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Statement as of September 30, 2015 of the Priority Health

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS ..ttt nnns | seeennienies 310,189,300 |..cocveerereerrereererrereereenee | e 310,189,300 | ............. 257,389,970
2. Stocks:
2.1 PrEfEITEA SIOCKS. ... veuieecerciritetieti ettt | sesbiess e sttt | cerent st | sttt eenes L0
2.2 COMMON STOCKS.....vvurvrerrearesrisnsssseseesssessessessesssessesssssssssesssssssssessesssssessessssssessessssssessessans | sssessessanes 187,768,082 | ...cvoveeeecnes L [ 187,768,081 | ............. 165,118,985
3. Mortgage loans on real estate:
B0 FIISE NS ettt ns | freesee et nse bt en st nnes | sreesebnenesentenensetensesetns | eereeeeentens ettt nanes (0 R
3.2 Other than fiFSt HENS......evueeurereereireere ettt sse st ssentas | eesessessssssnssassasssessastnssns | sessessesssessessasssessessasssnsss | sessssmssesssssessassnnssnssns (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......ooveveiiieciaceite ettt sttt bbbt bessesaens | evsesssensesans 1,135,106 | ..ocvoverreeee. 1,135,106 | wvovoveeceeeceennnd [0
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)......vvocercereeseeeeseeseeseeesetsee st st ss e s s bs st s st st s b sessessanbans | £sessestnesessastassessessantsnes | sesesssasessestassessestensnssns | foebsesssssassnsssassassnnssans (0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash ($....(25,058,369)), cash equivalents ($.....2,000,000)
and short-term investments ($.....302,130,017)......covrroereeieeeieeeeeeeeceeeeeeeeeesees s sseesaesnans | eevieesiens 279,071,648 | ..o | eveeeieia 279,071,648 | ............. 252,674,749
6. Contract loans (including $.......... 0 PIEMIUM NOLES).....cvucvrieicriieieieieesise et s sssesse s ssssssens | eressssessesssssssssessessssssses | sssessessssessessessssessessssesss | esisssssessessssessessessesand (0 TR
T DBIVALIVES......couoieieie it | Sieb ettt | ehbeenb ettt | sbeei s (O OO
8. OthEr INVESIEA @SSEIS.........cvuuiiieiiieiiiiiiri bbb | Coetbsen s enes | sebeesbiesbi bbbt rsb st | shnsiiesi e (O ORI
9. ReECEIVADIES fOF SECUMIES........o.vuuiiiiiii bbb | Coetbsen st benes | sebeesbiesbe bbbt st | sbinsisesssens s (U PR
10.  Securities lending reinvested COlIAtEral BSSELS. ..o seisiens | eeessssessesessssssessesssssses | sesessesssssssesessssssessesess | esssssssessessssssessessesnd (0 RN
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cvviviieicicieieeest et | oersssessesssssssessasssssens (0] I {0 [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cuvieieiieieieeeesieeessese s | evvssessenns 778,164,136 | ..oovvevvrnene 1,135,107 | .coovvneen 777,029,029 | ............. 675,183,704
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cvieiriiieicireieieieiseeieieiieinns | erreissiesiesessessesesssssses | soessesssssssesessssessesessss | esssssssesessssssssssessesnd (0 TR
14.  Investment income due and @CCIUBM............cocuuiiiriiriiniinieiss s | ereerisnisnees 3,025,295 | ... [ s 3,025,295 | ..covvvieiinene 2,614,058
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccevvcvries | ververrvnnnns 18,847,666 | .......cevvee. 2,374,079 | oo 16,473,587 | ..ovvvvernee. 17,525,877
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but UnbIlled PrEMIUMS)........cccueuiirieieriinns | erreereirsieseieissieseseiees | cerressessessssessesessssessesees | sesessssessesssssssessesesnd (0 R
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTENS............cccvcuiieiieiiiie e
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to uninsured plans.............ccccveeiceieceeiceee s
18.1 Current federal and foreign income tax recoverable and interest therBON............cccccieeciviies | coveesieeeeesiesreees | e sebenes | sveessssse s 0 [
18.2 NEt dEEITed tAX @SSEL.......... vttt sssenes | ressssesssress s essssnessses | serssenssses st eess s enstenns | esseess st enene e (O
19, Guaranty funds receivable OF ON AEBPOSIL..........c.cueviirieereieieeese et besses e sssssssens | ersesissessesssssssssssesssssses | sesessesssssssesessssessessessnsns | esesssssessesessossssssssssand (01 U
20. Electronic data processing equipmMEeNt @Nd SOfWAIE...........c.evurerirrinrieinisrisiesissieessissssesens | sessessssssssssssesssssssssesssssss | sressessssssessessssssnssesssnsnss | sesssssesssssssssessenssnsseses 0 [
21.  Furniture and equipment, including health care delivery assets ($.......... (1) ST ISR 180,240 | ..ovvvrene 180,240 | ..o 0 [
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........c.vevrrurririnrirriines | cevreinreeissnsieessesennens | ressesesessesssssssssessesssssess | sessessessssssessessessssseses (0 U
23. Receivables from parent, subsidiaries and affiliates............c.coceerverrierieiecieseeeeeeceeeesens | e 36,216,939 | ..o 91,899 | .o 36,125,040 | ............... 23,760,581
24. Health care ($.....15,298,942) and other amounts reCeIVaDIE...............oc.evveevvereeereereeeereeeeseenseens | ceereesrseenees 21,615,895 | ..o 6,316,953 | ..cccvveenne 15,298,942 | ............... 11,731,777
25.  Aggregate write-ins for other than INVEStEd @SSELS...........ccvvuiveiriereeeicecee et | cereissaeneas 46,860,496 | ............... 46,644,208 | .......ccevennees 216,288 | ..o 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throuGh 25)..........ccceverrerierimreeeriresnereesisesseessssessssesssessssssesseess | reeeesnceens 920,341,899 | ...cooevvvns 56,742,486 | ............. 863,599,413 | ..ovvvenne. 746,617,766
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 @NG 27).......ourverrrircrirririreieesiseesseesssessseesssesss st ssssssssesssesssssssssessssnens | oeesssesens 920,341,899 | ...coovvvvnees 56,742,486 | ............. 863,599,413 | ..oovvvenne. 746,617,766
DETAILS OF WRITE-INS
1100, bRt | HEseet sttt | neeetee st ettt | eres ettt (O R
1102, et | Heseet ettt | et ettt | eresreens s (O RN
1103, ettt | HEseet ettt | seeebee ettt | eresreens s (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)..........cccvreereriieieriicrsieiieessessesieienes | cverssssisseseseesesisessnas 0
2501, Prepaitd BXPENSES. ......ccveveireiieietiictesessese s sese st se s bbb es st ae b ssebessnesessnnens | sessesessesesas 46,644,208
2502. ACA Risk Adjustment RECEIVADIE.............cooviueviiiieieiccsice et sssnas | sensesesssesesnaas 216,288
2503, oSSRt | st eee sttt | Heenss et eenins | enes st (O TR
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccccveueieeniccersiceniiees | v 0 [ oo 0 | e 0 [ oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LN 25 8DOVE).......c.cwrermiriiririririniisisssssmsssiseresenes | cosvessnesenens 46,860,496 | ....coonne 46,644,208 | ..o 216,288 | ..o 0
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Statement as of September 30, 2015 of the Priority Health

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less §.......... 0 reinSUranCe CEAEM)........cuuiriireieirereseiie s | coeviesessenaens 178,949,692 |.....cccovvvernen 9,947,325 | ..o 188,897,017 | ..covverree 154,829,931
2. Accrued medical incentive pool and bonus @MOUNLS...........c..curirrirenrierernsrereensinens | ceeeeerereneneene 27,050,898 | ..o | v 27,050,898 | ......ccovvennn. 27,960,776
3. Unpaid claims adjustment EXPENSES............c..iiuiiieiiniiiiesississsissiissessissssssnssnees | sessesssessesiens 3,208,395 | ...oovvvie 170,809 | .ooocvovirinnee 3,379,204 | oo 2,831,871
4. Aggregate health policy reserves, including the liability of $.......... 0 for
medical loss ratio rebate per the Public Health Service Act.............cooevveveeevveivcveieiceeeees | v 31,763,377 | oo | e 31,763,377 | .oovvveiren 3,808,938
5. AQQregate life POIICY MESEIVES.........cciieiieieiseieie sttt sss st sssenies | sressessssessesessssessessesssssnses | sssessesssessessesssssssassessessnss | sressessssassesessssessesssanes [0 T
6.  Property/casualty Un€armed PrEMIUM FESEIVE...........wuurrererresresreesresessaseeesessesssssssssessns | reesessessssssessassssssessasssnssns | sessesssessessassssssessessessessans | ssessesssssessssssessessasssnssn (0 TR
7. Aggregate health Claim MESEIVES.........cocuiieieicieie ettt | sressessssessesssssssessessesssssnses | sssessesssassessessssssassessessnss | srsessesssssssesessssessesssanes [0 T
8. Premiums received in @dVANCE.........ccoveuriceveicieriee et sennns | seresessesesnsnns 30,031,416 | .oooveeeeereeeeeeeeeeiens | e 30,031,416 | ..covvvrrreee 15,659,691
9. General eXpenses dUE OF @CCTUBT...........cvevevireverieeieiieeresereses et sesssesss s ssssesesenees | ceresessesesssnns 23,419,150 | oo | e 23,419,150 | ..ccoevvrrernne. 26,436,979
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 0N realized GAINS (I0SSES)).....uveururrrrreererreresneeseeseeseesseesseseesesassesssens | seeseesesssessssessssssessessassnes | sssessnessessssssessnssssssnssssseses | sessesssesssssasssssessessnssnes [0 T
10.2 Net deferred tax lIADIlItY...........c.ccovcvieiieicsce e besnns | sessebesessesesssssessssesessnsesans | ersesesessssesesssesessssesssssets | sresssesessssesesinsesessnaesened 0 [
11, Ceded reinsurance premiums Payable............ccccevveiciiveieiisieeeseese st | evsesaessssssenas 1,054,923 | oo | e 1,054,923 | ..o 315,162
12. Amounts withheld or retained for the account of OthErS...........c.cccciiiiiiiiiiiiiiis [ | s | o 0 [
13.  Remittances and items NOt @llOCALEM.............c.civeueeeeceeeeeeeeee et | ereeeeerereeeeens 5,934,507 | oo | e 5,934,501 | ..cooovvvrrrnne. 1,912,463
14.  Borrowed money (including §.......... 0 current) and interest
thereon §.......... 0 (including $.....1,889 CUITENL).......ovurvereereerecie e sssesssessssnses | evesessssnsenens 10,001,889 | ..o | e 10,001,889 | ....ccceveneeee 10,002,733
15. Amounts due to parent, subsidiaries and affiliates.............cocoereririereieiesieiesieees [ e 34,273,291 | oo | e 34,273,291 | oo 28,823,402
18, DBIIVALIVES. ......vevecieitic ettt | cesnt st s s s sttt enes | Senerere ettt | eebeee e (01 RN
17, Payable fOr SECUMHES. ........ccvveiieieiriieie ettt ssb et sssten s sns | evsesssessessessesans 897,645 | ..o | e 897,645 | ..o 39,642
18.  Payable for SECUMHIES IENAING.........overrrireiirieis st sssessenes | eesessessssssessessssssessesssssnsss | ssessssssnssesssssssssessssssessessas | sssesssssessassssssnssesssnssnses (0 TR
19. Funds held under reinsurance treaties with ($.......... 0 authorized reinsurers,
I 0 unauthorized reinsurers and certified §.......... 0 TEINSUIETS)....vovvveeiirenseisissieises | reressssessesssssssessesssssssssses | sosesesssssssesesssssssessessessnss | sresssssssessessessssessesesnes [0 T
20. Reinsurance in unauthorized and certified (§$.......... 0) COMPANIES.......oveererrereirrrrnrirnesnrenees | reesesseessesesssssssssesssssssssns | sessssssesssssessssssessesssnssessans | ssesssssssssessnsssnssessanssessn [0 T
21. Net adjustments in assets and liabilities due to foreign exchange rates
22. Liability for amounts held under uninsured plans..............coceverremenreneerneneeneessineeneesenneens
23. Aggregate write-ins for other liabilities (including §.......... 0 CUITENE). .ot | crrersissienee e s erseeenes {0 [0 N (O 0
24, Total liabilities (LINES 110 23).....c.rvreerererreriresseeisseeeseeesseessssesssessssesssssssssssssssssssans | cessmsessseeens 349,911,871 | oo, 10,118,134 | .oovvivrvnne 360,030,005 | ....ovvvvenne 276,029,628
25.  Aggregate write-ins for special SUTPIUS fUNDS.........cccoveverrierieienereee e | coreenniennes ). 0, O R ) 0.9, GO IR 18,354,595 | ...ccvvvvrnne 20,655,000
26. Common capital stock
27, Preferred Capital StOCK. ..ot | censenienee ). 0, SO IR XXX trieieineinnns | et sssssessees | sieseessssssesesssssssssesesnnees
28.  Gross paid in and contributed SUMPIUS...........c.ccueiveiveiieiiieieieeeee e ssienaens | cvesissaenens XXX ovvveeveeriens | e XXXovevevesees e 35,821,002 | ..cooevrrnnee 35,821,002
29, SUIPIUS NOLES.......vvvmrermerirceserierese st sess st ssssenses. | sesssesssons )99, TR PR )99, SRS IO 24,039,572 | ..covrrerrns 30,039,572
30. Aggregate write-ins for other than special Surplus funds.............ccocoeereerriecnnenncnenenns | ceereeseenes ).0.9, Y DO 99,9, GO R (01 N 0
31, Unassigned funds (SUMPIUS).........ccvveererrireueieereiereies et s s ses s sssessssesens | evessesssanns 9,9, CNRITIN USRI XXXt | e 425,345,717 | .cevvvenene. 384,064,040
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (0) JSSUSRRINS IS )0, 0, O XXX osveveirereies | et sssesiens | sesesessesses s sssneas
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) IEOSTURRURRRRSUI IURORO 0.9, SO XXX tiereririsnes | erieiisissiessissiesessssssssssenes | ossessessssessesssssssessessssnens
33. Total capital and surplus (Lines 25 to 31 MiNUS LiNE 32)........cc.cvureemrnrrmirneereinensnsinens | ceeseesenens ) .0, O R ) 0.9, R 503,569,410 | ......ccocennes 470,588,138
34. Total liabilities, capital and surplus (Lines 24 and 33).........cccceuereverisieresssseeiseienens | coveesseennns XXX ovvvvvevierieins | vereiiein D30 SO TR 863,599,415 | ....cvvvvnee 746,617,766
DETAILS OF WRITE-INS
2307, RS e sttt ennenne | enseeseenntess et et ent et s tenaens | seresenseenetantesennetesnesnennes | creserntesnenneenenntesreenea [0
2302, R Rt | serbi bRttt | st | eeebe ettt LU
2303, R stttk ennenne | enseeseenntess et et en et neteneans | eeeesenseenetentesennetesnennennes | cresserstesnennenneantenne et [0
2398. Summary of remaining write-ins for Line 23 from overflow Page...........cccvvieveeneeiienes | covervesseiensissenseesseenns (01 (0 RN (01 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiN€ 23 @DOVE). ... wererirsrenrersinrssressesrssnessess | seesssessesssssssssssssssssssesses (O] 0
2501. Appropriated Retained Eamings..........cccovvieeieiininiesisieie s esesssssssessessessssens | sessessssessens ). 0, O PR D0, 0, GO IR 1,000,000 | ..covvrvrrrrrnes 1,000,000
2502. RESEIVE fOr INSUIET FEE........ovivieiecictcieie ettt | eevessesassaens 9,9, RN ISR 9,9, R 17,354,595 | ...covvvvnee. 19,655,000
2503, oo ennt s | Sesten s sttt | serebenee ettt ens | sttt | srsenet e
2598. Summary of remaining write-ins for Line 25 from overflow page.........c..cocuoeerveneeneenenenns | coveereernnenas ).0.9, RN O D90, GO O (0 N 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE).........cccouveriicrereiiieiiieisisieierenes | everensnaenas XXX ooveierien Lk XXX e [ e 18,354,595 | oo, 20,655,000
3007, ettt SRRt een R | SebEsees et n et enntes | seeeteseet sttt nens | enest st n e | seseest ettt
3002, .o R ent s | Sestrne bRt tenen | seresenee sttt nens | rest et | srseeet e
3003, oottt Rt een R | SesEae e s et s st ennten | seeeteeee s sttt nens | eest et n et | eeseeet sttt
3098. Summary of remaining write-ins for Line 30 from overflow page........c..cocoeevnereinrnsnns | wonvereinnenns ). 0, O PR 99,0 GO RN [0 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 8DOVE)......cccrverrrernerersmmeseressenssneneenes | cerenereennns 9,09, SRR PO XXX oorereennnen | orenesenessenessens s [0 RO 0




Statement as of September 30, 2015 of the Priority Health

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1. MembBer MONtRS. ... s | XXX [ 3,575,337 |..ovcviiin. 3,273,514 | 4,358,026
2. Net premium income (including $.......... 0 non-health premium iNCOME)........c.vvverrrerreereinies | cerrrrnines ). 9.0 G 1,621,754,440 | ........... 1,483,362,116 | ........... 1,981,391,840
3. Change in uneamed premium reserves and reserve for rate credits..........cooovveeneniinieni | cvvrennns XXX voeieinrirnens [ evreereinsensiessssssennes | oeennreeeensennns 1,719,000 | .ooovvrrerrne 1,719,000
4. Fee-for-service (net of §.......... 0 MediCal EXPENSES)........cvuvvrerererirririirerseriseirensesissireneeesnes | ceveerenees XXX teieirrininenn [ erreersinsieieiesssssssinnes | eeeessssessesessessssesssenssens | eeseessssssesesssssseseenssanees
5. RISK TBVENUE.......ooiiiiic s | senisanies XXX i [ | o | s
6. Aggregate write-ins for other health care related reveNUES..........cocvveeereireniserinesenees | v XXXoovieviveiees | cvrveereieienns 1,237,444 | ... 1,117,833 | oo 1,447,140
7. Aggregate write-ins for other non-health revenues..............coocvveeieinccinineeeeeereiens | e XXX | o 0 [ oo {0 P 0
8. Total revenuES (LINES 210 7).t sssesssessessntsnes | ceensanees ) .0, RRIRIRS IS 1,622,991,884 | ........... 1,486,198,949 | ........... 1,984,557,980
Hospital and Medical:
9. Hospital/medical DENEFIES............vvvurreuiiiriiiriiicieneise s | ressessesiesesessessssnns | ceoneesnees 1,069,754,263 | .............. 971,313,839 | ........... 1,305,679,425
10, Other ProfeSSIONal SEIVICES..........ccvuiueiiriieiiieieisiete e bbb snns | sbsssssesessesesssssessnsesessnses | oevesessesessssens 8,250,509 | ...coccvvernne 7,074,670 | ..covvveeeen 9,468,371
11, OULSIE TEIEITAIS.......oeveeieriieie ettt | eoessensnessenieniensensienns | sbeesseeesenenes 22,835,309 | ..ccovvrrrnnn. 26,859,062 | ......ccouuee. 33,592,340
12, Emergency room and OUE-0f-GrEa...........coueueuiriuririeieiiieie et sse s ssssesenss | sressesessssessssssessssesessssnnes | seessssssssenns 49,981,758 | ...cocvvevn 45513822 | ..o 65,091,205
13, PrESCIPON GrUGS......cvouverrirrireieiei ettt nes | cbsesssessseeesness e nessnesinens | soresirenirens 220,790,056 | .............. 190,795,583 | ..ooovvennee 251,705,633
14.  Aggregate write-ins for other hospital and MEdiCal............c.ccveurririiierireereercnies | e (01 (01 [0 0
15.  Incentive pool, withhold adjustments and bonUS @MOUNLS............ccoveericieirieieiiericeeeies | crereeiisesisssseesniees | ceerssisssnnns 24927046 | ................ 18,384,020 | ................ 26,652,190
16, SUDLOtAl (LINES 910 15)....vvuurerurerseeeieeesreesseessesssseseseesssessseessssessssessessssssesessssssssssnesss | freeesssesssssssnsssssnsssnes (V[ I 1,396,538,941 | ........... 1,259,940,996 | ........... 1,692,189,164
Less:
17, NEt TEINSUIANCE TECOVEIIES.........veeeceeeeeetee ettt ettt sttt seessressesseseesssesesssneres | eeersessresessssssssesssessnsnens | sevsesssersssinas 8,178,512 | v 1,854,442 | ... 4,977,946
18.  Total hospital and medical (LINES 16 MINUS 17).........ccveurrumrernerereeerenmmeesnsenseessssesenesss | eeesseesssssssssssssssnees (U A 1,388,360,429 | ........... 1,258,086,554 | ........... 1,687,211,218
19, NON-QAIh CIAIMS (NMEL)......viieeiiecieieiee ettt s et snsesees | sbessesessesessssssessssesessssnses | stsssssssssesessssessssnsesesnses | sonssssesssssesessesessssnsasanses | seessssesessssesesnsesessnsesasnns
20. Claims adjustment expenses, including $.....20,368,263 cost containment XpenSes........... | cevecuereeercreereereereerieies | ceveviseiennans 50,016,111 | .coevveeee. 44,007,647 | ....ccvovne. 64,198,032
21, General adminiStrative BXPENSES..........ccuiueuriireieiireisiseiete ettt ssssbsssesessnsess | sesesessssesssssssssssssessnsnsasns | sesesessssesns 137,169,820 | .............. 117,774,215 | .............. 151,097,550
22. Increase in reserves for life and accident and health contracts (including
LI 0increase in reServes for life ONIY).......coieuriieriieiriiese e esseiesnens | crersnseessssesessssssnsssesenses | eresessssessssssessssssessssssasens | eonresessssessssssessssesessssnsans | tessesessssesesssssessnsesessnsens
23.  Total underwriting deductions (Lines 18 through 22).............ccceviienirrnieenieneeeens | coreesrissessseensseesnas (V) [P 1,575,546,360 | ........... 1,419,868,416 | ........... 1,902,506,800
24.  Net underwriting gain or (10sS) (LINES 8 MINUS 23).........cccueiirieiireirieieieeeieesisesiesseseesseiees | ceeesnenas D.0,0 ST T 47445524 | ... 66,330,533 | ....cccoe.... 82,051,180
25.  Netinvestment iNCOME AME...........cceiiciiiicei ettt saenns | srereinesstesssseereessteesnenans | seeensreeisinas 5115879 | ccooevvcnee 3,859,964 | .................. 6,236,924
26. Net realized capital gains (losses) less capital gains tax of §......... 0o | erereissiesen st nensnies | ersessnsenessnsanie 170,704 | oo 573,787 | oo 790,169
27.  Netinvestment gains or (I0SSeS) (LINES 25 PIUS 26).........c..cueviverreireiriiereisiesssesessssssieses | osssseesessssessesissssssssns (L 5,286,583 | ...covevernnn 4433751 | v 7,027,093
28.  Net gain or (loss) from agents' or premium balances charged off [(amount recovered
F - 0) (amount charged off §.......... 1)) OO SUTRSTT DR
29. Aggregate write-ins for other iNCOME OF EXPENSES..........covuruurerrirrireieeeriserreesiseieeesisnins | cornesesenssne s senssssnesens 0
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29).........ceverreierrireieieiiessieseisssssesesesssssssesssessesens | sesessesses D,9,0 SO IR 53,983,954 | ........c....... 72,530,076 | ....c.cooee.. 91,377,392
31, Federal and foreign incCome taXes INCUITEd............cceievivereieieirieieesseese s | coneessenas XXX itreisinrininies | eoeeininsisnssssesssssissssiens | osseissssssssnsssssssseseessssnens | orsssesssesesssessssssessssnsens
32, Netincome (10S) (LINES 30 MINUS 31).....ucvuiviireiieiiiriieieieissieseie e sssssssesesnes | ensessenns D00 S 53,983,954 | .....cceu. 72,530,076 | ..ccovvene 91,377,392
DETAILS OF WRITE-INS
0601. Wellness Program REVENUE............couiviuriiirriiieirieieisseeisisese s ssssssssesssessssnsens | coessssenns D90 S I 1,237,444 | ..o 1,117,833 | oo 1,447,140
0B02. ..oovereeeeeeiseeess e | e XXX etviieriienes [ revermeniersiessinesesessiens | eessesssnesssesssesesssenssenns | seseessessseseseeese s
0B03. .ooovereceeeres s | seieneiaes XXX etvvieriienes [ rerermemiereiessinesesessiens | eessessseesssesssesesssenssenns | seseessessseseseeessnessenees
0698. Summary of remaining write-ins for Line 6 from overflow page............ccceveereernenisirenins | covereinns ). 0, GO USROS (01 (01 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LiNe 6 8DOVE).........vweurrercrersnmrianiescnienessniienes | wereneenns D00 SRR [P 1,237,444 | ..o 1,117,833 | oo 1,447,140
0707, o | e XXX otviieriienes [ revirmeniereiessisesesessiens | eessesesnesssesssesesssenssenns | seseessessseseseeess s
0702, oot | sereneiaes XXX esevvieviieees [ eerernerieseiessinesesessiens | eessesssnssssessssesssssenssnnns | seseessesssesssssesssenessenees
0703, ooooeeereeeseees et essees st | serenerans XXXeoreerrrernees [ eerernesssessnsssssesssssssnes | eessssssnessssssssssssssssssnees | sesmeessnssssnnsssssssssnsssaneens
0798. Summary of remaining write-ins for Line 7 from overflow page...........ccocvvreueverninnirernnns | veverenns XXXt [ e (V1 RO (01 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (Line 7 @bOVE)........cverrirrereriirerinissisersiisniseesenenns | cereenenees XXXoevierireienns | o {01 {0 P 0
1401.
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page...........ccocuvercreininerinininns | v (01 [P (V1 OO (01 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 @DOVE)........covrrerreriiriinereissisrerssissesnenes | cerneisnesssessesseseseesseeees {01 P {01 [0 o 0
2901. Management FEE REVENUE. ..ottt sstenns | essesssssssssessssnssessesseennes | sesessesesnssnses 1,251,847 | oo 1,765,792 | .ocvevve 2,299,119
2902, .oooeeereeese et | Sees R R SRRt | £e8see sttt et enens | Hrees st n st eenenn | seeestaeee st
2903, oeoeeeereees ettt | See8 RSt R et eee | £efsee st e et enens | Seeees sttt ens s st | eeset et
2998. Summary of remaining write-ins for Line 29 from overflow Page...........ccovveeeeeeunineineinens | coveveineeereiseseeneenenns (01 (01 [0 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (Lin€ 29 @DOVE)........ccoevucriiriririireririeniieninniiniies | crieressesessessnessnsesees (O [ 1,251,847 | oo, 1,765,792 | oo 2,299,119
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STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

CAPITAL AND SURPLUS ACCOUNT

Current Year
to Date

Prior Year
To Date

3
Prior Year

Ended December 31

33.

34,

35.

36.

37.

38.

39.

40.

41.

42.

43.

44.

45.

46.

47.

48.

49.

Capital and SUrplUS Prior FEPOMING YEAT..........cuiuririreeeirireeeiisseieisiseis et bs bbbttt b s es s snns
Netincome Or (I0SS) fTOM LINE 32........cuviieierieiieieieisseie ettt nnnn
Change in valuation basis of aggregate policy and Claim reSErVES............cccovrrieiriiieiesee e
Change in net unrealized capital gains (losses) less capital gains tax of $.......... 0
Change in net unrealized foreign exchange capital gain OF (I0SS)...........cceveieieiiinrieieeiese e
Change in net defermed iNCOME TaX...........c.urueiiiiicrieine et
Change in NONAAMILEEA @SSELS..........evreiiieiieieiciisie ettt sans
Change in unauthorized and certified reINSUIANCE...........c.cueveiiriirre e
ChanGe N trEASUNY SLOCK..........cvriveiieiieieciii ettt sttt bbbt ns s
ChanGe iN SUMPIUS MOLES......ceeririereieieics ettt en
Cumulative effect of changes in acCoOUNtiNG PrINCIPIES. ........cvvivuiiriiriieieesee e
Capital changes:

A4 PAIG TNt
44.2 Transferred from surplus (StOCK DIVIAEN)...........eueurerireicicirieicnei et naen
44.3 TranSfImEd 10 SUMIUS......cv.evuiviiireieiiie ettt en
Surplus adjustments:

45,1 PAIA TNt
45.2 Transferred to capital (Stock DIVIENA).........c.veuiiiirieiiieie e
45.3 Transfermred from CAPILAL........ccveuiririresee et
Dividends t0 SIOCKNOIABTS............c..ciuiiriiiiiici s
Aggregate write-ins for gains or (I0SSES) iN SUMPIUS........vvvrrrriuiirrreieieisiieireisississe et essssensns
Net change in capital and SUPIUS (LINES 34 0 47).........ccvuriiieriieiieeieie bbb

Capital and surplus end of reporting period (Lin€ 33 PIUS 48)............ccoeveruriuereriirereieireeseeeseeeee e

.............. 470,588,137

................ 53,983,954

.............. 394,858,477

................ 72,530,076

.............. 394,858,477

................ 91,377,392

................ 32,981,273

.............. 503,569,410

................ 61,122,205

.............. 455,980,682

................ 75,729,660

.............. 470,588,137

4798.

4799.

Summary of remaining write-ins for Line 47 from OVErfloW PAGE.........cceeururirricierierres et

Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE)........cuevuiriiiierieiiiisiesetssisssessessssssassesssssssessessessssesasssssssans
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CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUTANCE. ..........vvruririireie ettt sttt ss s ensnssnens | sssessnns 1,664,796,536 | ......... 1,490,369,228 | ......... 1,993,773,110
2. Netinvestmentincome.... 6,285,475 5,138,244 .7,389,558
3. Miscellaneous income 1,237,444 1,117,833 | .o 1,447,140
4. Total (LINES 1 tTOUGN 3). ..ttt sntnes | nsins 1,672,319,455 | ......... 1,496,625,305 | ......... 2,002,609,808
5. Benefit and 108S related PAYMENLS...........ccovueicviiicieicee ettt sttt s snaas | evaeses 1,366,493,476 | ......... 1,264,405,033 | ......... 1,702,356,871
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES........c..cuevreieieirisieieinieiiens | coeieississeisissesesssnns | eoneenssnsesssssesesssnnnns | ensssssesesssssssesessssssns
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ccccvueveeviveieeecieeeee et | cveveeiinans 184,407,766 | ............ 152,763,578 | ............ 205,832,993
8.  Dividends paid to policyholders
9. Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gaiNS (I0SSES).....v.urvrrererrurrerrrennes [ rrerersssessessssssessessssenens
10, Total (LINES 5 HrOUGN 9).....cuvvuiiriircicieeice bbbttt bbb | cbisnens 1,550,901,242 | ......... 1,417,168,611 | ......... 1,908,189,864
11. Net cash from operations (Line 4 MiNUS LINE 10)........ccccueiiriiueieicieisieeeisee ettt ess s s sesnans | sressesinsns 121,418,213 | .o 79,456,694 | .............. 94,419,944
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS..octveiieiie et | sbienbenneas 103,140,851 41,366,596 | .............. 55,693,419
12.2 Stocks 986 21,100,773 ...26,405,603
12.3 Mortgage loans
124 REAIESIAIE. ....ee ettt E RS R £ b ket n bt nies | 4ebintestenb et e st st entntaens | seesestest st estessentetentans | nesteneeebessen sttt
12.5  Other INVESIEA @SSEES.......uuieruieciieririe it bbbttt | eebiesbisss s ss b ssstssntnnts | sesbsnebsnesnes s nebnetsnnes | breessesssess st
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS............cccviirieiiieiecceies [ [ e | e 12,451
12.7  MISCEIIANEOUS PrOCEEUS.........c..vucvreircreiiieie ettt sttt b b ss b s s s s st snsenenns | ssbesensesessnsens 858,003 | ......ccc...... 4,094,303 | ..o
12.8 Total investment proceeds (LINES 12.1 10 12.7) ...t sssse s ssssnss | evsessesns 103,999,840 | .............. 66,561,672 | ....ccvuve 82,111,473
13.  Cost of investments acquired (long-term only):
131 BOMAS. ...ttt ettt | sbienbeneeas 156,737,990 | ..coovvevneee 87,085,951 | ............ 121,047,966
132 SHOCKS. . veeeerereire ettt ettt ettt nnntn | sressenennena 21,308,619 | ..o 4,147,202 | ..o 24,257,930
13,3 MOMGAGE I08NS........veiiieiieiieicteieie sttt et s bbbttt n s bbb st st s st sntens | abssbsnsassessessssentessessntens | sbsssssessesssssstessesintansens | sesssassessessssessessesnsessns
134 REAIESIALE. ...ttt | sesebntessense et entesetnntens | sbetnesenset e nntenenetentens | sereeentees et nnens
13.5  OFNEI INVESIEA @SSELS.........vuiuierciriiiieie ittt bbbt bbbttt | sebseesenbesb b nbetb s bebiens | seesesiasisseestetsnebessenians | nenbetssessessess s bnesenbeneas
13.6  MiSCEllAaNEOUS APPIICALIONS. .......vuiveiiicieiircie ettt s b s s s s e s s ssebessnsesessnses | stsssssessssesessssssessnsesessns | sossessssssesessnsessssnserensnse | sresessssesesnsens 669,018
13.7 Total investments acquired (LINES 13.1 10 13.6)......cccueueiinieiiiieieeeise s ssssssessessssnses | ossesnenns 178,046,609 | .............. 91,233,153 | ............ 145,974,914
14.  Netincrease or (decrease) in contract [0anS and PrEMIUM NOES...........ruureriererereeerereeseesesessaseessssssesssesssssessesssssnes | sessessssessssssssessmsssssnss | sesessessssssssessassessessans | sessessssssessesssssssssessasenne
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LINE 14)........ccvveririniniiriieeseieseseessssssssssssesessssenes | sesessessenns (74,046,769)| ............. (24,671,481) | ...cvneve. (63,863,441)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  Surplus NOteS, CAPItAl NOES.........ceviiriieiicre ettt
16.2 Capital and paid in surplus, less treasury stock
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other INSUrANCE TADIIIHES.............ovurerrirrririirririrrinesneisereininees | st sseeiees | seeessesssseessesssssssssssans | sestessssssessessssssessssaseans
16.5  DIVIAENAS 10 STOCKNOIAETS.........ceuveiercircriciiiciei ettt | sebesesenies b s st esb et eniens | sresesiesisessestesanenssnseninns | sesbesesessessesssessesenienias
16.6  Other cash provided (APPHEA).........cuuruurierieieeieeiieieee ettt | srbssnsssnens (14,973,705) | ..ovvvrennes 14,327,100 | .o 2,404,280
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | c.ccce...... (20,974,549)| .............. 14,327,100 | .....coo...... 2,407,013
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)......ccccevevecves | covvrerennee 26,396,895 | .............. 69,112,313 | oo 32,963,516
19. Cash, cash equivalents and short-term investments:
191 BEGINMING Of YA .....oureurireireiieiteeteit ettt bbb bbbttt | sbsesbsneias 252,674,753 | ..ovveneee. 219,711,237 | .o 219,711,237
19.2  End of period (Ling 18 PlUS LINE 19.1).....c ettt ssssssssssssssessesssssssssessssssssssssasssssnssesses | ssesssssees 279,071,648 | ............ 288,823,550 | ............ 252,674,753
|Note: Supplemental disclosures of cash flow information for non-cash transactions: ‘ | | ‘
20,0007 R4 E R E ek ek kbRt nteentennt s | snkienktennt st st senteentennt | cenbiensienssene ettt enttenes | eeesees ettt
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EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION
5 6

1 Comprehensive (Hospital & Medical) 4 7 8 9 10
2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1 PHOT YN et sanss | setessesesessesseneees 363,036 | .o 7,270 | 256,573 | .ovrreererirrieienins 8,014 | ooiieeeereeeeieniens [ e [ e snes | et 179 | oeeeeereeeneeenens | et
2. First QUAMET. ... niessees | crvesseenseseseeenaees 399,638 | ..o 45729 | ..o 246,967 | ..ovoreereieieeis 9,267 | oo [ e [ 120 | 97,5671 | oveeeeeeeieirereeeeneieenens | et
3. SeCONd QUAMET......coceeeceeiieireireieeeeeiseie e sssennees | seesesenseenesenseeneensd 401,507 | oo 45,982 | .o 287,072 | 9,893 | oo | e | et L 98,594 | eoieereeeeeneeriees | et
4, Third QUAMET. ...t | seeeesesessesseseseees 407,222 | oo A5411 |, 251,562 | oo 10,155 [ cvoveerireeeierinneseissiiessssinnes [ srnssssinsssesssssssssssssesssssnnes | srsessssssessessnssssessessnns 183 | 99,911 | ooerreeerreiessnsieeiens | e

5. Curment Year,

7. PRYSICIAN. oo esesssneseesen | venesnenienssenens 3,346,567 |...cooovvverirrriinn 253,405 | ..o 1,545,686 |.....oovverrrirrinnns 138,542 [ oo | e | e | e 1,408,934 | ...ooooiiriercenierineri [ e
8. NON-PRYSICIAN.....ccouvvrmreiriiericrieeniseeisesiesesensiesssnes | oot 450,078 | ..o 34,080 |, 207,879 | oo, 18,832 | .eouvirririerirsinnisssrsnsnisnies | e | s | cesenss s 189,487 | oo [
9. TOAl. et | e 3,796,645 |...coooviiniiiniinnes 287,485 | ..o, 1,753,565 | ..o 157174 | 0 i 0 e (O 1,598,421 | oo 0 | 0
10. Hospital Patient Days INCUMTed.........cocovrrereninrinrieisinninns | 167,878 |, 5574 |, 34,000 |.oovirieiiere 1,305 [ | e | e | areererenenees e 126,999 | ..o | e
11, Number of Inpatient AdMISSIONS...........ccocriererisieriesiens | evrieserisissesenens 28,822 | .o 1,355 |, 8,263 | ..o 1L PO OO P RO OO 18,887 | v | et
12. Health Premiums WHtten (a).........ccevvververrerrerienreiiennes [ eeereineienes 1,623,279,119 | ..cvvvviinnee 102,553,271 | .coovvveerienene 842,255,866 |......cccoerunnne 15,158,807 [ ..ovvverrirrirrirerierirerireniens | rerienienienienienisensenienens | creeneenesnincnenenens 618,663 |....cccvrrrenns 862,692,512 | ...ovverirrierienienienieniens | e
13, Life Premiums DIFECt.........ovuueveirirrierinsireireresinrinennienins | reviesieireniessssisesseesensenn 0 [ oot [ e | e nnns | criesi ettt ens | eriesi ettt ens | erteni ettt rens | sebneer ettt ens | srbeie et niens | sebee et
14, Property/Casualty Premiums WHEN. .........ccocoevreririerenns [ 0 [ et [ et | ereses ettt es e ssens | sreetesseset sttt n et tentenae | etsebesesses et st sttt entessetans | stestessesesens s et et st et et sntense | essesesessesetent s e s etantessesans | seetesseseten s sttt nntenne | enteset sttt es
15, Health Premiums EAME. ..........oovvueermererecennenieerinseenes | eerneernneeennns 1,621,754,441 | ...ooovverene. 101,498,348 | ...coovvvverens 841,810,268 |...ccccorvvrernes 15,158,807 | evvvurermerireernnerireessnenisne | creseesseesisssessesssnesssssesnens | coneesssesesessessesenns 618,663 |..corvvrrrenens 862,668,355 | ...vvvurernrrineenenieeeiinsnin | et
16.  Property/Casualty Premiums Eamed............ccocvevvinircriens | vevnrineirereinenennenineinns 0 [ et [ e | et nnns | criesi sttt ens | crieri ettt s | erbetb ettt rens | sebne e r ettt niens | erbee e n ettt ens | sebre et
17. Amount Paid for Provision of Health Care Services............ | ccovvvereene. 1,361,345,643 | .....cccooovvvennecs 93,013,957 |.ovvvveriinnns 675,102,053 |...ccooorerrinenes 10,754,364 | .ooooveeerierieeriereineniiens | v | nesssesesesseeseenns 391,991 | 582,083,278 | ....oouvernrrirreienrieniinenis | eerieeineniessieseeniesiis
18.  Amount Incurred for Provision of Health Care Services...... | .....cc.c...... 1,396,538,940 |.......cco.c... 112,869,354 |.....ccccvuend 680,106,346 |.......ccoouc.... 10,852,882 | ..oceeeiiieiieiicieeiieiires | e | e 630,415 |.cccvvvevnnee, 592,080,143 | ..o | et

(@) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....662,692,512.
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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)

0299999. Aggregate Accounts Not Individually Listed-UnNCOVEIE..........oieiuiieniiiniiisisissiseissesinssssens | crsessesssssssssssssssssssssssssessens 3,255,305 | . ittt ettt nrees | freesntensee e st et seE e skt s ens et et st snes | 4steseEenEesseEeEensesseEeeEeneenee st enses et ensess | neEsEessesseEntensen et st ens et st st es et st ensenetes | neeessessesistensesinsantenennesnaans 3,255,395
0399999. Aggregate Accounts Not Individually Listed-Covered..... ..58,084,630 .58,084,630
[0 L T e B RO 22 o o o L o o I o — 61,340,025
0599999. Unreported Claims and Other Claim RESBIVES...........c..cciiueiiiiietiiiteesieieieisetessetssessesesies svsesesessesessssssessssesessssssessssssesessssesssssess seees ...127,510,097
0699999, TOtAl AMOUNES WItNREI..............ocvivvieeeiececteeece ettt st et eeas s seseeseranes eaveesssssassessssssesssassssasssesssnasesssssensnsnans  eaesesssassssnssssessssnesssssssnssssensssassnsassssnsns  etesessssssssassssossssnsasassssassssneasassnsssnssntasss  atesassesessssssssnssssesassnsssssstessssnessssassesasss asessssesssnsnsassssesassssnsssssssessssnssssnsssasnss | vesesessesessssssssossesesnsnsssssessesan 46,895
0799999. Total ClAIMS UNPAIG. .. ... euireereiesseeieiistssseretsesss s sessssssss s sseessssssssnsess e sesassee e seseses s eesesseesnsss s8essessssassessessnsansessnssnsessessnsansassesnsansess saees A ...188,897,017
0899999. Accrued Medical INCENtIVE POOI NG BONUS AMOUNES..........cciiiieiriiiieiieiietessetessssssesessstesiess ssessssessessessssessesssssssessessssessessessssessessnss  sstessesssssssesssssssassessessssessessstassessesassasse  4essessssssesssssssessessssassessesassessessssassassesss  1e4essessessssassessessstesessetessessesansessessesantes 404essesassessessesessessebenbessessnsensessesnsentesses | sebessessssssessesnsassesesnsenes 27,050,898
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UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date

Liability End of Current Quarter

5

6

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

1. Comprehensive (NOSPItAl @NA MEAICAI).........veuureerrerrrirereereiisreeseee s sees st eess s eess st es s sess st sessnnes | sesssesssessssessnsssanees 77,017,757 | oo 688,111,700 | ..eovverrrerrrernerirrreenennd 614,933 | .o 106,443,612 | ..oovorveererrerieeenne 77,632,690 | ..ovvorveerererreenenenns 87,997,885
2. MediCare SUPPIBMENL.........c.civerrieierirrerieeessesi s | et ne st 1,304,008 | ..o 9,450,266 | .....vornreririrerineinns 448,272 | oo 2,116,039 | ..o 1,752,370 | oo 2,465,993
3L DENAI ONIY.eiiiitieicices ettt a RS E s E s A s AR A AR R s sk n s s et st s e bants | ebinsessessetentes et entesse s e bstessessnsentes | 4etessesastest et e testes e bstenaesse s ntenteses | ehebentesetant et e b st es s s s s st st e s et antens | Stessebstesses et en s st st nten st antentesets | Sebensessesns s s et n et n s 0 [ o
4. Vision only
5. Federal Employees Health Benefits Plan 391,991 238,424
8. Title XVIII - MEAICAIE........cvereverieicrieriecierieseierisesiesieesi s sssesssssssessssesssesssssssssessssesssnsssesssnsnsnensssnsssnnssens | connensseesssenssnesssnensen 025 13,719 | vt 522,891,052 |.... 78,265,236
7o THIE XIX = MEAICAI. ......cveeoveveiecissiet ittt 8888888000 | 40t e b stk eb et | oest st e bbbttt ene | Heees bbbt | SeRE R | Hhieee st LU O
B, ORI NBAIN. ...ttt bbbt ens | eEEE SR E Rt Rttt sttt enes | Seeetene e e e d et nees | Sent st seeE et ne ettt | SenEenE et nE R R R e nr e nnenn e | seeb ettt 0 o s
9. Health SUDLOAI (LINES 110 8).....uuurveerreriiriiseeiiciiseesieesi st | tnsssnss s 140,735,574 | ..o 1,220,845,009 | ....ooovririinirnniiennnenns 1,833,705 | ..o 187,063,311 | ..ovvervrerririneriennns 142,569,279 | ..o 154,829,931
10, HEARNCAIE FECEIVADIES (B)....verureeuririeerrissirieei ittt | seebsess st enene 9,270,333 .o 16,801,531 | ovooeeecririerierieesenieesies | e essieenes 15,412,756 | ..ooovvervrercrirereenenns 9,270,333 | ..o 9,270,333
110 OMNEI NON-NEAIN.......ceeeeieiii bbbt ns | bt ses b et st st ee b st et e b eenbeenbeens | eeeb ettt bbb bbbttt | Seteseee et ens | Senbiee bbb | sesbeee bbb 0 | o
12.  Medical incentive poolS and DONUS GMOUNES...........ccuiviuiieiiicieiice ettt bbb es e bbbt ssssesnnas | abstesessnsesassnserennsenas 22,301,364 | ..o 3,535,559 | ..o 735,947 |, 26,314,951 | 23,037,311 | 27,960,776
13, TOaS (LINES 9101 TH12)...cvuuuceuireiriesseresseamesesesseese e s Rttt | fotnssenst st nnt s 153,766,605 | .....ccovrrrerrencnens 1,207,579,037 | ..oovvvernviincrinniiisenenns 2,569,652 | ....oocvrniriniiineninnns 197,965,506 | .....ocovvrerrrrrerienns 156,336,257 | ....oooverernniriririinns 173,520,374
(@) Excludes§$.......... 0 loans or advances to providers not yet expensed.
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NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

Priority Health’s statutory-basis financial statements are prepared in accordance with the Accounting Practices and
Procedures Manual published by the National Association of Insurance Commissioners.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

No significant change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

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

No significant change.
Note 11 - Debt

As of September 30, 2015 Priority Health has a $10 million line of credit outstanding with its parent company, Spectrum
Health, with the outstanding principal and interest due in full in September 2019. This line of credit bears interest at a
floating rate based on one-month LIBOR plus 65 basis points (0.85% at September 30, 2015).

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

No significant change.

Note 13 - Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

In March 2015, the Company made a principal and interest payment on outstanding surplus notes in the amount of
$7,802,374, decreasing the principal balance by $6,000,000.

Note 14 - Contingencies

No significant change.

Note 15 - Leases
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Statement as of September 30, 2015 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

No significant change.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

No significant change.

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

No significant change.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

No significant change.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.

Note 20 - Fair Value

The Company’s financial assets and liabilities carried at fair value have been classified, for disclosure purposes, based
on a hierarchy defined by Financial Accounting Standards Board (FASB) Statement of Financial Accounting Standards
No. 157, Fair Value Measurements and Disclosures). The hierarchy gives the highest ranking to fair values determined
using unadjusted quoting prices in active markets for identical assets and liabilities (Level 1) and the lower ranking to
fair values determined using methodologies and models with unobservable inputs (Level 3). An asset’s or a liability’s
classification is based on the lowest level input that is significant to its measurement. For example, a Level 3 fair value
measurement may include inputs that are both observable (Levels 1 and 2) and unobservable (Level 3). The levels of
the fair value hierarchy are as follows:

Level 1: Financial instruments with unadjusted, quoted prices listed on active market exchanges.

Level 2: Financial instruments lacking unadjusted, quoted prices from active market exchanges, including
over-the-counter traded financial instruments. The prices for the financial instruments are determined using
prices for recently traded financial instruments with similar underlying terms as well as directly or indirectly
observable inputs, such as interest rates and yield curves that are observable at commonly quoted intervals.

Level 3: Financial instruments that are not actively traded on a market exchange. This category includes
situations where there is little, if any, market activity for the financial instrument. The prices are determined using
significant unobservable inputs or valuation techniques.

The following table summarizes the valuation of the Company’s financial instruments by the above pricing categories:

Prices With Other  Prices With
Quoted Prices In Observable Inputs Unobservable
Active Markets Inputs
Total (Level 1) (Level 2) (Level 3)
(In Thousands)

September 30, 2015

Common stock $ 90,570 § 90,570 $ - $
$ 90,570 $ 90,570 $ - $

December 31, 2014

Common stock $ 75,895  $ 75,895 $ - $
$ 75,895 $ 75,895 $ - $

Note 21 - Other ltems

No significant change.

Note 22 - Events Subsequent

No significant change.
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Statement as of September 30, 2015 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

Risk Sharing Provisions of the Affordable Care Act

(1)

risk sharing provisions?: YES

(2)
a. Permanent ACA Risk Adjustment Program

Assets
1. Premium adjustments receivable due to ACA Risk Adjustment
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment
3. Premium adjustments payable due to ACA Risk Adjustment
Operations (Revenue & Expenses)

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

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

Risk Adjustment
5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid)
b.  Transitional ACA Reinsurance Program
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance

2. Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability)
3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance

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

Operations (Revenue & Expenses)
7. Ceded reinsurance premiums due to ACA Reinsurance

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

payments
9.  ACA Reinsurance contributions — not reported as ceded premium
c. Temporary ACA Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors
Liabilities

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

Operations (Revenue & Expenses)
3. Effect of ACA Risk Corridors on net premium income (paid/received)
4.  Effect of ACA Risk Corridors on change in reserves for rate credits

(3)

the reasons for adjustments to prior year balance:

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

AMOUNT
216,000

49,000
31,578,000

(28,382,000)
48,000

7,421,000

11,381,000
1,055,000

1,055,000

7,421,000
8,570,000

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

Unsettled Balances as of the
Differences Adjustments Reporting Date
Prior Year Prior Year
Accrued Accrued Cumulative Cumulative
Accrued During the Prior Yearon|  Received or Paid as of the Current Less Less To Prior Balance from Balance from
Business Written Before Year on Business Written Before Payments Payments To Prior Year Year Prior Years Prior Years
December 31 of the Prior Year December 31 of the Prior Year (Col. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 | 2 3 [ 4 5 6 7 8 9 10 11
Receivable | (Payable) Receivable | (Payable) Receivable (Payable) Receivable (Payable) Ref Receivable (Payable)
a. Permanent ACA Risk Adjustment Program
1. Premium adjustments receivable A
2. Premium adjustments (payable)
(3,201,000)
3,744,000 763,000 2,981,000 B (220,000)
3. Subtotal ACA Permanent Risk Adjustment
Program (3,201,000)
3,744,000 763,000 2,981,000 (220,000)
b. Transitional ACA Reinsurance Program
1. Amounts recoverable for claims paid 3,856,000 4,619,000 (763,000) 763,000 C
2. Amounts recoverable for claims unpaid
(contra liability) D
3. Amounts receivable relating to uninsured
plans E
4. Liabilities for contributions payable due to
ACA Reinsurance - not reported as ceded
premiums 16,549,000 13,791,000 2,758,000 F 2,758,000
5. Ceded reinsurance premiums payable 315,000 262,000 53,000 G 53,000
6. Liability for amounts held under uninsured
plans H
7. Subtotal ACA Transitional Reinsurance
Program 3,856,000 16,864,000 4,619,000 14,053,000 (763,000) 2,811,000 763,000 2,811,000
[ Temporary ACA Risk Corridors Program
1, Accrued retrospective premium |
2. Reserve for rate credits or policy experience
rating refunds J
3. Subtotal ACA Risk Corridors Program
d. Total for ACA Risk Sharing Provisions (3,201,,000)
3,856,000 20,608,000 4,619,000 14,816,000 (763,000) 5,792,000 763,000 2,591,000
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Statement as of September 30, 2015 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

Note 25 - Change in Incurred Claims and Claim Adjustment Expenses

Adjustments to previously rendered claims reserve estimates are reflected in the statement of operations in the period
in which the estimates are revised. Such reserve adjustments consist of restatements of claim estimates and release of
any margin associated with these estimates. Reserve adjustments were favorable by $12.2 million year-to-date,
reducing the prior year-end claim reserve estimate of $154.8 million to $142.6 million.

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Anticipated Salvage and Subrogation

No significant change.
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Statement as of September 30, 2015 of the Priority Health

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,

12
21

22

3.1

3.2
33

41
42

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
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? Yes[ ] No[X]
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.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2013
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2013
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). 3/3/2015
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? Yes[ ] No[ ] NAI[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
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 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 Ifthe response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
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9.31

10.1
10.2

1.1

1.2

13.
141

15.1
15.2

16.1
16.2
16.3
17.

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 14,770,775
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] 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 89,223,821 97,198,203
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 89,223,821 $ 97,198,203
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Fifth Third Bank Grand Rapids, MI
Huntington National Bank Grand Rapids, Ml
Mellon Trust Pittsburgh, PA
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[XX]
17.4 If yes, 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
N/A Prime Advisors CT
N/A JP Morgan Chase New York, NY
N/A Seix Investment Advisors LLC Saddle River, NJ
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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GENERAL INTERROGATORIES (continued)

PART 2 - HEALTH
1. Operating Percentages:
1.1 A&H loss percent 86.9 %
1.2 A&H cost containment percent 1.3%
1.3 A&H expense percent excluding cost containment expenses 10.3 %
2.1 Do you act as a custodian for health savings accounts? Yes[ | No[X]
2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. 0
2.3 Do you act as an administrator for health savings accounts? Yes[ ] No [X]
2.4 If yes, please provide the amount of funds administered as of the reporting date. 0

Q12



Statement as of September 30, 2015 of the Priority Health

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date
4

1 2 3 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 Non-Affiliates

13-4924125.......... 09/01/2014 | Munich Reinsurance America, Inc SSL/A/........ Authorized........
.113-4924125.......... |09/01/2015 | Munich Reinsurance America, Inc SSL/A/........ Authorized....

............................................................... Department of Health & Human Services...........cccovvvverevrerierreneinneens [USAL s [ [
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State, Etc.

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts
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61.

Arkansas...........ccoveueveeiensnienennnnn AR
California........ccccoevevevererieiennnns CA
Colorado........evevcvereereeiriean (6]0]
Connecticut........coveereeererrerniininns CT
Delaware
District of Columbia
FlOMida......oveveveveieieieeie e
GEOIGia....vuiecvirceerereeeieeeseinns

Hawali.......ccooveerieeiceccees

KanSas.......covuvenieineineniennineinnens
Kentucky........cevevrrvereversiieiennes
LOUISIANA. ....vvevrrecreieirisieirsieas

Maryland.........coceveenenieinnnens
Massachusetts...........ccccovevrreerenne
Michigan......
Minnesota....
Mississippi
Missouri...
Montana...
Nebraska.
Nevada........ .
New Hampshire.........cccovvvvriinnens
NEW JErSeY.....covvveververeereineeneennes
New MEXIiCO.......ccovrrvrueirriereinns
NEW YOrK......oooeereeiriereiencieinnes
North Carolina..........cccceervevrviriinnens

Pennsylvania
Rhode Island

VErmont.......coceeeeeereeneenereereeneenens
Virginia......c.cveveeeeiecseeeee
Washington...........ccooereuneinininnnns
West Virginia....
Wisconsin
WYOMING....oovervriirieieieieiesieiieines
American Samoa.

Puerto Rico..........

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

Z2Z2Z2Z2ZZ2Z2ZZ2ZZ2Z2ZZ2ZZ2ZZ2ZZ2Z2ZZ2ZZ2ZZ2Z22Z22Z22Z2

~

ZzZzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzz=z=z

....960,586,606

....662,692,512 |...

. | ....960,586,606

....662,692,512

....662,692,512

DETAILS OF WRITE-INS

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins

for line 58 from overflow page..............
Total (Lines 58001 thru 58003 plus 58998)
(Ling 58 above).........cccvvvereriereirernans

(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.

Q14
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Statement as of September 30, 2015 of the Priority Health

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

Northern Michigan

Spectrum Health System Munson HealthCare Regional Health
38-3382353 38-1362830 System
38-2146751
10016 93/9% 5.5% 0.6%
Ow neris hip Ownership Ownership Ownership
Priority Health L
Priority Health (MI)
ManageIgCBeneﬂts, 382715520
38-3085182 NAIC-95561
100%
Ownergship
o . Priority Health
. Priority Health Choice,
Trinity Health Plans PHMB I_P[gpertles, Inc. (MI) '”S”ralrr‘]‘;e (%A‘?)mpa”y
38-2663747 382715520 NPT 20-1529553
) NAIC-12208
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Statement as of September 30, 2015 of the Priority Health

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

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
3383...... 2 |38-2715520.. | evvevrvererrnins | eoreireieieiieinns | e Priority Health...........ccocooveviniienencineiesnenieneenns [ Ml [ Spectrum Health System Ownership......... | ..... 93.900 |Spectrum Health System.... | PO
............................................................................................................. Munson HealthCare reereneneenes | MUnson HealthCare Ownership......... T
................................... Healthshare DBA The Healthshare Group.............. [Ml............. Healthshare DBA The Healthshare Group.......... |Ownership......... . | IR
3383...... Priority Health. . |32-0016523.. . | Priority Health Choice, Inc .. | Priority Health .. | Ownership.... ...100.000 |Spectrum Health System
3383...... Priority Health . 120-1529553.. Priority Health Insurance Company..........cccccoeeveeee [Mliieccce Priority Health Ownership......... ...100.000 | Spectrum Health System....
3383...... Priority Health...........ccocovvninnrcs [ 38-2715520.. [ ..voveeereerereen e [ e PHMB Properties, LLC Ml Priority Health..........ccooivirrcrcreees Ownership......... ...100.000 | Spectrum Health System....
3383...... Priority Health..........cccocovvvniniinnis [ 38-2663747.. [ .o | e [ e Trinity Health Plans Ml Priority Health..........ccovveniviecrcsceee, Ownership......... ...100.000 |Spectrum Health System....
3383...... Priority Health...........cccocooviveeveicies | eovieinnas 38-3085182.. | ..ecvvvreererees e e Priority Health Managed Benefits, Inc..................... Ml............. NIA.....cccoo.... Spectrum Health System...........c.ccccovveviriennnns Ownership......... ...100.000 |Spectrum Health System...........cccccovvevvviecnrnes | cerveinnn.
Asterisk Explanation

[1

| Spectrum Health Systems (EIN 38-3382353), Class A Shareholder - 93.9%; Munson Healthcare (EIN 38-1362830), Class B Shareholder - 5.5%; Healthshare (EIN 38-2146751), Class B Shareholder - 0.6%




Statement as of September 30, 2015 of the Priority Health

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? NO

Explanation:
1.

Bar Code:
* 955 6 12015 3650000 3 *

Q117



Statement as of September 30, 2015 of the Priority Health
Overflow Page for Write-Ins

NONE

Q18



Statement as of September 30, 2015 of the Priority Health

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT........ciuiieieieiicieie sttt snsensens | eesssessessessssessessesssessns 1,314,134 | oo 1,524,742
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Current year Change iN ENCUMDIANCES..........c.cueuiiiiiiieieisstese ettt sttt s st st b st et s st s s ssessssentes | 1ebistessessssensesses e s s s ens e s e s s bes e s e snss | Henbessessnsassessessesanbesse s et s b snsns
4. Total gain (loss) on disposals............ ..43,810
5. Deduct amounts reCEIVEA ON GISPOSAIS...........ceuueiiuiiieiieicissie sttt st s s bt s b s bbb en s s e b s bessa | 4ebissessessssessesse s s s s s ens e s e b entes e b e bnes | Henbessessnsassasses et anses st e b st n s b s nsns
6. Total foreign exchange change in book/adjuStEd CAMTYING VAIUE............c. ittt sessesssntas | ressestsesessessesssessessssssessessessssssessns | sesssessssesssssessessnsssssessassssssessssnnens
7. Deduct current year's other than temporary impairmeENt FECOGNIZEM. .........ccvuiueireieiiirieiee et | setestesesssessess s s st st s s s tessessesnss | £essessessssassessessesansessessesstessessssnsns
8. Deduct CUIrent YEar's ePrECIALION. ...ttt ss s b entens | esniesssssssnssssensesnssnseneeas 119,352 | oot 254,418
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-5+6-7-8)........cccvvvvreiiniieiieiienieeesssssesssssiesens | oevesiesesssssssssesessssenees 1,135,106 | oo 1,314,134
10. Deduct total NONAAMIEEA GMOUNES..........evevieeieeceeieecee ettt ses e ees st st sessseesssssssessstesnsnanssnsntans | oveesessssesensnensesansesneneas 1,135,106 | oo 1,314,134
11. Statement value at end of current period (Line 9 MINUS LINE 10)..........cccviiuiiiieiiiciiieiscesseessseressseresssveressssesesnsesens | seresssesesssesssssessssesesssesessnsesened 0 | o 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHOr YEAI...........ccocvevieiiieeiicrceseeeeeies | e 0 [ e
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.........c..cccvvveveveeeeiceceeese e
4. Accrual Of diSCOUNL..........ccvveieieiisiecseteee et
5. Unrealized valuation increase (decrease)..........ccovevevreveeveerensreerereserereren [l
6. Total gain (loss) on disposals.
7. Deduct amounts reCEIVEA ON GISPOSAIS..........cvvuiveviecreiiiieisie sttt ettt a et a b st e s s s s s s b e ssebe s s sesesses | nesebessssesesssesesssebessesesessesebessstesenss | abassebessssesessssesesnsebessnsesessnaebansntena
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............cvuiiiiiiiiieieccrs e | et benas | essesesssess bbbt s et s s b snans
9. Total foreign exchange change in book value/recorded investment excluding ACCTUET INEEIESL.............vuiveererirerinriiniierinries | e s essssssessens | sessessssesssssssssesssssssssessasssssessessnens
10. Deduct current year's other than temporary impairMmENt FECOGNIZEM...........cueviviuiiieiieiiisieie ettt b st essesas | eetessesesssssssssessesssbesses st sntessessstenss | Hessessesssssssassessnssntes et sstansessessnsanaans
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | tcooveerrrirrnrsmessiisssneseesssesnesnens 0 | oo 0
12, TOtal VAIUGHON GIOWANCE........ocvuivriiiieiie ettt sttt s bbb s s bt s st s s bbb s s s s bt entenses | 4etsetessessessesassensesantass et et antessessetenss | Hensessessnssssesses et anten et et entenen et snaans
13, SUDLOLAl (LINE 11 PIUS LINE 12)...euieieerieiiecisie et ssse et ss sttt ss st ess s s ssessensnssess | sssessosssssessasssnsssssessansssssassansasens 0 | oo 0
14, Deduct total NONAAMILEEA MOUNES............ccivieieieicicis ettt bbb s bt b st s st es s s e b senss | oetsstessesssssnsesses et setesses et antesessesenss | Hensessessnssssanses et antes et snt s b s s sntanaans
15. Statement value at end of current period (Ling 13 MINUS LINE 14).......eueiiruriiseirisssssessesssesssssssessssssssssssssssesssssssssssssssessssssnss | sesessosssssssssasssssssssessasssssssssassasess 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 valug, DECEMDET 31 Of PHIOr YEAT.........ccevicieiiereicteietee ettt bbb es et sssssaeses | etesssessssesessssesessssebesstesessnaesasans 0 [
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition...............ccocveurrinineirnenns
3. Capitalized deferred interest and Other............ccvvveveiveeeeicseeeeseeeiens
4. Accrual of diSCOUNL..........covveieiciiiieeseteee et
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals....................
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and depreciation....................
9. Total foreign exchange change in book/adjusted carrying value.......
10. Deduct current year's other than temporary impairment recognized................ccoevnenee.
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12.  Deduct total nonadmitted amOUNtS............ccevevririveiciciccee s
13. Statement value at end of current period (Line 11 minus Line 12)....
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.........c.ccvrvirieireeeceeessseieissiens | cereneesssseeseenssessenns 422,508,932 | .o 345,051,413
2. Cost of bonds and StOCKS ACUINEM. ..........cccuiviieeiiicisie ettt sttt bbbt n s bntes | sevsesssssssessesssssanass 178,046,601 | ...ovvvveercrererne 145,305,896
3. Accrual of discount 201,773 | oo 339,006
4. Unrealized valuation INCIEASE (UECIEASE)..........cevuevciireieie ettt bbbt b e bbb ssesssnts | erissessesesassesses e bssesans 2472143 | oo 14,419,400
5. Total gain (loss) on disposals 164,741 | oo 772,576
6. Deduct consideration for bonds and Stocks dISPOSEA Of ...........ccieiiiiiicccee ettt ses | esiessses e enans 103,141,824 | ..o, 82,099,022
7. Deduct amortization Of PIEMIUM..........ccvicueiiireies et b bbb bbb bbb s s s s sebebansebessnsens | bebsssebessssssessssetessnsesesnaas 934,723 | oo 1,280,337
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ceuiveireiciiecie ettt sssnaes | stessessssssesssssessesssanees (1,360,2671) | covovverereerereieseeeese e
9. Deduct current year's other than temporary impairmeNt FECOGNIZEM...........ccveueiiiveiiicieiiessee et saebessens | eesesesssesessssessssssesessesessssssessssssesanss | sssssesessssesessssessssssesassesesssssessnsetenan
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ..497,957,382 ...422,508,932
11, Deduct total NONAAMILEEA MOUNES..........ccviriiieieieicieie ettt se st es s s seseene | 4etesteesesetsesassee e sesansesnesantensenesnss | Hessessessnssnsansessessnsensessenansensensesnsans
12. Statement value at end of current period (Line 10 MINUS LINE 11).....vucviuiieiiiiiiiiiieiiciisteses sttt essesssssssesesssssssssensens | sossesssssssessessssssssnsns 497,957,382 | oo 422,508,932
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Statement as of September 30, 2015 of the Priority Health

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC T ()it sttt sttt nstennn | oessessensnssessensanes 530,726,311 | .o 213,241,649 | ..o 159,495,738 |..ovoveveririeieins (1,841,577) | oo 513,349,350 | ..oovvrerriirinnns 530,726,311 | .ovvvvrrereiriieenns 582,630,645 | ....ccvverrirrinnnns 503,697,836
2. INAIC 2 ():vereeermeeseeeseeesseesssseessee s s seess sttt sss s | eeesseeesnessasssieees 33,421,543 | oo 1,559,337 | e 4,265,814 | ..o 946,284 | ..o 31,294,530 | .oveerreerreieeennn. 33,421,543 | v 31,661,350 | ...oveoererrrrireennne 29,101,715
3. NAIC 3 () eureruererrerseriseesseeseseess sttt | et 28,400 | ..o | e 26,050 | ..oocvernrririreenieeis 34,077 | oo 26,675 | ..o 28,400 | ..oouverrrierireerieeen 36,427 | .o
4. INAIC 4 (B)-verevereeererereeisesiseesiesssesi bbb | CiteR iRtk eR e | Seekt e R R SRRk ees | HhseRt st e bbb | SeeeE et Rt net s | Hesie Rt skttt enes | eeest Rttt | reees et (0 ORI
Lo 2 O - )OO OO OO OO OO OO DO OO OO PSSO OO (U N
B, NAIC B (8)..evvrreeveeeeereseereessessseesessssssseesesssesssesseessssssesseessessssssesssssesssssssseesesess | ssssesssessssssssesessssssssessssssessees | sesseesssessssseessesssssseseessssssscees | sessssssseesssssscseesessssscseeesssssoes | eesesssssssessesssessestsssssosseeessssie | eeesssssessetssssssssesessesesssoesessse | eseessssssssesesssssesseesssssessesesssss | sosssseesssssscseessssssesseessessees ()
7. TOtAl BONGS. ...oooceiieseceeenesseeeesens e seess st sttt | esssssssssssssssssesens 564,176,254 | ....ccoovinnirrininnns 214,800,986 | ....coccoovvrunirinnnes 163,787,602 |....oovvrvverciririries (861,216) | ovevuverrrrerrennaes 544,670,555 | ....coovvrnrrersiiinnns 564,176,254 | ....cooovvnvrrrnirinnn. 614,328,422 | ..o 532,799,551
PREFERRED STOCK
B INAIC 1ttt | Sherne Rt s ettt | eees Rt R s | SeRseeR RS R R | Riee S SRR R et | Seht s R | HEsne sttt | sebeee e LU RN
0. NAIC 2.ttt sttt en s sens | eesestnsessesten s e s s st st e s e stestens | sessesEessans e st es s st et s entensaessestes | ensunesessessantnssessent et e ssestensantns | Sressessntsessestantens e ssessensanssessenta | Seressessantnsesentent et e st ensentanssees | eesestnesessentens et st en s st ssessantns | sentsessententns st st st en s s L0 TR
10, INAIC Btttk R | SeeR R RS R | £48ee R AR R R E ettt | HeeREse R R R R R R es | H4EseeRE R R R Rt s s et st | eeRE R R ARt nen e | SeREeee R Rttt | Seee bRt (0 RN
T10 INAIC et s sttt | SeeRi e R R Rk s e | 48R R R R s Rttt nt e | HeeREse LR R et ee | £4EseRE R RS RS eeR et n et st | eeRE R R ARt n s | SesE e s Rt st e | Seees sttt (0 RN
12 INAIC Bttt tet | SeeRe RStk | £4tee R Rkttt | SeeeRe LRtk | SRkt Re Rt R ettt e b s | eeRE Rkttt | SebE Rttt | et iR (0 RN
13 INAIC Bttt ees e | SEEEE SRRttt enes e | £EfeeE Rt enn ettt | SeeeEseeeEeEeE et | SefseneseneE et nen sttt ennes | Rttt | eertene sttt | et snen e 0 [
14, Total Prefermr@d SIOCK..........ovuiviiiiiiiiee s neseniseniens | ceesesese s 0 e 0 e 0 e 0 [ 0 [ 0 [ {0 0
15.  Total Bonds and Preferred SOCK.........uiuriirinriensnessinesssessssnessscssssnsssenssssnssnes | eesesssssnssssesssssens 564,176,254 | ....ccoovrnniriniiinnns 214,800,986 | .....oocovvneriiinnn 163,787,602 |....oovvrvvenirrncies (861,216) | cvevuverrrnerennaas 544,670,555 | ....covvvinrrersiiinnns 564,176,254 | ....ccoovnviisenennn. 614,328,422 | .....cccoonviiririnnns 532,799,551
(@)  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:

NAIC1S......... 0; NAIC2§..... 0; NAIC3S§.. 0; NAIC4S...... 0;

NAIC5S....... 0;

NAICBS........ 0.




Statement as of September 30, 2015 of the Priority Health

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accf:ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......comirirrireier s | s 302,130,016 303,192,447 | ..o 2,427,305 | ..oooovvrerernrernns 174,598
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.......cveiiveirieieicse et ssse s sesns | sssessessssessessessssessenns 274,909,605 | ..oooovvrieieieirinns 245,743,816
2. Cost of Short-term INVESIMENS ACAUITE. ..........cvueviiiiieicieice ettt bbb bbb snas | evsesssssssessesssssesass 427,332,647 | oo, 650,572,635
3. ACCIUAIL OF BISCOUNL........ouoiiiiiiiii bbb ssinies | bonebanes s 17481 | s 14,959
4. Unrealized valuation INCIEASE (EBCTEASE)........ .. wuururrurrererruseeseeeeiseesseeeeseesessssesessesseseseesessessseesessesssssessessessessessasssessessasssnes | 1essesssssssesessassssesessassssssessasssssessasss | 2esssresessossnsssessanssessessasssnssessassnenns
5. Total gain (I0SS) ON QISPOSAIS........cccvireiiiiretiiiteiee ettt bbb bbb bbbttt e bt bbb s st s s e b bssebenans | sesebesssesessnsesesinsebessnsesesnas 5,966 | ..ovevvveerieeeeee e 12,451
6. Deduct consideration reCeived ON dISPOSAS............c.iviriireieicieieie ettt bbbt besteses | eviesssessesses s anaens 398,473,368 | ..cvvvererereeeiean 618,167,918
7. Deduct amortization Of PrEMIUM..........cciiiviiiiieii ettt s bbb st s e s s s ae b ssebesensnns | ebevssesesssesessssebensnsenas 1,662,274 | oo 3,266,338
8. Total foreign exchange change in book/adjuSted CAIMYING VAIUE...........c..cuiuiveicicieiieie ettt ssenas | setestessssses s bbb sss st s b ssses e bsbnes | 4essessessssessesses s enses et esbs s s b snses
9. Deduct current year's other than temporary impairment FECOGNIZEM...........ccveeiiiveiiiiieiiessee ettt aebsssees | eeretesssesessssessssssebessesessssesessssssesnss | absssesessssesessssessssssesassesesssnsessnsstanan
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9).........cccceuirrirreririreseiiessiesessssssssiesens | evresssssssessesissessessens 302,130,017 | cooveeeeeeriee 274,909,605
11. Deduct total NONAAMItEA AMOUNLS............cciuiiiiiiiiii s | B8ttt | aedb sttt
12. Statement value at end of current period (Line 10 MINUS LINE 11)....vuiuiiiiiiiiiiisiieiieiisieses st ssesssssssessesssssssessesssssssssessens | sessesssssssessesssssssnsns 302,130,017 | oovereeieeeisia 274,909,605
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Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

QsSI04, QSI105, QSI06, QSI07
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SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOM YEAI.........vuurrrerererrirerseeisesissiesssssssesssessssesssssssessssssessessns | sessesssssessessssssessssssssessessanssnssees 500,000 | .ovverieereeee e 250,402
2. Cost 0f cash €QUIVAIENES ACUINEM...........covvvveieicreieiciesee ettt s s s ssesssssntens | sestessesssssesssssessssssesassnsenaeses 4,014,450 | coooveeeceeeeee e 747,333
3. ACCTUAI OF BISCOUNL. ...tttk | £4set bttt ettt ni | Hbsesbseeseees e bbbt 12
4. Unrealized valuation INCIEASE (ECTEASE). ... wurerereereeiseesseseesresessssesessesssssessesssssesssssssesessassssssessessasssessessans | sesessessasssessessssssssessassasssessesssssessessasssnssns | eessessessssssssessnssssssessssssssessesssssessessnssnes
5. Total GAIN (I0SS) ON GISPOSAIS........cvueeurerrerieeereirreeeeseese st esees e ssees s ee et esee st ees e se st ees e ssessesseessessestensesss | 4etsesseesassseesessasssessesseesaessessensaessessastanssnss | £euetsessassesseesassaesessestees e st ess et e ssessentsnsna
6. Deduct consideration received 0N dISPOSAIS..............ccvueveviveieeieciiiieeie ettt ssenas | sestessesissess sttt 2,500,000 | oo 495,000
7. Deduct amortization Of PrEMIUML............ccviuiiriieiiieieic ettt b s ss s ssnbens | sesbessessssssessessesssssse bbb s s s sanes 14450 | oo 2,747
8. Total foreign exchange change in DOOK/ adjUSLEA CAIMYING VAIUE.............cvucvevieieeiecietsitee ettt ssiens | cveisissse s sss st es e b s bbbt senbensens | suessessessssesses e s s b es s bbb s s bbbt s s bnes
9. Deduct current year's other than temporary impairmENt FTECOGNIZEM. ..........cuueuiviueieiiiiieie st sesens | crsessssssessesssssssesesssssssessesssssssessessssntensess | ssessessessssassessessssessessesessnsessessnssntessessssanes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9).........cccceuverveverrrierreiesnienieines | cevverennenesessensesesessenneneennni2y000,000 | oo 500,000
11. Deduct total NONAAMItEd BMOUNS............cuuuiiiiiiii bbb | 6 eEE bbbttt | shbienb bbb bbb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11)...ucvueviuiieiiieiiiissiesieissiesiesssssessssssessssssessesssssns | ossessesssssssessassesssssssessessssessenes 2,000,000 | .o 500,000

QsI08
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Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

QEO01, QE02, QE03
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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
36179D W4 8| GNMA #AC4267 ......08/31/2015 | BANK OF NEW YORK 29,304 28,000 82 [1
36179R  JG 5| GNMA #MA2963 ....07/28/2015 | MELLON BANK. 303,188 280,000 1,015 |1
36179R LR 8| GNMA #MA3036. ....09/10/2015 | BANK OF NEW YORK 1,253,438 1,162,882 2,306 |1
3617A0 R6 5| GNMA #A00509. ....08/26/2015 | BANK OF NEW YORK 166,205 158,763 309 (1
3617A3  3F 5| GNMA #A03498. MELLON BANK. 45,822 43,000 143 (1
3617A3 4K 3| GNMA #A03526 MELLON BANK 29,755 27,963 28 |1
3617A3 4L 1| GNMA #A03527 MELLON BANK. 28,692 26,964 27 |1
3617A4 AH 1| GNMA #A03608. ....09/15/2015 | BANK OF NEW YORK 347,975 326,000 724 (1
36184K HB 6| GNMA #M0226 ....07/23/2015 | MELLON BANK. 212,572 199,423 598 (1
36184X 2Z 1 |GNMA #AM7092. ...07/01/2015 | MELLON BANK. 106,252 97,759 61 |1
36184Y LW 5| GNMA #AM7541 MELLON BANK 25,984 24,883 46 (1
36185B DX 1|GNMA #AM8218. MELLON BANK. 47,891 45,932 85 |1
36185B  SU 1| GNMA #AM8631 BANK OF NEW YORK 57,268 54,000 120 (1
36185C 5U 4| GNMA #AM9859. ....08/05/2015 | MELLON BANK. 29,675 27,868 28 |1
36185C 6L 3| GNMA #AM9875. ...09/11/2015 | BANK OF NEW YORK 79,697 75,000 167 (1
36185C AX 2| GNMA #AM9022 ....09/09/2015 | BANK OF NEW YORK 79,802 75,000 167 |1
36186N L2 3| GNMA #AN5745 BANK OF NEW YORK 164,903 154,499 343 (1
36186N L3 1| GNMA #AN5746 MELLON BANK 98,095 92,000 286 |1
36186N M6 3| GNMA #AN5781 BANK OF NEW YORK 90,447 84,753 188 |1
36186N MM 8 | GNMA #AN5764. ....09/01/2015 | BANK OF NEW YORK 66,017 61,825 137 (1
36186N MP 1| GNMA #AN5766. ....09/04/2015 | BANK OF NEW YORK 73,364 68,745 153 |1
36186P R8 9| GNMA#ANG811 ....09/09/2015 | BANK OF NEW YORK 79,665 75,000 167 |1
36186Q G6 3 | GNMA #AN7421 MELLON BANK 65,922 61,917 151 |1
36187S DU 8| GNMA #AN9115, MELLON BANK. 319,922 300,000 967 |1
36291F QM 3| GNMA #626960 MELLON BANK 209,768 199,690 369 |1
36291F QX 9| GNMA 626970 ....08/31/2015 | BANK OF NEW YORK 101,218 96,845 188 |1
383742 M3 4| GNMA 2008-34 PG ....07/01/2015 | MELLON BANK. 49,618 44,600 39 1
38376R  AH 9| GNMA 2015-H10 ....08/21/2015 | MELLON BANK 384 384 1
912810 RK 6| US TREASURY N/B VARIOUS, 1,186,416 1,303,000 14,984 |1
912810 RM 2 |US TREASURY N/B BANK OF NEW YORK 2,290,814 2,186,000 18,129 |1
912828 A3 4 |US TREASURY N/B. MELLON BANK 316,716 315,000 414 (1
912828 B3 3 |US TREASURY N/B. ....09/04/2015 | BANK OF NEW YORK 918,250 908,000 1517 (1
912828 F5 4 |US TREASURY N/B ....08/11/2015 | MELLON BANK 1,638,960 1,635,000 4,651 |1
912828 F6 2|US TREASURY N/B ....08/21/2015 | VARIOUS. 1,958,324 1,952,000 6,833 |1
912828 J5 0 |US TREASURY N/B VARIOUS 2,663,090 2,668,000 5137 |1
912828 K7 4 |US TREASURY N/B VARIOUS 6,208,887 6,300,000 3,137 |1
912828 UL 2 |US TREASURY N/B. BANK OF NEW YORK 800,500 800,000 777 (1
912828 WD 8 |US TREASURY N/B. ....09/30/2015 | BANK OF NEW YORK 115,984 115,000 617 |1
912828 XB 1|US TREASURY N/B ....08/04/2015 | MELLON BANK. 2,334,978 2,355,000 10,274 |1
912828 XP 0| US TREASURY N/B ....07/30/2015 | JP MORGAN 748,330 750,000 1
0599999. Total Bonds - U.S Government. 25,344,092 25,180,695 75,364 XXX
Bonds - U.S. Special R e and Special A
3128MJ WL 0 | FHLMC G08650. ....07/08/2015 | APSEC-MTG, 1,029,490 997,236 1,260 (1
3128MJ WV 8 | FHLMC G08659. ....09/24/2015 | APSEC-MTG. 1,038,002 997,929 2,717 |1
3128°P7 6D 0| FHLMC C91768 ....08/11/2015 | MELLON BANK 571,721 545,072 559 | 1
31326 Y6 1|FHLMC 2B4333. BANK OF NEW YORK 91,505 90,000 34 11
31358C 2K 1[FNMA BANK OF NEW YORK 100,706 150,000 1
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3136AP  SZ 6| FNA2015-M11 A2 ....07/28/2015 | MELLON BANK. 859,949 868,000 2,061 |1
3137AX  HP 1| FHMS K024 A2 ....08/28/2015 | BANK OF NEW YORK 38,316 38,000 3 (1
3137B3  6J 2| FHMS K029 A2 ....08/26/2015 | BANK OF NEW YORK 79,889 76,000 210 (1
3137BK  RJ 1| FHMS K047 A2 VARIOUS 351,924 340,000 837 (1
3137BK VP 2| FHMS K719 A2 BANK OF NEW YORK 427,210 423,000 578 |1
3137BK WB 2 | FHMS KP02 A2 BANK OF NEW YORK 1,367,668 1,354,000 1,756 |1
3138EL B3 6| FNMA#AL3657 ....07/02/2015 | MELLON BANK 170,744 165,220 209 |1
3138EN S5 9| FNMA #AL5939 ....09/02/2015 | BANK OF NEW YORK 391,657 376,311 476 (1
3138EP  XW 9| FNMA #AL6992. ....07/22/2015 | MELLON BANK. 151,623 149,153 302 |1
3138L7 TM 8 | FNMA #AM6855 BANK OF NEW YORK 126,054 124,000 163 |1
3138L8 G7 3| FNMA #AM7421 BANK OF NEW YORK 103,333 102,500 129 (1
3138LA  JS 9| FNMA #AM9272 MELLON BANK (543) (557) 1
3138LC A7 0| FNMA #AN0029. ....08/25/2015 | BANK OF NEW YORK 507,031 500,000 1,206 (1
3138WC LT 8 |FNMA#AS3037 ....08/07/2015 | MELLON BANK 76,310 73,563 86 |1
3138WP G2 4| FNMA #AT2016. ....09/01/2015 | BANK OF NEW YORK 22,651 22,440 6 |1
31394D A7 5|FNMA 2005-48 TD. MELLON BANK 14,690 13,000 60 |1
31396F WU 3| FHLMC 3081 CQ. BANK OF NEW YORK 22,040 19,946 40 (1
31396W  SF 4 [ FNMA 2007-60 ZB MELLON BANK 2,623 2,623 1
31398P MJ 5| FNMA2010-45 EB. ....08/05/2015 | MELLON BANK 26,250 25,000 31 |1
31398W 7H 1| FHLMC 3626 ME ....09/09/2015 | BANK OF NEW YORK 6,660 6,000 1111
31417A  JK 6| FNMA #AB3865. ....07/02/2015 | MELLON BANK. 49,538 47,935 61 [1
31417B XS 1| FNMA #AB5188. BANK OF NEW YORK 460,161 442,130 301 (1
31418A BT 4 [ FNMA #MA0949 MELLON BANK 117,693 112,105 316 |1
31418A ES 3| FNMA#MA1044 BANK OF NEW YORK 82,131 80,967 189 |1
31418A  SU 3 [ FNMA #MA1430 ....08/27/2015 | MORGANMTG 1,018,134 1,007,625 2,267 |1
31419A  3Y 1|FNMA#AE0814 .....07121/2015 | MELLON BANK 104,741 92,029 353 (1
880591 ES 7| TENN VALLEY AUTHORITY. ...09/21/2015 | BANK OF NEW YORK 188,789 194,000 1FE
3199999. Total Bonds - U.S. Special Revenue and Special A 9,598,690 9,435,227 16,221 XXX
Bonds - Industrial and Miscell:
00206R CL 4|AT&TINC ....07/15/2015 | MELLON BANK. 8,811 9,000 A7 | 2FE
00206R CP 5 |AT&TINC ....09/24/2015 | BANK OF NEW YORK 8,417 9,000 163 |2FE
00912X AR 5 |AIRLEASE CORP. MELLON BANK 220,890 222,000 2FE
02007D AB 6 |ALLYA2015-2 A3, BANK OF NEW YORK 268,987 269,000 1FE
023135 AM 8 | AMAZON.COM INC. MELLON BANK 11,130 11,000 45 | 1FE
023135 AN 6| AMAZON.COM INC. ....09/24/2015 | BANK OF NEW YORK 51,366 50,000 602 | 1FE
02377B  AB 2| AMERAIRLN 15-2 AAPTT, ....09/10/2015 | BANK OF NEW YORK 179,000 179,000 1FE
0258M0 DX 4| AMERICAN EXPRESS CREDIT. ....09/09/2015 | BANK OF NEW YORK 9,992 10,000 1FE
02665W  AZ 4 | AMERICAN HONDA FINANCE BANK OF NEW YORK 16,989 17,000 1FE
026874 CY 1 [AMERICAN INTL GROUP. MELLON BANK 77,777 75,000 1418 | 2FE
026874 DD 6| AMERICAN INTL GROUP MELLON BANK. 3,986 4,000 2FE
026874 DF 1| AMERICAN INTL GROUP .....07/07/2015 | MELLON BANK 62,534 63,000 2FE
03027X AB 6| AMERICAN TOWER CORP. ....08/06/2015 | MELLON BANK. 62,902 65,000 70 | 2FE
03027X AD 2| AMERICAN TOWER CORP. ....08/06/2015 | MELLON BANK. 160,649 152,000 3,716 | 2FE
03040W AL 9 [AMERICAN WATER CAPITAL ....08/10/2015 | MELLON BANK 25913 26,000 398 [1FE
037833 AJ 9 |APPLEINC MELLON BANK. 29,685 30,000 62 | 1FE
037833 AR 1 |APPLEINC MELLON BANK 5,076 5,000 40 |1FE
06406H DD 8| BANK OF NY MELLON CORP. ....08/10/2015 | MELLON BANK. 14,993 15,000 1FE
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09062X AC 7 |BIOGEN INC ....09/10/2015 | BANK OF NEW YORK 10,977 11,000 2FE
09062X AD 5| BIOGEN INC ....09/10/2015 | BANK OF NEW YORK 80,428 81,000 2FE
09247X AJ 0 |BLACKROCK INC ....09/25/2015 | BANK OF NEW YORK 15,431 15,000 167 | 1FE
12189L  AY 7| BURLINGTON NORTH SANTA FE MELLON BANK 49,891 50,000 2FE
124857 AQ 6|CBS CORP. MELLON BANK 7874 8,000 2FE
126650 CK 4|CVSHEALTH CORP. MELLON BANK. 10,995 11,000 2FE
126650 CN 8| CVS HEALTH CORP. ...07/13/2015 | MELLON BANK 64,763 65,000 2FE
126802 DH 7 |CABMT 2015-2 A1 ....07/08/2015 | MELLON BANK. 99,960 100,000 1FE
13974H AC 1| AFIN 2015-3 A2 ....08/12/2015 | MELLON BANK. 154,972 155,000 1FE
14313P  AD 9| CARMX 2013-4 Ad. BANK OF NEW YORK 100,078 100,000 28 |1FE
151020 AU 8| CELGENE CORP MELLON BANK 56,824 57,000 2FE
172967 KA 8| CITIGROUP INC. BANK OF NEW YORK 221,974 223,000 2FE
20826F AG 1 |CONOCOPHILLIPS COMPANY. ....08/13/2015 | MELLON BANK. 5,856 6,000 50 | 1FE
235851 AQ 5| DANAHER CORP ....09/10/2015 | BANK OF NEW YORK 16,976 17,000 1FE
24736X AA 6| DELTA AIRLINES 2015-1 ....08/10/2015 | MELLON BANK. 38,000 38,000 1FE
254683 BQ 7 [DCENT 2015-A3 A BANK OF NEW YORK 199,974 200,000 1FE
29379V AF 0| ENTERPRISE PRODUCTS OPERATIONS. BANK OF NEW YORK 43,920 40,000 146 | 2FE
34530W  AA  5[FORDR2015-2 A MELLON BANK 284,887 285,000 1FE
34530Y AD 5|FORDO 2015-C A3 ....09/15/2015 | BANK OF NEW YORK 265,948 266,000 1FE
36192R  AA 0| GSMS 2012-BWTRA ...07/27/2015 | MELLON BANK. 225,000 225,000 535 | 1FE
369604 BG 7| GENERAL ELECTRIC CO. ....09/25/2015 | BANK OF NEW YORK 290,942 282,000 502 | 1FE
375558 BC 6 | GILEAD SCIENCES INC BANK OF NEW YORK 4,993 5,000 1FE
38141G VP 6 | GOLDMAN SACHS GROUP INC. BANK OF NEW YORK 4,990 5,000 1FE
40428H PU 0|HSBC USAINC MELLON BANK 126,905 127,000 1FE
40428H PV 8 |HSBC USAINC ....08/04/2015 | HSBC 1,099,032 1,100,000 1FE
42824C AR 0|HP ENTERPRISE CO. ......09/30/2015 | BANK OF NEW YORK 71,951 72,000 2FE
44918L AD 4| HART 2015-C A3 ...09/10/2015 | BANK OF NEW YORK 119,978 120,000 1FE
454889 AN 6| INDIANA MICHIGAN POWER MELLON BANK 5779 5,000 149 | 2FE
458140 AT 7|INTEL CORP MELLON BANK 62,951 63,000 1FE
46639E  AJ 0| JPMCC 2012-LC9 AS. MELLON BANK. 106,329 105,000 108 | 1FE
47787TW  AC 3| JDOT 2015-B A3, ....09/01/2015 | BANK OF NEW YORK 133,974 134,000 1FE
491674 BK 2| KENTUCKY UTILITIES. ...09/21/2015 | BANK OF NEW YORK 19,991 20,000 1FE
49326 ED 1|KEYCORP. ....09/25/2015 | BANK OF NEW YORK 12,232 11,000 9 |2FE
49326E  EF 6 |KEYCORP. ....09/08/2015 | BANK OF NEW YORK 89,984 90,000 2FE
500255 AV 6| KOHL'S CORPORATION MELLON BANK. 44,856 45,000 2FE
546676 AW 7 |LOUISVILLE GAS & ELEC BANK OF NEW YORK 8,996 9,000 1FE
548661 DH 7 [LOWE'S COMPANIES INC ....09/09/2015 | BANK OF NEW YORK 29,826 30,000 1FE
565849 AK 2 [ MARATHON OIL CORP ....08/13/2015 | MELLON BANK. 35,294 38,000 316 | 2FE
571748 AZ 5| MARSH & MCLENNAN COS | ....09/09/2015 | BANK OF NEW YORK 24,981 25,000 1FE
585055 BS 4| MEDTRONIC INC. ....09/01/2015 | EXCHANGE 556,314 533,000 8,602 | 1FE
585055 BU 9 MEDTRONIC INC EXCHANGE 143,218 133,000 2,836 |1FE
594918 AT 1 |MICROSOFT CORP BANK OF NEW YORK 24,114 25,000 186 | 1FE
629568 AX 4 |NABORS INDUSTRIES INC ....08/19/2015 | BANK OF NEW YORK 19,323 20,000 409 | 2FE
665772 CM 9 [ NORTHERN STATES PWR-MI ....08/04/2015 | MELLON BANK 24,954 25,000 1FE
69371R M7 8| PACCAR FINANCIAL CORP. ....08/10/2015 | MELLON BANK. 24977 25,000 1FE
694308 HK 6 | PACIFIC GAS & ELECTRIC ....08/13/2015 | MELLON BANK 15,083 15,000 4 |1FE
713448 CY 2|PEPSICOINC ...07/14/2015 | MELLON BANK. 24,883 25,000 1FE
72650R  BJ 0| PLAINS ALL AMER PIPELINE ...08/17/2015 | MELLON BANK. 9,985 10,000 2FE
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78355H KA 6 |RYDER SYSTEM INC. ceveneriees | 00...08/17/2015 | MELLON BANK 13,984 14,000 2FE

78387G  AQ 6|AT&TINC covveveiein | ...00/02/2015 | BANK OF NEW YORK 9,718 9,000 266 | 2FE

828807 CV  7|SIMON PROPERTY GROUP LP. cevenerieens [ 00....08/10/2015 | MELLON BANK 24,839 25,000 1FE

84858D AA 6| SPIRIT AIR 2015-1 PTT. MELLON BANK 78,000 78,000 1FE

857477 AS 2| STATE STREET CORP. MELLON BANK 12,970 13,000 1FE

857477 AT 0 |STATE STREET CORP. B - MELLON BANK. 5,992 6,000 1FE

871829 AZ 0|SYSCO CORP. coovevsienen | ...00/23/2015 | BANK OF NEW YORK 14,000 14,000 1FE

88579Y AF 8 [3M COMPANY. cevenerienes [ 00....09/16/2015 | BANK OF NEW YORK 24,052 25,000 118 | 1FE

88579Y AQ 4 |3M COMPANY. ceeveriisnene | 00nr-.08/04/2015 | MELLON BANK 24,856 25,000 1FE

88731E  AJ 9| TIME WARNER ENT. MELLON BANK 90,632 75,000 122 | 2FE

92277G  AG 2 |VENTAS REALTY LP. MELLON BANK 1,984 2,000 2FE

949748 FC 9| WELLS FARGO & COMPANY BANK OF NEW YORK 51,844 50,000 97 |1FE

94974B  GL 8| WELLS FARGO & COMPANY. cevenerieens [ 20.07/15/2015 | MELLON BANK 107,590 108,000 1FE

94974B GM 6 | WELLS FARGO & COMPANY. coovevninnnn | 00.07/15/2015 | MELLON BANK. 10,994 11,000 1FE

94974B  GP 9 WELLS FARGO & COMPANY. cevenerienes [ 20....09/21/2015 | BANK OF NEW YORK 49,913 50,000 1FE

559222 AR 5| MAGNA INTERNATIONAL INC BANK OF NEW YORK 175,579 175,000 20 [1FE

89114Q AM 0| TORONTO-DOMINION BANK. MELLON BANK 40,983 40,000 443 [1FE

89114Q B6 4| TORONTO-DOMINION BANK. B MELLON BANK 48,951 49,000 1FE

85771P__ AV 4| STATOIL ASA R....ooe. | .......07/21/2015 | MELLON BANK 4,978 5,000 28 |1FE
3899999. Total Bonds - Industrial and Miscellaneous. 7,102,519 7,035,000 XXX
8399997. Total Bonds - Part 3. 42,045,301 41,650,922 XXX
8399999. Total Bonds 42,045,301 | ..oooooviiiiiiiiiiiiiiiininininenenn 41,650,922 | ... 113,287 XXX
Common Stocks - Mutual Funds

233203 58 7 |DFA EMERGING MRKTS VALUE VARIOUS 70,648.323 1,666,631 XXX L

233203 62 9 |DFA INTERNATIONAL VARIOUS 39,770.971 715,798 XXX L

921943 88 2| VANGUARD DEV MKTS INDEX FUND VARIOUS 148,712.910 1,876,907 XXX L

922031 74 5| VANGUARD INFLATION PROTECTED FUND ceevverineene | 000 07/27/2015 | MELLON BANK 38,825.758 410,000 XXX L

922040 10 0| VANGUARD INSTL INDEX FUND cevenerinns [ 10....09/18/2015 | VARIOUS 12,053.298 2,272,667 XXX L

922908 64 5 |VANGUARD MID CAP INDEX-ADM cooveveinien | ..00/22/2015 | VARIOUS 8,961.281 1,388,785 XXX L

922908 87 6| VANGUARD SMALL CAP INDEX FUND. coevveennens | 000.09/24/2015 | VARIOUS. 23,422.865 1,319,916 XXX L
9299999. Total Common Stocks - Mutual Fund: 9,650,704 XXX 0 XXX
9799997. Total Common Stocks - Part 3 9,650,704 XXX 0 XXX
9799999. Total Common Stocks. 9,650,704 XXX SO OPRPOOPOPPPPPOOON XXX
9899999. Total Preferred and Common Stocks 9,650,704 XXX 0 XXX
9999999. Total Bonds, Preferred and Common Stocks. 51,696,005 XXX cevrnerinesinenissssneseenssenn 113,287 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




6030

Statement as of September 30, 2015 of the Priority Health

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJ/AC.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator|
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJAC.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
Bonds - U.S. Government
36176X  CT 4| GNMAHTT88B2.......covvercccssrmivvnnnecsssssseeresnsesessss | e 07/09/2015] VARIOUS.........ccceveveveverermvsrmsesiieies | covveverevevenenerennnenenes | conveerieinns 107,524 | ..o 103,620 | .oovvvererens 108,785 (639) ((SKIS)) [T I 108,562 (1,038) (1,038) .02/15/2042 | 1
36178N B4 0| GNMA #AB2759 09/02/2015] VARIOUS 978,590 941,111 991,475 (7,467) (7,467) 988,262 (9,672) (9672)| . .08/15/2042
36179D W4 8| GNMAH#ACA26T.........ocoovvvvcenevvecrerenerenenecenesenescneies | o 09/15/2015] MBS PMT. 50 50 53 0 50 0 .07/15/2045
36179M  E3 0| GNMA#MADTS4........ooooeeeevereeemmmmneenmmmmennenmnnesnsnnenes | oo 09/17/2015] VARIOUS 61,885 59,530 62,506 (426) (426) 62,331 (446) (446) 1,313 | .06/20/2042 [ 1...........
36179M LA 6| GNMA#MAD321........ooooovevvereeiiiiiviisiiseeiissssisssssninns | oo 09/01/2015) MBS PMT. 2,328 2,328 2,559 (13) (13) 2,328 0 28 |.08/20/2042 | 1...........
36179N UG 4| GNMA#MATIB3...ccccrvvvverrrrecscssirerenseesesssnnininees | o 09/01/2015] MBS PMT. 10,410 10,410 11,595 10,664 (254) (254) 10,410 0 451 |.12/20/2038 | 1...........
36179N LK 2| GNMA#MAT230.......cccccccccssccccscccscisssiii | o 09/01/2015) MBS PMT. 11,966 11,966 13,328 12,189 (222) (222) 11,966 0 508 |.09/20/2039
36179Q 6S 5| GNMA#MA2681.. 09/01/2015] MBS PMT. 9,080 9,080 10,034 (93) (93) 9,080 0 152 |.03/20/2045
36179R D9 7| GNMA#MA2828.........oooeoeeeeeeeeeeeeeeeeeeeeeeseesessen | e 09/01/2015| MBS PMT. 21,421 21,421 23,278 (94) (94) 21,421 0 186 |.05/20/2045 | 1..
36179R  GB 9| GNMA#MA2894............cciicccccccsccicscscccssssicie | o 09/01/2015) VARIOUS..........cccocveveverevevirireririres | cvvvernvvvevennvenesnennenes | cvevereiesens 154913 | ..o 145231 | oo 157,278 (552) ((C1:72) (USSR IS 155,434 (521) (521) 1,552 |.06/20/2045 | 1...........
36179R UG 5| GNMA#MA29B3..........oocrvrrecsssevcrenneesssssrnnnsennees | o 09/01/2015| MBS PMT. 4,415 4,415 4,781 (5) (5) 4,415 0 30 |.07/20/2045 | 1...........
36179R LR 8| GNMA#MAB036...........ccocooivcccrrcccccccssccssssssscssssiiss | o 09/01/2015) MBS PMT. 688 688 742 0 688 0 3 |.08/20/2045 [ 1..........
3617A3  3F 5| GNMA#AO3498..........coooveeiccrereesscressccresesssesesssese [ e 09/01/2015) MBS PMT. 114 114 121 0 114 0 11.07/152045 | 1...........
3617A3 4K 3| GNMAHAO3526.........oooeeeeceeeeeeeeeeeeeeeeeseeseeseesses | e 09/01/2015| MBS PMT. 48 48 51 0 48 0 .07/15/2045 | 1
3617A3 4L 1| GNMA #A03527.. 09/01/2015) MBS PMT. 37 37 39 0 37 0 .07/15/2045
36181B RV 4| GNMA #AE7700... .| 09/01/2015 MBS PMT. 1,896 1,896 1,992 (10) (10) 1,896 0 30 |.08/15/2043
36184K HB 6| GNMA#MO226..........coovvvvvecrrrcvvrnrcrvennnvnsssnnnsnennennes | ceee 09/01/2015) MBS PMT. 608 608 648 0 608 0 3 |.05/15/2045 [ 1...........
36184L  F3 4| GNMA#AMIO08E.........ooooscecscvvveveeeseessnserennenssss | o 09/01/2015] MBS PMT. 5,654 5,654 6,073 (38) (38) 5,654 0 59 |.09/15/2041 | 1...........
36184N  C2 5| GNMA#AM278I..........oooioiiicccicccccccsccccsccsicisssiii | e 09/01/2015) MBS PMT. 10,834 10,834 11,389 (15) (15) 10,834 0 95 |.04/15/2045 | 1...........
36184X  2Z 1| GNMAZAMT092......cooceccrevvveresesssesessesssssnines | e 09/01/2015) MBS PMT. 244 244 265 0 244 0 11.06/15/2045 | 1
36184Y LW 5| GNMA #AM7541.. 09/01/2015| MBS PMT. 39 39 4 0 39 0 .05/15/2045
36185B DE 3| GNMA #AM8201.. . | 09/01/2015 MBS PMT. 1,970 1,970 2,123 (4) (4) 1,970 0 13 |.05/15/2045
36185B DX 1| GNMA#AMB218.........coocvvvvvvcerrnrncrnrnnncennnnnceeneeneeees [ e 09/01/2015) MBS PMT. 69 69 71 0 69 0 .07/15/2045 | 1.........
36185C  5U 4| GNMA#AMIBSEO. ... | e 09/01/2015| MBS PMT. 37 37 40 0 37 0 .05/15/2045 | 1...........
36186N L3 1| GNMAH#ANST4B..........coovvvvcervrrccncnencnenennccnesencseneies | o 09/01/2015) MBS PMT. 2,385 2,385 2,543 ) ) 2,385 0 15 |.07/15/2045 [ 1.........
36186Q G6 3| GNMAHANTA2Y......oooovoeevenviveenverenenenenesssesesesnnenenes | oeee 09/01/2015] MBS PMT. 168 168 179 0 168 0 1 ].06/15/2045 [ 1...........
36187S DU 8| GNMAH#ANITTS......ooooeveveeiviverinevevinsnesesssessssssnenenes | e 09/01/2015) MBS PMT. 801 801 854 0 801 0 4 1.07/15/2045 | 1
36202F BH 8| GNMA #4540.......cocovvrrrerccsrsinernensessssssinennneses | cove 08/13/2015] VARIOUS 48,466 44,760 48,760 (295) (295) 48,559 (93) (93) 589 |.09/20/2039 | 1..
36202V XU O GNMA#610991.......coooveeemmvevemmmmsesmnssssesmsssssssssnsenes | eee 09/01/2015) MBS PMT. 8,191 8,191 8,135 8,186 5 5 8,191 0 273 |.06/15/2034 | 1...........
36291E RM 5| GNMA #626092..........ocomsreerivvrerreesssssssssessessessss | e 09/01/2015| MBS PMT. 14,321 14,321 14,564 14,347 (27) (27) 14,321 0 464 |.03/15/2034 | 1...........
36291F QM 3| GNMA#626960...........cccvvvvverrrrrcrerrrcreceensereseneneseess | cvene 09/01/2015) MBS PMT. 365 365 383 0 365 0 11.07/15/2045 | 1...........
36291S  PT 1| GNMA#636834...........coooommvevevemerevsmsvesesssssssssssenenns | e 09/01/2015) MBS PMT. 4,766 4,766 4,865 4,778 (12) (12) 4,766 0 195 |.11/15/2034 [ 1..........
36295C K2 6| GNMA#666413.......ccoccrcvmrerrrrccsssenirerneesessssnnies | coee 09/01/2015) MBS PMT. 1,905 1,905 2,059 ) ) 1,905 0 24 |.09/15/2043 | 1
36295N ND 5| GNMA #675488 09/01/2015] MBS PMT. 5,619 5619 5,604 5615 4 4 5,619 0 185 |.06/15/2038
36295Q LK 4| GNMAHB77230........ccccmmmmmmvivemmmeienmmenenesssssesessnenenes | e 09/01/2015) MBS PMT. 428 428 435 430 (3) (3) 428 0 17 |.08/15/2038
362955 C8 7| GNMAHBTBTI5..........oooooocerereeeeesssssesssesneesessss | e 09/01/2015| MBS PMT. 3,316 3,316 3372 3,339 (24) (24) 3,316 0 17 | 12/15/2037 [ 1...........
36296K MW 9| GNMA#B934T3.........coooooeemvevevemcrivinsvesesssessssssnenenes | e 09/01/2015) MBS PMT. 1,373 1,373 1,381 1,374 (1) (1) 1,373 0 56 |.06/15/2038 | 1...........
36296U HC 7| GNMA#701427.......ooovvvvvvvvennenecnenncenenennceseneieeeneins | e 09/01/2015] MBS PMT. 2,019 2,019 1,995 2,017 2 2 2,019 0 74 | .11/15/2038 | 1.......c...
36297J XU 3| GNMA#713591.... . [ 09/01/2015 MBS PMT. 16,871 16,871 18,121 (143) (143) 16,871 0 314 |.07/15/2039 | 1..
38373Q 3T 6| GNMA2003-46 N 09/01/2015) MBS PMT. 5,243 5,243 5,710 5273 (30) (30) 5,243 0 174 |.06/20/2033
38373S BV 8| GNMA 2003-10 KJ .1 09/01/2015] MBS PMT. 3,178 3,178 3,496 3,213 (35) (35) 3,178 0 116 |.02/20/2033
383738 TN 7| GNMA 2003-20 MB.........coocoovmmmmevmmmmmiemmmnensssmnnesnnnns | e 09/01/2015) MBS PMT. 778 778 852 785 (7) (7) 778 0 28 |.03/16/2033 | 1...........
38373V 2C 3| GNMA 2002.80 B........coverevecerersseressssscresssssessssseses | e 09/01/2015] MBS PMT. 4,945 4,945 5,464 5,010 (65) (65) 4,945 0 182 |.11/20/2032 [ 1..........
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38373V WR 7| GNMA 2002-89 PD..........coccoeeeemvevevsccvevescreressccreras [ e 09/01/2015) MBS PMT. 3,984 3,984 4,382 4,028 (44) (44) 3,984 0 144 |.10/20/2032 [ 1...........
38373V WZ 9| GNMA 2002-69 BE... . | 09/01/2015 MBS PMT. 4,074 4,074 4,441 4,118 (44) (44) 4,074 0 148 |.10/20/2032
38373Y 5Y 6| GNMA 2003-15 PE 09/01/2015) MBS PMT. 2,662 2,662 2915 2,695 (33) (33) 2,662 0 98 |.02/20/2033
38374B QT 3| GNMA 2003-65 AK... . | 09/01/2015 MBS PMT. 3,371 3,371 3,607 3425 (54) (54) 3,371 0 124 |.03/20/2033
38374D  5M 7| GNMA 2008-31 PC.....coooevemmereevmmmenmmnmenenemnnesessssnenes | wveee 09/01/2015] MBS PMT. 4,884 4,884 5,348 4,954 (71) (71) 4,884 0 178 |.04/20/2038 | 1...........
38374F ET 7| GNMA2004-15 AY.....ccciiiiiciiicscncccscscscscscessisescaiss | o 09/01/2015) MBS PMT. 6,659 6,659 7,358 6,718 (59) (59) 6,659 0 244 |.02/20/2034 | 1...........
38374G  SA 1| GNMA 2004-37 B........coorerevevererermrerererereressseresesnsens | e 09/01/2015| MBS PMT. 3,365 3,365 3,756 3,404 (40) (40) 3,365 0 132 | .04/17/2034 [ 1...........
38374H 6M 7| GNMA 2004-69 GC.. . | 09/01/2015 MBS PMT. 3,517 3517 3,860 3,538 (21) (21) 3517 0 132 |.04/20/2034
38374) SK 3| GNMA 2004-82 U 09/01/2015] MBS PMT. 884 884 961 894 (10) (10) 884 0 30 [.10/20/2034
38374K 2D 4| GNMA 2005-33 AY... .1 09/01/2015] MBS PMT. 1,985 1,985 2,183 2,014 (29) (29) 1,985 0 71 |.04/16/2035 | 1...
38374K P2 3| GNMA 2005-26 XY.....ccoomvvvvvmmmrnvvnnrnnsennnsnsssssnsnenes | e 09/01/2015) MBS PMT. 427 427 AT4 (6) (6) 427 0 14 |.03/20/2035 | 1...........
38374L  2G 5[ GNMA 2005-70 BY....oooourmveermmmmmemmmmmmmmmmmessmmmmennnnnnes | cvee 09/01/2015) MBS PMT. 634 634 689 640 (6) (6) 634 0 21 1.09/20/2035 | 1...........
38374L  G8 8| GNMA 2005-63 B.........ccccoeeovevevevcvcvevcvcrcrevcvevevaviies | v 09/01/2015) MBS PMT. 16,826 16,826 18,275 16,964 (137) (137) 16,826 0 569 |.08/20/2035 | 1...........
38374L HA 2| GNMA 2005-48 CY......ooovvvrvcrrnnrnccrnrnncnennncecnenncenenes | o 09/01/2015) MBS PMT. 997 997 1,084 1,008 (12) (12) 997 0 33 |.06/20/2035 | 1...........
38374L KD 2| GNMA2005-49 B. .1 09/01/2015] MBS PMT. 6,199 6,199 6,766 6,270 (72) (72) 6,199 0 225 |.06/20/2035 | 1
38374L RM 5| GNMA 2005-56 BD 09/01/2015) MBS PMT. 9,631 9,631 10,450 9,729 (98) (98) 9,631 0 321 |.07/20/2035
38375) B8 7| GNMA 2007-18 B. .| 09/01/2015 MBS PMT. 16 16 17 16 0 16 0 1 1.05/20/2035
38375L P79 GNMA 2007-70 PE......cccccooscvivcvvcvicrrcrsirmrnnminrnnnes | e 09/01/2015) MBS PMT. 2,228 2,228 2,451 (23) (23) 2,228 0 59 |.11/20/2037 | 1...........
38375P  CJ 8| GNMA 20081 PB.......cooovovuemmeuuemmmmmmmmmmseenssmssssssnsnnnns | eee 09/01/2015] MBS PMT. 1474 1474 1,593 1,492 (19) (19) 1474 0 52 |.01/20/2038 | 1...........
38375Q D8 9| GNMA 2008-50 KB...........covrvemrmrvvvemrnrvennrvvrnrrrnenenes | e 09/01/2015) MBS PMT. 2,918 2918 3,225 2,966 (47) (47) 2,918 0 118 |.06/20/2038 [ 1...........
38375Q EY 1|GNMA2008-33 PB... ... | 09/01/2015| MBS PMT. 2,356 2,356 2,580 2,393 (36) (36) 2,356 0 86 |.04/20/2038 | 1
38375Q GN 3| GNMA 2008-38 BE 09/01/2015| MBS PMT. 2,140 2,140 2,263 2,169 (29) (29) 2,140 0 73 |.07/16/2036
38375U CP 3| GNMA 2014-H01 FD . [ 09/20/2015| MBS PMT. 8,365 8,365 8,328 8,360 5 5 8,365 0 47 |.01/20/2064
38376P 4M 9| GNMA 2009-127 AB........cooouvevevemerivevivevssenenenenenenes | oee 09/01/2015) MBS PMT. 38917 38,917 40,547 40,335 (1,418) (1,418) 38,917 0 1,156 |.05/20/2034 | 1...........
38376R  AH 9| GNMA 2015-H10..ccocomvmmmemmmmmmermmmmmmmemmmensmmmmnensssnenens | cveee 09/20/2015) MBS PMT. 815 815 814 0 815 0 2 |.04/20/2065 | 1...........
38377G G5 2| GNMA 2010-76 HC.......cocooveveveverererevererivssesesesnsenens [ e 09/01/2015) MBS PMT. 5,726 5,726 5,794 (12) (12) 5,726 0 67 |.01/20/2040 | 1...........
383788 55 4| GNMA 2013-15 AC.....uccreressressssseserssesesessssseses [ e 09/01/2015| MBS PMT. 5,950 5,950 5,987 5,954 (4) (4) 5,950 0 73 |.08/16/2051 | 1...........
38378B 6P 9| GNMA2013-13 AC... . [ 09/01/2015| MBS PMT. 10,170 10,170 10,084 10,166 4 4 10,170 0 115 |.04/16/2046 | 1
38378K BX 6| GNMA2013-21 AB... . | 09/01/2015 MBS PMT. 4,645 4,645 4,657 4,646 (1) (1) 4,645 0 62 |.07/16/2051 | 1...
912810 RK  6[USTREASURY N/B.........coocvvrmimrrrcrnrcrcrcinscncrcieneeess | i 08/20/2015] VARIOUS 2,071,002 | .......... 2,196,000 | ..........1,987,152 893 893 woeen 1,988,044 83,047 83,047 28,196 |.02/15/2045 [ 1...........
912810 RM 2| US TREASURY N/B.........ccocvurmmcmcnemcrcrermncncneccncncrens | v 09/30/2015) BANK OF NEW YORK........ccocovvens | covvernrvverennrnnennennenes | cecvereienens 127,668 | ............. 126,000 | ..oovvevere 132,339 (12) (12) [ e | v 132,328 (4,659) (4,659) 1,363 |.05/15/2045 | 1...........
912828 B3 3| US TREASURY N/B........cccouvrvmmmrmremmrerernseresecereseeess | cvee 09/10/2015] VARIOUS........ooovevmrmmmmmmmmmmmmmmmmnnnnns | corvrnenrsnseseneesseseeeens | covsesies 1,213,759 | coveveve 1,202,000 | .........1,210,827 (1,152) (1,152) civee 1,209,675 4,085 4,085 | ... 10,945 |.01/31/2019 | 1....c.ce
912828 F6 2| USTREASURY N/B........cccoovmrmncicrennrcrcrnscrcsencseneness | o 09/15/2015] VARIOUS 2,804,146 | ......... 2,799,000 2,802,215 (177) (177) 2,802,039 2,107 2,107 | oo 11,604 |.10/31/2019 | 1...........
912828 H5 2|US TREASURY N/B. ... | 08/25/2015| BANK OF NEW YORK..........ccovvene ..796,560 ..794,385 482 482 1,693 1,693 5,707 |.01/31/2020 | 1
912828 HA  1|US TREASURY N/B. 08/11/2015] MELLON BANK 622,197 679,590 11,643,403 (33,218) (33,218) 12,012 12,012 70,660 |.08/15/2017
912828 J5 0|US TREASURY N/B. . [ 09/15/2015| BANK OF NEW YORK.................. ,943,539 ,944,058 26 26 (545) (545) 5,098 |.02/29/2020
912828 K7 4| US TREASURY N/B........cocvuvvvrrermremmrerernscreneresesesess | cvee 09/24/2015] VARIOUS........ooovermrmmmrmmmmmmmmmmmmnnnnns | eevvrneennnsenenessseneseens | covsesies 1,209,059 | .......... 1,228,000 | .........1,210,731 97 97 reeeen 1,210,828 (1,769) (1,769) 1,724 1.08/15/2025 [ 1...........
912828 RT 9| US TREASURY N/B........cccoovuvumncremcrcncrnscncseccrenerins | v 07/08/2015] MELLON BANK 318,270 315,000 313,597 313,929 138 138 314,067 4,204 4,204 2,621 |.11/30/2018 | 1...........
912828 TS 9| US TREASURY N/B........cccoovuvmmmenrmcrercrnncncreccneneeess | cvee 08/11/2015] MELLON BANK 326,027 327,000 324,241 502 502 324,743 1,284 1,284 1,744 | .09/30/2017 [ 1.........
912828 W  9[USTREASURY N/B.........cooovcrmimicrcmnicrcrnscscncceiencness | o 08/19/2015) BANK OF NEW YORK 308,414 300,000 304,917 304,818 (511) (511) 304,307 4,107 4,107 6,184 |.08/31/2020 | 1..
912828 XB  1[USTREASURY NB.......coooriisirerivccnncssissisiin | e 08/17/2015] MELLON BANK. 6,012,716 6,048,000 6,007,811 427 427 6,008,237 4479 4479 31,641 | .05/15/2025
0599999. Total BONS - U.S GOVEIMMENt. .o1ioiiioieioieieii e | e 20,419,224 | .......20,398,651 | ........ 20414791 | .....o... 2,488,266 0 (45,288) 0 (45,288) 0f.... 20,320,951 0 98,275 98275 | ..........210,056 XXX XXX

Bonds - U.S. Special Revenue and Special Assessment

31283H  6Q 3| FHLMC GO1779.....ccccccccccsiniinnnns | ..... | 09/01/2015| MBS PMT. 2,825 2,825 3,142 (16) (16) 2,825 0 35 |.04/01/2035 | T
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31283H S9 7| FHLMC GO1444...........ccccoovivivcvivcccvcvcvcccvcvicivcrciins | o 09/01/2015) MBS PMT. 1,119 1,119 1,166 1,124 (5) (5) 1,119 0 49 |.08/01/2032 | 1...........
31287X  Z8 2| FHLMC C70767 .| 09/01/2015 MBS PMT. 152 152 157 152 0 152 0 6 |.09/01/2032
3128CU  VF 0| FHLMC G30614 09/01/2015) MBS PMT. 1,443 1,443 1,519 (2) ) 1,443 0 12 [.12/01/2032
3128E6 C6 2| FHLMC D99093..........ccocmmmrmimmmmmmmmmmmmmmsmmsmmmansasmnnenes | e 09/01/2015) MBS PMT. 1,093 1,093 1,007 1,094 0 1,093 0 26 |.04/01/2032
3128HX M8 5| FHLMC 264 F1....ooovvrerrecrsnnererssennissssesnisssssses | oo 09/15/2015( MBS PMT. 6,889 6,889 6,871 6,886 3 3 6,889 0 33 |.07/152042 | 1...........
3128JM  2C 0| FHLMC 1B2670........cooovvevvcrrrencrercrnrcnerencrcsescscseseees | e 08/01/2015) MBS PMT. 8,666 8,666 8,709 8,670 (3) (3) 8,666 0 140 |.12/01/2034 | 1...........
3128K6 5B 2| FHLMC A46242.......ooocsecvevevoeeseessscseveeesessssriiies | e 09/01/2015| MBS PMT. 3,710 3,710 3,567 3,684 26 26 3,710 0 126 |.07/01/2035 | 1...........
3128LX  BF 6| FHLMC GO1838........coooovoieicrcrcicrcrsscsescscsesnscscsesiies [ e 09/01/2015) MBS PMT. 22,031 22,031 24,487 (218) (218) 22,031 0 405 | .07/01/2035
3128M1  C7 2| FHLMC G11994 09/01/2015] MBS PMT. 5,880 5,880 6,151 5,953 (73) (73) 5,880 0 218 |.05/01/2021
3128M1  KY 4| FHLMC G12211 . | 09/01/2015 MBS PMT. 2,663 2,663 2,599 2,653 10 10 2,663 0 88 |.06/01/2021 | 1..
3128M1 NX 3| FHLMC G12306...........coocverererererenmrerennnsresennensesnenns | cvee 09/01/2015) MBS PMT. 2,241 2,241 2,263 2,244 (3) (3) 2,241 0 89 |.07/01/2021 | 1...........
3128M4 K6 9] FHLMC GO2717....ooovevevevererererererermrerenerssesesnsssennenes | cvee 09/01/2015) MBS PMT. 1,760 1,760 1,739 1,756 4 4 1,760 0 63 |.02/01/2037 | 1..........
3128M5  PE 4] FHLMC GO3721.......ococveverererevererennsssenssssssssssssssnenss | cvee 09/01/2015) MBS PMT. 6,784 6,784 7,709 (93) (93) 6,784 0 169 |.12/01/2037 | 1...........
3128M7 4V 5] FHLMC GO05936.........ocoouerevevivererenmrerennnssesenssnssnsenes | coee 09/01/2015) MBS PMT. 12,273 12,273 12,915 12,371 (98) (98) 12,273 0 327 1.07/01/2040 | 1...........
3128M9  B7 6| FHLMC GOBIB2.......coovroccvevererreercssiierereeesesssiins | e 07/15/2015) VARIOUS.........cceveveverererevsrererireres | cvvvererererernrerennennenes | ceevereresees 120,391 | v 106,802 | .vovevererens 121,354 (2,092) TPAAY) ] [ - 120,743 (352) (352) 2,875 |.05/01/2040 | 1
3128M9 XS 6| FHLMC G07589 09/01/2015) MBS PMT. 18,522 18,522 20,670 (377) (377) 18,522 0 507 |.06/01/2041
3128MA  AK 5| FHLMC GO7810......coovvvvvrrvvererrrrvvenrnrnnnnnnssennenssneenss | v 09/04/2015] VARIOUS rrerenn 1,099,949 | 1,019,592 | .........1,110,081 (21,238) (21,238) reeeen 1,098,543 1,405 1,405 27,508 |.05/01/2042
3128MD  GE 7| FHLMC G14497..........ooccvcccccccccccccccvccccccicnnns | e 09/01/2015) MBS PMT. 27,409 27,409 28,942 27,565 (156) (156) 27,409 0 544 |.06/01/2027 | 1...........
3128MJ  BP 4| FHLMC GO804S.............coovcvcvrvererersrercrencscscssssscssasss | e 09/01/2015] MBS PMT. 3,916 3,916 3,892 3,912 4 4 3916 0 129 |.03/01/2035 | 1...........
3128MJ  BQ 2| FHLMC GO8O4S............coovevcrevcrcrcrcicicrcscscicsssesesisess [ e 09/01/2015) MBS PMT. 8,637 8,637 8,766 8,650 (14) (14) 8,637 0 324 1.03/01/2035 | 1...........
3128MJ  CJ 7| FHLMC GOBO72......cooceivverrrvvessssneverenesessssnmnnnens | oeee 09/01/2015| MBS PMT. 3,923 3,923 3,823 3,908 15 15 3,923 0 132 |.08/01/2035 | 1
3128MJ  F4 7| FHLMC G08186. 09/01/2015| MBS PMT. 7,935 7,935 7,858 7,924 1" 1" 7,935 0 288 |.03/01/2037
3128MJ  LL 2| FHLMC GO8330........cocovverercrercrcrerescsescscsescssscsesissss [ e 09/01/2015) MBS PMT. 4,279 4,279 4,327 4,288 9) (9) 4,279 0 123 |.01/01/2039
3128MJ  LX 6| FHLMC GO8341.........oovovcrccercrcncnnscncnencncecssscsesssees | e 09/01/2015) MBS PMT. 8,769 8,769 9,480 8,893 (124) (124) 8,769 0 291 1.04/01/2039 | 1...........
3128MJ Q7 8| FHLMC GOBATT.......ooovevererevrrerererssesesssesssssssssesssnss | e 09/01/2015) MBS PMT. 21,483 21,483 22,204 21,542 (59) (59) 21,483 0 492 |.02/01/2042 | 1...........
3128MJ QG 8| FHLMC GOBA5A.............cooovcvevcrcrevcrcrcrcscscscscscscsiacss | e 09/01/2015) MBS PMT. 30,351 30,351 31,527 30,486 (136) (136) 30,351 0 878 |.07/01/2041 | 1...........
3128MJ QU 7| FHLMC GOBABB.............covcrcvrverererssererssssesesssssessasss | e 09/01/2015| MBS PMT. 7,848 7,848 7,970 7,857 (10) (10) 7,848 0 183 |.11/01/2041 | 1..........
3128MJ RV 4| FHLMC GOBA90............coovercvmvcrcrcrcrcrcrcsesescsiscscsisiss | e 09/01/2015) MBS PMT. 805 805 814 0 805 0 6 |.07/01/2042 | 1
3128MJ 83 5| FHLMC GO853T.......cvovevcrcrnsererersseresssssescssassessasss | e 09/01/2015] MBS PMT. 50,172 50,172 49,305 50,117 54 54 50,172 0 1,002 |.07/01/2043 | 1..
3128MJ  SS 0| FHLMC GO8528...........coovevcvmvcreierciercrcscsesescicsesisess [ e 09/01/2015) MBS PMT. 23,147 23,147 24,019 23,200 (53) (53) 23,147 0 462 |.04/01/2043 | 1...........
3128MJ T2 6| FHLMC GOBBBB............ooocrcvercrcrerercrcrescrescssscscsissss [ e 09/01/2015) MBS PMT. 29,596 29,596 31,927 30,122 (526) (526) 29,596 0 873 |.01/01/2044 | 1...........
3128MJ TL 4| FHLMC GO8B54...........vovevcvnverererssesesssssesessassessasss | e 09/01/2015| MBS PMT. 31,109 31,109 31,839 31,206 (96) (96) 31,109 0 715 |.10/01/2043 | 1...........
3128MJ  US 7| FHLMC GO8B92............coovevcvrscrcrcrcsescscscsescssscsesisiss | e 09/01/2015) MBS PMT........coommiiinirncirimisiicsinnes | cvvvermvcvercnnvcrinnsnsenes | cveveveieiens 103,352 | ..oovvvveeens 103,352 | .oovoveveen 109,101 | oo 104,781 (1,428) QI V2) T N [ 103,352 0 2,703 |.06/01/2044 | 1...........
3128MJ V7 2| FHLMC GOBB3T........ocvovevcrercvcrcrerssercsssssescssasssssssss | e 09/01/2015] VARIOUS 280,566 264,570 282,428 (687) (687) 280,992 (426) (426) 2,417 |.04/01/2045 | 1
3128MJ  VH 0| FHLMC G08615. 09/01/2015] MBS PMT. 36,641 36,641 37,918 36,849 (207) (207) 36,641 0 832 | .11/01/2044
3128MJ  VJ 6| FHLMC GOBB16............cooverceercrcrcrescrcrescsescssscscsiasss [ e 09/01/2015) MBS PMT. 61,032 61,032 65,199 61,746 (714) (714) 61,032 0 1,588 |.11/01/2044
3128MJ WL O FHLMC GO8B50........ccccoccvvvvressseevevenesnssssiissens | e 09/01/2015| MBS PMT. 19,272 19,272 19,847 (7) (7) 19,272 0 104 |.06/01/2045 | 1...........
3128MM  CQ 4| FHLMC G18078........cooooovrvrvvnrnrvrvennnrennnnsssesnsssesnnnes | cvee 09/01/2015) MBS PMT. 3,065 3,065 3,012 3,057 8 8 3,065 0 102 |.10/01/2020 | 1...........
3128MM DG 5| FHLMC G18102......ooermerccriiereeeeescssssssresneesessssis | cone 09/01/2015] MBS PMT. 5,132 5,132 5,208 5,143 (11) (11) 5,132 0 205 [.02/01/2021 | 1....cvveves
3128MM  PZ  Of FHLMC G18439.........ooooocrcrvvvrmrervvnrmrcnnsnsssesnsnsnsnnnss | coee 09/01/2015] MBS PMT. 16,483 16,483 17,145 16,553 (69) (69) 16,483 0 274 |.07/01/2027 | 1..
3128MM QY 2| FHLMC G18470 09/01/2015| MBS PMT. 32,864 32,864 32,859 32,863 0 32,864 0 542 |.06/01/2028
3128MM  RF 2| FHLMC G18485.......oooooocccccoeveeeresesssssererneesesssis | o 09/01/2015| MBS PMT. 31,626 31,626 31,967 31,662 (36) (36) 31,626 0 527 |.10/01/2028 | 1..
3128MM RN 5| FHLMC G18492.......covmeseiiiierrrrresssssssssesnesssssssins | coes 09/01/2015] MBS PMT. 38,524 38,524 39,301 38,649 (125) (125) 38,524 0 771 1.01/01/2029 | 1..........
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3128P7 3T 8| FHLMC CO1710....cccimsismsmsesssssssasannnnns | e 08/07/2015] VARIOUS 44,309 42,243 44,395 (111) (111) 44,335 (26) (26) 416 |.06/01/2033 | 1...........
3128P7 6D O FHLMC CO1768..........oooomreercervereeeecsssssssirenneeses | e 09/01/2015] MBS PMT. 6,814 6,814 7,147 (1) (1) 6,814 0 20 |.07/01/2034
3128P7 6T 5| FHLMC C91782 09/01/2015) MBS PMT. 34,888 34,888 36,245 35,093 (205) (205) 34,888 0 800 |.08/01/2034
3128P7  KY 8| FHLMC CO1211...ccccoiiiiiiiiiimiisismssisssimsnsasnnnenns | e 09/01/2015) MBS PMT. 5,657 5,657 6,184 5,753 (96) (96) 5,657 0 230 |.08/01/2028
3128P7 NU 3| FHLMC C91303..........coommrersccrcmmrmrrecsssssneerenneeses | e 09/01/2015| MBS PMT. 9,561 9,561 10,386 9,700 (139) (139) 9,561 0 306 |.05/01/2030 | 1...........
3128P7 RZ 8| FHLMC CO1404..........cocccociiccviviciccrirismmnsasinnnnns | e 09/01/2015) MBS PMT. 2,644 2,644 2,652 2,645 (1) (1) 2,644 0 62 |.10/01/2031 | 1...........
3128P7  SE 4| FHLMC CO1417..cccccoiimiesmsmnsssssmmnssssmnnenns | e 09/01/2015] MBS PMT. 4,889 4,889 4,904 4,891 (2) (2) 4,889 0 112 |.01/01/2032 | 1..........
31292H  R7 1] FHLMC CO1410......c.coovmverervvmrcvvvmrmrevsnnsnsvsnsnsssnnnenss | wonee 09/01/2015) MBS PMT. 708 708 730 Al (3) (3) 708 0 28 |.10/01/2032
31292H RZ 9| FHLMC C01404 09/01/2015] MBS PMT. 620 620 643 622 (3) 3) 620 0 27 |.10/01/2032
31292) BQ 2| FHLMC C01847 .1 09/01/2015] MBS PMT. 3114 3,114 3,075 3,109 5 5 3,114 0 115 |.06/01/2034 | 1..
31292) BR 0| FHLMC CO1848...........ccccccccccvmmmmmmmmmmssmmaasisnnnnnns | e 09/01/2015) MBS PMT. 4,292 4,292 4,397 4,302 (10) (10) 4,292 0 168 |.06/01/2034 | 1...........
31292S  AD 2| FHLMC CO9004..........ccocermrmmmmmrmmmmmmmmmmmemssmmnsemsmnnenes | oeee 09/01/2015) MBS PMT. 76,237 76,237 80,796 76,605 (369) (369) 76,237 0 1,745 | .07/01/2042 | 1...........
312928 BK 5| FHLMC C09042...........ccccocvmccvevevcvcrcvcmrmmmmmnanannnnns | e 09/01/2015) MBS PMT. 43,568 43,568 44,024 43,609 (41) (41) 43,568 0 1,010 [.05/01/2043 | 1.........
312928 BM 1| FHLMC CO9044............coocoicccciivcmmmemsmmmemnasmnnenes | e 09/01/2015) MBS PMT. 45,951 45,951 46,411 45,985 (34) (34) 45,951 0 1,046 |.07/01/2043 | 1...........
312928 CG 3| FHLMC CO9071.....ocoermrummrmmmmmrmmmmmmmmmmmmmnssmmmnsssnannnnes | eee 07/23/2015] VARIOUS 55,145 52,100 55,853 (244) (244) 55,652 (508) (508) 675 |.02/01/2045 | 1
312941 3N 5| FHLMC A93505 09/01/2015) MBS PMT. 19,076 19,076 19,526 19,143 (68) (68) 19,076 0 563 |.08/01/2040
312941 NS 2| FHLMC A93101.....cocuuveverererevevererivererevsvesesesssenenenes | cvee 09/01/2015| MBS PMT. 8,520 8,520 9,476 (40) (40) 8,520 0 112 |.07/01/2040
312945 ZD 3| FHLMC A97040..........ccoevmvererevcrermsmreresinmsssesmsnsnnenns | coee 09/01/2015) MBS PMT. 29,778 29,778 31,039 29,926 (148) (148) 29,778 0 792 |.02/01/2041 | 1...........
31294K  YC 3| FHLMC EO1607.......oooverrrrrcrerecerencrnncnenenesencsnseneneees [ e 09/01/2015] MBS PMT. 3,815 3,815 3,863 3,822 (7) (7) 3815 0 125 |.04/01/2019 | 1...........
312969 7B 8| FHLMC B17190.......ccommvermvcrcvmvcrererescrsnenmsssssnsesenenns | oo 09/01/2015) MBS PMT. 3,676 3,676 3,671 3,674 1 1 3,676 0 110 |.11/01/2019 | 1..........
312969 FY 9| FHLMC B16483..........ococooveverevererivirererevssesesssesenenns | cvee 09/01/2015) MBS PMT. 2,739 2,739 2,803 2,749 (10) (10) 2,739 0 100 |.09/01/2019 | 1
31297C KU 3| FHLMC A24807 09/01/2015| MBS PMT. 16,488 16,488 16,269 16,447 41 41 16,488 0 587 |.07/01/2034
31297C ZQ 6| FHLMC A25251.... . | 09/01/2015| MBS PMT. 129 129 133 131 2) ) 129 0 5 |.08/01/2034
31297E  UN 4| FHLMC A26889..........ccoorvrererecercnernncnenencncneenscneeeees | e 09/01/2015) MBS PMT. 111 11 112 111 0 11 0 4 1.09/01/2034 | 1...........
31297G  FG 1| FHLMC A28267........coovvververrrrrerererneereennesesesneeseseees | e 09/01/2015| MBS PMT. 8,731 8,731 8,876 8,741 9) (9) 8,731 0 344 |.11/01/2034 | 1.........
31297TM  QE 1] FHLMC A32253..........ccomveveviierivinmversnmssnessssssseninns | cvee 09/01/2015) MBS PMT........ocoviiiirimmiisisinicisinnes | oo | cvevereienens 147,892 [ ..o 147,892 | oo 144,565 | ........... 147,816 76 (ST O [ 147,892 0 4,928 |.04/01/2035 | 1...........
31297N  TA 4| FHLMC A33245...........cooovoeeeesccvcereeeensssssicireneees | oo 09/01/2015| MBS PMT. 268 268 260 268 0 268 0 8 |.02/01/2035] 1...........
31307F UL 3| FHLMC J26887..........cccccocoecovevivvvcvcvivcvcvcviccinrans | v 08/11/2015] VARIOUS 23,590 22,756 23,908 (89) (89) 23,826 (236) (236) 191 1.01/01/2029 | 1
31307F WY 3| FHLMC J26963...........ooovmrmeccercverereeesssssssiseneenses | oo 08/07/2015] VARIOUS 21,000 20,353 21,384 (150) (150) 21,283 (283) (283) 169 |.01/01/2029 | 1..
31326 Y6 1| FHLMC 2B4333.........ooooooiererererercrciesenccesescncseseneees [ e 09/01/2015] VARIOUS 91,376 90,000 91,505 (3) (3) 91,502 (126) (126) 128 |.07/01/2045 | 1..........
3132HB  CH 6] FHLMC U91072.....coosriivrerrrcrescsnnnennnesesssesnenrens | core 09/01/2015| MBS PMT. 482 482 A75 481 1 1 482 0 10 |.03/01/2043 | 1...........
3132HB K7 9| FHLMC U91318.....cccccicvcvrecrescccirvnneesesscssiiniens | o 09/01/2015| MBS PMT. 1,652 1,652 1,630 1,651 1 1 1,652 0 33 |.04/01/2043 | 1...........
3132HT  Z6 6| FHLMC 323 300..........coommvevevererermrmreresnsesesssesesesnsens | ceee 09/01/2015) MBS PMT. 8,182 8,182 7,986 8,167 15 15 8,182 0 169 |.01/15/2044 | 1..........
3132MA DV O FHLMC Q29416........cocvvvrrrrvrrrrrrrrnnrnrennnnsnrensenssnsenes | v 09/01/2015) MBS PMT. 1,955 1,955 2,090 (6) (6) 1,955 0 32 |.11/01/2044 | 1
3132QM  FG 1| FHLMC Q31066 09/01/2015] MBS PMT. 8,227 8,227 8,800 (26) (26) 8,227 0 96 |.02/01/2045
3132QM  ZK 0| FHLMC Q31645...........cooovcvcrcrcrcrccnscrccssescscssecscsieess | e 09/01/2015) MBS PMT. 2,046 2,046 2,191 (5) (5) 2,046 0 15 |.02/01/2045
31335H 4P 5] FHLMC C90830............ooororererereemrererermesssemsesssennenes | conee 09/01/2015| MBS PMT. 3,603 3,603 3,551 3,595 8 8 3,603 0 106 |.05/01/2024 | 1...........
31335H  5F 6] FHLMC CO0846............ccovvvvvrrvrevnrnrcvnnnnnsennnnsssinnnnns | v 09/01/2015) MBS PMT. 3,552 3,552 3,632 3,561 9) (9) 3,552 0 132 |.08/01/2024 | 1...........
31339L  PD 6| FHLMC 2393 C....coooevsccrcveccrerescserersscreresisesers | o 09/01/2015] MBS PMT. 5,829 5,829 6,267 5913 (83) (83) 5,829 0 215 [.12/15/2031 | 1....ovveves
313371 CA 8| FHLMC 1584 L........ciccccccccccccccccccsccccccccccciiai | e 09/01/2015] MBS PMT. 2,136 2,136 2,371 2,174 (38) (38) 2,136 0 94 |.09/15/2023 | 1..
3133TD  6A 9| FHLMC 2036 PD.. 09/01/2015) MBS PMT. 531 531 588 539 8) (8) 531 0 23 |.03/15/2028
31368H MT 7| FNMA#190370....cccccciverrrrresssssrnecnennensssssnnesnneees | coee 09/01/2015| MBS PMT. 9,514 9,514 10,884 (63) (63) 9,514 0 145 |.06/01/2036
3136A2 R3 9| FNMA 2011134 ND.......oooovvmrrrrvnrnrnrvnnnnnnvvnnnnsnnnnnns | e 09/01/2015) MBS PMT. 3,926 3,926 3,808 3,908 18 18 3,926 0 52 |.02/25/2041 | 1...........
3136AB 5RO FNMA 2013-2 NP......cocovvrvenremmnercrnncrenenerenensscncsesnss | o 09/01/2015] MBS PMT. 15,877 15,877 14,930 15,786 92 92 15,877 0 208 |.02/25/2043 | 1...........
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3136AC  JP 7| FNMA 2013-17 YM....ccccoooiccvcvcvcccvcvcccisanmninnnnnnnins | oo 09/01/2015) MBS PMT. 8,418 8,418 8,871 8,448 (30) (30) 8,418 0 219 |.03/25/2033 | 1...........
3136AG ZE 5|FNMA2013-101CF.. . | 09/25/2015 MBS PMT. 4,226 4,226 4,234 4,226 (1) (1) 4,226 0 22 |.10/25/2043
3136AH PA 2| FNMA 2013-128 CF.. 09/25/2015] MBS PMT. 5454 5,454 5471 5,455 (1) (1) 5,454 0 28 | .12/25/2043
3136AJ 7D 2| FNMA2014-M6 FA... . | 09/22/2015] VARIOUS 51,529 51,508 51,493 51,491 3 3 51,494 35 35 198 |.12/25/2017
3136AM  MF 3| FNA 2015-M2 A3........corereremerererererererererensnerenenesenes | cvee 07/01/2015] VARIOUS 3) (6) (6) (6) 3 3 841 | 12/25/2024 | 1..........
3136AP  SZ 6| FNA2015-M11 AZ....coiiicicsircscccscscscscscscsiscssaiss | i 08/04/2015) MELLON BANK.........coocvrvrvcrrrrrncces | covvernrvvirinnverinninnines | cecvererenend 419,220 | oo 418,000 | ............. 415,227 5 L2 [ ISR 415,232 3,988 3,988 1,210 |.04/25/2025 | 1...........
3M371H D9 6| FNMA#252228.........ooooeoeeeeeeeeeeeeeeeeeeeeeeeeesesessssn | oo 09/01/2015| MBS PMT. 91 91 95 91 0 91 0 4 1.12/01/2028 | 1...........
31371H QX 9| FNMA #252570.........ccooiioiiiicccciccccsccccssccicssiiiiiiin | e 09/01/2015) MBS PMT. 1,484 1,484 1,647 1,503 (19) (19) 1,484 0 66 |.07/01/2029
31371K  T6 8| FNMA#254473 09/01/2015] MBS PMT. 1,163 1,163 1,204 1,169 (6) (6) 1,163 0 42 |.10/01/2017
31371K  UC 3| FNMAH#254479......coovvevvrrvrrerrrrnerenneneeneeneesesnsessseess | e 09/01/2015| MBS PMT. 1,229 1,229 1,271 1,232 (3) (3) 1,229 0 54 |.10/01/2032 | 1...
31371K WK 3| FNMA #254550...........ccoovvvvrcvnvnncnenrenccnnnnccnesenseesenns [ e 09/01/2015) MBS PMT. 351 351 363 351 (1) (1) 351 0 16 [.12/01/2032 | 1...........
31371L  F2 O FNMA#254985..........oooveocecceveeeeesesssssseserssessss | o 09/01/2015| MBS PMT. 2,825 2,825 2,847 2,828 (3) (3) 2,825 0 92 [.11/01/2023 | 1..cucvvern.
31371L K2 4| FNMA#255113.....coooceevevveeiinncsisssissssssssssssssssnnnns | oo 09/01/2015) MBS PMT. 5,941 5,941 5,961 5,943 (2) (2) 5,941 0 202 |.02/01/2024 | 1...........
31371L SJ 9 FNMA#255321......ooooveeeievviviivnsniiisssesssssssssssssssenes | cvee 09/01/2015) MBS PMT. 5,057 5,057 5,185 5,075 (17) (17) 5,057 0 184 |.07/01/2024 | 1...........
1371L 22 8| FNMAH255561........ooooeeeececveveoeeeeesesssnsreserssessss | o 09/01/2015| MBS PMT. 3,659 3,659 3,715 3,666 (8) (8) 3,659 0 144 | 12/01/2024 | 1
31371M 4P 9| FNMA #256530 09/01/2015) MBS PMT. 23,087 23,087 25,049 (294) (294) 23,087 0 418 | .12/01/2036
31371M  GF 8| FNMA#255898.........coooeveereereereseeeeeressessinnsenes | e 09/01/2015| MBS PMT. 6,093 6,093 5,815 6,046 48 48 6,093 0 202 |.10/01/2035
31371IM MG 9 FNMA #256059...........ccoommmmemmmmmmmimmimmnmenmmnissnsnsnnnnnns | e 09/01/2015) MBS PMT. 1,450 1,450 1,443 1,449 1 1 1,450 0 53 |.01/01/2036 | 1...........
B137IN CJ 2| FNMAH256673....ccccccccvevrrrecscssnieerensessssssmnnnnnees | o 09/01/2015] MBS PMT. 5,865 5,865 5,607 5,819 46 46 5,865 0 206 |.04/01/2037 | 1.......cnns
3137IN. DR 3| FNMA#256712.........ociicicccccccccccccscsccccssccicicsciiiins | e 09/01/2015) MBS PMT. 4,288 4,288 4,310 4,290 (2) ) 4,288 0 179 |.05/01/2037 | 1..........
3137IN P2 5| FNMA#257041. ... | 09/01/2015) MBS PMT. 7,668 7,668 7,637 7,661 7 7 7,668 0 275 |.01/01/2038 | 1
3137IN  ZP 3| FNMA #257350 09/01/2015| MBS PMT. 5,283 5,283 5,363 5,298 (15) (15) 5,283 0 204 |.09/01/2038
31374G WG 8| FNMA#313947......oovovvvvvvrcrvnvvcrnnnenvcnnnnnncncesnsseeenes | e 09/01/2015) MBS PMT. 297 297 312 299 (2) (2) 297 0 14 [.01/01/2028
3137A0  MF 9| FHLMC 3688 CA........ccocvvvevemmrerermrnreresnsesenssssesesseens | e 09/01/2015) MBS PMT. 21,768 21,768 22,013 (236) (236) 21,768 0 315 |.04/15/2028 | 1...........
3137A4  KP 1| FHLMC 3770 DG.....coovvvrvvvvrrrrernrnrernnnrnrnsssnsssseneesees | ee 09/01/2015) MBS PMT. 31,155 31,155 31,729 (300) (300) 31,155 0 548 |.09/15/2027 | 1...........
3137A9  FB 7| FHLMC 3840 KT......coocoeevumverevvmerininsvenesssessssssnenenes | e 09/01/2015) MBS PMT. 5 5 5 5 0 5 0 .03/15/2026 | 1...........
3137AG  CG 3| FHLMC 3947 CN....ooovevcecresesssessssssssssssssssssssss | e 09/01/2015| MBS PMT. 9,573 9,573 9,956 9,730 (157) (157) 9,573 0 253 |.10/15/2041 | 1...........
3137AJ UZ 5| FHLMC 3968 AT... . | 09/01/2015| MBS PMT. 8,894 8,894 9,138 8,998 (104) (104) 8,894 0 189 |.03/15/2038 | 1
3137AT GA 4| FHLMC 4091 TF... . | 09/15/2015 MBS PMT. 8,137 8,137 8,142 8,137 0 8,137 0 34 |.08/15/2042 | 1...
3137AX  HP 1| FHMS K024 A2..........oovcviiicciciccsiccccsicccisccicsciaiisiias | e 09/01/2015) BANK OF NEW YORK 38,333 38,000 38,316 0 38,316 17 17 8 |.09/25/2022 | 1...........
3137B3 5B 0| FHLMC 4215 NF......ooovcriiincrcrcncrcnccnscncncscscnccescscsens [ e 09/15/2015] MBS PMT. 10,247 10,247 10,094 10,228 19 19 10,247 0 36 |.06/15/2043 | 1...........
3137B3 6 2| FHMS K029 A2........oovvevvvrrercennneeneennesesnncseseessesenes | e 09/02/2015) BANK OF NEW YORK 79,868 76,000 79,889 (9) (9) 79,880 (11) (11) 259 |.02/25/2023 | 1...........
3137B8  3Z 8| FHLMC 4305 A......cociciscccccscsccsscscssccssscssscsiss [ e 09/01/2015) MBS PMT. 9,191 9,191 9,556 9,246 (55) (55) 9,191 0 225 |.06/15/2048 | 1...........
3137BJ Q7 1| FHMSKPLBA........ccocvovnnnneriencnennnenenescncscncsescsssssess | oo 09/09/2015) BANK OF NEW YORK.......cccocvvvens | covvevnrererernrerennennenes | covvereresens 187,432 | s 190,000 | .oovvvererens 187,541 4 A1 | s | e 187,582 (150) (150) 1,506 |.05/25/2025 | 1
3137BK RJ 1| FHMS K047 A2 09/02/2015) BANK OF NEW YORK 354,639 340,000 351,924 (59) (59) 351,866 2,773 2,773 1,472 | .05/25/2025
3137BK VP 2| FHMS K719 A2..ccccuriirimrerrrrresssssivennnesessserniannnnees | o 09/02/2015) BANK OF NEW YORK........ccocovvens | covvernrnverennrnnennennenes | cecrereresen 432,189 | oo 423,000 | ............. 427,210 (29) (1722) ) [N [ 427,181 5,008 5,008 1,122 | .06/25/2022
313817 4B 3| FNMAHATOT8.....ooooveeeeeereeereeisessesiesesinses | v 09/01/2015| MBS PMT. 2,003 2,003 2,066 2,008 (6) (6) 2,003 0 40 |.03/01/2022 | 1...........
31381T  CF 5] FNMA#469970.........cccooosimicceveiciccccsccccssccscsssiicsess | oo 09/01/2015) MBS PMT. 796 796 797 796 0 796 0 7 1.05/01/2023 | 1...........
31385) LC  Of FNMA#545823.....oooooooovevveveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneens | e 09/01/2015] MBS PMT. 864 864 895 869 (5) (5) 864 0 32 1.08/01/2017 | 1..ueeeerns
31385J RN Of FNMA#545993..........coovvvrvrrrvrrcerernrenceeenesneseeeeeneees [ e 09/01/2015] MBS PMT. 1,005 1,005 1,032 1,008 (3) (3) 1,005 0 40 |.11/01/2032 ] 1..
31385W 2D 0| FNMA#555272 09/01/2015| MBS PMT. 1,261 1,261 1,294 1,265 (3) (3) 1,261 0 50 [.03/01/2033
31385W 2SS 7| FNMA#555285........coeevereeeeererecerreeessiesseesesenesneins | oo 09/01/2015| MBS PMT. 955 955 971 956 2) (2) 955 0 37 |.03/01/2033
31385X BD 8| FNMA#555436..........oocovvvvvvcrnrencrenennccnennccceseneecsenns | e 09/01/2015) MBS PMT. 4,446 4,446 4,601 4,465 (20) (20) 4,446 0 179 |.05/01/2033 | 1...........
31385X NR 4| FNMA#555800.........cooovvvvevrreeeeerreneeneneeenereeeeeeeeeenes | e 09/01/2015] MBS PMT. 3,692 3,692 3,725 3,695 (3) (3) 3,692 0 135 1.10/01/2033 | 1...........
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31388K GA 4| FNMA#B06893...........ocoovvvvvcvvvnncrenernccnenncceeseneccsene [ e 09/01/2015) MBS PMT. 1,102 1,102 1,134 1,104 (3) (3) 1,102 0 42 |.10/01/2031 | 1..........
31388L  C8 1| FNMAHBOTE95.........covcrcrcrermevrerrecscsssmnerernnesessss | core 09/01/2015] MBS PMT. 65 65 68 66 0 65 0 3 |.11/01/2031
31388R  GT 8| FNMA#612310 09/01/2015) MBS PMT. 461 461 AT6 463 (2) ) 461 0 19 [.09/01/2016
31389U TR O FNMA#63B060............ccccoeeccececccrcsscsccscssccsssessicsins | o 09/01/2015) MBS PMT. 52 52 54 52 0 52 0 2 |.04/01/2032
3138A2  AX 7| FNMA#AHO92T......ooovervvvvevreerrenesereenrennnneesssnseneseess | e 09/01/2015| MBS PMT. 33,379 33,379 34,568 33,557 (179) (179) 33,379 0 878 |.12/01/2040 | 1...........
3138A2 BQ 1| FNMA#AHOO4G..........coovvvvvevvvrncnenncnnerenncereseecsenene [ e 09/01/2015) MBS PMT. 33,396 33,396 33,386 33,395 1 1 33,396 0 888 |.12/01/2040 | 1...........
3138A4 U8 9| FNMA#AH2986..........ccovvvvverrrernerrnrcnrennnneeseneneeenenn [ e 09/01/2015| MBS PMT. 20,219 20,219 21,293 20,348 (129) (129) 20,219 0 530 |.02/01/2041 | 1...........
3138A5  FX 5| FNMA#AHBT81......ooovorvrvvvrrrvreeenernneneenneneeceeeeseneees [ e 09/01/2015) MBS PMT. 19,155 19,155 18,659 19,108 47 47 19,155 0 501 |.02/01/2041
3138AF  C2 4| FNMA#AI1888. 09/01/2015] MBS PMT. 26,827 26,827 27917 26,995 (168) (168) 26,827 0 791 |.05/01/2041
3138AH XV 3| FNMAHAIA291.....oooooveevvrecsccsnrenneesesssininens | e 09/01/2015| MBS PMT. 27,229 27,229 28,293 27,352 (123) (123) 27,229 0 797 |.06/01/2041 | 1..
3138AX T8 4| FNMAH#AUBI7A.........cooovvvvevvvvvevcrnnvvnnnnnnnsnessssessssines | oo 09/01/2015) MBS PMT. 2,648 2,648 2,831 (7) (7) 2,648 0 26 |.12/01/2036 | 1...........
3138EL B3 6| FNMAHALBB5T......cceceecesseeessssssssssssssssssssssss | e 09/01/2015) MBS PMT. 1,848 1,848 1,910 0 1,848 0 6 |.06/01/2043 | 1...........
3138EM  H9 5| FNMA#ALATSS. ........ooovvcvvvvvvvvcrcnncnncnnnncesncnnseessnines | v 09/18/2015] VARIOUS 397,959 385,006 398,331 (2,805) (2,805) 397,386 573 573 6,522 |.02/01/2044 | 1...........
3138EM UG 7| FNMA #ALATE2.........oooovovvvevereeeeeeeeeeneeeeeneeeneeenneens | o 09/01/2015| MBS PMT. 13,891 13,891 14,795 13,979 (88) (88) 13,891 0 316 [.01/01/2021 | 1....cvveves
3138EP XW 9| FNMAHALBIO2..........covrrrmrerscverrrnsessssnssesnnnssssss | coee 08/17/2015) VARIOUS.........cevevevevererevsrererireres | crvverererererererennensenes | ceeveveresens ALV [— 149,153 | wovvvvererens 151,623 (35) (1)) [ [ 151,588 712 712 567 |.07/01/2045 | 1
3138L4 W3 3| FNMA #AM4265 09/01/2015) MBS PMT. 1,230 1,230 1,264 1,232 (2) ) 1,230 0 30 |.09/01/2023
3138L8 M9 2| FNMAHAMT583......ooooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneeenneeens | oo 09/09/2015| VARIOUS 697,320 690,131 | e 704,311 (1,144) (GISTT\Y RN I 703,327 (6,006) (OIS p— 12,314 1.01/01/2025
3138LA US| FNMA#HAMOZT2.......oioiiciccncscscsccsscssccsiscsssssisn [ e 09/01/2015) MBS PMT. 1,052 1,052 1,025 0 1,052 0 4 1.06/01/2025 | 1...........
3138MB  XC 5| FNMA#APT8T7A........oooeecececcscsesesssssscssesssssisess | o 09/01/2015] MBS PMT. 2,844 2,844 2,937 (1) (1) 2,844 0 14 1.10/01/2042 | 1...........
3138WA  ND 5| FNMA#AS1287.........comnnmneninmnmnnninnnnns | e 09/01/2015) MBS PMT. 7,695 7,695 8,143 7,722 (27) (27) 7,695 0 205 |.11/01/2033 | 1...........
3138WC LT 8| FNMA#AS303T......ccooovvvvvvvvnnrnvenninsnnennissssssnsssennenns | o 09/01/2015) MBS PMT. 120 120 124 0 120 0 .08/01/2044 | 1
3138WP G2 4| FNMA#AT2016 09/01/2015| MBS PMT. 3,462 3,462 3,530 (3) 3) 3,462 0 52 |.04/01/2043
3138WQ QS 4| FNMA#AT31B4........oooooovvvvvecrcvvvnnnrnenssssssssnssnsssnnnes | e 09/01/2015) MBS PMT. 27,078 27,078 26,761 27,057 22 22 27,078 0 543 |.04/01/2043
3138WW  FD 6| FNMA#ATB2B3.......oooooocveveveveeeveensesmeennseseneensnsenens | coee 09/01/2015) MBS PMT. 233 233 243 0 233 0 1].01/01/2042 | 1...........
3138X3  EJ 7| FNMAHAUSBT36.......ooorerreerricrssnrerissnseessssenesnns | eveee 09/01/2015 MBS PMT. 26,925 26,925 26,454 26,896 29 29 26,925 0 531 |.08/01/2043 | 1...........
3138YA Y9 O FNMA#AXBBI5........cocouvvvvrevnrevvvninnssnsnsssssnsssssisnenss | v 09/01/2015) MBS PMT. 14,670 14,670 15,018 (4) (4) 14,670 0 103 |.02/01/2045 | 1...........
3138YF  BX 7| FNMAHAY2685........oovvcvevveesessssnvernnnsesssssneenens | o 09/01/2015| MBS PMT. 1,135 1,135 1,239 (9) (9) 1,135 0 17 1.01/01/2045 | 1...........
31391D DD 2| FNMA#663500...........cccccscmcceecmscccssssccsessccsssssisisiss | o 09/01/2015) MBS PMT. 885 885 896 885 0 885 0 32 |.10/01/2032 | 1
313910 UM 3| FNMA#668168........cooccrereverreeecssssirerneesessssines | e 09/01/2015] MBS PMT. 85 85 88 86 0 85 0 3 1.11/01/2032 | 1..
31391Q S8 8| FNMA#B73843.......coooevvvvvvccrevverenrveveernnensccseeeneeenes [ e 09/01/2015) MBS PMT. 2,233 2,233 2,276 2,237 (4) (4) 2,233 0 82 |.10/01/2017 | 1...........
313921 SM 1| FNMA 2001-51 GH......coecoeevcveveccrerevcrereravcrcrescrcreres | e 09/01/2015) MBS PMT. 1,096 1,096 1,189 1,107 (11) (11) 1,096 0 38 |.10/25/2031 | 1...........
31392H UB 7| FNMA2003-1LQu..oooovoveeceesccecereeeeesessssiiseneenses | oo 09/01/2015| MBS PMT. 3,162 3,162 3431 3,196 (34) (34) 3,162 0 111 1.02/252033 | 1...........
31392) KC 2| FNMA 2003-19 AR.......oooummvmmmmmmmmmmmimmmmmssmssssssssnsnnens | e 09/01/2015) MBS PMT. 355 355 385 358 (4) (4) 355 0 13 |.03/25/2033 | 1...........
31392W 6N 5| FHLMC 2508 PH.. .| 09/01/2015 MBS PMT. 1,453 1,453 1,580 1478 (25) (25) 1,453 0 56 |.10/15/2032 | 1
31393A WC 7| FNMA 2003 30 JQ.... 09/01/2015] MBS PMT. 1,732 1,732 1,891 1,753 (21) (21) 1,732 0 60 |.04/25/2033
31393B PC 3| FNMA 2003-32......coovovvrrrrverrrererennenrenenenenenesnsneeneeess | e 09/01/2015| MBS PMT. 1,739 1,739 1,835 1,775 (35) (35) 1,739 0 58 |.05/25/2018
31393C  WJ 8| FNMA 2003-46 PJ.....oooorvereeemmmmmemmmmmmemmemmanmssmnenenennes | wveee 09/01/2015] MBS PMT. 4,011 4,011 4,362 4,083 (72) (72) 4,011 0 150 |.06/25/2033 | 1...........
313930 HA 2] FNMA 2003-69 N........ccocovvrvvvmmrmrvvenmrnsennsnssnnnssesennns | wveee 09/01/2015) MBS PMT. 656 656 699 663 7) (7) 656 0 23 |.07/25/2033 | 1...........
313930 KG 5] FNMA 2003-64 JK......oooouumeeemmmmmemmmmmmmemmmmanmsmmnenenennns | cveee 09/01/2015] MBS PMT. 535 535 543 536 (1) (1) 535 0 14 1.07/25/2033 | 1...........
31393F PW 0| FHLMC 2544 KE............ocoommmmmreemmmvcvcnmmssenmsnssssnnnnnes | v 09/01/2015] MBS PMT. 4,262 4,262 4,620 4,322 (60) (60) 4,262 0 162 |.12/15/2032 | 1..
313936 AK 0| FHLMC 2538 DD.. 09/01/2015) MBS PMT. 16,000 16,000 17,200 16,320 (320) (320) 16,000 0 627 |.12/15/2032
31393H SZ 6| FHLMC 2558 DB.. .1 09/01/2015] MBS PMT. 651 651 716 659 7) (7 651 0 23 |.01/15/2033 | 1...
31393)  6E 3| FHLMC 2556 TC......ccooovivercrcscrcrcccscscscscscscssscscsisens | e 09/01/2015] MBS PMT. 5,281 5,281 5,730 5,374 (93) (93) 5,281 0 194 |.01/15/2023 | 1...........
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31393L  FT 5| FHLMC 2564 AC.......cccccoooevevevevevmverevsvcrerevcvererivires | cve 09/01/2015) MBS PMT. 3,456 3,456 3,794 3,519 (64) (64) 3,456 0 116 |.02/15/2033 | 1...........
31393L WQ 2| FHLMC 2581 B.....ccoovvrrereereriisserinncneeisesnsenes | e 09/01/2015| MBS PMT. 2,955 2,955 3,264 2,980 (25) (25) 2,955 0 110 |.03/15/2033
31393N VW 6| FHLMC 2598 QE 09/01/2015) MBS PMT. 11,003 11,093 12,128 11,248 (155) (155) 11,093 0 420 | .04/15/2033
31393Q WJ 7| FHLMC 2610 AD.........ovvvvicrinnnnnrrcsisirssssessiisinens | o 09/01/2015| MBS PMT. 800 800 870 811 (11) (11) 800 0 28 |.05/15/2033
31393T  6E 1| FNMA 2003-107 LL....ovvrvrrereemreerercrrverieerseeseernrens | e 08/01/2015| MBS PMT. 4,000 4,000 4,310 4,045 (45) (45) 4,000 0 132 1.11/25/2033 | 1...........
31393U LG 6| FNMA2003-122 MG.........coovcvvimrrerennrcriisssnnnness | e 09/01/2015| MBS PMT. 2,091 2,001 2,180 2,110 (19) (19) 2,091 0 62 |.08/252033 | 1...........
31393W  AH 2| FHLMC 2640 G........ccccooevmmmrrrvvircrsrescrrnciiiiirisnsenes | o 09/01/2015| MBS PMT. 4,080 4,080 4,222 (24) (24) 4,080 0 46 |.07/15/2018 | 1...........
31393W  ZN 2| FHLMC 2638 MJ.....coovvvvvvvvcvvrcvcvvenrvrcennnscsensscsnsennss | oo 09/01/2015) MBS PMT. 7,663 7,663 8,342 7,767 (104) (104) 7,663 0 255 |.07/15/2033
31393X  ZV 2| FNMA 2004-17 H.. 09/01/2015| MBS PMT. 2,581 2,581 2,839 2,603 (22) (22) 2,581 0 96 | .04/25/2034
31394E W4 6| FNMA 2005-70 KJ .1 09/01/2015] MBS PMT. 3,419 3,419 3,560 3,462 (43) (43) 3419 0 123 1.09/25/2034 | 1...
31394F  GY 5| FNMA2005-79 DB.........cccvvvvvvvrrrrnnnrnnnncrnrncnennnsneeens | o 09/01/2015) MBS PMT. 2,021 2,021 2,192 2,039 (17) (17) 2,021 0 78 |.09/25/2035 | 1...........
31394G  NY 5| FHLMC 2659 NH.......cccoouvcrrrvivrivermecrncrrcricssscnenns | o 09/01/2015| MBS PMT. 9,202 9,202 9,981 9,327 (125) (125) 9,202 0 344 1.08/15/2033 | 1...........
31394M  YB O] FHLMC 2720 PC.......ccccoocoevuvemmvuvmvmvivivcverevercrevivira | v 09/01/2015) MBS PMT. 1,636 1,636 1,763 1,660 (24) (24) 1,636 0 54 |.12/15/2023 | 1...........
31394T  AF 2| FHLMC 2768 PM...........ccccommmmmmnrriirivisiscnnnisiiiii | e 09/01/2015| MBS PMT. 5,286 5,286 5,648 (39) (39) 5,286 0 81 |.03/15/2034 | 1...........
31394T AG 0| FHLMC 2768 PW.. .1 09/01/2015] MBS PMT. 1,480 1,480 1,532 1,486 (6) (6) 1,480 0 42 |.03/15/2034 | 1
31394U MJ 8| FNMA 2005-97 B.. 09/01/2015| MBS PMT. 5,297 5,297 5,668 5,364 (67) (67) 5,297 0 197 | .11/25/2035
31394U XD 9| FNMA2005-108 TD.. .1 09/01/2015] MBS PMT. 2,646 2,646 2,906 2,674 27) 27) 2,646 0 90 |.12/25/2035
31395B  ZF 3| FNMA 2006-27 BF............ccoommmnmmmrrrcvrrirssnssernvisiinns | o 09/25/2015) MBS PMT. 21,462 21,462 21,482 21,466 (4) (4) 21,462 0 68 |.04/25/2036 | 1...........
31395F  HJ 6] FHLMC 2854 DL......cccooovcrvvvveiciicinccncrriiicrccssenenins | e 09/01/2015| MBS PMT. 2,483 2,483 2,601 2,520 (38) (38) 2,483 0 65 |.09/15/2019 | 1...........
313950 CN 4| FHLMC 2883 DK.....oovvvevcercecrerrrnssssssssneneeesessssns | ovee 09/01/2015| MBS PMT. 5,350 5,350 5,681 5417 (66) (66) 5,350 0 158 |.10/15/2034 | 1...........
31395K RZ 8| FHLMC 2901 KB... .1 09/01/2015] MBS PMT. 3,505 3,505 3,750 3,544 (40) (40) 3,505 0 111 1.12/15/2034 | 1
31395T RQ 9| FHLMC 2962 TI 09/01/2015| MBS PMT. 8,116 8,116 8,421 8,190 (74) (74) 8,116 0 258 |.03/15/2035
31395U KP 5] FHLMC 2978 JG... . | 09/01/2015| MBS PMT. 4,300 4,300 4,719 4,378 (78) (78) 4,300 0 156 |.05/15/2035
31396A EG 5| FHLMC 3033 WY.......cccoecmmmcrnrnriicsssnnenssisiiicsinnns | e 09/01/2015| MBS PMT. 2,935 2,935 3,185 2,969 (34) (34) 2,935 0 112 1.09/15/2035 | 1..........
31396A FH 2| FHLMC 3028 ME.....cccocrvvrsvrrrrierscmressesinsis | o 09/01/2015| MBS PMT. 15,282 15,282 16,046 15,648 (367) (367) 15,282 0 502 | .02/15/2034 1 1..........
31396A  FT 6| FHLMC 3028 PG..........cccoommmmmrrnrrcriiissnsnnnvisiiirns | e 09/01/2015| MBS PMT. 3,791 3,791 4,198 3,847 (57) (57) 3,791 0 138 1.09/15/2035 | 1...........
31396E P4 2| FHLMC 3066 EE...........ccccoommmmmrvverivcreserernrnriiieres | e 09/01/2015| MBS PMT. 4,000 4,000 4,248 4,050 (50) (50) 4,000 0 152 |.11/15/2035 | 1...........
31396E RF 5| FHLMC 3064 OG.. . | 09/01/2015| MBS PMT. 3,249 3,249 3,389 (30) (30) 3,249 0 63 |.06/15/2034 | 1
31396F WU 3] FHLMC 3081 CQ.. .1 09/01/2015] MBS PMT. 3,714 3,714 4,086 3,755 (40) (40) 3,714 0 144 1.12/15/2035 | 1...
31396P NM 9| FNMA 2007-5 CB.....covovovsrcevevrrrrerssssesererenesessssins | v 09/01/2015| MBS PMT. 775 775 812 776 (1) (1) 775 0 25 |.02/25/2037 | 1...........
31396V JU 3| FNMA 2007-30 MB.........coovvvvviviiiscnnnrvciiiiriissssennss | e 09/01/2015| MBS PMT. 6,755 6,755 7,057 6,792 (37) (37) 6,755 0 189 |.04/25/2037 | 1...........
31396Y HT 2| FNMA 2008-8 PA..........cooommmmernrrreriiccrescnenrvevinienss | e 09/01/2015| MBS PMT. 3,288 3,288 3,436 3,325 (37) (37) 3,288 0 107 |.02/125/2038 | 1...........
31397C  E4 7| FHLMC 3237 FP.......cocovvrvvrrervrvccrcnncencnennecneneneseseees | o 09/15/2015] MBS PMT. 9,424 9,424 9,436 9,426 (2) (2) 9,424 0 42 |.07/152036 | 1...........
31397E  DF 9| FHLMC 3249 CB.......ccovvvvvceeeeerreseeecresnseesesssiisens | e 09/01/2015| MBS PMT. 32 32 33 32 0 32 0 11.12/15/2036 | 1
31397F  T9 3| FHLMC 3293 MP.. 09/01/2015] MBS PMT. 2,446 2,446 2,632 2,470 (25) (25) 2,446 0 87 |.03/15/2037
313970 VU 5| FHLMC 3349 MY.. .1 09/01/2015] MBS PMT. 9,230 9,230 9,876 9,326 (96) (96) 9,230 0 342 |.07/15/2037
31397K EW 7| FHLMC 3361 LF.......cvvoveirevcrrreiiiirescsennveniiin | e 09/15/2015| MBS PMT. 17,819 17,819 17,920 17,830 (11) (11) 17,819 0 85 |.08/152037 | 1...........
31397N. E5 O FNMA2009-31 A.......oooiivimnrmnrevcissnnsresssssisssinns | e 09/01/2015) MBS PMT. 13,832 13,832 14,265 13,904 (71) (71) 13,832 0 366 |.02/25/2024 | 1...........
31397U XW 4 FNMA 2011-61 AE........cccooommcmnvriciresnccccniiiiicrenins | e 09/01/2015| MBS PMT. 12,385 12,385 12,788 12,573 (187) (187) 12,385 0 363 |.08/25/2038 | 1...........
31398E 3G 7| FHLMC 3545 KC.....oovvovvccrceerevrrnsessssissvsneeesesssins | e 09/01/2015| MBS PMT. 7,933 7,933 8,488 (66) (66) 7,933 0 146 |.06/15/2039 | 1..
31398E AB 0| FHLMC 3544 KA... 09/01/2015| MBS PMT. 14,223 14,223 14,627 14,325 (102) (102) 14,223 0 427 |.09/15/2023
31398 CF 8| FHLMC 3558 ZE........coovvvveveeremrrmreneverivriresecerenenes | e 09/01/2015| MBS PMT. 31,184 31,184 35,375 31,726 (542) (542) 31,184 0 1,410 |.08/15/2032
313988 D8 3| FNMA2010-135LF....ccccomrrrvvcrceiciiscnnerscviiiisenns | v 09/25/2015| MBS PMT. 4,755 4,755 4,758 4,755 0 4,755 0 20 |.12/25/2040 | 1...........
31398T C5 8| FNMA2010-88 AE...........cccoommmmerevvvcrivsccscninniciinnns | e 09/01/2015] MBS PMT. 24,942 24,942 23,973 24,323 619 619 24,942 0 579 |.06/25/2028 | 1...........
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31398V RS 7| FHLMC 3662 PJ.........cccvcvevevcveveccrevevcverevevcverevcreras [ e 09/01/2015) MBS PMT. 76 76 83 77 (1) (1) 76 0 3 |.04/15/2040 | 1...........
31398W XK 5| FHLMC 3652 A.......ooovvvvrvevereenrnnnennnnnenennennenesssneenenns | v 09/01/2015] MBS PMT. 15,618 15,618 16,287 15,902 (284) (284) 15,618 0 457 | .11/15/2024
31400C  6F 6| FNMA#684070 09/01/2015) MBS PMT. 2,134 2,134 2,184 2,139 (6) (6) 2,134 0 71 1.05/01/2018
31400W  T7 5| FNMA#699974..........cocoovmmererimimerivininenssssssssssssnsenes | cvee 09/01/2015) MBS PMT. 2,585 2,585 2,648 2,595 (9) (9) 2,585 0 94 |.04/01/2033
31401B VB 8| FNMA#703610......cccooccvceervrerercsssccnvereessesssinnnes | e 09/01/2015| MBS PMT. 890 890 913 893 (3) (3) 890 0 27 |.06/01/2018 | 1...........
31401W VO 7| FNMA#T720740.........oooovevevmrererimererisisenssssssssssssnnenns | cvee 09/01/2015) MBS PMT. 4,391 4,391 4,495 4,399 (7) (7) 4,391 0 141 |.07/01/2033 | 1..........
31402Q CF 6| FNMA#734570.........oooovvvvvvrernrnncrnnnnncennnneeneneneeeeenes | e 09/01/2015] MBS PMT. 137 137 136 137 0 137 0 5 |.08/01/2033 | 1...........
31402R  JV 2| FNMAH#T735676...........coooooerccccccsccccsccccscsscccssssiiiiins | e 09/01/2015) MBS PMT. 21,282 21,282 22,835 21,542 (261) (261) 21,282 0 706 |.07/01/2035
31402W LY 2| FNMA#740243 09/01/2015] MBS PMT. 134 134 135 134 0 134 0 5 |.10/01/2033
314030 T8 2| FNMAH#TAB8T5.........ooocvevvevrescsevcreneecssssscisrenees | o 09/01/2015| MBS PMT. 3,224 3,224 3,253 3,228 (4) (4) 3,224 0 140 |.09/01/2036 | 1..
314030 WK 1| FNMA#745950...........cooooiemicciiesiccsscsccsessccsssssiciiinn | o 09/01/2015) MBS PMT. 4,202 4,202 4,784 (74) (74) 4,202 0 128 |.11/01/2036 | 1...........
31403U  3H 2| FNMAH#758700.........cccesmemeeressssmssesssssesssscssssssssssssss | creee 09/01/2015| MBS PMT. 13,711 13,711 13,403 13,680 32 32 13,711 0 366 |.11/01/2019 | 1.........
31403V GR 4| FNMA#759008.........cooovvvvvvrrrvvrnerenrcnennennnssessnesesenns | e 09/01/2015) MBS PMT. 4,055 4,055 4,024 4,049 5 5 4,055 0 129 |.01/01/2034 | 1..........
31404C  BR 6| FNMA#765080.......ccccccocrrceeressvcveveneemsmsssnsseneees | oo 09/01/2015) MBS PMT. 5,715 5,715 6,308 5,777 (62) (62) 5,715 0 209 |.01/01/2034 | 1...........
31404D QG 6| FNMAH765555..........ooooooeeeeeeeeeeeeeeeeeeeeeseeseseessssssns | e 09/01/2015| MBS PMT. 651 651 641 650 0 651 0 22 |.12/01/2033 | 1
31404) QD 0| FNMA#770052 09/01/2015) MBS PMT. 2,568 2,568 2,593 2,571 (3) 3) 2,568 0 77 |.03/01/2019
31404K  TB 8| FNMAHTT1046......occovccremrerrreccsssesmireresesessssnnnes [ v 09/01/2015| MBS PMT. 3,311 3,311 3,300 3,309 2 2 3311 0 99 [.04/01/2019
31405B A6 8| FNMA#784029.........coovvvvvvvcrvvvenerevvenneeereenceseeeeeseees [ e 09/01/2015) MBS PMT. 6,756 6,756 6,734 6,750 6 6 6,756 0 204 |.06/01/2019 | 1...........
31405C  UT 4| FNMA#785494.........ccoioiiieieseiesssesesessccsssesssssiss | e 09/01/2015] MBS PMT. 1,397 1,397 1,386 1,395 2 2 1,397 0 46 |.06/01/2034 | 1...........
31405H  5G 9| FNMAH#790247..........coooiieiiciciccciccicsccicsciciciiiciiiiss | o 09/01/2015) MBS PMT. 98 98 96 98 0 98 0 3 |.08/01/2034 | 1..........
31405M  MA 2| FNMA#793353.........cccmmmmmmiiiimmmiiiiismssissmssssssssssnenns | coee 09/01/2015) MBS PMT. 373 373 384 376 (4) (4) 373 0 15 |.08/01/2034 | 1
31405N S8 9| FNMA #794443 09/01/2015| MBS PMT. 2,960 2,960 2,995 2,963 (3) (3) 2,960 0 97 |.10/01/2034
31405P QQ 6| FNMA#795263.........cooovvvvvvrcvnrrnerenvcnccrennnsseseneeeseens [ e 09/01/2015) MBS PMT. 2,992 2,992 3,047 2,999 (6) (6) 2,992 0 95 |.09/01/2019
31406B EU O FNMA#80484T........oooocvvvvvvcernrnncnennnnecnnnnceeesnneeeneens [ e 09/01/2015) MBS PMT. 7,866 7,866 7,586 7,807 59 59 7,866 0 209 |.01/01/2035 | 1...........
31406F TS O FNMAH#B08BE..........cccrcrsessssrssssssssesssssssiss | v 09/01/2015) MBS PMT. 12,205 12,205 12,395 12,213 (8) (8) 12,205 0 477 |.01/01/2035 | 1...........
31406K E9 7| FNMA#812060..........oocovvvvvrcrrvvncrenecnccnenncereseneecneees [ e 09/01/2015) MBS PMT. 788 788 785 788 0 788 0 26 |.03/01/2035 ] 1...........
314067  JR 3| FNMA#B19372.....cccieveccccseseccsesesssesesssssesssssssess | v 09/01/2015| MBS PMT. 4,524 4,524 4,501 4,520 4 4 4,524 0 133 1.03/01/2020 | 1...........
31407B U6 4| FNMA#826005...........ccovvvvvvcrnvnccrenennccnenncecenenecesenns [ e 09/01/2015) MBS PMT. 3,605 3,605 3,481 3,580 25 25 3,605 0 119 |.07/01/2035 | 1
31407Y R6 8| FNMA #844809.........oocoeciccereeercsssessrorenssessssiines | e 09/01/2015] MBS PMT. 3,277 3,277 3,191 3,266 1 " 3277 0 109 |.11/01/2035 | 1..
31408A EN 6| FNMA#845341.........ooovvvvverrcervcerecvcnececceenecceneceneees [ e 09/01/2015) MBS PMT. 5,241 5,241 5218 5,236 5 5 5,241 0 185 |.01/01/2036 | 1...........
31408B  2X 5| FNMA#846890...........ccovvvvvccrnnvncrenernccneenccceseeeeenenns [ e 09/01/2015) MBS PMT. 8,363 8,363 8,255 8,341 22 22 8,363 0 281 |.12/01/2035 | 1...........
31408D UQ 5| FNMA#B48491.........eccsssesssesssscessssessessssssssss | oo 09/01/2015) MBS PMT. 4,923 4,923 4,828 4,912 1 1 4,923 0 178 1.12/01/2035 | 1...........
31400E LS 8| FNMA#868937.........coovrvrvvvrcvrvvnerenvrnncnnnnnsessenenesenss [ e 09/01/2015) MBS PMT. 2,184 2,184 2211 2,187 (3) (3) 2,184 0 95 |.05/01/2036 | 1...........
31410G WR 0| FNMA #889056...........oovvoveveeeeeveeereeeeeeeeeeeeeeeeeeeseeees | e 09/01/2015) MBS PMT. 687 687 770 703 (15) (15) 687 0 27 |.10/01/2017 | 1
31410K  JY 1| FNMA#889579 09/01/2015] MBS PMT. 4,448 4,448 4,536 4,462 (13) (13) 4,448 0 177 |.05/01/2038
31410L DU 3| FNMA#BI0315........coomwuevevivivivivnvivisensnsssssssssnsnsnenes | cve 09/01/2015) MBS PMT. 15,121 15,121 16,175 15,277 (155) (155) 15,121 0 456 |.02/01/2041
31410L L4 2| FNMAHBI054T.....ooooovevveveevvevinrnenisinsnesssssesessnssesenes | cvee 09/01/2015| MBS PMT. 6,086 6,086 6,508 (5) (5) 6,086 0 46 | 11/01/2036 | 1...........
31410L  NL 2| FNMA#890595..........cocomvmmmvivimimivivinmnessssssnsssnssssenes | cvee 09/01/2015) MBS PMT. 28,873 28,873 29,694 29,020 (147) (147) 28,873 0 474 1.01/01/2024 | 1...........
314100  SZ 6| FNMA#897936.....cccceccevverresscssirirenneesssssnsseneens | oo 09/01/2015] MBS PMT. 4,041 4,041 4,051 4,042 (1) (1) 4,041 0 148 |.08/01/2021 | 1.........
31410V DU 1| FNMA#898415..........ooovvvvvvcrcvrveerervcvneeereesseseeeeeneees [ e 09/01/2015] MBS PMT. 184 184 186 184 0 184 0 7 1.10/01/2036 | 1..
31411E  ZB 6| FNMA#906238 09/01/2015) MBS PMT. 7,982 7,982 7,731 7,921 61 61 7,982 0 274 |.01/01/2037
31412R H5 9| FNMA#932752.......oooeveereeerrereseereessesessssssssssenes | e 09/01/2015| MBS PMT. 28,853 28,853 30,769 29,173 (319) (319) 28,853 0 952 |.04/01/2040
314130 S4 0| FNMA#942530.........cccoiiiiiciiiesiccsscsccssssccscsssiciiinn | o 09/01/2015) MBS PMT. 1,003 1,003 991 1,002 2 2 1,003 0 45 |.08/01/2037 | 1...........
314138 CV 4| FNMA#953784........coovevvrvvvcernnnncnnnnnncennnneeseseneeeneens | e 09/01/2015] MBS PMT. 10,694 10,694 10,754 10,705 (11) (11) 10,694 0 460 | .11/01/2037 | 1...........
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31413S  HB 3| FNMA#953926........ooocccccccrererenesssessvssenssesssnnnes | e 09/01/2015) MBS PMT. 2,294 2,294 2,323 2,298 (4) (4) 2,294 0 83 |.12/01/2037 | 1...........
31414S YU 1| FNMAHO75123.....ooomooccerereeesesssssssoseessessssiies | e 09/01/2015] MBS PMT. 4,509 4,509 4,485 4,504 6 6 4,509 0 176 |.05/01/2038
31416W UW 0| FNMA #AB1496 09/01/2015) MBS PMT. 8,758 8,758 9,168 8,822 (64) (64) 8,758 0 201 |.09/01/2025
31416X  J9 2| FNMA#AB208T...........ccccoccccccccrmsmamimsmmmassasmnninns | e 09/01/2015) MBS PMT. 17,193 17,193 17,319 17,205 (12) (12) 17,193 0 450 |.01/01/2041
31416X  JR 2| FNMA#AB2071......coovevevmrmvmnmrmrmmmnmsmmmmmnsssmmnsnssmnnnnes | eee 09/01/2015] MBS PMT. 758 758 782 0 758 0 5 |.01/01/2041 | 1..........
31417A  JK 6| FNMA#AB3BES............cccocciccrisinmsisiamnasasinnnnns | e 09/01/2015) MBS PMT. 1,858 1,858 1,921 (1) (1) 1,858 0 8 |.11/01/2041 | 1...........
31417A RB 7| FNMA#ABA0B..........cooermrmeermvmmmimrmmmmsnmsmmmnsnanmnninns | e 07/15/2015) VARIOUS.........ccovevevcveverevereresireres | cvvvernrnverennvevennensenes | cevvevereiens 151,648 | ..o 148,623 | ..oovveveren 153,268 (261) (VZ1)) [ [ 153,166 (1,518) (1,518) 1,010 |.12/01/2026 | 1...........
31417B 28 5| FNMA#AB5284 .| 09/01/2015| MBS PMT. 26,259 26,259 27,961 26,404 (145) (145) 26,259 0 603 |.06/01/2042
31417F 7K 8| FNMA #AB8997 09/01/2015] MBS PMT. 30,291 30,291 31,701 30,430 (139) (139) 30,291 0 504 |.04/01/2028
31417G  F3 5| FNMAH#ABI185.........oeveveereereisveeseeneseresensnes | v 09/01/2015| MBS PMT. 32,372 32,372 32,670 32,393 (21) (21) 32,372 0 638 |.04/01/2043 | 1..
31417M DX 8| FNMA#AC2817......ooooeveveriivririniiiviinsissmnssisssssniinns | v 09/01/2015) MBS PMT. 2,349 2,349 2514 (8) (8) 2,349 0 24 1.10/01/2039 | 1...........
31417Y AL 1| FNMA#MAOOT0.ccccecssesesrsssssssssssesssssssssssn [ e 09/01/2015| MBS PMT. 6,993 6,993 7,235 7,043 (50) (50) 6,993 0 211 1.03/01/2019 | 1...........
31417Y  CG O FNMA#MAQOTO......ceccscscccssscssscssssccscssssscss [ e 09/01/2015) MBS PMT. 6,962 6,962 7,211 7,010 (48) (48) 6,962 0 186 |.05/01/2019 | 1..........
31417Y  SC 2| FNMA#MAOST4. ... [ e 09/01/2015) MBS PMT. 18,110 18,110 18,736 18,169 (59) (59) 18,110 0 489 [.09/01/2040 | 1...........
3417Y  TE 7| FNMA#MAOSAS.........oeceseeeeessseessesssesssssssssssn | e 09/01/2015| MBS PMT. 38,475 38,475 40,297 38,779 (304) (304) 38,475 0 896 |.10/01/2020 | 1
31417Y UG 0| FNMA #MA0582 08/06/2015| VARIOUS .138,825 132,669 .139,323 (1,027) (1,027) 139,004 (179) (179) 2,437 |.11/01/2030
31417Y V9 5| FNMA#MAOB39......ccesccsesecrsesesssesssesesssesssssn | e 09/01/2015| MBS PMT. 3,123 3,123 3,341 (9) (9) 3,123 0 29 [.02/01/2041
31418A 2W 7| FNMA#MATBBS...........oooocerccscseccscceccscscccscscsesssias [ e 08/06/2015] VARIOUS 291,002 277,963 291,985 (1,660) (1,660) 291,228 (226) (226) 4,208 |.12/01/2033 | 1...........
31418A  5Z 7| FNMA#MATTB3......ccocoveveeeeeecsvesesseesesssisineens | e 09/01/2015] MBS PMT. 13,566 13,566 14,101 (10) (10) 13,566 0 76 |.01/01/2034 | 1...........
31418A  BA 5| FNMA#MAOIB2.........ooioiicecccsscsccccsscscsescscscssscas [ e 09/01/2015) MBS PMT. 11,037 11,037 11,353 11,065 (28) (28) 11,037 0 255 |.12/01/2041 | 1...........
31418A BT 4| FNMA#MAOIAO.......coooooiiiiciscicccscseecscssceccscssscsean [ e 08/11/2015) VARIOUS..........ccoccvevevevcreverirerireres | covvernvnvevennvnnennennenes | coevererenens 118,102 | ..ooovvveeens 112,105 | oo 117,693 (91) (O] e | v 117,602 500 500 456 |.01/01/2032 | 1
31418A DY 1| FNMA#MA1018. 09/01/2015| MBS PMT. 18,961 18,961 19,696 19,045 (85) (85) 18,961 0 390 |.03/01/2027
31418A V. 1| FNMA#MATITS. oo [ e 09/01/2015) MBS PMT. 23,149 23,149 24,028 23,201 (52) (52) 23,149 0 454 |.09/01/2042
31418A  UX 7| FNMA#MATIT7 oo [ e 09/01/2015) MBS PMT. 6,787 6,787 6,740 6,785 2 2 6,787 0 158 |.09/01/2042 | 1..........
31418A  SU 3| FNMAZMAT430.......coovvverrrrressssseeernsnesssssssnssennnes | e 09/01/2015| MBS PMT. 10,804 10,804 10,916 0 10,804 0 27 |.05/01/2043 | 1...........
31418A  TA 6| FNMA#MAT444. oooooooiicscccccccccccccae [ e 09/01/2015) MBS PMT. 11,685 11,685 11,988 11,708 (23) (23) 11,685 0 193 |.05/01/2033 | 1...........
31418A TY 4| FNMAHMAT4B6............oveeveerrerereereseesneenienes | oveee 09/01/2015| MBS PMT. 22,989 22,989 23,079 22,999 (11) (11) 22,989 0 526 |.06/01/2043 | 1...........
31418A Y4 4| FNMA#MATB30......cooioiciicecccscscccscsescccssseccscssscsess [ e 09/01/2015) MBS PMT. 3,538 3,538 3,817 (18) (18) 3,538 0 46 |.10/01/2033
31418A  YS 1| FNMA#MATB20......ooooocecccresecesesescsesssesssssesessen | e 09/01/2015] MBS PMT. 46,641 46,641 47,916 46,839 (198) (198) 46,641 0 769 |.10/01/2023 | 1..
31418N  ZW 3| FNMAH#AD1656..........cooooevcccccscccccccscccccsccsssscciciins | e 09/01/2015) MBS PMT. 31,618 31,618 32,952 31,842 (225) (225) 31,618 0 934 |.03/01/2040 | 1...........
31418R GS 4| FNMA#AD3B0..........oooooomiceeercciessssiesessscsssssisssins | o 09/01/2015) MBS PMT. 14,688 14,688 14,989 14,738 (50) (50) 14,688 0 435 |.04/01/2040 | 1...........
31418U CG 7| FNMAH#ADB3TO........crerccecerresscsssssssssssssessssssssssnss | creee 09/01/2015| MBS PMT. 26,891 26,891 27,118 26,933 (41) (41) 26,891 0 784 |.05/01/2040 | 1...........
31418V 4T 6| FNMA#ADBO3S..........oovvvvvvrcrvvvnerenvnnccsnnnnnsessnesesenes | e 09/09/2015] VARIOUS..........ccccooevevevmvevirirevireres | cvvvevmvnveresnvesennsnsenes | cveveveieiens 196,798 | ... 185477 | wovvvveveen 198,294 (1,285) (W21 N [ 197,426 (628) (628) 2,682 |.08/01/2040 | 1...........
31418W PG 9| FNMA#ADB522...........coooooeveeeoemereeromsesesmnssssssssnnnnns | oo 09/01/2015) MBS PMT. 7,567 7,567 7,630 7,577 (10) (10) 7,567 0 198 |.08/01/2040
31418X  YX 0| FNMA #AD9725 09/01/2015] MBS PMT. 2,532 2,532 2,632 (1) (1) 2,532 0 12 [.10/01/2040
31419A  3Y 1| FNMA#AEDB4..........cicieriimineasismnsnasinnnnns | e 09/01/2015) MBS PMT. 5918 5918 6,735 (13) (13) 5918 0 42 |.09/01/2039
31419A AN 4| FNMAHAEDB2S..........ccovorcersrverernessssssnserennesses | e 09/01/2015| MBS PMT. 11,301 11,301 11,722 11,345 (44) (44) 11,301 0 259 |.02/01/2041 | 1...........
314194 NM 5| FNMAH#AEQ395...........cccocoiccviviccvsmmmsimmmmsasinnnnns | e 09/01/2015) MBS PMT. 33,927 33,927 34,330 33,984 (58) (58) 33,927 0 1,004 |.10/01/2040 | 1...........
31419)  SM_ 1| FNMAAET723.....oooioiiiieeeisssssessssssssins | i 09/01/2015] MBS PMT. 77,625 77,625 80,803 78,107 (482) (482) 77,625 0 2,044 |.11/01/2040 ] 1..........
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. 8,364,011 | ... 8,156,575 | ..........8,469,684 2,695,781 (46,809) 0 (46,809) 0 8,359,672 0 4,339 4339 | ...........144 456 XXX XXX
Bonds - Industrial and Miscellaneous
00206R  BR 2| AT&TINC....oooorreerrerreerensreessseresssssssssssesssssssesnsens | oveee 09/14/2015| CALL at 100.227 25,057 25,000 25,084 25,054 (34) (34) 25,020 37 37 245 |.02/12/2016 | 2FE.......
00206R  CP 5| AT&TINC....ooooooioircrcerscsccccsscecccssssscsssssesissscsssisisssins | i 09/02/2015] BANK OF NEW YORK 8,270 9,000 8974 0 8974 (704) (704) 140 | .05/15/2035 | 2FE.......
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023135 AM 8| AMAZON.COM INC.......ocoovmiimiriiirircrnsiscscciscscccsisess | o 09/24/2015) BANK OF NEW YORK 51,813 50,000 49,985 38,856 10 10 49,997 1,816 1,816 1,166 |.12/05/2021
02377A  AA 6| AMERAIRLN 14-1 APTT. . 109/10/2015] BANK OF NEW YORK.......ccovvvvvvee | conrvnrviiiicnncnccniiis | v 142157 | e 142,692 | oo 149,470 (237) (VXA [N [ 149,437 (7,281) (7,281) 5,265 |.10/01/2026
026874 CU 9| AMERICAN INTL GROUP 07/27/2015] MELLON BANK 82,574 75,000 84,532 55,994 (636) (636) 83,852 (1,278) (1,278) 2,427 |.06/01/2022
03065E AD 7| AMCAR 2013-5 A3 . | 09/08/2015] MBS PMT. 9,634 9,634 9,633 9,632 2 2 9,634 0 61 .09/08/2018
037389 AV 5[ AON CORP........ccooccicrmmmmrmmsraviirmrrrnresssssinnrensiesess | o 09/30/2015] MATURITY. 10,000 10,000 10,474 10,191 (191) (191) 10,000 0 350 |.09/30/2015
037833 AM 2| APPLE INC.........ccccoommmmmmmmrirriiismssennssssssssssnnnsnsinns | woiee 07/14/2015| MELLON BANK 25,060 25,000 25,043 25,035 (8) (8) 25,027 33 33 183 |.05/05/2017
05579U AC 7| BMWLT 2014-1 A3......ovcoviieccrnveierirssssernnsiciiirinns | e 09/20/2015| MBS PMT. 964 964 964 963 0 0 5 |.02/20/2017
05952C AE 0| BACM 2007-5 A4 .| 09/01/2015| MBS PMT. 186 186 204 191 (4) (4) 0 7 |.02/10/2051
06051G  FL 8| BANK OF AMERICA CORP.. 09/23/2015| BANK OF NEW YORK.. ..111,690 ..114,085 (59) (59) (2,335) (2,335) 3,632 |.10/22/12026
06742L AE 3| DROCK2014-3 A .1 08/21/2015) VARIOUS ..190,978 ..190,404 (137) (137) 711 711 1,338 |.07/15/2022
126188 AC 1| CNH2013-D A3......oovvvvvvrrrvnnnrnvnvnnnsnsennsnsssnssssssnnenss | oo 09/15/2015] MBS PMT. 23,795 23,794 23,788 7 7 0 133 |.10/15/2018
126650 BP 4| CVS PASS-THROUGH TRUST.......ccoomuvcrvverieianes | cree 09/10/2015| SINK 9,263 9,476 9,274 (11) (11) 0 373 |.12/10/2028
12665U AA 2| CVS PASS-THROUGH TRUST.......ccccceoeeevuvcvuvuccs | e 09/10/2015] SINK 1,744 1,744 1,744 0 0 55 |.01/10/2036
14313P  AC 1| CARMX 2013-4 A3.........ooiiicrnriciicsssencnnsiiinns | e 09/15/2015| MBS PMT. 11,434 11,434 11,433 11,430 4 4 0 63 |.07/15/2018
161571 GX 6| CHAIT 2015-A4 A.......oooerrvereereseneneveriireneees | e 09/09/2015| BANK OF NEW YORK. 252,868 255,000 254,917 6 6 254,923 (2,054) (2,054) 1,733 | .04/15/2022
172967 HE 4| CITIGROUP INC 07/07/2015| MELLON BANK 68,588 65,000 72,005 (40) (40) 71,965 (3,377) (3,377) 1,603 |.11/07/2043
22822R BB 5| CROWN CASTLE TOWERS LLC........ococccerevmvcnns | e 07/27/2015| MELLON BANK 54,450 55,000 55,000 0 55,000 (550) (550) 369 |.05/15/2022
233046 AD 3| DNKN 2015-1A A2ll........oooocvemrrerrvvvceensssenneevinns | e 08/20/2015) MBS PMT. 475 475 487 0 AT5 0 11 |.02/20/2045
247126 AJ 4] DELPHI CORP......cccoervvviiiiriscccncnniciiiccssesensisiienns | e 09/16/2015| BANK OF NEW YORK 76,043 76,000 79,772 (182) (182) 79,591 (3,548) (3,548) 2,646 |.03/15/2024
254683 BP9 DCENT 2015-A2 A.......coooovevcvrccrinerernressssssinnnennees | o 09/17/2015| BANK OF NEW YORK.......coovvvevee [ woveermreressssrinnrnrnnns | covveverese 138,906 | .ooovvreees 140,000 | coovvecnnns 139,958 3 K20 [SUSTR IS, 139,961 (1,055) (1,055) 1,057 |.10/17/2022
29379V BD 4| ENTERPRISE PRODUCTS.. .| 08/20/2015) BANK OF NEW YORK 25,900 26,000 25,995 25,995 1 1 25,996 (95) (95) 573 |.10/15/2019
34530F AD 6| FORDO 2013-B A3 09/15/2015] MBS PMT. 36,808 36,808 36,803 36,803 5 5 36,808 0 184 |.09/15/2016
34530G AD 4| FORDO 2013-D A3... . | 09/15/2015 MBS PMT. 24,428 24,428 24,427 24,423 6 6 24,428 0 109 |.04/15/2018
34530W  AA 5| FORDR 2015-2 A.......ccccvcvmmmncnnriveriicssncnnnsiesiinnns | e 09/28/2015| BANK OF NEW YORK 288,923 285,000 284,887 4 4 284,891 4,031 4,031 1,217 | .01/15/2027
36962G 7K 4| GENERAL ELEC CAP CORP........ccoommmmerrmrreriiies | woeee 09/25/2015| BANK OF NEW YORK. 294,134 282,000 293,332 (610) (610) 292,722 1,412 1,412 6,788 | .05/15/2024
375558 BA 0| GILEAD SCIENCES INC...........cccoommmmmmmrrnreiriiiinns | o 08/03/2015| MELLON BANK 87,857 88,000 93,112 (29) (29) 93,082 (5,226) (5,226) 2,849 |.02/01/2045
38141E A7 4| GOLDMAN SACHS GROUP INC.........ccccommmemernre | cuvee 08/01/2015| MATURITY. 50,000 50,000 52,250 50,728 (728) (728) 50,000 0 1,850 |.08/01/2015
39121) AA 8| GREAT RIVER ENERGY. .| 07/01/2015] SINK 74,572 74,572 79,755 74,536 36 36 74,572 0 4,347 | .07/01/2017
40428H PH  9|HSBC USAINC . | 08/04/2015| HSBC 996,290 | ...ccceone 1,000,000 988,770 991,765 1,587 1,587 993,352 2,938 2,938 | oo 17,198 |.01/16/2018
40428H PU 0] HSBC USAINC.....cooooceivrerrmrressssrminrnrneesssssiinsrens | o 09/30/2015| BANK OF NEW YORK........oovvvevee [ wovvermrrvesssivinnrnnnnns | cvvveverene 127,218 | v 127,000 | v 126,905 5 L7 SRR IS, 126,910 309 309 409 |.08/07/2018
46639E  AJ 0| JPMCC 2012-LCOAS.......ccooommmmrreriiirismserrsisiiirs | e 09/24/2015| BANK OF NEW YORK.........ccccooeeee | covvvmmmmnmnennicisiiinns | e 107477 | e 105,000 | oo 106,329 (23) (V) | [T 106,306 1,172 1,172 567 |.12/15/2047
500255 AQ 7| KOHL'S CORP.........cccoommmumrmrvrimrmmmnerrncrcriirisnsenes | woees 07/17/2015] MELLON BANK.........oocvververveviinn | v | cverevvienens 103,115 | oo 84,000 | ...coooeeee 105,083 (146) (146) | oo | v 104,937 (1,822) (1,822) 2,370 | .12/15/2037
585055 BM 7| MEDTRONIC INC........ccooooviiimiiiicriscscscscscscscscicicscss | e 09/01/2015] EXCHANGE 556,314 533,000 557,562 (1,238) (1,238) 556,314 0 | s 13,525 |.03/15/2025
585055 BP 0| MEDTRONIC INC. . 109/01/2015] EXCHANGE...........coocvvimmeerriincrinns | vvverrissneeisesereiines | e 143218 | oo 133,000 | oo 143,307 (89) T(15) ) [T 143,218 0 3,886 |.03/15/2045
59020U HN 8| MLMI 2004-A3 4A 09/01/2015] MBS PMT. 460 460 446 458 2 2 460 0 8 |.05/25/2034
594918 BA 1| MICROSOFT CORP. .| 08/19/2015] BANK OF NEW YORK 24,729 25,000 24,957 3 3 24,960 (231) (231) 317 |.02/12/2022
629568 AV 8| NABORS INDUSTRIES INC......cocoovuvvrvvevererermnerinns | o 08/19/2015| BANK OF NEW YORK. 20,416 20,000 20,059 20,059 (5) (5) 20,054 362 362 942 |.09/15/2020
65477TM  AC 2| NAROT 2013-C A3......ccooisicvcisccscvcccvcvsssvcrescscicresa | oo 09/15/2015) MBS PMT. 24,999 24,999 24,994 24,992 7 7 24,999 0 111 |.08/15/2018
78387G  AQ B AT&TINC......ooovoiicrcrriciiisrescrensiciisssesessiiiies | o 09/24/2015| BANK OF NEW YORK 9,986 9,000 9,718 (1) (1) 9,717 269 269 298 |.09/15/2034
784030 AH 3| SBATOWER TRUST .1 07/14/2015] MELLON BANK 29,918 30,000 30,890 (40) (40) 30,851 (932) (932) 484 |.10/15/2024
81744F DJ 3| SEMT 2004-8 A1.. 09/20/2015| MBS PMT. 4,427 4,427 4,139 4,385 42 42 4427 0 24 |.09/20/2034
81744F DV 6| SEMT 2004-9 A1.. .1 09/20/2015] MBS PMT. 11,942 11,942 11,419 32 32 11,942 0 34 1.10/20/2034
871829 AU 1| SYSCO CORP.......ccoommmmmrvrmriririsnnnrnsssssssessnsssssiins | wviee 07/14/2015| CALL at 101.000. 13,130 13,000 12,950 12,951 2 2 12,953 177 177 356 |.10/02/2024
883556 BG 6] THERMO FISHER SCIENTIFIC........ccoooovcrvvvviiaes | o 07/14/2015] MELLON BANK 48,744 47,000 53,386 (38) (38) 53,348 (4,604) (4,604) 1,149 |.02/01/2044
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJ/AC.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator|
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./AC.V. Disposal Date Disposal Disposal on Disposal During Year Date
88579Y AQ 4| 3M COMPANY......ccooomuvrvvmmmmivimmmssinsmssssssssssssssssenenes | oeee 09/16/2015) BANK OF NEW YORK 25,021 25,000 24,856 3 3 24,859 161 161 61 |.08/07/2020
90932P AA 6| UNITED AIR 2014-1 APT .| 07/28/2015] MELLON BANK 78,975 78,000 83,265 (157) (157) 83,108 (4,133) (4,133) 2,513 |.04/11/2026
94974B GK 0| WELLS FARGO & COMPANY.. 07/15/2015] MELLON BANK 52,187 59,000 56,741 3 3 56,744 (4,556) (4,556) 511 ].05/01/2045
94974B GL 8| WELLS FARGO & COMPANY.. .1 09/23/2015] BANK OF NEW YORK.......cocccovere [ ovrermvermrmriscrore | v 110,073 | e 108,000 | ..oovvevere 107,590 5 L2 [N [P 107,594 2,478 2,478 851 | .07/22/2027
94981W  AA 3| WFMBS 2004-S Al....ooovvruvmrermrrrnmrmrmmmrmnmsannnnns | oo 09/01/2015] MBS PMT. 12,818 12,818 13,110 (29) (29) 12,818 0 144 | .09/25/2034 | 1...........
878742 AV 7| TECK RESOURCES LIMITED.........coccvvvvvrrerrrrncns I.... | 09/29/2015] BANK OF NEW YORK 15,750 25,000 26,228 26,164 (114) (114) 26,050 (10,300) (10,300) 1,441 |.01/15/2022 | 3FE.......
878742 AY 1| TECKRESOURCES LIMITED.........ccccvvvvvvrcrrrrncns I.... | 09/25/2015] BANK OF NEW YORK 20,444 32,000 28,538 28,557 261 261 28,818 (8,374) (8,374) 1,397 |.02/01/2023 | 2FE.......
89114Q AQ 1| TORONTO-DOMINION BANK..........cccocccvrcciiircee |....] 08/07/2015) MELLON BANK 34,990 35,000 34,977 34,980 5 5 34,985 5 5 306 |.05/02/2017 | 1FE.......
85771P__AP__ 7] STATOIL ASA R.. [ 07/21/2015] MELLON BANK 5112 5,000 4,999 4,999 0 4,999 113 113 103 | .11/08/2020 | 1FE.......
3899999. Total Bonds - Industrial and MISCEHIANEOUS............ooooscsoeecieeeesisss st | siosssees 4,756,324 | ......... 4,699,641 | ........4,809,207 | ......... 1,573,947 (2,745) 0 (2,745) 0]....4802756 0 (46.431) (46,431) 89,784 XXX XXX
8399997. Total Bonds - Part 4 ....33,539,559 | .......33,254,867 | ........ 33,693,682 | ......... 6,757,994 (94,842) 0 (94,842) 0. 33,483,379 0 56,183 56,183 | ..........444 296 XXX XXX
8399999. Total Bond: ....33,539,559 | .......33254 867 | ........ 33,693,682 | ......... 6,757,994 (94,842) 0 (94,842) 0f.... 33,483,379 0 56,183 56,183 | ..........444 296 XXX XXX
9999999. Total Bonds, Preferred and COMMON SOCKS..........uiiiiiiiiiies oo | s 33,539,559 XXX | 33,693,682 | ..........6,757,994 3483379 | .0 | e 56,183 | ...ooooo......! 56,183 | ..........444 296 XXX XXX
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Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interesf|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
FIfth THIEA BANK.......ovvvecverriissiiessiessiesiissisesissesiiinss sbsssssesssssssssessssesssssesssesssssssssssssssesssssssssenssss | sossesssssmsssnsssns | ssssssssessssessssnns | sossimssssssssessssessssensssens | sosssimssssssssesssssnssssssses | sonsssesssed (10,639,683) (35,226,348) (25,748,069) | XXX
BMW BANK NORTH AMERICA 293 244,776 244,797 244818 | XXX
BEAL BANK USA 245,000 245,000 XXX
CATHAY BANK. 245,000 XXX
DISCOVER BANK 362 244,896 244,906 244916 | XXX
GOLDMAN SACHS BANK USA 555 199,947 199,956 199,966 | XXX
INTEREST RECEIVED DURING QTR ON DISPOSED
HOLDINGS 1,157 XXX
0199999. Total Open Depositorie: XXX XXX 1,157 1,210 (9,460,064) (34,291,689) (25,058,369) | XXX
0399999. Total Cash on Deposit. XXX XXX 1,157 1,210 (9,460,064) (34,291,689) (25,058,369) | XXX
0599999. Total Cash, XXX XXX 1,157 1,210 (9,460,064) (34,291,689) (25,058,369) | XXX

QE12
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Show Investments Owned End of Current Quarter

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1
Description

2 3 4 5
Code | Date Acquired | Rate of Interest | Maturity Date

6
Book/Adjusted Carrying Value

7
Amount of Interest Due & Accrued

8
Amount Received During Year

Bonds - Industrial and Miscell (Unaffiliated) - Issuer Obli

BAYER CORP

‘ ‘...,...08/28/2015 e 1125 .......10/01/2015

2,000,000 71,250 (69,331)
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation: 2,000,000 71,250 (69,331)
3899999. Total - Industrial and Miscellaneous (Unaffiliated). 2,000,000 71,250 (69,331)
Total Bonds
7799999. Subtotals - Issuer Obligation: 2,000,000 71,250 (69,331)
8399999. Subtotals - Bond: 2,000,000 71,250 (69,331)
8699999. Total - Cash Equivalent: 2,000,000 71,250 (69,331)
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