending agreement
with a custodian bank. Under this agreement, the Company requires collateral
approximating at least 102% of the value of the securities loaned. The Company receives
cash and non-cash collateral. The cash collateral is reinvested by the custodian bank in
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Statement as of Septernber 30, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

money market funds. The non-cash collateral is maintained in a separate account until the
transaction is completed. The security lending agreement is primarily overnight in nature
and subject to renewal or termination.

Amortized Cost Fair Value

Securities Lending

a) Open $ 15,231,181 $ 15,996,799

b) 30 Days or Less

c) 31 to 60 Days

d) 61 to 90 Days

e) 91to 120 Days

f) 121 to 180 Days

g) 181 to 365 Days

h) 1to2 Years

i) 2to 3 Years

j) Greater Than 3 Years

k) Sub-Total $ 15,231,181 $ 15,996,799

I) Securities Received - -

m) Total Collateral Received $ 15,231,181 $ 15,996,799

b) At September 30, 2015, for its loaned securities of $15,112,517 the Company received
cash and noncash collateral of $15,231,181. The fair value of the total collateral received
is $15,996,799.

I.  Working Capital Finance Investments — NONE
J. Offsetting and Netting of Assets and Liabilities — NONE

6. JOINT VENTURES, PARTNERSHIPS, AND LIMITED LIABILITY COMPANIES - No significant
change from prior year-end.

7. INVESTMENT INCOME

A. Investment income due and accrued with amounts that are over 90 days past due will be
non-admitted.

B. Investment income receivable non-admitted at September 30, 2015 and December 31,
2014 was $0.

In accordance with the Company’s impairment policy, securities that have a fair market
value that is below amortized cost are considered impaired and are analyzed and
reviewed by management to determine if the impairment is other-than-temporary. Factors
taken into account for each individual security include the length of time and extent to
which the fair value has been less than the carrying value, the underlying financial
condition and the specific circumstances that are impacting the issuer in the marketplace.

For internally managed debt securities, other-than-temporary impairment (OTT]I) is present
when a credit loss is determined to exist for the underlying security or the Company has
the intent to sell the security before anticipated recovery of the amortized cost of the
security or the Company has intent to hold and anticipates that the security will not
recover. As previously disclosed in Footnote 5.D, for loan-backed securities, if the
Company has the ability and intent to hold the security to maturity, but does not expect
recovery of the carrying value, the credit portion of the decline is recognized as an
impairment loss. Interest-related impairments are not recognized as an impairment loss.
Specific criteria for evaluating debt securities for impairment include the length of time and
extent to which the fair market value was below carrying value, NAIC ratings, interest-
coverage ratios, and ratings outlook. For equity securities that are internally managed, the
Company evaluates whether it has the intent and ability to hold the security using a five-
year rolling average to determine if there will be a full recovery in value. For internally
managed investments with market values below cost that were determined not to have
OTTI, the Company regularly monitors the existing unrealized losses and evaluates
potential impairments to determine if OTTI needs to be recorded. For investments
managed by outside investment managers, OTTI is presumed to exist when market values
are below cost because the Company cannot assert the “intent and ability to hold to
recovery.” As of September 30, 2015 and December 31, 2014, the write-down of OTTI
losses to fair market value for debt securities was $42,263,017 and $17,460,681,
respectively. The write down of OTTI losses for equity securities for the periods ended
September 30, 2015 and December 31, 2014 was approximately $12,837,179 and
$16,915,035, respectively.
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Statement as of Septernber 30, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
8. DERIVATIVE INSTRUMENTS — NOT APPLICABLE

9. INCOME TAXES - No significant change from prior year-end.

10. INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES AND OTHER
RELATED PARTIES —

Woodward Straits Insurance Company (WSIC) — Effective July 1, 2015, the Company entered
into a 25% quota share reinsurance agreement with Woodward Straits Insurance Company
whereby WSIC reinsures the Company’s self-insured group Specific Stop Loss program. The
agreement is renewable annually. As of September 30, 2015, the Company ceded
approximately $22.9 million and $18.0 million of its specific stop loss claims and premiums
respectively. The ceded claims and premium amounts are recorded as reinsurance recoveries
and premium reduction, respectively in the Statement of Revenue and Expenses.

DDDS, LLC - In July 2015, the Company received approximately $28.5 million capital return
from its investment in DDDS, LLC. Please refer to Note 1 for the Company’s investment balance
in DDDS, LLC.

Blue Cross Complete of Michigan, LLC — As disclosed in Note 1, the Company and its affiliate
AmeriHealth Caritas Health Plan (ACHP) entered into a joint venture to operate Blue Cross
Complete of Michigan, LLC (BCC), each owning a 50 percent interest. Additionally, BCBSM
owns 38.74 percent equity interest in ACHP resulting in an additional 19.37 percent equity
interest in BCC for BCBSM. Total BCBSM equity interest in BCC approximates 69.37 percent.
In June 2015, BCBSM contributed approximately $22.0 million and $8.5 million to Michigan
Medicaid Holding Company and ACHP, respectively for its proportionate share in the joint
venture.

11. DEBT

A. Carrying Value of the outstanding loans as of September 30, 2015 and December 31, 2014 is
as follows:

9/30/2015 12/31/2014

Federal Home Loan Bank of Indianapolis (FHLBI): 0.13%-0.24% due 2016 $§ 46,000,000 S 46,000,000
FHLBI: 0.34-3.4% due 2013-2022 (includes accrued interest) 1,201,004,886 1,125,982,441

Total outstanding debt S 1,247,004,886 S 1,171,982,441

In June 2015, the Company borrowed an additional $75,000,000 from FHLBI with maturity
date of June 10, 2022 paying a fixed interest rate of 2.37%.

Total debt interest expense as of September 30, 2015 and December 31, 2014 was
$16,344,898 and $19,608,339 respectively.

As of September 30, 2015 and December 31, 2014, the carrying value of the outstanding debt
was $1,247,004,886 and $1,171,982,441, respectively. As of September 30, 2015 and
December 31, 2014, the fair value of the outstanding debt was $1,247,881,949 and
$1,173,554,848, respectively. The Company used a discounted cash flow method in
determining fair value of outstanding debt. The Company estimated fair value based on its
own assumptions about future cash flows and appropriate adjusted discount factors. The use
of assumptions constitutes a level 3 categorization for fair market value determination due to
the use of significant unobservable inputs used in determining the fair market value.

B. Federal Home Loan Agreements —

1) The Company is a member of the Federal Home Loan Bank of Indianapolis (FHLBI).
Through its membership, the Company has a $2,000,000,000 credit facility of which
borrowings longer than a year are limited to $1,750,000,000. It is part of the Company’s
strategy to utilize these funds for operations. The Company’s total approved borrowing is
based on BCBSM'’s financial condition, collateral availability, and adherence to all
requirements of the advances, pledge, and security agreement.
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2) FHLBI Capital Stock

a) Aggregate Totals
1. Current Year-end

(a) Membership Stock - Class A
(b) Membership Stock - Class B
(c) Activity Stock
(d) Excess Stock

(e) Aggregate Total $

Actual or Estimated Borrowing Capacity as

(f) Determined by the Insurer $

2. Prior Year-end

(@) Membership Stock - Class A

(b) Membership Stock - Class B $

(c) Activity Stock
(d) Excess Stock

(e) Aggregate Total $

Actual or Estimated Borrowing Capacity as

(f) Determined by the Insurer $

b) Membership Stock (Class A and B) Eligible for Redemption

6 Months to
Membership Current Year Not Eligible for Less Than 6 Less than 1

Stock Total Redemption Months Year
1. Class A
2. Class B 51,210,000 51,210,000

3) Collateral Pledged to FHLBI
a) Amount Pledged as of Reporting Date

1. Current Year Total

Total

5,892,200
45,177,800
140,000
51,210,000

754,000,000

Total

6,661,600
41,033,400
8,268,900
55,963,900

829,000,000

1to Less
than 3 Years 3to 5 Years

Fair Value

Carry Value

Aggregate Total
Borrowing

Total Collateral Pledged

1,351,815,150

1,319,524,306

1,247,004,886

2. Prior Year-end Total

Fair Value

Carry Value

Aggregate Total
Borrowing

Total Collateral Pledged

1,255,854,686

1,219,126,687

1,171,982,441

b) Maximum Amount Pledged During Reporting Period

1. Current Year Total

Fair Value

Carry Value

Aggregate Total
Borrowing

Maximum Collateral Pledged

1,455,703,225

1,432,558,387

1,247,004,171

2. Prior Year-end Total

Fair Value

Carry Value

Aggregate Total
Borrowing

Maximum Collateral Pledged

1,372,332,832

1,359,099,393

1,171,842,876

4) Borrowing from FHLBI

a) Amount as of the Reporting Date

Q10.6




Statement as of Septernber 30, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

1. Current Year

(a) Debt

(b) Funding Agreements
(c) Other

(d) Aggregate Total

2. Prior Year-end

(a) Debt
(b) Funding Agreements
(c) Other

(d) Aggregate Total

Total Funding Agreements
Reserves
Established
1,247,004,886 XXXX
XXXX

1,247,004,886

Total Funding Agreements
Reserves
Established
1,171,982,441 XXXX
XXXX

1,171,982,441

b) Maximum Amount during Reporting Period (Current Year)

Total |

. Debt

. Funding Agreements
. Other

. Aggregate Total

A WON -

c) FHLBI — Prepayment Obligations

1. Debt
2. Funding Agreements
3. Other

1,247,067,491

1,247,067,491

Does the Company have prepayment
obligations under the following
arrangements (YES/NO)?

No
No
No

12. RETIREMENT PLANS, DEFERRED COMPENSATION, POST EMPLOYMENT BENEFITS
AND COMPENSATED ABSENCES AND OTHER POSTRETIREMENT BENEFIT PLANS

A. Defined Benefit Plan

(4) Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
9/30/2015 12/31/2014 9/30/2015 12/31/2014

Service cost $ 55,225,921 $ 45,955,682 $ 12,263,025 § 18,029,942
Interest cost 77,042,241 64,109,908 24,647,970 36,239,137
Expected return on plan assets (104,563,498) (87,011,439)

Amortization of Net Transition (Asset)/Obligation

Amortization of (Gains)/Losses 15,604,910 12,985,465 57,180 84,070
Amortization of Prior Service Coss/(Credits) 4,690,426 3,903,090 8,031,825 11,808,938
Total net periodic benefit cost $ 48,000,000 $ 39,942,706 $ 45,000,000 $ 66,162,087

13. CAPITAL AND SURPLUS, SHAREHOLDERS’ DIVIDEND RESTRICTIONS AND QUASI-

REORGANIZATIONS

A. The Company must maintain adequate subscribers’ reserves to comply with Section 403 of the
Michigan Insurance Code, which requires authorized insurers to be safe, reliable, and entitled to
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public confidence. As set forth in section 500.410, the Director of DIFS is authorized to take into
account the NAIC RBC requirements when evaluating if an insurer is in compliance with the “safe
and reliable” requirement of section 403. At September 30, 2015 and December 31, 2014, the
Company'’s policyholder reserves are in compliance with the requirements set forth in the
Michigan Insurance Code.

H. Special surplus funds changes

+

The Company reclassified unassigned surplus to special surplus funds in the amount of
$94,331,076 in accordance with the requirements of SSAP 106 to properly account for and
disclose the Company’s anticipated expense for the 2016 ACA fee.

The portion of unassigned funds (surplus) represented or reduced by each item below:

14. CONTINGENCIES

A. Contingent Commitments

m o o w

1) Outstanding commitments for additional investment to its joint ventures and partnership
interests — No significant change from prior year-end.

2) As a 38.7 percent equity owner in BMH, the Company has agreed to guarantee its
proportionate share of a line of credit loan outstanding with PNC Bank, National Association,
PNC Capital Markets, LLC, Citibank, N.A and Fifth Third Bank. The line of credit was entered
into on May 15, 2015 and provides for borrowing up to $600,000,000 and is for a one year
term. There is no outstanding LOC debt balance as of September 30, 2015.

In the event of default for the following guarantees, the Company’s obligation would be as

follows:

1

Nature and circumstances
of guarantee and key
attributes, including date

Liability recognition of
guarantee. (Include
amount recognized at
inception. If no initial
recognition, document
exception allowed under

Ultimate financial
statement impact if
action under the

Maximum potential
amount of future
payments
(undiscounted) the
guarantor could be
required to make under
the guarantee. If unable
to develop an estimate,
this should be

Current status of payment
or performance risk of
guarantee. Also provide
additional discussion as

and duration of agreement. SSAP No. 5R.) guarantee is required. specifically noted. warranted.
Guarantee proportionate
share of BMH line of credit
loan outstanding with PNC BMH, LLC is in compliance
Bank and other bank parties with its financial covenants
named in the line of credit Capital contribution relating to this line of credit
agreement 0 to BMH, LLC S0 as of Sept 30, 2015.
Named as "Tenant" to office
space lease agreement that
BCNM is occupying and
paying lease directly to Lease payments to Lease payments by
landord 0 landlord $1,286,400 subsidiary are current
Total $1,286,400

Assessments — Not Applicable

Gain Contingencies — Not Applicable

Claims Related Extra Contractual Obligation Lawsuits — Not Applicable

Joint and Several Liabilities — Not Applicable

All Other Contingencies
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15.

16.

17.

A summary of pending legal matters is set forth below:

Hospital Contracts —Three civil lawsuits challenging the use of most favored nations (MFN)
clauses in hospital contracts have been filed seeking injunctive and monetary relief. The
Company believes that these lawsuits are without merit. BCBSM has reached a settlement in
two of the cases, admitting no wrongdoing. It is not yet possible to make an assessment
regarding probability of an adverse outcome, nor estimate a range of potential loss in the
remaining case.

Customer Disputes — The Company is currently involved in lawsuits regarding local self-
funded group customers that allege the Company charged the groups provider network and
other fees without their knowledge. The groups allege breach of contract and fiduciary duty.
These cases are in various stages of development.

BCBSA Litigation - Numerous antitrust class actions have been filed against BCBSA and
every Plan. The cases were consolidated into two, a provider case and a subscriber case. The
cases primarily challenge the BCBSA licensing agreement. The cases are pending in Federal
Court in Alabama.

Other — The Company is a defendant in numerous other lawsuits and involved in other matters
arising in the normal course of business primarily related to subscribers’ benefits, breach of
contracts, provider reimbursement issues and provider participation arrangements. The
Company’s management, as of June 30, 2015 estimates that these matters will be resolved
without a material adverse effect on the Company’s future financial position or results of
operations.

Where available information indicates that an expense or loss has been incurred as of the date
of statutory basis financial statements, and the likelihood of an unfavorable outcome or
settlement is probable, and the financial amount of such loss or settlement can be reasonably
estimated, the Company will accrue the estimated expense. As of September 30, 2015 and
December 31, 2014, the Company’s balance sheet in General Expenses Due or Accrued,
includes approximately $122,755,000 and $74,931,000, respectively for legal losses and
settlements not yet paid. The Statement of Revenue and Expenses for the period ending
September 30, 2015 includes approximately $240,505,000 related to legal losses and
settlements.

LEASES - No significant change from prior year-end.

INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET
RISK AND FINANCIAL INSTRUMENTS WITH CONCENTRATIONS OF CREDIT RISK - Not
Applicable

SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF
LIABILITIES -

. Transfer and Servicing of Financial Assets

The Company, in the normal course of business, enters into security lending agreements with a
custodian bank. Under this agreement, the Company lends equity and bond securities in
exchange for cash and non-cash collateral, approximating at least 102% of the value of the
securities loaned. Cash collateral is invested by the custodian bank in a money market fund
while non-cash collateral is in the form of U.S Treasuries and U.S. government agency
securities. The security lending agreements are primarily overnight in nature and subject to
renewal or termination.

Fair value of loaned securities as of September 30, 2015 and December 31, 2014, consists of
the following:

9/30/2015 12/31/2014
Bonds $ 4,120,872 $ 7,258,047
Equity 10,991,645 7,703,945
Total $ 15,112,517 $ 14,961,092

Collateral received as of September 30, 2015 and December 31, 2014, consists of the following:
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9/30/2015 12/31/2014
Cash collateral $ 13,170,042 $ 14,705,941
Non-Cash Collateral 2,061,139
Total $ 15,231,181 $ 14,705,941

Reinvested cash collateral as of September 30, 2015 and December 31, 2014, consists of the

following:
9/30/2015
Book/Adjusted Fair
Carrying Value Value
State Street Navigator Securities Lending Prime Portfolio $ 13,170,042 $ 13,958,954
U.S. Treasuries 1,283,466 1,264,205
U.S. Treasuries and Agencies 777,673 773,640
Total reinvested $ 15,231,181 $ 15,996,799
12/31/2014
Book/Adjusted Fair
Carrying Value Value
State Street Navigator Securities Lending Prime Portfolio $ 14,705,941 $ 14,720,589
Total reinvested $ 14,705,941 $ 14,720,589
C. Wash Sales

1. In the course of the Company’s asset management, securities are sold and reacquired
within 30 days of the sale date to enhance the yields on the investments.

2. The details by NAIC designation 3 or below of securities sold during the year and reacquired
within 30 days of the sale date are:

# of Book Value of |Cost of Securities
Description NAIC Desg | Trans Securities Sold Repurchased |Gain(Loss)
Bonds NAIC 3 23 $ 62,999,459 $ 62,990,447 $ 84,568
Bonds NAIC 4 22 1,426,832 1,436,439 13,969
Bonds NAIC 5 2 100,000 100,000 750
Preferred Stock NAIC 4 10 211,636 160,654 (62,247)

Common Stock - - - -
Cash/Cash Equivalents - - - -

18. GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE
UNINSURED PORTION OF PARTIALLY INSURED PLANS

A. ASO Plans - The gain(loss) from operations of administrative service only (ASO) uninsured
plans and the uninsured portion of partially insured plans (ASO plans with stop loss coverage)
for the period ended September 30, 2015, are as follows:

ASO Plans ASO Plans
without StopLoss With StopLoss Total
Net reimbursement for administrative
expenses in excess of actual expenses $ (512,000) $ - $ (512,000)
Total net other income or expenses $ 1,000,000 $ - $ 1,000,000
Net gain or (loss) from operations $ 488,000 $ - $ 488,000
Total claim payment volume $ - $ - $ -
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B. ASC Plans - The gain(loss) from operations of administrative service contracts (ASC)
uninsured plans and the uninsured portion of partially insured plans (ASC plans with stop loss
coverage) for the period ended September 30, 2015, are as follows:

ASC Plans ASC Plans
without StoplLoss With StoplLoss Total

Gross reimbursement for medical cost
incurred $ 3,165,682,465 $ 4,973,447,912 $ 8,139,130,378
Gross administrative fees accrued 272,876,908 398,237,270 671,114,178
Gross expenses incurred (claims and
administrative) 3,592,804,333 5,601,772,039 9,194,576,373
Total net gain (loss) from operations $ (154,244,960) $ (230,086,857) $ (384,331,817)
Net Underwriting Gain(Loss) Insured ASO/ASC Total
Premiums fees and reimbursements $ 5,640,935,103 $ 8,810,244,556 $ 14,451,179,659
Otherincome on TPAbusiness - 1,000,000 1,000,000

Subtotal 5,640,935,103 8,811,244,556 $ 14,452,179,659
Claims Incurred 4,675,339,922 8,139,130,377 12,814,470,299
Administrative Expenses 966,395,100 1,055,957,995 2,022,353,095
Underwriting Loss before PDR (799,919) (383,843,817) (384,643,736)
Premium Deficiency Reserve - - -
Underwriting Loss After PDR $ (799,919) $ (383,843,817) $ (384,643,736)
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The gain(loss) from operations of administrative service contracts (ASC) uninsured plans and the uninsured
portion of partially insured plans for the period ended December 31, 2014, are as follows:

ASC Plans ASC Plans

without StopLoss With StopLoss Total
Gross reimbursement for medical cost
incurred $ 4,175400,035 $ 6,462,259,328 $ 10,637,659,363
Gross administrative fees accrued 321,035,358 523,739,550 844,774,909
Gross expenses incurred (claims and
administrative) 4,563,128,010 7,135,890,353 11,699,018,363
Total net gain (loss) from operations $ (66,692,617) $ (149,891,474) $ (216,584,091)
Net Underwriting Gain(Loss) Insured ASC Total
Premiums fees and reimbursements $ 7,445,837,343 $ 11,482434,272 $ 18,928,271,615
Claims Incurred 6,114,003,644 10,637,659,363 16,751,663,007
Administrative Expenses 1,267,308,943 1,061,359,000 2,328,667,943
Total Operating Expenses 7,381,312,587 11,699,018,363 19,080,330,950
Underwriting Loss before PDR 64,524,756 (216,584,091) (152,059,335)
Premium Deficiency Reserve 249,651,780 - 249,651,780
Underwriting Loss After PDR $ 314,176,536  $ (216,584,091) $ 97,592,445

C. Medicare or Similarly Structured Cost Based Reimbursement Contract —- NOT APPLICABLE

19. DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD

PARTY ADMINISTRATORS - Not Applicable

20. FAIR VALUE MEASUREMENTS

A

1.

Inputs Used for Assets and Liabilities Measured and Reported at Fair Value
ltems Measured and Reported at Fair Value by Levels 1, 2 and 3

The fair values of the Company’s securities are based on quoted market prices, where
available. These fair values are obtained primarily from custodian banks, which generally use
Level 1 or Level 2 inputs for the determination of fair value in accordance with SSAP guidance
for fair value measurements and disclosures.

The Company obtains only one quoted price for each security from custodian banks, which are
derived through recently reported trades for identical or similar securities making adjustments
through the reporting date based upon available market observable information. For securities
not actively traded, the third-party pricing sources may use quoted market prices of
comparable instruments or discounted cash flow analyses, incorporating inputs that are
currently observable in the markets for similar securities. Inputs that are often used in the
valuation methodologies include, but are not limited to, broker quotes, benchmark yields, credit
spreads, default rates, and prepayment speeds

In certain circumstances, it may not be possible to derive pricing model inputs from observable
market activity, and therefore, such inputs are estimated internally. Such securities are
designated Level 3 in accordance with SSAP guidance.

Common stocks consist of actively traded, exchange listed common stock, as well as privately
held mutual funds and other private equity investments. The valuation for exchange-traded
securities, are based on unadjusted quoted prices for these securities, or funds in an active
market and are classified as Level 1. Privately held mutual fund securities are measured and
reported at fair value whose value is determined using the net asset value method; the
information is obtained from the issuer of the security. These securities are classified as

Level 2. Certain private equity investments, included in Level 3 category, are valued using
external pricing, supplemented by internal review and analysis.

Commingled international equity funds are recorded at fair value whose value is determined
using net asset value and is based on the underlying investments in the funds which consist
primarily of securities with quoted market prices in active markets. As a result, such funds have
been classified as level 2 investments.

The Company’s assets and liabilities measured and recorded at fair value as of September 30,
2015, are as follows:
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Description of each class of asset or liability
a. Assets at fair value
Common Stock
Industrial and Miscellaneous
Mutual Funds
Total Common Stocks
Other
Commingled International Equity Funds
Total Other
Total assets at fair value
b. Liabilities at fair value

Total liabilities at fair value-FHLBI Debt

Total assets and liabilities at fair value

(Level 1)

$ 543,718,132 $

$ 20,133,251 $
$ 563,851,383 $
$ - $
$ - $

$ 563,851,383 $

$ 563,851,383 $

(Level 2)

25,615,397
25,615,397

47,352,000
47,352,000

72,967,397

72,967,397

(Level 3)
$ 29,603,327
$ -
$ 29,603,327
$ -
$ -
$ 29,603,327
$ -
$ 29,603,327

Total

$ 573,321,459
45,748,648
619,070,107

@ AP

$ 47,352,000
$ 47,352,000

$ 666,422,107

$ 666,422,107

There have been no transfers between Level 1 and Level 2 during the period ending September

30, 2015 and December 31, 2014.

The Company’s assets and liabilities measured and recorded at fair value as of December 31,

2014, are as follows:

Description of each class of asset or liability
a. Assets at fair value
Common Stock
Industrial and Miscellaneous
Mutual Funds
Total Common Stocks
Other
Commingled International Equity Funds
Total Other
Total assets at fair value
b. Liabilities at fair value-FHLBI Debt

Total liabilities at fair value

Total assets and liabilities at fair value

(Level 1) (Level 2) (Level 3) Total
$ 694,049,033 $ - $ 29,011,045 $ 723,060,078
24,777,323 24,777,323
$ 694,049,033 $ 24,777,323 $ 29,011,045 $ 747,837,401
$ 37,707,500 $ 37,707,500
$ - $ 37,707,500 $ - $ 37,707,500
$ 694,049,033 $ 62,484,823 $ 29,011,045 $ 785,544,901
$ - $ - $ - $ -
$ 694,049,033 $ 62,484,823 $ 29,011,045 $ 785,544,901

2. Fair value Measurements in (Level 3) of the Fair Value Hierarchy

4.

Transfers
Beg Balance into

at 01/01/2015 Level 3

Assets:
Other Funded Investment

Private

Equity Fund $ 29,011,045 $

Total Assets 29,011,045 ' $

Total gains  Total gains

Transfers and (losses) and (losses

out of included in included in
Level 3 Net Income Surplus
- 592,282 -
- 592,282 -

Policy on Transfers Into and Out of Level 3

)

Puchases

Issuances

Settle

Sales ment

End Balance

at 6/30/2015

$ 29,603,327
$ 29,603,327

Transfers between levels may occur due to changes in the availability of market observable
inputs. Transfers in and/or out of any level are assumed to occur at the end of the period.
Certain private equity investments and fixed income investments, included in the level 3
category, are valued using external pricing, supplemented by internal review and analysis.
After all valuations are received and review completed, if the inputs used by the vendors were
determined to not contain sufficient observable market information BCBSM reclassified the

affected securities as level 3.
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Transfers into Level 3 - Assets and liabilities are transferred into Level 3 when a significant input
can no longer be corroborated with market observable data. This occurs when market activity
related to particular securities becomes unobservable. Transfers into Level 3 are reflected as if
they had occurred at the end of the period.

5. Derivative Fair Values — Not Applicable
B. Other Fair Value Disclosures — Not Applicable
C. Fair Values for All Financial Instruments by Levels 1, 2 and 3.

The table below reflects the fair values and admitted values of all admitted assets and liabilities
as of September 30, 2015 that are financial instruments excluding those accounted for under
the equity method (subsidiaries and joint ventures). The fair values are also categorized into
the three-level fair value hierarchy as described above in Note 20A.

Not
Practicable
(Carrying
Type of Financial Instrument Fair Value Admitted Value (Level 1) (Level 2) (Level 3) Value)

Financial Instrument - Assets

Bonds 2,386,752,696 2,334,196,031 - 2,377,43,696 9,609,000 -
Preferred Stock 12,264,023 1510,734 - 1,264,023 -
Common Stock 619,070,107 619,069,276 563,851,383 25,615,397 29,603,327
Cash, cash equivalents -
and short term investments 1127,736,926 1127,858,873 376,320,480 751416,447 -
Commingled International Equity Funds 47,352,000 47,352,000 47,352,000

Security Lending Collateral

Security Lending-State St Navigator Prime 13,958,954 13,170,042 - 13,958,954 -
US Treasuries 1264,205 1283,466 1264,205
US Treasuries and Agencies 773,640 777,673 773,640
Total Security Lending Collateral 15,996,799 15,231,181 - 15,996,799 - -

Mortgage Loan onreal Estate - - - - -
Total assets at fair value 4,209,172,551 4,155,218,095 940,171863 3,229,788,361 39,222,327 -
Liabilities at fair value
Derivative liabilities - - - - - -
Total liabilities at fair value-FHLB| Debt 1247,881949 1247,004,886 - - 1247881949 -

Total assets and liabilities at fair value 5,457,054,500 5,402,222,981 940,171,863 3,229,788,361 287,094,276 -

The table below reflects the fair values and admitted values of all admitted assets and liabilities as of
December 31, 2014 that are financial instruments excluding those accounted for under the equity
method (subsidiaries and joint ventures). The fair values are also categorized into the three-level fair
value hierarchy as described above in Note 20A.
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Not
Practicable
(Carrying

Type of Financial Instrument Fair Value Admitted Value (Level 1) (Level 2) (Level 3) Value)

Financial Instrument - Assets

Bonds 3,176,807,496 3,080,084,474 - 3,167,307,496 9,500,000
Preferred stock 5,002,712 13,621,722 - 5,002,712 -
Common Stock 747,837,401 747,837,401 694,049,033 24,777,323 29,011,045
Cash, cash equivalents -
and short term investments 515,876,819 515,821971 300,319,533 215,557,287
Commingled International Equity Funds 37,707,500 37,707,500 37,707,500
Security Lending Collateral
Security Lending-State St Navigator Prime 4,720,589 14,705,941 - 1,720,589
Total Security Lending Collateral 1,720,589 4,705,941 - #%,720,589
Mortgage Loan onreal Estate
Total assets at fair value 4507962517 4,409,779,009 994,368,566 3,475,082,907 38,511,045
Liabilities at fair value
Derivative liabilities - - - - 1,173,554,848
Total liabilities at fair value 1173,554,848 1,171,982,441 - - 173,554,848
Total assets and liabilities at fair value 5,681517,365 5,581761450 994,368,566 3,475,082,907 121,065,893

D.

21.

C.

22

23.

Financial Instruments Not Practicable to Estimate Fair Values.

The Company held no securities at September 30, 2015 and December 31, 2014 where it was
not practicable to determine the fair value of the investment.

OTHER ITEMS
Other Disclosures:

Social Mission Obligation — As part of the Company’s transition to a non-profit mutual
insurance company, the Company entered into an agreement with the State of Michigan
whereby the Company committed to use its best efforts to make annual social mission
payments to the Michigan Health Endowment Fund (MHEF) for the continued improvement of
public health and community health care, including quality, cost, and access for the people of
the State of Michigan. Such social mission payments are calculated based on prior fiscal year’s
consolidated revenues. The Company’s commitment is to make aggregate payments of up to
$1.56 billion over 18 years. Annual payments range from $0 to $110,000,000 depending on
revenue and risk based capital (RBC) levels.

In March 2015, the Company made a $50,000,000 payment to MHEF. This payment was
recorded in 2015. As discussed in Note 1, effective January 1, 2014, the Company was granted
a permitted practice to recognize social mission expense, for financial statement purposes, in
the year payment is made rather than the measurement year for revenue and RBC.

.EVENTS SUBSEQUENT

Management has evaluated all events subsequent to the Statement of Admitted Assets,
Liabilities, and Surplus date of September 30, 2015 through the date of its Quarterly Statement
filing of November 16, 2015, and has determined that there are no subsequent events that
require disclosure under SSAP No. 9R, Subsequent Events.

REINSURANCE
A. Ceded Reinsurance Report
Section 1 — General Interrogatories

(1) Are any of the reinsurers, listed in Schedule S as non-affiliated, owned in excess of
10% or controlled, either directly or indirectly, by the company or by any
representative, officer, trustee, or director of the company?
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Yes ( ) No (X)

(2) Have any policies issued by the company been reinsured with a company chartered in a
country other than the United States (excluding U.S. Branches of such companies)
that is owned in excess of 10% or controlled directly or indirectly by an insured, a
beneficiary, a creditor or any other person not primarily engaged in the insurance
business?

Yes ( ) No (X)
Section 2 — Ceded Reinsurance Report — Part A

) Does the company have any reinsurance agreements in effect under which the reinsurer
may unilaterally cancel any reinsurance for reasons other than for nonpayment of
premium or other similar credit?

Yes () No (X)

(2) Does the reporting entity have any reinsurance agreements in effect such that the
amount of losses paid or accrued through the statement date may result in a payment to
the reinsurer of amounts that, in aggregate and allowing for offset of mutual credits from
other reinsurance agreements with the same reinsurer, exceed the total direct premium
collected under the reinsured polices?

Yes () No (X))
Section 3 — Ceded Reinsurance Report — Part B

(1) What is the estimated amount of the aggregate reduction in surplus, (for agreements
other than those under which the reinsurer may unilaterally cancel for reasons other than
for nonpayment of premium or other similar credits that are reflected in Section 2 above)
of termination of ALL reinsurance agreements, by either party, as of the date of this
statement? Where necessary, the company may consider the current or anticipated
experience of the business reinsured in making this estimate. $81,618,815

(2) Have any new agreements been executed or existing agreements amended, since
January 1 of the year of this statement, to include policies or contracts that were in force
or which had existing reserves established by the company as of the effective date of the
agreement?

Yes () No (X)
B. Uncollectible Reinsurance — NONE
C. Commutation of Ceded Reinsurance — NONE
D. Certified Reinsurer Rating Downgraded or Status Subject to Revocation — NONE

24. RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO
REDETERMINATION

E. Risk Sharing Provisions of the Affordable Care Act

Q10.16



Statement as of Septernber 30, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

1) Did the reporting entity write accident and health insurance premium that is subject to the
Affordable Care Act risk sharing provisions (YES/NO)? YES

Amount
2) Impact of Risk Sharing Provision of the Affordable Care Act on Assets,
Liabilities and Revenue for the Current Year. Asset balances share reflect
admitted asset balances
a. Permanent ACA Risk Adjustment Program
Assets
1. Premium adjustments receivable 104,091,814
Liabilities
2. Risk adjustment user fee payable for ACA Risk Adjustment (216,230)
3. Premium adjustments payable due to ACA Risk Adjustment 0
Operations (Revenue & Expense)
4. Reported as revenue in premium for accident and health contracts
(written/collected) due to ACA Risk Adjustment 91,401,553
5.  Reported in expenses as ACA risk adjustment user fees (incurred/paid) (213,848)
b. Transitional ACA Reinsurance Program
Assets
1. Amounts recoverable for claims due to ACA Reinsurance 31,567,984
2. Amounts recoverable for claims unpaid due to ACA Reinsurance 27,094,830
3.  Amounts receivable relating to uninsured plans for contributions for 0

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

(26,387,631)

5. Ceded reinsurance premiums payable due to ACA Reinsurance (3,578,401)
6. Liability for amounts held under uninsured plans contributions for
ACA Reinsurance 0
Operations (Revenue & Expense)
7. Ceded reinsurance premiums payable due to ACA Reinsurance (3,578,401)
8. Reinsurance recoveries (income statement due to ACA Reinsurance
payment or expected payments 63,840,724

9. ACA Reinsurance contributions - not reported as ceded premium
c. Temporary Risk Corridors Program
Assets

(26,387,631)

1. Accrued retrospective premium due to ACA Risk Corridors Liabilities (676,390)
2. Reserve for rate credits or policy experience rating refunds due to ACA
Risk Corridors 0
Operations (Revenue & Expense
3. Effect of ACA Risk Corridors on net premium income (paid/received) (676,390)
4. Effect of ACA Risk Corridors on change in reserves for rate credits 0
d. Total for ACA Risk Sharing Provisions 0

3. Rollforward of prior year ACA risk-sharing provisions for the following asset (gross of any

Q10.17
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Statement as of Septernber 30, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

(In Thousands)

Accrued During the
Prior Year on
Business Written
Before December 31
of the Prior Year

Received or Paid as
of the current year on
Business Written
Before December 31
of the Prior Year

Differences

Adjustments

as of the Reporting
Date

Prior
Year
Accrued
Less
Payments
(Col 1 -3)

Accrued
Less
Accrued
Less
Payments
(Col 2-4)

To Prior
Year
Balances

To Prior
Year
Balances

Cumulativ

e Balance

from Prior
Years

Cumulativ
e Balance
from Prior
Years
(Col1-3 | (Col2-4
+7) +8)

1 2

3 4

5

6

7

8

9 10

Receivablg (Payable)

Receivable| (Payable)

Receivable]

(Payable)

Receivable

(Payable)

Ref

Receivable] (Payable)

a. Permanent ACA Risk Adjustment Program

1.

Premium
adjustment
receivable

70,857 [¢]

58,166 ]

12,691

10,178

22,869 [¢]

.|Premium

adjustments
(payable)

.|Subtotal

ACA
Permanent
Risk
AdjustmentP
rogram

70,857 [¢]

58,166 ]

12,691

10,178

22,869 0]

b. Transitional ACA Reinsurance Program

1.

Amounts
recoverable
for claims
paid

66,212 [¢]

96,569 ]

(30,357)

37,962

7,605 [¢]

.]JAmounts

recoverable
for claims
unpaid

25,179 [¢]

25,179

(25,179)

.]JAmounts

receivable
relating to
uninsured
plans

.|Liabilities for

contributions
payable due
to ACA
Reinsurance
- not
reported as
ceded
premium

0 (9,054)

0 (9,054)

Ceded
reinsurance
premiums
payable

0 (781)

0 (781)

.| Liability for

amounts
held under
uninsured
plans

-|Subtotal

ACA
Transitional
Reinsurance
Program

91,391 (9,835)

96,569 (9,835)

(5,178)

12,783

7,605 0]

c. Temporary ACA Risk Corri

idors Program

1.

Accrued
retrospective
premium

(676)

0 (676)

.|Reserve for

rate credits
or policy
experience
rating
refunds

.|Subtotal

ACA Risk
Corridors
Program

(676)

0 (676)

Total for
ACA Risk
Sharing
Provisions

162,248 (9,835)

154,735 (9,835)

7,513

22,961

(676)

30,474 (676)
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Statement as of Septernber 30, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

Explanation of variances:

A

Amount accrued adjusted to match CMS-released amount for risk adjustment.

C. Reclass of amount recoverable from claims unpaid to amount recoverable for claims paid and

D.

true-up accrual to match CMS-released amount for reinsurance program.
Reclass of amount recoverable from claims unpaid to amount recoverable for claims paid.

Accrual for prior year-end risk corridor payable as filed with CMS.

25. CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

Claims unpaid and accrued medical incentives reserve liability as of December 31, 2014 were
$582.3 million. As of September 30, 2015, $550.7 million has been paid for incurred claims
attributable to prior years. Reserves remaining for prior years as of September 30, 2015 were
$14.7 million. This estimate is based upon historical claims experience modified for current
trends and changes in benefit coverage, which could vary as the claims are ultimately settled.
Processing expenses related to claims is accrued based on an estimate of expenses to
process such claims. Revisions in actuarial estimates are reported in the period in which they
arise. There has been $16.8 million of favorability in prior-year development since December
31, 2014 to September 30, 2015.

26. INTER-COMPANY POOLING ARRANGEMENTS — Not Applicable
27. STRUCTURED SETTLEMENTS — Not Applicable
28. HEALTH CARE RECEIVABLES - No significant change from prior year-end.
29. PARTICIPATING POLICIES — Not Applicable
30. PREMIUM DEFICIENCY RESERVES
Liability carried for premium deficiency reserves $ -

Date of the most recent evaluation of this libility 12/31/2014

Was anticipated investment income utilized in the calculation Yes( ) No( X)

31. ANTICIPATED SALVAGE AND SUBROGATION — No significant change from prior year-
end.
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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

1.2
2.1

22

3.1

32
33

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

as required by the Model Act?

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

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

reporting entity?

If yes, date of change:

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,

Yes|[ ]
Yes|[ ]

Yes|[ ]

No[X]
No[ ]

No[X]

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

Have there been any substantial changes in the organizational chart since the prior quarter end?

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

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

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

result of the merger or consolidation.

Yes [X]

Yes|[ ]

Yes|[ ]

No[ ]

No[X]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

0

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.

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

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

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

By what department or departments?

Michigan Department of Insurance and Financial Services
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with the Department?

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

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

If yes, give full information:

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

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

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

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

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

1

Yes[ ] No[X]

2/31/2013

NAT ]

1

2/31/2013

1

212312014

Yes|[ ]
Yes [X]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

NA[X]

NAT ]

No[X]

No[X]

No[X]

Affiliate Name

1

2
Location (City, State)

FRB

0ocC

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?

(@)

(b)
©
(d)
(e)

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

relationships;

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

Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended?

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

Q11
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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount; $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 1,816,049,858 1,852,716,437
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 234,726,253 214,281,710
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 2,050,776,111 $ 2,066,998,147
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 15,996,799
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 15,231,181
16.3 Total payable for securities lending reported on the liability page: $ 15,231,181
17.  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] NoJ ]
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

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
174 Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
105377 Loomis Sayles One Financial Center, Boston, MA 02111
106810 Munder Capital Management 480 Pierce St, Birmingham, MI 48009-6059
108518 Snyder Capital Management, LP One Market Plaza, Steuart Tower, Suite 1200,
San Francisco, CA 94105-1420
110441 Western Asset Management Co 385 East Colorado Blvd, Pasadena, CA 91101
111268 Arrowstreet Capital Limited Partnership 200 Clarendon Street 20th Floor, Boston, MA
02109
114537 Aegon USA Investment Management 4333 Edgewood Road, NE Cedar Rapids, IA
52499

State Street Bank & Trust

801 Pennsylvania, Kansas City, MO 64105

Federal Home Loan Bank of Indianapolis

8250 Woodfield Crossing, Indianapolis, IN 46240

Fidelity Investments

100 Magellan Way, Covington, KY 41015
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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:
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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

2.1
22
23
24

GENERAL INTERROGATORIES (continued)
PART 2 - HEALTH

Operating Percentages:

1.1 A&H loss percent

1.2 A&H cost containment percent

1.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?

If yes, please provide the amount of custodial funds held as of the reporting date.

Do you act as an administrator for health savings accounts?
If yes, please provide the amount of funds administered as of the reporting date.

Q12
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Yes[ ] No[X]
0

Yes[ | No[X]
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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
NAIC Type of Certified Effective Date
Company ID Effective Domiciliary | Reinsurance Type of Reinsurer Rating |  of Certified
Code Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating
A&H Affiliates
[15649.......[47-221114........... 107/01/2015 | Woodward Straits Insurance Company................cowwewsescss [V |SSLAVG...... [Authorized........| oo [ |
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State, Etc.

Active
Status

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts

© NSO W=

©

-
o

—_
N =

—
w

N
Ea

—
o

-
324

—
~

—
©

—
©

L)
I

NN
N =

N
w

[N
B

NN
o o

N N
® N

N
©

w
I

wW w
N =

w
B

w
>

w
o

w
o

w
~

w
o

w
©

o
g

N~
=

o
N

L
> »

N~
o

o
o

S~
~

o
&

[
o ©

o o1
R =

o1
w

o
>

4]
o

w
I

3]
~

w
I

w
©

2}
=4

61.

Alabama...
Alaska..
Arizona.....
Arkansas..
California..
Colorado..
Connecticut..........ccvvvevereeiernen.
Delaware
District of Columbia
[T To - TR

GEOIGiA......eveevrerreereierese e
HaWai..c.ocvceercceie e

Kentucky........ccevvveverneereiieeiinns

Louisiana.........cccevevvcververereinnnns

Maryland.........coccoereninrineiniineinns

Massachusetts..........covrreurerrinnns
Michigan........cccevvevveveierceieeeinns

MiIiNNESOta........cverrrrrririrrireieieens

MiSSISSIPPI.....vcververiercrieeierriieas
MISSOUI....veervreeereeeiereeeieesens
Montana..........coeeevveverereriernnnns
Nebraska
Nevada........
New Hampshire...
New Jersey......
New Mexico.
New York.....
North Carolina..
North Dakota....

Vermont.......cccocevveeeineesienenns

Virginia......cocveeereesesieesssnens
Washington........ccoeveveernineens
West Virginia....
Wisconsin
WYOMING...cocverievircieeeeeieee s
American Samoa.............ccceveeee.

Puerto RiCO.......cccovvverriiericene

U.S. Virgin Islands............cccceuu....
Northern Mariana Islands.............

Canada.......ccoovevvreenenreiieiennns CAN

Aggregate Other alien..
Subtotal....
Reporting entity contributions for
Employee Benefit Plans...
Total (Direct Business)

=

ZzZzzzzzzzzzzzzzzzzzz=z=

—

....364,326,976

.1,438,481,131

....364,326,976

DETAILS OF WRITE-INS

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins

for line 58 from overflow page............ccevvveverenncnee

Total (Lines 58001 thru 58003 plus 58998)

(Line 58 @DOVE)......corerrerrrerereesnesssessissessnessesnssnenas

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(E
(a

)

Insert the number of L responses except for Canada and Other Alien.
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Statement as of Septernber 30, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

Blue Cross
Blue Shield
of Michigan

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BLUE CROSS BLUE SHIELD
OF MICHIGAN MUTUAL
INSURANCE COMPANY

Accident Fund Holdings,

Inc.
EIN 27-0521030
Group 572

] I

Accident Fund AF Global Capital,
Insurance Ltd.
Company of America Company No.
EIN 38-3207001 09789424
NAIC 10166 United Kingdom
Group 572

United Wisconsin
Insurance Company
EIN 39-0941450
NAIC 29157, Group 572 WI

Accident Fund General
Insurance Company
EIN 20-3058200
NAIC 12304 Group 572

Accident Fund National
Insurance Company
EIN 20-3058291
NAIC 12305, Group 572

Third Coast Insurance
Company
EIN 36-4072992
NAIC 10713, Group 572 IL

CompWest Insurance Co.
EIN 20-1117107
NAIC 12177, Group 572 CA

EIN 38-2069753
NAIC 54291, Group 572
LifeSecure Holdings o
Corporation Blue Care Network Blue Care of Michigan, NASCO Corporation
EIN 20-1420821 of Michigan Inc. EIN 58-1767730 BMH LLC*
Group 572 EIN 38-2359234 EIN 38-2536979 GA EIN 30-0703311
AZ NAIC 95610, Group 572 NAIC 52037, Group 572 DE
I 1 I
LifeSecure Insurance * See next page for
Compan BCN Service "~ .
EIN 75-(?956)/156 Company Béfe Csrr?ssl‘ da“fd affiliated companies
ue Shield o
NAIC 77720, Group 572 EIN 38-3134881 Michigan Foundation
EIN 38-2338506
Bloom Health Corporation EIN Properties LLC
EIN 27-1038374 EIN 45-1259278

Michigan Medicaid Holdings
Company

DE

EIN 45-3854611

Blue Cross Complete of

Michigan LLC***

EIN 47-2582248 DDDS
NAIC 11557 Holdings, LLC
EIN 47-4522025
DE

Blue Care Network**

Medical Malpractice

Self-Insurance Trust
EIN 38-6561861

Blue Care Network**
Stop-Loss and Casualty

NDBH Holding ****
Company, L.L.C.
EIN 45-1062167
MO

Woodward Straits
Insurance Company
EIN 47-2221114
NAIC 15649

Self-Insurance Trust
EIN 38-6561862

** Blue Care Network of Michigan participates in these Trusts for self-insurance purposes.

- - . Data Driven
** Michigan Medicaid Holdings Company owns a 50% stake of Blue Cross Complete of Delivery
Michigan LLC . Remaining 50% stake is owned by AmeriHealth Caritas Health Plan. Systems, Inc.

k- A 99% stake of New Directions Behavioral Health is owned by NDBH Holding
Company, L.L.C. The remaining 1% stake is owned by Good Health HMO, Inc., a wholly
owned subsidiary of Blue Cross and Blue Shield of Kansas City.

EIN 45-3742721
DE

New Directions
Behavioral Health,
L.L.C.

EIN 43-1698690
MO

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.
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SUBSIDIARY & AFFILIATE ORGANIZATION CHART

A nanprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

BMH LLC:
DE limited liability company
FEIN: 30-0703311

BMH SUBCO | LLC2 BMH SUBCO Il LLCs AmeriHealth Caritas Services, LLC
DE limited liability company DE limited liability company DE limited liability company
FEIN: 38-3946080 FEIN: 80-0768643 FEIN: 45-5415725
| |
Keystone Family Health Plan AmeriHealth Caritas Health Plan
PA general partnership PA general partnership
FEIN: 23-2842344 FEIN: 23-2859523
[ | [ | |
Amerll-_le_alth Caritas Select Hea_IIth of South AmerlHea_Ith Caritas AmeriHealth Caritas AmeriHealth Caritas
Louisiana, Inc. Carolina, Inc. Georgia, Inc. lowa, Inc. .
. . . . ) . . . Indiana, LLC
LA business corporation SC business corporation GA business corporation IA business corporation IN business corporation
QO FEIN: 27-3575066 FEIN: 57-1032456 FEIN: 20-2467931 FEIN: 47-3923267 EEIN: 20_4942091
G NAIC Code: 14143 NAIC Code: 95458 NAIC Code: 14692 NAIC Code: 15800 :
=
I I I I I I
PerformRX IPA of PerformRx, LLC AMHP Holdings AmeriHealth Caritas Regence AmeriHealth Florida True Health,
New York, LLC PA limited liability Corp. District of Columbia, Inc. Caritas, Inc.4 Inc.s
NY limited liability company PA business District of Columbia WA business corporation FL business corporation
company FEIN: 27-0863878 corporation bEEFﬁ.SZGCiTg‘);St{Z” FEIN: 46-4191591 FEIN: 45-4088232
- 26- - 26- - o NAIC Code: 14378
FEIN: 26-1809217 FEIN: 26-1144363 NAIC Code: 15088 l
| I—I [ [ [ I
AmeriHealth PerformSpecialty, Community Behavioral FTH Merger Sub, Prestige Health Community Care Prestige MSO,
Nebraska, Inc.s LLC Healthcare Network of LLC Choice, L.L.C.7 of Florida, LLC LLCs
NE business corporation PA limited liability Pennsylvania, Inc. FL limited liability FL limited liability FL limited liability FL limited liability
FEIN: 45-3790685 company PA business corporation company corporation company corporation
NAIC Code: 14261 FEIN: 61-1729412 FEIN: 25-1765391 FEIN: 36-48111627 FEIN: 45-0563075 FEIN: 37-1752699 FEIN: 61-1720226
| | 1 Blue Cross Blue Shield of Michigan owns a 38.7% stake of BMH LLC
K . 2 BMH SUBCO I LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.
AmeriHealth Blue Cross Complete CBHNP Services, Inc. 3 BMH SUBCO Il LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.
H H H H : : 4 AmeriHealth Caritas Health Plan owns a 50% stake of Regence AmeriHealth Caritas, Inc.
Mlthga’n’ Inc. . Of MI_Chlgan LLC9 PA busmess corporat|on 5 AmeriHealth Caritas Health Plan owns a 70‘%: stake of AmeriHealth Nebraska, Inc.
MI business corporation MI limited liability FEIN: 26-0885397 6 AmeriHealth Caritas Health Plan owns a 50% stake of Florida True Health, Inc.
FEIN: 46-0906893 company NAIC Code: 13630 7 Florida True Health, Inc. owns a 40% stake of Prestige Health Choice, L.L.C.
. . 8 Florida True Health, Inc. owns a 51% stake of Prestige MSO, LLC
NAIC Code: 15104 FEIN: 47-2582248 9 AmeriHealth Caritas Health Plan owﬁs a 50% stake of Blue Cross Complete of Michigan LLC. Michigan Medicaid
NAIC Code: 11557 Holdings owns the remaining 50% stake.

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.
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1 2 3 4 5 6 7 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 54291... | 38-2069753.. | ...evevrrreirers | ververeirerreinnns [ Insurance Company RE....ccovinnne State of Michigan...........cccovvveeninieeniennns LEGAL . oeveriireis | e et | enrerenens
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 27-0521030.. | cvovveverirerres | rerereennienines e Accident Fund Holdings, INC.........c.c.couvevrerierinirnenas [DXS Insurance Company Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .cceeeee 09789424..... | oo e e AF Global Capital, Ltd Accident Fund Holdings, Inc Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 10166... [38-3207001.. | ovovoveeererries [ errereerieieiens [ cerireeesees s Accident Fund Insurance Company of America...... DS..coovren Accident Fund Holdings, InC..........ccccevvveennee. Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 29157... | 39-0941450.. [ ...oovvieenns | eerrrireieirieees | cereinineeieineennnns United Wisconsin Insurance Company................... DS..ccovvin Accident Fund Insurance Company of America.. | Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 12304... [20-3058200.. [ ....vvrrerrrerrres | cerrerrrreneiriens e Accident Fund General Insurance Company........... [D1S TR Accident Fund Insurance Company of America.. | Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 12305... [20-3058291... [ ..vvvvvveeeiree | cerrerreiereinnens [ erereeieneeneieins Accident Fund National Insurance Company.......... DS Accident Fund Insurance Company of America.. | Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 10713... [ 36-4072992.. | ...cvovervrirres | e [ Third Coast Insurance Company............c.ccecvveeenee DS Accident Fund Insurance Company of America.. | Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 12177 | 20- 1117107 | oo e e CompWest Insurance Co..........cocvcucerieneercucrennen. DS Accident Fund Insurance Company of America.. | Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .ccoeeeee 20-1420821.. | oo | e | e LifeSecure Holdings Corporation............cccccovvueunne DS..coovvii Insurance Company Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company T7720... | 75-0956156.. | .oovvreverrireinns | cererrerereininenes [ v LifeSecure Insurance Company...........ccceevviivernnns DS..cccvii LifeSecure Holdings Corporation..................... Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 95610... | 38-2359234.. | ...vvevrevrreies [ | v Blue Care Network of Michigan.............cccoeueruninnn [D1S TR Insurance Company Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 45-38546711.. [ oo | ceereereieneinnees e Michigan Medicaid Holdings Company................... DS Insurance Company Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 11657... [47-2582248.. | ..o | s e Blue Cross Complete of Michigan LLC................... [DXS F Michigan Medicaid Holdings Company............ Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .cccoveee 38-3134881.. | oo | e e BCN Service Company..........cccveeeeniesinieeennenns DS..coovvri Blue Care Network of Michigan........................ Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 52037... | 38-2536979.. [ ..oecvviiernins | eerrreininienees | cereeeieeeeeennns Blue Care of Michigan, INC.........cccccouvrriiininiiinnns DS..ccoovii Insurance Company Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 38-2338506.. | ...vrverrereiens | ererrnienierieienns | e Blue Cross and Blue Shield of Michigan Foundation [D1S TR Blue Care of Michigan, INC.........ccccoovrrerreinnnne Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Care Network Medical Malpractice Self- Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 38-B561861.. | ..ovvvrrereiens et | e Insurance Trust NIA ..o Blue Care Network of Michigan...............ccee.... Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Care Network Stop-Loss and Casualty Self- Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 38-6561862.. | ...evuvvreerreres | erererrerinninenn | e Insurance Trust NIA..cooe. Blue Care Network of Michigan.............ccccc.... Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 15649... [47-2221114.. | oo e [ e Woodward Straits Insurance Company................... [DXS JU Insurance Company Ownership......... Insurance Company |
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 58-1767730.. cevrverennnnseennneees | NASCO COMPOrAtion.......c.ceeveveveieveieirieisseieieinnes NIA............... | Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 27-1038374.. cevennennnneeennne | BlOOM Health Corporation.........c.cccevcceiccinnnen, NIA............... | Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 45-1259278.. veeeeeiensenseinsieneees | EIN Properties LLC......ovvveevviveveisieeseeeeis NIA............... | Insurance Company Ownership......... Insurance Company
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1 2 3 4 5 6 7 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 47-4522025.. | ....ovovvevveeies | ververenneseinns | ceveiierneneenenn.. | Data Driven Delivery Systems, Holdings, LLC........ |DE............ |NIA............... | Insurance Company Ownership......... | .....36.750 |Insurance Company
Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 45-3742721.. | .ovoevevircnees | cererenirenenns | cevenesienenennenn. | Data Driven Delivery Systems, Inc...........cocccoceeeee. | DE.....e.o. | NIA............... | Data Driven Delivery Systems, Holdings, LLC.... | Ownership......... | ...100.000 |Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 45-1062167.. | ..ceevreevicrrens | cerreerernieirenns | severernesnennenen. | NDBH Holding Company, LLC..........ccccocvvvicveee [MO.......... | NIA............... | INsurance Company Ownership......... | .....10.000 |Insurance Company
Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 43-1698690.. [ ....cvverrerrens | cerrerrereireniens | cereireseisnnenennnenn. | NEW Directions Behavioral Health, LLC.................. IMO........... |NIA............... |NDBH Holding Company, LLC..................ce....... | OWnership......... | ...100.000 |Insurance Company
Blue Cross Blue Shield of Michigan Mutual
30-0703311.. | oo | e | e BMHLLC.....oiirrerenrcrnsee s Insurance Company Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC........c.covneurieririririrenes | cevirerninae
38-394B080.. | ..vvverrrerrens | rrereererreninnens | cererrereeressenennienans BMH SUBCO | LLC.....oooverieerierireieiesessieieiees BMH LLC..o.ooieiriee et Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC........c.covvvuererrnrirrirnies | ceverrieinns
80-0768643.. BMH SUBCO I LLC......cooveeereeiriereieeceieinens BMH LLC Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
.. | 45-5415725.. . | AmeriHealth Caritas Services, LLC.. BMH LLC Ownership......... | ..... 38.740 [BCBSM and IBC MH LLC..
23-2859523.. AmeriHealth Caritas Health Plan............c.cccccoceeeee. BMH SUBCO I LLC....c.oeeeeieieeeireeeieeeens Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC
23-2859523.. AmeriHealth Caritas Health Plan.............c..cccccee.e... BMH SUBCO Il LLC Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC
. | 27-3575066.. AmeriHealth Caritas Louisiana, Inc.............c.c..c....... LA A, AmeriHealth Caritas Health Plan Ownership......... | ... 38.740 |BCBSM and IBC MH LLC

. |57-1032456.. Select Health of South Carolina, Inc....................... SC. A AmeriHealth Caritas Health Plan . | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
. |20-2467931.. ... | AmeriHealth Caritas Georgia, Inc.... .... | AmeriHealth Caritas Health Plan. i N 38.740 |BCBSM and IBC MH LLC..
20-4948091.. . | AmeriHealth Caritas Indiana, LLC ....| AmeriHealth Caritas Health Plan. s 38.740 |BCBSM and IBC MH LLC..
. |47-3923267 .. . | AmeriHealth Caritas lowa, Inc...... . | AmeriHealth Caritas Health Plan. ISR (O 38.740 [BCBSM and IBC MH LLC..
26-1809217.. Perform RX IPA of New York, LLC..........ccccovvurinnee AmeriHealth Caritas Health Plan ... | Ownership......... | ... 38.740 |BCBSM and IBC MH LLC
26-1144363.. | oo e [ AMHP Holdings COorp.........ccerrirnrerimeierinnireienens AmeriHealth Caritas Health Plan..............c......... Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
Community Behavioral Healthcare Network of
25-1765397.. | oo | eeeeieieieees | e Pennsylvania, Inc. PA..... NIA............ AmeriHealth Caritas Health Plan........................ Ownership......... | ... 38.740 |BCBSM and IBC MH LLC
L [26-0885397.. [ ..oveeeeeieeies et | e CBHNP Services, INC.....ccovoveveveveeececeeeeereeenae PA..... A AmeriHealth Caritas Health Plan .... | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
[ 45-4088232.. | ..o | e | s Florida True Health, InC..........ccoooveieiviiiciee FLooiiies A, AmeriHealth Caritas Health Plan .... | Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC
36-48111627 | .. | e [ FTH Merger Sub, LLC........ccooovevierrerceee Florida True Health, InC..........cccooovevviiiciiins Ownership......... | ... 19.370 [BCBSM and IBC MH LLC
.. | 37-1752699.. ... | Community Care of Florida, LLC.. .| Florida True Health, Inc... i BCBSM and IBC MH LLC..
.. |45-0563075.. ... | Prestige Health Choice, LLC.... Florida True Health, Inc... BCBSM and IBC MH LLC..
61-1720226.. . | Prestige MSO, LLC.................. . .| Florida True Health, Inc........... o T . BCBSM and IBC MH LLC..
. |46-1482013.. AmeriHealth District of Columbia, Inc.........c.cccceeeeee [DCrvevvens [ A AmeriHealth Caritas Health Plan Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
. |46-0906893.. AmeriHealth Michigan, INC.........cccocovvereeverreeeenes [ ML A AmeriHealth Caritas Health Plan . | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
. |45-3790685.. . | AmeriHealth Nebraska, Inc.. . | AmeriHealth Caritas Health Plan. e 27.120 |BCBSM and IBC MH LLC..

. | PerformRx, LLC....

.. |27-0863878.. .
. | PerformSpecialty, LLC.............

.. [61-1729412..

AmeriHealth Caritas Health Plan. N 38.740 |BCBSM and IBC MH LLC..
PerformRx, LLC.......covvvevvirnnnns v | e 38.740 [BCBSM and IBC MH LLC..
............... AmeriHealth Caritas Health Plan........................ | Ownership......... | .....19.370 |BCBSM and IBC MH LLC

46-4191591.. Regence AmeriHealth Caritas, Inc.
23-2842344.. | oo e e Keystone Family Health Plan..............cccccoovveenneee |[PALcees [NIAL BMH SUBCO | LLC Ownership......... | ... 19.370 |[BCBSM and IBC MHLLC.........ccooovviererireries | cevrieerenns
23-2842344.. | oo | e [ Keystone Family Health Plan.............ccccoeoveneneon |PAcce [NIAGee BMH SUBCO Il LLC Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC.........ccocumimineiiririinns o

| AT-2582248.. | ..o | e | e Blue Cross Complete of Michigan LLC...........c....... [ML..ccoooooo. [ 1A AmeriHealth Caritas Health Plan........................ Ownership......... | ..... 19.370 |[BCBSM and IBC MHLLC..........cccccovevvrrererrerenns | crereinns




Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL 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 Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? YES
Explanation:
1.
Bar Code:

Q117



Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Company OWned AULOMODIIE..............cccveiiviieieiciees et sessesens | evaesessessesaesaeaais 27122 | o 21122 | e [0 T
2505. ACA Risk Adjustment Settiement Receivables. . ...104,091,814 104,091,814 | ... ....710,856,536
2597. Summary of remaining Write-ins fOr LiNE 25...........cocueiiieiiiiisieieeeieseseeiesisssssisssssiesesssieniens | cveeissaenans 104,118,936 | ....................27,122 | ............. 104,091,814 | ............... 70,856,536
Additional Write-ins for Liabilities:
Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
2304. Accounts Payable to Health Care VENAOrS.........ccveieieieieissinecsssessisssssssseessinnes | sereeseenssessenns 95,411,478 | ..ooooeveeeeevneierennens [ eevvrnnnnennn 90,411,478 | 86,281,783

2305. Account payable to other plans....................

...... 23,189,305

...8,369,996

2397. Summary of remaining write-ins for Line 23 118,600,783 | ...covvevrcerieieinrisneenen0 [ eiiiiineenn. 118,600,783 | i 94,651,779
Additional Write-ins for Statement of Revenue:
1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31

4704. Pension and Postretirement valuation gains due to change in measurement date 37,303,523 38,848,264
4705. Deferred tax on nonadmitted assets.................. ....61,873,713 .56,096,641
4747. Deferred tax adjustment on other changes in pension and postretirement valuation...............cccocveeniieeieniens | e esesnens | coeveessenenns (3,920,925) | ....vvreireiirieieieiis
4797. Summary of remaining write-ins for Line 47 95,256,311 94,944,905

Q18




Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDETr 31 Of PHOM YEAT.......c.vurrererirerirrisresssieesessseeessssss s ssesssssssssssssssssssesssssssssessessans | sesssssssssasssnssessessnens 130,617,500 | .oovovererrerrreieirenens 137,912,094
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIEION. ..........evvrereereierrieieees ettt snes
2.2 Additional investment made after acquisition
3. Current year change in encumbrances.
4. Total gain (I0SS) ON QISPOSAIS...........ccevevireiiiiietiicte ettt ettt s ettt s bbbt st s s s st ssssbessssetessssesssansass | sbessssssesessetessssstessssstebssesessssesesanses | sresessssstesssetessnesebesaebesnsesessnaetesans
5. Deduct amounts received on disposals............ccovreereerrnenennee
6. Total foreign exchange change in book/adjusted carrying value.......
7. Deduct current year's other than temporary impairMENt FECOGNIZE..........c.vvururirierririeirrireieeise et ssessssssesss | essessssssessessessssssessesssessessasssssnssass | sessssssssessssnessessasssnsssssassssssnssessnnens
8. Deduct current year's depreciation...............ccceeeverviveeniercrerieeesiee s ....13,647,340 ...9,950,985
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). .122,767,291 ...130,617,500
10.  Deduct total NONAAMILEEA MOUNES..........ccviiiiieieiiiceie ettt se st b st s s st s s s e b senne | oedestessesessnsasses et ansensessetentessesetenss | Hensessessnsansansessesantes et et ansenen et ansans
11. Statement value at end of current period (Line 9 MiINUS LiNE 10)........ovuiruirrareirenierseisesarssssessssessessessnessssssssssessssssssssssssssessans | sesssssssssssssssssssssssans 122,767,291 | oo 130,617,500
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 PHiOr YEaT.........ccuvrieneeeineineisineieeineineenns | cevreesneiseseesssesseessessse e ssesssssnees (01 4,250,000
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.............
4. Accrual of discount...........cccvrverrrinrenns
5. Unrealized valuation increase (decrease).
6. Total gain (I0SS) ON QISPOSAIS........c.cveieeveriireiiese ittt s bbb ss st s et b st es s sss s st ss s b st es e sssbnsassass | nebssesssssssasssssessnsassessss st entessesansnes | evsessssassssssssessnsastes et s b s ses e bensnens
7. Deduct amounts received on diSPOSAIS...........ccccuereievreeniieieieiseesee e
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES...........cveieiciiceeieieees et | cevestes st b s s bsbenes | essesessassssssssesss st es et besses s ssnsns
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other than temporary impairment FECOGNIZEM...........ccuiueiiueuiiirieiieie e essess | eesesessssesessssessssssesessesessssssessssesesssss | stsssesessesessssssessssnsesessnsessssnsesansssenas
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ovooiiirerierisiisierierisssescissisneas 0 | oo 0
12, TOtal VAIUGHION @IIOWANCE.........c.ivevieiiicecteiitetei ettt a s st st s e s s et s st e st se s b s st e s ssesesss et ssnsebessnsesasas | oesetessssesessssesssnsesessesessssnsesansstesanss | 4bssesessesessssnsessssnsesessnsessssnsesensntenas
13, SUBLOtAl (LINE 11 PIUS LINE 12) ...ttt sttt s b s s s ssessens | debsessssssses et st snsessesssssnsansensntntan 0 | oo 0
14, Deduct total NONAAMILEEA AMOUNES..........c.riiieieieicicse st s et se st s e es s e b seens | 4ebestessesssssesanseeessnsensessetansessessetenss | Hessessessnsansansessnssnsensessnsansensensnsansans
15. Statement value at end of current period (LIng 13 MINUS LINE 14)......cvciiuiuiiiieiiisitstieteie sttt ssesssssssessessssssessessens | sossesssssssessesssssssessesssssssassessssnees 0 | oo 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAT.......c.vvvrirereirerirrisrisssieiesssseeesstsss st ssessssssessesssssssssessessans | sessssssessasssssssssessnens 376,434,823 | ..o 329,283,549
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISIIION...........vuuiviireriieiiiei ettt entenns | boeestsesssest bbb ees 14,753,627 | oo 60,800,000
2.2 Additional investment made after acquisition 46,537,531 | oo 34,408,013
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation iNCTEASE (ABCTBASE)..........ccevevirieeireieiseeesse ettt ssss st be s bbb ss st ss s bessessesansns | oevessessessssssssssssssnsasens TATT64 | oo 11,013,975
6. Total gain (loss) on disposals. (1,642,907)
7. Deduct amounts reCeived ON GISPOSAIS.........cccvvueuiiireieiiieirieie sttt s s e s s s b ssssesnesessnnes | sebsssesesssessssnsesassetenan 41,108,328 | ..o 57,427,807
8. Deduct amortization of premium and AEPIECIALION. ..........c.cviuiiiieiee ettt b e bsees | sebestesessssessesse b e s s s ess st en s s e bnbense | Hessessessnsessesse s s st e s st n e b et snn
9. Total foreign exchange change in book/adjUStEd CAMTYING VAIUE. ..ot sesss et ssesssnens | sessessssssessessessssssessesssessessassasssnssans | sessssssssesssssessessasssssssssasssnssessessnnens
10. Deduct current year's other than temporary impairmENt FECOGNIZEM. .........cueuiuiiriiiiieiiieese et tessesas | setestessesssssssansesessnsessessetsntesessessnss | ensessesssssssassessnssnsassessnsansessansnsansans
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+68-7-849-10).......ccvvurrurernrerrersrnernrreiesnsiseessenns | serveeessessnseessessenenns 403,797,418 | oo 376,434,823
12, Deduct total NONAAMILEEA MOUNES..........ccviiriieieiciceie ettt s et s b s st s s ben s s e bnsenne | oedsstessessessnsasses et antensessetantessesetenss | Hensessessnsassansessesansensessnsansenensnsansans
13. Statement value at end of current period (Ling 11 MINUS LINE 12).......ovuiririreriiriininseisisrsssessesssssesssssnessssssssnsssssssssssssssssssssans | sesssssssssssssssssssssssass 403,797,418 | o 376,434,823
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 YEAN...........cccvveveierievcveeeice e seseeeseeseessssessens | svevesssessssssesesienas 5,657,593,455 | ...ccvvveririirererenns 5,778,993,712
2. Cost of bonds and StOCKS ACUINEM...........c.ccuiuieeieiiiieeie ettt b st | sestessesssesssssessssaes 4,581,983,010 | ..oooovvvrcrreiransd 4,757,475,310
3. Accrual of discount 7,353,021 | oo 5,192,671
4. Unrealized valuation iNCrEASE (AECTEASE)........c.wuururrerrereeiseesreeeiseesseisesseessssseeessestse et ess e st s bse s esb s ss st es e ssesbesssestans | sbtessssssessesssssnssnssanes (89,265,850) | ...oovvurereernrieieireens 97,595,200
5. Total gain (loss) on disposals. 136,653,944 | ....ooovoveeeene 134,455,326
6. Deduct consideration for bonds and Stocks dISPOSEA Of ..........ceiuiciiiiieiciccee ettt benas | sestesesesses s 5,410,730,650 | ..ooovvvverrrrrerrene, 5,051,133,376
7. Deduct amortization Of PIEMIUM...........cceiiveeiieieiese ettt sea et ss e st es s s b sensssasssssnaas | esvessessssasssssseessssssasens 8,322,963 | ...covveiieieeian 28,503,294
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccuiveiveiciciisie et ssaessessies | svessessesssesssssessessssanees (2,671,800) | cvovvevereerreiereiiiins (2,107,251)
9. Deduct current year's other than temporary impairment reCOGNIZEA...........c.cceuiiiriiiiieiiericee et sebe s | serssseresssesesssaesssssaenas 55,098,828 | ......cooovrevireiiein, 34,374,843
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceuirirririiieieierieiees e seseeissiens | evresesessessssae s 4,817,493,339 | oooevieeea 5,657,593,455
11, Deduct total NONAAMILEEA AMOUNES..........cviiiieieieiceie ettt s s n s s en s e bsnseene | oesestessesnssnsassesessntansessetantessesenenss | Hensessessnsassansessessnsessessnsansensensnsansans
12. Statement value at end of current period (Ling 10 MINUS LINE 11)...ucuiueiiiiiieiieiciisisiiesessissssessessssstesiesessrsssssssnssnsesens | sessessssssesssssessesaa 4,817,493,339 | ...ccovverrerrnns 5,657,593,455




Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL 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
2 4

20ISsO

Book/Adjus:ed Carrying Acquisitions Dispossitions Non-Trading Activity Book/Adjus?ed Carrying BooklAdjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed 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 (). eurervrerrrerresreressesessesessssssssssseesessessssssessessssssssessestesssssessessesssnsssssessessanssns | sssssssssessassnsans 2,579,816,068 | ......ccvvrerrnnns 4,693,790,347 | ..ovverrrrinns 4,988,820,111 | ..ooorerererrcienns (3,113,473) | oo 2,681,284,988 | .....ccevvvvrenee 2,579,816,068 | ......cccovvvrnnee 2,281,672,831 | oo 2,666,061,470
2. NAIC 2 ():vereeereeereesseeeseesseeeseesssees e sssseesssessssessssesss st ses st esssssessssessnens | sesssssssssessssssssses 512,330,722 | oo 1,449,939,633 | ...oovvvreveins 1,169,072,839 | ..o [CRA LR ) — 593,256,176 | ....covvvermrrrrrrennne 512,330,722 | oo 784,402,205 | ...oovvervrierinn 561,791,806
3. NAIC 3 (8):rereeermrerenseeiseessesesse ettt | seestenes et 172,329,002 | ...ocvvvrerrrrirnens 58,659,724 | .....covvvvvrrrrerinnn. 42,936,505 |.....cooverirrrrirennne (5,712,846) | ...coorverrrrircennne 143,575,857 | ..ocoveocriririnens 172,329,002 | ...cvovcvrrcrrirens 182,339,375 | ..vvveverrrerrinens 141,236,056
4. NAIC 4 (B)-eourverreeeriereieerisei ettt | crisesinnt s enes 166,697,238 | .....cvvovvrerrirnens 14,825,334 | ..ooevveerrriens 15,577,798 | ..o, (2,751,049) | ..o 177,073,515 | v 166,697,238 | ....coovvvrrerrinnnn 163,193,725 | ..ovvvevvrrreriinns 173,660,094
5. NAIC 5 ().vereeeeerererieeiseseeses s eess s esss st sessessssesssnens | sevssseessssssnessennes 52,158,981 | ..ovveveeerrriereinns 4,203,256 | ...ovvvorererrrieriin 6,359,475 | ..o (3,397,276) | ...vorverrirrerenn 49,049,877 | ..o 52,158,981 | ..vvvvervrrrerrirerinns 46,605,486 | ......cooorerirerrinns 50,000,918
B, NAIC B (2).reurereerrereereeee e ssesseseesessess s ssssessesssss s ssess s ssessessesssssessessensnss | sonssssssssansssesssssssanes 4,584,871 | .o 168,608 | ..o, 331,250 | .o (651,172) | oo 3,280,082 | ..o 4,584,871 | .o 3,771,057 | oo 3,156,102
7. TOtAl BONGS. ...oooceeaiesieiescessenesenssene s ssens sttt ssnsssnes | eseesssnsssessnes 3,487,916,882 | ....coovvricrinnnc 6,221,586,902 | .....ccocoirirernnc 6,223,097,978 | ... (24,421,127) | oo 3,647,520,495 | ....ocoovvniiirnnes 3,487,916,882 | ....coovvrriirinnns 3,461,984,679 | ...ccoovvrrerenne. 3,595,906,446

PREFERRED STOCK
8. INAIC 1Rt | Shseee Rttt | eeets e R et R et | Shi et et b et | eeees Rt | ShisneR s | ees iRttt | Heeess ettt LU N
9. NAIC 2.ttt tnes | ensessestene s ssnnsanes 2,654,187 | oo | e 955,460 | ..ooovrevverereirireiniineenne 18,988 | ..o 2,092,167 | oo 2,654,187 | oo A A - 0 2,189,733
10, NAIC 3ottt | feees st 194,700 | .oovvreeenreieeeserineessessseesins | seessessssessesessessssesssessssessses | seseesssssesssssssesssssssaneees (VX 072:) | 195,450 | covvorevecercrinecinenns 194,700 | oovooevereecrireeeiens 192,675 | coooneerceeereneceeeeens 220,816
110 NAIC sttt sttt | coreests st 7,239,334 | oo 524,019 | oo 487,680 | ..o (756,926) | cvvovevercerncrircennne 7183547 | oo 7,239,334 | oo 6,518,747 | coooverceerrrecird 6,656,366
12, NAIC Bttt | st 4,039,566 | ....ooorvernrirnriereienrieeeinenies | e 2,094,132 | oo (59,200) | .oovvvvvererrerrerennens 4,896,915 | ...ocovoriiiriiin 4,039,566 | .....coovererrriineriis 1,886,234 | ... 4,554,806
13, NAIC Bttt | cbetrt s 2,556,000 | ...overerenniriescininrissnnens | s 1,289,000 | ..oovevurvriercrsenieniennas (71,636) | ..ocverrereererrrrenens 2,556,000 | ..oooveirieeniiiniins 2,556,000 | ...ooovereriniininiinns 1,195,364 | ..o
14, Total Preferred STOCK. ...t ssessesssssssees | ersssssssssssssssssssnens 16,683,787 | .o 524,019 | .o 4,826,272 | ..ooovvieirirees (870,799) | .vovvvverrerinnennenas 16,924,079 | .o, 16,683,787 | ..o, 11,510,735 | oo 13,621,721
15.  Total Bonds and Preferred StOCK. ... ..o rrnirnrienereisriesssesssesssssssssnsssssssenssssess | enssessssnessssssnces 3,504,600,669 |......cocorserernce 6,222,110,921 | ...coovvrrrirernnn 6,227,924,250 |...ccocvriviririiiinnns (25,291,926) | ...ooovvverscrennes 3,664,444,574 | ..o 3,504,600,669 | ......ccocrsirennes 3,473,495414 | ....coovvvrvinenne. 3,609,528,167

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




Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......vvrrireireere s | s 755,521,458 762,007,688 | .......coovvevcrerrrrirnene (VL T4 570,904
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT........ceicviieieicecse ettt nsns | sosessesssessessessssensenas 515,821,972 | oo 589,932,696
2. Cost of Short-term INVESIMENS ACQUITE. ........c.cvueveveceie ettt b et b s ssessssnes | sevtesesssessesassnanes 9,487,677,415 | ..o 11,830,414,470
3. Accrual of discount 117,955 | oo 56,660
4. Unrealized valuation INCIEASE (ECTEASE)...........wururrerrererrererseseeaseesssessesessessssesessessesssessessasssessessassssssessassssssessessasssessessasssnes | 1essesssssssssessassssssessssssssessassasssessasss | seesssessessossnnssessasssnssessassssssessassnsnns
5. Total gain (loss) on disposals. (985,763)

6. Deduct consideration reCeived ON dISPOSAS.............c.evivireiiciiieeieie sttt a bbb sae s bestenaes | sestesessbesae s snaans 9,246,170,423

7. Deduct amortization Of PIEMIUML.........ccciiieiriiiiirieiesisese sttt s bbbt s s en s b sensansenns | sentessesssssnsessessnssnsensesnsan 912,514

8. Total foreign exchange change in book/adjusted Carrying VAIUE. ..ot sessessnens | eesessssssessssssssssessssssnssens (25,233) [ coocveeereieieee e
9. Deduct current year's other than temporary impairment rECOGNIZEM..........oeurieireiiiieirieieeseeessse s sssessesess | erssssssassesssssssessesssssssassenanes 1,951 | oo e 894
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9)..........cccceoerrirrierirrireeeieseesie e | eveesessssesesessssesaens 755,521,458 | .coocvvevireieiinns 515,821,972
11. Deduct total NONAAMILEA AMOUNLS............criiiiiiiiiiisi e | EEEEE bbb bbb | sebb sttt
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuririiieiriisieressiisns s ssessessessnessesssssnssessssssnssnsssssensans | sesssessssssssssssssssssssans 755,521,458 | oo 515,821,972

QsIo03




Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL 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

QSI04, QSI105, QSI06, QSI07



Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHO YEAT.........ccvvcveieerireieeeicee ettt nsees | evesessesesssesss ettt s e bbb e s s e 0 [
2. Cost of cash QUIVAIENES ACQUITEM............ccueiieiicreieectecee ettt st be s bbb st st etssnas | srebessssessssssesassssesssesesnaa 2,451,512,361 | oovevieceeeeeeeeee e 3,660,112,015
3. Accrual of discount 363,132 | oo 262,805
4. Unrealized valuation iNCrEASE (ABCTBASE)..........ccceiireiriiieteicte ettt ettt es et se b s s e s s sasbessees | s1ssessssetesssseses s ses e s st et es et e bt sebebesasbebassetets | Hebessesesssnsesassebesas e s et s e b e bs s et e s s se b s e tebanes
5. Total gain (I0SS) ON AISPOSAIS.........cevieireiireieiiieisiete ettt bbbt ae b bbb s s bbb ebssebessssnaens | sbssbebessesessssesebessebes s e s e s s et ebas st es e sees (98) | cvueeererereri e
6. Deduct consideration reCeived 0N dISPOSAIS..............cucueiiieiiieieieees ettt ae s re b s sesssaes | srebessssessssesesassebesssesesnaas 2,079,540,847 | ...ooovierieeeeeeee e 3,660,107,638
7. Deduct amortization Of PIEMIUM..........cccviueveieeirice ettt bbb s bbb b st ssssetenas | sasbebessssesssissesas st e s s saesss et bnaerns 67,358 | oo 267,182
8. Total foreign exchange change in DOOk/ adjUSLEA CAITYING VAIUE.............cveveverieeeceeieteeteeees e eiseteseesstes e seeies | evessssssesses st ssses st ses s s s ssessssssessess | seessesssssssessesssassessesssssssassessssssssssessesnsanes
9. Deduct current year's other than temporary impairment TECOGNMIZEM.............c.oveveiireiriieericieeeresieei e eeseis | cressetesssessssesesssssresessesesssssessnseressssesessnes | sresessssssessssesessssesassnsetessesesessnsesassnsesensnsns

10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7T+8-9)..........cccevrrverrrrreererirrrierieies | cerererissisieseesesesesesessssans 372,267,190 | oo 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......veviiiiiereieciisisiessissseseesessssesssssessssssssns | cossesssssssssessssssessessesssssnsns 372,267,190 | oo 0

QsI08
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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 4 5 6 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Wctual Cost at Time of Acquisitioj Amount of Encumbrances Les Encumbrances After Acquisition
Acquired by Purchase
TOWER SERVICE CENTER DETROIT. MI ...12/31/1998 | Various 57,453,495 22,756,552 246,993
BRICKTOWN CUSTOMER SERVICE CENTER DETROIT. M ...12/31/1999 | Various. 38,130,450 22,479,495 16,352
CORNICE SLATE BULDING DETROIT. Ml ...09/30/2013 | Various 3,935,691 4,811,271 3,578,467
0199999, TOHAIS. .o 99,519,636 0 50,047,318 3,841,812
0399999. Totals 99,519,636 0 50,047,318 3,841,812
SCHEDULE A - PART 3
H H H : H " "
Showing all Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on "Sales Under Contract
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Gross Income
Permanent Book/Adjusted Current Year's Book/Adjusted Earned Less
Improvements |  Carrying Value Other Than Total Foreign | Carrying Value Foreign Interest Taxes,
and Changes Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Incurred on | Repairs, and
Disposal in Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbrances on| Received | Gain (Loss)on| (Loss)on (Loss)on | Encumbrance | Expenses
Description of Property City State|  Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal S Incurred

NONE




2030

Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type | Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investmen 14 15 16 17 18
2 3 8 9 10 1" 12 13
Current Year's
Book Value/Recorded Other Than Book Value/Recorded
Investment Excluding Unrealized Current Year's Temporary Capitalized Total Change in Total Foreign Investment Excluding Foreign Exchange
Loan Accrued Interest Prior | Valuation Increase |  (Amortization) / Impairment Deferred Interest | Book Value (8+9- | Exchange Change | Accrued Interest on Gain (Loss) on Realized Gain Total Gain (Loss) on
Loan Number City State Type | Date Acquired| Disposal Date Year Decrease Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal (Loss) on Disposal Disposal

NONE
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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 - e
Desig- Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of:
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Ch of Other - Unaffiliated
Detroit Renaissance Ventr Fund. DETROIT ... | DIRECT 12/23/2008.... 240,000 1,080,000 135
BCBS Venture partners CHICAGO ... | DIRECT 08/31/2008.... 14,982 665,510 85
HLM Partners Il BOSTON ... | DIRECT 12/31/2005.... 62,500 137,500 23
MTS Health Partners Il LP. NEW YORK ... | DIRECT 12/15/2006.... 2,499 550,770 5.7
HLM partners 11l CHICAGO . | DIRECT 09/30/2011.... 125,000 325,000 5.0
MTS Iil Investors, LP NEW YORK DIRECT 04/09/2012.... 2,520,030 8,856,329 73
BCBS Venture partners Il CHICAGO ... | DIRECT 08/31/2011.... 226,604 8,459,221 79
Renaissance Venture Cap Fd Il DETROIT ... | DIRECT 05/15/2012.... 240,000 4,680,000 76
Templeton IV FORT LAUDERDALE. ... | DIRECT 12/31/2012.... 3,140,146 4,833,431 7.0
Health Enterprise P: IIP. NEW YORK ... | DIRECT, 09/11/2012.... 55,308 3,018,803 36
Harbert Mezzanine Partners |Il, LP. BIRMINGHAM .| DIRECT 01/05/2015.... 891,373 3,466,536 29
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0 7,518,443 0 36,073,100 XXX
Joint Venture or Partnership Interests That Have Underlying Ch of Other - Affiliated
[BMH, LLC HARRISBURG. [PA....... | DIRECT 11/30/2011... 6,973,200
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated. 0 6,973,200 0 0
4499999. Subtotal - Unaffiliated 0 7,518,443 0 36,073,100
4599999. Subtotal - Affiliated 0 6,973,200 0 0
4699999. Total 0 14,491,643 0 36,073,100
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or| ~ Temporary Capitalized Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest| B./A.C.V. (9+10- Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease, Accretion Recognized and Other 11+12) B./AC.V. on Disposal Consideration Disposal Disposal on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Detroit Renaissance VENtr FUNG...........coc.rivrensinecisieninns | e | cevenns 12/23/2008 3,950,945 0 ) 0
Mesirow Finacial Cap part X 12/31/2010 | ... 3,151,246 0 137,500) 0
Mesirow Financial AlV Planet FItNESS...........cc.coeeverrevenrieeiiessiesinns | conveesesiessissssssssessesssssssnses | covevens 12/04/2012 891,254 0 167,872) 0
MTS Health Partners 11 LP................cummmmmmmmmmmmmmmmmmmmmsmmmmssmmmsmssnnenns | comvmsesesssssssesssesssesssssssssesssesss | seieiess 12/15/2006 6,025,238 0 (387,904) 0
MTS TIHINVESEOTS, LP......oveveeevereerrreveenseeressresesssssesesssssssssenesennss | cvevssessssssnnesesssssssssensesessseses | coveeees 04/09/2012 | vvvvveverrens | e 6,128,354 0 (24,365) 0
VPC FUNG [, LPececeriiiiesessreresssesenesssssesssesnsennsssens. | svsssssssesesssssssssessssesssssssssenes | covenees 07/3172011 | v | e 22,756,831 0 [ e | s | e (196,849) 0
BCBS VENtUre Partners Il.............ucveeeereemeerismnsesisnssssssssssssnens | sessessssssesssssssssssssssssssnenes | seveenne 08/31/2011 3,585,237 (0 I TN ISTROOT IO (3,565,677) 0
Harbert Mezzaning Partners 11, LP............ccocoivveiieisiiesiieesiiesiieens | cvevesiissssessssssssesssssssssessssens | soseenss 01/05/2015 0 (24,928) 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - UNaffiliated...........ovuerrrriisiirinsisiesiossisiesisssiesssssssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | soenes 46,489,105 0 0 0 0 0 0 0 [ (4,685,794) 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
| DDDS LLC....iiiiiisisssscssssssssssssssss s | cossssssesssssssssssssssssssssssssssssess | s 07/09/2014 | ...ooovovvvvvenens | o 60,770,943 0 [ [ [ e (28,483,937) 0
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - AffilIAEA............c...evveevveciisiee sttt esssessssssssssssssssssssssssssnes | sessaed 60,770,943 0 0 0 0 0 0 0... (28,483,937) 0 0 0 0
4499999, SUDLOtA = UNGFALEA. .........ooueueieieieieie et | v 46,489,105 0 0 0 0 0 0 0 ... (4,685,794) 0 0 0 0
BTttt BT o (o1 1171 e 0000000000000 000000000 IO 60,770,943 0 0 0 0 0 0 0 ... (28,483,937) 0 0 0 0
4899999, TOMIS.......cvcvvvvvevevevevessssssssssssssssssssss s L SieieieL oL | e 107,260,048 0 0 0 0 0 0 0f... (33,169,731) 0 0 0 0
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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
912810 RK 6 [ US TREASURY N/B.......ooooooooooeeiemememimsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssmsmssssssssssssssssssssssssnnes | sosssssssssss | oo 08/10/2015 | VARIOUS 51,162,584 57,160,000 626,371 |1
912810 RM 2 [ US TREASURY N/B.....oourvumuuieriimmarrissiesesssseesessessesssessesse s nesssssinen | sensssseneens ....09/30/2015 | VARIOUS 57,189,635 56,645,000 578,583 |1
912828  B7 4 [US TREASURY N/B........oomiiieeiiireeiicremisssesssesesssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssen. | sevessseneees ...07/28/2015 | STATE STREET GLOBAL MARKETS LLC. 2,002,422 2,000,000 5,628 |1
912828  J2 T US TREASURY N/B.....ooiiriiriririiieiisesisssisssssssssessssss sttt esssssssssssssssssssessssssssnnss | sesssesssenns | svesen .07/27/2015 | VARIOUS 76,506,270 78,000,000 711,050 |1
912828 K7 4 |US TREASURY N/B. VARIOUS 171,475,867 v 174,233,000 305,138 |1
912828 L2 4 |USTREASURY N/B JEFFERIES & CO INC 4,682,375 4,700,000 2,663 |1
912828 L3 2| USTREASURY N/B VARIOUS 51,896,223 52,230,000 32,493 (1
912828 NW 6 | US TREASURY N/B.....ocoomrirrirmriirisesisesssesssessssesssesssessssesssessssesssessssessssssssessssssssesssssssssssssssssssssesssssesssenss | sesesessssnes ....07/28/2015 | STATE STREET GLOBAL MARKETS LLC 2,047,500 2,000,000 15,285 |1
912828 VS 6 [ US TREASURY N/B......orviruurieermariessmeressssesesssssssssssessessssssssssssss s sssss st sssssssesssssssssssnessssses. | sevevessneees ...07/24/2015 | STATE STREET GLOBAL MARKETS LLC. 10,264,063 . 10,000,000 111,878 (1
912828  XB 1 [US TREASURY N/B........ooiiieirciisreeisseis s ssssssssssssss s ssssss s sssss s sssssssssssssssssssssssssssssssssses. | aovessssnnees ...08/13/2015 | VARIOUS 135,453,921 v 136,970,000 525,589 |1
912828 XG 0 |US TREASURY N/B VARIOUS 42,106,109 e 42,100,000 31,933 |1
912828 XH 8| US TREASURY N/B VARIOUS 59,864,530 59,900,000 58,090 |1
912828 XM 7| US TREASURY N/B, VARIOUS 7,790,195 7,780,000 4,161 |1
0599999. Total Bonds - U.S Government. 672,441,694 ..683,718,000 .3,008,862 XXX
Bonds - All Other Government
718286 BM 8 | REPUBLIC OF PHILIPPINES ...07/06/2015 | JEFFERIES & CO., INC 304,994 256,739 8,093 [2FE
1099999. Total Bonds - All Other Government. 304,994 256,739 8,093 XXX
Bonds - U.S. Special R e and Special A
3128MJ WM 8 | FG G08651 ...06/25/2015 | CANTOR FITZGERALD. (57,063) (53,968) (78) | 1
3128MJ WR 7| FG G08655 ...08/14/2015 | VARIOUS 55,565,297 52,362,397 71,252 (1
B1B07G YA 5 FG U273 ..ot s | s ...08/11/2015 | STATE STREET GLOBAL MARKETS LLC. 27,800,298 26,264,444 28,088 (1
3132QR QV 5[ FGQBAGOT ... | eereiieenees ....07/16/2015 | MORGAN STANLEY. 40,260,260 38,014,999 50,687 |1
3132QS WK 0] FG QB6049........coouuuuiiermvcvississsssssssssssssssssssssssss s s s ssssssss s sssssssssssssssssssssssssssssssssnes | sossssssesees ....09/30/2015 | WELLS FARGO SECURITIES 20,800,000 20,000,000 25,278 |1
3199999. Total Bonds - U.S. Special Revenue and Special A 144,368,792 eeveererinniene 138,587,872 | oo 175,227 XXX
Bonds - Industrial and Miscell
0010EP AN 8| AEP TEXAS CENTRAL CO....courvivummrririmrnisiaessisssesesssessessssssssssssssssssssssssessssssssssssssessssssessssssssssssssssssssnnsssssnnns | sovesnesenes ...09/15/2015 | SUNTRUST 4,951,050 5,000,000 2FE
00163U  AB 2| AMAG PHARMACEUTICALS INC.......cocoviieriiueiiiiieneiisesiessiisesssss i ssess s ssss s ssss s sssssssssesssssssssesssssssenesssens | seoensionenes ....08/12/2015 | WAMCO. 210,000 210,000 4FE
00440E AR 8| ACE INAHOLDINGS...........cooouuuuummmmmmmmmmmmmmmmmmmmsmmmsmsmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | covsssnsnnnes ....07/29/2015 | KEYBANC CAPITAL MARKETS 985,360 1,000,000 7,258 | 1FE
00928Q AN 1 |AIRCASTLE LTD. ...09/29/2015 | JP MORGAN CHASE SECURITIES 50,563 50,000 359 [3FE
02563L AD 0 [ AMERICAN ENERGY/AEPB. ...08/14/2015 | VARIOUS 103,850 110,000 1,756 | 5FE
0258M0 DV 8| AMERICAN EXPRESS CREDIT........ervermurresmmrenismrsessmessessmessssssssssssssssssssssssssessssssesessssessssssesesssssesssssssessssssnes. | sevessseneees | coeeees 07/28/2015 | WELLS FARGO SECURITIES 14,980,350 e, 15,000,000 1FE
0258M0 DX 4| AMERICAN EXPRESS CREDIT.........otiiiiiiriieriierisesiessisnessiesessesssse s seses s ssssssssssssesssssessss s sssesssenessnns. | seseessoneses ....09/09/2015 | CITIGROUP. 4,996,050 5,000,000 1FE
026874  DF 1 [ AMERICAN INTL GROUP.......coouomimimuiemimimmmimsssmsmasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssmsnnnns | soveseseseses | cosi .07/07/2015 | US BANK 7,940,880 8,000,000 2FE
03040W  AM 7 | AMERICAN WATER CAPITAL C.....cosvvuuiiriiiciiisisiisssiisssiss s sssss s sssss st sbss s sbsse st ssesesssnsss | sosenssanenes ...08/10/2015 | JPM 6,907,880 7,000,000 1FE
032801 AA 0 [ANCESTRY.COM HOLDINGS WAMCO 112,663 110,000 3,470 | 5FE
032803 AB 4 [ ANCESTRY.COM INC. WAMCO 11,363 10,000 73 | 5FE
03674P AL 7| ANTERO RESOURCES CORP. VARIOUS 242,088 260,000 4,148 |3FE
03674X AC 0| ANTERO RESOURCES CORP.........cooovvrvrrrrrnrnrninrnnisisssnsssssssssssssssssssesesssssssssssssssssssssssss e | oo | e .09/22/2015 | VARIOUS 405,775 450,000 5479 |3FE
038222  AJ 4| APPLIED MATERIALS INC......iiiiiiiiiiissiie ittt bbb | sesiinsianns ....09/22/2015 | JPM 9,963,800 10,000,000 1FE
038222  AK 1| APPLIED MATERIALS INC......orviurrimrriieessesesnsesssessssssssessssssssessssssssessssssssessssssssesssssssssesssssssssessssssssessssssssnnssns | sesesesesnes ...09/22/2015 | JPM 4,983,150 5,000,000 1FE
053015 AE 3 | AUTOMATIC DATA PROCESSNG. JPM 4,994,550 5,000,000 1FE
05320W AL 6 [ AUTONATION INC BANK AMERICA. 2,999,940 3,000,000 2FE
05329W AM 4 [ AUTONATION INC BANK AMERICA 4,983,150 5,000,000 2FE
06051G  EA 3| BANK OF AMERICA CORP........ccovuuiiiiiiiiiitiic sttt sb bbbt sienns | seiiinsiees ....07/21/2015 | DEUTSCHE BANK SECURITIES 5,264,000 5,000,000 156,181 | 1FE
06051G  EM 7 | BANK OF AMERICA CORP........cooviiimiimiiiimiiimississsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssosss | sossssssssss ...09/02/2015 | BANK AMERICA 4,192,470 3,700,000 25,777 |1FE
06406H DD 8| BANK OF NY MELLON CORP........cooiuiriiiiiiriiiiiie ittt sssesssneses | sisensiaenss ....08/10/2015 | WELLS FARGO SECURITIES. 4,997,650 5,000,000 1FE
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07330M  AB 3| BRANCH BANKING & TRUST.........ccosrriiirrriiiinriiisnrciisssesissssssisssssss s sssss s sssssssssssssssssssisssssssssssssnsssssns | covsinssones ....09/09/2015 | DEUTSCHE BANK SECURITIES 6,995,310 7,000,000 1FE
08579L  AA 5| BERRY PLASTICS ESCROW........ovvirirrrrrrrrrenccencncnenenenenessnssssesssesesessssssss st | siisissssiss ...09/16/2015 | GOLDMAN SACHS 27,000 27,000 4FE
09061G  AF 8| BIOMARIN PHARMACEUTICAL.........cciiuiiimiiineiiniise sttt ssbssssensiens | sesisensienss ....09/30/2015 | VARIOUS 451,275 325,000 2,231 |5

09062X AD  5|BIOGEN INC GOLDMAN SACHS. 9,929,400 10,000,000 2FE
09062X AF 0 |BIOGEN INC BANK AMERICA. 9,976,400 10,000,000 2FE
09069N  AF  5|BIOSCRIP INC WAMCO. 110,863 140,000 3,089 | 5FE
095796  AA 6 [ BLUE RACER MID LLC/IFINAN.....oovvvvvvvrcrerciencresescsesenesesesesesssesssesesssssssssssssssssssss s sssssssssssssssssss | soseseseseses | cosi .09/11/2015 | WAMCO. 139,100 140,000 2,501 | 4FE
097793  AB 9| BONANZA CREEK ENERGY INC........oooiiiiriiiiiriissiiieriissiiesiiss st ssssssesssssssiins | sessiensionns ...08/21/2015 | VARIOUS 124,181 160,000 3,802 | 5FE
097793 AC 7 | BONANZA CREEK ENERGY INC.......cocovrimrreimeimrreineriresesnessesssssessssssssesssssssessssssssessssssssesssssssssesssssssessssesssns | seresesssnes ...09/22/2015 | VARIOUS 114,425 160,000 712 | 5FE
111621 AP 3| BROCADE COMMUNICATIONS. VARIOUS 563,628 570,000 621 [3FE
12008R  AH 0 |BUILDERS FIRSTSOURCE INC CITIGROUP. 485,250 485,000 22 |5FE
12189L  AH 4| BURLINGTN NORTH SANTA FE DEUTSCHE BANK SECURITIES, 3,701,194 3,683,000 36,820 |1FE
12189L AP 6 | BURLINGTN NORTH SANTA FE.......oiiiiiiiriiniiiieniissiiesiissiie ittt bbb ssesssesssssnssens | essiinesiees ....09/25/2015 | SUSQUEHANA 2,119,620 2,000,000 8,297 |1FE
124857  AQ 6| CBS CORP......iirrvvvvieitisersssssssss s ssssssss s s sssssss s ssssssssssssssssssssssnnns | sessssssssses | sonees .07/07/2015 | BANK AMERICA 4,909,400 5,000,000 2FE
12543D AV 2 [ CHS/ICOMMUNITY HEALTH SYS......iiiiiiiiiiiiiiiseiiissiise st ssssssinns | sesssnsienes ....08/19/2015 | WELLS FARGO 177,660 168,000 738 |4FE
126307 AF 4| CSCHOLDINGS LLC. MERRILL LYNCH (BOA). 109,200 105,000 1,811 [3FE
126307 AH 0| CSCHOLDINGS LLC. VARIOUS 1,063,838 1,205,000 17,950 | 3FE
126650 CJ 7 |CVSHEALTH CORP. BARCLAYS CAPITAL 4,996,300 5,000,000 2FE
126650 CK 4| CVS HEALTH CORP.......ooovvviirirrrrrcccccsenccccess s | ovieeiinines ...07/13/2015 | BARCLAYS CAPITAL 4,997,850 5,000,000 2FE
126650 CM 0| CVS HEALTH CORP......oiiuciiriiciiceii sttt sttt | essiiieniies ....07/13/2015 | BARCLAYS CAPITAL 4,922,150 5,000,000 2FE
126650 CN = 8| CVS HEALTH CORP........ocveeecrciiereieeerisssessssssessssssssssssesssssssssssssssssssesssssssessssssesssssssesssssssssssssesssssssesssssns | sossssseenes ...07/13/2015 | BARCLAYS CAPITAL 1,992,700 2,000,000 2FE
12673P AF 2| CAINC. JPM 4,995,050 5,000,000 2FE
12686C BA 6| CABLEVISION SYSTEMS CORP. GOLDMAN SACHS. 31,500 35,000 1,283 [4FE
12686C BB 4| CABLEVISION SYSTEMS CORP BANK OF AMERICA 186,658 197,000 4,533 | 4FE
131347 CE 4| CALPINE CORP.......oouiiiiiiiiieniiciie sttt bbbk bbb bbb | fensiiiniies ....08/27/2015 | GOLDMAN SACHS 216,793 225,000 4,569 [4FE
140420 ND 8| CAPITAL ONE BANK USA NA...........iiiiiiiiiiiiieicicisiosescsssns. | oo | coveee .08/28/2015 | US BANK 4,982,950 5,000,000 16,132 | 2FE
151020 AQ 7| CELGENE CORP........criiviiuuueresmmessssisessssssesssssssssssse s ses bbb nesinenes | sevsninesenns | creees .08/03/2015 | BANK AMERICA. 2,994,570 3,000,000 2FE
151020 AR 5| CELGENE CORP DEUTSCHE BANK SECURITIES 2,991,870 3,000,000 2FE
151020 AS 3| CELGENE CORP CITIGROUP. 1,980,680 2,000,000 2FE
151020 AU 8| CELGENE CORP. JPM 2,990,730 3,000,000 2FE
161175 AL 8| CCO SAFARIIILLC......oooioiiiiieiiriiiieoiiiiesismsescsesesesisssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnns. | vovevevevone | coveee .07/09/2015 | GOLDMAN SACHS. 10,000,000 coeveienennnnnnn 10,000,000 3FE
161175 AM 6| CCO SAFARIITLLC....oooivirerrerireeerisi sttt snensnnnes | cevisnsesenns ...07/09/2015 | VARIOUS 11,198,000 . 11,198,000 3FE
161175 AN 4 [ CCO SAFARITTLLC ... oo ss st ssessss s sssssssss s ss s sssssssessssssssnssssnsssnnss | esssssessnes ....07/09/2015 | GOLDMAN SACHS. 5,000,000 5,000,000 3FE
161175 AP 9| CCO SAFARIIILLC....oooiveeireririrerisieresissesessssssesssssssssssssssssssssssss s ssss s ssssessssssesessssssssssssssssnnsses | sosssosesenes ...07/09/2015 | VARIOUS 5,200,000 5,200,000 3FE
165167 CF 2| CHESAPEAKE ENERGY CORP ...09/24/2015 | DEUTSCHE BANK SECURITIES INC 3,850 5,000 40 [3FE
165167 CG 0| CHESAPEAKE ENERGY CORP ...09/29/2015 | VARIOUS 137,619 160,000 3,382 |3FE
165167 CL 9| CHESAPEAKE ENERGY CORP........ociiriviirimsiereissesessssesesssessssssssssssssssssssesssessesssssssessssssessssssssssssssssssssnenss | sevsnnssenes | cveees .09/22/2015 | CITIGROUP GLOBAL MARKETS. 3,575 5,000 8 |3FE
165167 CM 7 | CHESAPEAKE ENERGY CORP.........ccovmriiiinriiiiresiissresisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsnns. | sosssnssenes ...09/16/2015 | WAMCO. 46,950 60,000 395 | 3FE
165167 CN 5| CHESAPEAKE ENERGY CORP........ocoiiriiiimrimiiereissesesssesessssesssssssesssessssssssssssssesssessessssssesssssssssssssssssssnnenss. | sovsssesenes | cveees .09/28/2015 | VARIOUS 204,155 272,000 4,631 [3FE
17121E AD 9| FCAUS LLC/CG CO-ISSUER.......curiuurierriiriiesiissiiessiss it sbese bbb sssesssisenesen. | sosesssieses ....08/25/2015 | GOLDMAN SACHS 214,500 200,000 3,346 | 4FE
172967 HQ 7| CITIGROUP INC CITIGROUP 192,815 196,000 2,504 |3FE
172967 UM 4| CITIGROUP INC VARIOUS 356,975 370,000 5879 | 3FE
172967  JU 6| CITIGROUP INC......oorreieerirriinerirseiensssesssssssesssssssssesssssssssesssssssssesssssssssesssssssssesssssssssessssssssesssssssesssessssssssssnns | sossrsneseses ....07/23/2015 | CITIGROUP. 998,550 1,000,000 1FE
172967 KA 8| CITIGROUP INC......oooriveiemmirismnrerisieesssssessssssessssss s sssss st ssesssssssssssesssssnns | sovssenesenes | cveees .09/23/2015 | CITIGROUP. 4,977,000 5,000,000 2FE
17302W  AA 6 [ CITGO HOLDING INC.......ooouiririeniiiriieiiie s sisssessie sttt | sevisneiees ....08/27/2015 | STIFEL NICOLAUS + CO INC. 117,900 120,000 7,131 | 4FE
174538 AJ 0| FRONTIER COMMUNICATIONS.........cooouumimmmmmmmmmmmmmmmmsmmmsmmmsmsssssssssssssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnn | sovssosssenes | covees .09/15/2015 | MORGAN STANLEY. 75,690 87,000 718 |3FE
184502 BG 6 | IHEARTCOMMUNICATIONS INC. ...07/23/2015 | BANK OF AMERICA. 15,930 18,000 662 | 5FE
184502 BQ 4| IHEARTCOMMUNICATIONS INC. ...09/22/2015 | WAMCO. 132,000 300,000 5,400 | 5FE




Z2'¥030

Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or

Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
191216 AZ 3| COCA-COLA COIMHE.......iiiiriiniririiseiiiesiiesiie sttt sttt siisens | fssrirnsies ....08/13/2015 | SUSQUEHANA 2,428,350 2,500,000 23,785 | 1FE.
195869 AP 7| COLONIAL PIPELINE CO......ccouimiiiimiiiiiiisicisscsisssossssssssssss s | covoeneonnees ....09/16/2015 | MIZUHU SECURITIES USA 4,986,300 5,000,000 1FE
22663A AA 7 [ CRIMSON MERGER SUB INC........coomiiiiiiiiiiiiiiiisiie st ssissiias | sesssnsienes ....07/30/2015 | BARCLAYS CAPITAL 153,758 166,000 2,413 | 5FE
23291A  AA 5| DJO FINCO INC/DJO FINANC CS FIRST BOSTON 53,690 52,000 716 | 5FE
24422E  SY 6| JOHN DEERE CAPITAL CORP. GOLDMAN SACHS. 4,995,800 5,000,000 1FE
24422E TC 3| JOHN DEERE CAPITAL CORP. CITIGROUP. 6,980,610 7,000,000 1FE
25271C AN 2 [ DIAMOND OFFSHORE DRILL.......cccccuiiiisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | soseseseseses | cosi .09/02/2015 | BARCLAYS 50,692 70,000 1,204 | 2FE
25468P DE 3 [ WALT DISNEY COMPANY/THE.......ccooiiiiiiiiiiiiisiie it ssinnns | sevisnsienes ....09/14/2015 | GOLDMAN SACHS 11,970,000 e, 12,000,000 1FE
25470X  AJ 4| DISHDBS CORP.........ooomrmreiireriimresisisesesssssssesssssssesssssssssssssssasessssssessssssssssssssssssssssssssssssssssssssssssssssssssessssssnees. | covevesesenns ....08/18/2015 | VARIOUS 857,575 890,000 4,884 |3FE
25746U BN 8| DOMINION RESOURCES INC. WELLS FARGO SECURITIES. 1,510,620 1,500,000 244 | 2FE
257460 CE 7| DOMINION RESOURCES INC. WELLS FARGO SECURITIES, 4,993,800 5,000,000 2FE
26153C  AA 1| DREAMWORKS ANIMATION SKG JEFFERIES & CO., INC 688,050 695,000 21,767 |4FE
26442U AB 0| DUKE ENERGY PROGRESS INC.......ccooiiiiiiiiiiiissiiissise s ssissssisssss s ssss s sssss s ssss s ssssssssesssensies. | sovessionenes ....08/10/2015 | WELLS FARGO SECURITIES 4,974,650 5,000,000 1FE
26926X AB 9| EV ENERGY PARTNERS/FINAN......cocvvvvvvvvvereresessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | seveveseves | covees .09/30/2015 | WAMCO. 114,200 160,000 5,924 |4FE
269871 AB 5| EAGLE SPINCO INC.......ooiiiiiiiiiiiisciiseici sttt sttt ensbessses | sesiinsianns ....09/02/2015 | WAMCO. 302,638 310,000 916 [3FE
27890G AA 8 |ECLIPSE RESOURCES CORP VARIOUS 291,813 315,000 3,504 | 5FE
29359F AA 0 |ENSEMBLE S MERGER SUB IN MORGAN STANLEY. 115,882 120,000 5FE
29977H AB 6 | EP ENER/EVEREST ACQ FIN WAMCO. 114,150 120,000 3,656 |4FE
3137G0  AD 1| STACR 2013-DN2 M2....ocoeveeeeuresesmsasmsmsmsmssssssssssssssssssssssssssssssssssssssssssssssssssssssss. | asssssssssss ....09/09/2015 | CITIGROUP GLOBAL MARKETS 251,563 250,000 618 |4

316773  CT 5| FIFTH THIRD BANCORP.........ccooiiiiiriiiiiniis ittt sttt ssssniiens | sesiineianns ....07/22/2015 | DEUTSCHE BANK SECURITIES 6,990,970 7,000,000 1FE
319963 BE 3 [ FIRST DATA CORPORATION........ccerveiuremiiaresisiseesssssesssssessssssssssssesessssssssssssesesssssssssssssessssssssssssssssnenssesenns | seveseseneees ...07/16/2015 | GOLDMAN SACHS. 571,431 541,000 8,115 [3FE
319963 BL 7 [FIRST DATA CORPORATION WAMCO 214,700 190,000 8,806 |5FE.
319963 BN 3 [FIRST DATA CORPORATION WAMCO 210,000 210,000 4FE
35671D BL 8| FREEPORT-MCMORAN INC VARIOUS 66,565 75,000 621 | 2FE
35802X  AJ 2 [ FRESENIUS MED CARE ll.....ouiioeirieurioseiieniiseisesissesssssssses s ssssssssessssssssesssssssss s sssssssessssssssessssnsssens | ansssesssanns ....07/16/2015 | WAMCO. 89,888 90,000 1,140 [3FE
35906A AR 9| FRONTIER COMMUNICATIONS.........oooovoiiimimiminisisssssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | oo | oveee .09/11/2015 | WAMCO. 40,000 40,000 3FE
35906A AU 2| FRONTIER COMMUNICATIONS........coouumurvemmmrresmnrmssmmessssssessssssssssssesssssssssssssessssssessssssesssssssssssssssssssnsssssseens | conmeesesnes | soonee .09/14/2015 | VARIOUS 1,014,650 1,014,000 3FE
35906A AX 6| FRONTIER COMMUNICATIONS VARIOUS 559,000 559,000 3FE
36186C BY 8 |ALLY FINANCIAL INC WAMCO 249,113 210,000 5,693 |3FE
37045X AL 0| GENERAL MOTORS FINL CO. VARIOUS 862,341 875,000 11,496 | 2FE
37045X  AY 2| GENERAL MOTORS FINL CO.....ccouuuimimiuimimimimimimiimiiisisisisiimsismsasssasasssssssssssasssssssssssssssssssasssasasssasssssssasssssssssssssssssanes | sovevevesine | oveee .07/08/2015 | BARCLAYS CAPITAL 6,998,040 7,000,000 2FE
37045X  AZ 9| GENERAL MOTORS FINL CO...oucveuumurriummirresmsrerisesesssssessssssessssssssessssesssssssesesssssssssssssesssssssssssssssesessssssssssssses | onesssesenne ...07/08/2015 | BARCLAYS CAPITAL 6,990,410 7,000,000 2FE
37185L  AH 5| GENESIS ENERGY LP/GENESL.........cosvvereierrioeeisssssesssssssses s ssssessssssssesssssssssesssssssssesssssssssessssssssesssssssssesssssnses | avvesesssnns ...07/17/2015 | VARIOUS 481,146 487,000 4FE
375558 BD 4 [ GILEAD SCIENCES INC........ocouriviiurrisieesissesessssesessssssssssessesssessssssssssssssssssssssssssssssssssssssssssssssssnesssssssesssssenes | sevessssneees ....09/09/2015 | BANK AMERICA. 6,971,090 7,000,000 1FE
375558 BF 9| GILEAD SCIENCES INC ...09/09/2015 | JPM 4,979,800 5,000,000 1FE
375558 BG 7 | GILEAD SCIENCES INC. ...09/09/2015 | BANK AMERICA 1,993,300 2,000,000 1FE
377672 AA 8| GLEN MEADOW PASS THROUGH........coccuuurrermmmrrirmminrismnsissiensssssesessssessesssessesssssssssssssssssnsssssenssssssnessssssesssss | coneeesssenes | conee .07/09/2015 | VARIOUS 250,098 268,000 7,109 | 2FE
38141G VM 3 | GOLDMAN SACHS GROUP INC.........ocmrrvirirerisireessierisisssesssssssssssssssssssssssssssssssssssssesssssssssssssssssssssssssssssnss | conssssesens ....09/01/2015 | NOMURA SECURITIES. 2,050,600 2,000,000 222 [1FE
38141G VP 6 | GOLDMAN SACHS GROUP INC.......coocuumvirmmrrrismreeismessessssssesssesssssssssssssessssssesssssssessssssesssssesssssssesssssssssssssnenes | coneeesesnes | onee .09/08/2015 | GOLDMAN SACHS 2,993,880 3,000,000 1FE
38148L  AF 3| GOLDMAN SACHS GROUP INC........ccoomiriuirienriiriiesieesiesesisesissesssse s i st ssesssess st sssesssesesssesssenss | sevisessines ....07/07/2015 | WAMCO. 325,225 330,000 2,266 | 2FE
40412C AC 5| HCA HOLDINGS INC DEUTSCHE BANK. 1,090,078 1,007,000 25,350 |4FE
40537Q  AH 3 |HALCON RESOURCES CORP. DEUTSCHE BANK SECURITIES INC 71,400 80,000 249 | 5FE
412822  AD 0| HARLEY-DAVIDSON INC.......cooiruurermmirrermresesesssesessssesssssssssessssssssssssssssssesssssesssessssesssssssesssnsssesssossssesssennss. | seressssneses ...07/23/2015 | JPM 1,988,980 2,000,000 1FE
412822 AE 8| HARLEY-DAVIDSON INC.......ocomrreiurmrrermmmmrismaessesssesssssssssssssssssssssssssssssssssssssssessssssesssssssessssssssssssssssssnenesssens | sovssnesenes | cveees .07/23/2015 | JPM 4,988,700 5,000,000 1FE
421924  BP 5| HEALTHSOUTH CORP........coorriiirriiiriiiissseisis s sssssss s ssssssssssssssssssss s sssssssssssssssssssssnssss | covssasssones ....08/04/2015 | GOLDMAN SACHS. 136,680 136,000 2,085 |4FE
421924 BR 1| HEALTHSOUTH CORP.......cocvvvererererernrnrnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | sosssosssones | sovees .09/15/2015 | MORGAN STANLEY. 164,000 164,000 31 |4FE
42824C AP 4| HP ENTERPRISE CO. ...09/30/2015 | GOLDMAN SACHS 14,958,750 ceererinenennn. 15,000,000 2FE
42824C  AQ 2| HP ENTERPRISE CO ...09/30/2015 | GOLDMAN SACHS 9,994,200 10,000,000 2FE
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42824C AR 0| HP ENTERPRISE CO......oviiimiiiuiririiieeiiseieeiissiee s sss st sse st sttt bbbt ssbessnins | nssinensses ....09/30/2015 | GOLDMAN SACHS 9,993,200 10,000,000 2FE
431475 AA 0| HILL-ROM HOLDINGS INC......oovvvvvvvvvrrvvrrvnrnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssessees | sosveseeseees ....08/18/2015 | VARIOUS 368,138 367,000 4FE
437076  BK 7| HOME DEPOT INC.......ooiiiiiiieriiiiiesiissiie sttt bbb | sobensiienes ....09/08/2015 | BANK AMERICA. 2,995,710 3,000,000 1FE
44267D AA 5| HOWARD HUGHES CORP. WAMCO. 52,813 50,000 1,318 [4FE
451055 AF 4| ICONIX BRAND GROUP INC MERRILL LYNCH (BOA). 103,492 130,000 751 (4

451102 BF  3|ICAHN ENTERPRISES/FIN. MORGAN STANLEY. 250,206 245,000 2,359 | 3FE
455434 BS 8| INDIANAPOLIS PWR & LIGHT ...ttt | sovssosssones | covees .09/08/2015 | BANK AMERICA 4,973,800 5,000,000 2FE
A5672N  AF 8| INFOR US INC......oiuuiiiiiiiiiiiie ittt bbb bbbt | aebeneienias ....08/11/2015 | CS FIRST BOSTON 60,390 61,000 4FE
458140 AQ 3| INTEL CORP.......ooieeeireemicreisseresss s sessse s sessse s ssessss st sss s asss s ssessssssssasssssssesnsses. | covssnsseenes ...07/22/2015 | WELLS FARGO SECURITIES 6,993,420 7,000,000 1FE
458140 AT 7|INTEL CORP. BANK AMERICA. 6,994,540 7,000,000 1FE
45867U AB 6| INTERFACE SEC SYS HDGSIL WAMCO 224,950 220,000 1,074 [4FE
460599 AC 7 |INTERNATIONAL GAME TECH. VARIOUS 426,530 442,000 13,767 | 3FE
46284V AA 9| IRON MOUNTAIN INC......oooimriiiiiieniiesiieriissiie st bbb bbbt sessiennns | sibnsiienes ...09/24/2015 | VARIOUS 708,000 708,000 4FE
46644U  BA 5| JPMBB 2015-C30 AB.........ocoouuemisisiscssssscssssssssssssssssssssssssssss s | sovsvesenenes | covees 0711712015 | JPM 5,149,975 5,000,000 14,332 | 1FE
471109 AM 0| JARDEN CORP......ciiiiiitiiititssiie sttt nsbesenss | sobensieeies ....07/09/2015 | BARCLAYS CAPITAL CONVERTS. 41,102 35,000 130 [4FE
491674 BL 0| KENTUCKY UTILITIES CO JPM 2,997,510 3,000,000 1FE
49326E EF 6| KEYCORP. STATE STREET GLOBAL MARKETS LLC. 2,999,460 3,000,000 2FE
49457Q  AB 3 | KINDRED HEALTHCARE INC WAMCO. 44,250 40,000 156 |4FE
50540R AP 7 [ LABORATORY CORP OF AMER.......ccoovvmmivinrinnnnniienniesesesnsssisesssesssssesssesesssssssesssesessseses s | cosisssssiss ....09/30/2015 | VARIOUS 8,662,350 8,780,000 45,282 | 2FE
52736R  BG 6| LEVI STRAUSS & CO.....cciuuriiuiiiriiiiiieriieiie i bbb bbb sissssssessins | sisensianenss ....07/31/2015 | WAMCO. 125,775 130,000 1,769 |3FE
53219L  AM 1| LIFEPOINT HEALTH INC....ooomrieirirrriiserieseeessesessesssesesssesssesesssessssssssesssessssessssssssesssssssssessssessssessssesssssssssenssnns | sevesesesanes ....09/30/2015 | MUS, 57,686 57,000 1,080 (3FE
546676 AX 5 [LOUISVILLE GAS & ELEC JPM 2,997,510 3,000,000 1FE
548661 DH 7 |LOWES COSINC JPM 2,982,630 3,000,000 1FE
548661 DJ 3 |LOWES COS INC. JPM 2,928,960 3,000,000 1FE
565849 AL 0| MARATHON OIL CORP.......cooiiiiiiiiriiicii sttt sttt sssensiens | sesiinsianns ....08/25/2015 | BANQUE NATIONAL DE PARIS. 1,365,720 1,500,000 12,513 | 2FE
580037 AB 5 |MCDERMOTT INTERNATIONAL S ....07/09/2015 | WAMCO, 144,800 160,000 2,59 |4FE
580645 AK 5[ MCGRAW HILL FINANCIAL IN......ccoumiveeemmrrermmenresmrssessessssssesessssssessssssesessssesesssssssssssssssssesssssenessssseessssssnessssens | onsessssens | conee .08/13/2015 | GOLDMAN SACHS 2,996,460 3,000,000 2FE
580645 AL 3 [ MCGRAW HILL FINANCIAL IN GOLDMAN SACHS 2,989,530 3,000,000 2FE
59001K AB 6| MERITOR INC CITIGROUP. 101,250 100,000 1,931 | 4FE
595112 AY 9| MICRON TECHNOLOGY INC VARIOUS 460,048 500,000 2,864 | 3FE
595112 BC 6 [ MICRON TECHNOLOGY INC........ooooomemimimimimimmmmmimimssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | soveseseseses | sosi .09/25/2015 | VARIOUS 332,650 350,000 6,076 |3FE
595112 BG 7 [ MICRON TECHNOLOGY INC.......crviuuuirrirmmriesmaesissiassesssessssssesssssssssssesessssssessssssesssssssssssssssesssssssssssssssenesssess. | seeeseseneees ...09/30/2015 | VARIOUS 140,356 155,000 1,888 [3FE
59563K  AA 8| MIDAS INT HOLDCO IFIN.......viooirieeiceeeiiceeiiisseemisssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssenssssssnns | covssesesenns ....08/25/2015 | MERRILL LYNCH (BOA). 290,250 290,000 6,908 [5FE
609453 AG 0 [ MONITRONICS INTERNATIONA.........cciiiiiisisesissssssssssssssssssssssssssssssssssssssssssssssssssssssss sttt | sosssssssiss ....08/31/2015 | WAMCO. 122,200 130,000 5,009 |5FE
617446 8C 6| MORGAN STANLEY. ...07/20/2015 | MORGAN STANLEY. 2,997,540 3,000,000 1FE
61761J B3 2| MORGAN STANLEY ..07/14/2015 | MORGAN STANLEY. 1,500,600 1,500,000 3,617 [1FE
62704P  AF 0| MURRAY ENERGY CORP......ccovuumrriimmrmismessssiesesssssssssssssssssssssssssssssssessssseessssssesssssssssssssssssssssessssssssssssneenes | onmessssenes | conee .08/17/2015 | WAMCO. 28,275 60,000 2,325 | 5FE
62912X  AB 0 [ NGPL PIPECO LLC....... oot siesesee s sssss s ses s s st ssssessssssssessssssssesssesssssesssesssensssns | sesssnessenes ....09/10/2015 | WAMCO. 158,000 160,000 2,848 | 5FE
62913T  AC 6| NGL ENRGY PART LP/FIN CO.....covurrriemrrriimsereesmrsssssesesssssesssssssesssssssssssssesssssesssssssssssssssessssssssssssnesssssssssssns | sovssnsseses | cveees .08/13/2015 | MERRILL LYNCH (BOA) 441,531 435,000 10,176 | 3FE
629377  BS 0| NRG ENERGY INC.....cooviririiiuirimiiiicrisesiiesise ittt bbb siens | seviseesienes ....08/20/2015 | VARIOUS 128,700 125,000 2,577 |4FE
63254A AL 2| NATIONAL AUSTRALIA BK/NY. JPM 14,987,400 coveissisninnnnn 15,000,000 1FE
64072T AA 3| NEPTUNE FINCO CORP. VARIOUS 825,000 825,000 4FE
64072T  AC 9| NEPTUNE FINCO CORP.........oooerrerermeremmsmesesesessssssessssssesessssssessssssssssssssssassssssssessssssesosssssesssssssesesssssssssssnsnes. | wovssesseenes ....09/25/2015 | VARIOUS 604,250 604,000 3FE
64072T  AE 5| NEPTUNE FINCO CORP........ccovverereiimmmreiseesesssesssssssssssssesssssssssssssssssssssssssssssssssessssssessssssesssssssssssssssssssnnnses. | sevssnesenes | cveees .09/25/2015 | VARIOUS 944,000 944,000 4FE
655044  AK 1| NOBLE ENERGY INC.......cociiiuimiiiiiiriiesiiesiise st sssse st sssensssenssnnies. | seviseesianes ....07/29/2015 | STATE STREET GLOBAL MARKETS LLC 2,004,869 1,890,000 25,988 | 2FE
655044 AL 9 [ NOBLE ENERGY INC........ccciiiiieiiiiieiissisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | seseseseseses | coss .07/29/2015 | STATE STREET GLOBAL MARKETS LLC 238,320 223,000 2,111 |2FE
67020Y AG 5| NUANCE COMMUNICATIONS. ...07/30/2015 | STATE STREET GLOBAL MARKETS LLC. 411,143 427,000 3FE
674215 AD 0| OASIS PETROLEUM INC ...08/13/2015 | WAMCO. 85,500 100,000 1,932 | 4FE
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674215 AG 3| OASIS PETROLEUM INC.......coouiiiiiirriieiiieriiesiiessisssisessisss bbb bbb ssssssesesssnnss | sevisnsiones ....09/22/2015 | VARIOUS 319,743 377,000 4,356 |4FE.
682680 AR 4 [ ONEOK INC.......oooovoveveievvvevivenssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sossissssiis ....08/19/2015 | CITIGROUP. 273,212 277,000 40 | 3FE
69073T AR 4| OWENS-BROCKWAY .......ociiiiiuiimiiiieiiiisiese st essinnns | sobensiieies ....08/11/2015 | DEUTSCHE BANK 134,938 136,000 4FE
69073T AS 2| OWENS-BROCKWAY. DEUTSCHE BANK 68,000 68,000 4FE
693304 AT 4 |PECO ENERGY CO. SCOTIA CAPITAL 9,959,000 10,000,000 1FE
693476 BM 4 [ PNC FUNDING CORP. MORGAN STANLEY. 10,143,000 Sv————" X V[o[RV[0[0} 2,250 |1FE
69351U AT 0 [ PPL ELECTRIC UTILITIES. ......oiiieierrrrrveoossssessessssssssassssssssssssssssssssssssssssssassssssssssssssssssssssssssssssssssssssssssssssssssssssns | sosssessesses | soones .09/28/2015 | WELLS FARGO SECURITIES! 3,975,520 4,000,000 1FE
B9353R  ES 3| PNC BANK NA. ...ttt bbb bbb bbb snsienns | sobnsiienes ....07/16/2015 | JPM 1,998,600 2,000,000 1FE
69362B  AS 1 [PSEG POWER LLC.......ouiiiurimmreresmesessessesessessesssssesssessssesssessssesssessssssssesssssssssesssssssssessssssssssssssssssssssssnssssssssons | sessssssees ....08/18/2015 | JPM 355,516 341,000 7,861 [2FE
701885 AA 3 |PARSLEY ENERGY LLC/FINAN WAMCO 60,075 60,000 538 | 5FE
702150 AC 7 PARTY CITY HOLDINGS INC WAMCO 100,000 100,000 5FE
713448 CZ 9 |PEPSICO INC JPM 2,989,350 3,000,000 1FE
737446 AJ 3| POST HOLDINGS INC.......ooiiiiriiiiiiiiesiiesiiesiie st sisse s siensinns | sesiirsianns ....08/12/2015 | BARCLAYS CAPITAL 58,000 58,000 4FE
74005P  BP 8| PRAXAIRINC.......coovvevvvevevmrerereissesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoses | s | covees .09/22/2015 | DEUTSCHE BANK SECURITIES 5,994,360 6,000,000 1FE
T4005P  BQ 6 [ PRAXAIR INC.......oouiiiiiiiiiiiie st [ sesiinsiees ....09/21/2015 | CITIGROUP. 4,979,200 5,000,000 1FE
74840L  AA 0| QUICKEN LOANS INC. VARIOUS 350,344 365,000 6,352 | 3FE.
74973W  AB 3 [RTIINTERNATIONAL METALS VARIOUS 144,945 140,000 1,008 (3.

749772 AA 7 [RWT HOLDINGS INC VARIOUS 142,071 150,000 2,851 |6*

74978Q  AB 1| RSP PERMIAN INC.......oocvoveveveveveieiensieisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sossssssssss ....08/03/2015 | BARCLAYS 15,150 15,000 345 |4FE
74978Q  AC 9| RSP PERMIAN INC........cooiiiiiiiiiiiiiiiciiesiic sttt bbbt | sesiinsiaes ....08/05/2015 | VARIOUS 456,550 460,000 10,920 |4FE
758075 AB 1 [REDWOOD TRUST INC........civviimrieiieremsieesssssesssssesssssssssssssssssessssssssssssssesssssssssssssssssssssssssssesssssssessssesess | sovessssneees ...07/14/2015 | CITIGROUP GLOBAL MARKETS CVT. 19,455 20,000 236 | 3FE
779376 AC 6 [ROVICORP VARIOUS 26,537 30,000 58 |6

78454  AH 3 |SMENERGY CO. VARIOUS 162,788 185,000 977 | 3FE
78454L  AK 6| SMENERGY CO. SOUTHWEST SECURITIES 4,813 5,000 81 |3FE
T8454L AL 4| SMENERGY CO.....cooiiiiiiiiiciiiiise ittt bbbt | sesiinsianns ....08/26/2015 | VARIOUS 111,188 125,000 1,789 [3FE
785592 AD 8  SABINE PASS LIQUEFACTION........cooooimioimininininininisisssssisssssssssssssssssssss s | sesesessseses | o .09/08/2015 | VARIOUS 255,200 260,000 5,884 | 3FE
785592  AE 6 [ SABINE PASS LIQUEFACTION.......cooiiimririiiiiimiienissiisissisesssssssssssisesssssssssssisssssssssssssssssssssssssssssssssssssssssns | sosssssenns | sovies .08/31/2015 | VARIOUS 772,369 785,000 2,393 | 3FE
785592 AJ 5| SABINE PASS LIQUEFACTION DEUTSCHE BANK SECURITIES INC 97,750 100,000 1,741 [3FE
790849 AM 5| ST JUDE MEDICAL INC. BANK AMERICA 4,997,700 5,000,000 1FE
790849 AN 3| ST JUDE MEDICAL INC BANK AMERICA. 4,980,800 5,000,000 1FE
79970Y  AD 7| SANCHEZ ENERGY CORP.......ooocvcvmvivevivciesisissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | s | coveee .08/20/2015 | VARIOUS 140,500 175,000 2,593 |4FE
80874Y AU 4| SCIENTIFIC GAMES INTERNA........oouiiriimmiirimiimsissesessssesesssee s sesss st ssss s sssssesessssesssssssssssesnssns. | eessesenee ....07/30/2015 | MORGAN STANLEY. 121,590 126,000 2,205 | 5FE
817565 CB 8 [ SERVICE CORP INTL......coocuriiimrieieriisiesiisissssssisssssssssssssssssssssssssssesssssssessssssssssssssessssssssssssssssssssssssssenesess | sevessesnnies ....08/10/2015 | WAMCO. 134,875 130,000 1,805 [3FE
824348  AS 5 SHERWIN-WILLIAMS CO......oourmrirmmririrmererismeressssesessssessssssssssssessssssssssssssssssssssssssessssssssssssssssssssesesssssesssssnens | seeessssneees ....07/28/2015 | JPM 2,982,000 3,000,000 1FE
828732 AB 3| SIMMONS FOODS INC ...08/31/2015 | WAMCO. 187,000 200,000 6,650 |5FE.
857477 AT 0 |STATE STREET CORP. ...08/13/2015 | GOLDMAN SACHS. 3,994,640 4,000,000 1FE
86732Y  AJ 8| SUNEDISON INC......coormrevmrmireammmeresssseesessssessesseessessssssssssssssssessssssesssssssssssesesssssssessssssesssssssessssssssssssessssssenssess. | conseesssnes | coonee .08/05/2015 | VARIOUS 76,632 86,000 487 |5

86765L AB 3 [ SUNOCO LP/FINANCE CORP..........ovcurviiinirisiseiisisssisssssssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssnnes | sovessssnnees ...07/15/2015 | CS FIRST BOSTON 494,000 494,000 3FE
871658  AG 8| SYNCHRONY FINANCIAL.......ooccurrreeeumrresmnmeeresesessesmessssssessssssessssssessssssssssssssssssssessssssessssssesssssnssssssnessssssnssssess. | conmsesssenes | conee .07/20/2015 | CITIGROUP. 4,981,700 5,000,000 2FE
871829  AY 3| SYSCO CORPORATION.......coovumriuuerirriteerisrsiesesisesiese s sssse st sbsssiens | sevisrsiones ....09/23/2015 | GOLDMAN SACHS 2,997,630 3,000,000 1FE
871829 AZ 0|SYSCO CORPORATION JPM 4,000,000 4,000,000 1FE
87261N  AG 5| TMXFIN LLC/TITLEMAX FIN WAMCO. 56,700 70,000 2,744 | 4FE
87264A  AG 0 [ T-MOBILE USA INC.......coivimrerrinrerenisessssessessssessesssssssessssssssessssssssesssssssssesssssssssessssssssesssnssssesssnsssssssennsss. | sessssssees ...08/18/2015 | VARIOUS 1,074,431 1,020,000 4,040 [3FE
87612B  AM 4| TARGA RESOURCES PARTNERS.........ccovuureiimmereiimeressnressseesessssessessssessssssessssssssssssssssssessssssnesssssnesssssnnens | conmnesssenes | coonee .08/19/2015 | MORGAN STANLEY. 560,488 590,000 9,244 | 3FE
87612B AP 7 [ TARGA RESOURCES PARTNERS.........comtriiiiiriiniiisiiesiise s sisssssee s ssss st ssessssesssessssnens | sevssessienes ....08/24/2015 | OPPENHEIMER & CO INC 64,781 75,000 903 [3FE
87612B  AQ 5| TARGA RESOURCES PARTNERS.........ccovviimirnirninnnnnnincnsnsssnsssssssssssssssssssssssssssssssssssesssssssssssssssssssssssssssssssssssssssssesess | oo | ovees .09/01/2015 | VARIOUS 448,575 475,000 5,896 |3FE
87612B  AX 0| TARGA RESOURCES PARTNERS. ...09/09/2015 | BANK OF AMERICA. 217,000 217,000 3FE
88023U AC 5| TEMPUR SEALY INTL INC. ...09/21/2015 | BANK OF AMERICA, 135,000 135,000 4FE




6'¥030

Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
88033G  CE 8| TENET HEALTHCARE CORP.........covueiriiriieriisitesiiesitessse bbbt sssesenins | sevisnsiees ....09/11/2015 | WAMCO. 99,675 90,000 3,352 |4FE
880394  AE 1 [PACTIVLLC...ooiioooioiorereeeccrercccneccessecssssesssess s | s ...07/13/2015 | WAMCO. 99,250 100,000 2,117 |5FE
88104L  AB 9| TERRAFORM POWER OPERATIN.......coouiiiiriiiiiieriisiienites sttt st sssnssesssssennss. | sesisensianns ....07/14/2015 | CITIGROUP GLOBAL MARKETS 275,000 275,000 4FE
88104U AA 1| TERRAFORM GLOBAL OPERATI JPM 387,198 393,000 68 | 4FE
89417E AK 5| TRAVELERS COS INC WELLS FARGO SECURITIES. 2,976,480 3,000,000 1FE
903914 AC 3 [ULTRA PETROLEUM CORP. WELLS FARGO. 72,800 91,000 1,796 |4FE
904764 AR 8 [ UNILEVER CAPITAL CORP.........coooiiiiiiimiiiiiiicscscssssssssssssssssssse st | soseseseseses | cosi .07/28/2015 | JPM 4,971,050 5,000,000 1FE
907818 CW 6 | UNION PACIFIC CORP.........ocriuuiiirriiiiiriiciie sttt bbb | sesiinsianns ....09/29/2015 | MITSUBISHI UFJ 876,092 819,000 19,152 | 1FE
907818  EB 0 [ UNION PACIFIC CORP.........ovoureriireriseresiseesssssessssssssssssessssssssessssssessssssessssssssssssssssssssssesssssssssssssssssnsessssnns. | seveseseneees ...09/23/2015 | JEFFERIES & CO INC 904,790 1,000,000 5344 | 1FE
91324P  CP 5| UNITEDHEALTH GROUP INC JPM 6,981,030 7,000,000 1FE
91324P  CQ 3| UNITEDHEALTH GROUP INC JPM 4,999,400 5,000,000 1FE
91324P CR 1| UNITEDHEALTH GROUP INC JPM 4,979,450 5,000,000 1FE
91731V AA 4 [ US AIRWAYS GROUP INC.......cooiieiiiiiiiiissiiisitsssii sttt | sesiinsiees ....08/31/2015 | MORGAN STANLEY. 131,921 127,000 1,988 [4FE
91731W  AA 2| US AIRWAYS 2012-2C PTT....coouuiieiirimiiemmmimimmiesisisisssssssasssssesssssssssasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | sovevevivone | ovees .07/06/2015 | CITIGROUP. 141,750 140,000 763 |3FE
91831A AB 7 VALEANT PHARMACEUTICALS. [CH— ....09/29/2015 | VARIOUS 389,950 400,000 12,006 |4FE
91911K  AE 2 [ VALEANT PHARMACEUTICALS. BARCLAYS 37,900 40,000 189 |4FE
92205C AA 1| VANGUARD NAT RES/VNR FIN WAMCO 198,000 220,000 5,727 |4FE
92343V BR 4| VERIZON COMMUNICATIONS BANK AMERICA. 1,090,820 1,000,000 21,172 | 2FE.
92343V BT 0| VERIZON COMMUNICATIONS......coovvvvvevvvererenersssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | covsesessinss ...07/20/2015 | VARIOUS 1,775,861 1,500,000 32,814 | 2FE
92345Y  AC 0 [ VERISK ANALYTICS INC......coouiiiiiiiiiiiriisiiis it bbb bbbt | sesiinsianes ....07/16/2015 | RBC CAPITAL MARKETS 2,027,980 2,000,000 29,563 | 2FE.
928377  AA 8| VISTA OUTDOOR INC.....ocvormverrrirmremeressrisersssesssessssesssessssessssssssessssssssesssssssssesssssssssessssesssesssssesssesssssesssessssneses | seseresssnes ....08/06/2015 | WAMCO. 290,500 290,000 3FE.
92912E  AA 1| VALEANT PHARMACEUTICALS. DEUTSCHE BANK 165,300 152,000 158 | 4FE
92912E  AC 7 | VALEANT PHARMACEUTICALS. BANK OF AMERICA. 107,100 105,000 984 | 4FE
94974B  FG 0| WELLS FARGO & COMPANY. CREDIT SUISSE CORP. 1,695,852 1,700,000 4,321 | 1FE
94974B  GL 8 [ WELLS FARGO & COMPANY.......couiiiiiiiiiuiiieiiissississ sttt ssinnins | sesiinsiaes ....07/15/2015 | WELLS FARGO SECURITIES, 4,981,000 5,000,000 1FE
94974B  GM 6 | WELLS FARGO & COMPANY..........coovovevevevesesesmsmsmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnns | sovevesssens | covees .07/15/2015 | WELLS FARGO SECURITIES! 6,996,080 7,000,000 1FE
94974B  GP 9| WELLS FARGO & COMPANY.......vviuumriimmmrrissmsessisisessssssssssssessssssssssssessssssesssssssssssssessssssssssssssssssssesssssnsssesss. | onmeesssnes | conee .09/21/2015 | WELLS FARGO SECURITIES, 9,982,500 10,000,000 1FE
966387 AH 5| WHITING PETROLEUM CORP. WAMCO. 233,750 250,000 7,148 | 4FE
966387 AK 8| WHITING PETROLEUM CORP. VARIOUS 416,945 420,000 1,611 | 3FE
97381W AT 1| WINDSTREAM SERVICES LLC WAMCO. 26,925 30,000 672 [3FE
977255  AD 0 [ WISE METALS GROUP LLC/WL.......ovrvrvrrrrrrrreererecncenecseennsesesesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesess | soseieseseses | cosi .09/24/2015 | OPPENHEIMER & CO 149,730 153,000 3,756 |5FE
98212B  AD 5| WPX ENERGY INC......ouioeummurieemmirreseseressssessssssessssssesssssse s ssss s ssssssssssssnsens | essssenee ....09/22/2015 | WAMCO. 117,425 130,000 1,470 [3FE
98212B  AF O [WPX ENERGY INC......cvouuirmimerirerimeriieeiiesisesssesssessssessss st sttt st sssssssssssssssssesssesssensssssssensess. | sevssessenes ...07/17/2015 | WAMCO. 160,000 160,000 3FE
98212B  AG 8| WPX ENERGY INC......ouvoeermureeeemrreisssrsssssssssssesssssseesssssssssssesssssssssssssssssssesssssssessssssssssssssssssssssssssnesssssnnsssess. | oesesssenee ...07/20/2015 | VARIOUS 457,148 456,000 9 |3FE
983793 AD 2| XPO LOGISTICS INC WAMCO. 185,800 190,000 2,707 |4FE
98877D AB 1 |ZF NA CAPITAL WAMCO 148,125 150,000 1,406 | 3FE
U4492M  AB 1 [ INTL BK RECON & DEVELOP........ovviuurrrriimmrrisiesesssesesssessssssessssssssssssesssssssessesssessssssssssssssesssssssessssssesssssnessess | sevesssenenns | coeees .08/28/2015 | JPM CHASE EMERGING MARKETS. 2,646,613 2,623,801 11,622 | 1FE
009089 AC 7 |AIR CANADA 2013-1C PTT. A ...07/28/2015 | WAMCO. 239,488 230,000 3,217 | 3FE
07317Q AG 0 |BAYTEX ENERGY CORP A ...09/18/2015 | VARIOUS 210,763 250,000 3,545 | 3FE
13645R AU 8 [ CANADIAN PACIFIC RR CO. A ....07/29/2015 | WELLS FARGO SECURITIES 4,981,100 5,000,000 2FE
335934 AF 2| FIRST QUANTUM MINERALS L GOLDMAN SACHS & CO. 135,500 200,000 1,711 | 4FE
335934 AH 8| FIRST QUANTUM MINERALS L GOLDMAN SACHS & CO. 355,038 555,000 15,272 | 4FE
50106G  AA 0| KRONOS ACQUISITION HOLDI A ...08/19/2015 | VARIOUS 247,213 276,000 5FE
552704 AA 6| MEG ENERGY CORP. A ...08/17/2015 | BARCLAYS 86,000 100,000 2,799 |4FE
552704 AC 2 |MEG ENERGY CORP. A ....09/29/2015 | VARIOUS 204,863 245,000 6,449 | 4FE.
878742 AS 4 |TECK RESOURCES LIMITED A ....09/21/2015 | BARCLAYS CAPITAL 56,181 89,000 579 |3FE
878742 AW 5| TECK RESOURCES LIMITED. A ....09/25/2015 | VARIOUS 105,113 161,000 1,390 [3FE
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878742 AY 1 |TECKRESOURCES LIMITED. A .......07/23/2015 | GOLDMAN SACHS 69,274 87,000 1,604 |3FE
879068 AA 2| TEINE ENERGY LTD. A ......07/20/2015 | WAMCO. 37,900 40,000 863 | 4FE
98417E AR 1| GLENCORE FINANCE CANADA A ......09/28/2015 | VARIOUS, 270,293 370,000 8,716 | 2FE
00080Q AF 2 |ABN AMRO BANK NV. ....07/21/2015 | VARIOUS 5,285,796 5,300,000 2FE
00182E  AX 7| ANZ NEW ZEALAND INTL/LDN 7/30/2015 | JPM 2,997,510 3,000,000 1FE
00203Q AC 1 |AP MOELLER-MAERSK A/S. ....09/21/2015 | DEUTSCHE BANK SECURITIES 11,990,040 |.....ccooovvviiienriirinneeecnn 12,000,000 2FE
02154C AD 5 |ALTICE FINANCING SA Frivons .....07/23/2015 | WAMCO. 305,625 300,000 9,606 |4FE
03938L AP 9| ARCELORMITTAL Frenes ......09/30/2015 | MORGAN STANLEY. 145,070 178,000 6,514 | 3FE
03938L AU 8 | ARCELORMITTAL S .......07/16/2015 | WAMCO. 175,313 170,000 4,132 [3FE
03938L AX 2 |ARCELORMITTAL ....09/25/2015 | GOLDMAN SACHS 98,083 103,000 675 [3FE
05565A AN 3| BNP PARIBAS 8/12/2015 | WAMCO. 200,000 200,000 3FE
05581K AA 9| BNP PARIBAS ...09/21/2015 | BANQUE NATIONAL DE PARIS 19,810,000 20,000,000 2FE
20259B AA 9| COMMERZBANK AG. Foenes .......09/29/2015 | VARIOUS 1,340,715 1,150,000 2,957 | 3FE
210383 AA 3| CONSTELLIUMNV. Frior .....07/29/2015 | MORGAN STANLEY. 462,038 555,000 6,914 [4FE
225433 AG 6| CRED SUIS GP FUN LTD. Frenes .......09/10/2015 [ CREDIT SUISSE CORP. 4,991,450 5,000,000 2FE
30251G  AS 6| FMG RESOURCES AUG 2006 ....08/11/2015 | VARIOUS 200,538 218,000 5,209 | 3FE
45824T AG 0| INTELSAT JACKSON HLDG. 7/24/2015 | WAMCO. 87,188 90,000 2,213 |4FE
46115H AT 4| INTESA SANPAOLO SPA ...09/24/2015 | VARIOUS 880,162 895,000 7,532 [3FE
55608P AP 9| MACQUARIE BANKLTD Frivons ......07/23/2015 | BARCLAYS CAPITAL 9,986,100 10,000,000 1FE
561233 AD 9| MALLINCKRODT FIN/SB. Frenes .......09/23/2015 [ WAMCO. 436,850 440,000 44 |4FE
71645W AQ 4 | PETROBRAS GLOBAL FINANCE | SI— .......09/29/2015 | VARIOUS 565,156 910,000 12,104 | 3FE
71645W AS 0 [ PETROBRAS GLOBAL FINANCE ...09/29/2015 | VARIOUS 530,950 865,000 10,348 | 3FE
71647N  AA 7| PETROBRAS GLOBAL FINANCE 9/28/2015 | VARIOUS 311,013 530,000 10,756 | 3FE
71647N  AK 5| PETROBRAS GLOBAL FINANCE ....09/29/2015 | VARIOUS 139,250 225,000 680 | 3FE
780097 AZ 4|ROYAL BK SCOTLND GRP PLC Foenes .......09/24/2015 | CITIGROUP GLOBAL MARKETS 1,243,184 1,155,000 19,250 | 3FE
780099 CE 5|ROYAL BK SCOTLND GRP PLC Fror .......08/12/2015 | DEUTSCHE BANK SECURITIES INC 48,396 45,000 475 |3FE
780099 CJ 4 |ROYAL BK SCOTLND GRP PLC [ .......08/05/2015 | MORGAN STANLEY. 212,000 212,000 4FE
780099 CK 1 |ROYAL BK SCOTLND GRP PLC ....08/05/2015 | VARIOUS 430,000 430,000 4FE
80281L AA 3| SANTANDER UK GROUP HLDGS. 9/08/2015 | CITIGROUP. 2,991,720 3,000,000 2FE
80281L AB 1| SANTANDER UK GROUP HLDGS ....09/08/2015 | CITIGROUP. 2,982,360 3,000,000 3FE
83368R AF 9 |SOCIETE GENERALE Frioon .......09/09/2015 | JEFFERIES & CO INC 11,947,560 | ...ooooccvvvererrreveiirneee.. 12,000,000 1FE
865622 BW 3| SUMITOMO MITSUI BANKING [ ......07/14/2015 | GOLDMAN SACHS 4,981,750 5,000,000 1FE
902118 BT 4 |TYCO INTERNATIONAL FINAN. Frr .......09/09/2015 [ GOLDMAN SACHS 2,984,070 3,000,000 1FE
90320M  AA 3| UPCB FINANCE IV LTD. |- ......07/01/2015 | CS FIRST BOSTON 191,500 200,000 2,449 | 3FE
90351D AA 5| UBS GROUP FUNDING ....09/21/2015 | UBS SECURITIES. 2,994,870 3,000,000 2FE
90351D AB 3 |UBS GROUP FUNDING . .......09/21/2015 | UBS SECURITIES, 4,990,650 5,000,000 2FE
92769X AL 9| VIRGIN MEDIA SECURED FIN. | .......07/07/2015 | BANK OF AMERICA 193,000 200,000 2,917 |3FE
3899999. Total Bonds - Industrial and Miscellaneous. 666,909,140 669,711,801 1,068,981 XXX
8399997. Total Bonds - Part 3. 1,484,024,620 ,490,274,412 4,261,163 XXX
8399999. Total Bonds. 1,484,024,620 | ...coovvvvvvrineninnnnnnn 1,490,274,412 | e 4,261,163 XXX
Preferred Stocks - ial and Miscell
013817 30 9[ALCOAINC VARIOUS 1,633.000 65,320 PALFE
165167 75 0| CHESAPEAKE ENERGY CORP VARIOUS 204.000 111,098 P4UFE
165167 76 8| CHESAPEAKE ENERGY CORP DEUTSCHE BANK SECURITIES INC 572.000 347,600 P4UFE
8499999. Total Preferred Stocks - Industrial and Miscellaneous 524,018 XXX XXX
8999997. Total Preferred Stocks - Part 3 524,018 XXX 0 XXX
8999999. Total Preferred Stock: 524,018 XXX e 0 XXX
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Common Stocks - Industrial and Miscell
05566U 10 8 [ BOFIHOLDING INC........cocoicscssscscscscscscssssssssssssssssssssssssssssssssssss s | svsesssssssns | vl 09/30/2015 | MUNDER 1,900.000 237,111 XXX
14161H 10 8 [ CARDTRONICS INC........oouiiiiiiciineiiiciie st siiens | sesiinsies ...07/23/2015 | SNYDER CAPITAL 6,268.000 220,078 XXX
146229 10 9 CARTERS INC......ouvverrereriirriiessesesssessesss s sttt sttt sssesssssesssesssssssesssssssesssesnses | ossrsneseses ...07/06/2015 | MUNDER 3,400.000 366,206 XXX
22282E 10 2| COVANTA HOLDING CORP........cvvuermcreiermeresimmsereesasssssssesssssssessssssssssssssssssssssssssssssssessssssessssssnsssssssssssssssssssnns | conmeesssenes | conee .08/24/2015 | SNYDER CAPITAL 45,583.000 882,374 XXX
22410 10 6| CRACKER BARREL OLD COUNTRY. MUNDER 11,200.000 1,640,845 XXX
256677 10 5 |DOLLAR GENERAL CORP. MUNDER 38,000.000 2,722,963 XXX
258278 10 0| DORMAN PRODUCTS INC SNYDER CAPITAL 17,116.000 819,315 XXX
29362U 10 4 [ ENTEGRIS INC......oooeririreiiiereeissreesssressssssesssessssssessssssessssssessssssssssssssssssssssssssssessssssossssssesssenessssssesnsssnns | seveseseneees ....07/22/2015 | SNYDER CAPITAL 17,194.000 231,607 XXX
30255G 10 3| FCB FINANCIAL HOLDINGS-CL A.......ccorvviummrriimmmrmissmessmsssessssssesesssssesssssssssessssssessssssssssssssssssssssssssssseenssssens | conmeesesens ...09/17/2015 | SNYDER CAPITAL 9,003.000 298,464 XXX
31620M 10 6| FIDELITY NATIONAL INFO SERV......couriirireriiriisiisssinssisssssessssssssessssssssses s ssssssesessssessesssssssesssssssessses. | sereesseneses ....09/04/2015 | VARIOUS 33,900.000 2,307,098 XXX
44980X 10 9 |IPG PHOTONICS CORP. MUNDER 11,800.000 980,346 XXX
464287 46 5| ISHARES MSCI EAFE ETF. MORGAN STANLEY. 8,149.000 506,705 XXX
464287 48 1 |ISHARES RUSSELL MID-CAP GROW. MUNDER 50,825.000 4,883,195 XXX
464287 50 7 |ISHARES CORE S&P MIDCAP ETF.......ooiiriirmrriirereismesesssessessesssssessssssssssssssesssssssssssssssssssssssssenessssseessssnns. | sevssnssenes | cveees .09/14/2015 | MORGAN STANLEY. 343,500.000 49,900,651 XXX
65339F 10 1| NEXTERAENERGY INC......cooviriririecrireriierissieesessessssesssses s ssssesssssssses st ss st ssssssssessssesssesssessssesssessssesssenns | sesessseneses ....09/01/2015 | STATE STREET GLOBAL MARKETS LLC 3,009.586 285,918 XXX
78462F 10 3| SPDR S&P 500 ETF TRUST.....oooouuuuuuumummmummsmsmsmsmsssmsmsssssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssmsmsssssssssmsssssnnns | sorssosssones | covees .08/26/2015 | MORGAN STANLEY. 3,652.000 730,754 XXX
831865 20 9|SMITH (A.0.) CORP MUNDER 25,800.000 1,660,689 XXX
835898 10 7 |SOTHEBYS SNYDER CAPITAL 25,146.000 1,041,615 XXX
87162H 10 3| SYNTELINC SNYDER CAPITAL 59,653.000 2,638,586 XXX
88362T 10 3| THERMON GROUP HOLDINGS INC........oovvermrirrermriiressssissssessssssssssssssssssssssesssessssessssesssesssssssessssnsssesssnes | seresssseses ....07/07/2015 | SNYDER CAPITAL 4,993.000 121,846 XXX
922042 85 8| VANGUARD FTSE EMERGING MARKE...........oevviuummrmeiimrrsiimersssisessssssesesssssssssssssssssssssssssssssssssssssnsssssssessssses. | coneeesssens | sonee .09/11/2015 | MORGAN STANLEY. 1,110,100.000 . 39,933,442 XXX
922042 87 4 [ VANGUARD FTSE EUROPE ETF.........cooooiireiicreiiscresisssessssssssessssssesssssssessssssssssssssssssssssssssssssssssssssssnnens | aovessssnnees ...07/09/2015 | MORGAN STANLEY. 5,859.000 313,097 XXX
966244 10 5| WHITEWAVE FOODS CO VARIOUS 45,100.000 2,050,361 XXX
980745 10 3| WOODWARD INC SNYDER CAPITAL 8,950.000 439,472 XXX
G4388N 10 6 | HELEN OF TROY LTD. SNYDER CAPITAL 9,736.000 887,987 XXX
9099999. Total Common Stocks - Industrial and Miscell U 116,100,725 XXX XXX
Common Stocks - Mutual Funds
00769G 77 4| ADVISORS INNER CIRCLE FD STATE STREET GLOBAL MARKETS LLC 26,250.008 298,462 XXX
018918 22 7| ALLIANZGI NFJ DVD VAL-INST. FIDELITY CAPITAL MARKETS 292.991 4,620 XXX
197199 80 5| COLUMBIAACORN USA-Z......oovvvvvrvvrrrciernenvnnsnsesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sovesesesons | oveee .09/30/2015 | FIDELITY CAPITAL MARKETS. 916.250 27,569 XXX
315792 21 8| FIDELITY FREEDOM K 2030 FUND..........ovirvuummreemmmereismsesessssessessssessssssessssssssssssssssssssssssssssssssssssssensssssseessssnes. | seeeseseneees ....09/30/2015 | FIDELITY CAPITAL MARKETS. 6,376.794 98,249 XXX
315792 22 6| FIDELITY FREEDOM K 2025 FUND.........oevuuirirrieerirerieesisnsisessssessssssssessssssssesssesssssesssesesssesssssssssesssssesssesssesesss | sevssesssnes ....09/30/2015 | FIDELITY CAPITAL MARKETS. 13,242.245 195,622 XXX
315792 23 4 |FIDELITY FREEDOM K 2020 FUND FIDELITY CAPITAL MARKETS, 5,497.007 75,857 XXX
315792 24 2| FIDELITY FREEDOM K 2015 FUND. FIDELITY CAPITAL MARKETS 698.378 9,350 XXX
315792 25 9 |FIDELITY FREEDOM K 2010 FUND. FIDELITY CAPITAL MARKETS. 7,118.533 90,172 XXX
315792 28 3| FIDELITY FREEDOM K INCO FUND.........ccmiircummmmreimmmmressneesessnessesesessssssessssssssssssssssssssssssssssssssssssssesesssssenesnss | coneessssenes | coee .09/30/2015 | FIDELITY CAPITAL MARKETS 927.573 10,725 XXX
315911 76 8| FIDELITY SPARTAN 500 INDX-IS.......cuouirimrriineismreisrirsssssesssesesesssesseesssesssesssessssessssssssesssssssssesssesssessssenssns. | sereseeesenes ....09/30/2015 | FIDELITY CAPITAL MARKETS. 898.265 63,094 XXX
316066 84 4 [ FIDELITY VALUE FUND-K.....oovoumrriimmirieimseriesesrssismessssssessssssesesssssessssssesssssesssssssessssssesssssnsssssssssssssnesssssnnenses | coneeesssens | o .09/30/2015 | FIDELITY CAPITAL MARKETS 1.863 208 XXX
316146 10 9| FIDELITY INVESTMENT GR BOND. FIDELITY CAPITAL MARKETS 30,534.081 237,270 XXX
411511 50 4| HARBOR CAPITAL APPRECIA-INST. FIDELITY CAPITAL MARKETS. 356.986 22,526 XXX
416645 60 4 |HARTFORD CAPITAL APPREC-Y. FIDELITY CAPITAL MARKETS 193.903 7,835 XXX
47803W 40 6| JOHN HANCOCK HI-DISC MICHIS.....covirreenerieeireriseesssesssesssssssessssssssessssssssessssssssesssssssnessssssssesssssssesssnsssne | sesesssseses ...09/30/2015 | FIDELITY CAPITAL MARKETS. 387.894 7,923 XXX
701769 10 1 [ PARNASSUS CORE EQUITY FD-INV....ooiiiiimmreiimiriiimersesssessessessessessssssesesssssssssssssssssssesssssesssssssssssssnenssess. | coneeesssenes | o .09/30/2015 | FIDELITY CAPITAL MARKETS 10.650 409 XXX
701769 40 8| PARNASSUS CORE EQUITY FD-INS.......ccooiiiiriieriieriieniisesiesiesesisesissesisesisse s ssssesssesesssensss. | sevssessines ....09/30/2015 | FIDELITY CAPITAL MARKETS. 155.637 6,100 XXX
74253Q 74 7| PRINCIPAL MIDCAP FUND-INS.......rrvvciieiirrriscsisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssss | sosssssssnns | sosves .09/30/2015 | FIDELITY CAPITAL MARKETS 630.598 13,915 XXX
74441C 80 8| PRUDENTIAL JENN M/C GROW-Z........oiiiiiiiiiciisesiicsiss st sssesssssesssensians | sisessionenes ....09/30/2015 | FIDELITY CAPITAL MARKETS 201.317 7,835 XXX
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78081A 30 3 |[ROYCE PENNSYLVANIA MUT FD-IS " .......09/30/2015 | FIDELITY CAPITAL MARKETS. 64.274 789 XXX
880196 87 8 |TEMPLETON FOREIGN FUND-R6. . ......09/30/2015 | FIDELITY CAPITAL MARKETS 6,326.109 41,980 XXX
880199 60 9| TEMPLETON GROWTH FUND-RB......ccoviuiiiuiiiiiiiissiisisiiseiisesissssssesissesssesss s ssissnsensssssiss | sesssnsiens .......09/30/2015 | FIDELITY CAPITAL MARKETS. 19.443 451 XXX
9299999. Total Common Stocks - Mutual Funds. 1,220,861 XXX | e 0 XXX
9799997. Total Common Stocks - Part 3. 117,321,586 XXX XXX
9799999. Total Common Stocks 117,321,586 XXX XXX
9899999. Total Preferred and Common Stock 117,845,604 XXX XXX
9999999. Total Bonds, Preferred and Common Stock: 1,601,870,224 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government
912810 RH 3| US TREASURY N/B. . 09/24/2015) VARIOUS 3,272,593 | ..........3,130,000 | ..........3,479,014 (4,676) (CC7/<)) [T I 3,474,339 (201,745) (201,745)| ..........105,245 | .08/15/2044 | 1..
912810 RJ 9| US TREASURY N/B. 09/22/2015{ JPM. 605,039 600,000 637,406 (479) (479) 636,927 (31,888) (31,888)] . 15,408 |.11/15/2044 | 1..
912810 RK 6| US TREASURY N/B. . | 09/29/2015| VARIOUS. .....53,498,106 | ....... 71,340,000 63,613,708 14,248 14,248 63,627,956 | ....ooovvvverererennririrens | i (129,850) | ............(129,850) | ...........795,918 | .02/15/2045 | 1..
912810 RM 2| US TREASURY N/B. 09/30/2015( VARIOUS. .....57,031,902 | ........ 56,420,000 | ........ 56,958,131 0 ......56,958,131 73,770 VRNV - 576,395 |.05/15/2045 | 1...........
912828 B7 4| USTREASURY N/B 07/28/2015f VARIOUS..........coovevemvvvvevrnvrensnnnnnens | covsrerssssesssssessessesees | v 4,004,844 | .......... 4,000,000 | .........3,997,031 | .........1,996,088 1,046 1,046 3,999,556 5,288 5288 | ..oovvvveee 17,541 |.02/15/2017 | 1...........
912828 C6 5| USTREASURY N/B 09/29/2015] BANK AMERICA. coee 8175,754 ....4,100,000 | .........4,090,383 | .........4,091,640 1,449 1,449 | oo | s 4,093,090 82,664 82,664 66,625 |.03/31/2019 | 1.........
912828 D5 6| US TREASURY N/B. .| 09/22/2015| RBS SECURITIES ...4,096,004 4,000,000 3,980,938 3,981,419 1,254 1,254 KRCT VY R [, 113420 | oo 113420 | ........... 105,068 |.08/15/2024 | 1
912828 D8 0| US TREASURY N/B. 09/29/2015 RBS SECURITIES 13,162,975 2,950,000 12,861,324 13,656 13,656 12,874,980 287,994 287,994 226,844 | .08/31/2019
912828 F3 9| USTREASURY N/B. . [ 09/22/2015] JPM ..1,018,438 .1,000,000 1,014,740 (2,184) (2,184) 1,012,555 5,882 5882 | ..ooovvvrenn 17,165 |.09/30/2019 | 1..
912828 F6 2| USTREASURY N/B.........occvvvvnvnrrrvncrnnvncnnnrncsecnnneess | coene 09/24/2015{ JPM. 605,297 600,000 596,063 596,165 562 562 596,727 8,570 8,570 8,120 |.10/31/2019 | 1..........
912828 H5 2| US TREASURY N/B........coocvvvmmerrrrrnccrrrneennrneseennneess | coeee 09/24/2015f BANK AMERICA........coovevcrmmerernens | corvrrrvenrenncnecnicneceees | covvvrrinn 707,864 | oo 710,000 | coeeee. 703,122 783 783 rvveeennnnn 103,905 3,960 3,960 5,788 |.01/31/2020 | 1...........
912828 H8 6| USTREASURY N/B.........ccovvvvmvnnrvnncnrrvncncninnsccrniiess | ceeie 09/24/2015( CITIGROUP. 39,438 40,000 39,675 28 28 39,703 (265) (265) 391 |.01/31/2022 | 1...........
912828 K5 8| USTREASURY N/B.........occovmmmermnnnnccnnnncecnnncecennneens | cocee 09/22/2015( VARIOUS. ... 45,893,367 | ....... 46,230,000 | ........ 45,883,408 16,201 16,201 .....45,899,608 (6,242) (6,242) | ..ovovo 179,282 |.04/30/2020 | 1...........
912828 K7 4| US TREASURY N/B. .1 09/30/2015) VARIOUS ...162,899,455 | ...... 165,415,000 | ......162,685,449 1,128 1,128 ....162,686,577 212,879 212,879 296,894 |.08/15/2025 | 1
912828 L2 4|USTREASURY N/B. 09/10/2015 CREDIT SUISSE CORP... /4,700,000 0 4,682,375 1,469 1,469 2,663 |.08/31/2022
912828 L3 2| US TREASURY N/B. . | 09/24/2015| VARIOUS. 1,530,000 17 17 1,200,479 (714) (714) 32,653 |.08/31/2020
912828 NW 6| USTREASURY N/B.........ccovrvvmrrrrvvrerrrrnnncncrescnneneess | conie 07/28/2015f VARIOUS...........coocoovvvvvmvrvvrcvrrvsnnens | cornverssssssssssesisssesess | e 4,095,000 | .......... 4,000,000 | .........4,110,859 2,059,335 (12,627) (QVXCAQY [ [ 4,094,208 792 792 | oo 49,423 |.08/31/2017 [ 1..........
912828 RP 7| USTREASURY N/B.........cccvvvvmvrrrrrnccnrrncnnnrncneennseess | coene 07/27/2015] MORGAN STANLEY.........cocvvvenene 057,958,188 | ....... 56,800,000 | ....... 57,783,625 | ......57, 711,087 | ccocvoveverecnrcrcnrvcncrens [ v (134,273) | covevevereveverevevererinens | overennnnns (URZA )Y .....57,576,814 381,373 381,373 | ......... 742,799 |.10/31/2018 | 1..........
912828 RY  8[USTREASURY N/B.........ocoovvvmmrrrvvrnnrrrvnnnrrrnrcereeeens | conie 07/28/2015f WELLS FARGO SECURITIES..... | ccoovcvocivericccrriccccccss | e 7,041,563 | ......... 7,000,000 | ........7,019,141 | .........7,011,288 (1,610) (UICTV)] [ 7,009,678 31,885 31,885 55,710 |.12/31/2018 | 1..........
STATE STREET GLOBAL
912828 VN 7| UNITED STATES TREASURY.......cccoovumirummrcrcnuncnc | coene 07/07/2015{ MARKETS LLC 034,504,623 | ... 34,500,000 | ....... 34,431,270 | .......34,478,507 19,030 19,030 ......34,497 537 7,086 7,086 80,532 |.07/31/2015 [ 1..........
912828 WD 8| US TREASURY N/B........ooocvvvmrerrrrrnccrrrnecrnrneseennsenss | coeee 07/27/2015{ JPM. e 19,079414 | L 19,000,000 | ........ 18,865,000 | ........11,887,767 16,052 16,052 100 18,910,382 | e | i 169,032 | .oovvvererens 169,032 | ..oooveve 133,730 |.10/31/2018 | 1...........
912828 WL 0| US TREASURY N/B. - [ 09/2412015] JPM.......oooooeeeiemereeiiineiemmsisemsmsssssnnnes [ osesmmsmssmsmsssssmnnsnnens | evvvvennns 1,011,328 | ......... 1,000,000 990,547 991,506 1,365 1,365 992,871 18,457 18,457 | oo 12,295 |.05/31/2019
912828 WS 5| US TREASURY N/B. 09/24/2015| RBS SECURITIES 2,284,629 2,250,000 2,242,266 2,242,930 1,098 1,098 2,244,028 40,601 40,601 26,925 |.06/30/2019
912828 XB  1|US TREASURY N/B. . 09/29/2015) VARIOUS ....142,034,719 | ..... 143,570,000 | ......141,473,339 10,347 10,347 ....141,483,685 551,033 551,033 597,352 | .05/15/2025
912828 XE  5[USTREASURY N/B.........cccovvummurrrnncrnnnncnnnincsennnniees | coene 07/01/2015| VARIOUS. 594,398 600,000 596,831 37 116 (79) 596,721 (2,323) (2,323) 787 |.05/31/2020 | 1...........
912828 XG 0| USTREASURY N/B.........cocvvvvnerrrmnnecninncnennneceennneess | coene 07/09/2015{ GOLDMAN SACHS ceereen9,165,406 | .........9,100,000 | ..........9,165,406 (VN (ST ISR 9,165,406 0 5,255 |.06/30/2022 | 1..........
912828 XH 8| USTREASURY N/B.........ocovrvvmrrrrvrvnrrrvnnnnncnnscnreneess | conie 07/30/2015| VARIOUS. < 57,736,820 | ... 57,760,000 | ........ 57,722,859 (1) (1) .....57,722,858 13,962 13,962 55,962 |.06/30/2020 | 1...........
912828 XM 7{USTREASURY NB........ooocoiviissrsvcniciisrscris | e 08/13/2015f VARIOUS..........coooooovecveenicicinniniins | oo | s 7,790,195 | .......... 7,780,000 | ..........7,790,195 (0] [ [P 7,790,195 0 4,161 |.07/31/2020 | 1..........
0599999. Total Bonds - U.S Government ....760,191,058 | ..... 770,125,000 | .....758,610,160 | ......140,923,796 0 (57,549) 116 (57,665) 0]...758553965 Of 1637090 ] ......... 1637090 | ........ 4,216,931 XXX XXX
Bonds - All Other Government
718286 BJ 5| REPUBLIC OF PHILIPPINES...........ccovvrvcrrrrrrccerrs | coere 08/18/2015 225275 213,950 230,539 226,675 (301) (301) 3,204 229,578 (11,147) 6,844 (CR0R)] — 12,080 |.01/15/2021 | 2FE.......
STATE STREET GLOBAL
P9767G B3 4| MEXBONOS DESARR FIXRT.......ccccooccoeveveverins D.. | 08/31/2015| MARKETS LLC 263,621 203,579 350,860 295,183 (3,931) (3,931) 50,677 341,930 (84,941) 6,633 (78,308) | ...ccvvvvee 15,713 | .12/05/2024 | 1FE.......
STATE STREET GLOBAL
P9767G_WU 1] MEX BONOS DESARR FIXRT D.. | 08/31/2015] MARKETS LLC ..148,764 ....130,184 ..179,609 (997) (997) 13,170 (33,142) 3,945 (29,197) 8,152 | .12/07/2023 | 1FE.......
1099999. Total Bonds - All Other Government. 637,660 547,713 ..761,008 0 (5,229) 0 (5,229) 67,051 | ............749,470 | ............ (129,230) 17422 | ..........(111,808) 35,945 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
3128M8 3K 8| FG GOBBO2..........oooveveeevereeerereenererenenenenenesennsessnnnens | oo 09/01/2015| MBS PAYDOWN ce 1,280,077 [ ........1,280,077 | .........1,375,883 | ..........1,303,634 (23,557) (VRTTY0] [ 1,280,077 0 37,655 |.10/01/2041 | 1...........
3128M8 CD 4| FG GOBOBS...........ccocovvervvcervcreervnvnvnnnvssrnnsssennsssennenes | covee 09/01/2015f MBS PAYDOWN 999,223 999,223 | ..........1,053,868 | ..........1,008,974 (9,751) (9,751) 999,223 0 25,710 |.10/01/2040 | 1...........
3128M9  ZS 4| FG GOTB53.........ooovvvvevevrvncneveennnisinnnssnsessssssssssssnness | oo 09/01/2015f MBS PAYDOWN 259,815 259,815 282,305 264,010 (4,195) (4,195) 259,815 0 7,345 |.10/01/2041 | 1...........
3128MJ V2 3| FG GO8B32.......cooeoererececereceseresecererecererecersrsiiie | e 07/01/2015{ VARIOUS. (2,873) (4,744) (4,744) (4,744) 1,871 1,871 60,422 |.03/01/2045
3128MJ V6 4| FG G08636 08/01/2015| VARIOUS. .......40,830,765 | ....... 39,761,498 41,744,603 (41,799) (41,799) .....41,709,959 (879,194) (879,194) 393,183 |.04/01/2045
3128MJ WB 2| FG GOBB41........oooeerereeerereverereaereseriassesenssmsmsssssannenns | e 09/30/2015| VARIOUS. 20,731,121 | 19,950,074 .20,669,368 (15,093) (15,093) ......20,654,275 76,847 76,847 | ........... 198,648 | .05/01/2045 | 1..
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3128MJ WC O FG GOBBA2........cooccrcmvvrerrecssmreveneeeeessseniessessesses | e 09/01/2015| MBS PAYDOWN 236,942 236,942 253,361 (128) (128) 236,942 0 1,882 |.05/01/2045 | 1...........
3128MJ WM 8| FG GOBB51......cooveverereeerereeerereaeresesisssesisssssasssssannenns | e 09/01/2015f MBS PAYDOWN ....168,418 178,076 (21) (21) 0 867 |.06/01/2045 | 1..
3128MJ WR 7| FG G08655 09/21/2015| VARIOUS. 118,139,608 18,121,404 (6,440) (6,440) 33,397 33,397 65,083 |.07/01/2045 [ 1..
3128MM  SP Q| FG G18525......ooeoeeeeeeeeeeeeeeeeeeesesesesesseeseseessesesesens | oo 09/14/2015( VARIOUS. ....61,855,005 8,764,168 61,683,960 | ........62,086,493 (504,442) (504,442) 1,582,051 272,954 272,954 | ....... 1,548,601 |.09/01/2029 | 1..
3128MM  SS 3| FG G18528......oooveeooeoeeeeeeeeeeeeeeeeeeeeeeesereessesesesins | oo 08/27/2015( VARIOUS. 5,267,961 5,005,191 ...5,253,886 5,267,397 (44,787) (44,787) 5,222,610 45,351 45351 | 130,524 |.10/01/2029 | 1...........
3128PQ  QV 6| FG J113B8........oooooeeeruceriricieimmnninsimssssssssssssasssssansenns | e 09/01/2015f MBS PAYDOWN........coovvvvvvveveneninns | covnrerssnserssssessesscnces | s 1,088,620 | ........ 1,088,620 ...1,150,195 ...1,101,617 (12,998) (GPRCISLY] N I 1,088,620 0 27,549 |.01/01/2025 | 1...........
3128PU P55 FGU14944........ooovvvvvvrerrvnenirrecnnnnnnennnnnenesssesssssnsennns | oo 09/01/2015f MBS PAYDOWN ... 1,752,135 ...1,752,135 ....1,800,464 ...1,781,979 (29,844) (VAKZZ VY I 1,752,135 (V) [ 47,140 |.04/01/2026 | 1...........
3128PU XV 9 FGU1B192....vovccrrcvcrrvnrcenrcvcenensnsnnnsssnsssssensssssenenss | o 09/01/2015f MBS PAYDOWN ...1,224,949 1,224,949 ...1,258,826 ...1,223,404 1,545 1,545 | oo | s 1,224,949 0 33,792 |.04/01/2026 | 1
31292S CE 8| FG C09069 08/01/2015| VARIOUS. 28,620,994 7,072,321 .28,684,627 28,799,129 (259,335) (259,335) 28,539,794 81,201 81,201 .11/01/2044
312939 BN Of FGAOHMS........oooooorscceerrrrrreesscssnisreneessessinnens | o 09/01/2015| MBS PAYDOWN ...2,153,402 2,153,402 2,313,225 2,200,615 (47,213) (A7,213) | oo | v 2,153,402 0 .02/01/2040 | 1..
312939 NP 2| FGA91298........oovorerencccrenencrcrenccescsssescssscsesssesessess | o 09/01/2015f MBS PAYDOWN 2,005,931 2,005,931 ....2,159,197 2,043,315 (37,384) (37,384) 2,005,931 0 .03/01/2040 [ 1..........
312940 EK 1| FGAI1938.....rrrcrerrerersnenerenssesenssesesssssesssssesssss | ceeee 09/01/2015f MBS PAYDOWN........cvvvvverererernreres | covnrerssssesssssesssssesess | corenenens 2,483,644 ....2,483,644 2,666,037 2,515,437 (31,793) (31,793) | v | i 2,483,644 0 .04/01/2040 [ 1...........
31307E MT 8| FG J25770....ccccciiisismiesisssssssasssssansanns [ e 09/01/2015f MBS PAYDOWN........coovvvvvvvervrnrcnns | covnrersessenssssessesscsess | s 1,132,050 | .......... 1,132,050 | ..........1,186,662 ....1,134,139 (2,090) (PX0T0)) N 1,132,050 0 .09/01/2028 | 1...........
31307G Y4 5| FGJ27931...ccsssssisssssisssssanainns | e 08/11/2015( VARIOUS. ...56,138,953 | ........ 53,067,244 | ...... 56,035,373 | .......28,263,814 (215,310) (215,310) 55,848,802 290,151 290,151 696,468 |.04/01/2029 | 1...........
31307G  YG 8| FGU279M.coovooevcsivnrcenessscsnneneeneessssisssssnessss | e 09/01/2015| MBS PAYDOWN .174,551 ..180,060 (440) (440) 0 3492 |.04/01/2029 | 1
31307H EY 9| FGJ28251 09/01/2015f MBS PAYDOWN .406,599 ..419,686 (1,082) (1,082) 0 8,191 |.05/01/2029
31307H KK 2| FG J28398.......cocvvvvveveverevenererenenenenenssesenssssenesessnennes | cvene 09/01/2015f MBS PAYDOWN 77434 79,902 (201) (201) 0 1,552 |.06/01/2029
31307TH NG 8| FG U28491......oovovvvcvevevvvcrernrcsennnnsssssnsssesssssssssssnseones | coeee 09/21/2015| VARIOUS. 6,228,795 6,015,087 | .........6,226,555 6,214,043 (27,408) (27,408) | oo [ v 6,186,635 42,160 42,160 | ..ooore 142,818 |.06/01/2029 | 1...........
3132GF  AD 9| FG QO1804........ooovvvvvererrrnrrrrrennnnrnnennsnsenssssensssssnennes | v 09/01/2015{ MBS PAYDOWN 819,008 819,008 887,745 819,569 (561) (561) 819,008 0 24972 | .07/01/2041 | 1...........
3132MA H4 6| FG Q29551........oicccscccscscscscscscsssscssssscissisns | e 09/01/2015{ VARIOUS. ...14,441058 | ....... 13,683,074 | ........ 14,499,782 | ......14,529,281 | ...oooovooecccccci | cerereeeeens(108,024) | i [ (108,024) | ..ocvvvvveveverererererenes ...14,421,.257 19,801 19,801 | .........: 424,504 |.11/01/2044 1 1...........
3132MA TU 5| FG Q29863..........coococrescscsiscscssssscsessscssssssscssssscsssiss | cocee 09/01/2015f MBS PAYDOWN 326,392 326,392 337,408 327,221 ) 326,392 0 8,181 |.11/01/2044 | 1
3132MA  TX 9| FG Q29866 08/01/2015( VARIOUS. 14,066,974 14,113,056 | .......14,220,216 ) 25975 25975 ..370,112 | .11/01/2044
3132QP YW 8| FGQ33424........covcceimricmimiiimsmsssmissssanssssansnnns [ e 09/01/2015f MBS PAYDOWN ... 163,671 ....163,671 ..169,988 ) 0 749 |.05/01/2045
3132QQ BR 2| FG QB364T......cooocveveverrrerenernvensnsisisnssssssssssessessensenss | oo 09/01/2015{ MBS PAYDOWN 94,279 94,279 98,610 (45) 94,279 0 824 |.05/01/2045 | 1...........
3132QR  QV 5 FG Q34967 .......oveerereveeerrrerereerennsesseeensesesssensn | v 09/01/2015| MBS PAYDOWN 250,273 250,273 265,055 28 28 250,273 0 834 |.07/01/2045| 1...........
3138AN  C8 4| FNAIB194........coiiicciccccisccccccccscsccsccsssscsscsscsscssisinns | v 09/01/2015f MBS PAYDOWN 633,459 633,459 679,138 647,961 (14,501) (14,501) 633,459 0 f s 19,048 |.08/01/2041 | 1...........
3138WP  LH 5| FNAT2127...cccccrcccccrescseserecesesesssesesssssesisssssis | e 09/01/2015f MBS PAYDOWN.......ccocccccvcccvrernes | wovvrrnssissiinnnnenesesss | covevesiics 138,853 | wovvevererens EREKCKI [— 142,151 (82) ((:7]] [ I 138,853 0 1,412 |.04/01/2043 | 1...........
3138Y9 L7 1| FNAXT549......criccncnincccnenscennnecccesscesessesseees [ e 09/01/2015f MBS PAYDOWN.........ocovvevvvmverenenes | comvermnenennsenccnscneneees | covvessiiis 785,247 785,247 843,159 (4,474) (CRYZYY [ [ 785,247 0 .01/01/2045
31418B  PB 6| FNMA2217......cooovvererivererirererennrerinssenesssssessnssenennnes | e 09/01/2015f MBS PAYDOWN 654,276 654,276 | ............ 700,280 (1,501) (1,501) 654,276 0 .03/01/2045
92812U M2 1] VAHSG DEV-C-TXBL.....coccovcvivcvivcmmrmrmmmmmsanmennnns | oo 09/25/2015 VARIOUS...........cocooomvmvmmmrenmmmrernnnnns | comveenieeeeeseseeeseseneees | coviessiiis 135,834 | ..oovvcvee 135,834 | ....cocoeeees 135834 | ..oovvvvee 135,834 (VN [ (B 135,834 0 .10/25/2043
3138AF  C2 4| FNMA Pool Al888...........cccovvvvcernnrvcnnrnncrnsrncsccnineees | o 09/30/2015| VARIOUS. 807,122 807,122 883,040 (U [ (SO 883,040 (75,918) (UETXEY [OUIITY ERRR IO
3128M9 D7 4| FHLMC GO7026............oocccerevecerevecererecerereccrereriies | oo 09/30/2015f VARIOUS.........oovvvvvmrmvmvmrermvnrenenenns | ceveeeneeenesseseesseseeeees | sovevsssssns 400,073 | oo 400,073 | .oooovvr 427,500 (V] (SRRSO ISR 427,500 (27,427) (V4710 [ IS DR
3128M9  S4 5| FHLMC GO7439.........ccocveccvevevcvcvevccivcrsccvcsccssssesirs | oo 09/30/2015| VARIOUS. 827,844 824,844 920,847 0 920,847 (93,003) ((CKTVLIXYY PR NN I
3132JA UB 9| FHLMC Q19177 | 09/30/2015[ VARIOUS. ......... 1,707,092 3,742,131 | .........3,.948 081 0 3,948,081 [(SHSI04) [T [N B,
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. ..280,505,574 | ...... 278,878,995 | ......293,829,197 | ......176,548,389 0 0 0. 291,932,399 0 (195,336)] ........ 5,316,437 XXX XXX
Bonds - Industrial and Miscellaneous
0010EP AN 8] AEP TEXAS CENTRAL CO.....ocveverrrererernrerernrerennes | wvene 09/15/2015f VARIOUS........ccovvvvemvverevrrerersnnnenens | eevseersssessssssssssssesess | cerenenens 4,970,070 | .........5,000,000 | .........4,951,050 (VN R [ 4,951,050 19,020 19,020 .10/01/2025 | 2FE.......
00130H BV 6] AES CORP/VA........ccouvemvvivimmvivisissisnssssssssssssssssssenes | oo 09/10/2015 260,069 265,000 258,375 258,375 3401 3401 261,776 (1,708) (1,708) 6,917 |.06/01/2019 | 3FE.......
STATE STREET GLOBAL
00287Y AL 3| ABBVIE INC.....oooooiomeicrennncrcnsncrercncncrceesenenesenesesssesen | e 07/012015) MARKETSLLC | [ s 3,864,280 | .......... 4,000,000 3,907,000 3,910,118 5,073 5,073 3,915,191 (50,911) (50,911) 75,722 | .11/06/2022 | 2FE.......
STATE STREET GLOBAL
00287Y  AQ 2| ABBVIE INC....ooovovrverererererersrereresssesesssesesesssesesssessss | e 07/01/2015| MARKETS LLC 2,954,100 3,000,000 2,994,750 (36) (36) 2,994,714 (40,614) (CIO VY I— 14,100 |.05/14/2025 | 2FE.......
STATE STREET GLOBAL
00287Y AT 6| ABBVIEINC.....cooovomeierercrcrcrescrcrcscncrcssscncsescnesescsesen [ e 07/01/2015{ MARKETS LLC 2,970,600 3,000,000 2,987,700 255 255 2,987,955 (17,355) (17,355) 9,792 | .05/14/2020 | 2FE.......
00404A AC 3| ACADIA HEALTHCARE..........cocvemrvererrrererensrerennnes | e 09/21/2015] WAMCO.........covvvvevereviemrerermrenininenns | eveeeenvenennseseenseseeeees | covevssssien 118,580 | .oovvveveren 110,000 | ..ooovvvveens 109,154 | .oovvveveve 109,417 92 (<28 [N I 109,509 9,071 9,071 | v 12,589 |.11/01/2018 | 4FE.......
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00440E  AS 6] ACE INA HOLDINGS 07/29/2015 KEYBANC CAPITAL MARKETS | ....cccvvonrvianriinns | v 964,460 | ......... 1,000,000 999,830 (17) (17 999,813 (35,353) (35,353) | ..o 11,988 | 03/15/2025 | 1FE.....
023766 AD 0|AMERAIRLN 13-1 B PASS T.. 07/21/2015 CALL at 100.000. 8,047 8,047 7,746 7,746 0 7,746 302 302 453 |01/15/2021 | 3FE.....
02376T AC 2| AMERAIRLN 13-2BPTT.... 07/20/2015 CALL at 100.000, 20,584 20,584 20,827 20,827 (243) (243) 20,584 0 1,153 | 07/15/2020 | 3FE.....
023770 AB 0| AMERICAN AIRLINES 2013-2.......ccccoevvvimriinnne 07/16/2015 CALL at 100.000. 48,010 48,010 48,010 48,010 0 48,010 0 2,376 | 01/15/2023 | 2FE.....
02563L AB 4| AMERICAN ENERGY/AEPB.........ccoocvrmrrrrnnen. ... | 09/25/2019) V{A\EIIQILIJEUIWL TGS 210,150 | ccceerreens 360,000 269,063 31,541 28,237 3,304 272,366 (7415 ) [— (62,216) | ............ 27,243 | 11/01/2020 | 5FE.....
02563L AD 0| AMERICAN ENERGY/AEPB 09/28/2015 LLC 99,550 ...110,000 ....103,850 128 128 103,978 (4,428) (4,428) 2,860 |06/15/2020 | 5FE.....
025816 AU 3| AMERICAN EXPRESS CO.. 08/04/2015 WELLS FARGO SECURITIES. 1,030,000 1,000,000 .1,102,500 ..(19,033) | .. ...(19,033)| .... ..1,034,837 (4,837) (4,837) 63,467 | 09/01/2066 | 2FE.....
0258M0 DV 8| AMERICAN EXPRESS CREDIT.. 07/28/2019 JEFFERIES & CO INC............... 14,988,300 | ....... 15,000,000 4,980,350 (VN IR 14,980,350 7,950 7,950 07/31/2018 | 1FE.....
0258M0 DX 4| AMERICAN EXPRESS CREDIT..........ccccooe 09/09/2019 JEFFERIES & CO INC......cocooes | coverrrrincriinriirneis | cevivene 4,998,350 | ........ 5,000,000 | ......... 4,996,050 0 | o [ s 4,996,050 2,300 2,300 09/14/2020 | 1FE.....
026874 DF 1| AMERICAN INTL GROUP.......cccoovvvermrerrrrirns 07/07/2015 VARIOUS..........ooovvvmrrvicvmenniins | cvvvirevviiisncnriiins [ v 7935220 | ......... 8,000,000 | ......... 7,940,880 0 [ oo [ v 7,940,880 (5,660) (5,660) 07/10/2045 | 2FE.....
STATE STREET GLOBAL
03040W AM 7] AMERICAN WATER CAPITALC.........cccoovuueeee. 08/13/2019 MARKETSLLC | e ...6,919,430 | ......... 7,000,000 ....6,907,880 0 [ o [ e 6,907,880 11,550 11,550 09/01/2045 | 1FE.....
03076C AC 0| AMERIPRISE FINANCIAL INC...........cccooovunne. 09/11/2019 JEFFERIES & CO INC 983,750 | ......... 1,000,000 | ......... 1,112,500 | ......... 1081471 | oo | v (40,371) | oo | e (40,371) | cvvoovvrinciiens [ v 1,040,801 (57,051) (57,051) 59,518 | 06/01/2066 | 2FE.....
032511 BB 2| ANADARKO PETROLEUM CORP... 07/02/2015] SWS......vvvoerriirenreiinserresnees | cvernveessininsessinnns | cvviienns 1,600,000 | ......... 4,000,000 1,570,000 | ......... 1,602,209 35,305 RICVITN IR 1,637,513 (37,513) (37,513) 10/10/2036 | 2FE.....
032511 BK 2| ANADARKO PETROLEUM CORP.. 07/27/2015 BANK AMERICA ,791,060 2,000,000 11,873,600 334 334 ..1,873934 ...(82,874)] .... 07/15/2044 | 2FE.....
037389 AY 9| AON CORP 0712312019 ....oovciscineisciinni [ e | e 1,646,703 | ......... 1,618,000 .1,665,888 | ......... 1,663,429 | oo | v (UERSTUE) N [T (QERSIUE) N [ I 1,644,920 1,783 05/27/2016 | 2FE.....
038222 AJ 4| APPLIED MATERIALS INC.......ccooovrvemerirnrrinne 09/22/2015 JEFFERIES & CO INC.......cocooes | crvvrerirrerirsriinens ...9,972,000 | ....... 10,000,000 ....9,963,800 (U] SRR TR 9,963,800 8,200 10/01/2025 | 1FE.....
038222 AK 1| APPLIED MATERIALS INC........cocovvviirrinrinnns 09/22/2019 VARIOUS..........oooovvieriinriiens | v | e 4,994,330 | ......... 5,000,000 | ......... 4,983,150 0 s [ s 4,983,150 11,180 11,180 10/01/2035 | 1FE.....
050095 AM 0] ATWOOD OCEANICS INC 07/07/2015 VARIOUS. 94,000 94,000 87,308 9,837 1,468 8,369 95,678 (1,678) (1,678) 6,121 | 02/01/2020 | 3FE.....
053015 AE 3| AUTOMATIC DATA PROCESSNG.. 09/08/2015 JEFFERIES & CO INC. 4,995,800 4,994,550 (U RO VPR 4,994,550 1,250 1,250 09/15/2025 | 1FE.....
05329W AL 6| AUTONATION INC 09672019 ..o [ e | e 3,001,410 .2,999,940 0 2,999,940 1,470 1,470 01/15/2021 | 2FE.....
05329W  AM 4] AUTONATION INC......ccoorrrirrrireriinrireniiens 09/16/2015 THE SEAPORT GROUP........coc. | covvuvrirerirnriirnens ..4,991,950 | ......... 5,000,000 ....4,983,150 (VN ORI SOOI 4,983,150 8,800 8,800 10/01/2025 | 2FE.....
05367A  AA 1] AVIATION CAPITAL GROUP.........cccccoovmrrrrnncee 07/28/2015 WELLS FARGO.........coovvueeriiens | ceveenriisniiinnienes | v 163,100 | ............ 140,000 | ............ 161,700 (1,719) (GIVAT) ) [N I 159,981 3,119 3,119 7,925 | 10/15/2020 | 2FE.....
STATE STREET GLOBAL
05490L AA 7| BLUE CROSS BLUE SHIELD M.........ccccouennecn. 07/01/2019 MARKETSLLC | [ e 978,710 | ......... 1,000,000 999,910 (41) (41) 999,869 (21,159) (21,159) 7,159 | 05/01/2025 | 1FE.....
05578M AA 0] BMC SOFTWARE FINANCE INC..............ccc... 08/19/2019 VARIOUS 543,438 | ............ 670,000 629,800 629,800 89,568 | ............ 103,741 | ..o (14,173) 615,627 | ..ooovvvriinciiins | v (72,189 | .vvvveve (72,189 | .oovvea 59,202 | 07/15/2021 | 5FE.....
060505 ED 2| BANK OF AMERICA CORP..........cccooumvvvunnrnnes coee | 09/17/2018 WAMCO.......oooorrviinnriiisnnnis | cvviissnvviisseniiiens [ v 104,338 | ..cocvveneee 110,000 96,250 96,250 0 96,250 8,088 8,088 4,556 |01/01/9999 | 3FE.....
STATE STREET GLOBAL
06050T JN 3| BANK OF AMERICANA.......ccooovvvviiiinnriicns 08/07/2019 MARKETSLLC | e | e 9,956,443 | ......... 9,985,000 | ......... 9,956,283 5,910 5,910 | oo [ e 9,962,193 (5,750) (5,750) 22,215 | 06/15/2016 | 1FE.....
STATE STREET GLOBAL
06051G EA 3| BANK OF AMERICA CORP.........cccoovmrrimerii ... | 08/14/2019 MARKETSLLC | | e 5,250,000 | ......... 5,000,000 | ......... 5,264,000 [ .cooocvvercriccnicens | v | e (14,316) | coooovveeririivens | v (14,316) | covoovvcrvcrirens [ e 5,249,685 316 316 | .........174,236 | 08/01/2016 | 1FE.....
06051G EE 5| BANK OF AMERICA CORP. 09/02/2015 BANK AMERICA..........ccoovvvvcieens | v [ v 4221293 | ........ 3,700,000 4,389,310 | ......... 4,246,260 (57,452) (57452) | oo [ e 4,188,808 32,485 32,485 255,416 | 01/05/2021 | 1FE.....
06406H DD 8| BANK OF NY MELLON CORP. ... | 08/10/2018 JEFFERIES & CO INC.....ccoooeves | o | e 5,000,900 5,000,000 4,997,650 0 | i [ s 4,997,650 3,250 3,250 08/17/2020 | 1FE.....
07330M AB 3| BRANCH BANKING & TRUST........ccccooemurvurmennes | wre | 09/09/2015) VARIOUS........oocrverrirerirnnriens | everiieriirncrinnninns | e 6,992,240 | ......... 7,000,000 | ......... 6,995,310 (VN IROPOOPIORROTONN SOOI 6,995,310 (3,070) (3,070 09/16/2025 | 1FE.....
07556Q BF 1|BEAZERHOMES USA..........ccccoovvvimrviinnii .... | 09/17/2019 CS FIRST BOSTON 62,055 63,000 61,583 61,552 114 114 61,666 389 389 4,817 | 09/15/2021 | 5FE.....
08579L AA 5| BERRY PLASTICS ESCROW........cccooomeriuuneene .... | 09/17/2015 GOLDMAN SACHS 27,270 27,000 27,000 0 27,000 270 270 10/15/2022 | 4FE.....
09062X AD  5|BIOGEN INC 09/10/2015 VARIOUS. 009,992,600 | ....... 10,000,000 19,929,400 0 [ i [ v 9,929,400 63,200 63,200 09/15/2045 | 2FE.....
09062X AF 0| BIOGEN INC 09/10/2015 JEFFERIES & CO INC .10,002,450 ..10,000,000 19,976,400 0 ..9,976,400 26,050 26,050 09/15/2025 | 2FE.....
09069N AF 5| BIOSCRIP INC. 08/25/2015 VARIOUS. 255,000 | ............ 340,000 306,194 306,194 41,150 40,248 902 307,096 (52,096) (52,096) 31,265 | 02/15/2021 | 5FE.....
10554C  AA 0| BRASKEM AMERICA FINANCE...........ccccooouuee .... | 09/16/2018 VARIOUS, 618,200 | ............ 800,000 | ........... 708,520 708,695 639 16,114 | .cooeeev (15,475) | oo | i 693,220 | oo | v (75,020) | .ovvvveve (75,020)| ............ 64,679 | 07/22/2041 | 2FE.....
12189L AF 8| BURLINGTN NORTH SANTAFE.........cccooceceee 07/08/2015 MORGAN STANLEY ......ccccvuerns | covemrvincriinniiineis | eevivena 3,594,582 | ......... 3,455,000 | ......... 3,653,813 3,614,362 | ..oooovveeieriienns | v (12,151 | covoevvveriiriiiee | v (12,151 | covovevecrierireens [ e 3,602,211 (7,629) (7,629) 98,669 | 09/15/2021 | 1FE.....
12189L  AJ 0| BURLINGTN NORTH SANTAFE........ccccvvvenns 09/25/2015 SUSQUEHANA........ccooemmrvimeries | crvrrerirnerersnerenene | eevevnes 1,914,900 | ......... 2,000,000 .2,170,960 (1,796) (KAL) [TRR IR 2,169,164 (254,264) (254,264)| ... 03/15/2042 | 1FE.....
124857 AK 9| CBS CORP 08/13/2019 JEFFERIES & CO INC. ,847,180 2,000,000 11,870,640 319 319 ..1,870,959 (23,779) (23,779 .... 08/15/2044 | 2FE.....
124857 AQ 6] CBS CORP 07/07/2015 JEFFERIES & CO INC 4,913,600 14,909,400 0 | s | s 4,909,400 4,200 4,200 01/15/2026 | 2FE.....
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1248EP BE 2| CCO HLDGS LLC/CAP CORP. .| 07/10/2015] BANK OF AMERICA 273,360 | . ...268,000 248,570 800 800 250,936 22,424 22,424 .01/15/2024 | 3FE......
12514A AG 6] CD 2007-CD5 AM 09/16/2015 VARIOUS...........oovovmervvervencrrires | eerirerreeisncvriiissens | v 15,100,626 | ....... 14,042,000 | .......16,324,446 | .......15,554,258 | ........cccoovrirmmmmrrcs | corrrrrrnne (467,021) | .vvovvvrrrerrin ceveereene(AB7,021) [ o | e 15,087,237 13,389 13,389 11/15/2044 [ 1FM.....
125430 AL 4| CHS/COMMUNITY HEALTH SYS......cccooocimmunns | o 07/17/2015] CANTOR FITZGERALD........oocc. | covervrnrrercsecrvicnns | v 110,775 | ............105,000 | ............ 110,119 (917) (YA [T I 109,123 1,652 1,652 11/15/2019 | 4FE......
12592X BD 7| COMM 2015-CR22 A5........coorvvvermvvrerncrennereracns | e 07/01/2015{ DEUTSCHE BANK SECURITIES] ......cccvvverevrverreree | e .4,948,828 | ... 5,000,000 | .........5,149,601 (3,570) (F7(0)] TR I 5,146,032 | ..oovvvrvrrcriierees | e (197,204)] ........... (197,204)[ ..o 57,908 |.03/10/2048 | 1FE......
12593A BA 2| COMM 2015-CR23 Ad.......ccorvvrvvrrincrrnenrirecns | o 08/11/2015{ DEUTSCHE BANK SECURITIES] ........ccocoeevvvrvenes | ... 10,187,109 | ....... 10,000,000 | ....... 10,299,178 (7,256) ([4V2515)] T R 10,291,922 | oo | e (104,812) ........... (104,812)] ..........100,053 |.05/10/2048 | 1FE......
126650 CJ 7| CVS HEALTH CORP.......cccoormmrvrrimeriiierirnnnes | e 07/13/2015{ JEFFERIES & CO INC............... ceeveenseisersesssienes | 000er.5,008,950 | covveec 5,000,000 4,996,300 0 [ o | s 4,996,300 12,650 12,650 .07/20/2020 | 2FE......
126650 CN 8| CVS HEALTH CORP.......cooonmmerrevrmrenrersnrrennes | e 07/13/2015{ DEUTSCHE BANK SECURITIES 2,012,460 2,000,000 ....1,992,700 (U] (ORI ISV 1,992,700 19,760 19,760 .07/20/2045 | 2FE......
12673P  AF 2) CAINC....ovvivverrcnriiscnrisseneiinsensessssessenssens | v 07/30/2015{ JEFFERIES & CO INC 5,002,750 | ......... 5,000,000 ....4,995,050 (U] (PPN ISV 4,995,050 7,700 7,700 .08/01/2020 | 2FE......
12686C AZ 2| CABLEVISION SYSTEMS CORP......cccccovvrmunes | e 08/03/2015( BANK OF AMERICA........ccvvveene | coverreerrirseereinnne | oo 165,814 | ............153,000 | ............ 164,475 | covoone 161,213 (1,380) (1,380) | covevvverrererrinne | e 159,834 5,980 5,980 9,585 |.04/15/2018 | 4FE......
12686C BB 4| CABLEVISION SYSTEMS CORP......cccccvvvrvunes | o 08/21/2015( BANK OF AMERICA 41,800 44,000 42,130 42,295 117 117 42,412 (612) (612) 2,449 | .09/15/2022 | 4FE......
140420 NB 2| CAPITAL ONE BANK USA NA........occoommervvcrnnes | e 09/15/2015( KEYBANC CAPITAL MARKETS | ....oovvvvevrrecrverens | v 1,705,557 | ......... 1,781,000 ..1,801,832 | ......... 1,798,357 (1,354) (1,354) | oo | v 1,797,003 (91,446) (91,446) 65,619 |.02/15/2023 | 2FE......

STATE STREET GLOBAL
148887 AA 0| CATAMARAN CORP.........commmmvrerrmrrrrirninrennes G..|08/24/2015\ MARKETS LLC [ | e 430,998 | ...........380,000 [ ............ 365,514 | ............ 365,514 0 365,514 65,484 65484 | ........... 16,947 | .03/15/2021 | 3FE......
151020 AQ 7| CELGENE CORP..........coommmrverrerrerisenreeiisennes [ e 08/03/2015{ VARIOUS. 2,998,740 3,000,000 .....2,994,570 0 2,994,570 4,170 4,170 .08/15/2020 | 2FE......
151020 AR 5| CELGENE CORP.......covvveuerererererernererenernes | ceeee 08/03/2015{ JEFFERIES & CO INC.......oevvvvs | covererererrineririenne | oveveene 1,997,540 | ......... 2,000,000 ....1,994,580 (0] (USROS ISV 1,994,580 2,960 2,960 .08/15/2022 | 2FE......
151020 AS 3| CELGENE CORP......ccovcorerreerrerrersnenreenssennes [ o 08/03/2015 JEFFERIES & CO INC. 992,540 | ......... 1,000,000 990,340 0 990,340 2,200 2,200 .08/15/2025 | 2FE......
151020 AU 8| CELGENE CORP.... 08/03/2015{ JEFFERIES & CO INC.......coccvrs | corevrrrirerirrerinens ...1,001,530 | ......... 1,000,000 996,910 0 996,910 4,620 4,620 .08/15/2045 | 2FE......
156700 AS 5| CENTURYLINK INC 08/05/2015( WAMCO. 19,350 20,000 19,100 19,128 1,321 1,321 20,449 (1,099) (1,099) 1,047 |.03/15/2022 | 3FE......
156700 AZ 9| CENTURYLINK INC......cvvvommcrriererrrieeenniines [ e 08/05/2015( WAMCO. 90,625 | ............100,000 90,250 0 90,250 375 375 2,203 |.04/01/2025 3FE......
161175 AL 8| CCO SAFARIIILLC......ooorrreererreirreerrivsreenes [ e 07/09/2015( JEFFERIES & CO INC.......ovvvvves | wevrrerreirnecrriienens | e 10,010,550 | ....... 10,000,000 | ....... 10,000,000 (U] (ORI ISV 10,000,000 10,550 10,550 .07/23/2022 | 3FE......
161175 AM 6| CCO SAFARIII LLC.... 07/09/2015 VARIOUS.........covvemmerrrimenrrrins | e | v 10,001,420 | ....... 10,000,000 | ....... 10,000,000 (U1 [FOPRPPOORPPOROTY ISP 10,000,000 1,420 1,420 .07/23/2025 | 3FE......
161175 AN 4| CCO SAFARI Il LLC. .| 07/09/2015] JEFFERIES & CO INC 5,019,600 | ......... 5,000,000 5,000,000 0 5,000,000 19,600 19,600 .10/23/2035 | 3FE......
161175 AP 9| CCO SAFARIIILLC.... . 07/09/2015( VARIOUS. 5,033,640 5,000,000 5,000,000 0 5,000,000 33,640 33,640 .10/23/2045 | 3FE......
165167 CC 9| CHESAPEAKE ENERGY CORP.........ccccoouvriiee | ceres 09/16/2015 VARIOUS. 54,200 60,000 62,350 62,248 449 89 360 62,608 (8,408) (8,408) 3,323 |.12/15/2018 | 3FE......
17121E  AD 9| FCA US LLC/CG CO-ISSUER.......ccccoomurrermvrrres | e 07/17/2015{ JEFFRIES & COMPANY.......coe. | covvvreemerermrernenes [ rvvrvirs 217,500 | ............200,000 | ............ 219,250 (2,087) (2,087) 211,715 5,785 5,785 9,946 |.06/15/2021 | 4FE......
171779 AG 6 CIENA CORP.......corveereereniereienneeeeisenninas | ceeee 08/12/2015{ VARIOUS ....1,406,443 11,010,953 1,126 1,126 | oo [ e 1,041,515 364,928 364,928 32,641 |.10/15/2018 | 4FE......
171798 AC 5| CIMAREX ENERGY CO.......oovvvemerernrrerrerirsenes | e 09/09/2015{ BARCLAYS 624,675 ...640,000 ...605,238 1,868 1,868 607,230 17,444 17,444 20,739 |.06/01/2024 | 2FE......
171871 AN 6 CINCINNATI BELL INC.......coovvvemrvrnrireriranias | v 07/17/2015{ BARCLAYS CAPITAL 273,325 | ............260,000 | ...ccooo.... 267,150 | ..cooounve 265,980 (472) (472) 265,507 7,818 7,818 [ oo 16,755 |.10/15/2020 | 4FE......
172967 HZ 7| CITIGROUP INC......ooooivrrvirmncrrirrseerrernsenrennen [ e 07/23/2015| CITIGROUP. 306,906 | ............305,000 | .cccooeenn. 305,000 | ..ooveereens 305,000 0 305,000 1,906 1,906 | .oovvvvreee 13,218 | .01/01/9999 | 3FE......
172967 JU 6] CITIGROUP INC.......ooomrerrvirrcrrierneereerisenrennes [ e 07/23/2015( JEFFERIES & CO INC.......oevvvves | worvverreernecrriinnens | c0rrrnn.999,840 | ..o, 1,000,000 998,550 0 998,550 1,290 1,290 .07/30/2045 1FE......
172967 KA 8| CITIGROUP INC 09/24/2015 VARIOUS.........covvemmerrrirmerrrrinns | eerveverreeeseerriinnens | 4,988,040 | ... 5,000,000 4,977,000 (U (FOPPPPOORRPPOOROITY ISV 4,977,000 11,040 11,040 .09/29/2027 | 2FE......
17323Y AD 1] CGCMT 2015-GC31 A4 08/06/2015( GOLDMAN SACHS 5,000,000 | .........5,149,589 (2,599) (2,599) | vvooverrierienies [ e 5,146,990 37,385 37,385 20,900 |.06/10/2048 | 1FE......
184502 BT 8| IHEARTCOMMUNICATIONS INC........cooovvvveres f o 09/22/2015 VARIOUS........cvvvvemerrrrierrrrinns | covirseerreissereesnns | ovvvevveonns 151,250 | ............250,000 | ............ 209,508 | ............ 209,508 8,258 (8,258) 201,250 (50,000) (50,000) 29,861 |.01/15/2018 | 6FE......
18451Q AG 3| CLEAR CHANNEL WORLDWIDE..........cccoovves | vevne 07/09/2015f WAMCO........corvvvererrrrirnrrnrinns | covernnevresiseereesnns | cvvvevveinns 197,125 | ............190,000 | ............ 193,400 | ..oooovvee 192,572 (524) ((7.2) [P [ 192,048 5,077 5,077 | oo 12,033 | .03/15/2020 | 4FE......
191216 BE 9| COCA-COLA CO/THE.........comvvvrmvvrererrrncrerennees | ceeee 08/13/2015( SUSQUEHANA 2,542,975 2,500,000 2,536,475 2,535,172 (2,224) (2,224) 2,532,948 10,027 10,027 63,778 | .11/01/2023 | 1FE......
195869 AP 7| COLONIAL PIPELINE CO... .| 09/16/2015| JEFFERIES & CO INC. 4,990,450 5,000,000 14,986,300 (U [OOSR IS 4,986,300 4,150 4,150 .10/01/2025 | 1FE......
198280 AC 3| COLUMBIA PIPELINE GROUP.........ccccoomuvrernens | e 08/31/2015 MORGAN STANLEY. 3,994,280 .3,992,800 235 235 3,993,035 1,245 1,245 37,033 |.06/01/2020 | 2FE......
20030N 60 6] COMCAST CORP......cooovereumrrierirereirenienenenns | ceeee 08/27/2015 MORGAN STANLEY.......coocveruens | crvermrrirnerineriiinenes | v 773,394 | oooirr30,000 | e 751,500 | ............ 751,500 (1] [URRPIORRIROOTS ISV 751,500 21,894 21,894 | oo 18,750 [ s 1FE......
20341W AD 7| COMMUNICATIONS SALES &L......cccovvrmucrres | cover 07/23/2015( WAMCO. 74,400 77,644 32 32 77,676 (3,276) (3,276) .10/15/2023 | 4FE......
205768 AH 7| COMSTOCK RESOURCES INC.. 09/17/2015( WAMCO. 12,000 16,800 11,093 11,093 18,216 (6,216) (6,216) .04/01/2019 | 5FE......
205768 AJ 3| COMSTOCK RESOURCES INC.. .| 09/25/2015] VARIOUS 53,500 ....110,450 58,917 83,221 (24,304) 77,872 (24,372) (24,372)] .... .06/15/2020 | 5FE......
STATE STREET GLOBAL

222372 AJ 3| COUNTRYWIDE FINL CORP.. .| 09/03/2015| MARKETS LLC 2,068,580 2,000,000 (63,443) (63,443) 2,066,654 1,926 1,926 .05/15/2016 | 2FE......
23918K AP 3| DAVITA HEALTHCARE PARTNE 07/17/2015f VARIOUS..........cvvvvermerrrrrenenrin | evviseerriisseereisinne | v 404,29 | ...........379,000 59 59 378,232 26,062 26,062 .08/15/2022 | 4FE......
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23918K AR 9| DAVITA HEALTHCARE PARTNE ..| 07/16/2015] WAMCO 88,988 90,000 86,625 0 86,625 2,363 2,363 1,175 | .05/01/2025 | 4FE......
24422E  SY 6| JOHN DEERE CAPITAL CORP... N 07/09/2015{ JEFFERIES & CO INC......ccoovvvs | coverremrrerirnrreerans | e 4,998,150 | ......... 5,000,000 | .........4,995,800 (U (FRRRPPRRRRROROTTY ISV 4,995,800 2,350 2,350 .07/14/2020 | 1FE......
24422E  TC 3| JOHN DEERE CAPITAL CORP......cccouvvvrvmrrrres | o 09/08/2015( VARIOUS. 6,991,530 | ......... 7,000,000 | .........6,980,610 (U (FRRRPRORRPRROROOTY ISR 6,980,610 10,920 10,920 .09/11/2025 | 1FE......
STATE STREET GLOBAL
247367 BJ 3| DELTA AIR LINES 2007-1 B.....cvoovrrrrcrirerriens | cover 08/11/2015( MARKETS LLC 10,788 10,788 9,895 10,131 657 657 10,788 0 865 |.08/10/2022 | 2FE......
25468P DE 3| WALT DISNEY COMPANY/THE.........coouvimucres | ceene 09/14/2015{ JEFFERIES & CO INC.......oocooves | covererinerirseriaenns | e 11,981,280 | ....... 12,000,000 | ....... 11,970,000 (VN [T [ 11,970,000 11,280 11,280 .09/17/2020 | 1FE......
25746U BN 8| DOMINION RESOURCES INC.... i 08/17/2015{ CITIGROUP GLOBAL........coocveee | coreirrrireriircrinens e 1,610,620 | ... 1,500,000 1,510,620 (1] (ORI ISV 1,510,620 0 244 1.08/15/2016 | 2FE......
257460 CE 7| DOMINION RESOURCES INC .| 09/21/2015| JEFFERIES & CO INC. 5,004,500 5,000,000 14,993,800 0 ..4,993,800 10,700 10,700 .10/01/2025 | 2FE......
STATE STREET GLOBAL
260543 CC 5| DOW CHEMICAL CO/THE.. ..| 09/18/2015| MARKETS LLC ..1,751,678 (17,802) (KA 1072) [T I 1,751,300 377 377 58,150 |.11/15/2020 | 2FE......
264147 AC 3| DUCOMMUN INC......ovvevmmrrerrmerrernerreesieenne | coves 07/27/2015 VARIOUS. 839,260 (4,743) 559 (5,302) 813,867 25,393 25,393 80,058 |.07/15/2018 | 4FE......
STATE STREET GLOBAL
264420 AB 0| DUKE ENERGY PROGRESS INC........cccoovvvcree | vevee 08/10/2015 MARKETSLLC | | s 4,983,050 | ......... 5,000,000 | .........4,974,650 (U (FRRPPPOORRPPOOOTTY ISR 4,974,650 8,400 8,400 .08/15/2045 [ 1FE......
269279 AD  7|EXCO RESOURCES INC.........ccoovvvrermmmrrrrrianens | covee 07/28/2015 VARIOUS.........ovvververrrriernnrinns | covernenrresissereesnns | cvevevieonns 123,500 | ............280,000 | ............ 214,026 | ............ 214,026 13,443 54,355 (CIURR VAT TR IR 173,115 (49,615) (GE ] [— 18,433 | .09/15/2018 | 5FE......
269871 AB 5| EAGLE SPINCO INC.......ccoovvvvermerrerrenrriririenns | o 09/30/2015{ VARIOUS. 580,725 | ............665,000 | ............ 630,088 | ............ 630,088 11,929 11,929 642,017 (61,292) (61,292) 34,846 |.02/15/2021 | 3FE......
28336L BR 9| KINDER MORGAN INC/DELAWA 08/13/2015{ VARIOUS 933,502 | ............837,000 | ............ 929,622 | ............ 904,117 (11,083) (11,083) 893,034 40,467 40,467 | ..ovvvnvs 41,428 |.06/01/2018 | 2FE......
290408 AB 9| ELWOOD ENERGY LLC. ..| 07/07/2015| CALL at 100.000. 17 117 125 125 (8) (8) 17 0 10 |.07/05/2026 | 3FE......
29089Q AB 1| EMERGENT BIOSOLUTIONS.......cccoovvvvvrmrrrres | cover 09/21/2015[ VARIOUS........ccvvvemecrrinrnnrrrinns | cvverneerrinesseseinnns | ceevveens 1,142,609 | ............918,000 | ............ 919,110 | oovevrennt 919,073 (122) (122) 918,951 223,658 223,658 30,109 |.01/15/2021 | 4..........
292100 AA 5| EMPIRE TODAY LLC.....ccovvrmmvrrrermncnrirssrrrirs | covee 09/16/2015 VARIOUS. 99,000 | ............110,000 81,400 81,400 27,595 16,234 11,361 92,761 6,239 6,239 | oo 14,250 | .02/01/2017 | 5FE......
29273R AF 6| ENERGY TRANSFER PARTNERS........ccoccovvvet | vovne 07/27/2015| WELLS FARGO SECURITIES... | ..vcoovvrveerrecrvirens | e 1,027,200 | ......... 1,000,000 | .........1,099,390 | ........ 1,096,735 (1,315) (1,315) | covevervennerriinee | v 1,095,420 (68,220) (68,220) 52,448 |.10/15/2036 | 2FE......
29273R  AQ 2| ENERGY TRANSFER PARTNERS. 07/27/2015{ VARIOUS 6,043,718 | ......... 5,865,000 6,251,183 | ......... 5,177,649 53,477 53,477 6,288,796 (245,078) (245,078)[ ..........278,133 |.02/01/2022 | 2FE......
29273R BD 0| ENERGY TRANSFER PARTNERS. 07/27/2015] DEUTSCHE BANK SECURITIES] ......ccvvevevrrvernns | cevrreees 1,845,900 2,000,000 | .........1,998,360 (22) (7] [T R 1,998,338 | ...cvvvvrrrierrrcrres | e (152,438)] ........... (152,438)[ ...........31,050 | .03/15/2025 | 2FE......
293791 AV 1| ENTERPRISE PRODUCTS OPER.......ccoovvvcries | covee 08/03/2015( JEFFERIES & CO INC.......oovvvve | coverrmrrerireerrirens | e 5,100,000 | ......... 5,000,000 | .........5,761,250 5,390,899 | .ovveovrrreiierrrri | e (144,992) | .ovoovvvrienerrins ceveern(144,992) 5,245,907 | covvvorvvvrreererries | v (145,907) ] ........... (145,907)| ..........424,566 | .08/01/2066 | 2FE......
30219G AF 5| EXPRESS SCRIPTS HOLDING........ccoovveecrmenns | covee 09/18/2015( KEYBANC CAPITAL MARKETS | ...coovvvevrnerverns | cevveeees 5,956,542 | ......... 5,800,000 | .........6,071,556 | ......... 6,053,603 (23,356) (PRIRII) ] RN I 6,030,247 (73,705) (73,705)[ ..........250,077 | .02/15/2022 | 2FE......
302570 AW 6| NEXTERA ENERGY CAPITAL......ccocvvervmmvrriras | covee 08/21/2015[ VARIOUS..........cvvvemerrvrirnnrrrins | o | cevvveens 4,035,000 | ......... 5,000,000 | .........4,937,500 | ......... 4,937,499 473 512,577 (512,104) | oo | v 4,425,395 (390,395) (390,395)[ ..........283,810 | .10/01/2066 | 2FE......
30706V AA 3| DOLLAR TREE INC N 09/15/2015{ WAMCO. 41,850 40,000 40,000 0 40,000 1,850 1,850 1,297 |.03/01/2023 | 4FE......
31620M AM 8| FIDELITY NATIONAL INFORM I 07/30/2015{ JPM. 955,500 | ..ooooee 1,000,000 | .....ceven. 996,220 | ............ 996,379 171 171 996,550 (41,050) (41,050) 25,726 |.06/05/2024 | 2FE......
316773 CT 5| FIFTH THIRD BANCORP..........ccoouvrvermerrerrirens | cover 07/22/2015 VARIOUS. 6,997,120 | ......... 7,000,000 | .........6,990,970 0 6,990,970 6,150 6,150 .07/27/2020 | 1FE......
319963 BB 9| FIRST DATA CORPORATION........oovurreerrerres | crver 08/06/2015( WAMCO. 658,350 | ...........570,000 | .cccoooern. 491,125 | oo 517,982 3,235 3,235 521,217 | coveevevvviinnerriiens | e 137,133 | oo 137,133 | oo 77,160 |.01/15/2021 | 5FE......
STATE STREET GLOBAL
319963 BC 7| FIRST DATA CORPORATION........cooourreermrerres | covee 09/04/2015 MARKETSLLC | v | v 1,135,384 | ......... 1,095,000 | .........1,128,000 | ............ 901,050 9,966 9,966 | .ovvvvvcrrienncrrirs [ v 1,129,678 5,705 5,705 52,736 |.06/15/2019 | 3FE......
337738 AN 8| FISERV INC.....ooviirvvrriirnrerrinssnnnissennennsnnnnes | oo 08/10/2015( WELLS FARGO SECURITIES... | ..vcoovvveerrecrvernns | v 4,977,100 | ......... 5,000,000 | .........4,991,600 238 238 | v | v 4,991,838 (14,738) (14,738) 30,375 |.06/01/2020 | 2FE......
35802X AF 0| FRESENIUS MED CARE Il.. .| 09/24/2015| WAMCO. 86,800 80,000 80,275 80,242 (22) (22) 80,220 6,580 6,580 5470 |.01/31/2022| 3FE......
35906A AR 9| FRONTIER COMMUNICATIONS. 09/14/2015( WAMCO. 40,450 40,000 40,000 0 40,000 450 450 .09/15/2020 | 3FE......
35906A AX 6| FRONTIER COMMUNICATIONS........cccoovcireunns | covee 09/15/2015 MORGAN STANLEY. 87,761 87,000 87,000 0 87,000 761 761 .09/15/2025 | 3FE......
36962G 3M 4| GENERAL ELEC CAP CORP........cccccrmmmrvrrverens | covee 09/08/2015( SUSQUEHANA 6,976,875 6,500,000 | .........6,940,500 | ......... 6,793,763 (58,658) (58,658) 241,769 241,769 | ..........303,344 | .11/15/2067 | 1FE......
37045V AE 0| GENERAL MOTORS CO 09/09/2015{ VARIOUS. 894,700 ...875,000 ....865,781 | ........... 866,637 271 271 27,792 27,792 39,610 |.10/02/2023 | 2FE......
37045X AY 2| GENERAL MOTORS FINL CO ..| 07/08/2015] VARIOUS 7,000,000 (VN [OOSR ISR 6,998,040 5,750 5,750 .07/13/2020 | 2FE......
37045X AZ 9| GENERAL MOTORS FINL CO.... I 07/08/2015{ VARIOUS.........oocomrvvrerermnrirenns | oo | 00000..7,009,270 | ... 7,000,000 0 6,990,410 18,860 18,860 .07/13/2025 | 2FE......
37185L AH 5| GENESIS ENERGY LP/GENESI......cooormvvrvvirrns | covee 07/23/2015( WAMCO. 70,000 0 69,041 259 259 66 |.08/01/2022 | 4FE......
375558 AP 8| GILEAD SCIENCES INC........oocevvverrcrrersernies | oo 08/17/2015] WELLS FARGO 733 GROUP..... | c.ccoecrverrrecrrernns | vevvreens 1,510,282 | ............295,000 | ............ 753,781 | e 497,818 | oo | e (183,685) | cvvovverrververriis cerrrrernee(183,885) [ oo | cevviirr 420,150 | ..oooerrrererriiis v 1,090,132 [ oo 1,090,132 | ..oovvrreenne 3,844 |.05/01/2016 | 1FE......
375558 BD 4| GILEAD SCIENCES INC. N 09/09/2015( VARIOUS. cereern 1,006,310 | oo 7,000,000 6,971,090 0 6,971,090 35,220 35,220 .03/01/2046 | 1FE......
375558 BF 9| GILEAD SCIENCES INC. N 09/09/2015{ JEFFERIES & CO INC.......cevvvvs | covvrrerreirircrrinin v £,984,100 5,000,000 | .........4,979,800 (U (FPRPPPOORRPROOOOTY ISR 4,979,800 4,300 4,300 .03/01/2026 | 1FE......
375558 BG 7| GILEAD SCIENCES INC........cooevvvvermverrerrarrnnes | covee 09/09/2015{ JEFFERIES & CO INC......oovvvve | coverrerrerrreerrirnns | e 1,995,880 | ........ 2,000,000 | .........1,993,300 (U (FRPRPPPOORRPPROROITY ISV 1,993,300 2,580 2,580 .09/01/2035 1FE......
38141G VP 6| GOLDMAN SACHS GROUP INC........cccuvrververes | e 09/08/2015| NOMURA SECURITIES, 3,002,490 | ........ 3,000,000 | .........2,993,880 0 2,993,880 8,610 8,610 .09/15/2020 | 1FE......
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38148L AA 4| GOLDMAN SACHS GROUP INC......cccoccoeerecereres | crene 09/01/2015f NOMURA SECURITIES........ccccce. | commvemmmmremsmrmenscseccces | s 1,996,940 2,000,000 2,006,440 (555) (555) 2,005,885 (8,945) (8,945) 31,922 |.04/23/2020
402629 AG 4| GULFMARK OFFSHORE INC.......ccoovvveucreevmerceaces | v 07/13/2015( VARIOUS. .135,150 .134,325 48,264 20,208 28,056 (6,797) (6,797) 9,573 |.03/15/2022
404121 AC  9|HCAINC 07/07/2015f DEUTSCHE BANK ,803,645 1,614,000 ,743,660 (9,462) (9,462) 95,214 95,214 94,710 |.02/15/2020
412822 AD 0| HARLEY-DAVIDSON INC........ccoumvvevemmrvrenmnerenennnes | v 07/23/2015) SUSQUEHANA ,990,640 .2,000,000 ,988,980 0 1,660 1,660 .07/28/2025
412822 AE 8| HARLEY-DAVIDSON INC......corerevrrererererererererernees | wvene 07/23/2015{ JEFFERIES & CO INC....cvrevrvcces | e | orerenens 4,996,750 | ..........5,000,000 ....4,988,700 0 8,050 8,050 .07/28/2045
421924  BJ 9| HEALTHSOUTH CORP.........cccweummmvevemmrersmmrevsnnnens | v 07/15/2015{ RBC CAPITAL MARKETS 592,515 567,000 603,855 594,106 (4,117) (4,117) 589,990 2,525 2,525 37,229 | .09/15/2022
STATE STREET GLOBAL
423074 AR 4| KRAFT HEINZ FOODS CO.......cooeeemucererecererevireres | wrene 07/06/2015{ MARKETS LLC 51,063 50,000 50,500 50,500 563 563 51,063 0 1,541 | .10/15/2020
STATE STREET GLOBAL
423074 AS 2| KRAFT HEINZ FOODS CO......cceveverevrrerecrrerisriires | wvene 07/06/2015) MARKETSLLC | | e 121,655 | wovvevererens ERTXVAUN [— 116,065 1,203 RIVIUCTR NP IOV 117,268 4,388 4,388 2451 |.02/15/2025
42824C AP 4| HP ENTERPRISE CO........ccmevemmmevenernrerennrerenninsens | oo 09/30/2015| JEFFERIES & CO INC. 9,980,300 | ........ 10,000,000 9,972,500 0 9,972,500 7,800 7,800 .10/15/2025
42824C  AQ 2| HP ENTERPRISE CO......ocoovvrerermrerermrererernreressrerens | wvene 09/30/2015f JEFFERIES & CO INC.......ccvvvvvccs | covvvvrvnvecrvcvccrvcrncenes | 1000..10,005,500 [ ........ 10,000,000 9,994,200 0 9,994,200 11,300 11,300 .10/15/2035
42824C AR 0| HP ENTERPRISE CO.........coomvremermrermrmreresnrerennsnsens | o 09/30/2015f JEFFERIES & CO INC.........cococvees | covvvvnicincnicicinicicncnes | ......10,008,500 | ....... 10,000,000 ...9,993,200 0 9,993,200 13,300 13,300 .10/15/2045
431475 AA 0| HILL-ROMHOLDINGS INC......cccoovvvruermmrccrcrmncrcnns | oo 09/30/2015| VARIOUS. 369,496 367,000 368,138 (15) (15) 368,123 1,374 1,374 1,846 |.09/01/2023
436440 AF 8| HOLOGIC INC 07/24/2015] JP MORGAN CLEARING CORP. | .. .443,524 ....430,000 .445858 ..441722 (1,708) (1,708) 440,015 3,509 3,509 26,576 |.08/01/2020
437076 BK 7| HOME DEPOT INC.......oooovvcrrmrvccrmrncnccrnnccnrensceneneees | e 09/08/2015f SUSQUEHANA 2,998,230 3,000,000 2,995,710 0 2,995,710 2,520 2,520 .09/15/2025
444454 AA 0| HUGHES SATELLITE SYSTEMS........coccccivs | wvene 07/28/2015] BANK OF AMERICA 259,675 235,000 249,688 247 464 (941) (941) 246,523 13,152 13,152 | oo 11,249 | .06/15/2021
455434  BS 8| INDIANAPOLIS PWR & LIGHT...........cevvmrummiernns | v 09/08/2015f JEFFERIES & CO INC.......covvccccs | e [ e 4,981,750 | .......... 5,000,000 ...4,973,800 (VN [ [ 4,973,800 7,950 7,950 .09/01/2045
458140 AQ 3| INTEL CORP.....coooovcvmveremmricirsrenscsssssesssssssssssesisssess | coene 07/22/2015 JEFFERIES & CO INC......ccoeovvvees | covvvevesivcirssnsircsiccccs | -0000....7,000,000 ....7,000,000 6,993,420 0 6,993,420 6,580 6,580 .07/29/2020
458140 AT T]INTEL CORP.......cooovviviiciiciciincicinssscscsiscscsissicsisiies | e 07/23/2015f VARIOUS...........coocoomvvvvmvrvvrvvrnrnnnens | corsverssssnsssssesssssesess | s 7,041,950 | ......... 7,000,000 6,994,540 0 6,994,540 47,410 47,410 .07/29/2045
459745 GG 4| INTL LEASE FINANCE CORP. . | 07/22/2015| WAMCO. 87,400 80,000 80,600 80,253 (62) (62) 80,191 7,209 7,209 6,067 |.03/15/2017
460599 AA 1] INTERNATIONAL GAME TECH E...| 08/03/2015| VARIOUS. 222,000 222,000 222,000 5,106 (5,106) 216,894 5,106 5,106 6,001 |.02/15/2020
46625H HQ 6| JPMORGAN CHASE & CO.........covvvevvmvvvvervvvrernnns | oo 07/01/2015f MITSUBISHI UFJ........ovvenerrmcrcecces | oo | s 1,099,820 | .......... 1,000,000 ....1,053,190 ....1,035,698 (3,195) (RIL)] [ [ 1,032,503 67,317 67,317 38,775 |.03/25/2020
466355 AE 4| JACK COOPER HOLDINGS COR.........cccoveevuvevens | v 09/03/2015| VARIOUS. 83,825 90,000 83,250 83,250 0 83,250 575 575 6,494 |.06/01/2020
466437 BJ 0| JPMBB 2014-C26 Ad.......cooomrevemereveemrnnnnmrennnnrennnnes | e 08/12/2015{ KEYBANC CAPITAL MARKETS.. | covvvevrvererreeverrerseress | ererenens 5,108,398 ....5,000,000 ...5,149,970 ...5,150,921 (10,050) (10,050) | ovvevevevereresririrnns | v 5,140,871 (32,473) (KVRYK)Y I— 124,242 |.01/15/2048
48207W  AA 7| JURASSIC HOLDINGS lll....cccovvvrrrrvncrnrrnccnnnencecnnns | oo 09/23/2015 VARIOUS.........occovvmmvnemmmrennennennnnnes | comermrenennneneeenseeneeees | cosssssssnes 190,350 | coovrvrnnne 270,000 | ............. 240,500 | ............ 176,700 3,363 30,640 (27,277) 213,222 (22,872) (22,872) 20,780 |.02/15/2021
491674 BL 0| KENTUCKY UTILITIES CO.. .| 09/21/2015] SUSQUEHANA, 3,020,370 3,000,000 2,997,510 0 2,997,510 22,860 22,860 10/01/2045
492914 AS 5| KEY ENERGY SERVICES INC 09/22/2015( VARIOUS. 263,550 620,000 376,850 286,033 ..177,850 .156,915 20,935 397,917 (134,367)| . .03/01/2021
49326E  EC 3| KEYCORP........rerevrrererernrerensrnssnnssssssssssssssssssssnnes | coeee 08/13/2015{ MATURITY. ....1,000,000 ....1,000,000 ...1,031,310 ...1,019,432 (19,432) (19,432) | coooveverrrevessssiiens | v 1,000,000 0 .08/13/2015
49326E  EF 6| KEYCORP........covcvvvcrcrcvernrcrnnrnnsnsnnnsssnsnsssssnsssesnenss | conie 09/08/2015f JEFFERIES & CO INC. 3,003,900 3,000,000 2,999,460 0 2,999,460 4,440 4,440 .09/15/2020
49327TM 2K 9| KEY BANK NA........couvvvivimeririmeniiimsnevissnsssssssssssnsnnnns | oo 07/20/2015f VARIOUS..........coovevevvvvvevrnerensnennnens | covvrerseseesssssessesseeees | i 4,354,395 | .......... 4,500,000 ...4,489,335 5 LN [ [ 4,489,340 | ..oooovvvvrenernrinninririns | i (134,945) | ............(134,945) .06/01/2025
494550 BL 9| KINDER MORGAN ENER PART........ccowuemmmmmennnns | wvene 08/14/2015{ DEUTSCHE BANK SECURITIES | .....ovvvvvvvereenvcveccees | covevrrrns 949,120 ....1,000,000 ....1,018,030 (1,089) (1,089) | oo | v 1,016,941 (67,821) (67,821) .09/01/2022
494550 BT 2| KINDER MORGAN ENER PART.........ccccccovuiiiar | wrune 08/12/2015{ WELLS FARGO SECURITIES..... 290,856 300,000 298,995 43 43 299,038 (8,182) (8,182) .03/01/2021
50015Q AB 6| WHITING CANADIAN HOLDING. . | 08/04/2015] VARIOUS..........ocovvvvvvvernnvennnnrcnnnries [ cveveesreresnreressrerersies | oviiivinnnns 764,050 ...740,000 [ oot 752,950 | e 752,950 23,293 5,406 U1 (RS [ 770,838 (6,788) (6,788)] . .12/01/2019
50540R AQ 5| LABORATORY CORP OF AMER. .| 09/30/2015| GOLDMAN SACHS 3,879,080 4,000,000 3,994,000 192 192 3,994,192 | oo [ i (115,112)] .......e...(115,112) | . .02/01/2025
50540R AR 3| LABORATORY CORP OF AMER.........cccccoccvwccecee | woune 09/23/2015| KEYBANC CAPITAL MARKETS.. 5,005,540 5,000,000 ....4,994,400 596 CISTS 3 [ ISV 4,994,996 10,544 10,544 .02/01/2020
50540R AS 1| LABORATORY CORP OF AMER.........ccccceimrnns | wrene 09/23/2015f SUSQUEHANA.........cccccccccmrmvrrcares | wovvvvrsssssiirnnnresress | cvverenas 4,608,600 ....5,000,000 ...4,961,800 85 85 | covvvevevevevereresenernnnns | cereiennd 4,961,885 (353,285) (353,285)| ........... 155,361 |.02/01/2045
516545 AC 4 |LANTHEUS MEDICAL IMAGING.........cccccouscmcrccccc | cocne 07/01/2015| VARIOUS.............. 895,685 870,000 792,400 813,036 18,516 3,849 14,667 827,703 67,982 67,982 53487 | .05/15/2017
526057 BG 8| LENNAR CORP......ccooooomimmmremmmsrirsssscrsssccrscsssressesies | o 08/19/2015f SECURITIES | | v 199,361 | ..oovovvvrennn 85,000 | ......ccce.e. 143,225 | coocvvinn 114,308 (10,859) (GIVREIS)) SRR R 103,449 95,912 95,912 2,141 | .11/15/2021
527298 AT 0| LEVEL 3 FINANCING INC .| 07/17/2015| GOLDMAN SACHS 97,143 91,000 98,508 97,837 (1,547) (1,547) 96,290 853 853 8,001 |.07/15/2020
540424 AR 9| LOEWS CORP. 08/19/2015] SUSQUEHANA. 2,979,763 3,250,000 3,061,725 3,066,318 1,983 1,983 3,068,300 (88,538) (88,538)| ..........103,898 |.05/15/2043
546676 AX 5|LOUISVILLE GAS & ELEC .| 09/21/2015) VARIOUS 3,013,720 3,000,000 2,997,510 0 2,997,510 16,210 16,210 .10/01/2045
548661 DH 7 |LOWES COSINC......coooouiimmmiccsiscccscscccscsicsssscsiaiss | o 09/09/2015f SUSQUEHANA 2,986,800 3,000,000 2,982,630 0 2,982,630 4,170 4,170 .09/15/2025
548661 DJ 3| LOWES COS INC.......ovoersrsemrsrssscersrsssrsssscssssssiarss | coeee 09/09/2015( VARIOUS. 2,943,460 3,000,000 2,928,960 0 2,928,960 14,500 14,500 .09/15/2045
552953 CC 3| MGMRESORTS INTL.......cocvvvvvvcrrvvirnrrcnnrrrnierrirines | v 08/13/2015] BANK OF AMERICA..........ccocvenene SN (S, 3775 | oo 111,000 | ..o 111,000 | oo 111,000 (VN [ (SO 111,000 2,775 2,775 4,866 |.03/15/2023
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55303Q AA 8| MGM RESORTS INTL 07/09/2015 MORGAN STANLEY ......coocovuves | covrmrrircrirnniinns 168,625 | ...........142,000 | ...........177,500 | ............ 167,006 (3,950) (3,950) | vvevrienrinniies | i 163,056 5,569 5,569 ...14,044 1 03/01/2018 | 4FE.....
553794 AB 4| MUFG AMERICAS HLDGS CORP.. 08/26/2015 SUSQUEHANA 2,981,010 41 4 2,999,471 (18,461) (18,461) 37,688 | 02/10/2020 | 1FE.....
565849 AK 2| MARATHON OIL CORP. ] ] 0971572019 VARIOUS........ooooevecc | i [ e 5,961,820 6,500,000 | .........6,087,250 | ......... 6,087,250 216,018 216,018 | oo | e 6,303,268 | ...coovvrriirii .(341,448) worrn 148,906 | 11/01/2022 | 2FE.....
565849 AL 0| MARATHON OIL CORP.........ccoovvucriereriiicniens wer | 08/31/2015 US BANK........ooovvviciiinninnins | e [ e 1,370,535 | ......... 1,500,000 | ......... 1,365,720 148 148 | i [ e 1,365,868 4,667 | .coveveree 4,667 | 13,315 | 06/01/2025 | 2FE.....
580645 AK 5] MCGRAW HILL FINANCIAL IN.......ccccoovvvoennnns ... | 08/13/2015 002,997,810 | oo 3,000,000 | .........2,996,460 0 2,996,460 1,350 08/14/2020 | 2FE.....
580645 AL 3| MCGRAW HILL FINANCIAL IN. 081312019 ....ooocrrircesrisniisnii [ v | e 2,992,020 | ......... 3,000,000 | ......... 2,989,530 0 2,989,530 2,490 02/15/2026 | 2FE.....
584705 AA 5| MEDIMPACT HOLDINGS INC. 08/28/2015 WAMCO. 576,813 | ........ 550,000 577,500 577,500 (7,089) (7,089) 570,411 6,401 62,723 | 02/01/2018 | 5FE.....
STATE STREET GLOBAL
59832W AF 6| MIDWEST GENERATION LLC 07/02/2015 MARKETS LLC 24,068 24,068 24,068 24,073 (4) (4) 24,068 0 2,167 | 01/02/2016 | 1FE.....
617446 8C 6| MORGAN STANLEY. ..| ... 1 07/20/2015 KEYBANC CAPITAL MARKETS | ......ccccoovvvvmvmrrs | corrneees 3,009,840 | ......... 3,000,000 | .........2,997,540 0 2,997,540 12,300 12,300 07/23/2025 | 1FE.....
61747Y DD 4] MORGAN STANLEY........cccoovommiiimniiiniiranins <. | 07/14/2015 MORGAN STANLEY .....cocvvevves | i | e 1,533,090 | ......... 1,500,000 | ......... 1,567,110 | ......... 1,532,215 | oo | v (13,116) | covoovveciiniiien | e (13,116) | covoovcviniiienns [ v 1,519,099 13,991 13,991 | .o 40,850 | 04/29/2016 | 1FE.....
61764X BJ 3| MSBAM 2015-C21 Ad.......coovoumrierrircriinerinens .... | 08/06/2015 DEUTSCHE BANK SECURITIES] .........c.oovvveunnn. 5,023,242 | 5,000,000 | .........5,149,977 (6,337) ((SREXTA) [FSTORIN 5,143,639 | .oooovvvercrvcririens | e (120,397) | .....cc...(120,397) | oo 88,086 | 03/15/2048 | 1FE.....
620076 BB 4| MOTOROLA SOLUTIONS INC.........ccccoovvvvvnncee <. | 09724/2018 SUSQUEHANA...........oovvrmvies | s | e 1,875,500 | ......... 2,000,000 | ......... 2,029,020 | ......... 2,029,020 38,809 38,809 2,067,829 | .oooovvvcrinriianns | e (192,329) [ .........(192,329) | ............ 65,417 | 05/15/2022 | 2FE.....
626738 AC 2| MURPHY OIL USA INC.......ccocoverrireriirariinens ... | 08/14/2019) ‘L".’.‘.Mu?\%w s 72,100 70,000 69,650 69,650 0 69,650 2,450 2,450 4,247 | 08/15/2023 | 3FE.....
628530 AJ 6| MYLANINC .... | 08/06/2015 MARKETS CVT 2,197,020 ...510,000 869,927 (328,244) (328,244) 541,683 v 1,655,337 | 1,655,337 | ...........17,097 | 09/15/2015 | 2FE.....
63254A AL 2| NATIONAL AUSTRALIA BKINY.......ccccoovurirns E.. | 07/16/2015 JEFFERIES & CO INC............... 14,987,400 | ....... 15,000,000 | .... (U RPN I 14,987,400 0 07/23/2020 | 1FE.....
64072T AA 3| NEPTUNE FINCO CORP.......c.ccoovvirmrririrricnens ... | 09/25/2015 WAMCO. 330,825 | oo 330,000 330,000 0 330,000 825 825 10/15/2025 | 4FE.....
64072T AE 5| NEPTUNE FINCO CORP.........cccoovvvriiirriinniens ... | 09/25/2015% WAMCO 301,500 | ....oocc. 300,000 300,000 (U [RRORORRRON SRR 300,000 1,500 1,500 01/15/2023 | 4FE.....
655044 AK 1] NOBLE ENERGY INC. .| ... | 08/12/2015 PERSHING 30,233 29,000 30,763 (26) (26) 30,736 (504) (504) 480 | 05/01/2021 | 2FE.....
655044 AL 9| NOBLE ENERGY INC. 09/16/2015 VARIOUS. 65,550 63,000 67,328 (65) (65) 67,263 (1,713) (1,713) 833 | 06/01/2022 | 2FE.....
666807 BG 6| NORTHROP GRUMMAN CORP. oo - ] 08/18/2015 SUSQUEHANAL.........oociviericcns | cevvierinciiccciins | e 4,911,500 | ......... 5,000,000 | ......... 4,861,360 | ......... 4,870,015 8,385 8,385 | oo [ s 4,878,400 33,100 33,100 | ..........171,528 | 08/01/2023 | 2FE.....
670008 AD 3| NOVELLUS SYSTEMS INC.........cccomumrvvernnnnes wee | 08/14/2015 VARIOUS.........ooovevvverinrrinenes | e | e 418211 | oo 195,000 300,017 296,787 (2,264) (2,264) 204524 | s | 123,687 | oo 123,687 | oo 3,860 |05/15/2041 | 2FE.....
67020Y AF 7| NUANCE COMMUNICATIONS.............cccovuvunce we | 07130/2019 VARIOUS.........ooovcvicrciiene [ i [ v 410,626 | ............ 415,000 | ........... 410,978 | ............ 183,030 168 525 (K70 [N IR 410,626 0 5,706 | 11/01/2031 | 3FE.....
68389X AV 7] ORACLE CORRP........coorvircriicrrireriisciieniiens ... | 08/11/2015 UBS SECURITIES.........ccocoucmeri | o | e 1,503,360 | ......... 1,500,000 | ......... 1,499,400 | ......... 1,499,396 (30) (ECI0) T [PUPOIRTRT IOV 1,499,367 3,993 3,993 [ ..o 70,950 | 07/08/2034 | 1FE.....
693304 AT 4| PECO ENERGY CO.....ccooovvvvummrrerierrniirennenes ... | 09/28/2015 JEFFERIES & CO INC.....oocvoveves | o | e 9,967,500 | ....... 10,000,000 | ......... 9,959,000 (1] SRR TR 9,959,000 8,500 8,500 10/15/2025 | 1FE.....
693367 AH 9| PHIINC .... | 07/31/2019 VARIOUS. 33,837 37,000 31,250 31,272 1,018 1,018 32,290 1,546 1,546 1,697 | 03/15/2019 | 4FE.....
STATE STREET GLOBAL
693476 BM 4| PNC FUNDING CORP. ... | 09/23/2015 MARKETS LLC 10,142,900 | .......10,000,000 | ....... 10,143,000 (400) (400) | ..o [ 10,142,600 300 300 3,000 | 09/19/2016 | 1FE.....
69351U AT 0| PPL ELECTRIC UTILITIES.. 09/28/2019 JEFFERIES & CO INC............... 3,978,240 e 3,975,520 0 | o [ s 3,975,520 2,720 2,720 10/01/2045 | 1FE.....
69353R  ES 3| PNCBANKNA......ccccooiviiinriinniscienis wo | 071222018 SUSQUEHANA..........oorvnvies | s | 2,000,840 | .........2,000,000 | ......... 1,998,600 (1) (G)] [P 1,998,599 2,241 2,241 867 | 07/21/2020 | 1FE.....
697435 AB 1| PALO ALTO NETWORKS........cccocosrivmmriiririi ... | 08/05/2015 MERRILL LYNCH (BOA)......cccoc. | wovevineriinciincins | e 1,198,031 688,757 688,872 152 152 | oo | e 689,024 509,007 509,007 07/01/2019 | 3..........
702150 AC 7| PARTY CITY HOLDINGS INC. 08/05/2015 WAMCO........cooovvvvevmrrviiiinnniis | o [ e 100,750 | ............100,000 | ............ 100,000 (U ORI (SR 100,000 750 750 08/15/2023 | 5FE.....
708160 CA 2| JCPENNEY CORP INC.. 09/03/2019 VARIOUS 356,238 308,000 308,000 18,618 18,618 326,618 29,619 29,619 27,895 | 10/01/2019 | 5FE.....
713448 CZ 9| PEPSICO INC. «..e | 07/14/2015 SUSQUEHANA..........oooervercrinns | v | e 2,995,620 | .........3,000,000 | ......... 2,989,350 0 2,989,350 6,270 6,270 07/17/2045 | 1FE.....
729416 AX 5| PLY GEM INDUSTRIES INC.......ccovvvrerrrrrnnnene v | 07/30/2015 VARIOUS........oooevveeriereinenes | e | eevviiceens 143913 | o 145,000 | ............ 136,300 | ....oceens 136,300 (VN RN ISR 136,300 7,613 7,613 9,504 | 02/01/2022 | 5FE.....
74005P BP 8| PRAXAIRINC <. | 09/22/2015 JEFFERIES & CO INC.....ccoooeves | o [ e 6,000,000 | ........ 6,000,000 | ......... 5,994,360 0 5,994,360 5,640 5,640 09/24/2020 | 1FE.....
74005P BQ 6| PRAXAIRINC ... | 09/21/2015 SUSQUEHANA 4,979,200 0 coreenn 4,979,200 4,350 4,350 01/30/2026 | 1FE.....
741745 AA 1] PRINCE MINERAL HOLD CORP. 08/17/2015 WAMCO. ...110,400 99,857 14,530 14,530 114,387 (7,437) (7,437) 9,123 | 12/15/2019 | 5FE.....
STATE STREET GLOBAL
747065 AB 6| PENN VIRGINIA RESOURCE. 08/13/2015 MARKETS LLC 97,353 90,000 84,938 84,938 0 84,938 12,416 12,416 4,338 | 05/15/2021 | 2FE.....
74966C AA 8| RKIEXP & PROD/RKIFIN C... .| .... | 09/16/2019 VARIOUS 265414 | ............ 235,000 223,363 42,444 393 42,051 265,414 (VN I 12,484 | 08/01/2021 | 4FE.....
75952A  AF 4| NRG REMALLC ... | 07/02/2015 SINKING FUND REDEMPTION. 56,138 56,138 56,072 56,160 (22) (22) 56,138 0 5,185 | 07/02/2017 | 4FE.....
762760 AB 2| RICE ENERGY INC.......cccooovivicriiicriicriiicninas .... | 07/29/2015 VARIOUS. 47,125 50,000 45,600 46,526 472 39 433 46,959 166 166 2,361 | 05/01/2022 | 4FE.....
775788 AA 0| ROLTA AMERICAS LLC........coovvureriircrireriins w1 07/29/2015 VARIOUS.........ooooevvvcrinnriincn | e | e, 176,250 | ............ 235,000 | ............ 163,100 217,252 64,134 55,690 8,444 225,697 | oo | v (49.447)| ........cc (49,447) | ........... 21,378 | 07/24/2019 | 3FE.....
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777779 AD 1| NBL TEXAS LLC......coovvvvverimvverimvvevensnsnssssssssssssssenss | cvene 07/29/2015( VARIOUS. 2,009,5% | .......... 1,890,000 | ........1,723,793 | ......... 1,723,851 | coovvvvcvvcrccncvnnnes | v 116,530 66,005 LIV [ SR 1,774,375 235218 235218 | ovevvs 79,144 |.05/01/2021 | 4FE.......
777779 AE 9 NBL TEXAS LLC.....oovovevrverivrvevenrnsvensnssesssssensnssesines | cvene 07/29/2015( VARIOUS. 238,877 223,000 | oovereee 198,540 | ..ovvvevere 198,568 17,635 9,440 8,195 206,763 32,114 32,114 8,661 |.06/01/2022 | 4FE.......
STATE STREET GLOBAL
78469B  AA 3| SPENCER SPIRIT HOLDINGS...........coovevemvvvvrrnees | e 07/31/2015{ MARKETS LLC 503,990 | ............. 499,000 | ..o 486,525 | ............ 489,774 14,216 14,216 503,990 0 33,433 |.05/01/2018
785592 AK 2| SABINE PASS LIQUEFACTION . | 08/11/2015| VARIOUS. ..196,031 205,000 205,000 2,306 (2,306) 202,694 (6,663) (6,663) 5,157 |.03/01/2025
790849 AM 5| ST JUDE MEDICAL INC... 09/14/2015| JEFFERIES & CO INC.. ,002,350 15,000,000 ..4,997,700 0 4,997,700 4,650 4,650 .09/15/2020
790849 AN 3| ST JUDE MEDICAL INC... ... | 09/14/2015| VARIOUS. ,989,800 | .........5,000,000 | ... ,980,800 0 coeee 4,980,800 9,000 9,000 .09/15/2025
79970Y AB 1| SANCHEZ ENERGY CORP.........ccovvrerrvrrerrrrrenrrnns | e 08/20/2015) WAMCO........coovvvvvevevivmrerernrenininenes | cvveeeneeeennseseessesseeees | soveesssssen 178,275 | coovevevee 200,000 | .ccocoveeee. 186,000 | .oovvveveree 186,000 (V] (ST IS 186,000 (7,725) (7,725) v 10,073 |.06/15/2021
79970Y AD 7| SANCHEZ ENERGY CORRP.........coovcrmmmvcrcvrrrrcvrenns | e 07/27/2015) WAMCO. 48,150 60,000 47,400 47,480 614 614 48,094 56 56 4,012 |.01/15/2023
808513 AL 9| CHARLES SCHWAB CORP..........cccmmvvvirivivninnes | coene 08/26/2015| KEYBANC CAPITAL MARKETS.. 2,940,660 3,000,000 2,987,400 500 500 2,987,900 (47,240) (CYRZI)) E— 42,750 |.03/10/2025
STATE STREET GLOBAL
81760N AR 0| SERVICEMASTER COMPANY LL.....cocorverevever | wrene 08/17/2015{ MARKETS LLC SRS SO 1,436,663 | .........1,365,000 | .........1,367,775 | ........1,373,728 62,934 GYAeKT N Y I 1,436,663 0 96,081 |.08/15/2020 [ 4FE.......
824348 AS 5| SHERWIN-WILLIAMS CO.........coomvvvvermvvvevmmsverenenes | coee 07/28/2015{ SUSQUEHANA 2,988,300 3,000,000 2,982,000 0 2,982,000 6,300 6,300 .08/01/2045 | 1FE.......
845437 BG 6| SOUTHWESTERN ELEC PW...... ... | 07/01/2015| MATURITY. 200,000 200,000 209,662 203,880 (3,880) (3,880) 200,000 0 9,800 |.07/01/2015 | 2FE.......
84756N AB 5| SPECTRA ENERGY PARTNERS 08/20/2015] VARIOUS. ...3,153,930 .3,000,000 .3,119,199 (11,289) (11,289) .3,107,911 46,019 46,019 95,821 |.06/15/2021
85375C BE 0| STANDARD PACIFIC CORP.... ... | 09/01/2015| WAMCO. 82,500 80,000 80,000 0 80,000 2,500 2,500 3,891 | .11/15/2024 | 3FE.......
857477 AT 0| STATE STREET CORP......ccuuermmmmmmmmmmmrmmmmmnmrmnnenes | coee 08/13/2015| JEFFERIES & CO INC 3,996,960 | ..........4,000,000 3,994,640 0 3,994,640 2,320 2,320 .08/18/2025 | 1FE.......
866860 AA 7| SUNPRODUCTS CORP........cococvvvermnrrerenernresrrniens | coeie 08/06/2015| VARIOUS. 218,753 233,000 | ............ 178,245 | ..o 179,580 3,562 3,562 | .oovvevvvvevninninnniinnnnns | v 183,142 35,610 35,610 [ .o 16,253 |.03/15/2021 | 5FE.......
86732Y AG 4| SUNEDISON INC......coverresrersesrerecsscressscrcssessesaes e 08/31/2015 VARIOUS..........coovvvmvvermmvenninsennnnnns | eomeerneneneeeneeenseenseees | cosssssssss 489,117 710,000 853,388 (7,457) (7,457) 845,931 (356,814) (356,814) | oo 10,026 |.04/15/2022 | 5...........
867363 AU 7| SUNGARD DATA SYSTEMS INC.......cocvvvevcvvrvrens | cone 08/13/2015] MORGAN STANLEY. 846,256 805,000 841,015 839,085 (5,044) (5,044) 834,040 12,216 12,216 | oo 46,547 |.11/15/2020 | 4FE.......
87165B AG 8| SYNCHRONY FINANCIAL .. 07/20/2015] SUSQUEHANA.........ccccvccvicvvcracies [ ovmrmmmmmmmmmimmmmminnnnins | e 4,985,650 | ........ 5,000,000 | .........4,981,700 (V1N N [ 4,981,700 3,950 3,950 .07/23/2025 | 2FE.......
871829 AY 3| SYSCO CORPORATION.. .| 09/23/2015) VARIOUS 3,025,940 3,000,000 2,997,630 0 2,997,630 28,310 28,310 .10/01/2045 | 1FE.......
871829 AZ 0| SYSCO CORPORATION.........cccwevemmvevmmmrerermmnnenes | e 09/23/2015f VARIOUS...........covcvcmvvvvmvvnvrevsnennnens | covsrerssssesssssssssssesess | v 4,014,740 | .......... 4,000,000 | ..........4,000,000 (VN [N [ 4,000,000 14,740 14,740 .10/01/2025
88023U AB 7| TEMPUR SEALY INTL INC.....coocourveuummveveermmminnnnnns | o 08/13/2015] BANK OF AMERICA...........ccocveuene SR (SO 151,575 | coovvveree 141,000 | ..oooovvvnens 147,345 | ..o 146,577 (818) ((HE:)] [ [ 145,759 5816 5816 6,543 | .12/15/2020
88033G CN 8| TENET HEALTHCARE CORP.......cocouvcrverveercriernes | wovee 09/11/2015| WAMCO. 93,488 90,000 89,550 ) 2) 89,548 3,940 3,940 1,519 |.06/15/2023
88160Q AH 6| TESORO LOGISTICS LP/CORP..........ccovevuvrrerenns | e 09/17/2015] BANK OF AMERICA 92,593 91,000 90,773 90,773 0 90,773 1,820 1,820 5,103 |.10/15/2022
887317 AD 7| TIME WARNER INC .| 07/28/2015] JPM 3,807,435 3,225,000 3,643,438 3,633,832 (5,859) (5,859) 3,627,973 [ oo | v 179,462 | .oovvvererens 179462 | ........... 149,067 |.11/15/2036
891906 AA 7| TOTAL SYSTEM SERVICES IN 09/29/2015{ JEFFERIES & CO INC. 3,387,650 3,379,000 3,373,020 3,373,719 1,100 1,100 3,374,818 12,832 12,832 67,099 |.06/01/2018
89417E  AK 5| TRAVELERS COS INC ... | 08/18/2015| JEFFERIES & CO INC 2,972,010 3,000,000 2,976,480 0 2,976,480 (4,470) (4,470) .08/25/2045
896818 AL 5| TRIUMPH GROUP INC.......cooorvvvvvrrrrcvrrrrcrcnrrrrneres | conie 08/04/2015f VARIOUS...........cooooomvmvemmrmnmmmsennnnnns | comveeneeeeenseseenseseseees | o 149,063 | ....cocvevens 150,000 | ..oooovveeees 147,750 | covvvveve 147,750 375 (7)) [ [ 147,375 1,688 1,688 5,381 |.06/01/2022
904764 AR 8| UNILEVER CAPITAL CORP......ccccocemerucererucereraces | cvene 07/28/2015{ JEFFERIES & CO INC.....ocoocvvccccs | e [ s 4,975,750 | .......... 5,000,000 | .........4,971,050 (V1N N [ 4,971,050 4,700 4,700 .07/30/2020
STATE STREET GLOBAL
90520G  AA 4| MUFG UNION BANK NA.........ccocrerrrerernrnrenrenenreenes | e 08/18/2015{ MARKETS LLC SRR SO 5,174,600 5,000,000 5,298,130 [ evererersrsrereraces [ eevivrieriniierivivereninens | s (127,580) | voveveverevevererevererenens | overenennns (127,580) | vovevevevererererernrerenens | cevevese 5,170,550 4,050 4,050 229,736 | .05/11/2016
907818 EC 8| UNION PACIFIC CORP.........ccocoovcmscrcriscrcrcsiiircaiss | o 09/23/2015{ JEFFERIES & CO INC. 886,520 | .......... 1,000,000 995,760 (13) (13) 995,747 | .coovvvvverevererenenererens | v (109,227)] ...........(109,227) | ............. 25,726 |.02/01/2055
90931Q AA 5| UNITED AIR2013-1 B PTT....oooooveerrrnccccrnccccrnceccces | e 08/18/2015| CALL at 100.000. 12,444 12,444 12,455 8,229 (78) (78) 12,377 66 66 669 |.08/15/2021
91324P  CP 5| UNITEDHEALTH GROUP INC. ... | 07/20/2015| JEFFERIES & CO INC 2,997,060 3,000,000 2,991,870 0 2,991,870 5,190 5,190 .07/15/2025
91324P CQ 3| UNITEDHEALTH GROUP INC. 07/20/2015( VARIOUS. 5,025,040 5,000,000 4,999,400 0 4,999,400 25,640 25,640 .07/15/2035
91324P CR 1| UNITEDHEALTH GROUP INC. ... | 07/20/2015] JEFFERIES & CO INC.....oovvvvvereres [ werermrmnmmmmmnmmmnmnnnnnnns | eevvreren 5,028,800 | ..........5,000,000 ,979,450 0 v 4,979,450 49,350 49,350 .07/15/2045
914906 AS 1| UNIVISION COMMUNICATIONS..........covcccvcc | crene 08/06/2015| VARIOUS. 91,355 92,000 88,798 4,405 4,405 93,229 (1,874) (1,874) 2,253 |.02/15/2025
91731V AA 4| US AIRWAYS GROUP INC......ccocovervevemverveirerreneens | e 07/06/2015f CITIGROUP.........ccoovvvvumrerivirerininns | covveenneeeenneneenseneeeees | coveesrssee 145,250 | .oovvveveren 140,000 | ..oooovveeens 132,300 | coovvrereren 132,300 (V] (SRR IS 132,300 12,950 12,950 5,193 |.06/01/2018
92343V 30 2| VERIZON COMMUNICATIONS.........coocvvvvcrrrrrrires | oeee 07/20/2015f MORGAN STANLEY.........cccocvueeee e | v 1,974,031 | .cccccc.... 75,000 | ..........1,888,500 | ..........1,888,500 (VN [ [ 1,888,500 85,531 85,531 55,313
92343V BM 5| VERIZON COMMUNICATIONS.........coovvvvvvvcrrrrncns | e 08/10/2015f BANK OF NEW YORK......ccoocovucecs | covvvcrmmnccniccccnicccccces | s 1,032,420 | ......... 1,000,000 | ..........1,000,000 | ..........1,000,000 (1N U [ 1,000,000 32,420 32420 | ..o 13,533 |.09/14/2018
92343V BT 0| VERIZON COMMUNICATIONS ... | 09/21/2015] JEFFERIES & CO INC....ocoovvvveveres [ woverermmermmmnenmninnnnnnns | evvevenens 1,791,990 | .........1,500,000 | .........1,775,861 (718) (UAT:)) [ I, 1,775,143 16,847 16,847 51,581 | .09/15/2043
92344G  AX 4| VERIZON COMMUNICATIONS 09/21/2015| VARIOUS. 6,583,050 6,000,000 5,924,760 5,926,398 1,851 1,851 5,928,249 654,801 654,801 359,775 |.09/15/2035
92345Y AD 8| VERISK ANALYTICS INC . 107/16/2015| RBC CAPITAL MARKETS............ covvvesvsssssisssssisssssins | v 1,968,020 | .........2,000,000 | ..........1,989,260 64 (S (SRR [N 1,989,324 (21,304) (21,304) | oo 14,667 |.06/15/2025
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92531X BB 7| VERSO PAPER HLDG LLC/INC.. 07/30/2015 WAMCO. 16,500 40,000 23,000 14,578 14,578 37,412 (20,912) (20,912) 2,703 | 01/15/2019 | 4FE.....
94106L BA 6| WASTE MANAGEMENT INC.. 09/14/2019 CREDIT SUISSE CORP.. 1,939,420 2,000,000 .1,991,480 39%4 3% .1,991,874 (52,454) (52,454) 34,896 | 03/01/2025 | 2FE.....
94106L BC 2| WASTE MANAGEMENT INC.. o] 1 09/17/2015 SUSQUEHANA.......oooocvviees [ v [ v 1,815,580 2,000,000 | .........1,995,880 9 9 [ e [ 1,995,889 | ..o | e (180,309)[ ..........(180,309) [ ............ 46,922 | 03/01/2045 | 2FE.....
949746 NX 5| WELLS FARGO & COMPANY...........ccccoueeruunes | oo | 09/14/2015 WELLS FARGO SECURITIES... | ..oovvvocvinrincis | o 1,785,921 | ......... 1,642,000 | ......... 1,885,837 | ......... 1,828,318 | oo | v (G710 <) ) [T (44,203) | covoovvecrinriienns [ v 1,784,114 1,807 1,807 | .o 70,811 | 12/11/2017 | 1FE.....
94974B  GE 4| WELLS FARGO & COMPANY.........cccccovuvevnces | oo | 08/19/2015 WELLS FARGO SECURITIES... | .o e 1,985,020 | ... 2,000,000 ...1,986,240 | ......... 1,986,157 128 128 | e | e 1,986,285 (1,265) ([P ] — 74,917 | 11/04/2044 | 1FE.....
94974B  GL 8| WELLS FARGO & COMPANY. 07/15/2015 VARIOUS. 4,991,070 | ......... 5,000,000 4,981,000 0 [ o [ i 4,981,000 10,070 10,070 07/22/2027 | 1FE.....
94974B GM 6| WELLS FARGO & COMPANY. 07/16/2015 VARIOUS. 6,997,060 7,000,000 .6,996,080 0 ..6,996,080 980 980 07/22/2020 | 1FE.....
94974B  GP 9| WELLS FARGO & COMPANY. 09/21/2015 VARIOUS.........ooovvvmerviirmenriins | wevvnerviienenriiinnes | v 10,000,640 | ....... 10,000,000 19,982,500 0 [ o [ e 9,982,500 18,140 18,140 09/29/2025 | 1FE.....
94980V AG 3| WELLS FARGO BANK NA........ccccoovirirriianiens 07/20/2015 KEYBANC CAPITAL MARKETS | ....covoucvevenriirncis | cevii 1,200,570 | ......... 1,000,000 | ......... 1,152910 | ......... 1,147,221 (2,183) (2,183) | v | e 1,145,038 55,532 55,532 54,046 | 08/26/2036 | 1FE.....
952355 AN 5| WEST CORP 09/25/2015) WAMCO........ovvverieriervervenns | evvernernerncrinenins | oo 168,075 | oo 180,000 | ....cccoeue 166,050 | ............ 166,050 (V1 [SUOOPOORIRORROROOTEN ISP 166,050 2,025 2,025 | oo 12,013 | 07/15/2022 | 4FE.....
98212B  AF O] WPXENERGY INC.......covvrvrrirnrnrirerrrririsennes 09/22/2015 WAMCO.......cooevrvirmrrreirmnnnenrs | ereivseereiisnenriiens [ e 128,025 | ..o 130,000 | ..ovooveenee 130,000 (U [FSPRORRRII VSO 130,000 (1,975) (1,975) 1,648 | 08/01/2020 | 3FE.....
983130 AT 2| WYNN LAS VEGAS LLC/CORP.. 09/24/12015 VARIOUS........covvmvririnireircrene | vrveireirererrenenes | v 101,650 ...107,000 ...111,280 2,128 2,495 (367) 110,913 (9,263) (9,263) 3,099 | 03/15/2022 | 3FE.....
983793 AB 6| XPO LOGISTICS INC ... | 09/02/2015 WAMCO. 201,700 ...190,000 ....190,000 | .cvvvvenee 190,000 0 190,000 11,700 11,700 | oo 15,083 | 09/01/2019 | 4FE.....
984121 CL 5| XEROX CORPORATION.......cccoommrvimrrirriiins ... | 08/14/2015 BARCLAYS CAPITAL.....cccocoucvee | o | e 1,849,400 | ......... 2,000,000 | ......... 1,988,560 118 LT [FEOORRIIN [N 1,988,678 | ..ocvvvivicciicins | v (139,278) [ .........(139,278) | ............ 44,267 | 03/01/2035 | 2FE.....
98877D  AA 3| ZF NA CAPITAL...ccovviiriiirieeeeeiies 07/09/2015) WAMCO......c.oevververirerverrenns | evverveineineiineiins | oo 150,375 | oo 150,000 | ....cccvene 149,160 24 24 | s | e 149,184 1,191 1,191 1,250 | 04/29/2020 | 3FE.....
13645R AU 8| CANADIAN PACIFIC RR CO......ooormerrrirrrnrnnes A.. | 07/29/2015 SUSQUEHANA.........oovoemmmrree [ corrrerrrnnrrinnenrens | e 5,013,400 | ......... 5,000,000 | ......... 4,981,100 0 [ o [ v 4,981,100 32,300 32,300 08/01/2045 | 2FE.....
206519 AA 8| CONCORDIA HEALTHCARE COR. .1 08/04/2015 VARIOUS. ..192,965 ...188,834 814 830 (16) 188,817 4,148 4,148 3,805 | 04/15/2023 | 5FE.....
30051) AA 1| EVRAZ INC NA CANADA.... . | A..| 09/24/2015 CITIGROUP ..148,800 149,963 149,963 0 .149,963 (1,163) (1,163) ... 11/15/2019 | 3FE.....
98417E AS 9| GLENCORE FINANCE CANADA. .| 08/19/2015 WELLS FARGO SECURITIES... | ...oovvvenrrivcrii ...2,540,000 2,540,000 .2,571,640 2,557,708 | oo | v (13,455) | coooovveerienrirenns | e (13,455) 2,544,253 (4,253) (4,253) ] .... 10/23/2015 | 2FE.....
00080Q AF 2| ABN AMRO BANK NV........cccoovmvimmrimriniinnis F..107/21/201% JEFFERIES & CO INC.......ccooooe | covviiiriiiicicn cereeenn4,990,550 | ... 5,000,000 ....4,986,600 0 | e | e 4,986,600 3,950 3,950 07/28/2025 | 2FE.....
00131L  AB 1] AIA GROUP LTD....cccossmrrvvrmmrreimmmnrressserniinnne F.. | 08/19/2015 THE SEAPORT GROUP............ | covervverrrerincrririns [ cvrviiand 962,190 | ... 1,000,000 998,730 38 38 998,768 (36,578) (RITL) ] [— 14,489 | 03/11/2025 | 1FE.....
001406 AB 3| DCAL 2015-1AB1 ..109/15/2015 MBS PAYDOWN 8,571 8,571 8,571 0 8,518 53 53 213 | 02/15/2040 | 2FE.....
00182E AX 7| ANZ NEW ZEALAND INTL/LDN.. F.. | 07/31/2015 JEFFERIES & CO INC. 3,000,690 3,000,000 2,997,510 0 2,997,510 3,180 3,180 08/06/2020 | 1FE.....
00203Q AC 1| AP MOELLER-MAERSK A/S F.. | 09/21/2019 JEFFERIES & CO INC 12,001,080 | ....... 12,000,000 1,990,040 (V1 [PUUURRRIN IS 11,990,040 11,040 11,040 09/28/2020 | 2FE.....
00289X AA 7| ABENGOA YIELD PLC......cccovvvmirnirrrrirvciireis F.. 109/21/2019 CS FIRST BOSTON.......ccocvvree | vorrvervrrvcrveivenes | v 173,500 | ..cooonveee 200,000 | ... 197,000 | ..coovveeee 197,000 (V1 [PUOOPOROROTOROITEN ISP 197,000 (23,500) (23,500) { ...oovvvne 11,939 | 11/15/2019 | 4FE.....
02154E  AD 1] ALTICE FINCO SA.......oimmerriemrmrrirrsnnrrirnennes F.. | 07/28/2015 VARIOUS........ocovvermerrvirrmerris | cvviinemreirsnenriiens | cevvvirenn 432,600 | ............ 440,000 | ............ 443,600 12,880 21,035 (8,155) [ vvervrcrrerrerrins [ e 435,444 (2,844) (2,844) [ . 16,368 | 02/15/2025 | 4FE.....
03938L AY 0| ARCELORMITTAL... .. 07/16/2015f WAMCO.......cocevociicrvcrcrccnes | e | e 171,488 | ... 170,000 | ......cc.... 170,000 (V1) [PUOOPORORROREN ISP 170,000 1,488 1,488 1,210 | 06/01/2020 | 3FE.....
03938L AZ 7| ARCELORMITTAL... .. | 09/25/2015 VARIOUS 51,058 59,000 59,000 184 (184) 58,816 (7,758) (7,758) 1,179 | 06/01/2025 | 3FE.....
05581K AA 9| BNP PARIBAS F..]09/21/2018 JEFFERIES & CO INC......ccooooews | o | e 19,814,800 | ....... 20,000,000 | ....... 19,810,000 (V1 [PUORRRRIN IO 19,810,000 4,800 4,800 09/28/2025 | 2FE.....
10553Y AF 2| BRASKEM FINANCE LTD.....ccccccocrrmmrrrsrrrinns F.. | 08/05/2015 VARIOUS.......cccceeeccvivrrrrrrciiies | covverseiiiiivrveennins | coviiiiis 196,875 | ............ 225,000 225,000 225,000 12,375 | v (12,375) VAVYEH [ PR (15,780) | oovvvees (15,750) | cooccccvee 14,795 | 02/03/2024 | 2FE.....
210383 AD 7| CONSTELLIUM NV.....ovorrrrirrcrriernneniisnennes F.. | 07/29/2015 MORGAN STANLEY 240,625 | ............ 250,000 248,750 248,750 0 248,750 (8,125) (SR [— 12,444 | 01/15/2023 | 4FE.....
225433 AG 6| CRED SUIS GP FUN LTD.....cccoocumivmiirriirciis F..109/10/201% JEFFERIES & CO INC.......ccooooe | covvriniiiiiciicnis cereen4,993,000 | ... 5,000,000 | .........4,991,450 0 | i | e 4,991,450 1,550 1,550 09/15/2022 | 2FE.....
29273 AC 2| ENDO LTD/FIN LLC/FINCO.... .. 1 09/10/2015 W/T\VMS(.)N\_ e 529,763 513,000 (96) (96) 512,904 16,858 16,858 5,577 | 07/15/2023 | 4FE.....
302154 AZ 2| EXPORT IMPORT BK KOREA F..]08/17/2019 MARKETS | e 1,103,015 | .........1,103,979 | ......... 1,216,981 | ........ 1,058,342 0 58,221 | ......... 1,116,563 (96,915) 83,367 | ..ccovoue. (13,548) | ... 32,397 | 11/26/2015 | 1FE.....
30251G AN 7| FMG RESOURCES AUG 2006............ccocvvnnene F.. | 08/05/201% VARIOUS. 241,900 | ....co..co 420,000 | ............ 366,688 221,983 60,183 | oo 144,580 (84,397) 313,511 | e | e (71,611) ] v (71,611 [ e 23,956 | 04/01/2022 | 4FE.....
31562Q AF 4| FIAT CHRYSLER AUTOMOBILE...................... F.. ] 08/25/2015 VARIOUS...........ccccovuomerimmrrincn | e [ e 198,500 | ............ 200,000 200,000 3,960 (3,960) | vvovrirnriieniies | e 196,040 2,460 2,460 3,908 | 04/15/2023 | 4FE.....
55608P AP 9| MACQUARIE BANK LTD........cooomrimiriiricninaes F.. 1 07/23/2015 il?ﬁf:}&l@ %JEQJNP ........................................ 009,994,400 | ... 10,000,000 | .........9,986,100 0 [ s | e 9,986,100 8,300 8,300 07/29/2020 | 1FE.....
58733R AB 8| MERCADOLIBRE INC. R..| 09/09/2019 MARKETS CVT | ..140,912 ..130,000 | oo 130,000 | ..oooovvee 130,000 (U SRR RSN 130,000 10,912 10,912 3,523 | 07/01/2019 | 6*.........
675758 AK 2| ODEBRECHT FINANCE LTD.. D.. | 09/25/2015 VARIOUS. . 144,707 ...226,020 382,745 286,096 26,586 61,939 (35,353) 94,570 345313 | ... (162,934) (37,671) (200,605) 28,496 | 04/25/2018 | 2FE.....
675758 AL 0| ODEBRECHT FINANCE LTD......ccccovvvrerirerins F.. 1 09/14/2019 VARIOUS. 385,750 | ..ovvevnnd 600,000 514,500 514,500 18,528 72,607 (54,079) | vvvverereirierien | v 460,421 | oo | e (VZXT4)) [ (T4,671) [ v 22,191 | 04/25/2025 | 2FE.....
709629 AF 6| PENTAIR FINANCE SA......cccooimmmmmvirmnnriiinnns F.. | 08/24/2015 VARIOUS........covveermerveirreerrins | cvvineerriinneeriinns [ e 1,986,665 | ......... 2,000,000 | ......... 1,926,440 | ......... 1,941,582 7,129 YAV 1 [T B 1,948,711 37,954 37,954 38,683 | 12/01/2019 | 2FE.....
76716X AA 0| RIO OIL FINANCE TRUST.......ccovvriiriiriinnas R..| 09/24/2015% MORGAN STANLEY 205,900 | ............ 290,000 264,732 252,068 13,615 13,615 265,683 (59,783) (59,783) | ..cvvvne 17,773 | 07/06/2024 | 3FE.....
780099 CK 1] ROYAL BK SCOTLND GRPPLC.........cccoouvvvvre. F.. | 08/06/2015 WAMCO. 214,872 | ............ 210,000 210,000 0 210,000 4872 4,872 47 101/01/9999 | 4FE.....
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80281L AA 3| SANTANDER UK GROUP HLDGS........ccccooenecer F...| 09/08/2015| VARIOUS. 2,999,930 3,000,000 2,991,720 0 2,991,720 8,210 8,210 .09/15/2025
80281L AB 1| SANTANDER UK GROUP HLDGS.. F...] 09/08/2015| VARIOUS. 2,998,730 3,000,000 2,982,360 0 2,982,360 16,370 16,370 .09/15/2045
83368R  AF 9| SOCIETE GENERALE.. F...| 09/09/2015| JEFFERIES & CO INC.. 11,957,640 12,000,000 .11,947,560 0 11,947,560 10,080 10,080 .09/16/2020
865622 BW 3| SUMITOMO MITSUI BANKING F...| 07/14/2015| JEFFERIES & CO INC.. ...4,985,900 5,000,000 ...4,981,750 0 4,981,750 4,150 4,150 .07/23/2025
87160 AA 9| SYNCREON GROUP BV/SYNCRE.........cccooccrcc F...] 08/03/2015{ VARIOUS. 259,200 360,000 338,400 338,400 56,418 85,192 (28,774) 309,626 (50,426) (50,426) 23,719 | .11/01/2021
902118 BT 4| TYCO INTERNATIONAL FINAN.........ccovvvvvvvrrieinns F...] 09/09/2015| VARIOUS. 2,991,640 3,000,000 2,984,070 0 2,984,070 7,570 7,570 .09/14/2045
903510  AA 5| UBS GROUP FUNDING.........coovvverrrrrncrrnnicnnrricnens F...| 09/21/2015] SUSQUEHANA. 2,995,440 3,000,000 2,994,870 0 2,994,870 570 570 .09/24/2020
903510  AB 3| UBS GROUP FUNDING.........cooovverrrrrrrrrrrricrnnrinnens F...| 09/21/2015| VARIOUS. 5,003,250 5,000,000 | .........4,990,650 (VN [ [ 4,990,650 12,600 12,600 .09/24/2025
98313R__AA 4] WYNN MACAU LTD. F...| 08/07/2015| VARIOUS. 216,764 229,000 215,620 839 270 569 216,189 574 574 9,765 | .10/15/2021
3899999. Total Bonds - Industrial and Miscellaneou: -.....820,856,532 | ...... 816,978,766 | .....823,560,091 | ......159,148,350 0 (271,743) | coeveen. 1,627,465 | ........ (1,899,208)] ...oo...... 152,791 | ...... 818,998 445 (259,849)| ......... 2,117,928 | ......... 1,858,079 | .......8,802 356 XXX
8399997. Total Bonds - Part 4 ...1.871,190,824 | ...1,866,530,474 | ...1,876,760,456 | ......477,308,181 0....(1962252)] ........ 1,627,581 (3,589,833) 219,842 |..1,870,234,279 (389,079) 3577104 | ... 3,188,025 | ......18,371,669 XXX
8399999. Total Bond: ..1,871,190,824 | ...1,866,530.474 | ...1.876,760,456 | .....477,308,181 0].....(1,962252)] ... 1,627,581 | ........ (3,589,833) 219,842 | ..1,870,234,279 (389,079)] ......... 3577104 | ..........3,188,025 | .....18,371,669 XXX
Preferred Stocks - Industrial and Miscellaneous
013817 30 9 ALCOAINC.....cooomimerereninereneccnennncnernneecnensecsenssesensees | o 09/21/2015f VARIOUS..........ccovevevvrrrerenerenrrnnniens ceeeenenna1,815.000 288,428 386,295 386,295 77,368 (77,368) 308,927 (20,499) (20,499) | oocvvvvvee 16,394 XXX P4LFE..
22822V 20 0| CROWN CASTLE INTL CORP. .| 07/15/2015] VARIOUS.. ceveen1,560.000 ..159,605 .156,120 (1] (SRS ISR 156,120 3,485 XXX P5L.......
65339F 88 7| NEXTERA ENERGY INC.. 09/02/2015f VARIOUS.. 6,330.000 ,057,240 ..955,460 (137,670) .(137,670) 955,460 .101,780 XXX P2LFE..
902494 30 1| TYSON FOODS INC. .| 08/12/2015| VARIOUS...........covvvvvvvvreverrrnnenrrrinns | i 15,343.000 ..783,483 ..758,731 14,903 (14,903) | oo [ ovviriiinnns 743,829 39,654 XXX P5L.......
962166 87 2| WEYERHAEUSER CO........cccvvvvvvvevmvmrvvesennvssinnnnnes | coee 08/12/2015f VARIOUS...........coocvcvvvcrcrrrvvcvrrricrens | orereee 23,250.000 | ........ 1,199,272 | ..............50.00 | .........1,229,858 35,674 (YL [ [ 1,194,183 5,088 XXX P5L.......
GO0177J 11 6| ALLERGAN PLC......ococvevererernrerennrerenssssensssseresssenens E...[ 08/20/2015] VARIOUS.........cooocvemumerermmcrcrrcrrere v 1,289,000 | ..........1,371,496 | ............1,000.00 | ..........1,289,000 (VN (SRR ISR 1,289,000 82,496 XXX PéL.......
L0302D 17 8] ARCELORMITTAL F...{ 07/31/2015] VARIOUS........ooovvvvvvnvivnniiininins | s 11,.901.000 | ........... 173,206 25.00 205,887 205,887 (PR Y [ 178,753 (5,547) (K<L 70T I 13,389 XXX P4L.......
8499999. Total Preferred Stocks - Industrial and Miscellaneou 5,032,730 XXX 3,722,064 (137,670) 0 (292,749) 0].....4826272 0 206,457 206,457 XXX XXX
8999997. Total Preferred SIocks = Part 4..........cueiecrevsssssssssssssssssssssssssssssssssssssiss s | s 5,032,730 XXX 3,722,064 (137,670) 0 (292,749) 0]......4,826272 0 206,457 206,457 XXX XXX
8999999. Total Preferred Stocks. 5,032,730 XXX 3,722,064 (137,670) 0f......155079 (292,749) 0]....4826272 0 206,457 206,457 XXX XXX
Common Stocks - Industrial and Miscellaneous
00191G 10 3| ARC DOCUMENT SOLUTIONS INC........covvvvccrcc | e 09/22/2015f SNYDER CAPITAL.....ccvverevurererars | orerens 30,032.000 | wooovvvvrees 197,996 XXX 76,882 306,927 (230,045) (230,045) Y(CR:I: VN [ [ 121,114 | e 121,114 | XXX IS
002474 10 4| AZZINC.....ccoooocoiiviiiicicicicicssccsciscsscssscscsssssssesiissssiin | o 09/21/2015f SNYDER CAPITAL.......cooccucmvcuvcres | 1000000 7,736.000 | .....cccc.cc 401,145 XXX 315,234 362,973 (47,739) (47,739) 315,234 85,911 85,911 3481 XXX I
00508Y 10 2| ACUITY BRANDS INC.......cvvmrersesscrsesscrecsscressssrans | e 09/08/2015f VARIOUS.........ccovevererererrrrrersrnrerens 000003,100.000 | o 630,634 XXX 546,455 1,043 (1,043) 545413 85,221 85,221 403 XXX [I—
00751Y 10 6| ADVANCE AUTO PARTSINC...... . [ 09/08/2015] MUNDER............ccccvcccvivinniirins | 005,400,000 | .. 933,460 XXX 683,044 (177,088) | ...ooovvvvvvvrrrernnnrrreens | eererenererecesenencscneeens [ v (177,068) 683,044 250,416 250,416 972 XXX
008252 10 8| AFFILIATED MANAGERS GROUP.. .| 09/08/2015] MUNDER 3,600.000 689,752 XXX 241,797 (522,267) (522,267) VLAV TA N I 447,956 | ............. A47,956 | ...oooovvverierreiieninnns XXX
01973R 10 1] ALLISON TRANSMISSION HOLDING..........cocee. | woeee 09/08/2015f MUNDER...........cccccooceveemvevcvrccvcvrae | e 14,700.000 | ............ 421,555 XXX ] 418,803 | ............ 498,330 (79,527) (UECEYI0Y [ [ 418,803 2,752 2,752 5,550 XXX S
031100 10 O AMETEKINC.......covvvvcrrmrnncrenincrrnnnccnnnnncnnnnnceesennseeens | o 09/08/2015f MUNDER..........ccocceeuvevevmvevevsccveviae | s 13,700.000 | ............ 742,339 XXX 485,665 | ............ 721,031 (235,366) (PRIIRISIC) N RN I 485,665 256,674 256,674 2,466 XXX | I
032095 10 1| AMPHENOL CORP-CL A......ccovvvvemrvereverrrerenrnerenes | coeee 09/08/2015f MUNDER..........cccreeseevevsversvscsrssran | orerene 18,300.000 | ............. 981,282 XXX 373,046 984,723 (611,678) (611,678) RTRT1ZT N I [ 608,237 608,237 6,863 XXX [I—
032657 20 7| ANALOGIC CORP........cccooomsimmmisimisisisisisiscsissicsianss | coeie 09/23/2015f SNYDER CAPITAL.......ccccooeuvecccere | v 10,337.000 | ............ 840,620 XXX 661,155 874,614 (213,459) (213,459) (U ARSI R I 179,465 | ....cocoeven 179,465 | ............ 3,101 XXX I
04351G 10 1| ASCENA RETAIL GROUP INC .| 09/21/2015 SNYDER CAPITAL 1,189,007 XXX .583,935 | .........1,202,532 (618,597) (618,597) 583,935 605,072 605,072 XXX
046433 10 8| ASTRONICS CORP. 09/08/2015f MUNDER.. .379,725 XXX .492,101 0 .(112,376)| ... (112,376) | .. XXX
067383 10 9| CRBARD INC.......ccocumveveriverevevsneremsnesesesssesesssesessnes | ceeee 09/08/2015f MUNDER.. ..662,844 XXX .45539% | ........... 566,508 | ...oooore (111, 112) [ i | i | v (T1,112) | v 207,448 207,448 XXX
09061G 10 1| BIOMARIN PHARMACEUTICAL INC.......cccoouvvueee | ene 09/08/2015f MUNDER.........coocsueurerermrererssereriies | 1000002...9,400.000 | .......... 1,234,795 XXX 200,614 849,760 (649,146) (649,146) PIVORCH T/ [ BV 1,034,181 | ........ 1,034,181 | oooovvvrrvrivrrrricrinnns XXX Lo
099724 10 6| BORGWARNER INC.....cccovvovcrmvevermnnccrcnnccrcriccncnes | o 09/08/2015f MUNDER...........ccccoeeveveemvevevrccrivrae | s 15,800.000 | ............ 712,367 XXX ] 444,412 | o 868,210 | ... (423,798) [ oo | oo | v (G E1<) ) R I 444,412 267,954 267,954 5174 XXX I
122017 10 6| BURLINGTON STORES INC......ccoovvvverrmmvccrrcececcs | e 09/08/2015f MUNDER..........ccccceeueeveesverevsccrisras | orerene 12,000.000 | ............. 641,596 XXX 587,713 0 587,713 53,883 53,883 XXX | I
12514G 10 8| CDW CORPIDE..........coooovosiiiscsiiiscsciiscscsiscsssiiisisias | o 09/08/2015f MUNDER...........cccccoeceveemvevevrccvcvraas | v 15,800.000 .620,895 XXX 541,624 0 541,624 79,271 79,271 554 XXX
127055 10 1| CABOT CORP. 09/23/2015{ SNYDER CAPITAI .893,743 XXX 449,132 1,152,114 (702,983) 449,132 444,612 444,612 14,506 XXX
12709P 10 3| CABOT MICROELECTRONICS CORP........cccevers | wrere 09/28/2015| SNYDER CAPITAL... ,196,154 XXX 804,619 1,303,477 (498,858) 804,619 391,536 391,536 XXX
141619 10 6| CARDIOVASCULAR SYSTEMS INC.......ccocouvcvcrc| woeee 09/08/2015f VARIOUS..........cccemmrervrnririninns | 2000 13,600.000 | e 309,409 XXX ] 442,052 84,977 357,075 (47,666) (47,666) XXX I
14161H 10 8| CARDTRONICS INC.......cocvourrererrrererernrerennrerenneenes | e 09/21/2015f SNYDER CAPITAL......cccoceeeurerer. coeveen 1,652,965 XXX 1,297,681 | .......... 1,846,709 (549,028) | cccvvveverrcercseries | oo | eevereeeren(549,028) | v | v 1,297,681 355,285 355,285 XXX | I
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142339 10 0| CARLISLE COS INC........covvivcriiieriirriiieriis ... | 09/08/2015 MUNDER ..545,846 XXX e 486,383 | ............ 487,296 (913) ()] [RURRRRIN IS 486,383 59,463 59,463 3,540 XXX
146229 10 9| CARTERS INC. 09/08/2015 MUNDER. ..889,905 XXX 953,239 0 953,239 (63,335) (63,335) XXX
15135B 10 1| CENTENE CORP........cccovmiirrinrircrierines 09/08/2015 MUNDER ,900.000 | .. .454,394 XXX 282,371 358,283 | ............ (P59 | oo | v | e (75,911) 282,371 | oo | e 172,022 ..172,022 XXX
156782 10 4| CERNER CORP.......cccrviiricriiicricnicniis 09/08/2015 MUNDER.........coooueviemriincricnnns | oo 12,000.000 | ............ 748,721 XXX e 325,144 | ............ 775,920 | ..ooouc (450,776) [ ..oovvvecrieciicn | e | i (450,776) 325,144 | oo | s 423,577 | oo LY RSTA R [ XXX Lo
16934W 10 6| CHIMERIX INC......coovomrerreirerireererrererseeinens 09/08/2015 MUNDER.........coveuerernrrererernens | wevee 10,400.000 | ............ 533,230 XXX 391,976 0 391,976 | oo | e 141,254 | ... 141,254 | oo XXX [
171340 10 2| CHURCH & DWIGHT CO INC. 09/08/2019 VARIOUS ..9,000.000 786,525 XXX ....248,262 ....(461,028) ..(461,028) 248,262 538,262 538,262 9,045 XXX
184496 10 7| CLEAN HARBORS INC... 09/21/2015 SNYDER CAPITAL.. 41,874.000 2,088,845 XXX 11,023,374 ....(988,671) ..(988,671) ..1,023,374 1,065,471 XXX
18911Q 10 2| CLOUD PEAK ENERGY IN . 07/24/2019 VARIOUS 384,499.000 | ......... 1,218,874 XXX 2,345,639 563,873 | oeevreiei(653,873) | oo [ 1,791,765 .(672,891) ] .... XXX
192422 10 3| COGNEX CORP.......cccooomrricriienriicniieriienians 09/23/2015 SNYDER CAPITAL 22,839.000 859,692 XXX e 250,432 | .coooene 943,936 | .......... (693,504) [ .oooveecrierriien | e | s (693,504) 250,432 609,260 609,260 XXX I
192446 10 2| COGNIZANT TECH SOLUTIONS-A................. 09/08/2015 MUNDER..........coveoerernerererernnne | weneee 14,300.000 | ............ 933,819 XXX e 195,770 753,038 (557,268) (GLYAVLL:) ) [P IR 195,770 | v | e 738,049 | ............ 738,049 | oo XXX I
20605P 10 1] CONCHO RESOURCES INC........cccoooovmvircrnnaae ... | 09/08/2015 MUNDER...........ccooooovmvnnricnniis | s 4,600.000 | ............ 488,062 XXX e 419,460 | ............ 458,850 (39,390 (39,390) | vveovvvvrririienns | e 419,460 68,602 68,602 XXX I
216648 40 2| COOPER COS INC/THE.........ccooooomeriereriireniens 09/08/2015 MUNDER ..4,600.000 740,581 XXX ...324,392 745614 | .......... (421,222) [ oo [ e | e (421,222) 324,392 XXX
217204 10 6| COPART INC. 09/21/2015 SNYDER CAPITAL.. .66,766.000 2,378,547 XXX .1,063,618 436,291 | ........ (IRY PRI [ (SR IO (1,372,674) | oo [ s 1,063,618 | ovvooveiiciinnns 1,314,929 XXX
22282E 10 2| COVANTA HOLDING CORP........cccocvureriias 09/23/2015 SNYDER CAPITAL......cocovecrrirs | o 76,918.000 | ......... 1,502,847 XXX 1,043,133 | e 1,692,965 | .......... (649,832) [ oo | e | s (649,832) | .ooovvecvirrirenis | e 1,043,133 | oo | e 459,714 | L 459,714 | ........... 57,689 XXX I
25278X 10 9| DIAMONDBACK ENERGY INC........covvvvurerrrnnee 09/08/2015 MUNDER..........cvevererrrirerirnens | cevera 6,500.000 | ............ 439,854 XXX (VN [PORRORTIN ISR 467,648 (27,795) (27,795) XXX I
25470F 10 4| DISCOVERY COMMUNICATIONS-A............... 09/08/2015 MUNDER..........cooooeviemrireriianns | o 10,200.000 | ............ 288,448 XXX ] 260,214 | 351,390 | .coooouee (91,176) (91,176) 260,214 28,234 28,234 XXX Lo
25470F 30 2| DISCOVERY COMMUNICATIONS-C.. 09/08/2015 MUNDER 20,300.000 543,659 XXX 684,516 ..(171,073) ..(171,073) 513,443 30,217 30,217 XXX
258278 10 0| DORMAN PRODUCTS INC 09/23/2015 SNYDER CAPITAL.. ....22,314.000 1,142,411 XXX 934,092 ,077,097 (143,005) ..(143,005) 934,092 208,319 208,319 XXX
26969P 10 8| EAGLE MATERIALS INC.... 09/08/2015 MUNDER ..4,400.000 360,997 XXX 334,532 334,532 0 334,532 26,465 26,465 1,320 XXX
29362U 10 4| ENTEGRIS INC.......covvverrrrerieereireriieceieeneens 09/23/2015 SNYDER CAPITAL......coevvemvrrre | e 129,488.000 ...1,818,272 XXX 826,133 | ......... 1,710,536 (884,403) [ .oooooovcccricns [ e | v (884,403) 826,133 992,139 992,139 XXX I
296689 10 2| ESSENDANT INC......ccovvvoriicriinriseiiisenies ... | 09/21/2015 SNYDER CAPITAL.......cccccvvvvers | s 30,730.000 | ......... 1,067,976 XXX e 763,095 | ......... 1,295,577 (532,482) (532,482) | .voovvvvvrieriinns | e 763,095 304,881 304,881 | ......oouc. 12,907 XXX I
297425 10 0| ESTERLINE TECHNOLOGIES CORP. 09/23/2015 VARIOUS. 39,696.000 XXX v 2,959,159 | . 4,353,857 |........ (1,394,699) | ..ocvvenrvereinenis [ v 273,8% | ........ (1,668,593) | ..o [ s 2,685,265 576,866 576,866 XXX
31620M 10 6| FIDELITY NATIONAL INFO SERV.. 09/08/2015 MUNDER. 4,600.000 XXX 321,398 0 321,398 (7,523) (7,523) XXX
34964C 10 6| FORTUNE BRANDS HOME & SECURI 09/08/2015 MUNDER .11,600.000 | .. .575,723 XXX 253,420 525,132 (271,712) (2711,7112) 253,420 322,303 322,303 4,088 XXX
368736 10 4] GENERAC HOLDINGS INC.........cccovvvrvvrrrrrieres ... | 09/23/2015 SNYDER CAPITAL.....ccccorvrrrere | s 37,913.000 | ......... 1,165,822 XXX 1,507,042 | ......... 1,742,861 (235,819) (PR LC) ) [P I 1,507,042 | covoovrvecrncriens | e (341,220) [ v (341,220) | oo XXX I
371532 10 2| GENESCO INC. 09/21/2015 SNYDER CAPITAL......ccccooevvies | o 11,689.000 | ............ 719,334 XXX e 759,141 | ... 880,860 | .......... (PAIVAT:)T ORI [N P QAT AL:) ) [ IR 759,141 (39,808) (39,808) XXX I
38388F 10 8| WRGRACE & CO.....coevvorrrerricrireriieneis 09/08/2015 MUNDER 5,800.000 576,761 XXX ..487,174 553,262 | ..ovoonee (66,088) ....(66,088) | .... 89,587 89,587 XXX
384109 10 4] GRACOINC .... | 09/21/2015 SNYDER CAPITAL.. .24,227.000 1,707,473 XXX 731,967 1,942,521 | ....... (1,210,554) 1,210,554) | ... 975,506 975,506 21,804 XXX
405024 10 0| HAEMONETICS CORPIMASS..........cccocovrvues .... | 09/25/2015 SNYDER CAPITAL.. ....75,188.000 | .......... 2,889,218 XXX 11,996,674 2,813,535 (816,861) (816,861) 892,545 892,545 XXX
405217 10 0| HAIN CELESTIAL GROUP INC........ccccouvvvvvrunee 09/08/2015 MUNDER..........coverererrrererernens | crverens 9,500.000 | ............ 601,057 XXX e 410,160 | ............. 553,755 | oovovue (143,595) [ c.oovveererienerirrenes | e | s (143,595) | covovvvervrriecrinnns | e 410,160 [ .oooovercrerrcrieenns [ e 190,897 | oovvvevnee 190,897 | oo XXX I
421924 30 9| HEALTHSOUTH CORP.........cccvvvvmriirriiireris 09/08/2015 MUNDER..........coooovrimnrircricnnns | o 16,300.000 | ............ 698,607 XXX 334,536 626,898 (292,362) (292,362) 334,536 364,071 364,071 | ..ccooouee 10,269 XXX Lo
422806 20 8| HEICO CORP-CLASSA........ovvvemrirrrrirerinns 09/21/2015 SNYDER CAPITAL......coevveeerrare | wovnees 51,864.000 ....2,336,143 XXX e 599,806 | ........ 2,456,279 | ........ (1,856,473) | coovvverreeneriveren | e | v (RSN IR I 599,806 | ...oooerevrrireriins | e 1,736,337 | ccovvveee 1,736,337 | oo 7,261 XXX I
42330P 10 7| HELIX ENERGY SOLUTIONS GROUP 08/26/2015 VARIOUS. ....65,925.000 457,874 XXX e 1,430,573 | ......... 1,430,573 597,940 (6597,940) 832,633 (374,758) | ... (STATE8) | o XXX
440452 10 0| HORMEL FOODS CORP 09/08/2015 MUNDER. ....12,700.000 .773,143 XXX 694,728 0 [ s [ e 694,728 78,415 78,415 3,175 XXX
443510 20 1| HUBBELL INC -CL B.....oorvverreirrrereniireceenns 09/08/2015 MUNDER..........coveuerererrerereranne | cerernes 5,100.000 | ............ 511,830 XXX 479,543 | ............ 544,833 | ........... (65,290) [ .vvvveevvveeeenren | eorerrienneiinnein | v (65,290) | +vveveverrerercrrrnnns | rerrirnns 479,543 32,287 32,287 7,168 XXX I
44980X 10 9] IPG PHOTONICS CORP.........ccoovvvmirirnrrienens 09/08/2019 VARIOUS 8,000.000 | ............ 701,164 XXX e 760,631 79,231 | o (79,231) 681,400 19,764 19,764 XXX I
45167R 10 4| IDEX CORP. 09/23/2015 SNYDER CAPITAL......coecveerriee | woveee 32,447.000 ....2,353,720 XXX e 755,551 | ......... 2,525,674 | ........ (AIA(VRVZ] [N IS DO (1,770,124) | oo | e 755,551 | oo | v 1,598,169 | ......... 1,598,169 | ............ 29,851 XXX I
457187 10 2| INGREDION INC 09/21/2015 SNYDER CAPITAL.. .34,264.000 3,025,988 XXX e 730,472 | ......... 2,906,958 | ........ (2,176,486) (2,176,486) | ...cooovvvncriniies | e 730,472 2,295,516 2,295,516 | ............ 43,173 XXX
46284V 10 1] IRON MOUNTAIN INC. 07/01/2019 VARIOUS ..1,500.000 | .. ....46,616 XXX 53,323 57,990 (4,667) 6,823 ...(11,490) 46,500 116 116 1,464 XXX
464287 48 1| ISHARES RUSSELL MID-CAP GROW............. 09/28/2015 VARIOUS. 63,846.000 | .......... 5,863,262 XXX ] 6,280,678 78,157 | vovvver (78,157) (3077 I (SRR IS (339,260) [ ..........(339,260) [ ............ 10,776 XXX [
465685 10 5| ITC HOLDINGS CORP........ccccoouvemrrinnirinniii 09/08/2015 MUNDER..........cooovevimriircriinnns | o 16,000.000 | ............ 531,529 XXX 292,302 646,880 (354,578) (354,578) 292,302 239,227 239,227 6,756 XXX Lo
48238T 10 9| KARAUCTION SERVICESINC...........ccccouvvvcve. ... | 09/21/2015 SNYDER CAPITAL........ooovcverres | wovene 89,171.000 ...3,378,884 XXX v 1,062,390 | 3,089,775 | ........ (2,027,385) | weoovvvrereenerieren | e | e (2,027,385) | ..o | e 1,062,390 2,316,494 2,316,49% | .......... 72,229 XXX I
483548 10 3| KAMAN CORP........ccooooimrirrirriicniiscinnis ... 109/15/2015 SNYDER CAPITAL 20,256.000 | ............ 783,768 XXX e 337,262 | ........... 812,063 | .......... (474,801) [ oo Lo | (474,801) 337,262 | oo | 446,506 | ............ 446,506 | ........... 10,533 XXX Lo
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489170 10 0| KENNAMETAL INC. .| 09/23/2015) SNYDER CAPITAL. .16,236.000 .468,473 XXX 538,223 (42,863) (42,863) 538,223 (69,750) (69,750) 8,570 XXX
49427F 10 8| KILROY REALTY CORP.. 09/08/2015( MUNDER ...7,100.000 | .. ..480,842 XXX v 327,289 | ... 490,397 | ... (163,108) ceveeennn(163,108) 327,289 | oo | e 153,553 | wooooovnn 153,553 | ovvvovens 7,455 XXX
501797 10 4|LBRANDS INC.......ccooommrreimmmmrecimnmrreriserreirinnns | coves 09/08/2015f MUNDER.........covveemmvrverrrerriiss | e 9,900.000 | ........... 864,995 XXX 359,187 | ............856,845 | ........... (497,658) cevveeenn(497,658) KISCTE:TA RPN I 505,808 505,808 32,250 XXX [
52471Y 10 6| LEGACYTEXAS FINANCIAL GROUP............... | ..... 09/22/2015 VARIOUS.........cvvevrrerrirerrrirens | cevenne 33,858.000 | ............ 983,830 XXX ] 779,823 14,238 (14,238) | vooovvercrervereneeens | e 765,584 218,245 218,245 | ........... 13,543 XXX | I
530307 10  7|LIBERTY BROADBAND-A..........coevvvermvrirerrrracs | ceeee 09/08/2015 MUNDER 3,600.000 | ...occvvveee 196,905 XXX (98,778) (98,778) 81,546 XXX
530307 30 5|LIBERTY BROADBAND-C... 09/08/2015 MUNDER 5,000.000 268,744 XXX | 112,329 | ... 249,100 [ e (136,771) cerrereeeed(13B, 7T | e | e 112,329 | oo XXX
531229 10 2| LIBERTY MEDIA CORP - A......covvvmerrvrrmenrrnns | oo 09/08/2015 MUNDER 5,500.000 208,199 XXX | 94,530 | oo 193,985 (99,455) (99,455) 94,530 | coovvvererrirreerenns [ e 113,669 | ..ooooveee 113,669 [ ..o XXX | I
531229 30  OfLIBERTY MEDIA CORP - C.....ooovvevrvrerecrrrines | crver 09/08/2015f MUNDER.........covoouerreerreerrireres | o 15,400.000 | ............ 569,102 XXX 252,744 | ............ 539,462 (286,718) (286,718) 252,744 316,358 316,358 XXX I
534187 10 9| LINCOLN NATIONAL CORP.........cccomurrrerrrrrres | cover 09/08/2015f MUNDER.........coveeuerreireeerrernnes | o 11,200.000 | .......c..s 588,931 XXX 178,428 | ............ 645,904 | ... (467,476) cevverrnes(ABTATO) [ oo | e 178,428 | oo [ s 410,503 | ...oovovv 410,503 | ovvvvernnncd 6,720 XXX [
538034 10 9| LIVE NATION ENTERTAINMENT IN.....ccccoveers | covee 09/08/2015f MUNDER.........covveeerreereerverines | woveane 28,200.000 ..714,480 XXX ....(133,239) X . 603,063 | .ovvoovevrrerrerrerns | e 147 | TMLAT e XXX
571903 20 2| MARRIOTT INTERNATIONAL -CL A... . 09/08/2015( MUNDER IO [ 11,200.000 | .. ..802,404 XXX ceveennn 417,424 ) cervennr(456,512) | ... 384,980 384,980 6,490 XXX
587200 10 6| MENTOR GRAPHICS CORP...........ccomuvrvrermanns | covee 09/08/2015f MUNDER.........covceemrreerrerrerires | woveane 24,800.000 | ........... 632,679 XXX 368,528 | ............ 543,616 | ... (175,088) cereerenn(175,088) 368,528 264,151 264,151 4,678 XXX [
595017 10 4| MICROCHIP TECHNOLOGY INC.......ccovvreruuuns | covee 09/08/2015f MUNDER.........ovceormrreereerririrres | o 10,800.000 | ............ 469,597 XXX 210,924 | ............ 487,188 (276,264) (276,264) 210,924 258,673 258,673 7,117 XXX [
59522) 10 3| MID-AMERICA APARTMENT COMM.......ccccoere | coene 09/21/2015{ SNYDER CAPITAL......coevvvrrerrrs | crvenne 13,678.000 | ......... 1,097,850 XXX (219,218) (VAL IAE:) ) R I 802,255 295,595 295,595 31,596 XXX
61174X 10 9| MONSTER BEVERAGE CORP .| 09/08/2015) MUNDER 6,300.000 881,272 XXX (387,189) (387,189) 295,416 585,856 585,856 XXX
636220 30 3| NATIONAL GENERAL HLDGS........cccovvvvrrmverrer | cover 09/08/2015f MUNDER.........covcovrerreereerrirnes | covenne 31,600.000 [ ...ooovvee 605,112 XXX | 443664 | ...........588,076 | ........... (144,412) JROSSPRRN | V:: 5 /) (PP IOV 443,664 | ..o | e 161,448 | ..o 161,448 | oo 1,89 XXX
STATE STREET GLOBAL
65339F 10 1| NEXTERA ENERGY INC......ocovverrerrrerrrerimrcnres [ oo 09/10/2015{ MARKETS LLC 0.586 55 XXX 0 56 (1) (1) XXX | I
655663 10 2| NORDSON CORP.......ccoovveuerreermerrirserreirnees | cover 09/08/2015 VARIOUS.........covvverrvirerrriires | v 29,625.000 XXX ] 2,149,236 | .........2,309,565 | ........... (160,329) cerrenreee(160,329) | oo [ v 2,149,236 (72,469) (72,469) 22,505 XXX I
675232 10 2| OCEANEERING INTLINC.......ocooommerrverrrerrrrirns | covee 09/08/2015 VARIOUS.........ccvvveeernrieranrrrinns | cevvennne 5,600.000 XXX (61,320) 5,302 (66,622) 260,904 (26,164) (26,164) 3,807 XXX [
679580 10 0| OLD DOMINION FREIGHT LINE........ccccomuvvrres | covee 09/08/2015f MUNDER.........covveuerreerreerrerines | o 10,200.000 XXX (367,404) JROSPPPROON (< 477071 (FRPPOORRRPPOOOOTY IDVOPPROO 424,524 290,616 290,616 XXX
682189 10 5| ON SEMICONDUCTOR CORP. .| 09/24/2015| MUNDER. .84,100.000 XXX (238,003) (238,003) 613,930 204,945 204,945 XXX
693282 10 5| PDF SOLUTIONS INC 09/23/2015( VARIOUS. ] 54,901.000 XXX 815,829 | (123,527) ceveeen(123,527) 692,302 (17,825) (17,825) XXX
69370C 10 O PTCINC....civvvivririsrrerresrerivsresriesseniesneenens | v 09/08/2015f MUNDER........oocoevmrreirrnrrerirns | o 12,700.000 XXX 449,961 | .oovovore 465,455 (15,494) (1549) ] cooovvevrencnririnns | v 449,961 (15,996) (15,996) XXX [
70959W 10 3| PENSKE AUTOMOTIVE GROUP INC.........coce. | oee. 09/08/2015{ VARIOUS.........ccoervrrrerrierrirens | cvvene 16,200.000 | ............ 833,425 XXX ] 657,558 | .cocovnve 794,934 | ... (137,376) ceennenn(137,376) 657,558 | cvvvvvververanerrernns | cvererrinnns AVER: A — 175,867 | coovvvvennee 11,178 XXX | I
714046 10 9| PERKINELMER INC........cocovvvvirvvremnrrirnerinnniirns | oo 09/08/2015f MUNDER..........ccveemreemerermrrinens | crvinne 11,000.000 ..542,872 XXX ...479,040 (1,990) (1,990) 63,832 63,832 2,310 XXX
73179P 10 6| POLYONE CORPORATION.........coevvvrvrrirnrrriras | covee 09/08/2015f MUNDER..........cveerrvererermrrirens | covinne 12,100.000 ..395,236 XXX ....426,229 (32,482) (32,482) (30,994) (30,994) 3,630 XXX
739276 10 3| POWER INTEGRATIONS INC.......cccooovvvvrvrrrns | creee 09/21/2015{ SNYDER CAPITAL......coocvvrerrrs | coveeee 26,364.000 | .........1,056,939 XXX ] 802,257 | ... 1,364,073 (561,817) (561,817) 802,257 254,683 254,683 7,943 XXX | I
740189 10 5| PRECISION CASTPARTS CORP.......ccooeuvvveree | covee 08/10/2015 VARIOUS........ccvvveeerrriranerri | cevvinnne 9,175.000 | ......... 2,118,935 XXX coren 1,211,531 2,210,074 (998,543) 37,182 | ........ (1,035,725) | .oovvvvevrervvirnsenns | cvvvi 1,174,349 944,586 944 586 551 XXX I
749607 10 7| RLICORP...cooimrrrrirmrenriiineenrinsessisssesnennens | covee 09/23/2015( SNYDER CAPITAL.....coovvvrvcrrres | wovenee 28,630.000 | ......... 1,574,000 XXX | 925,608 | ......... 1414322 | ........... (488,714) cerrennn(488,714) 925,608 | covvvveurrerrerrerins | e 648,392 | ............ 648,392 | ...oovvenn. 13,371 XXX I
749685 10 3| RPM INTERNATIONAL INC......oooouerrivrrerrienns | o 09/08/2015f MUNDER.........covvouerreerreerrerrnes | o 10,400.000 | ............ 467,098 XXX (85,018) (85,018) | cvvvvvvrveerrncrrirrnes | v 442,366 24,732 24,732 8,112 XXX
750236 10 1| RADIAN GROUP INC . 09/08/2015( MUNDER 32,200.000 574,384 XXX cereernn 373,976 | ...........538,384 | .......... (164,408) ceveenenn(164,408) 373,976 200,409 200,409 203 XXX
75524B 10 4| RBC BEARINGS INC.........coomerveermrrriermerreiinns | e 09/21/2015( SNYDER CAPITAL.....covvvvverrrrer | wovenne 33,854.000 | .......... 2,143,845 XXX 672,613 | ........2,184,599 | ........ (1,511,985) | ..o e | v (1,511,985) 672,613 e 1,471,232 | 1,471,232 | oo XXX [
756577 10 2| RED HAT INC.....oovvvvvrrriercereissereissssnnenns | o 09/08/2015f MUNDER.........ooccommvreerrcrrerrrns | e 10,600.000 | ............ 782,312 XXX 376,546 | ...........732,884 | .......... (356,338) (356,338) 376,546 | .oooooorvercrriens | e 405,766 | ............ 405,766 | ..oooovvvreercnnennne XXX [
778296 10 3| ROSS STORES INC 09/08/2015f MUNDER.........oococommrreesrmrrcrarns | o 16,600.000 ..851,198 XXX (332,913) TRV L)Y I I 449,445 | ..o | e 401,753 | cooooennd 401,753 | oo 4,912 XXX
78388) 10 6| SBA COMMUNICATIONS CORP-CL A... .| 09/24/2015| MUNDER. .11,600.000 1,352,464 XXX (884,848) (884,848) 399,968 952,496 952,496 XXX
78442P 10 6| SLM CORP.......covorereeereierieeerirereinenieeneinens | cevee 09/08/2015{ VARIOUS..........ccvomerrerrierrirens | v 74,100.000 | .. ..626,741 XXX , (38,523) 23,216 (61,739) 687,648 (60,907) (60,907) XXX
78467 10 0| SS&C TECHNOLOGIES HOLDINGS.........coooees | o 09/24/2015) MUNDER.........covcovrerriirreereirines | o 16,700.000 | .........1,151,942 XXX | 520,562 | ............ 976,783 | .o (456,221) cereeeennn(456,221) 520,562 631,380 631,380 5,525 XXX I
816850 10 1| SEMTECH CORP......ccocnmvvrrvrrnrrerirnssnriirsnennes | cvves 09/30/2015 VARIOUS........covveveerrvirmecrris | woree 150,360.000 | ......... 2,648,364 XXX 13,183,206 | ......... 4,133,885 (950,679) 358,259 | ........ (1,308,938) 2,824,947 | oo | v (176,583) ] ........... (RE(1:K) ) XXX I
82669G 10 4| SIGNATURE BANK 09/08/2015 MUNDER 5,800.000 800,177 XXX ....155,872 ) (574,696) 644,305 XXX
829073 10 5| SIMPSON MANUFACTURING CO INC .| 09/23/2015] SNYDER CAPITAL.. 42,625.000 ...1,503,584 XXX 11,062,641 ) ...440,943 XXX
83088M 10 2| SKYWORKS SOLUTIONS INC............ . 09/08/2015( MUNDER 8,300.000 | .. 725912 XXX ...141,234 ) N 584,678 584,678 XXX
83421A 10 4| SOLERA HOLDINGS INC.......ooooovmmrrvereerreiines | o 09/15/2015 VARIOUS........ccovveevrrrimerrriies | v 48,100.000 | .......... 2,505,268 XXX ....1,874,229 2,349,162 (588,918) 83,244 (T (72 ST I 1,790,985 | ..o [ s 714,283 | ... 714,283 XXX I
85571Q 10 2| STARZ - A...cooocvereerrvseeneieesnvesessseieenes | e 09/16/2015f MUNDER.........oveoormrreereerrirrres | o 66,781.000 | .......... 2,487,591 XXX 1202111 s 1,983,396 | .......... (691,284) (691,284) | c.veovevverriinne | v 1,292,111 [ oo v 1,195,479 | 1,195,479 | oo, XXX [
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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858912 10 8| STERICYCLE INC.....ccooooiriirccnciccs ... | 09/08/2015 MUNDER. ..3,100.000 445,884 XXX e 119,201 | .ocevennc 406,348 (287,147) (VL TIT YA [ 119,201 326,683 326,683 XXX
87162H 10 3| SYNTELINC. ... | 09/21/2015 VARIOUS. .24,852.000 | .. ,070,925 XXX 935,553 521,768 (210,946) (210,946) 935,553 XXX
879360 10 5| TELEDYNE TECHNOLOGIES INC................... .... | 09/21/2015 SNYDER CAPITAL.. ...16,203.000 | ......... 1,623,031 XXX e 576,204 | ......... 1,664,696 | ........ (1,088,492) | ....coooovverciier | e | s (1,088,492) 576,204 woeeen 1,046,827 1,046,827 | ... XXX SR
88362T 10 3| THERMON GROUP HOLDINGS INC............... ... | 09/22/2015 SNYDER CAPITAL......coocovvirars | s 58,973.000 | ......... 1,337,869 XXX ] 1,179,593 | ........ 1,426,557 (246,964) (246,964) | ...ovvoevvvnrirens | e 1,179,593 | oo | i 158,276 | ............ 158,276 | ..oovveereierii XXX Lo
885160 10 1] THOR INDUSTRIES INC.........oooccvmurrrieinrrrrnnres ... | 09/08/2015 MUNDER...........cocvvomererrrreinerinn | o 10,400.000 | ............ 573,399 XXX 535,600 581,048 (45,448) [ .vvvoervccccrs [ oo | v (45,448) | .voovvvverrrncrinens | s 535,600 37,799 37,799 8,424 XXX [I—
889478 10 3| TOLL BROTHERS INC........cccoovveiiriincriinniinns ... | 09/08/20159 MUNDER ....16,300.000 619,571 XXX 507,908 558,601 (50,693) (50,693) 507,908 XXX
902681 10 5| UGI CORP .... | 09/21/2015 SNYDER CAPITAL.. .62,924.000 2,204,370 XXX . 979,144 2,389,854 .(1,410,710) 1,410,710) 979,144 XXX
91911K 10 2| VALEANT PHARMACEUTICALS INTE............. .... | 08/20/2018 VARIOUS, ..9,463.000 | ......... 2,277,070 XXX ...119,684 354,250 | ........ (VRTINS [P O (1,234,566) | ..o [ i 119,684 | oo XXX
92345Y 10 6] VERISK ANALYTICS INC.......ccoooovcrueerrircris ... | 09/08/2015 MUNDER...........cccoooommrimcricncii | v 9,700.000 | ............ 729,852 XXX 689,937 0 | oo [ e 689,937 XXX I
92927K 10 2| WABCO HOLDINGS INC......ccooevrrrerrrirrrirnnns ... | 09/08/2015 MUNDER...........oovveemrrermrernrrenn | e 6,200.000 | ............ 734,240 XXX e 234,732 | oo 649,636 | .......... (414,904) [ cooovveerecrren | e | s (414,904) 234,732 | oo [ s 499,508 | .....cc...u 499,508 | .oooovvverrrrrrnens XXX I
941053 10 0| WASTE CONNECTIONS INC.......cccccevvvreriennee ... | 09/23/2015 SNYDER CAPITAL.........ccoovvvers | v 57,545.000 | .......... 2,828,639 XXX e 1,250,954 | ......... 2,531,405 | ........ (1,280,451) | wooovvevevnccicnnis | e | s (1,280,451) | oo | 001,250,954 | oo | e 1,577,685 | ......... 1,577,685 | ........... 21,344 XXX I
980745 10 3| WOODWARD INC 09/23/2015 SNYDER CAPITAL.. .27,934.000 ...1,289,110 XXX ...765392 | ........ 1,375,191 (609,799) [ <vvvovverrevrrenreens [ eevresenriinnenins | e (609,799) | .voovverrirriis 523,719 523,719 7,822 XXX
N53745 10 0| LYONDELLBASELL INDU-CLA.. ... | 09/08/20159 MUNDER . ..6,900.000 | .. 589,093 XXX civinn.. 168,567 547,791 (379,224) (379,224) 168,567 | ..o [ e 420,526 | ............ 420,526 | ............ 13,020 XXX s
N59465 10 9| MYLAN NV. ... | 09/30/2015 VARIOUS...........coovvmrrirericccns | s 57,950.000 | .......... 2,502,360 XXX e 3,344,005 0 | o [ e 3,344,005 | ..oooovvencrceriiaens | e (841,645) [ .........(841,645) | ...oooovvviri XXX I
N6748L 10 2| ORTHOFIX INTERNATIONAL NV.......oevvvrmnvcn. ... | 09/21/2015 SNYDER CAPITAL.....ccvvrvrrerere | o 38,875.000 | ......... 1,409,637 XXX e 662,563 | ......... 1,168,583 )| [N SRR RN (508,020) | vvevevernerercrerries | e (SRS (SRR IR 747,074 | ............ TAT,074 | oo XXX I
501242 10 1| KULICKE & SOFFA INDUSTRIES.............cc..... R..109/23/2015 VARIOUS..........ccoocvvvivmricinrins | e 58,953.000 | ............ 559,885 XXX e 705,412 | oo 832,446 )| [N IR 15,072 | ... (142,107) 690,340 | oo | s (130,454) [ .........(130,454) | ..coooivriri XXX Lo
G97822 10 3| PERRIGO CO PLC ..| 09/08/2015 MUNDER XXX ) (96,300) ..184,826 XXX
M22465 10 4| CHECK POINT SOFTWARE TECH. ..| 09/08/2015 MUNDER. XXX ) .(474,434)| .... .484,423 XXX
Y0486S 10 4] AVAGO TECHNOLOGIES LTD R..|09/08/2015 MUNDER XXX oooee....(197,959) (197,959 ] i 465,935 | o | 363,536 XXX
9099999. Total Common Stocks - Industrial and Miscellaneous. XXX ]...87,461,514 | ...116,513418 | ... (49,430,325) 0 2212451 | ...... (51,642,776) 0 0. 46,222,073 wooveee. 717,006 XXX XXX
Common Stocks - Mutual Funds
018918 22 7| ALLIANZGI NFJ DVD VAL-INST 09/30/2015 FIDELITY CAPITAL MARKETS. XXX 3,924 5,578 (1,654) (1,654) 3,924 339 339 89 XXX
315792 18 4| FIDELITY FREEDOM K 2040 FUND. 09/30/2015 FIDELITY CAPITAL MARKETS. XXX 4,534 4,867 (333) (333) 4,534 (68) (68) 110 XXX
315792 22 6| FIDELITY FREEDOM K 2025 FUND... .| ... ] 09/30/2015 FIDELITY CAPITAL MARKETS. XXX e 112,880 | .cooovvenee 120,001 (7,121) (TA21) | oo | i 112,880 (2,557) (2,557) 4,186 XXX s
315792 23 4| FIDELITY FREEDOM K 2020 FUND................. .... | 09/30/2015{ FIDELITY CAPITAL MARKETS. XXX 1,416 1,440 (24) (24) 1,416 21 21 31 XXX I
315911 76 8| FIDELITY SPARTAN 500 INDX-IS.................... ... | 09/30/2019{ FIDELITY CAPITAL MARKETS. XXX 2,562 4,176 (1,614) (1,614) 2,562 539 539 75 XXX I
316146 10 9| FIDELITY INVESTMENT GR BOND.... ... | 09/30/2019{ FIDELITY CAPITAL MARKETS. XXX 38,884 40,502 (1,618) (1,618) 38,884 (241) (241) 989 XXX
411511 50 4| HARBOR CAPITAL APPRECIA-INST.. 09/30/2019 FIDELITY CAPITAL MARKETS. XXX 10,721 16,093 (5,372) (5,372) 10,721 2,467 2,467 XXX
701769 40 8| PARNASSUS CORE EQUITY FD-INS. .... | 09/30/2019{ FIDELITY CAPITAL MARKETS. | .. . XXX 383 466 (83) (83) 383 4 4 2 XXX
74253Q 74 7| PRINCIPAL MIDCAP FUND-INS.........ccoccovrnen. .... | 09/30/2019{ FIDELITY CAPITAL MARKETS. | ............ 283.981 | oo 6,484 XXX 5,888 7,700 (1,812) (1,812) 5,888 596 596 XXX I
74441C 80 8| PRUDENTIAL JENN M/C GROW-Z.................. .... | 09/30/2019{ FIDELITY CAPITAL MARKETS. | ......... 3,554.210 | ............ 151,587 XXX e 120,226 | ............ 166,497 (46,271) | cveovvvcricccicens | e | e (48,271) | ovoovviveinciiinns | e 120,226 31,361 31,361 XXX Lo
78081A 30 3| ROYCE PENNSYLVANIA MUT FD-IS.............. .... | 09/30/2015{ FIDELITY CAPITAL MARKETS. 2,219.492 26,523 XXX 28,177 30,419 (2,242) (2,242) 28,177 (1,654) (1,654) XXX [
880196 87 8| TEMPLETON FOREIGN FUND-RG................... .... | 09/30/2019{ FIDELITY CAPITAL MARKETS. | .......13,994.694 ....96,983 XXX 83,967 30,425 30,425 114,392 | i | e (17,408) [ ...covvvve (17,408) | ..ooovvere XXX
880199 60 9] TEMPLETON GROWTH FUND-RS. .... | 09/30/2019 FIDELITY CAPITAL MARKETS. ..6,097.077 ..146,520 XXX .. 147652 | ............ 146,115 1,537 1,537 147,652 (1,132) (1,132) XXX
9299999. Total Common Stocks - Mutual FUNGS. ...o...ovouieoiiecsiiies s | e 603,905 XXX | 591,639 627,821 (36,182) 0 0 (36,182) 0 591,639 0 12,267 12,267 5,482 XXX XXX
9799997 Total COMMON StOCKS = PA 4. ... oo oo | e 132,075,036 XXX | 88,053,153 | ..... 117141239 | ... (49,466,507) 0 2212451 | ..... (51,678,958) 0] ... 85,840,701 0. 46,234.340 | ....... 46,234,340 | .........722,488 XXX XXX
9799999, Total COMMON SHOCKS. ......euuiesiie et oottt ettt | s 132,075,036 XXX . 88,053,153 | ..... 117,141,239 | ..... (49,466,507) 0 2212451 | ...... (51,678,958) 0. 85,840,701 0 ... 46,234,340 | ....... 46,234,340 | .........722,488 XXX XXX
9899999. Total Preferred and ComMMON StOCKS.........ovviiioiiiiisiiiicss i | 137,107,766 XXX . 93,034504 | ..... 120,863,303 | ..... (49,604,177) 0]....2367530 ... (61,971,707) 0. 90,666,973 0. 46,440,797 | ....... 46,440,797 | ..........884,239 XXX XXX
9999999. Total Bonds, Preferred and ComMMON SHOCKS.........uuiuuuiiein s ..2,008,298,590 XXX ..1,969,794,960 | ... 598,171484 | .....(49.604177)| ....... (1,962252)] .......3995 111 | ... (55,561,540 ] ............ 219,842 | .1,960.901,252 | ..........(389.079)] ...... 50,017,901 | ....... 49,628,822 | ..... 19,255,908 XXX XXX

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

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE
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SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

QE10
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NAIC
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Market Book/Adjusted Maturity

CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
U.S. Government - Issuer Obligations

912828 VW 9 |USTREASURY N/BINTR: 2.125 MATD: 08/31/20. 40 40 | 08/31/2020...
912828 WC 0 | USTREASURY NBINTR: 1.75 MATD: 10/31/20. 24 24 1 10/31/2020...
912828 WE 6 |USTREASURY N/BINTR: 2.75 MATD: 11/15/23 182 184 | 11/15/2023,
912810 RE 0 | USTREASURY N/BINTR: 3.625 MATD: 02/15/44, 12 13 (02/15/2044...
912828 A3 4 |USTREASURY N/BINTR: 1.25 MATD: 11/30/18 110 110 | 11/30/2018...
912828 C6 5 | USTREASURY N/BINTR: 1.625 MATD: 03/31/19, 78 78 | 03/31/2019...
912810 RD 2 |USTREASURY N/BINTR: 3.75 MATD: 11/15/43 6 6 | 11/15/2043...
912828 WZ 9 | USTREASURY NBINTR: 1.75 MATD: 04/30/22 43 44 | 04/30/2022
912828 D5 6 |USTREASURY N/BINTR: 2.375 MATD: 08/15/24 41 41 | 08/15/2024...
912810 RJ 9 |USTREASURYN/BINTR: 3.0 MATD: 11/15/44 87 88 | 11/15/1944...
912828 D5 6 |USTREASURY N/BINTR: 2.375 MATD: 08/15/24. 242 243 | 08/15/2024...
912828 SV 3 | USTREASURY NBINTR: 1.75 MATD: 05/15/22 149 150 | 05/15/2022...
912828 XH 8 |USTREASURY N/BINTR: 1.625 MATD: 06/30/20. 45 45 | 06/30/2020...
912810 RK 6 | USTREASURY N/BINTR: 2.5  MATD: 02/15/45 7 8 | 02/15/1945...
912828 G3 8 |USTREASURY N/BINTR: 2.25 MATD: 11/15/24 35 36 | 11/15/2024...
912828 B5 8 | USTREASURY N/BINTR: 2.125 MATD: 01/31/21 16 16 | 01/31/2021...
912810 RJ 9 |USTREASURY N/BINTR: 3.0 ~ MATD: 11/15/44 118 120 | 11/15/1944...
912828 WC 0 | USTREASURY NBINTR: 1.75 MATD: 10/31/20. 65 66 | 10/31/2020...
912828 WC 0 |USTREASURY N/BINTR: 1.75 MATD: 10/31/20 3 3 | 10/31/2020...
912828 F6 2 | USTREASURYN/BINTR: 1.5 MATD: 10/31/19 99 99 | 10/31/2019...
912828 B6 6 | USTREASURY NBINTR: 2.75 MATD: 02/15/24. 14 14 | 02/15/2024...
912828 H8 6 | USTREASURYN/BINTR: 1.5 MATD: 01/31/22 60 60 | 01/31/2022...
912828 WV 8 | USTREASURY FRNINTR: 1.0  MATD: 07/31/16. 45 45 | 07/31/2016...
912828 C4 0 | USTREASURY N/BINTR: .375 MATD: 03/31/16. 6 6 | 03/31/2016...
912828 WG 1 |USTREASURY N/BINTR: 2.25 MATD: 04/30/21 78 79 | 04/30/2021...
912810 DX 3 |71/2BOND16INTR: 7.5 MATD: 11/15/16 9 9 | 11/115/2016...
912828 G3 8 | USTREASURY NBINTR: 2.25 MATD: 11/15/24. 29 29 | 11/15/2024...
912828 VA 5 | USTREASURY N/B INTR: 1.125 MATD: 04/30/20. 18 18 | 04/30/2020.
912828 D5 6 | USTREASURY N/BINTR: 2.375 MATD: 08/15/24, 5 5 | 08/15/2024...
912828 C5 7 |USTREASURY N/BINTR: 225 MATD: 03/31/21 2 2 | 03/31/2021...
912810 QS 0 |USTREASURY N/BINTR: 3.75 MATD: 08/15/41 1 11 08/15/1941...
912810 RC 4 |USTREASURY N/BINTR: 3.625 MATD: 08/15/43 607 610 | 08/15/1943...
912810 RC 4 | USTREASURY N/BINTR: 3.625 MATD: 08/15/43, 41 41 | 08/15/1943...
912828 B5 8 |USTREASURY N/BINTR: 2.125 MATD: 01/31/21 71 72 | 01/31/2021...
912828 D7 2 |USTREASURYNBINTR: 2.0 MATD: 08/31/21 221 221 | 08/31/2021...
912828 WN 6 |USTREASURY N/BINTR: 2.0  MATD: 05/31/21 72 72 | 05/31/2021...
912810 RD 2 |USTREASURY NBINTR: 3.75 MATD: 11/15/43, 383 388 | 11/15/1943...
912810 QU 5 |USTREASURY N/BINTR: 3.125 MATD: 02/15/42 219 220 | 02/15/1942...
912810 EP 9 |71/8BOND23INTR: 7.125 MATD: 02/15/23 6 6 | 02/15/2023...
912828 PE 4 | USTREASURY NBINTR: 1.25 MATD: 10/31/15, 2 2 [ 10/31/2015...
912828 VB 3 | USTREASURY NBINTR: 1.75 MATD: 05/15/23. 2 2 | 05/15/2023...
912810 QX 9 |USTREASURY N/BINTR: 2.75 MATD: 08/15/42 9 9 | 08/15/1942...
912810 RH 3 |USTREASURY N/BINTR: 3.125 MATD: 08/15/44, 131 131 | 08/15/1944...
912810 FG 8 | USTREASURY N/BINTR: 5.25 MATD: 02/15/29. 54 54 | 02/15/2029...
912810 RE 0 | USTREASURY N/BINTR: 3.625 MATD: 02/15/44, 38 38 | 02/15/1944...
912810 DX 3 |71/2BOND16INTR: 7.5 MATD: 11/15/16 15 16 | 11/15/2016...
912828 VB 3 | USTREASURY NBINTR: 1.75 MATD: 05/15/23. 5 5 | 05/15/2023...
912828 MP 2 | USTREASURY N/B INTR: 3.625 MATD: 02/15/20. 17 17 | 02/15/2020.
912796 GW 3 | TREASURYBILLINTR: .01 MATD: 07/21/16 0 30 | 07/21/2016...
912828 VB 3 |USTREASURY N/BINTR: 1.75 MATD: 05/15/23 3 3 | 05/15/2023.
912828 C5 7 |USTREASURY N/BINTR: 225 MATD: 03/31/21 145 145 | 03/31/2021...
912828 F7 0 |USTREASURY FRNINTR: 1.0  MATD: 10/31/16 147 147 | 10/31/2016...
912810 EW 4 |6BOND26INTR: 6.0 MATD: 02/15/26 78 78 | 02/15/2026...
912828 WX 4 |USTREASURYNBINTR: .5 MATD: 07/31/16. 45 45 | 07/31/2016...
912796 GX 1 | TREASURYBILLINTR: .01 MATD: 01/14/16 41 411 01/14/2016...
912810 FE 3 |USTREASURY N/BINTR: 55  MATD: 08/15/28 44 44 1 08/15/2028
912828 J9 2 |31307MJT4INTR: .5 MATD: 03/31/17 54 54 | 03/31/2017...
912810 RH 3 |USTREASURY N/BINTR: 3.125 MATD: 08/15/44. 57 57 | 08/15/1944...
912828 A7 5 |USTREASURYNBINTR: 1.5 MATD: 12/31/18 62 63 | 12/31/2018...
912828 J9 2 |31307MJT4INTR: 5  MATD: 03/31/17 16 16 | 03/31/2017...
912828 PE 4 | USTREASURY NBINTR: 1.25 MATD: 10/31/15, 26 26 | 10/31/2015...
912828 UL 2 |USTREASURY N/BINTR: 1.375 MATD: 01/31/20. 79 79 | 01/31/2020...
912828 C6 5 | USTREASURY N/BINTR: 1.625 MATD: 03/31/19, 34 34 | 03/31/2019...
912828 A3 4 |USTREASURY N/BINTR: 1.25 MATD: 11/30/18 103 104 | 11/30/2018...
912828 F6 2 | USTREASURYN/BINTR: 1.5 MATD: 10/31/19 218 220 | 10/31/2019...
912828 SV 3 |USTREASURY N/BINTR: 1.75 MATD: 05/15/22 22 22 | 05/15/2022
912828 UL 2 | USTREASURY N/BINTR: 1.375 MATD: 01/31/20, 108 109 | 01/31/2020...
912828 G3 8 |USTREASURY N/BINTR: 2.25 MATD: 11/15/24 58 58 | 11/15/2024...
912810 RJ 9 |USTREASURYN/BINTR: 3.0 MATD: 11/15/44 165 167 | 11/15/1944...
912810 RJ 9 |USTREASURY N/BINTR: 3.0 ~ MATD: 11/15/44 0 0 | 11/115/1944...
912810 RJ 9 |USTREASURYN/BINTR: 3.0 MATD: 11/15/44 59 59 | 11/15/1944...
912828 F6 2 |USTREASURY N/BINTR: 1.5  MATD: 10/31/19 6,721 6,760 | 10/31/2019...
912828 C6 5 | USTREASURY N/BINTR: 1.625 MATD: 03/31/19, 4,044 4,042 | 03/31/2019...
912828 C6 5 |USTREASURY N/BINTR: 1.625 MATD: 03/31/19. 2 2 | 03/31/2019...
912828 UV 0 | USTREASURY N/BINTR: 1.125 MATD: 03/31/20, 506 505 | 03/31/2020...
912828 WW 6 | US TREASURY N/BINTR: 1.625 MATD: 07/31/19, 5,634 5,647 | 07/31/2019...
912828 H8 6 | USTREASURYN/BINTR: 1.5 MATD: 01/31/22 2,236 2,240 | 01/31/2022...
912828 J4 3 | USTREASURY NBINTR: 1.75 MATD: 02/28/22. 1,668 1,670 | 02/28/2022
912828 XB 1 |USTREASURY N/BINTR: 2.125 MATD: 05/15/25 7475 7,528 | 05/15/2025
912828 C4 0 | USTREASURY NBINTR: .375 MATD: 03/31/16. 1,662 1,663 | 03/31/2016...
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912828 XH 8 |USTREASURY N/BINTR: 1.625 MATD: 06/30/20. 1,001 1,004 | 06/30/2020.
912828 D5 6 |USTREASURY N/BINTR: 2.375 MATD: 08/15/24. 742 744 | 08/15/2024...
912828 D5 6 |USTREASURY N/BINTR: 2.375 MATD: 08/15/24. 692 693 | 08/15/2024...
36202F GW 0 | GNMAIIPOOL 004713 G2 06/40 FIXED 4.5 INTR: 45  MATD: 06/20/40 24 9 | 06/20/1940...
912828 UV 0 |USTREASURY N/BINTR: 1.125 MATD: 03/31/20. 539 538 | 03/31/2020...
912828 J9 2 |31307MJT4INTR: .5 MATD: 03/31/17 1,362 1,362 | 03/31/2017...
912828 WZ 9 |USTREASURY N/BINTR: 1.75 MATD: 04/30/22 3,976 4,004 | 04/30/2022...
912828 F9 6 | USTREASURYNBINTR: 2.0  MATD: 10/31/21 672 677 | 10/31/2021...
912828 WN 6 |USTREASURY N/BINTR: 2.0  MATD: 05/31/21 315 317 | 05/31/2021...
912828 F4 7 |USTREASURYNBINTR: .5 MATD: 09/30/16 177 177 | 09/30/2016...
912828 D7 2 |USTREASURY N/BINTR: 2.0  MATD: 08/31/21 11,322 11,334 1 08/31/2021...
912810 DX 3 |71/2BOND16INTR: 7.5 MATD: 11/15/16 22 22 | 11/115/2016...
912828 C6 5 |USTREASURY N/BINTR: 1.625 MATD: 03/31/19. 1,609 1,608 | 03/31/2019...
912810 QU 5 | USTREASURY N/BINTR: 3.125 MATD: 02/15/42 187 188 | 02/15/1942...
912828 WJ 5 |USTREASURY N/BINTR: 2.5  MATD: 05/15/24 196 198 | 05/15/2024...
912810 RB 6 | US TREASURY N/BINTR: 2.875 MATD: 05/15/43 233 235 | 05/15/1943...
912828 WN 6 | USTREASURY NBBINTR: 2.0  MATD: 05/31/21 4,901 4,930 | 05/31/2021...
912828 PF 1 |USTREASURY N/BINTR: 1.875 MATD: 10/31/17 794 800 | 10/31/2017...
912828 KQ 2 |USTREASURY N/BINTR: 3.125 MATD: 05/15/19. 1,063 1,074 | 05/15/2019...
912810 QZ 4 |USTREASURY N/BINTR: 3.125 MATD: 02/15/43 999 1,004 | 02/15/1943...
912810 EP 9 |71/8BOND23INTR: 7.125 MATD: 02/15/23 1,333 1,340 | 02/15/2023...
912828 SV 3 | USTREASURY NBINTR: 1.75 MATD: 05/15/22 930 936 | 05/15/2022
912810 QK 7 |USTREASURY N/BINTR: 3.875 MATD: 08/15/40. 265 266 | 08/15/1940...
912810 QA 9 |USTREASURYN/BINTR: 3.5 MATD: 02/15/39 750 753 | 02/15/1939...
912810 RM 2 | USTREASURY N/BINTR: 3.0 MATD: 05/15/45 797 806 | 05/15/1945...
912828 RH 5 | USTREASURY N/BINTR: 1.375 MATD: 09/30/18, 224 224 1 09/30/2018...
912828 MP 2 | US TREASURY N/B INTR: 3.625 MATD: 02/15/20. 3,165 3,176 | 02/15/2020...
912810 FG 8 | USTREASURY NBINTR: 5.25 MATD: 02/15/29. 1,275 1,281 | 02/15/2029.
912828 MP 2 | US TREASURY N/B INTR: 3.625 MATD: 02/15/20. 447 448 | 02/15/2020...
912828 B6 6 | USTREASURY NBINTR: 2.75 MATD: 02/15/24. 431 432 | 02/15/2024...
912828 VB 3 | USTREASURY NBINTR: 1.75 MATD: 05/15/23. 1,130 1,136 | 05/15/2023...
912828 VB 3 | USTREASURY N/BINTR: 1.75 MATD: 05/15/23, 2 2 | 05/15/2023,
912828 A7 5 |USTREASURYNBINTR: 1.5 MATD: 12/31/18 4,480 4,494 | 12/31/2018...
912810 RH 3 | USTREASURY N/B INTR: 3.125 MATD: 08/15/44 1,156 1,161 | 08/15/1944...
912810 QN 1 JUSTREASURY N/BINTR: 4.75 MATD: 02/15/41 663 666 | 02/15/1941...
912810 RE 0 |USTREASURY N/BINTR: 3.625 MATD: 02/15/44 1,872 1,880 | 02/15/1944...
912810 RJ 9 |USTREASURY NBINTR: 3.0 MATD: 11/15/44 8,589 8,688 | 11/15/1944...
912810 RJ 9 |USTREASURY N/BINTR: 3.0 MATD: 11/15/44 101 102 | 11/15/1944...
912828 F6 2 |USTREASURYNBINTR: 1.5 MATD: 10/31/19 11,558 11,632 | 10/31/2019...
912828 C6 5 | USTREASURY N/BINTR: 1.625 MATD: 03/31/19 6,954 6,955 | 03/31/2019...
912828 C6 5 | USTREASURY N/BINTR: 1.625 MATD: 03/31/19, 4 4 103/31/2019...
912828 UV 0 | USTREASURY N/BINTR: 1.125 MATD: 03/31/20. 870 870 | 03/31/2020...
912828 WW 6 |US TREASURY N/BINTR: 1.625 MATD: 07/31/19, 9,689 9,716 | 07/31/2019...
912828 H8 6 |USTREASURY N/BINTR: 1.5  MATD: 01/31/22 3,846 3,855 | 01/31/2022...
912828 J4 3 |USTREASURY NBINTR: 1.75 MATD: 02/28/22 2,869 2,873 | 02/28/2022...
912828 XB 1 |USTREASURY N/BINTR: 2.125 MATD: 05/15/25. 12,855 12,953 | 05/15/2025
912828 C4 0 | USTREASURY NBINTR: .375 MATD: 03/31/16. 2,859 2,861 | 03/31/2016...
912828 XH 8 |USTREASURY N/BINTR: 1.625 MATD: 06/30/20. 1,721 1,728 | 06/30/2020.
912828 D5 6 |USTREASURY N/BINTR: 2.375 MATD: 08/15/24. 1,277 1,280 | 08/15/2024...
912828 D5 6 |USTREASURY N/BINTR: 2.375 MATD: 08/15/24. 1,190 1,193 | 08/15/2024...
36202F GW 0 | GNMAIIPOOL 004713 G2 06/40 FIXED 4.5 INTR: 4.5  MATD: 06/20/40 42 15 | 06/20/1940...
912828 UV 0 |USTREASURY N/BINTR: 1.125 MATD: 03/31/20. 926 926 | 03/31/2020...
912828 J9 2 |31307MJT4INTR: .5 MATD: 03/31/17 2,342 2,343 | 03/31/2017...
912828 WZ 9 |USTREASURY N/BINTR: 1.75 MATD: 04/30/22 6,839 6,889 | 04/30/2022.
912828 F9 6 | USTREASURYNBINTR: 2.0 MATD: 10/31/21 1,156 1,165 | 10/31/2021...
912828 WN 6 |USTREASURY N/BINTR: 2.0  MATD: 05/31/21 542 546 | 05/31/2021...
912828 F4 7 |USTREASURYNBINTR: .5 MATD: 09/30/16 305 305 | 09/30/2016...
912828 D7 2 |USTREASURY N/BINTR: 2.0  MATD: 08/31/21 19,472 19,503 | 08/31/2021...
912810 DX 3 |71/2BOND16INTR: 7.5 MATD: 11/15/16 37 38 | 11/15/2016...
912828 C6 5 |USTREASURY N/BINTR: 1.625 MATD: 03/31/19. 2,767 2,767 | 03/31/2019...
912810 QU 5 |USTREASURY N/BINTR: 3.125 MATD: 02/15/42 322 324 | 02/15/1942...
912828 WJ 5 |USTREASURY N/BINTR: 2.5  MATD: 05/15/24 338 341 | 05/15/2024...
912810 RB 6 | US TREASURY N/BINTR: 2.875 MATD: 05/15/43 400 405 | 05/15/1943...
912828 WN 6 |USTREASURY N/BINTR: 2.0  MATD: 05/31/21 8,429 8,484 | 05/31/2021...
912828 PF 1 | USTREASURY N/BINTR: 1.875 MATD: 10/31/17 1,366 1,377 | 10/31/2017...
912828 KQ 2 |USTREASURY N/BINTR: 3.125 MATD: 05/15/19, 1,828 1,849 | 05/15/2019...
912810 QZ 4 |USTREASURY N/BINTR: 3.125 MATD: 02/15/43 1,718 1,727 | 02/15/1943...
912810 EP 9 |71/8BOND 23 INTR: 7.125 MATD: 02/15/23 2,292 2,306 | 02/15/2023
912828 SV 3 | USTREASURY NBINTR: 1.75 MATD: 05/15/22 1,600 1,611 | 05/15/2022...
912810 QK 7 |USTREASURY N/B INTR: 3.875 MATD: 08/15/40. 455 458 | 08/15/1940...
912810 QA 9 |USTREASURY N/BINTR: 3.5 MATD: 02/15/39 1,289 1,295 | 02/15/1939...
912810 RM 2 | USTREASURY N/BINTR: 3.0 MATD: 05/15/45 1,370 1,387 | 05/15/1945...
912828 RH 5 | USTREASURY N/BINTR: 1.375 MATD: 09/30/18, 386 386 | 09/30/2018...
912828 MP 2 | US TREASURY N/B INTR: 3.625 MATD: 02/15/20. 5443 5,466 | 02/15/2020...
912810 FG 8 | USTREASURY NBINTR: 5.25 MATD: 02/15/29. 2,193 2,204 | 02/15/2029
912828 MP 2 | US TREASURY N/B INTR: 3.625 MATD: 02/15/20. 768 772 | 02/15/2020...
912828 B6 6 | USTREASURY NBINTR: 2.75 MATD: 02/15/24. 742 744 | 02/15/2024...
912828 VB 3 | USTREASURY NBINTR: 1.75 MATD: 05/15/23, 1,943 1,956 | 05/15/2023...
912828 VB 3 | USTREASURY N/BINTR: 1.75 MATD: 05/15/23, 4 4 | 05/15/2023
912828 A7 5 | USTREASURYNBINTR: 1.5 MATD: 12/31/18 7,704 7,734 | 12/31/2018...
912810 RH 3 |USTREASURY N/B INTR: 3.125 MATD: 08/15/44 1,988 1,997 | 08/15/1944...
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912810 QN 1 JUSTREASURY N/BINTR: 4.75 MATD: 02/15/41 1,140 1,147 | 02/15/1941...
912810 RE 0 | USTREASURY N/BINTR: 3.625 MATD: 02/15/44, 3,219 3,236 | 02/15/1944...
912810 RJ 9 |USTREASURY N/BINTR: 3.0 ~ MATD: 11/15/44 14,771 14,949 | 11/15/1944...
912810 RJ 9 |USTREASURYN/BINTR: 3.0 MATD: 11/15/44 354 359 | 11/15/1944...
912828 F6 2 |USTREASURY N/BINTR: 1.5  MATD: 10/31/19 40,578 40,856 | 10/31/2019...
912828 C6 5 | USTREASURY N/BINTR: 1.625 MATD: 03/31/19, 24,414 24,428 | 03/31/2019...
912828 C6 5 |USTREASURY N/BINTR: 1.625 MATD: 03/31/19, 13 13 [ 03/31/2019...
912828 UV 0 | USTREASURY N/BINTR: 1.125 MATD: 03/31/20, 3,053 3,054 | 03/31/2020...
912828 WW 6 | USTREASURY N/BINTR: 1.625 MATD: 07/31/19, 34,016 34,128 | 07/31/2019...
912828 H8 6 | USTREASURYNBINTR: 1.5 MATD: 01/31/22 13,500 13,540 | 01/31/2022...
912828 J4 3 |USTREASURY N/BINTR: 1.75 MATD: 02/28/22 10,071 10,093 | 02/28/2022
912828 XB 1 | USTREASURY N/BINTR: 2.125 MATD: 05/15/25, 45,130 45,497 | 05/15/2025...
912828 C4 0 |USTREASURY N/BINTR: .375 MATD: 03/31/16 10,037 10,050 | 03/31/2016...
912828 XH 8 | USTREASURY N/BINTR: 1.625 MATD: 06/30/20. 6,042 6,071 | 06/30/2020...
912828 D5 6 |USTREASURY N/BINTR: 2.375 MATD: 08/15/24. 4,482 4,495 | 08/15/2024...
912828 D5 6 |USTREASURY N/BINTR: 2.375 MATD: 08/15/24 4,178 4,191 | 08/15/2024...
36202F GW 0 | GNMAIIPOOL 004713 G2 06/40 FIXED 4.5 INTR: 4.5  MATD: 06/20/40 148 52 | 06/20/1940...
912828 UV 0 | USTREASURY N/BINTR: 1.125 MATD: 03/31/20, 3,252 3,253 | 03/31/2020...
912828 J9 2 |31307MJT4INTR: .5 MATD: 03/31/17 8,221 8,231 | 03/31/2017...
912828 WZ 9 | USTREASURY NBINTR: 1.75 MATD: 04/30/22 24,008 24,198 | 04/30/2022.
912828 F9 6 | USTREASURYNBINTR: 2.0 MATD: 10/31/21 4,057 4,093 | 10/31/2021...
912828 WN 6 | USTREASURY NBBINTR: 2.0  MATD: 05/31/21 1,904 1,918 | 05/31/2021...
912828 F4 7 |USTREASURYNBINTR: .5 MATD: 09/30/16 1,071 1,072 | 09/30/2016...
912828 D7 2 |USTREASURYNBINTR: 2.0  MATD: 08/31/21 68,359 68,504 | 08/31/2021...
912810 DX 3 |71/2BOND16INTR: 7.5 MATD: 11/15/16 130 133 | 11/15/2016...
912828 C6 5 | USTREASURY N/BINTR: 1.625 MATD: 03/31/19 9,713 9,718 | 03/31/2019...
912810 QU 5 |USTREASURY N/BINTR: 3.125 MATD: 02/15/42 1,130 1,137 | 02/15/1942...
912828 WJ 5 | USTREASURY N/BINTR: 2.5  MATD: 05/15/24 1,186 1,197 | 05/15/2024...
912810 RB 6 | US TREASURY N/BINTR: 2.875 MATD: 05/15/43, 1,405 1,423 | 05/15/1943...
912828 WN 6 | USTREASURY N/BINTR: 2.0  MATD: 05/31/21 29,593 29,800 | 05/31/2021...
912828 PF 1 |USTREASURY N/BINTR: 1.875 MATD: 10/31/17. 4,795 4,838 | 10/31/2017...
912828 KQ 2 |USTREASURY N/BINTR: 3.125 MATD: 05/15/19 6,418 6,494 | 05/15/2019...
912810 QZ 4 |USTREASURY N/BINTR: 3.125 MATD: 02/15/43, 6,032 6,066 | 02/15/1943...
912810 EP 9 |71/8BOND23INTR: 7.125 MATD: 02/15/23 8,047 8,101 | 02/15/2023
912828 SV 3 | USTREASURY NBINTR: 1.75 MATD: 05/15/22. 5,617 5,658 | 05/15/2022
912810 QK 7 |USTREASURY N/BINTR: 3.875 MATD: 08/15/40 1,599 1,608 | 08/15/1940...
912810 QA 9 |USTREASURY N/BINTR: 3.5  MATD: 02/15/39 4,526 4,549 | 02/15/1939...
912810 RM 2 | USTREASURY N/BINTR: 3.0 ~ MATD: 05/15/45 4,811 4,872 | 05/15/1945...
912828 RH 5 | USTREASURY N/BINTR: 1.375 MATD: 09/30/18, 1,355 1,356 | 09/30/2018...
912828 MP 2 | USTREASURY N/B INTR: 3.625 MATD: 02/15/20. 19,107 19,198 | 02/15/2020
912810 FG 8 | USTREASURY NBINTR: 5.25 MATD: 02/15/29. 7,699 7,741 1 02/15/2029...
912828 MP 2 | USTREASURY N/B INTR: 3.625 MATD: 02/15/20. 2,697 2,710 | 02/15/2020
912828 B6 6 | USTREASURY NBINTR: 2.75 MATD: 02/15/24. 2,604 2,613 | 02/15/2024...
912828 VB 3 |USTREASURY N/BINTR: 1.75 MATD: 05/15/23 6,822 6,869 | 05/15/2023.
912828 VB 3 | USTREASURY NBINTR: 1.75 MATD: 05/15/23. 13 13 1 05/15/2023...
912828 A7 5 |USTREASURY N/BINTR: 1.5  MATD: 12/31/18 27,047 27,164 | 12/31/2018...
912810 RH 3 | USTREASURY N/BINTR: 3.125 MATD: 08/15/44, 6,978 7,015 | 08/15/1944...
912810 QN 1 |USTREASURY N/BINTR: 4.75 MATD: 02/15/41 4,003 4,028 | 02/15/1941...
912810 RE 0 | USTREASURY N/BINTR: 3.625 MATD: 02/15/44, 11,301 11,365 | 02/15/1944...
912810 RJ 9 |USTREASURY N/BINTR: 3.0 ~ MATD: 11/15/44 51,857 52,508 | 11/15/1944...
912828 K5 8 | USTREASURY N/BINTR: 1.375 MATD: 04/30/20. 55,148 55,469 | 04/30/2020...
912810 QY 7 |USTREASURY N/BINTR: 2.75 MATD: 11/15/42 64 65 | 11/15/1942...
912810 EH 7 |77/8BOND21INTR: 7.875 MATD: 02/15/21 1,040 1,047 | 02/15/2021...
912828 D5 6 |USTREASURY N/BINTR: 2.375 MATD: 08/15/24. 1,721 1,725 | 08/15/2024...
912810 RM 2 |USTREASURY N/BINTR: 3.0 MATD: 05/15/45 1,980 2,004 | 05/15/1945...
912828 WE 6 |USTREASURY N/BINTR: 2.75 MATD: 11/15/23 780 787 | 11/15/2023
912810 RB 6 | US TREASURY N/BINTR: 2.875 MATD: 05/15/43, 2,480 2,510 | 05/15/1943...
912828 D8 0 |USTREASURY N/BINTR: 1.625 MATD: 08/31/19. 376 376 | 08/31/2019...
912828 UX 6 | TSYINFLIXN/BINTR: .125 MATD: 04/15/18 29,018 30,004 | 04/15/2018...
912828 WJ 5 |USTREASURY N/BINTR: 2.5  MATD: 05/15/24 1,453 1,466 | 05/15/2024...
912828 WE 6 | USTREASURY NBINTR: 2.75 MATD: 11/15/23, 844 852 | 11/15/2023...
912828 WE 6 |USTREASURY N/BINTR: 2.75 MATD: 11/15/23 137 138 | 11/15/2023,
912828 WE 6 | USTREASURY NBINTR: 2.75 MATD: 11/15/23, 3,640 3,674 | 11/15/2023...
912796 GT 0 | TREASURY BILL INTR: .01  MATD: 12/17/15 33,237 33,262 | 12/17/2015...
912828 UE 8 | USTREASURYNBINTR: .75 MATD: 12/31/17 48,915 49,024 | 12/31/2017...
912828 WJ 5 |USTREASURY N/BINTR: 2.5  MATD: 05/15/24 41,597 41,952 | 05/15/2024...
912828 US 7 |USTREASURY NBINTR: .375 MATD: 03/15/16. 21,209 21,225 | 03/15/2016...
912810 RB 6 | USTREASURY N/B INTR: 2.875 MATD: 05/15/43 9,078 9,187 | 05/15/1943...
912810 EL 8 |USTREASURY NBINTR: 8.0 MATD: 11/15/21 1,965 2,007 | 11/15/2021...
912810 RB 6 | USTREASURY N/BINTR: 2.875 MATD: 05/15/43 15,698 15,886 | 05/15/1943...
912796 GJ 2 | WITREASURY SECURITIES INTR: .01  MATD: 10/08/15 20,576 20,591 | 10/08/2015...
912796 FP 9 | TREASURYBILLINTR: .01 MATD: 01/07/16 15,247 15,258 | 01/07/2016...
912828 WU 0 | TSYINFLIXN/BINTR: .125 MATD: 07/15/24 26,079 26,244 | 07/15/2024...
912828 UH 1 |TSYINFLIXN/BINTR: .125 MATD: 01/15/23 5,920 6,131 | 01/15/2023...
912828 KQ 2 |USTREASURY N/BINTR: 3.125 MATD: 05/15/19 31 31 | 05/15/2019...
912828 WE 6 | US TREASURY NBBINTR: 2.75 MATD: 11/15/23, 2,340 2,362 | 11/15/2023...
912796 HH 5 | TREASURY BILLINTR: .01 MATD: 03/24/16 71,990 72,043 | 03/24/2016...
912828 A7 5 | USTREASURYNBINTR: 1.5 MATD: 12/31/18 37,527 37,659 | 12/31/2018...
912828 B6 6 | USTREASURY NBBINTR: 2.75 MATD: 02/15/24. 19,897 19,952 | 02/15/2024...
912810 RH 3 | USTREASURY N/BINTR: 3.125 MATD: 08/15/44, 17,560 17,640 | 08/15/1944...
912828 UH 1 |TSYINFLIXN/BINTR: .125 MATD: 01/15/23 9,403 9,738 | 01/15/2023
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912828 WE 6 |USTREASURY N/BINTR: 2.75 MATD: 11/15/23 8171 8,248 | 11/15/2023
912828 SQ 4 |TSYINFLIXN/BINTR: .125 MATD: 04/15/17 7,159 7,534 | 04/15/2017...
912828 VZ 0 |USTREASURY N/BINTR: 2.0 ~ MATD: 09/30/20 5,709 5,706 | 09/30/2020
912828 MK 3 | USTREASURY N/BINTR: 3.125 MATD: 01/31/17 4,151 4,175 | 01/31/2017...
912828 RE 2 |USTREASURY N/BINTR: 1.5  MATD: 08/31/18 1,742 1,744 | 08/31/2018...
912828 UE 8 | USTREASURYNBINTR: .75 MATD: 12/31/17 1,214 1,217 | 12/31/2017...
912828 SY 7 |USTREASURY N/BINTR: .625 MATD: 05/31/17 790 792 | 05/31/2017...
912810 RC 4 |USTREASURY N/BINTR: 3.625 MATD: 08/15/43 2,943 2,957 | 08/15/1943...
912828 RE 2 |USTREASURY N/BINTR: 1.5  MATD: 08/31/18 2,402 2,405 | 08/31/2018...
912828 UE 8 | USTREASURYNBINTR: .75 MATD: 12/31/17 1,431 1,434 | 12/31/2017...
912810 RC 4 |USTREASURY N/BINTR: 3.625 MATD: 08/15/43, 5,849 5877 | 08/15/1943...
912828 PP 9 | TSYINFLIXN/BINTR: 1.125 MATD: 01/15/21 10,115 11,073 | 01/15/2021...
912828 QX 1 |USTREASURY N/BINTR: 1.5  MATD: 07/31/16 26,634 26,721 | 07/31/2016...
912828 B4 1 | USTREASURY NBINTR: .375 MATD:01/31/16. 6,812 6,820 | 01/31/2016...
912796 FB 0 | TREASURY BILL INTR: .01 MATD: 10/15/15 396 396 | 10/15/2015...
912796 FP 9 | TREASURYBILLINTR: .01 MATD: 01/07/16 2,638 2,640 | 01/07/2016...
912828 H7 8 |USTREASURYNBINTR: .5 MATD: 01/31/17 104,528 104,666 | 01/31/2017...
912828 SM 3 |3136ABPT4INTR: 1.0  MATD: 03/31/17 4,784 4,786 | 03/31/2017...
912796 GM 5 | TREASURY BILLINTR: .01 MATD: 11/05/15 1,092 1,093 | 11/05/2015...
912796 FP 9 | TREASURYBILLINTR: .01 MATD: 01/07/16 145 145 | 01/07/2016...
912810 RB 6 | US TREASURY N/BINTR: 2.875 MATD: 05/15/43, 5,725 5,794 | 05/15/1943...
912828 UA 6 | USTREASURY NBBINTR: .625 MATD: 11/30/17. 1,106 1,109 | 11/30/2017...
912828 B2 5 | TSYINFLIXN/BINTR: .625 MATD: 01/15/24 1,705 1,748 | 01/15/2024...
912796 GD 5 | TREASURYBILLINTR: .01 MATD: 03/31/16 5431 5,435 | 03/31/2016...
912828 G8 7 |USTREASURY N/BINTR: 2.125 MATD: 12/31/21 9,222 9,266 | 12/31/2021...
912828 VS 6 [912810RC4 INTR: 25  MATD: 08/15/23 7,686 7,706 | 08/15/2023
912828 KQ 2 |USTREASURY N/BINTR: 3.125 MATD: 05/15/19, 62 63 | 05/15/2019...
912828 UA 6 | USTREASURY N/BINTR: .625 MATD: 11/30/17. 7,639 7,657 | 11/30/2017...
912828 US 7 | USTREASURY NBINTR: .375 MATD: 03/15/16. 636 637 | 03/15/2016...
912828 SD 3 |3128M5NP1INTR: 1.25 MATD: 01/31/19. 8,157 8,172 | 01/31/2019...
912828 WE 6 | USTREASURY NBINTR: 2.75 MATD: 11/15/23, 1,688 1,704 | 11/15/2023...
912828 SY 7 |USTREASURY N/BINTR: .625 MATD: 05/31/17 1,442 1,445 | 05/31/2017...
912796 FN 4 | TREASURYBILLINTR: .01 MATD: 12/10/15 5434 5438 | 12/10/2015...
912810 RC 4 |USTREASURY N/BINTR: 3.625 MATD: 08/15/43 1,830 1,839 | 08/15/1943...
912828 WW 6 |US TREASURY N/BINTR: 1.625 MATD: 07/31/19, 26,853 26,920 | 07/31/2019...
912828 UX 6 | TSYINFLIXN/BINTR: .125 MATD: 04/15/18 14,562 15,056 | 04/15/2018...
912828 US 7 |USTREASURY NBINTR: .375 MATD: 03/15/16. 8,715 8,722 | 03/15/2016...
912828 B6 6 | USTREASURY NBINTR: 2.75 MATD: 02/15/24. 28,083 28,161 | 02/15/2024...
912810 RC 4 | USTREASURY N/BINTR: 3.625 MATD: 08/15/43, 1,189 1,195 | 08/15/1943...
912828 WF 3 | USTREASURY N/BINTR: .625 MATD: 11/15/16. 26,445 26,526 | 11/15/2016...
912828 WE 6 | USTREASURY NBINTR: 2.75 MATD: 11/15/23, 3,606 3,640 | 11/15/2023...
912796 FP 9 | TREASURYBILLINTR: .01 MATD: 01/07/16 3,701 3,704 1 01/07/2016...
912796 GY 9 | TREASURYBILLINTR: .01 MATD: 01/21/16 106 106 | 01/21/2016...
912796 GY 9 | TREASURY BILLINTR: .01  MATD: 01/21/16 1,108 1,109 | 01/21/2016...
912828 RE 2 |USTREASURYNBINTR: 1.5 MATD: 08/31/18 1,380 1,381 | 08/31/2018...
912828 B6 6 |USTREASURY N/BINTR: 2.75 MATD: 02/15/24 45135 45,260 | 02/15/2024...
912828 TE 0 |TSYINFLIXN/BINTR: .125 MATD: 07/15/22 34,037 35,363 | 07/15/2022...
912828 TE 0 |TSYINFLIXN/BINTR: .125 MATD: 07/15/22 3122 3,244 | 07/15/2022
912810 RC 4 |USTREASURY N/BINTR: 3.625 MATD: 08/15/43, 3,486 3,503 | 08/15/1943...
912828 H7 8 |USTREASURYNBINTR: .5 MATD: 01/31/17 1,057 1,059 | 01/31/2017...
912828 QD 5 | TSYINFLIXN/BINTR: .125 MATD: 04/15/16. 46,298 50,149 | 04/15/2016...
912828 MP 2 |US TREASURY N/B INTR: 3.625 MATD: 02/15/20. 1,272 1,277 | 02/15/2020.
912828 MP 2 | US TREASURY N/B INTR: 3.625 MATD: 02/15/20. 15,398 15,459 | 02/15/2020...
912810 FR 4 | TSYINFLIXN/BINTR: 2.375 MATD: 01/15/25. 24,805 31,556 | 01/15/2025.
912828 WE 6 | USTREASURY NBINTR: 2.75 MATD: 11/15/23, 281 284 | 11/15/2023...
912828 F2 1 |USTREASURY N/BINTR: 2.125 MATD: 09/30/21 66,051 66,035 | 09/30/2021...
912828 VB 3 | USTREASURY NBINTR: 1.75 MATD: 05/15/23, 106,805 107,455 | 05/15/2023...
912828 F2 1 |USTREASURY N/BINTR: 2.125 MATD: 09/30/21 163 163 | 09/30/2021...
912828 QX 1 |USTREASURYNBINTR: 1.5 MATD: 07/31/16 11,772 11,811 ] 07/31/2016...
912828 SY 7 |USTREASURY N/BINTR: .625 MATD: 05/31/17 12,170 12,201 | 05/31/2017...
912828 KR 0 | USTREASURY N/BINTR: 2.625 MATD: 04/30/16. 1,102 1,115 | 04/30/2016...
912828 NR 7 |USTREASURY N/BINTR: 2.375 MATD: 07/31/17 1,308 1,313 | 07/31/2017...
912828 RE 2 |USTREASURYN/BINTR: 1.5  MATD: 08/31/18 9,679 9,691 | 08/31/2018...
912828 C9 9 |TSYINFLIXN/BINTR: .125 MATD: 04/15/19 4,184 4,267 | 04/15/2019...
912810 QY 7 |USTREASURY NBINTR: 2.75 MATD: 11/15/42 268 271 | 11115/1942...
912810 QY 7 |USTREASURY N/BINTR: 2.75 MATD: 11/15/42 454 459 | 11/15/1942...
912810 RC 4 |USTREASURY N/BINTR: 3.625 MATD: 08/15/43 933 938 | 08/15/1943...
912796 FP 9 | TREASURY BILL INTR: .01  MATD: 01/07/16 2 2 | 01/07/2016...
912796 FZ 7 | TREASURYBILLINTR: .01 MATD: 03/03/16 1 11 03/03/2016...
912828 UR 9 |USTREASURY N/BINTR: .75 MATD: 02/28/18 0 0 | 02/28/2018...
912796 GW 3 | TREASURYBILLINTR: .01 MATD: 07/21/16 11 07/21/2016...
912796 FG 9 | TREASURYBILLINTR: .01 MATD: 11/12/15 1 1| 11/112/2015...
912828 C2 4 |USTREASURYN/BINTR: 1.5 MATD: 02/28/19 1 11 02/28/2019...
912828 UR 9 | USTREASURY NBINTR: .75 MATD: 02/28/18 0 0 | 02/28/2018...
912828 UR 9 | USTREASURY N/BINTR: .75 MATD: 02/28/18 02/28/2018...
912828 G7 9 |USTREASURYNBINTR: 1.0  MATD: 12/15/17 2 2 [ 12/15/2017...
912828 XJ 4 |USTREASURY NBINTR: .625 MATD: 06/30/17. 1 11 06/30/2017...
912828 VS 6 |912810RC4 INTR: 25  MATD: 08/15/23 1 1| 08/15/2023...
912828 VS 6 |912810RC4 INTR: 25  MATD: 08/15/23 08/15/2023,
912828 UR 9 | USTREASURY NBINTR: .75 MATD: 02/28/18 02/28/2018...
912796 FP 9 | TREASURYBILLINTR: .01 MATD: 01/07/16 4 4 101/07/2016...
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912828 G9 5 |USTREASURY N/BINTR: 1.625 MATD: 12/31/19, 2 2 | 12/31/2019...
912828 D3 1 |USTREASURY FRNINTR: 1.0  MATD: 04/30/16. 1 1| 04/30/2016...
912828 J4 3 |USTREASURY N/BINTR: 1.75 MATD: 02/28/22 0 0 | 02/28/2022.
912828 G3 8 | USTREASURY NBINTR: 2.25 MATD: 11/15/24. 2 2 [ 11/15/2024...
912828 WS 5 |USTREASURY N/BINTR: 1.625 MATD: 06/30/19. 2 2 | 06/30/2019...
912796 FP 9 | TREASURYBILLINTR: .01 MATD: 01/07/16 0 | 01/07/2016...
912796 FP 9 | TREASURY BILL INTR: .01  MATD: 01/07/16 1 11 01/07/2016...
912828 WJ 5 | USTREASURYN/BINTR: 2.5  MATD: 05/15/24 1 11 05/15/2024...
912828 HN 3 | TSYINFLIXN/BINTR: 1.625 MATD: 01/15/18. 0 0 | 01/15/2018...
912796 HA 0 | TREASURY BILLINTR: .01 MATD: 08/18/16 13 13 | 08/18/2016...
912796 GS 2 | TREASURY BILLINTR: .01  MATD: 06/23/16 0 | 06/23/2016...
912828 B9 0 | USTREASURY NBINTR: 2.0  MATD: 02/28/21 0 0 | 02/28/2021...
912810 RF 7 | TSYINFLIXN/BINTR: 1.375 MATD: 02/15/44. 0 0 | 02/15/1944...
912828 XB 1 | USTREASURY N/BINTR: 2.125 MATD: 05/15/25, 0 0 | 05/15/2025...
912828 C2 4 |USTREASURY N/BINTR: 1.5  MATD: 02/28/19 0 0 | 02/28/2019...
912828 MF 4 | TSYINFLIXN/BINTR: 1.375 MATD: 01/15/20 0 0 | 01/15/2020...
912810 FD 5 | TSYINFLIXN/BINTR: 3.625 MATD: 04/15/28 0 0 | 04/15/2028.
912828 RE 2 | USTREASURYN/BINTR: 1.5 MATD: 08/31/18 0 0 | 08/31/2018...
912810 RL 4 | TSYINFLIXN/BINTR: .75 MATD: 02/15/45 0 0 | 02/15/1945...
912828 A9 1 |USTREASURYN/BINTR: .75 MATD: 01/15/17 0 0 | 01/15/2017...
912810 RM 2 | USTREASURY N/BINTR: 3.0 MATD: 05/15/45 0 0 | 05/15/1945...
912810 FP 8 | USTREASURY N/B INTR: 5.375 MATD: 02/15/31 0 0 | 02/15/1931...
912796 FP 9 | TREASURYBILLINTR: .01 MATD: 01/07/16 0 | 01/07/2016...
912796 FZ 7 | TREASURYBILLINTR: .01 MATD: 03/03/16 0 | 03/03/2016...
912828 B6 6 | USTREASURY NBINTR: 2.75 MATD: 02/15/24. 1 11 02/15/2024...
912828 ND 8 | USTREASURY N/BINTR: 3.5 MATD: 05/15/20 2 2 | 05/15/2020.
912828 UA 6 | USTREASURY NBINTR: .625 MATD: 11/30/17. 0 0 | 11/30/2017...
912796 GR 4 | TREASURYBILLINTR: .01 MATD: 12/03/15 2 2 | 12/03/2015...
912828 A6 7 |USTREASURYNBINTR: .25 MATD: 12/31/15 1 1| 12/31/2015...
912828 RH 5 | USTREASURY N/BINTR: 1.375 MATD: 09/30/18, 1 11 09/30/2018...
912828 B6 6 | USTREASURY NBINTR: 2.75 MATD: 02/15/24. 1 11 02/15/2024...
912828 XB 1 | USTREASURY N/BINTR: 2.125 MATD: 05/15/25 0 0 | 05/15/2025.
912810 FQ 6 | TSYINFLIXN/BINTR: 3.375 MATD: 04/15/32 0 0 | 04/15/1932...
912796 GS 2 | TREASURYBILLINTR: .01 MATD: 06/23/16 0 | 06/23/2016...
912828 SA 9 | TSYINFLIXN/BINTR: .125 MATD: 01/15/22 2 3 | 01/15/2022
912810 FH 6 | TSYINFLIXN/BINTR: 3.875 MATD: 04/15/29 2 3 | 04/15/2029...
912810 QZ 4 |USTREASURY N/BINTR: 3.125 MATD: 02/15/43 - - 02/15/1943...
912810 QZ 4 |USTREASURY N/BINTR: 3.125 MATD: 02/15/43 0 0 | 02/15/1943...
912828 A4 2 |USTREASURYNBINTR: 2.0  MATD: 11/30/20 1 1 | 11/30/2020...
912828 UR 9 | USTREASURY N/BINTR: .75 MATD: 02/28/18 0 0 | 02/28/2018...
912828 FL 9 | TSYINFLIXN/BINTR: 25  MATD: 07/15/16. 1 11 07/15/2016...
912810 QZ 4 |USTREASURY N/BINTR: 3.125 MATD: 02/15/43 0 0 | 02/15/1943...
912810 QZ 4 |USTREASURY N/BINTR: 3.125 MATD: 02/15/43 0 0 | 02/15/1943...
912810 QZ 4 |USTREASURY N/BINTR: 3.125 MATD: 02/15/43 0 0 | 02/15/1943...
912810 RE 0 | USTREASURY N/BINTR: 3.625 MATD: 02/15/44, 1 11 02/15/1944...
912828 F6 2 |USTREASURY N/BINTR: 1.5  MATD: 10/31/19 1 11 10/31/2019...
912810 RC 4 |USTREASURY N/BINTR: 3.625 MATD: 08/15/43, 1 11 08/15/1943...
912828 HN 3 | TSYINFLIXN/BINTR: 1.625 MATD: 01/15/18. 0 0 | 01/15/2018...
912828 HN 3 | TSYINFLIXN/BINTR: 1.625 MATD: 01/15/18 0 0 | 01/15/2018...
912810 QZ 4 |USTREASURY N/BINTR: 3.125 MATD: 02/15/43 0 0 | 02/15/1943...
912828 UR 9 |USTREASURY NBINTR: .75 MATD: 02/28/18 0 0 | 02/28/2018...
912828 VM 9 | TSYINFLIXN/BINTR: .375 MATD: 07/15/23 3 3 | 07/15/2023.
912810 FR 4 | TSYINFLIXN/BINTR: 2.375 MATD: 01/15/25 1 11 01/15/2025...
912828 MP 2 |US TREASURY N/B INTR: 3.625 MATD: 02/15/20. 0 0 | 02/15/2020.
912828 WJ 5 | USTREASURY NBINTR: 2.5  MATD: 05/15/24 0 0 | 05/15/2024...
912828 C2 4 |USTREASURY NBINTR: 1.5  MATD: 02/28/19 1 1| 02/28/2019...
912828 WJ 5 | USTREASURYNBINTR: 2.5  MATD: 05/15/24 1 1| 05/15/2024...
912810 FR 4 | TSYINFLIXN/BINTR: 2.375 MATD: 01/15/25. 1 11 01/15/2025
912828 HN 3 | TSYINFLIXN/BINTR: 1.625 MATD: 01/15/18 0 1101/15/2018...
912828 A8 3 |USTREASURY N/BINTR: 2.375 MATD: 12/31/20. 0 0 | 12/31/2020...
912810 FD 5 | TSYINFLIXN/BINTR: 3.625 MATD: 04/15/28 0 1| 04/15/2028...
912828 UF 5 |USTREASURY N/BINTR: 1.125 MATD: 12/31/19, 0 0 | 12/31/2019...
912810 QZ 4 |USTREASURY N/BINTR: 3.125 MATD: 02/15/43 1 11 02/15/1943...
912828 GD 6 | TSYINFLIXN/BINTR: 2.375 MATD: 01/15/17. 0 0 | 01/15/2017...
912810 QV 3 |TSYINFLIXN/BINTR: .75 MATD: 02/15/42 1 1102/15/1942...
912833 LD 0 | TINT 05/15/21 INTR: .01 MATD: 05/15/21 2 2 | 05/15/2021...
912828 HN 3 | TSYINFLIXN/BINTR: 1.625 MATD: 01/15/18 - - 01/15/2018...
912828 G3 8 |USTREASURY N/BINTR: 2.25 MATD: 11/15/24 0 0 | 11/15/2024...
912828 KZ 2 |USTREASURY NBINTR: 3.25 MATD: 06/30/16. 2 2 | 06/30/2016...
912828 WJ 5 |USTREASURY N/BINTR: 2.5  MATD: 05/15/24 0 0 | 05/15/2024...
912810 PV 4 | TSYINFLIXN/BINTR: 1.75 MATD: 01/15/28 0 0 | 01/15/2028...
912828 RC 6 | USTREASURY N/BINTR: 2.125 MATD: 08/15/21 0 0 | 08/15/2021...
912810 QZ 4 |USTREASURY N/BINTR: 3.125 MATD: 02/15/43 0 0 | 02/15/1943...
912810 RM 2 | USTREASURY N/BINTR: 3.0 MATD: 05/15/45 1 1| 05/15/1945...
912828 G4 6 |USTREASURYNBINTR: 5 MATD: 11/30/16 0 0 | 11/30/2016...
912810 QV 3 | TSYINFLIXN/BINTR: .75 MATD: 02/15/42 1 1] 02/15/1942...
912828 F8 8 | USTREASURY NBINTR: .375 MATD: 10/31/16. 0 0 | 10/31/2016...
912810 RH 3 | USTREASURY N/BINTR: 3.125 MATD: 08/15/44, 2 2 | 08/15/1944...
912828 UF 5 | USTREASURY N/BINTR: 1.125 MATD: 12/31/19 2 2 [ 12/31/2019...
912810 RG 5 | USTREASURY N/BINTR: 3.375 MATD: 05/15/44, 1 11 05/15/1944...
912833 LX 6 |STRIPSINTR: .01 MATD: 11/15/25 0 0 | 11/15/2025.
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912828 RY 8 |USTREASURY N/BINTR: 1.375 MATD: 12/31/18, 1 1] 12/31/2018...
912828 TX 8 | USTREASURY NBINTR: .375 MATD: 11/15/15. 1 1| 11/15/2015...
912810 RK 6 |USTREASURY N/BINTR: 2.5  MATD: 02/15/45 3 3 | 02/15/1945...
912828 FL 9 | TSYINFLIXN/BINTR: 2.5  MATD: 07/15/16. 0 11 07/15/2016...
912828 UR 9 |USTREASURY N/BINTR: .75 MATD: 02/28/18 0 0 | 02/28/2018...
912828 K5 8 | USTREASURY N/BINTR: 1.375 MATD: 04/30/20, 1 1 | 04/30/2020...
912828 F6 2 |USTREASURY N/BINTR: 1.5  MATD: 10/31/19 0 0 | 10/31/2019...
912828 WG 1 |USTREASURY N/BINTR: 2.25 MATD: 04/30/21 0 0 | 04/30/2021...
912810 RM 2 |USTREASURY N/BINTR: 3.0 ~ MATD: 05/15/45 1 11 05/15/1945...
912810 RJ 9 |USTREASURY N/BINTR: 3.0 MATD: 11/15/44 1 1| 11/15/1944...
912810 RH 3 |USTREASURY N/BINTR: 3.125 MATD: 08/15/44. 0 0 | 08/15/1944...
912810 QE 1 |USTREASURY N/BINTR: 4.625 MATD: 02/15/40, 1 11 02/15/1940...
912828 G2 0 |USTREASURY N/BINTR: .875 MATD: 11/15/17 0 0 | 11/115/2017...
912828 UR 9 | USTREASURY N/BINTR: .75 MATD: 02/28/18 0 0 | 02/28/2018...
912828 D6 4 |USTREASURYNBINTR: .5 MATD: 08/31/16. 1 1| 08/31/2016...
912810 QU 5 |USTREASURY N/BINTR: 3.125 MATD: 02/15/42 2 2 | 02/15/1942...
912810 RK 6 | USTREASURY NBBINTR: 2.5  MATD: 02/15/45 1 1] 02/15/1945...
912828 G5 3 | USTREASURY N/BINTR: 1.875 MATD: 11/30/21 0 0 | 11/30/2021...
912810 RG 5 | USTREASURY N/BINTR: 3.375 MATD: 05/15/44, 0 0 | 05/15/1944...
912828 UR 9 |USTREASURY N/BINTR: .75 MATD: 02/28/18 0 0 | 02/28/2018...
912828 JR 2 | USTREASURY NBINTR: 3.75 MATD: 11/15/18, 0 0 | 11/15/2018...
912810 RG 5 | USTREASURY N/BINTR: 3.375 MATD: 05/15/44 0 0 | 05/15/1944...
912828 C2 4 |USTREASURYNBINTR: 1.5 MATD: 02/28/19 0 0 | 02/28/2019...
912828 UR 9 | USTREASURY N/BINTR: .75 MATD: 02/28/18 0 0 | 02/28/2018...
912828 UA 6 | USTREASURY NBBINTR: .625 MATD: 11/30/17. 3 3 [ 11/30/2017...
912828 UR 9 | USTREASURY N/BINTR: .75 MATD: 02/28/18 0 0 | 02/28/2018...
912810 QK 7 |USTREASURY N/BINTR: 3.875 MATD: 08/15/40. 1 1| 08/15/1940...
912828 VF 4 | USTREASURY N/B INTR: 1.375 MATD: 05/31/20, 1 11 05/31/2020...
912833 LX 6 |STRIPSINTR: .01 MATD: 11/15/25 1 1| 11/15/2025...
912828 UX 6 | TSYINFLIXN/BINTR: .125 MATD: 04/15/18 3 3 | 04/15/2018...
912828 F9 6 | USTREASURYNBINTR: 2.0  MATD: 10/31/21 0 0 | 10/31/2021...
912828 QV 5 | TSYINFLIXN/BINTR: .625 MATD: 07/15/21 0 0 | 07/15/2021...
912828 H5 2 |USTREASURY NBINTR: 1.25 MATD: 01/31/20. 2 2 | 01/31/2020...
912828 G9 5 | USTREASURY N/BINTR: 1.625 MATD: 12/31/19 4 4 112/31/2019...
912828 UR 9 | USTREASURY NBINTR: .75 MATD: 02/28/18 0 0 | 02/28/2018...
912828 UR 9 | USTREASURY N/BINTR: .75 MATD: 02/28/18 0 0 | 02/28/2018...
912828 NM 8 | TSYINFLIXN/BINTR: 1.25 MATD: 07/15/20 1 11 07/15/2020...
912828 NG 1 |USTREASURY N/BINTR: 2.75 MATD: 05/31/17 1 11 05/31/2017...
912828 WB 2 | USTREASURY NBINTR: .25 MATD: 10/31/15 1 1] 10/31/2015...
912828  J4 3 | USTREASURY N/BINTR: 1.75 MATD: 02/28/22 0 0 | 02/28/2022
912796 GS 2 | TREASURYBILLINTR: .01 MATD: 06/23/16 7 7 | 06/23/2016...
912828 G9 5 |USTREASURY N/BINTR: 1.625 MATD: 12/31/19 0 0 | 12/31/2019...
912828 TY 6 |USTREASURY N/BINTR: 1.625 MATD: 11/15/22 0 0 | 11/15/2022
912828 UH 1 | TSYINFLIXN/BINTR: .125 MATD: 01/15/23 3 3 | 01/15/2023.
912810 QZ 4 |USTREASURY N/BINTR: 3.125 MATD: 02/15/43 0 0 | 02/15/1943...
912828 G7 9 |USTREASURY N/BINTR: 1.0  MATD: 12/15/17 0 0 | 12/115/2017...
912828 TY 6 |USTREASURY N/BINTR: 1.625 MATD: 11/15/22 0 0 | 11/15/2022...
912828 G2 0 |USTREASURY N/BINTR: .875 MATD: 11/15/17 1 1| 11/115/2017...
912828  JX 9 | TSYINFLIXN/BINTR: 2.125 MATD: 01/15/19 2 2 [ 01/15/2019...
912828  JX 9 | TSYINFLIXN/BINTR: 2.125 MATD: 01/15/19. 01/15/2019...
912828 XH 8 | USTREASURY N/BINTR: 1.625 MATD: 06/30/20. 5 5 | 06/30/2020...
912828 XB 1 |USTREASURY N/BINTR: 2.125 MATD: 05/15/25. 0 0 | 05/15/2025.
912828 TE 0 |TSYINFLIXN/BINTR: .125 MATD: 07/15/22 2 2 | 07/15/2022...
912828 WU 0 |TSYINFLIXN/BINTR: .125 MATD: 07/15/24. 2 2 | 07/15/2024...
912828 QV 5 | TSYINFLIXN/BINTR: .625 MATD: 07/15/21 1 11 07/15/2021...
912828 QV 5 | TSYINFLIXN/BINTR: .625 MATD: 07/15/21 0 0 | 07/15/2021...
912828 UR 9 | USTREASURY NBINTR: .75 MATD: 02/28/18 02/28/2018...
912828 MF 4 | TSYINFLIXN/BINTR: 1.375 MATD: 01/15/20. 2 3 | 01/15/2020...
912828 D6 4 |USTREASURYNBINTR: .5 MATD: 08/31/16 1 11 08/31/2016...
912810 RM 2 |USTREASURY N/BINTR: 3.0 ~ MATD: 05/15/45 0 0 | 05/15/1945...
912828 HR 4 |USTREASURY N/BINTR: 3.5 MATD: 02/15/18 0 0 | 02/15/2018...
912828 UR 9 |USTREASURY N/BINTR: .75 MATD: 02/28/18 0 0 | 02/28/2018...
912810 FT 0 |USTREASURY N/BINTR: 4.5 MATD: 02/15/36 1 11 02/15/1936...
912828 G3 8 |USTREASURY N/BINTR: 2.25 MATD: 11/15/24 1 1| 11/15/2024...
912828 SY 7 |USTREASURY NBINTR: .625 MATD: 05/31/17. 2 2 | 05/31/2017...
912828 WD 8 |USTREASURY N/BINTR: 1.25 MATD: 10/31/18 2 2 | 10/31/2018...
912796 GR 4 | TREASURYBILLINTR: .01 MATD: 12/03/15 4 4 112/03/2015...
912828 HN 3 | TSYINFLIXN/BINTR: 1.625 MATD: 01/15/18. 0 0 | 01/15/2018...
912828 K5 8 | USTREASURY N/BINTR: 1.375 MATD: 04/30/20. 1 1 | 04/30/2020...
912828 UR 9 |USTREASURY N/BINTR: .75 MATD: 02/28/18 0 0 | 02/28/2018...
912810 QZ 4 |USTREASURY N/BINTR: 3.125 MATD: 02/15/43 0 0 | 02/15/1943...
912828 G3 8 | USTREASURY NBINTR: 2.25 MATD: 11/15/24. 0 0 | 11/15/2024...
912810 QZ 4 |USTREASURY N/BINTR: 3.125 MATD: 02/15/43 0 0 | 02/15/1943...
912828 J5 0 | USTREASURY N/BINTR: 1.375 MATD: 02/29/20. 3 3 | 02/29/2020...
912828 C4 0 | USTREASURY NBINTR: .375 MATD: 03/31/16. 2 2 | 03/31/2016...
912828 B2 5 | TSYINFLIXN/BINTR: .625 MATD: 01/15/24 3 3 [ 01/15/2024...
912828 A9 1 |USTREASURYN/BINTR: .75 MATD: 01/15/17 2 2 [ 01/15/2017...
912828 C4 0 | USTREASURY NBINTR: .375 MATD: 03/31/16. 1 1| 03/31/2016...
912828 WT 3 | USTREASURY N/BINTR: .875 MATD: 07/15/17. 1 11 07/15/2017...
912828 JR 2 | USTREASURY NBINTR: 3.75 MATD: 11/15/18, 1 1| 11/15/2018...
912810 FE 3 |USTREASURYN/BINTR: 55 MATD: 08/15/28 2 2 | 08/15/2028,
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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

2 3 4 5 6 7
NAIC
Designation /
Market Book/Adjusted Maturity

CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
912810 RF 7 | TSYINFLIXN/BINTR: 1.375 MATD: 02/15/44 0 0 | 02/15/1944..
912828 NK 2 | USTREASURY N/BINTR: 2.5  MATD: 06/30/17 1 1 | 06/30/2017..
912828 VW 9 | US TREASURY N/BINTR: 2.125 MATD: 08/31/20 1 1 | 08/31/2020..
912828 RE 2 | USTREASURYN/BINTR: 1.5  MATD: 08/31/18 1 1| 08/31/2018..
912828 F9 6 | US TREASURY N/BINTR: 2.0  MATD: 10/31/21 1 1| 10/31/2021..
912828  JX 9 [ TSYINFLIXN/BINTR: 2.125 MATD: 01/15/19 1 1| 01/15/2019..
912828 HR 4 | US TREASURY N/BINTR: 3.5  MATD: 02/15/18. 1 1 | 02/15/2018..
912828 WL 0 | USTREASURY N/BINTR: 1.5 MATD: 05/31/19 1 1 | 05/31/2019..
912810 FP 8 | US TREASURY N/BINTR: 5.375 MATD: 02/15/31 1 1| 02/15/1931..
912828 WN 6 [ US TREASURY N/BINTR: 2.0  MATD: 05/31/21 1 1| 05/31/2021..
912810 RG 5 | US TREASURY N/BINTR: 3.375 MATD: 05/15/44 0 0 | 05/15/1944..
912828 QV 5 | TSYINFLIXN/BINTR: .625 MATD: 07/15/21 0 0 | 07/15/2021..
912828 VB 3 | US TREASURY N/BINTR: 1.75  MATD: 05/15/23 0 0 | 05/15/2023..
912810 FE 3 | USTREASURY N/BINTR: 55  MATD: 08/15/28 2 2 | 08/15/2028..
912810 QZ 4 | US TREASURY N/BINTR: 3.125 MATD: 02/15/43, 0 0 | 02/15/1943..
912828 SA 9 [ TSYINFLIXN/BINTR: .125 MATD: 01/15/22 0 0 | 01/15/2022..
912828 C9 9 [ TSYINFLIXN/BINTR: .125 MATD: 04/15/19 1 1 | 04/15/2019..
912828 WU 0 [TSYINFLIXN/BINTR: .125 MATD: 07/15/24 1 1| 07/15/2024..
912828 WU 0 [ TSYINFLIXN/BINTR: .125 MATD: 07/15/24 0 0 | 07/15/2024..
912810 FE 3 | USTREASURY N/BINTR: 5.5  MATD: 08/15/28 2 2 | 08/15/2028..
912810 RF 7 [ TSY INFLIXN/BINTR: 1.375 MATD: 02/15/44 1 1| 02/15/1944..
912828 UR 9 | USTREASURY N/BINTR: .75 MATD: 02/28/18 0 0 | 02/28/2018..
912810 RG 5 | US TREASURY N/BINTR: 3.375 MATD: 05/15/44 0 0 | 05/15/1944..
912828 WR 7 [ USTREASURY N/BINTR: 2.125 MATD: 06/30/21 1 1 | 06/30/2021..
912828 QN 3 | US TREASURY N/B INTR: 3.125 MATD: 05/15/21 3 3 | 05/15/2021..
912828 C9 9 [TSYINFLIXN/BINTR: .125 MATD: 04/15/19 2 2 | 04/15/2019..
912828 B2 5 [TSYINFLIXN/BINTR: .625 MATD: 01/15/24 1 1 | 01/15/2024..
912828 XP 0 | USTREASURY N/BINTR: .625 MATD: 07/31/17 1 1| 07/31/2017..
912828 WT 3 | USTREASURY N/BINTR: .875 MATD: 07/15/17 0 0 | 07/15/2017..
912828 WS 5 [ US TREASURY N/BINTR: 1.625 MATD: 06/30/19 1 1 | 06/30/2019..
912828 B2 5 [ TSYINFLIXN/BINTR: .625 MATD: 01/15/24 1 1 | 01/15/2024..
912810 RG 5 [ US TREASURY N/BINTR: 3.375 MATD: 05/15/44 1 1| 05/15/1944..
912828 K5 8 | US TREASURY N/B INTR: 1.375 MATD: 04/30/20 0 0 | 04/30/2020..

0199999. U.S. Government - Issuer Obligations 2,037,845 2,061,139 XXX

0599999.  Total - U.S. Government 2,037,845 2,061,139 XXX

6199999.  Total - Issuer Obligations. 2,037,845 2,061,139 XXX

6599999. _ Subtotal - Bonds. 2,037,845 2,061,139 XXX

Short-Term Invested Assets (Schedule DA Type)
638995 91 0 | STATE STREET NAVIGATOR SECURITIES LENDING PRIME PORTFOLIO I | 13,958,954 13,170,042

8999999 Total - Short-Term Invested Assets (Schedule DA Type) 13,958,954 13,170,042 XXX

9999990, T OIS, .. i errienn e | e 15,996,799 | ..ooooocveeeeee.e..... 15,231,181 XXX

General Interrogatories:

1. The activity for the year:  Fair Value $.....589,318  Book/Adjusted Carrying Value $.....525,240

2. Average balance for the year:  Fair Value $.....19,139,097  Book/Adjusted Carrying Value $.....19,508,902

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

2 3 4 5 6 7
NAIC
Designation
|/ Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

The activity for the year:  Fair Value $.....589,318  Book/Adjusted Carrying Value $.....525,240

Average balance for the year:  Fair Value $.....19,139,097  Book/Adjusted Carrying Value $.....19,508,902
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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL 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
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Dep ies
Comerica Detroit, Michigan 22,143,382 (6,805,037) 51,454,138 | XXX
JPMorgan Chase. Detroit, Michigan 7,576,675 (2,542,876) (5,234,735) | XXX
Bank of America Troy MICRIGaN. .......covioererrrcveviniinsnnrnnies | covvneersvsviiiinins [ woviiinssnnenssiins | covsresssssssssnsenssssssines | s | oo (65,111,064) | ............. (20,357,343) | .............(15,437,301) | XXX
The Bancorp Bank. Sioux Fall South Dakota 25,266 25,266 25266 | XXX
Health One Credit Union.............coovveevvveeeienvreienreens Detroit, Michigan 308,826 308,891 308,904 | XXX
Wachovia Bank Atlanta, GEOTGIA............ccouurerrveviviiiiiieens | covveresssiiiiiinines [ i | s | s | (113,073,789) | ...........(112,809,566) | .............(32,274,048) | XXX
Federal Home Loan Bank of Indianapolis...................... Indianapolis, Indiana. (573,692) 30,672 1,228,000 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 s (148,704,396) | ...........(142,149,993) | .................... 70,225 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 ..(142,149,993) | .. XXX
0599999. Total Cash, XXX XXX 0 0 ..(142,149,993) | .. XXX
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Statement as of September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Bonds - Industrial and Miscell (Unaffiliated) - Issuer Obli

ANTHEM INC' DISC NOTE ..ovvveteteueussssesssssesssssasssssssssssssssssssssssssssssssssssssssssssssesssssssssssesssssssssssssssssssssssssssssssesssssssssssessssssssssssssssssssssssseessssessssssss 400044404441 40 4140000 ssnnnnsnnens | cessssseees ...00/18/2015 | ................ 0400 |.....10/13/2015 34,995,333 5,056
CAMPBELL SOUP COMPANY  DISC NOTE .....oveveueuuueuessumsssssssssssssasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssasssssssssssssssssssssssssssssssss | S4es54e0444450 444150414 b bbb | cossesseens ...09/08/2015 | ......cocccec. 0.360 |.......10/06/2015 25,498,725 5,865
DUKE ENERGY CORPORATION DISC NOTE........ococuovuvuureeeesessessessesssssesssssesssssssessessossossosssssssssssssssssssssssssossesssssssssssssssssssssssssssssssssssssssssssssss | ssssssssssssssssssssssssstssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssiss | sossssssss ...00/29/2015 | ............... 0.360 |.......10/02/2015 29,999,700 600
DUKE ENERGY CORPORATION  DISC NOTE .....ovvveeeveeeeeeeeeeeeeseesessesssssseseessesessessssessessess st sst454444454550 5440445451014 058RS 1111111111011 | sessssssss ...09/30/2015 | ... 0.380 |......10/05/2015 29,998,733 317
HEWLETT-PACKARD CO. DISC NOTE ...09/30/2015 | . ...10/14/2015 34,991,026 690
ITC HOLDINGS CORP DISC NOTE ...00/2412015 | . ....10/02/2015 29,999,675 2,275
KELLOGG CO' DISC NOTE ...oeoeeeveeeeeeeeeeseseessseeseesssssesssssssses s 244442444585 AR AR s | sesssssss ...09/23/2015 ...10/19/2015 19,725,449 1,578
KROGER CO DISC NOTE.......cococvuvevevereresesesssesesssesesssesesssssesssssosesssssssssosssssssosssssossossosssosssesosssssosssoss s soss bbb s ssss s sosssesssssssssssssssssssssss | ssssetessss sttt 11111 | cessssssss ...09/30/2015 ...10/13/2015 22,077,688 193
SOUTHERN CO DISC NOTE.....cooovereeeveeeeeeeeeee e S444EL AL LR AL | crssessnins ...09/24/2015 ......10/08/2015 19,998,483 1,517
SOUTHERN CO DISC NOTE ...09/24/2015 | . ...10/15/2015 19,997,278 1,361
ST JUDE MEDICAL DISC NOTE ...09/30/2015 | . ...10/14/2015 34,995,450 350
UNITED TECHNOLOGIES CORP DISC NOTE.......ooovioioirrrieieerieseseenses st ettt | s ...00/23/2015 | ................ 0.360 |......10/14/2015 19,997,400 1,600
UNITED TECHNOLOGIES CORP DISC NOTE.....ooociooorereeeiereeeieseeeese et 1041 | sesssssss ...09/24/2015 | ......coccc00. 0.360 |......10/20/2015 14,997,150 1,050
VIRGINIA ELECTRIC POWER DISC NOTE VA... ... ootitiitisitsssieesessssiessssessssesssssssssesses st sssssessssess e ssssessse0esss0481e008 1400810001 4008 000881008 8EEE 1018 4048 00EESH1EE 0L EEE S 0L 8L EE S AL LR Rttt nnb st st nsens | cbsnsssss ...09/18/2015 | ......oovevevecd 0.360 ....10/15/2015 34,995,100 4,550
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation: 372,267,190 27,002
3899999. Total - Industrial and Miscellaneous (Unaffiliated) 372,267,190 27,002
Total Bonds

7799999. Subtotals - Issuer Obligation: 372,267,190 27,002
8399999. Subtotals - Bond 372,267,190 27,002
8699999. Total - Cash Equivalents 372,267,190 27,002




Supplement for the Quarter Ending September 30, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPA

R
MEDICARE PART D COVERAGE SUPPLEMENT

(Net of Reinsurance)

NAIC Group Code.....572 NAIC Company Code.....54291
Individual Coverage Group Coverage 5

1 2 3 4 Total

Insured Uninsured Insured Uninsured Cash
1. Premiums COIBCEA. .........vviveeieieeieieieec et ssssessenes | evteninnsaens 53,874,758 |........... D09 N IS 10,049,380 |........... ) 0.9 G IS 63,924,138
2. EQMed PremMilmS........cccveeceeveiesieie s ssessss st ssesssssssessas | ssessessnses 53,330,565 |........... 00,9 N IS 7,506,312 |........... ) 0.9 G IR D09 G
3. ClaimS PaI.......couevverecierieeicie st | erresiniaens 50,380,111 |........... 00,9 N IS 6,847,055 |........... ) 0.9 G IS 57,227,166
4, ClaimS INCUITEA.......coereereeirericreiesse e sessesess st ssessesssssens | ersessessnnes 48,081,969 |........... 00,9, N IS 6,645,197 |.......... ) 0.9 RN IS )09 S

5. Reinsurance coverage and low income cost sharing -

claims paid net of reimbursements applied (a)........c.coevvvrverveveeeeens [erverennee XXX oo | v 25743 |........... XXX ooeeivieens | erveeveiesssseessseinens | oevevssssssisssenns 25,743

6. Aggregate poliCy reSErves - Change..........cccucveeuereereveiieesiceieseerens | eveeeisseesesesee e | eeeeeesenns XXXoooeveveies | e | e D9, TR RO )90 S

7. EXDENSES PAIG.......courrermrreereenisereesseessssssssssesessssesssssesssssssessssnns | eevsssnessssnns 7,508,416 |........... D90 ORI ISV 706,853 | ... )99 ORI IS 8,215,269

8. EXPENSES INCUITEA.........ccvieereeiceieee et nenne | cressssesesinnns 7,479,095 |.......... XXXoooveeeries | e 692,629 |........... )9, TR IR XXX e

9. Underwriting gain Or l0SS.......ccccveiieuevieereiiieeiee s ssnsens | evesesesinns (2,230,499)] ........... 9,9, I IR 168,486 |........... )9, GO IR XXX v

10, Cash fOW TESUIES..........cvvvvrmreeeririserceieesriesesies s | oeeeens ).9.9 SOOI PO 0,99 ORI IO ).9.9 SO PR ), 9.9 SO I (1,544,040)
(@)  Uninsured Receivable/Payable with CMS at End of Quarter $.....890,607 due from CMS or §.......... 0 due to CMS.
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