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Sttementas o aron 31, 20501 BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS. o | eeeteenen 2,984,817,032 |...oovvvereerireeiieeninens | v 2,984,817,032 | .......... 3,080,084,474
2. Stocks:
2.1 Preferred SIOCKS........cvueurrirrieecriersier it senssenes | sessisenesiaens 16,924,079 | ..o | cerrineniiens 16,924,079 | ...occvveen 13,621,722
2.2 COMMON SLOCKS.....vouuvereerirressiriscesessisessess st eesss st senss e siesstsennsnenns | nesesss 2,624,519,938 |.....covovirieirirrienninens | v 2,524,519,938 | .......... 2,563,887,259
3. Mortgage loans on real estate:
BT FIESEIENS ..o | et | sebiens bbb | seeneb s (U PN
3.2 Other than firSEIENS. ........ccoii s enes | e snsssnses | sebississi bbbttt | seonesinss s (U O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).....vevovevereesrerseris st ese sttt | srsnesessnins 128,168,519 | .ooovvveveerrincrincnrinens | cvvreeeiiens 128,168,519 | ..ot 130,617,500
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES)........cvuieiteiiecieiieete ettt bbbt b s et s s s s b s b e s s sesessssebassstessns | sbebessssesssissesassesessssnsesans | besesessssssesessetesessssesssints | ebessssssessssesessssesesnand 0 [
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......cvvevererieisieesiesetesiess s ssssssens | seessssssessessssessessssssessens | sesssessssssssessssssessessnsons | svessssssssessssssessesssenes (01 T
5. Cash ($.....(98,096,093)), cash equivalents ($.....24,992,778)
and short-term investments ($.....837,710,885)............ccccuumerrirnremiereisnesmsiesesesssssesises | svssnesssens 564,607,370 | ....ovomerereerirereierrirenees | e 564,607,370 | .....ccoeene. 464,455,509
6. Contract loans (including §.......... 0 PIEMIUM NOLES)......oveevievecrrieserriseessee e sessesteses s sessssssssssns | eresssssessesessesssssssssssssssses | sressesssssssesissessesssssssinss | esesssssesssissessssssssnsns (0 T
T DBIVALIVES. ..ottt | Hisb s | sebin bbb | sbnss s (U O
8. Other iNVESIEA @SSELS........c..uuvrireierrireiieeeseisreresi st sensenssens | eresieneas 380,496,298 | .....oorveeerirerrienriennes | s 380,496,298 | ............. 376,434,822
9. RECEIVADIES fOr SECUMHES. ........uvvereeererirereirniiseresierieesisse st sesssesessessessssssssens | esersesesnns 60,268,984 |......ccoovvivines | i 60,268,984 | ............... 11,317,011
10.  Securities lending reinvested collateral @SSEtS.............ovvriereieviereeie et sesaeseens | eveseesissenns 15,315,240 | ..ocvverevieereceeneens | e 15,315,240 | ...ccocvueeee 14,705,942
11, Aggregate Write-inS fOr INVESLEA @SSBLS.........cevvierciciciesce ettt sessees | onssssesssssssessessssnsnens [ R (O [0 R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and aCCTUBM.............cccuiirirniiniisi s
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection.............cccoceevveees | cevverenne. 151,044,013 | ...coevnee 4,134,384 | ............. 146,909,629 | ............. 122,067,349
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PrEMIUMS).......c.cvrerinrerininns | orrrnresseeesessnssssssesssssees | eeessssssessssssssssssssessnnssns | sosssesssssssssssessensnssens 0 [
15.3 Accrued retroSpective PrEMIUMS..........ccceueiiueviicreeeeieisi et ssese s ssessssssesens | sesessesessssesssnnas 43,069 [ .o | e 43,069 | oo 43,069
16. Reinsurance:
16.1 Amounts recoverable from reINSUFETS...............uvureverernreirnerneresesssneesssnnssessenssenenes | coerersnens 83,049,896 [ covvrriviviinrrineeieerinens | coreeerennns 83,649,656 | ............... 66,212,357
16.2 Funds held by or deposited with reinSUred COMPEANIES.........c.euevrirrireirriiriirieieissseeiees | seeseesesseessesssssseessesssesss | sessessessessssessesssssssessessess | soessessssessesessssessesseen 0 [
16.3 Other amounts receivable UNdEr rEINSUFANCE CONTACES...........c.crveuierriiriieresriieeierineens | rereesisesssesssssssessssssssesins | oressessessessessessessnnns | oesiesssesssesssssssesseneses (0
17.  Amounts receivable relating to UninsSured plans..............ccceenieeniceecese e sseessesens | sveresiseenns 294,096,659 | .....ccooeveve. 9,188,162 | ............. 284,908,497 | ............. 145,702,488
18.1 Current federal and foreign income tax recoverable and iNterest thErEON. ..o | cerrerirrieinsineeeessinsieens | revssessessessssssssesssssssnes | sessessessssssssnssessnsseses (0
18.2 Net deferred taX @SSEL.........cocviveieiceeee et | seerenaesans 240,281,257 | ............. 155,072,290 | ...cvuvee 85,208,967 | .....coue... 80,026,174
19, Guaranty funds receivable OF ON AEPOSIL..........ccuerriririrrieisririssississse st ssssessssssssnsss | sesessessssssessesssssssssessesssns | sessessesssessessassssssnssasssnsns | sssessessessssssessessanssessn (01 U
20. Electronic data processing equipment and SOftWAre...........ccceveveureerieeieieisereeeseeese e esisssenes | serveressenns 230,325,581 | ............. 192,416,952 | ...coevveee 37,908,629 | ............... 39,061,546
21, Furniture and equipment, including health care delivery assets ($.......... (0) ST IS Q471,875 | oo 9,471,875 | oo (0 U
22.  Net adjustment in assets and liabilities due to foreign eXChange FAtES..........c.vvrrurririerinrrnines | ceereirrereesessiseesseiesineins | ressesessseessssssesssessessees | seeeesessssssessssesssseseees (0
23. Receivables from parent, subsidiaries and affiliates..............ccccereverrereiereeeieeeeeseeeeeens | e 112,436,047 | .oovveevceeeieeeeeeeeens | e 112,436,047 | ..ocvueee 97,020,363
24. Health care ($.....107,415,375) and other amounts receivable.................ccocevverveerreemrreneeereesnees | ceeeerenneens 177,638,155 | ..o, 10,588,452 | ............. 167,049,703 | ............. 113,331,593
25.  Aggregate write-ins for other than invested aSSets...........cccviveeiveieeieeeeeee s | esinieiaas 256,615,257 | ....couceevn 49,890,084 | ............ 206,725173 | ............. 303,065,162
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........c.eeurmmreenerieiierisssnesssessesesesssssesssessssessssens | sesseeeons 8,253,980,135 | ..o 430,762,199 | ......... 7,823,217,936 | .......... 7,646,206,033
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS...........c.ocueveevieves | covereersieiriieisiesiesiesenes | cevesessessesssssesssssessssnss | sessessesssssssssssessesisend 0 [
28.  Total (LINES 26 @NA 27).......oucvverrrireeeierieriseeiresiesesee s ssssesssssssesssesssssesssssssssssssns | sesessons 8,253,980,135 | ..coovuuvns 430,762,199 | .......... 7,823,217,936 | .......... 7,646,206,033
DETAILS OF WRITE-INS
10T, et | Hbsee et | senetse sttt | eressenns et (U
1102, Rt | HEseet iRttt | seesbee sttt | eressennt st (U RN
1103, R
1198. Summary of remaining write-ins for Line 11 from overflow page.........c.ccocovveveerierieeereeceeeiennnns
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE).......cvcvruieeirsrrieiseieiseieeisressesssssnisnes | sesreressssssssssssssnssnens {0 ] (01 {01 I 0
2501. Miscellaneous Accounts RECEIVADIE.............ccc.cruiiriiiniiiniiniie s | vevsiisiens 12,378,390 | ..cooovvvenee. 12,378,390 | ..o, (O O
2502. Prepaid and OthEr ASSELS..........cccevevcieeeeie sttt tssssss s ssssessss s sses s sssssssssssnans | svesissesseses 36,500,130 | .cooveveve. 36,500,129 | ..o T e
2503. Interim Receivable from PrOVIAETS...........cc.riuririrceirrinereisiiesssessissssesesssesssssesssneseseess | vseessenees 112,976,854 | ......cccoevvenun 975,457 | oo 112,001,397 | ............. 232,208,626
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccoeveveeveereeveenesveensees | cvveiveriienns 94,759,883 | ...covvverrrrinns 36,108 | ..covvenend 94,723,775 | cooveverene 70,856,536
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).......ccurrerrreeirrirnreeesrinsseresssissssesessseess | oseeresenens 256,615,257 | .oovvvenens 49,890,084 | ............ 206,725,173 | ..covcveenee 303,065,162
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Sttementas o aron 31, 20501 BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.....17,881,509 reinsurance Ceded).............covrrvmrrrererereenreemeereiens | onvenrrenneens 599,152,610 | ..eovvurereererieeierrereieieens | e 599,152,610 | .....cccoeeee. 552,075,196
2. Accrued medical incentive pool and bonUS @MOUNLS............cc.ceveernicreinieieiieeeereieeeeiees | cerereeesesnsanns 24,941,046 | ....oooveerireererceeeeeeens | e 24,941,046 | .....ccoevnee. 30,214,893
3. Unpaid claims adjustment EXPENSES...........c.wrirririimimerieriesiesiseessesssssssssssssssssssns | coneseneseesenes 94,666,112 | ..o | v 94,666,112 | ....ovvvrrenns 87,253,376
4. Aggregate health policy reserves, including the liability of $.....3,097,387 for
medical loss ratio rebate per the Public Health Service Act...........ccovvieeeinieieiieienins | coverreisiinnnns 146,233,124 | ..o | cerereiinins 146,233,124 | ..coovevnee. 128,103,118
5. AQQregate life PONICY FESEIVES........ovirurireireirriseieieeseteeess et asess st st essssssessessssssess | seesessessssssessasssssessassnssns | sessssssessessasssnssessensnssessans | sressesssssessassnsssessanssnesn [0 U
6.  Property/casualty unearned Premilm FESEIVE...........ccocueveveveieeeeeiieie e siesssessses | seeresesissesssessesesesessssssesens | ens
7. Aggregate health ClIaIM FESEIVES. ..ottt sssnsss | cesessesssssssssessasssssessesssnsss | srestessssssessnssssssessnsssessnssns | sesessssssessasssnssnssessnsnnens [0 T
8. Premiums received in @dVANCE...........c.covuiiiiiiiiiii s | sissnssnssnees 222,515,665 | .....ccoovviiiiiieieiens | i 222,515,665 | ......ccooeuu. 197,273,819
9. General expenses dUE OF ACCIUBM............cvuevueviveieeieeiieieieieeie et ssssesesns | cveesesssnsesens 526,429,551 | .oooovieerieeieeeeeeeens | e 526,429,551 | ...ccvvnvnn 419,806,452
10.1 Current federal and foreign income tax payable and interest thereon
(including $.......... 0 on realized gains (I0SSES)).......covveverireiriereriieieiieees st | eviesesssssenns 11,342,751 | oo | e 11,342,751 | oo 18,071,962
10.2 Net deferred taX HADIIIY...........creuierrieieie ettt sttt ens | freesesteesessessesssessessestaneses | essesssessestassssssestessessessans | soestsssessessnsssessessassanenn (01 R
11, Ceded reinsurance premiums PaYaDIE............ccoveveverievieveeesis et sssssssesees | evessaessssssenens 2,020,528 |......oeiieriieieerieeeieeens | e 2,020,528 | .....ccoovvvrvirerne 781,192
12. Amounts withheld or retained for the account of Others............cccceevieiecvercciceeececeees e 27,532,702 | .ooveeeeeeesieieeeeveiens | covvereeieniinnas 27,532,702 | .coervrrnn 23,854,329
13.  Remittances and items not allocated.............c.ovriiiiiriinc | s 12,375,491 | oo | e 12,375,491 | .o 11,947,011
14.  Borrowed money (including $.....250,000,000 current) and interest
thereon $....982,917 (including $.....982,917 CUIMENL).........vveerrererrrrrernneeesreseessnenisns | cevssneeeens 1,171,982,917 | oo [ i, 1,171,982,917 | oo 1,171,982,441
15. Amounts due to parent, subsidiaries and affiliaes..............cowuureerierirrens [ e | | e (U 1,689,890
16, DBIVALVES......veveeveaeeieeeseeis sttt ses st | stesseestses s enes s st nes | eeeessenes et n et enent s | seeeteee ettt LU
17. 52,258,454 |.... 52,258,454 | ......cooevrenenens 5,319,257
18. 15,315,240 | ...cooorereceieeeeerinceines | v 15,315,240 | ..oovvvvrrennn. 14,705,942
19.
............................................................................................................ LU
20. Reinsurance in unauthorized and certified ($
21.  Net adjustments in assets and liabilities due to foreign eXChANGE FALES..........c.vvururinrins | crrereierirririssnsieisninniies | sevreseseesssessssssssessssssessens | sessssssssessssssssesssnssnenn [0 U
22. Liability for amounts held under uninsured plans.............cccevenieieienereseiesesssssens | coevessessenaens 302,129,548 | ..o | s 302,129,548 | ........cooc... 363,433,455
23. Aggregate write-ins for other liabilities (including §.......... 0 CUITENE)...v. e | cvrereiaenas 1,336,381,759 | .o (U . 1,336,381,759 | ............. 1,279,567,557
24, Total liabilities (LINES 110 23).......cccrrrrereriecierieseiseriseesssesseesssessssssessssessssesssns | cossesesnes 4545277498 | .....ovvvirrirrecrinenens (O 4,545277,498 | ............ 4,306,079,890
25.  Aggregate write-ins for special SUrPIUS fUNS..........cccceveveereeeieieceeeece s | coevesiaenens 9,9,%, TN USRI )%, 0. G ST 119,892,066 | ................ 119,887,489
26.  CommON CAPItAl STOCK. ..ottt | crenisnienae ). 0, O IR XXXKoteteirrienies [ sssssnsenns | evsesessssesses s sessnsns
27, Preferred Capital SLOCK.........o.vvrirererrieiscins sttt ssenssssesses | sessessessns ). 0, SO R XXX orteteirieveiies | erveretsssie e sssesens | evesssesssseses s sssesesnnens
28.  Gross paid in and contributed SUMPIUS...........c.cuiviieiiiiisieie st sesensens | cesssssaenaes XXX vivvereivens | e XXXoteveirrienies [t sssssssenns | evsesessssesses s sesse s
29, SUMIUS NOLES....eurvuerirresrereirseseesressssese s ssesssssssssesssssss e ssessssssessesssssssssessasssessessesssnssns | sessessessons ). 0, SO XXX ovrirerivenes | e esese s ssssssiens | sresssissessesessesssssssse e
30. Aggregate write-ins for other than special Surplus funds............ccccveviereenesiieieicnins | covesiennes )0, 0. O R XXXt [ e (0 N 0
31, Unassigned funds (SUMPIUS)........cceuereerrerurreneeneernesnseneessesnssnssnssessessesssssssssssssssesssnssssnssns | sesnssessess XK Kernernesensnnenns | woreererene XK Kurernernnereernne [ coverennnnn3, 158,048,372 | oo 3,220,238,654
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (0) FSTORSSTRIS IS )%, 0, SO R XXX ovriierrienes | e ess s ssssssaens | sesssissessesesssssssssse e
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) DRSSPSR IR 0.0, SO S XXX eterieiirianes | erierisissiesessseesessesssssnsanes | onsessesssssssessessssessessssnens
33. Total capital and surplus (Lines 25 to 31 minus LiN€ 32).........cccevevercrrereeereeeiesieiens | covvisvaennns 9,9,%, NN IR 0.0, 0 G [ 3,277,940,438 |............ 3,340,126,143
34. Total liabilities, capital and surplus (Lines 24 and 33).........ccccceveevivererneererieeseieessesenes | ceveerenens XXX oo | e 9,9.9 CORRURIIN TR 7,823,217,936 | ............. 7,646,206,033
DETAILS OF WRITE-INS
2301. Postretirement LIabilitIES............ccccevvevereieeieie et ses | cveeseesennas 1 AT4,662,779 | oo | v 1,174,662,779 |............. 1,151,752,422
2302. Liability for UnCashed ChECKS............c.uureemrrimcrermirieieeesieseisssieessessiesessenssesssssessss | seseessnsessnenees 8,106,631 | ..ovovevverrirereierrieeeiiens | veveireenireeeeen 8,106,631 | ....oovvvrerrrrn 9,960,933
2303. Interim Payable t0 PrOVIAETS...........c.cceiivireieieeeseeeeeese st sesse s | svsesessnsessenes 49,370,425 | ..o | e 49,370,425 | ....cccvevvee. 23,202,423
2398. Summary of remaining write-ins for Line 23 from overflow page...........cccouvevvevcererieens | coveveeisnennnns 104,241,924 | .....c.coveeee, 0 104,241,924 | .................. 94,651,779
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 8DOVE).......curverrreesreenreessnnesssessssesanes | nseeeseees 1,336,381,759 | .ovevrvrsrrrsnnisnrieneens (O 1,336,381,759 | ..ccovenene. 1,279,567,557
2501. Reserve for ACA fees dUe in 2016........c..erremrveuerierierinresiesseessssesssssseessssesssesssees | sesssesssenns )99, ORI PO ) 9.9, RTINS IR 119,892,066 |.....ccooveene. 119,887,489
2502, oot R e | HesEaes st e st eenten | seeetsaees sttt s nens | eest ettt | seseest ettt
2503 <R enn s | Sestsn e st tenen | serebenes Rttt nene | sttt | sesenet et
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccouereeneeneensincnns | coneereerenenns D.9.9, RN O D90, GO O (01 RN 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE)........vvveerrrerererssrensersnsnenersesnes | cevenereenes XXX oroerrenneres | coreereenaees XXXvorereerees | conereneeeenas 119,892,066 | .....ccooeeeee. 119,887,489
300, ettt ees R | Sestaes et ee st enntns | seeetsees st et eeet et nens | eeest et st ees e | ceseest ettt
3002, oot | eestaen st renen | sereseee sttt nens | rest et | srseest st
3003, ettt R e | SesEae et n et ntes | seeeteeee sttt nens | rest ettt n s | seseeet ettt
3098. Summary of remaining write-ins for Line 30 from overflow page.........cccevevvevevereeeerrecnns | ceveerereniens D00, GO DR XXX oevrvvevies | e [0 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 @DOVE)........crvireerercriiiiieiiisisieiesiens | eereeiesianans XXX




Sttementas o Maren 31, 20150 BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1o MEMBET MONENS......cvoreceierirceiriecr ittt | erseneenes XXXoeveeernnenes | eerennnnesnieons 4,163,523 |...cooovcrinnenae 4,440,240 |......coccoeen.. 17,504,473
2. Net premium income (including $.......... 0 non-health premium iNCOME)........c.vvrverrerrerrieries | cerereennes D.9,9, S N 1,864,144,982 | ........... 1,874,782,154 | ........... 7,154,173,693
3. Change in uneamed premium reserves and reserve for rate credits..........ccccouevvevevierenin | covvennns D00 ST (18,130,005) | ....cvvvneee (74,950,450) | ..oocvveneee 257,291,647
4. Fee-for-service (netof §.......... 0 MediCal EXPENSES)........evrevirireiriirireiseieisseesseisssessessessssens | seressenaes XXX oteietvrieiiens [ evreiisissesie e seinees | sreiessssessesssssssssessessnsens | eriessssessesesssssse e
5. RISKTBVENUE. ... | ciaesinias XXX [ | s | e
6. Aggregate write-ins for other health care related reVENUES...........ocoveveveveeeeicrisieieens | v D00 S I 6,757,118 | oo 9,607,303 | ..ccovvree 34,372,003
7. Aggregate write-ins for other non-health reVENUES...........ccceueveieieicisieieeseesee s | cesniennns XXXeieieisieinins | enisisisssisniesnsseienas [ [0 0
8. Total revenues (LINES 210 7).....uuverurruireierieciieriessssessieesssessseesssseseesssessssssssesssssnns | sevesceens )99 ORI R 1,852,772,095 | ........... 1,809,439,007 | ........... 7,445,837,343
Hospital and Medical:
9. Hospital/medical benefits.... 1,249,951,457 1,203,097,013 | ........... 5,096,544,998
10, Other ProfeSSIONal SEMVICES..........cviuriirireiiieieieiessie ettt sssessesesssens | sessssessessessessssessessessnsens | sessssessesiesnn 25,770,984 | ................ 33,911,833 126,069,312
11, OULSIE TEFEITAIS.........oveeieeieeii bbb | Shsesb s ees | enebensb bbbt snees | sesbiesb s bbbt | cebsnss s
12, EMErgency ro0m and OUB-Of-8IEa...........cceireriuriieiieieissiesieieissiessesse s ssesseessssssessesssssssessess | sressesssssssessessssssessesssssns | assesssssssessessessssessessssssses | sessessssessessessssessessessessnss | sessesnssessessessssessassessnsans
13, PrESCHPHON GrUGS.....couvvreiverrisserireirisiesises s ese s sess s enssnees | eessnessssessssenessenssensssens | eeresenessncns 233,899,080 | .....cccev..e. 224,105,546 | .............. 931,378,115
14.  Aggregate write-ins for other hospital and MEdiCal.............ceierinieieireeeeeenes | e (01 (01 (01 0
15.  Incentive pool, withhold adjustments and bonuS @MOUNLS............ccoivrieriininiercries | e | e 11,009,486 | .................. 9,358,685 | ................ 51,402,230
16, SUDLOAl (LINES 910 15).....cuumreeuriirciiieriieireie ittt eneses | fonessseessensseesieeeseens (U A 1,520,631,007 | ........... 1,470,473,077 | .......... 6,205,394,655
Less:
17, NEt rEINSUrANCE TBCOVEIIES. .......cvcveeiieeieeeiteee ittt ettt sae bt saeressbsse s snerenes | sinisetesesssseseeessseisssssarens | cereieieisiranes 10,140,155 | ...ccocvvnld 6,488,868 | ................ 91,391,011
18.  Total hospital and medical (LINES 16 MINUS 17).........ccceurrmrermrrieriiermirienesisesseseseneses | eeesseessesesesnieseseens (U A 1,510,490,852 | ........... 1,463,984,209 | ........... 6,114,003,644
19, NON-NEAIN ClAIMS (MEL)......cvvieireiciiieieeie ettt ss st snts | sressessnssssessessesantessesnsns | assessessssessesssssssessesesanses | sessessssessessesssessessessnssnss | sessesnssessesssssssessassesnsns
20. Claims adjustment expenses, including $.....39,208,881 cost containment EXPENSES........... | ervereerevernereemseerinens | woveeresiens 90,758,335 | ..coovvinnnne. 85,027,079 | ..coovvvnnn 406,562,835
21, General adminiStrative EXPENSES............covuriiiiiiiiiiiie s | seississsesisss s | oo 388,902,587 | .............. 303,820,144 | ........... 1,077,330,199
22. Increase in reserves for life and accident and health contracts (including
LI 0increase in reServes fOr life ONIY).......coiveueerieieeiriieieieiesseesssses e rees | essessssssssssessessssansessessnes | sressesssssssassessssssasessessns | eosessssases (224,065,780) | ...vocvvvne (249,651,780)
23.  Total underwriting deductions (Lines 18 through 22)............ccoeirinirininiineinnseeninns | s 0 .. 1,990,151,774 | ........... 1,628,765,652 | ........... 7,348,244,898
24, Net underwriting gain or (10ss) (LiNES 8 MINUS 23).......c.cuevveiiriirieieninsieieiseisseneieesssenses | coneenenns 20,0, ST [ (137,379,679) | .ovovvvvee. 180,673,355 | .ovovvirnenes 97,592,445
25, Netinvestment iNCOME €aME...........c.covuuiiiiiiii s sinies | coressiesssssiss s | sressissnisnes 36,377,397 | .o, 26,835413 | .....ccc...c. 131,953,812
26. Net realized capital gains (losses) less capital gains tax of $.....15,526,511........ccooververvens [errisrrisiissiesiiesiesiiesiiens | cvvessssianns 51,683,810 | ..ooovvvvrrnes 37,848,846 | ....cooovnnn 76,443,601
27.  Netinvestment gains or (10SSES) (LINES 25 PIUS 26).........cvuevreirerrrerrirrinreieisesiseseessissseses | osssssesssssssssessesssssssans 0] i, 88,061,207 | ..cocovvrrenes 64,684,259 | .............. 208,397,413
28.  Net gain or (loss) from agents' or premium balances charged off [(amount recovered
LI 0) (amount charged off $.......... 0)]uurvaereereeeiereeseestes et s et sses e sses st ssenaas | sertessaessessesssesaestessaesannes | ertessesiesasstesssessestensesas | sessestessaessestns e ssestnsens | eebsesaestes st st st en s tan
29. Aggregate write-ins for 0ther iNCOME OF EXPENSES........cevviireuiiireieiireirieieieieeesieiessssiesens | crnsessssssssessssesensssesanans (V) [ 6,204,236 | .......coouc.. 5,929,002 | ................ 17,624,387
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29)..........cccvrererierierieeeeesesiesiesisssessesssensesiens | cesnesinens ) .0, SRR I (43,114,236) | .....c.cnc.... 251,286,616 | ...cooonvne. 323,614,245
31, Federal and foreign income taXes iINCUIMEd............cccveuiuriernieinieieeissieeeeseessseeensesssenses | nnesnsenns XXXovvevevvees | cveveiieninnns 11,372,945 | ... 9,014,724 | ................ 28,610,808
32, Netincome (10SS) (LiN€S 30 MINUS 31)......ccivrirrerreriirieriiririeireeisssessessessesisenesensenees | coneeeneees ) .0 SIS [ (LT — 242,271,892 | ..ovvernve. 295,003,437
DETAILS OF WRITE-INS
0601, MiChigan ClaIM taX..........ceureerurerrrrereresreseseesseesseessssesssssesssssssessssesssasessssssssnssssasssssssssnnes | sesesesnns ) 0.0, CRRIRIRS ISR 6,757,118 | oo 9,607,303 | ..oovvverrnc. 34,372,003
0B02. .oooevereeeeeeeseeesse sttt | cerenerans XXXerveterirnees [ rererneesneesnssessesesssssnes | eesseseseessssssssassssasssssnnss | seseessssssnnssssssssssnsssaneens
0803, .oooveereeeesaeeeseeesseeessees st | serenerans XXXeoeeerrrirnees [ eerermeesnessnesessesssssssnes | eesssssssessssssssssssssssssness | seseesssssssnnssssnssssnsssaneens
0698. Summary of remaining write-ins for Line 6 from overflow page...........cceveereerrernerniniinnens | coveinenns D .9, GO BT [0 T [0 T 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LiNe 6 @DOVE)........c.rrwuireriresnierreseisseisserssensseseanes | censssneens Y0, SRR ISR 6,757,118 | oo 9,607,303 | ..o 34,372,003
0707, oottt s et | sernnsrans XXX osrvirrrirnees [ eerermessnessnsssssesssnsssnes | eessssssssssssssssssssssssssness | seseessssssnnsssssssssssssaneens
0702, ooooeeereeeeeeese s seess et | cerenerans XXX etvetrrirnees [ rerereeesseesnssessesesnsssens | eessesssnessssssssassssssssssnnes | seseessssssnnsssssssssnnsssannens
0703, oeoreeereeeeees e eesse st | cereneraas XXX eretterirnees [ rerereeemneesnssessesesnsssnes | eessesesnessssssssassssssssssnsss | seseessssssnnsssssssssnnsssaneens
0798. Summary of remaining write-ins for Line 7 from overflow page
0799. Totals (Lines 0701 thru 0703 plus 0798) (Line 7 above).............
TADT. et | S8snen Rt n et nsseennne | eeetseness e st st enest | neestieest ettt | sestaees sttt
TAD2. eSSt | Seseee Rt een et eentsenans | eeeteees s e s st s st | seeesseest sttt | seetseesenent et
TADB. eSSt | S8seee Rt nen et eenssnennns | eeeetseeess st s st | seeesseest sttt | sestaees ettt
1498. Summary of remaining write-ins for Line 14 from overflow page..........cocvevveeeenieninnenenes [ revveneieeneseeeeens (01 (01 [0 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 @DOVE)........coviiirririininiriineisieississinnenes | oo sensnecns 0 [ {01 [0 0
2901, MiSCEIANEOUS INCOME.......cocvvivevereteteieietee ettt ettt ee s sesesesesesesesetesesesens | stesesesssssssasesssssssessssnsnns | sonesesessseaeses 6,204,236 | ...cocvvvennnn 5,929,002 | ... 17,624,387
2902, ooooeeereeeie et | Sees R R SRttt | £e8sees ettt nens | Hreess st st eess st | seeest ettt
2903, oeooeeeaeees et | SeeE e R Rt eee | et sttt enens | Seeees sttt n st eentnn | eeest et
2998. Summary of remaining write-ins for Line 29 from overflow page............cocveeeeeureneineinens | covereeneeereineeeeeneeneens (01 (01 [0 T 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (Lin€ 29 @DOVE)........ccuuivueriiriiriririenienisnsnniinines | cresnesnesseeseessessseesnees [0 [ 6,204,236 | ...ccocovnenne 5,929,002 | ..o 17,624,387
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Statement as of March 31, 20150the. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year PrioraYear
CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31
33.  Capital and SUrplus Prior FEPOMING YEAI..........c.cuuieieuririiiieire i sesie ettt senienes | cbeesiesans 3,340,126,144 | ........... 3,288,723,599 | ........... 3,288,723,599
34, Netincome or (I0SS) fTOM LINE 32.......c.eiiiiveiieieieiriieieiesetese ettt st tnsns | snsesnsnsenes (54,487,181) | wovovvernne 242.271,892 | .ccueee 295,003,437
35.  Change in valuation basis of aggregate policy and ClaiM MESEIVES.........cvu it eeeissiesesees | eeseensesssesesesssssssesssennes | sreeessssnssessesnsssssessesnssnns | seseensesssessessssssesseeessnes
36. Change in net unrealized capital gains (losses) less capital gains tax of §$.....2,542,373..........ccccoevverrerrervsrneveriesiiens | ceeversniens (15,502,653) | v.vvvvrivnens (15,826,793) | .oocvvveenen. 72,480,771
37.  Change in net unrealized foreign exchange capital gain OF (I0SS).........cvuirrerreiiriinieieirereeeeseeeee e eesssesnees | ereesesesseens (1,206,290) | ....ovovvrvreercens 378,460 | .ooovvvenne. (2,107,251)
38.  Change in net defermed INCOME taX........civiiieieicieieie ettt tenens | ssessessesssanies 8,156,867 | ............... (49,350,589) | ..vvvvreirnne (24,320,084)
39.  Change in NONAAMIEE @SSELS.........cvieuiiirciiicie ettt bttt sessssessnns | sensesessssesasans 1,812,210 | oo 6,460,235 | ............... (88,417,416)
40. Change in unauthorized and certified reinsurance
41, ChanQge iN ITBASUMY SEOCK. ... cvurrceiererieiieis ettt ettt s s ettt s e ns et es et | 4esenseeesanseesesnstessessennens | essreseesstesseeneanssessensseaens | soeeseesstesseenesassessesneenes
42. Change in surplus notes
43.  Cumulative effect of changes in aCCOUNtING PHINCIPIES..........vurvrvrieriiireiciriieieie ettt tsssssens | sebesseeersisesensessesssenseen | seseeesneenens (23,521,415) | wevvvervieene (24,363,987)
44, Capital changes:
o o I OO OO OO OO DTSSR PP OO SOTOTRTUN POTTROTRT TN
44.2 Transferred from SUrPIUS (STOCK DIVIAENG). ..ot ssssens | sessessssassessessssessessessssnnss | sressssssessessssssessessessssens | sosessssessesesessssassesssanses
44.3 TraNSTEITEA 10 SUMIUS.......cvuveireercieeieietcieese ettt f bttt sas | 4esebaetnesesseesee st esseeebantes | ebsetesensesseenetassesensbanns | soeeseenssesseeetastessenanesens
45, Surplus adjustments:
A5.1 PAIA TNttt n et | ees sttt nents | seeees e sttt | sestseees et
45.2 Transferred to capital (STOCK DIVIAENA).........c.ruriirirerriiiieiecisseie st sssssesssanss | essessessesessessessessssessessess | siessessssessessesssssssessessssans | sosessssessessessessssessesesanss
45.3 TransSferred frOM CAPIEAL.........cceeiieieeets ettt s s bbb ss b s st sees | ebessetesassesebessetesensesesann | nebebensetesansesesansetesnresenns | nesetebenteten ettt nne e
46.  Dividends t0 SIOCKNOIAETS.............ucvuuiiiiiiiiiii s | bbb nses | sesb b | seb e
47. Aggregate write-ins for gains or (I0SSES) IN SUMPIUS........c.vueviviieieiiieiriieieieiee sttt ssnssbenses | sbessesessssssesanns (958,659) | ....cccovernnns 31,067,938 | ............ (176,872,925)
48. Net change in capital and SUPIUS (LINES 34 10 47).......coeuiurinieierisiee ettt sssesssssnees | ssessesnsssnens (62,185,706) | ....cvvrvnvene 191,479,728 | .covvvene 51,402,545
49. Capital and surplus end of reporting period (Line 33 PIUS 48)..........cceiriierierieirceieseesiee s | ceesesnnas 3,277,940,438 | ........... 3,480,203,327 | ........... 3,340,126,144
DETAILS OF WRITE-INS
4701. Initial recognition 0f SSAP NO. 92 @N0 NO.T02..........eviuiirirririiireieeeis ettt ssessessens | sressesssessessesssnssessesnnsans | eesssessessenns 31,067,938 | ..o
4702. Additional amount recognized PEI INT 13-03.......c.cueiiiiiiririieiee sttt ssebets | ebessetesssesesassetesessesesanss | nebebessesesesessssssesasssesanns | nesesessstesessesesasssesansesesan
4703. Other changes in pension and poStretireMENt VAIUBHION...........c..cvriierieiiriirieir e sensesiees | seriessssisenssssssssssessesssine | sorersnssessssessessesssensessnns | sonesreenns (271,817,830)
4798. Summary of remaining write-ins for Line 47 from OVEIflOW PAGE.........ccveviueieieiieisieeessee e sessssenes | sevsessssessesinnns (958,659) [ ...ocvvvrreiirrieieieians (V18 I 94,944,905
4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE).......cuuuirriiriisrisiniiisiisniisssesssisssessesssessesssesssesssesssssssesssssssss | nsseessensssnsnas (958,659) | ...ververnenns 31,067,938 | ...covvvene. (176,872,925)
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Statement as of March 31, 20150the. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..o vttt essnnns | srbesian 1,868,153,861 | ......... 1,823,671,273 | ......... 7,279,049,953
2. NetinVESIMENTINCOME.........c.oivieeieiiceeieeee ettt et se et s e se s nsneas ..28,993,049 | .............. 32,857,653 | ............ 125,746,343
3. Miscellaneous income 6,757,118 .9,607,303 ...34,372,003
4. Total (LINES T ThTOUGN 3). oottt ettt st s snens | essnens 1,903,904,028 | ........ 1,866,136,229 | ......... 7,439,168,299
5. Benefit and 10SS related PAYMENLS.........ccvueieiciiiiieecee ettt sttt | senienis 1,546,470,330 | ......... 1,451,904,798 | ......... 6,146,992,523
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.ereruererrerrineeneirnenins | eeneirsinensinsissesssssenees | seeseeseesnssssssssssssssesssens | sessesssssssssessmsssssssessns
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............cceveireiiiieiiceeece e | eerevennaas 497,213,690 | ............ 454,282,781 | ......... 1,562,980,956
8. Dividends paid t0 POCYNOIAETS.........c.cvivieeicictce ettt ss st s e sens | svsssisssssssssssssssesesensons | sbosssssessesisssssessesssessens | cressessesssissessesesessssans
9.  Federal and foreign income taxes paid (recovered) net of $ ...33,628,667 ...(2,509,170) | ... 20,664,491
10, Total (LINES 5 trOUGN 9)......vueerireiierireieieeirsieis sttt sttt essensnsns | sressanen 2,077,312,687 | ......... 1,903,678,409 | ......... 7,730,637,970
11.  Net cash from operations (Line 4 MINUS LINE 10)........ccccueviviiereiiieniieesice et be s bes s sss s sensssenens | sresesnans (173,408,659) | ............. (37,542,180 | ........... (291,469,671)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS. ..ottt ettt enssenns | nniins 1,782,390,962 | ......... 1,122,884,335 | ......... 4,712,211,809
1202 SHOCKS ..ottt | sbinebineees 160,509,354 | ............ 132,295,193 | ............ 304,546,724
12.3 Mortgage loans. 4,250,000
12,4 REAIESIAE. ... .ot nts | Sebee sttt ens | sresest ettt enins | sestete et
12.5  Other iNVESIEA @SSEIS........coueviiiieicicicse ettt sttt snsntens | sesbessesaesanss 4281775 | oo 5,695,775 | ..cccouee. 57,427,807
12.6 Net gains or (losses) on cash, cash equivalents and Short=term INVESIMENES...........ccoceveveicveeeiceeees e | et ieesssesessiniens | everisssssesissssesessissensens | covsssssessssssessesessesssseens
12.7  MISCEIIANEOUS PrOCEEMS........cuvvcveieieieciiiiieic ettt sttt st bbbt st snnns | dentessessesas 46,939,197 | ............. 61,507,978 | .............. 4,119,406
12.8  Total investment proceeds (LINES 12.110 12.7)......cveecieeieiieteeers s tesses s s s ssessssssessessssnses | evveses 1,994,121,288 | ......... 1,322,383,281 | ......... 5,082,555,746
13.  Cost of investments acquired (long-term only):
13.1 Bonds 1,657,177,892 960,923,800 4,495,685,008
1312 SHOCKS .ttt bbbttt | fieeisniines 85,321,611 | oo 66,815,203 | ............ 261,790,302
13,3 MOMGAGE I0ANS........cvcviiecviectcteiee ettt b bbb s bbbt b s s s bbb e benseaessnas | abassebessssesessnsesassstesenes | sesbesessetesssesesssetesansess | nebesestebesssetes st nntenas
1314 REAIESIALE. .. vee ettt bbbttt | ententeneaas 1,263,026 | ...oovvveenne. 673,216 | oo 2,656,391
13.5  Other INVESIE @SSELS........uuvvurirrirerisriscrieie sttt bbb | coneisiessees 17,673,142 | .. 16,466,459 | .............. 95,208,013
13.6  MisCEllaneOoUs @PPlICALIONS..........cvcveiveiriiciiiie ettt b s sse s entens | destessessenas 49,561,271 | ....co.... 43,350,308 | .............. 13,349,566
13.7 Total investments acquired (Lines 13.1 to 13.6)............... ..1,810,996,942 ..1,088,228,986 ..4,868,689,280
14.  Netincrease or (decrease) in contract 10anSs and PrEMIUM NOLES..........covuiiueiiiriieiieieieieseieiesessssesessstes s ssssssssses | sosessessssessesessssessessnsins | ssessssessesssssssessesessssans | erssssssesesissessesssssssensns
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........ccoveurirerriieirereeeee e sesssens | cvevsesienns 183,124,346 | ............ 23415429 | ............ 213,866,466
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPItAl NOES......vuvveveerereircieeieiiecsssie ettt ettt ntnsests | snsssssnssessanssestessanssnssess | sessessesssssnssessanssnssnssans | sestesssssessessasssnssessassas
16.2 Capital and paid in surplus, less treasury stock.
16.3 Borrowed funds. (2,699,082)] ... (5,483,013)
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5  DIVIAENAS 10 STOCKNOIAELS. .....c.vvecerieiicecie ettt a sttt essentas | anssessnssessassnsssessasssnssnss | sessessesssssssssessasssnssnssans | sestessssssssessassnnssesssenns
16.6  Other cash provided (PPHEA)..........cvuurerierieriiieeieeii ittt esbsenins | crseisssisanes 90,436,174 | ............. (42,297,999) | .coovvvennes 120,880,121
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccocovvene. 90,436,174 | ............. (44,997,081) | .ovverenns 115,397,108
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......ccccccevvvvevees | coerevenas 100,151,861 | ............ 151,615,033 | ..cccvneee 37,793,903
19.  Cash, cash equivalents and short-term investments:
19.1 Beginning of year........c.cccoeoverneinnnee 464,455,508 426,661,605 426,661,605
19.2  End of period (Line 18 PlUS LINE 19.1)......cv ettt sssessseesseesess st ssesssessessesssssssssassnens | ssessnsssens 564,607,369 | ............ 578,276,639 | ............ 464,455,508
Note: Supplemental disclosures of cash flow information for non-cash transactions:
I [ [ [ |
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statementas of March 31, 2015 othe. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

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

Total Members at End of:

1o PHOT Y I ..ttt ssns | sessssenssessessenens 1,431,905 | .o 172,431 | e 732,187 | 204,771 | oo 3,145 | 23,292 | 92,383 | .o, 151,627 | oo | ceeesiesiesise s 52,069
2. First QUAMET.....cooeveiceeieecce et | et neiaenseseees 1,388,231 | .o 146,418 | oo 701,987 | .o 204,089 | ..o 3,460 | ..o 20,252 | .cooveeieeieees 94,046 | .o, 167,240 | oo | e 50,739
3. S€CONA QUAMET......coerveciiricieeeiceeieei ettt | eeseeetees e ssesneenae 0 [ eoeererrmreereieerereneeneeneies | rereeeee e | sttt ntaes | seaessee ettt ettt bees | etets s ettt ettt et tesaes | stsebsehets sttt s ettt tens | fetetsensetea s et ss et benaes | atseeetets s a e ns ettt | frebetiee e h ettt nne
4, THhIrd QUAET. ....cooveeeeicieeseeeseeeessieseeesssseeissnes | sereeseesssesseeseeesesessssesnens 0 [ eoeerrerreireerererererseneennies | sereeeensissee st | eenesesr ettt ss s s stennes | sesesseenssess et an et s st ssesees | feteesesreeetentes et s ten et setennes | sesessetensesset et antes et s tensesnts | eetensesseteesesses et antessetnntenses | stsesetensesetsnense st antensetnnts | netenseeeten et ntes
5. Current Year.

.................. 648,178,583

.................. 635,066,906

.................. 123,047,658

.................. 128,347,658

...................... 3,459,986

...................... 3,549,494

.................... 21,031,658

.................... 20,241,329

.................. 106,669,333

.................. 112,642,825

.................. 404,005,890

.................. 413,537,492

.................... 55,960,699

.................... 71,510,699

TOHAL. | et 0 [ 0
Hospital Patient Days INCUMEd..........corririnininirnininnines | v (O N
Number of Inpatient ADMISSIONS...........ccccveisierieiiieries | eererisienessisssseseessienaes 0 o
Health Premiums WHtten (2).........coovveerrieririeeiieeriees | eveerieininnns 1,860,543,994 |.......ccoc...... 184,207,847
Life Premiums DIFECL..........cvivreeierirrrcrererinerciesssieies | v 0 [
Property/Casualty Premiums WHHEN. ...........cccorirriereniiess | coreseieieessseeisseinns 0 [ e
Health Premiums Eamned.............cccoveveveviicieeciciiceeeens e 1,842,413,988 |........c.c....... 184,306,783
Property/Casualty Premiums Eamed.............cccoveuevnineriees [ rererinineieieneierenenines (O
Amount Paid for Provision of Health Care Services............ | cooceerevenens 1,486,124,585 |.......c.co....... 123,770,778
Amount Incurred for Provision of Health Care Services...... | ......c......... 1,520,631,007 |....ccooveee.e. 135,734,604
For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....499,181,110.




Sttementas oarn 31, 20501 BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

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

Claims Unpaid (Reported)

0399999. Aggregate Accounts Not Individually Listed-Covered...........ocovirorviirrinsrerieseressrereeians [ oo essresneees L RERE L 14,975,075 [ oo 8,820,957 | oo A 9,042,222 | oo 97,186,310
0499999. Subtotals .59,733,805 | ... ...14.975,075 | ... ...8,820,957 | .. ...4,614,251 | 9,042,222 | oo 97,186,310
0599999. Unreported Claims and Other e eetetetetetetetetetetetetetesetesesesesesssssesesssesssesesessesssss 4eseseseseseseseseseseseseseseseseseteseseseseseteseseses 4eteresesesesesesesesetesesetesetetetesesesatetesetasasas  tetetesesesesetesesesesesesasesasasasasasesasasasasasasas 4etetetesetesesesasasesesesasasesasasasasasasasasasasases tetetesetesesesesetesatatasatatatatatasatasatasetasasasas ...519,847,809
0799999, TOLAI ClAIMS UNPAIG.........evuiveeieeisesiesssstsesiessssessssssessessssssessesssssssssessesssssssssessassssssessessassasssessess | s1essassssssessassasssessessassanssessessansasssessassans | oekasssessessossasssessessasssessessessensaessessassantse  4aessessossssssessessostanssesessansanssestessanssnssess  ohseststssssessessasssnssessantansansestansnssnssassas . L ..617,034,119
0899999. Accrued Medical INCENtIVE POOI GNT BONUS AMOUNES............c.cvcueveveeeieeecteiesseetseesstetssesesteses  eussessstesesssessassssesessessssassssesssssesssssntases  stasessssessssnsssasassesassssnsassssssassssnsnsassntasas  o4essesesassssssassssssasassssnssssnsssassssesassssesasas  o4ssesesassssssassssnsasssessessssnsasassstesasnsnsasse  otassnsesassssnssssnsassssssessssnsasassstessnsnsasas | sesesesssmsssessesessssnsnssssesesan 24,941,046

800
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Sttementas oarn 31, 20501 BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

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

1. Comprehensive (NOSPital ANA MEAICAL)........... ittt ss s se bt sss et ensensnes | wressantssssessessensnsnnen 227,156,315 | .ovevereeeereerreereeeens 570,572,041 | oo 25,148,118 | ..o 232,538,560 |..coverrrrenrieieinnes 252,302,433 | .ooveeerrrireeees 246,261,536
2. MEAICArE SUPPIBMENE.......uiveiieeieiiiieiesie it | chbens st 48,332,759 | ..o 74,714,899 | ..o 7,056,669 |....ocvrvrerieririircrnnnad 63,831,574 | ..o 55,389,428 |.....ocvirviririreins 65,588,243
3 DBNAI ONIY...oeeeieee bbb ARkt | chierien bbbt 6,167,830 |..covvereerereriniireieinns 14,863,828 |....ovvveerieireieieis 817,503 | ..o 3,181,556 | ..o 6,985,333 | ..o 4,789,388
4. Vision only 672,596 | ..o 2,787,390 | .o 1,021 | 597,551 | oo 713,617
5. Federal Employees Health Benefits Plan 31,717,519 | 74,951,814 |.... 7,612,103 | .o 29,505,675 |..eoverrerrernrrrrereieenees 39,329,622 ...31,144 287
6. Title XVIII - Medicare 2 161,487,901 | 252,517,989 |.... 28,691,640 ..o 166,562,687 185,722,726
T THHE XIX = MEAICAIG. ......eoceuerieeireeeee ettt s8R s bbb ba et enbees | 4ebsebsesbeeb e b seesesbee b e e e sbesbeesnebsnesans | 4ebuebseesees st e e e s b eebeeb e b s essesbaebnsens | Hebuebsnesesbasbae s b s ee s et e b e nbeeb s ens | 4ebeeb e s ses b et b ee b b s e s bbb s bt bt aees | Sebeeb b bRt bbb L0 OO
8. DI NBAIN........o ettt s e en st entens | ArereerenEenE et en et 9,462,254 | ..o 46,498,445 | ..o 5,036,988 |...corrririnrsnirnieians 28,532,966 |...ooirirrerrrinieies 14,499,242 | ..o 18,019,953
9. Health SUDLOtAl (LINES 110 8).....ceuvuieiiriririiier ettt | chntrensenssne e 474997174 | oo 1,036,906,406 | ....covvvrrircrninninnes 74,402,042 | ...covvviiininne 524,750,569 | ....ccoovriririniniinns 549,399,216 | ..o 552,075,197
10, HEAItNCArE FECEIVADIES (B)......vevueveiiireiciiieicieis ettt bbbttt s bt n s s bents | S1nbsnsessessnsessessessnsesses s sensesebntense | ebsessssessessnsnnsessesntas 59,499,626 | .....cvoiiieiiieiieesee e | erieneie st | esessst ettt 0 [
T (41T o 4 o O OO OO ST O oSO ORI O O
12.  Medical incentive pooIS aNd DONUS GMOUNLS...........ccueieiieiiiieisieieet ettt bbb s s sebensnns | sebesssensesessnsessssnseranas 16,283,333 | .oriiieicceceeee e | e 6,554,572 |..cocoevviiiiiiennn 18,386,474 |...ccooevveriierene 22,837,905 |..ooviiiceeieins 30,214,893
13, TOHAIS (LINES 9-10HTTH12). ..ttt bbbttt | chebsensens st seb e 491,280,507 | ...ovvviiiiiireinniene 977,406,780 | ....ovvveriererriininiines 80,956,614 | ..o 543,137,043 | .o 572,237121 | oo 582,290,090
(@) Excludes§$.......... 0 loans or advances to providers not yet expensed.




Statement as of March 31, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

NOTES TO STATUTORY BASIS FINANCIAL STATEMENTS
FOR PERIOD ENDED MARCH 31, 2015

1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES
A. Accounting Practices

Blue Cross Blue Shield of Michigan (BCBSM or the Company) is a nonprofit mutual insurance
company formed under Chapter 58 of the Michigan Insurance Code. BCBSM, the largest health
insurer in Michigan, provides health coverage to its members through underwritten insurance
and self-funded employer sponsored arrangements. The Company’s health maintenance
organization (HMO) subsidiaries, Blue Care Network of Michigan (BCNM) and Blue Cross
Complete of Michigan (BCC), provide health care services to subscribers, and contracts with
various physician groups, hospitals, and other health care providers to provide such services.
Subsidiaries of Accident Fund Holdings, Inc. (collectively, Accident Fund), a wholly owned
subsidiary of the Company, provide workers’ compensation insurance. Life Secure Insurance
Company (LifeSecure), another wholly owned subsidiary of the Company, provides long-term
care, accident and hospital indemnity insurance. Woodward Straits Insurance Company
(WSIC), a newly formed wholly-owned subsidiary of the Company in December, 2014,
underwrites certain risks of operations of the Company and its subsidiaries that were previously
insured by outside third parties.

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

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

Premium Deficiency Reserves — Effective January 1, 2014, for the six-year period of 2014-2019,
the Company will expense losses on its Medigap product as incurred exclusive of the
requirements of SSAP No. 54 to accrue future losses as a premium deficiency reserve. If
losses on the Company’'s Medigap product were not expensed as incurred, statutory surplus
would be decreased by $195,554,000 as of March 31, 2015. The permitted practice has no net
income impact for the period ending March 31, 2015.

Social Mission Obligation — Effective January 1, 2014, the Company recognizes social mission
contributions to the Michigan Health Endowment Fund (MHEF) in the year payments are made
rather than when ordinarily accrued in the year the obligation arises, which results in a one year
deferral of expense recognition. If social mission contributions to the MHEF were not
recognized in the year of payment, net income would increase by $35,000,000 and statutory
surplus would decrease by $12,000,000, net of tax.

Hospital Advances — Following the guidance of paragraph 16 of SSAP No. 84, Certain Health
Care Receivables and Receivables Under Government Insured Plans, the Company admits net
hospital advances attributable to self-funded contract claims to the extent of the unpaid hospital
incurred claims owed by the Company to the hospital. Without the permitted practice, statutory
surplus would have decreased by $9,613,367 as of March 31, 2015. The permitted practice had
no impact on net income for the period ended March 31, 2015.

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

prescribed and permitted practices and NAIC SAP as of March 31, 2015 and December 31,
2014 is as follows:

Q10



Statement as of March 31, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

3/31/2015 12/31/2014
Net Income - MI DIFS $ (54,487,180) $ 295,003,437
MI DIFS Permitted Practice
Medigap PDR - reversal of 2013 amount; no PDR
balance as of 3/31/2015 - (195,554,000)
Social Mission accrual expensed when paid 35,000,000 (50,000,000)
Net Income - NAIC SAP $ (19,487,180) $ 49,449,437
Statutory Surplus - MI DIFS $ 3,277,940,438 $ 3,340,126,143
MI DIFS Permitted Practice
Medigap PDR as required per SSAP No. 54 (195,554,000) (195,554,000)
Social Mission Accrual expensed when paid (15,000,000) (50,000,000)
Deferred Tax Impact on Permitted Practices 42,110,800 49,110,800
Hospital Advances for Self-Funded Claims (9,613,367) (55,452,520)
Statutory Surplus - NAIC SAP $ 3,099,883,871 $ 3,088,230,423

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

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

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

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

Goodwill is amortized over 10 years. The Company’s goodwill is fully amortized as of
December 31, 2014. The carrying value of these assets is reviewed for impairment at least
annually or more frequently if needed.

As of March 31, 2015 and December 31, 2014, the breakdown of investments in subsidiaries
is shown below.
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Statement as of March 31, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

3/31/2015 12/31/2014
Common Stock Investments in Subsidiaries:
Investment in BCNM $ 1,001,687,322  $ 1,020,032,980
Investment in Accident Fund Holdings, Inc 777,807,342 750,936,150
Investment in LifeSecure 17,840,151 20,366,728
Investment in Woodward Straits Insurance Co. 26,773,000 24,714,000
Investment in Michigan Medicaid Holdings 1,000 -
Amount included in common stock $ 1,824,108815  $ 1,816,049,858
Other Invested Assets:
AmeriHealth 157,352,995 173,955,310
DDDS, LLC 61,095,018 60,770,943
NASCO 2,680,456
Amount included in other invested assets $ 221,128,469  $ 234,726,253

Total investments in subsidiaries and affiliates $ 2,045,237,284 $ 2,050,776,111

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

4. DISCONTINUED OPERATIONS — NOT APPLICABLE

5. INVESTMENTS

D. Loan-Backed Securities —

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

2)

1 2 3
Amortized Cost
Basis Before Other- Other-than-Temporary

Than Temporary- Impairment Recognized Fair Value
Impairment in Loss 1-2

OTTI recognized 1st Quarter
a. Intentto sell S - S - S

Intent or lack of ability to retain

the investment in the security

for a period of time sufficient to
b. recover the amortized cost basis $ - S - S
c. Total 1st Quarter S - S - S
m. Annual Aggregate Total S - S - S

3) NOT APPLICABLE — No OTTI recognized in (2) above.

4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-
temporary impairment has not been recognized in earnings as a realized loss (including
securities with a recognized other-than-impairment for non-interest related declines when a
non-recognized interest related impairment remains):
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Statement as of March 31, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ (468,904)

2. 12 Months or Longer $ (500,000)
h. The aggregate related fair value of securities

with realized losses

1. Less than 12 Months $ 126,848,025

2. 12 Months or Longer $ 9,500,000

E. Repurchase Agreements and/or Securities Lending Transactions

3) The Company, in the normal course of business, enters into a security lending agreement
with a custodian bank. Under this agreement, the Company requires collateral
approximating at least 102% of the value of the securities loaned. The Company receives
cash and non-cash collateral. The cash collateral is reinvested by the custodian bank in
money market funds. The non-cash collateral is maintained in a separate account until the
transaction is completed. The security lending agreement is primarily overnight in nature
and subject to renewal or termination.

Amortized Cost Fair Value

Securities Lending

a) Open $ 15,315,240 $ 15,294,837

b) 30 Days or Less

c) 31to 60 Days

d) 61 to 90 Days

e) 91to 120 Days

f) 121 to 180 Days

g) 181 to 365 Days

h) 1to 2 Years

i) 2to3 Years

j) Greater Than 3 Years

k) Sub-Total $ 15,315,240 $ 15,294,837

) Securities Received - -

m) Total Collateral Received $ 15,315,240 $ 15,294,837

b) At March 31, 2015, for its loaned securities of $14,940,572 the Company received cash
and noncash collateral of $15,315,240. The fair value of the total collateral received is
$15,294,837.

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

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

7. INVESTMENT INCOME

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

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

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

For internally managed debt securities, other-than-temporary impairment (OTTI) is present
when a credit loss is determined to exist for the underlying security or the Company has
the intent to sell the security before anticipated recovery of the amortized cost of the
security or the Company has intent to hold and anticipates that the security will not
recover. For loan-backed securities, if the Company has the ability and intent to hold the
security to maturity, but does not expect recovery of the carrying value, the credit portion
of the decline is recognized as an impairment loss. Interest-related impairments are not
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Statement as of March 31, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

recognized as an impairment loss. Specific criteria for evaluating debt securities for
impairment include the length of time and extent to which the fair market value was below
carrying value, NAIC ratings, interest-coverage ratios, and ratings outlook. For equity
securities that are internally managed, the Company evaluates whether it has the intent
and ability to hold the security using a five-year rolling average to determine if there will be
a full recovery in value. For internally managed investments with market values below cost
that were determined not to have OTTI, the Company regularly monitors the existing
unrealized losses and evaluates potential impairments to determine if OTTI needs to be
recorded. For investments managed by outside investment managers, OTTI is presumed
to exist when market values are below cost because the Company cannot assert the
“intent and ability to hold to recovery.” As of March 31, 2015 and December 31, 2014, the
write-down of OTTI losses to fair market value for debt securities was $9,130,160 and
$17,460,681, respectively. The write down of OTTI losses for equity securities for the
periods ended March 31, 2015 and December 31, 2014 was $1,292,072 and $16,915,035,
respectively.

8. DERIVATIVE INSTRUMENTS — NOT APPLICABLE

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

10. INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES AND OTHER
RELATED PARTIES - No significant change from prior year-end.

11. DEBT

B. Federal Home Loan Agreements —

1)

2)

3)

The Company is a member of the Federal Home Loan Bank of Indianapolis (FHLBI).
Through its membership, the Company has a $2,000,000,000 credit facility of which
borrowings longer than a year are limited to $1,500,000,000. It is part of the Company’s
strategy to utilize these funds for operations. The Company’s total approved borrowing is
based on BCBSM's financial condition, collateral availability, and adherence to all
requirements of the advances, pledge, and security agreement.

FHLBI Capital Stock

a) Aggregate Totals
1. Current Year-end
Total
(a) Membership Stock - Class A
(b) Membership Stock - Class B $ 55,963,900
(c) Activity Stock
(d) Excess Stock

(e) Aggregate Total $ 55,963,900
Actual or Estimated Borrowing Capacity as
(f) Determined by the Insurer $ 829,000,000

2. Prior Year-end

Total
(a) Membership Stock - Class A
(b) Membership Stock - Class B $ 55,963,900
(c) Activity Stock
(d) Excess Stock

(e) Aggregate Total $ 55,963,900
Actual or Estimated Borrowing Capacity as
(f) Determined by the Insurer $ 829,000,000

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

6 Months to
Membership Current Year Not Eligible for Less Than 6 Lessthan1 1to Less
Stock Total Redemption Months Year than 3 Years 3to5 Years
1. Class A
2. Class B 55,963,900 55,963,900

Collateral Pledged to FHLBI

a) Amount Pledged as of Reporting Date
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Statement as of March 31, 2015 of e BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
1. Current Year Total

Fair Value

Carry Value

Aggregate Total
Borrowing

Total Collateral Pledged

1,172,437,907

1,133,018,361

1,171,982,917

2. Prior Year-end Total

Fair Value

Carry Value

Aggregate Total
Borrowing

Total Collateral Pledged

1,255,854,686

1,219,126,687

1,171,982,441

b) Maximum Amount Pledged During Reporting Period

1. Current Year Total

Fair Value

Carry Value

Aggregate Total
Borrowing

Maximum Collateral Pledged

1,225,143,406

1,188,779,080

1,171,809,495

2. Prior Year-end Total

Fair Value

Carry Value

Aggregate Total
Borrowing

Maximum Collateral Pledged

1,372,332,832

1,359,099,393

1,171,842,876

4) Borrowing from FHLBI

a) Amount as of the Reporting Date

1. Current Year

(a) Debt

(b) Funding Agreements
(c) Other

(d) Aggregate Total

2. Prior Year-end

(a) Debt

(b) Funding Agreements
(c) Other

(d) Aggregate Total

Total Funding Agreements
Reserves
Established
1,171,982,917 XXXX
XXXX

1,171,982,917

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

1,171,982,441

b) Maximum Amount during Reporting Period (Current Year)

PN

Debt

Funding Agreements
Other

Aggregate Total

Total

$ 1,171,982,917

$ 1,171,982,917

¢) FHLBI — Prepayment Obligations
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Statement as of March 31, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

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

1. Debt No
2. Funding Agreements No
3. Other No

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

A. Defined Benefit Plan

(4) Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
3/31/2015 12/31/2014 3/31/2015 12/31/2014

Service cost $ 16,193,851 % 45,955,682 $ 3524564 % 18,029,942
Interest cost 22,591,032 64,109,908 7,084,169 36,239,137
Expected return on plan assets (30,661,068) (87,011,439)

Amortization of Net Transition (Asset)/Obligation

Amortization of (Gains)/Losses 4,575,815 12,985,465 16,434 84,070
Amortization of Prior Service Coss/(Credits) 1,375,370 3,903,090 2,308,458 11,808,938
Total net periodic benefit cost $ 14,075,000 $ 39,942,706 $ 12933625  $ 66,162,087

13. CAPITAL AND SURPLUS, SHAREHOLDERS' DIVIDEND RESTRICTIONS AND QUASI-
REORGANIZATIONS

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

H. Special surplus funds changes
The Company reclassified unassigned surplus to special surplus funds in the amount of
$119,892,066 in accordance with the requirements of SSAP 106 to properly account for and
disclose the Company’s anticipated expense for the 2015 ACA fee.

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

a. Unrealized gains and losses $ (15,502,653)
b. Nonadmitted asset values $ 1,812,210
c. Provision for reinsurance $ -

14. CONTINGENCIES
A. Contingent Commitments

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

2) As a 38.7 percent equity owner in BMH, the Company has agreed to guarantee its
proportionate share of a line of credit loan outstanding with PNC Bank, National Association,
PNC Capital Markets, LLC, Citibank, N.A and Fifth Third Bank. The line of credit was entered
into on May 23, 2014 and provides for borrowing up to $305,000,000 and is for a one year
term. The outstanding debt balance as of March 31, 2015 is $70,000,000.

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

o 0O

m

1

2

3

4

5

Nature and circumstances
of guarantee and key
attributes, including date

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

Ultimate financial
statement impact if
action under the

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

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

and duration of agreement. SSAP No. 5R.) guarantee is required. specifically noted. warranted.
Guarantee proportionate
share of BMH line of credit
loan outstanding with PNC BMH, LLC s in compliance
Bank and other bank parties with its financial covenants
named in the line of credit Capital contribution relating to this line of credit
agreement 0 to BMH, LLC $27,118,000 as of March 31, 2015.
Named as "Tenant" to office
space lease agreement that
BCNM is occupying and
paying lease directly to Lease payments to Lease payments by
landord 0 landlord $1,286,400 subsidiary are current
Total $28,404,400

Assessments — Not Applicable

Gain Contingencies — Not Applicable

Claims Related Extra Contractual Obligation Lawsuits — Not Applicable
Joint and Several Liabilities — Not Applicable

All Other Contingencies

Hospital Contracts —Three civil lawsuits challenging the use of most favored nations (MFN)
clauses in hospital contracts have been filed seeking injunctive and monetary relief. The
Company believes that these lawsuits are without merit. BCBSM has reached a settlement in
one of the cases, admitting no wrongdoing, which was approved by the Court. It is not yet
possible to make an assessment regarding probability of an adverse outcome, nor estimate a
range of potential loss in the remaining cases. One plaintiff has indicated, during the course of
discovery, that they are seeking in excess of $1 billion in damages.

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

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

Other — The Company is a defendant in numerous other lawsuits and involved in other matters
arising in the normal course of business primarily related to subscribers’ benefits, breach of
contracts, provider reimbursement issues and provider participation arrangements. The
Company’s management, as of March 31, 2015 estimates that these matters will be resolved
without a material adverse effect on the Company’s future financial position or results of
operations.

Where available information indicates that it is probable that a loss has been incurred as of the
date of statutory basis financial statements and can reasonably estimate the amount of that
loss, the Company will accrue the estimated loss. As of March 31, 2015 and December 31,
2014, the Company recorded in General Expenses Due or Accrued, approximately $61,218,000
and $74,931,000, respectively for all probable losses.

15. LEASES - No significant change from prior year-end.
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16. INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET
RISK AND FINANCIAL INSTRUMENTS WITH CONCENTRATIONS OF CREDIT RISK — Not

Applicable

17. SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF
LIABILITIES —

B. Transfer and Servicing of Financial Assets

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

Fair value of loaned securities as of March 31, 2015 and December 31, 2014, consists of the

following:

3/31/2015 12/31/2014
Bonds $ 8,438,032 $ 7,258,047
Equity 6,502,540 7,703,945
Total $ 14,940,572 $ 14,961,992

Collateral received as of March 31, 2015 and December 31, 2014, consists of the following:

3/31/2015 12/31/2014
Cash collateral $ 14,279,072 $ 14,705,941
Non-Cash Collateral 1,036,168
Total $ 15,315,240 $ 14,705,941

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

following:
3/31/2015
Book/Adjusted Fair
Carrying Value Value
State Street Navigator Securities Lending Prime Portfolio $ 14,279,072 $ 14,279,095
U.S. Treasuries 8,148 7,998
U.S. Treasuries and Agencies 1,028,020 1,007,744
Total reinvested $ 15,315,240 $ 15,294,837
12/31/2014
Book/Adjusted Fair
Carrying Value Value
State Street Navigator Securities Lending Prime Portfolio $ 14,705,941 $ 14,720,589
Total reinvested $ 14,705,941 $ 14,720,589
C. Wash Sales

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

2. The details by NAIC designation 3 or below of securities sold during the year and reacquired
within 30 days of the sale date are:
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# of Book Value of |Cost of Securities
Description NAIC Desg | Trans Securities Sold Repurchased Gain(Loss)
Bonds NAIC 3 11 $ 21,198,755 $ 21,198,755 $ 28,725
Bonds NAIC 4 32 1,282,865 1,282,789 28,217
Bonds NAIC 5 5 278,824 278,500 (3,374)

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

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

A. ASO Plans — NOT APPLICABLE
B. ASC Plans - The gain(loss) from operations of administrative service contracts (ASC)

uninsured plans and the uninsured portion of partially insured plans (ASC plans with stop loss
coverage) for the period ended March 31, 2015, are as follows:

ASC Plans
without StopLoss

ASC Plans

With StopLoss Total

Gross reimbursement for medical cost

incurred $ 986,869,123 $ 1,577,089,314 $ 2,563,958,437

Gross administrative fees accrued

Gross expenses incurred (claims and
administrative)

94,590,637

1,102,057,109

130,621,445

1,742,724,288

225,212,082

2,844,781,397

Total net gain (loss) from operations $ (20,597,350) $ (35,013,529) $ (55,610,878)
Net Underwriting Gain(Loss) Insured ASC Total
Premiums fees and reimbursements $ 1,852,772,096 $ 2,789,170,518 $ 4,641,942,614

Claims Incurred

Administrative Expenses

1,510,490,853

424,050,044

2,563,958,437

280,822,960

4,074,449,289

704,873,004

Total Operating Expenses

Underwriting Loss before PDR

1,934,540,896
(81,768,801)

2,844,781,396
(55,610,878)

4,779,322,293
(137,379,679)

Premium Deficiency Reserve - - -

Underwriting Loss After PDR $ (81,768,801) $ (55,610,878) $ (137,379,679)

The gain(loss) from operations of administrative service contracts (ASC) uninsured plans and
the uninsured portion of partially insured plans for the period ended December 31, 2014, are as
follows:
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ASC Plans ASC Plans

without StoplLoss With StoplLoss Total
Gross reimbursement for medical cost
incurred $ 4,175,400,035 $ 6,462,259,328 $ 10,637,659,363
Gross administrative fees accrued 321,035,358 523,739,550 844,774,909
Gross expenses incurred (claims and
administrative) 4,563,128,010 7,135,890,353 11,699,018,363
Total net gain (loss) from operations $ (66,692,617) $ (149,891,474) $ (216,584,091)
Net Underwriting Gain(Loss) Insured ASC Total
Premiums fees and reimbursements $ 7,445837,343 $ 11,482,434,272 $ 18,928,271,615
Claims Incurred 6,114,003,644 10,637,659,363 16,751,663,007
Administrative Expenses 1,267,308,943 1,061,359,000 2,328,667,943
Total Operating Expenses 7,381,312,587 11,699,018,363 19,080,330,950
Underwriting Loss before PDR 64,524,756 (216,584,091) (152,059,335)
Premium Deficiency Reserve 249,651,780 - 249,651,780
Underwriting Loss After PDR $ 314,176,536  $ (216,584,091) $ 97,592,445

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

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

PARTY ADMINISTRATORS - Not Applicable

20. FAIR VALUE MEASUREMENTS

A.

1.

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

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

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

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

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

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

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

The Company’s assets and liabilities measured and recorded at fair value as of March 31,
2015, are as follows:
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Description of each class of asset or liability
a. Assets at fair value

Common Stock
Industrial and Miscellaneous
Mutual Funds
Total Common Stocks

Other
Commingled International Equity Funds
Private Mutual Fund
Total Other
Total assets at fair value
b. Liabilities at fair value

Total liabilities at fair value

Total assets and liabilities at fair value

(Level 1)

$ 627,017,052
19,184,227
$ 646,201,279

$ 646,201,279

$ 646,201,279

@ # H

(Level 2)

25,197,937
25,197,937

50,757,500

50,757,500

75,955,437

75,955,437

(Level 3)

$ 29,011,045

$ 29,011,045

$ 29,011,045

$ 29,011,045

During first-quarter 2015, there have been no transfers between Level 1 and Level 2.

B # H

Total

656,028,097
44,382,164
700,410,261

50,757,500

50,757,500

751,167,761

751,167,761

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

2014, are as follows:

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

Total liabilities at fair value

Total assets and liabilities at fair value

(Level 1)

$ 694,049,033

$ 694,049,033

$ 694,049,033

$ 694,049,033

&+ B B

(Level 2)

24,777,323
24,777,323

37,707,500

37,707,500

62,484,823

62,484,823

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

Transfers
Beg Balance into

at 01/01/2015 Level 3

Assets:
Other Funded Investment

Private

Equity Fund $ 29,011,045 $

Total Assets 29,011,045 ' $

Total gains  Total gains

out of included in included in

Level 3 Net Income Surplus

3. Policy on Transfers Into and Out of Level 3

Transfers and (losses) and (losses)

Puchases

(Level 3)

$ 29,011,045

$ 29,011,045

$ 29,011,045

$ 29,011,045

Settle

Issuances Sales ment

Total

$ 723,060,078

24,777,323

$ 747,837,401

* B B

37,707,500

37,707,500

$ 785,544,901

$ 785,544,901

$
$

End Balance

at 3/31/2015

29,011,045
29,011,045

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

related securities as level 3.

4. Inputs and Techniques Used for Level 2 and Level 3 Fair Values

Transfers into Level 3 - Assets and liabilities are transferred into Level 3 when a significant input
can no longer be corroborated with market observable data. This occurs when market activity
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related to particular securities becomes unobservable. Transfers into Level 3 are reflected as if
they had occurred at the end of the period. Loan-backed securities are stated at amortized
cost. Premiums and discounts on loan-backed bonds and structured securities are amortized
using the retrospective method based on anticipated prepayments at the date of purchase.
Prepayment assumptions are obtained from broker-dealer survey values or internal estimates.
Changes in estimated cash flows from the original purchases assumptions are accounted for
using the prospective method.

5. Derivative Fair Values — Not Applicable

B. Other Fair Value Disclosures — Not Applicable

C. Fair Values for All Financial Instruments by Levels 1, 2 and 3.

The table below reflects the fair values and admitted values of all admitted assets and liabilities
as of March 31, 2015 that are financial instruments excluding those accounted for under the
equity method (subsidiaries and joint ventures). The fair values are also categorized into the
three-level fair value hierarchy as described above in Note 20A.

Type of Financial Instrument
Financial Instrument - Assets
Bonds
Preferred stock
Common Stock
Cash, cash equivalents
and short term investments
Commingled International Equity Funds
Security Lending Collateral
State Street Navigator Prime
US Treasury
US Treasury and Agency
Total Security Lending Collateral
Mortgage Loan on real Estate
Total assets at fair value
Liabilities at fair value
Derivative liabilities

Total liabilities at fair value

Total assets and liabilities at fair value

Fair Value

3,094,218,901
18,242,226
700,410,264
662,796,485
50,757,500

14,279,095
7,998
1,007,744

15,294,837

4,541,720,213

4,541,720,213

Admitted Value

2,984,817,032
16,924,079
700,410,262
662,703,462
50,757,500

14,279,072
8,148
1,028,020

15,315,240

4,430,927,575

4,430,927,575

(Level 1)

646,201,280

380,361,181

1,026,562,461

1,026,562,461

(Level 2)

3,084,718,901
18,242,226
25,197,937
282,435,304
50,757,500

14,279,095
7,998
1,007,744

15,294,837

3,476,646,705

3,476,646,705

Not
Practicable
(Carrying
(Level 3) Value)
9,500,000
29,011,045
38,511,045
38,511,045

The table below reflects the fair values and admitted values of all admitted assets and liabilities as of
December 31, 2014 that are financial instruments excluding those accounted for under the equity

method (subsidiaries and joint ventures). The fair values are also categorized into the three-level fair
value hierarchy as described above in Note 20A.
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Type of Financial Instrument
Financial Instrument - Assets
Bonds
Preferred stock
Common Stock
Cash, cash equivalents
and short term investments
Commingled International Equity Funds

Security Lending Collateral
Security Lending-State St Navigator Prime

Total Security Lending Collateral
Mortgage Loan on real Estate
Total assets at fair value
Liabilities at fair value
Derivative liabilities
Total liabilities at fair value

Total assets and liabilities at fair value

Fair Value

3,176,807,496
15,012,712

747,837,401
515,876,819

37,707,500

14,720,589

14,720,589

4,507,962,517

4,507,962,517

Admitted Value

3,080,084,474
13,621,722

747,837,401
515,821,971

37,707,500

14,705,941

14,705,941

4,409,779,009

4,409,779,009

(Level 1)

694,049,033

300,319,533

994,368,566

994,368,566

D. Financial Instruments Not Practicable to Estimate Fair Values.

(Level 2)

3,167,307,496
15,012,712
24,777,323
215,557,287
37,707,500

14,720,589

14,720,589

3,475,082,907

3,475,082,907

Not
Practicable
(Carrying

(Level 3) Value)
9,500,000
29,011,045
38,511,045
38,511,045

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

21. OTHER ITEMS

C. Other Disclosures:

Blue Cross Blue Shield Association ("BCBSA") Deposit — No change from prior year-end.

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

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

22. EVENTS SUBSEQUENT

Management has evaluated all events subsequent to the Statement of Admitted Assets,
Liabilities, and Surplus date of March 31, 2015 through the date of its Quarterly Statement filing
of May 15, 2015, and has determined that there are no subsequent events that require
disclosure under SSAP No. 9R, Subsequent Events except for the following:

23. REINSURANCE - No significant change from prior year-end.

24. RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO

REDETERMINATION

E. Risk Sharing Provisions of the Affordable Care Act
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1)

2)

Did the reporting entity write accident and health insurance premium that is subject to the

Affordable Care Act risk sharing provisions (YES/NO)? YES

Impact of Risk Sharing Provision of the Affordable Care Act on Assets,
Liabilities and Revenue for the Current Year. Asset balances share reflect
admitted asset balances
a. Permanent ACA Risk Adjustment Program
Assets
1. Premium adjustments receivable
Liabilities
2. Risk adjustment user fee payable for ACA Risk Adjustment
3. Premium adjustments payable due to ACA Risk Adjustment
Operations (Revenue & Expense)
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 due to ACA Reinsurance
2. Amounts recoverable for claims unpaid due to ACA Reinsurance
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. Liability for amounts held under uninsured plans contributions for
ACA Reinsurance
Operations (Revenue & Expense)
7. Ceded reinsurance premiums payable due to ACA Reinsurance
8. Reinsurance recoveries (income statement due to ACA Reinsurance
payment or expected payments
9. ACA Reinsurance contributions - not reported as ceded premium
c. Temporary 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 & Expense
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
d. Total for ACA Risk Sharing Provisions
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Amount

94,723,775

(237,382)
0

23,867,238
(72,748)

83,649,656
17,881,510
0

(17,960,600)
(2,020,528)

0
(1,239,336)

10,140,155
(8,907,065)
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(In Thousands)

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

Received or Paid

as

Differences

Adjustments

Unsettled Balances
of the Reporting Da

of the current year

on Business
Written

Before December

Prior
Year
Accrued
Less

Less

Accrued

Accrued

To Prior

Year

Balances

To Prior
Year
Balances

Cumulative
Balance
from Prior

Cumulat
Balanc
from Pr

1

F

2

3 4

S 6

7

8

9

10

Receivable| (Payable)

Receivabld(Payable)

Receivabld(Payable)|

Receivable

(Payable)

Ref

Receivable

(Payab

a. Permanent ACA

Risk Adjustment Program

1.

Premium
adjustment
receivable

70,857

70,857

. |Premium

adjustments
(payable)

.|Subtotal ACA

Permanent
Risk
AdjustmentPr
ogram

70,857

[e]

70,857

b. Transitional ACA Reinsurance Program

1.

Amounts
recoverable
for claims
paid

66,212

17,437 o

83,649

. |Amounts

recoverable
for claims
unpaid

25,179

(17,437) o

7,742

.|Amounts

receivable
relating to
uninsured
plans

. |Liabilities for

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

(9,054)

(9,054)

.|Ceded

reinsurance
premiums
payable

(781)

(781)

.|Liability for

amounts held
under
uninsured
plans

.|Subtotal ACA

Transitional
Reinsurance
Program

81,556

o

81,556

c. Temporary ACA

Risk Corridors Program

1.

Accrued
retrospective
premium

.|Reserve for

rate credits or
policy
experience
rating refunds

.|Subtotal ACA

Risk
Corridors
Program

Total for ACA
Risk Sharing
Provisions

152,413

152,413

Explanation of variances:

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

D. Reclass of amount recoverable from claims unpaid to amount recoverable for claims paid.

25. CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

This estimate is based upon historical claims experience modified for current trends and

changes in benefit coverage, which could vary as the claims are ultimately settled. Processing
expenses related to claims is accrued based on an estimate of expenses to process such
claims. Revisions in actuarial estimates are reported in the period in which they arise. As of
March 31, 2015, $491,280,507 has been paid for incurred claims attributable to prior years.
Reserves remaining for prior years as of March 31, 2015 were $80,956,614.

26.

27.

28.

29.

30.

PREMIUM DEFICIENCY RESERVES

Q

STRUCTURED SETTLEMENTS — Not Applicable

PARTICIPATING POLICIES — Not Applicable

10.15

INTER-COMPANY POOLING ARRANGEMENTS — Not Applicable

HEALTH CARE RECEIVABLES - No significant change from prior year-end.



Statement as of March 31, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

Liability carried for premium deficiency reserves $ -
Date of the most recent evaluation of this libility 12/31/2014

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

31. ANTICIPATED SALVAGE AND SUBROGATION — No significant change from prior year-end.
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swementasotiaen 31, 20150t BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
2.1 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]
2.2 Ifyes, date of change:
3.1 s 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.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
4.2 Ifyes, 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
5. Ifthe 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[]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2013
6.2 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
6.3 State as of what date the latest financial examination report because 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). 12/23/2014
6.4 By what department or departments?
Michigan Department of Insurance and Financial Services
6.5 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[ ] NA[X]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[] NAT]
7.1 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]
7.2 Ifyes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 [Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
8.4 Ifthe 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 0ocC FDIC SEC
9.1 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] Nol[ ]
(a) 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 If the 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).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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Statement as of March 31, 20150the. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

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

10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

FINANCIAL

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

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

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.)

If yes,

give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:

Amou

nt of real estate and mortgages held in short-term investments:

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

If yes, please complete the following:

Bonds

Preferred Stock

Common Stock

Short-Term Investments
Mortgage Loans on Real Estate
All Other

Yes[X] NoJ[ ]
$
Yes[ ] No[X]
$
$
Yes[X] Nol[ ]
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
$ $

1,816,049,858

1,824,108,815

234,726,253

221,128,469

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)

Total Investment in Parent included in Lines 14.21 to 14.2

$2,050,776,111

$2,045,237,284

6 above

$

$

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

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:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

16.3 Total payable for securities lending reported on the liability page:

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?

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

17.2

17.3
174

17.5

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

18.2

Yes|[ ]
Yes|[ ]

No[X]
No[ ]

$15,294,837
$15,315,240
$15,315,240

1
Name of Custodian(s)

2

Custodian Address

State Street Bank & Trust

801 Pennsylvania, Kansas City, MO 64105

Federal Home Loan Bank of Indianapolis

8250 Woodfield Crossing, Indianapolis, IN 46240

Fidelity Investments

100 Magellan Way, Covington, KY 41015

location and a complete explanation

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

1
Name(s)

2
Location(s)

3

Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?
If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address

105377 Loomis Sayles One Financial Center, Boston, MA 02111

106810 Munder Capital Management 480 Pierce St, Birmingham, M| 48009-6059

108518 Snyder Capital Management, LP One Market Plaza, Steuart Tower, Suite 1200, San
Francisco CA 94105-1420

110441 Western Asset Management Co 385 East Colorado Blvd, Pasadena, CA 91101

111268 Arrowstreet Capital, Limited Partnership 200 Clarendon street, 30th Floor, boston, MA 02109

114537 Aegon USA Investment Management 4333 Edgewood Road, NE Cedar Rapids, IA 52499

If no, list exceptions:

Q11.1
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2.1
22
23
24

GENERAL INTERROGATORIES (continued)
PART 2 - HEALTH

Operating Percentages:

1.1 A&H loss percent

1.2 A&H cost containment percent

1.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?

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

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

Q12
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2

D
Number

3

Effective
Date

1

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State, Etc.

Active
Status

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts
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~
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N
w

[N
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=
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o ©

o o1
R =

o1
w

o
>

4]
o

w
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3]
~

w
I

w
©

2}
=4

61.

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

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

Kentucky........ccevvveverneereiieeiinns

Louisiana.........cccevevvcververereinnnns

Maryland.........coccoereninrineiniineinns

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

MiIiNNESOta........cverrrrrririrrireieieens

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

Vermont.......cccocevveeeineesienenns

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

Puerto RiCO.......cccovvverriiericene

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

Canada.......ccoovevvreenenreiieiennns CAN

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

=

ZzZzzzzzzzzzzzzzzzzzz=z=

—

....478,620,321

....124,516,705

....478,620,321

....124,516,705

DETAILS OF WRITE-INS

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins

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

Total (Lines 58001 thru 58003 plus 58998)

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

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

(E
(a

)

Insert the number of L responses except for Canada and Other Alien.
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Blue Cross
on Blue Shield
of Michigan
® ®

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

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BLUE CROSS BLUE SHIELD
OF MICHIGAN MUTUAL
INSURANCE COMPANY

EIN 38-2069753
NAIC 54291, Group 572

Accident Fund Holdings,
Inc.
EIN 27-0521030
Group 572

1
Accident Fund Insurance
Company of America
EIN 38-3207001
NAIC 10166
Group 572

LifeSecure Holdings
Corporation
EIN 20-1420821
Group 572 AZ

Blue Care Network
of Michigan
EIN 38-2359234
NAIC 95610, Group 572

Blue Care of Michigan,
Inc.
EIN 38-2536979
NAIC 52037, Group 572

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

LifeSecure Insurance
Company
EIN 75-0956156
NAIC 77720, Group 572

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

NASCO Corporation
EIN 58-1767730
GA

Blue Cross and
Blue Shield of
Michigan Foundation
EIN 38-2338506

BMH LLC*
EIN 30-0703311
DE

* See next page for
affiliated companies

BCN Service
Company
EIN 38-3134881

Blue Cross Complete
of Michigan
EIN 32-0026448
NAIC 11557, Group 572

Blue Care Network**

Blue Care Network**

Bloom Health Corporation
EIN 27-1038374
DE

EIN Properties LLC
EIN 45-1259278

Medical Malpractice

Accident Fund National
Insurance Company

Self-Insurance Trust
EIN 38-6561861

Stop-Loss and Casualty
Self-Insurance Trust
EIN 38-6561862

Data Driven Delivery Systems, Inc.
EIN 45-3742721

Woodward Straits
Insurance Company

EIN 20-3058291
NAIC 12305, Group 572

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

[CompWest Insurance Co

EIN 20-1117107
NAIC 12177,
Group 572 CA

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.

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

DE

EIN 47-2221114




Statement as of March 31, 2015ofthe BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

Blue Cross
o Blue Shield
v&v of Michigan
-] (-]

A nonprofit corporation and indepandent licensee
of the Blue Cross and Blue Shield Asscciation

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BMH LLC1
DE limited liability company
FEIN: 30-0703311

BMH SUBCO I LLC2 BMH SUBCO Il LLCs
DE limited liability company DE limited liability company
FEIN: 38-3946080 FEIN: 80-0768643

AmeriHealth Caritas Services, LLC
DE limited liability company
FEIN: 45-5415725

Keystone Family Health Plan
PA general partnership
FEIN: 23-2842344

AmeriHealth Caritas Health Plan
PA general partnership
FEIN: 23-2859523

I I I I ]
AmeriHealth Caritas Select Health of South AmeriHealth Caritas

Shore Points AmeriHealth AmeriHealth

T's1O

Louisiana, Inc.
LA business corporation
FEIN: 27-3575066
NAIC Code: 14143

Carolina, Inc.

FEIN: 57-1032456
NAIC Code: 95458

SC business corporation

Georgia, Inc.
GA business corporation
FEIN: 20-2467931

Mercy of Louisiana, L.L.C.
LA limited liability company

Northeast, LLC
PA limited liability company

NAIC Code: 14692

FEIN: 77-0632420

FEIN: 45-4244113

AmeriHealth Caritas

. PA limited liability Corp. New York, LLC Inc.s Inc.s
Indiana, LLC ! -~ i . . . .
IN business corporation company PA business NY limited liability NE business corporation FL business corporation
P FEIN: 27-0863878 corporation company FEIN: 45-3790685 FEIN: 45-4088232

FEIN: 20-4948091

PerformRx, LLC

AMHP Holdings

FEIN: 26-1144363

PerformRX IPA of

FEIN: 26-1809217

NAIC Code: 14261

AmeriHealth Nebraska,

Florida True Health,

NAIC Code: 14378

'— I
. | — Regence I | |

AmeriHealth District PerformSpecialty, Community Behavioral AmeriHealth Prestige Health Community Care Prestige MSO,

of Columbia, Inc. LLC Healthcare Network of ; Choice, L.L.C.7 of Florida, LLC _LLCs

District of Columbia T . Caritas, Inc.4 T R FL limited liability

busi ! PA limited liability Pennsylvania, Inc. WA business FL limited liability FL limited liability ;

usiness corporation company PA business corporation i corporation company corporation

FEIN: 46-1480203 FEIN: 61-1729412 . 4 corporation FEIN. 4. 0863075 FEIN. 371752699 FEIN: 61-

NAIC Code: 15088 ' FEIN: 25-1765391 FEIN: 46-4191501 F A ; 1720226

1

AmeriHealth
Michigan, Inc.
MI business corporation
FEIN: 46-0906893
NAIC Code: 15104

CBHNP Services, Inc.
PA business corporation
FEIN: 26-0885397
NAIC Code: 13630

1 Blue Cross Blue Shield of Michigan owns a 38.7% stake of BMH LLC
2 BMH SUBCO | LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of

AmeriHealth Caritas Health Plan.

3 BMH SUBCO Il LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of

AmeriHealth Caritas Health Plan.

4 AmeriHealth Caritas Health Plan owns a 50% stake of Regence AmeriHealth Caritas, Inc.
5 AmeriHealth Caritas Health Plan owns a 70% stake of AmeriHealth Nebraska, Inc.

6 AmeriHealth Caritas Health Plan owns a 50% stake of Florida True Health, Inc.

7 Florida True Health, Inc. owns a 40% stake of Prestige Health Choice, L.L.C.

8 Florida True Health, Inc. owns a 51% stake of Prestige MSO, LLC

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.
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SCHEDULEY

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

910

1 2 3 4 5 6 7 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 54291... | 38-2069753.. | ...evevrrreirers | ververeirerreinnns [ Insurance Company RE....ccovinnne State of Michigan...........cccovvveeninieeniennns LEGAL . ooveiirris | e | e s
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 27-0521030.. | cvovveverirerres | rerereennienines e Accident Fund Holdings, INC.........c.c.couvevrerierinirnenas [DXS Insurance Company Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 10166... [38-3207001.. [ ..oveereereerree | erreerereeeereens [ cereererseeeseisereenenns Accident Fund Insurance Company of America...... [D1S T Accident Fund Holdings, Inc Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 29157... | 39-0941450.. [ ...covvrierris | errrrrieirneens | cereeriveeesseennnas United Wisconsin Insurance Company................... DS..coovren Accident Fund Insurance Company of America.. | Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 12304... {20-3058200.. | ...cvovrerrerrires [ errereerieinienns | crrrreeeniesienenes Accident Fund General Insurance Company........... DS..ccovvin Accident Fund Insurance Company of America.. | Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 12305... [20-3058291... [ ..coevvrvrrerrees | cerrerrrieneineins e Accident Fund National Insurance Company.......... [D1S TR Accident Fund Insurance Company of America.. | Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 10713... [36-4072992.. [ ...ovvvverrerrnes | cerrerneieneineens [ ereirieieseieseienns Third Coast Insurance Company..............coveeennens DS Accident Fund Insurance Company of America.. | Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 12177 | 20-1117107.. | oo e [ CompWest Insurance Co..........couueveerrerrererrerennen. DS Accident Fund Insurance Company of America.. | Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | ..o 20-1420821.. | coooeeeicies | e e LifeSecure Holdings Corporation.............ccccccccuereeae DS Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company T7720... | 75-0956156.. | ..ovvveveirircenns | cereeeirereininnnes [ rrveeeieeeieisnieieienns LifeSecure Insurance Company LifeSecure Holdings Corporation . | Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 95610... | 38-2359234.. [ ....covviienies | v | cereeeieeee s Blue Care Network of Michigan..............ccccocvievnnnes DS..cccvii Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 11557... [32-0026448.. | ....oovvrerrees | cerrerrreneinens [ e Blue Cross Complete of Michigan.............cccccccueene. [D1S TR Blue Care Network of Michigan...............cc...... Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 38-3134881.. | oo [ | e BCN Service CoOmMpany..........coveeveenieieerinnenens DS Blue Care Network of Michigan...............ccee.... Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 52037... | 38-2536979.. | ...everrreerees | corereireeireiees | e Blue Care of Michigan, InC........c.cccoovvinrrernrninens [DXS F Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .cccoveee 38-2338506.. | ..vvevereereiries | ereieirieieiens | s Blue Cross and Blue Shield of Michigan Foundation| DS..coovvri Blue Care of Michigan, InC........cccccoevvvrvrreinnnee. Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Care Network Medical Malpractice Self- Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .cccovneee 38-6561861.. | ..vcvvvrvereiries e [ e Insurance Trust NIA.....cccone. Blue Care Network of Michigan.................cc..... Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Care Network Stop-Loss and Casualty Self- Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 38-B561862.. | ...veverrereiens | ceirerenreiieienns | e Insurance Trust NIA....cooenne Blue Care Network of Michigan...............cc...... Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 15649... [47-2221114.. | oo | e [ Woodward Straits Insurance Company................... [D1S TR Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 58-1767730.. creererennrnenerienees | NASCO COMPOFAIoN......ovvereiereririreieeeriecineinns NIA............... | Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 27-1038374.. ceererererennneneneene: | BlOOM Health Corporation...........ccocvcevincicinninee NIA...............| Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 45-1259278.. veveverennsesesennneees | EIN Properties LLC......c.ovvvevriieniecsceece NIA............... | Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 45-3742721.. ceeernsreinneneeeennne. | Data Driven Delivery Systems, InC........ccvevicianes NIA............... | Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 30-0703311.. veeernninnsensennsennens | BMHLLC it NIA............... | Insurance Company Ownership......... BCBSM and IBC MHLLC.........cccocovveivirerieiennes
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Satementas ot aren 31, 20150 BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULEY

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) *
38-394B080.. | ..vvoverrrerrens | ererrererreninnins | cerereereeenieseneienan BMH SUBCO | LLC BMH LLC Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
..|80-0768643.. . |BMH SUBCO Il LLC . . INIA... BMH LLC. Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC..
45-5415725.. | oo | e e, AmeriHealth Caritas Services, LLC.........c..cccoeveuuee DE........... NIA....ccooon. BMH LLC Ownership......... | ... 38.740 |BCBSM and IBC MH LLC
23-2859523.. [ ..o | e | e AmeriHealth Caritas Health Plan................cccco....... PA........... NIA ..o BMH SUBCO | LLC Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC
23-2859523.. [ ..voevevreieirinn | e | e AmeriHealth Caritas Health Plan................cccco....... BMH SUBCO I LLC Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC
. | 27-3575066.. AmeriHealth Caritas Louisiana, Inc.............c..c......... AmeriHealth Caritas Health Plan . |Ownership......... | ... 38.740 |BCBSM and IBC MH LLC
. |57-1032456.. . | Select Health of South Carolina, Inc. .... | AmeriHealth Caritas Health Plan........................ |Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC..
. |20-2467931.. ... | AmeriHealth Caritas Georgia, Inc.... .... | AmeriHealth Caritas Health Plan........................ |Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC..
77-0632420.. . |LL.C. .. | AmeriHealth Caritas Health Plan. v | e 38.740 [BCBSM and IBC MH LLC..
20-4948091.. AmeriHealth Caritas Indiana, LLC............ccccorvunne AmeriHealth Caritas Health Plan . | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
26-1809217.. Perform RX IPA of New York, LLC..........ccccovvrinnee AmeriHealth Caritas Health Plan . | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
26-1144363.. AMHP Holdings COrp........ccreureererneircieireesiinenes AmeriHealth Caritas Health Plan . | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
Community Behavioral Healthcare Network of
25-1765391.. Pennsylvania, Inc. AmeriHealth Caritas Health Plan . |Ownership......... | ... 38.740 |BCBSM and IBC MH LLC
. | 26-0885397.. CBHNP Services, INC........c.cocvevvreiiiiiicisee e AmeriHealth Caritas Health Plan . |Ownership......... | ... 38.740 |BCBSM and IBC MH LLC
. |45-4088232.. Florida True Health, INC..........ccccoovviiiiiiiiciienne AmeriHealth Caritas Health Plan Ownership......... | v... 19.370 |BCBSM and IBC MH LLC
37-1752699.. ... | Community Care of Florida, LLC.. .| Florida True Health, Inc........... BCBSM and IBC MH LLC..
.. |45-0563075.. ... | Prestige Health Choice, LLC.... Florida True Health, Inc... BCBSM and IBC MH LLC..
61-1720226.. . | Prestige MSO, LLC.................. ..| Florida True Health, Inc........... . . BCBSM and IBC MH LLC..
. |46-1480203.. AmeriHealth District of Columbia, Inc AmeriHealth Caritas Health Plan Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
. |46-0906893.. AmeriHealth Michigan, Inc. AmeriHealth Caritas Health Plan . | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
. |45-3790685.. ... | AmeriHealth Nebraska, Inc.. . | AmeriHealth Caritas Health Plan........................ | Ownership......... | ..... 27.120 |BCBSM and IBC MH LLC..
.. |45-4244113.. ... | AmeriHealth Northeast, LLC AmeriHealth Caritas Health Plan........................ | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC..
..|27-0863878.. . | PerformRx, LLC............... AmeriHealth Caritas Health Plan. ceveeee | e 38.740 |BCBSM and IBC MH LLC..
61-1729412.. PerformSpecialty, LLC PerformRX, LLC.......ccovieeiiieececeree s Ownership......... | ... 38.740 |BCBSM and IBC MH LLC
46-4191591.. Regence AmeriHealth Caritas, Inc AmeriHealth Caritas Health Plan Ownership......... | ... 19.370 |BCBSM and IBC MH LLC
..|23-2842344.. . | Keystone Family Health Plan BMH SUBCO | LLC................. . | Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC..
23-2842344.. Keystone Family Health Plan BMH SUBCO Il LLC Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC




Sttementas o aron 31, 20501 BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? SEE EXPLANATION
Explanation:
1. YES
Bar Code:

Q117



Stementas i arcn 31,2015 othe. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Company OWNned AUIOMODIIE. ..........c.ruiiereirriecireie ettt ssees s essssensnens | seenesssssessnssnnenns 36,108 | oo 36,108 | oo (0
2505. ACA Risk Adjustment Settiement Receivables. . 94,723,775 94723775 | ... ....710,856,536
2597. Summary of remaining Write-ins fOr LiNE 25...........ccuiiieiiieiiiei et sesessssiessssssssiens | cveesisseseenes 94,759,883 94723775 | ............... 70,856,536
Additional Write-ins for Liabilities:
Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
2304. Accounts Payable to Health Care VENAOrS.........ccveieieieieissinecsssessisssssssseessinnes | sereeseenssessenns 87,289,832 | ...ovvvrererrernererennnns [ rerveinnrennennnn 80,289,832 | i 86,281,783
2305. Account payable t0 Other Plans............ccccvieveiiiieiiecee e | ereresisieanns 16,952,092 | .....coovvevrrierceeieeens | e, 16,952,092 | ... ...8,369,996
2397. Summary of remaining write-ins for Line 23 104,241,924 | ..o | 104241924 | 94,651,779
Additional Write-ins for Statement of Revenue:
1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
4704. Pension and Postretirement valuation gains due to change in measurement date 38,848,264
4705. Deferred tax on nonadmitted assets.......... .56,096,641
4797. Summary of remaining write-ins for Line 47 94,944,905

Q18




Sttementas o aron 31, 20501 BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDETr 31 Of PHOM YEAT.......c.vurrererirerirrisresssieesessseeessssss s ssesssssssssssssssssssesssssssssessessans | sesssssssssasssnssessessnens 130,617,500 | .oovovererrerrreieirenens 137,912,094
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIEION. ..........evvrereereierrieieees ettt snes
2.2 Additional investment made after acquisition
3. Current year change in encumbrances.
4. Total gain (I0SS) ON QISPOSAIS...........ccevevireiiiiietiicte ettt ettt s ettt s bbbt st s s s st ssssbessssetessssesssansass | sbessssssesessetessssstessssstebssesessssesesanses | sresessssstesssetessnesebesaebesnsesessnaetesans
5. Deduct amounts received on disposals............ccovreereerrnenennee
6. Total foreign exchange change in book/adjusted carrying value.......
7. Deduct current year's other than temporary impairMENt FECOGNIZE..........c.vvururirierririeirrireieeise et ssessssssesss | essessssssessessessssssessesssessessasssssnssass | sessssssssessssnessessasssnsssssassssssnssessnnens
8. Deduct CUITENt YEAI'S ABPIECIALION...........cvcvevieereiicte ettt s bbb bbbttt ae st bbb s b b ssebessnses | ebersssebessnsesssnsebansntenan 3,712,007 ...9,950,985
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). ..128,168,519 ...130,617,500
10.  Deduct total NONAAMILEEA MOUNES..........ccviiiiieieiiiceie ettt se st b st s s st s s s e b senne | oedestessesessnsasses et ansensessetentessesetenss | Hensessessnsansansessesantes et et ansenen et ansans
11. Statement value at end of current period (Line 9 MiINUS LiNE 10)........ovuiruirrareirenierseisesarssssessssessessessnessssssssssessssssssssssssssessans | sesssssssssssssssssssssssans 128,168,519 | oo, 130,617,500
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHiOr YEaT.........ccuvrieneeeineineisineieeineineenns | cevreesneiseseesssesseessessse e ssesssssnees (01 4,250,000
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.............
4. Accrual of discount...........cccvrverrrinrenns
5. Unrealized valuation increase (decrease).
6. Total gain (I0SS) ON QISPOSAIS........c.cveieeveriireiiese ittt s bbb ss st s et b st es s sss s st ss s b st es e sssbnsassass | nebssesssssssasssssessnsassessss st entessesansnes | evsessssassssssssessnsastes et s b s ses e bensnens
7. Deduct amounts received on diSPOSAIS...........ccccuereievreeniieieieiseesee e
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES...........cveieiciiceeieieees et | cevestes st b s s bsbenes | essesessassssssssesss st es et besses s ssnsns
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other than temporary impairment FECOGNIZEM...........ccuiueiiueuiiirieiieie e essess | eesesessssesessssessssssesessesessssssessssesesssss | stsssesessesessssssessssnsesessnsessssnsesansssenas
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ovooiiirerierisiisierierisssescissisneas 0 | oo 0
12, TOtal VAIUGHION @IIOWANCE.........c.ivevieiiicecteiitetei ettt a s st st s e s s et s st e st se s b s st e s ssesesss et ssnsebessnsesasas | oesetessssesessssesssnsesessesessssnsesansstesanss | 4bssesessesessssnsessssnsesessnsessssnsesensntenas
13, SUBLOtAl (LINE 11 PIUS LINE 12) ...ttt sttt s b s s s ssessens | debsessssssses et st snsessesssssnsansensntntan 0 | oo 0
14, Deduct total NONAAMILEEA AMOUNES..........c.riiieieieicicse st s et se st s e es s e b seens | 4ebestessesssssesanseeessnsensessetansessessetenss | Hessessessnsansansessnssnsensessnsansensensnsansans
15. Statement value at end of current period (LIng 13 MINUS LINE 14)......cvciiuiuiiiieiiisitstieteie sttt ssesssssssessessssssessessens | sossesssssssessesssssssessesssssssassessssnees 0 | oo 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAT.......c.vvvrirereirerirrisrisssieiesssseeesstsss st ssessssssessesssssssssessessans | sessssssessasssssssssessnens 376,434,823 | ..o 329,283,549
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISIION............cuucvucricririeirie et ssens | sbestestes st 2,633,627 | oo 60,800,000
2.2 Additional investment made after acquisition 15,039,515 | oo 34,408,013
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation iNCTEASE (ABCTEASE)..........cuuveeveruieiiieieiieteeie ettt s s sse s s st s s bssssss s sssastesans | sbessessesssosssseessssnsanees (9,329,891) | ..vovvvevrrerrereieireiens 11,013,975
6. Total gain (loss) on disposals. (1,642,907)
7. Deduct amounts reCeiVEd ON GISPOSAIS.........ccurveviviircieiiieieiiee sttt ettt ae b s s st s s s s s s snsstesssesesns | esesssesessnsessssnsesensnsesas 4281775 | oo 57,427,807
8. Deduct amortization of premium and AEPIECIALION. ..........c.cviuiiiieiee ettt b e bsees | sebestesessssessesse b e s s s ess st en s s e bnbense | Hessessessnsessesse s s st e s st n e b et snn
9. Total foreign exchange change in book/adjUStEd CAMTYING VAIUE. ..ot sesss et ssesssnens | sessessssssessessessssssessesssessessassasssnssans | sessssssssesssssessessasssssssssasssnssessessnnens
10. Deduct current year's other than temporary impairmENt FECOGNIZEM. .........cueuiuiiriiiiieiiieese et tessesas | setestessesssssssansesessnsessessetsntesessessnss | ensessesssssssassessnssnsassessnsansessansnsansans
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+68-7-849-10).......ccvvurrurrernrerresrnernersiecnsisesnsines | serveeessessnsesssssnnens 380,496,298 | ...coovrerrieieiininns 376,434,823
12, Deduct total NONAAMILEEA MOUNES..........ccviiriieieiciceie ettt s et s b s st s s ben s s e bnsenne | oedsstessessessnsasses et antensessetantessesetenss | Hensessessnsassansessesansensessnsansenensnsansans
13. Statement value at end of current period (Ling 11 MINUS LINE 12).......oviriirireriirinisseinisrsssessesssssessesssessssssssnsssssssssssssssssssssans | sessssssssssssssssssssssssans 380,496,298 | ..o 376,434,823
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAN...........cccvveveierievcveeeice e seseeeseeseessssessens | svevesssessssssesesienas 5,657,593,455 | ...ccvvveririirererenns 5,778,993,712
2. Cost of bonds and StOCKS ACUINEM...........c.cuiuieeieiiiieieie ettt b st | sestessesssesssssesaesaes 1,742,499,503 | ...coovevrerrad 4,757,475,310
3. Accrual of discount 4,216,536 | ..ovvoreereeieeininns 5,192,671
4. Unrealized valuation iNCrEASE (AECTEASE). .......cuuwuruurerrereeereiseeiseiseeseetesseesssssese st st et s st b bbbt es s bsessesbnssnes | sbsessassssssessasssnssestasenns (7,478,382) | ..oveeeveeereieieeineinns 97,595,200
5. Total gain (loss) on disposals. T4274,435 | oo, 134,455,326
6. Deduct consideration for bonds and Stocks dISPOSEA Of ..........ccvuiciiiiiieiciccee ettt | sesiesesssesaese s 1,932,478,084 | ....oovvvveers 5,051,133,376
7. Deduct amortization Of PIEMIUML..........ceveicviieeie ettt a s st st ens st sesassanssnsnnans | setessessssssessessssnssssassesas 911,228 | oo 28,503,294
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccuiveiveiciciisie et ssaessessies | svessessesssesssssessessssanees (1,033,278) | oo (2,107,251)
9. Deduct current year's other than temporary impairment reCOGNIZEA...........c.cceuiieviiiiieiiesicee et ssre s | seresseresissesesssaesssserenas 10,421,908 | ..o 34,374,843
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceuirrrririireieiereieeseeseesesesiesiens | eeresesssessssesenas 5,526,261,049 | ...cocvirein 5,657,593,455
11, Deduct total NONAAMILEEA AMOUNES..........cviiiieieieiceie ettt s s n s s en s e bsnseene | oesestessesnssnsassesessntansessetantessesenenss | Hensessessnsassansessessnsessessnsansensensnsansans
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuiueiiiiiiiiiieiciicisiies sttt sstesiese s ssssssesssssnsesnns | sessessssssssssssessesans 5,526,261,049 | ......cocovvevrrrnnn, 5,657,593,455




Sttementas oarn 31, 20501 BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2 4

20ISsO

Book/Adjus:ed Carrying Acquisitions Dispossitions Non-Trading Activity Book/Adjus?ed Carrying BooklAdjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (). eurervrerrrerresreressesessesessssssssssseesessessssssessessssssssessestesssssessessesssnsssssessessanssns | sssssssssessassnsans 2,666,061,469 | .....covovvrrrrnnns 4,041,376,249 | ...oovvrviennns 4,021,036,305 |...covvrrerrererrirennns (5,116,425) | c.ovoverrirrreinns 2,681,284,988 | ..o | et | v 2,666,061,469
2. NAIC 2 ():vereeereeereesseeeseesseeeseesssees e sssseesssessssessssesss st ses st esssssessssessnens | sesssssssssessssssssses 561,791,807 | oveooverrerereeennns 852,731,313 | v 826,467,049 | ....oovverrrrrrieens 5,200,105 | .oeooveererrrrrens 593,256,176 | ..eevvorceernerererereeesseesmnerssneens | coeessseesssssssesssessessssssssssssssns | vessssesessssssssesnns 561,791,806
3. NAIC 3 (8):rereeermrerenseeiseessesesse ettt | seestenes et 141,236,056 | .....cooonvrrrrrernens 36,883,014 | ...ocvvvcrirrricennne 34,200,734 | .ooovvvererirrrineris (776 ) | IR 143,575,857 | .ooouverceierierinesisesiessiens | eeressesssssssssesssesssessssssssssses | senesssesssssssssens 141,236,056
4. NAIC 4 (B)-eourverreeeriereieerisei ettt | crisesinnt s enes 173,660,095 | .....cooovvrirrrirnens 28,676,540 | ...covvvcrerrrrierinnne 19,564,531 | ...oooeveririreciins (5,698,589) | ....oorveerrrirrinnne ATT,073,515 | oo | eeeerereesiessssessssesssesssesssessses | srnessssesssesssenees 173,660,094
5. NAIC 5 ().vereeeeerererieeiseseeses s eess s esss st sessessssesssnens | sevssseessssssnessennes 50,000,918 | ... 5,385,780 | ...oovvrrrererrerirenennne 5,202,710 | .vvvrereerrireniins (1,134, 111) | e 49,049,877 | ..oooveeereerierrieeeieeeienenneees | o | e 50,000,918
B, NAIC B (2).reurererrereereeee i ssesseseesessess s esssss s ssessssssessessesssssessessensnss | sensssssssassssessssssanes 3,156,102 | .o 1,141,753 | 1,083,685 | ..o 65,912 | .o 3,280,082 | ... | st | seessne s senes 3,156,103
7. TOtAI BONGS......ooveeeerieiceeciiecice ettt sttt esnsseses | eeessnsnessecssnees 3,595,906,447 |......cocoorvvrerne 4,966,194,649 |........cooorvvernn. 4,907,555,014 | ...ccoovvrerrrrennn. (7,025,587) | ...cooovrrrrinnne 3,647,520,495 | ......oovverirercriiececniieci (O R (V) 3,595,906,446

PREFERRED STOCK
8. INAIC Ttttk R i | S48ee R Rt R Rt tets | S4eeE s e R R R R R R R e | SR8 seeR R R e R Rt e st et | eeeE s eeR R R eR et | ShEseeR e R R RS Rt et eees | e R R Rt | £ebs AR bbb | e bRt
9. NAIC 2u.o st | ettt 2,189,733 |t | eereienieen st | sttt (97,567) | .oocverereererrerenenn 2,002,167 | ..cvorceercrriereieniieenieeieensies | ereeseieeniens s esssennen | e 2,189,733
10, NAIC 3ottt | fenesennt s 220,816 | vooorrerreercriererierieerieseieens | v 25,360 |...ovourrirreiierienesieni e | e 195,450 | ooviverceierirereerrersieneiensees | seevsesnieesssss st | e 220,816
110 NAIC sttt | coreness st 6,656,366 | ......ovvrnererrrrieriinns 868,003 | .....ovorereernrirerierinerieneinns | e (140,882) | ccvvoveverrerrrirrienne TABB5AT | ooeieeeiececeieesisesniessies [ ceesieemessses s esss s ssssesssnes | seesssessssesssesssesesenes 6,656,366
12, NAIC Bttt ssentens | siestnsnessenten e saestes 4,554,806 | .....oovveerreeirireeins 582,247 | .o 145,800 |..oovoeeeereeeircecennes (LK) | 4,896,915 | ..o | et | et aees 4,554,806
13, INAIC Bttt sttt | sretenn st et nen s | aneseene e 2,809,578 | ..ovvrciescrinerienenas 253,578 | ..o | sereseen s 2,556,000 | ...oeoeieeninnenesene s | e s enes | st
14, Total Preferred SIOCK..........uvuuermreirieriiieriseseiessiessssesieesssessseesssesssennens. | esssesssssessssssesacs 13,621,721 | oo 4,059,888 |.....ooovveeniriririinininns 424,744 | ..o, (332,787) | ccvevvvrereresrirenens 16,924,079 | ..o (0 ORISR [V 13,621,721
15.  Total Bonds and Preferred SIOCK..............uwwrrreeneriimeriieriesnissciesnissesscssneens | veveeseeniseeesinens 3,609,528,168 | ........cccorvrrenn. 4,970,254,537 | ....covvvrirerirnnn 4,907,979,758 | ....cvvevvrrerirrerinnn. (7,358,374) | ...coovvrrrerirnns 3,664,444,574 | ......ovvvvieeeei (O RN (V) 3,609,528,167

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC1§.......... 0; NAIC2S........ 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S........ 0; NAIC6S.......... 0.




Statement as of March 31, 20150the. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......vvririrrieeriere s | v 637,710,684 637,887,011 | .cooooevvrcrcrrireccienns (31,193) | ovvvrvrercrrrrierii 107,088
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT........ceicviieieicecse ettt nsns | sosessesssessessessssensenas 515,821,972 | oo 589,932,696
2. Cost of Short-term INVESIMENS ACAUITE. ..........couevcieiiie ettt ssssnes | sevtesesssessesessnanes 2,778,920,523 | ....oevvverirrcinns 11,830,414,470
3. ACCIUAL OF BISCOUNL........ouuieiiiiiii bbb snisnninnes | snnisssssnnsssssssnssssssenssenssnnsns 130D | eivisiissessesssssssssssesssanssas 56,660
4. Unrealized valuation INCIEASE (ECTEASE)...........wururrerrererrererseseeaseesssessesessessssesessessesssessessasssessessassssssessassssssessessasssessessasssnes | 1essesssssssssessassssssessssssssessassasssessasss | seesssessessossnnssessasssnssessassssssessassnsnns
5. Total gain (loss) on disposals. ....(1,196,267)

6. Deduct consideration received ON dISPOSAS............c.rviviveieeiiieiieieie ettt bbb sa s bestenaes | bestesssesbesae s snaaes 2,655,614,372

7. Deduct amortization Of PIEMIUML.........ccciuiireiriiiiirieieieiseie sttt b s bbbt s s en s b sensansenss | sentessessssensensessnssnsensessesan 225,990

8. Total foreign exchange change in book/adjusted Carrying VAIUE. ..ottt ssssssssenens | sessessessssessssessssssessessnsssnsens (2,782) [ oot
9. Deduct current year's other than temporary impairment FECOGNIZEA..........cvurueieiiiiieieeeree i | oersssessessesssssssessessssansessessssenes 324 | s 894
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9)..........cccceverrrrrierirrireeeieiseiese e | eveesiessssesesessessesans 637,710,685 | ...cvvcvcrerecrees 515,821,972
11. Deduct total NONAAMILEA AMOUNLS............criiiiiiiiiiisi e | EEEEE bbb bbb | sebb sttt
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuiirieireiriisierissiisisssisns s ssessessessnessesssssnssessssssnssnssssssnsans | sesssessssssssssssssssssssans 637,710,685 | ..ovvireeirrinienns 515,821,972

QsIo03




Statement as of March 31, 20150the. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

QSI04, QSI105, QSI06, QSI07



Sttementas o aron 31, 20501 BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHO YEAT.........ccvvcveieerireieeeicee ettt nsees | evesessesesssesss ettt s e bbb e s s e 0 [
2. Cost of cash €QUIVAIENES ACQUITEM...........cccueiieiieiietecte ettt bbb st a s ae b sasbesesas | sessebessssesesssassesssesesseaesssaees 531,218,744 | ..o 3,660,112,015
3. Accrual of discount w3465 | 262,805
4. Unrealized valuation iNCrEASE (ABCTBASE)..........ccceiireiriiieteicte ettt ettt es et se b s s e s s sasbessees | s1ssessssetesssseses s ses e s st et es et e bt sebebesasbebassetets | Hebessesesssnsesassebesas e s et s e b e bs s et e s s se b s e tebanes
5. Total GaiN (I0SS) ON GISPOSAIS.........cueviecreiireieiieetsicte ettt ettt s ettt bt ae bbb e bs st et s sesass | 4bssbebessesessssesesasseb et s et e s s sebebsssebesnseaesanaes | Saesetsssssebssesessses et s sebe st et s e b et s et benaebns
6. Deduct consideration reCeived 0N dISPOSAIS.............cccueueiireiriieieiere ettt besssetens | sessebessseses st es st b st s s 506,296,000 | ..coovveeririrereieesieeieine 3,660,107,638
7. Deduct amortization Of PrEMIUM..........c.ovcueiiieiice ettt bbb bbb s sessnas | sbebessssesssssebassebes s eaeses st esenbebesnaas 3431 | e 267,182
8. Total foreign exchange change in DOOk/ adjUSLEA CAITYING VAIUE.............cveveverieeeceeieteeteeees e eiseteseesstes e seeies | evessssssesses st ssses st ses s s s ssessssssessess | seessesssssssessesssassessesssssssassessssssssssessesnsanes
9. Deduct current year's other than temporary impairment TECOGNMIZEM.............c.oveveiireiriieericieeeresieei e eeseis | cressetesssessssesesssssresessesesssssessnseressssesessnes | sresessssssessssesessssesassnsetessesesessnsesassnsesensnsns

10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7T+8-9)..........cceverereerrereeierieeeiesens | coverieiieisseses e esssss e sssssnees 24,992,778 | oo 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.veviiciiiisiceieieisiesessestesesssssssssssessessnssns | oveessesisssssesssssssssssssssssssnees 24,992,778 | oot 0

QsI08
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statementas of March 31, 2015 othe. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State Date Acquired Name of Vendor Actual Cost at Time of Acquisition]  Amount of Encumbrances Les Encumbrances After Acquisition
Acquired by Purchase
TOWER SERVICE CENTER DETROIT. M ....12/31/1998 | Variou: 57,453,495 25,880,172 913,501
TOWER PARKING DECK DETROIT. M ....09/28/2006 | Variou 43,579,003 31,209,970 20,573
BRICKTOWN CUSTOMER SERVICE CENTER DETROIT. M ....12/31/1999 | Variou 38,130,450 23,085,374 52,492
CORNICE SLATE BULDING DETROIT. M ...09/30/2013 | Variou 3,935,691 3,851,820 188,863
LYON MEADOWS NEW HUDSON Mi ....12/31/1988 | Variou 24,223,973 9,646,302 7,605
JEFFERSON FACILITY. DETROIT. M ....12/31/1990 | Variou 23,491,122 12,582,175 66,707
CAPITOL AVENUE BULIDING LANSING M ....11/23/2009 | Variou 26,219,886 19,322,280 13,285
0199999. Totals 217,033,620 0 125,578,093 1,263,026
0399999. Totals 217,033,620 0 125,578,093 covvieisiscainn. 1,263,026
SCHEDULE A - PART 3
H : H : H " "
Showing all Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on "Sales Under Contract
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other Than Total Foreign | Carrying Value Foreign Earned Less Taxes,

Improvements Less Temporary | Current Year's | Total Change in| ~ Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and

Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in B/ACV.(11- Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses

Description of Property City State| Date Name of Purchaser Actual Cost Encumbrances Prior Year Depreciation Recognized | Encumbrances 9-10) B./AC.V. Disposal During Year Disposal Disposal Disposal _| Encumbrances Incurred

NONE
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Sttementas oarn 31, 20501 BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

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

NONE
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statementas of March 31, 2015 othe. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 - e
Desig- Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of:
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Ch of Other - Unaffiliated
DETROIT RENAISSANCE VENTURE FUND DETROIT ... | DIRECT 12/23/2008.... 240,000 1,740,000 135
BCBS VENTURE PARTNERS, CHICAGO ... | DIRECT 08/31/2008.... 88,071 695,456 85
HLM PARTNERS Il CHICAGO ... | DIRECT 09/30/2011.... 150,000 1,025,000 4.8
VPCFUND Il CHICAGO ... | DIRECT 07/31/2011.... 564,645 1,935,998 6.4
BCBS VENTURE PARTNERS I CHICAGO . | DIRECT 08/31/2011.... 192,316 9,608,073 79
TEMPLETON IV. FORT LAUDERDALE DIRECT 12/31/2012.... 1,894,215 6,709,053 7.0
INT EQ MGRS- ARROWSTREET BOSTON ... | DIRECT 11/30/2011.... 10,000,000 25
HEALTH ENTERPRISE PARTNERS I NEW YORK ... | DIRECT 09/11/2012.... 410,268 3,304,789 37
PIMCO BRAVO FUND I NEWPORT BEACH . | DIRECT 03/19/2013.... 1,500,000 7,125,000 0.3
HARBERT MEZZANINE PARTNERS IIl BIRMINGHAM. DIRECT. 01/05/2015.... 2,633,627 2,366,373 5.1
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 2,633,627 15,039,515 0 34,509,742
4499999. Subtotal - Unaffiliated 2,633,627 15,039,515 0 34,509,742
4699999. Total 2,633,627 15,039,515 0 34,509,742
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or|  Temporary Capitalized Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest| B./A.C.V. (9+10-|  Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other 11+12) B/A.C.V. on Disposal Consideration Disposal Disposal on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Ch of Other - Unaffiliated
DETROIT RENAISSANCE VENTURE FUND DETROIT MI.... | DIRECT 12/23/2008 3,950,945 0 0
MESIROW FINANCIAL CAPITAL PARNTERS X.........cccvvenvvveenee | CHICAGO i IL..... | DIRECT. 12/31/2010 | oo | v 3,151,246 0 ....310,000 0
MTS INVESTORS NEW YORK NY... | DIRECT. 05/31/2001 | ... 1,270,766 0 336,310 0
MTS HEALTH PARTNERS Il NEW YORK. NY... | DIRECT. 12/15/2006 | ... 6,025,238 0 387,443 0
PIMCO BRAVO FUND. NEWPORT BEACH. CA... | DIRECT 02/28/2011 3,039,859 (VN [OOSR DR ISP 3,039,859 0
RENAISSANCE VENTURE CAPITAL FUND Il DETROIT ML.... | DIRECT. 05/15/2012 [ ..ooovcvcie | v 779,546 0 oo [ [ v 11,216 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated .......18,217,600 0 0 0 0 0 0 0 4,281,776 0 0 0 0
4499999. Subtotal - Unaffiliated .......18,217,600 0 0 0 0 0 0 0]....4.281776 0 0 0 0
4699999. Totals .......18,217,600 0 0 0 0 0 0 [ 4,281,776 0 0 0 0
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statementas of March 31, 2015 othe. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designatino or
Identification Description Foreign | Date Acquired Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)

Bonds - U.S. Government

912810 QQ 4 [ UNITED STATES TREASURY.......coimmirrrrvviimminsnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | soosssnnses | svoseed 01/13/2015 | COMERICA BANK - DETROIT. 16,560,000 ....12,000,000 87,017 |1

912810 QU 5 [ UNITED STATES TREASURY........ommiirimmrriismensiiseseesssessssseessssesessssssessssssesssssse s s ssssssssssssessssseessnssenes | sessseseneees ...02/26/2015 | VARIOUS 16,121,504 ....14,500,000 158,789 |1

912810 RG 5| UNITED STATES TREAS........ostrirerereserissessessssssssesssssssssesssesssssesasssesssesssssesssesssssesssesssssessssssssssssesssesssnsssessses | sesessssnes ....01/20/2015 | CITIGROUP. 6,039,063 5,000,000 31,233 (1

912810  RH 3 [UNITED STATES TREAS........osiruiiereimieeriessessessssssesssssssssssssssssssssssssssssesesssssssesssssssessssssesssssssesssssssssssssesssssnns | conseesssnes | e .02/12/2015 | VARIOUS 60,730,835 53,250,000 768,541 |1

912810 RJ 9 |UNITED STATES TREAS VARIOUS 70,095,265 65,080,000 600,898 |1

912828 G3 8 |UNITED STATES TREAS VARIOUS 60,373,606 58,245,000 274,039 (1

912828 G9 5| UNITED STATES TREAS, VARIOUS 95,939,669 94,683,000 100,833 (1

912828  H3 7| UNITED STATES TREAS........omtrireiereierissessesssssssesssssssssesssssssssesssssesssesssssesssesssssesssesssssesssssssnsssssssssesssssssessses | sesesessssnes ...01/22/2015 | JEFFERIES & CO INC 9,992,188 10,000,000 1,934 (1

912828  H5 2 [ UNITED STATES TREAS........tiiieuuiriiimstrsissessssseesassssesssssssssssssss s ssssss st ssss s sssssnees | sevesessneees ...02/25/2015 | VARIOUS 78,628,616 79,330,000 39,202 (1

912828  H8 6 [ UNITED STATES TREAS.........oioirieinriiiesesiiesesisssssssssssessssssssss s sssssssessssssssssssssssssssssssssnes | aevessssnnees ...02/05/2015 | VARIOUS 4,899,863 4,940,000 1,228 (1

912828 H9 4 | UNITED STATES TREAS JEFFERIES & CO INC 25,117,664 25,150,000 8,220 (1

912828 J2 7 |UNITED STATES TREAS, VARIOUS 155,631,063 ..156,295,000 179,019 |1

912828 J4 3 |UNITED STATES TREAS VARIOUS 9,795,895 9,900,000 2,825 |1

912828 U5 0 [UNITED STATES TREAS.......otiiiriuieieisieereisieesesssessesssessssssssssssss sttt ssssesesssssesessssssessssssesssssssesssssesssssnns | consessssenes | oo .03/20/2015 | VARIOUS 45,830,377 46,330,000 21,205 (1

912828  J8 4 |UNITED STATES TREAS........oiiiiiiiiiisiiicisssississsssssssssssssssasssssssssssssssssssssssssssssssessssssssssssssssssssssssssssssssnnes | sonossssnees ....03/31/2015 | SUSQUEHANA 2,940,000 2,940,000 110 [1
0599999. Total Bonds - U.S Government. 658,695,608 637,643,000 2,275,093 XXX
Bonds - All Other Government

P7S08V _AM 3 | PETROLEOS MEXICANOS, | D..... ....02/05/2015 | MORGAN STANLEY. 1,349,358 1,312,503 21,333 [1FE
1099999. Total Bonds - All Other Government. 1,349,358 1,312,503 21,333 XXX
Bonds - U.S. Special R e and Special A

3128MJ V2 3| FREDDIE MAC........oiiiervieemerisssessessseesesssessssssssssssss s ssss s ssss s esssssesesssssssesssesssssssnss | covenesesons ....03/12/2015 | WELLS FARGO SECURITIES 21,867,891 21,000,000 26,542 (1

3128MJ VN 7 [ FHLMC PC GOL GOBB20............covveeeeeerirrreesanssssessssssssssessssesessessssesssssssssssssssssssssss s ssss s s ssssesssssssssesssssnses | assssessssns ....01/13/2015 | NOMURA SECURITIES. 9,373,551 8,936,500 9,557 |1

3128MJ VR 8| FHLMC PC GOL GOBB23........cooumrrrvvevisisairrssssssssssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sossssnnnnies ....01/29/2015 | MORGAN STANLEY. 62,963,365 59,853,774 64,010 |1

3128MJ VW 9| FHLMC PC GOL GOBB2T........cveeverreersnreesssesesssseresssseesessessssssesssssssessssssesssssssssssssessssssssssssssessssenesssssenesssssnessnss | coneeesesnes | coonee .02/12/2015 | VARIOUS 16,683,582 15,949,872 17,068 |1

3138Y9 L7 1| FNMA PASSTHRU AX7549 BARCLAYS CAPITAL 22,463,526 20,920,630 25,570 |1

314188 PB 6| FANNIE MAE. Variou 19,777,584 18,478,327 22,585 |1
3199999. Total Bonds - U.S. Special Revenue and Special A 153,129,499 cevnerenennenen 145,139,103 [ Lo 165,322 XXX
Bonds - Industrial and Miscell

001406 AB 3 |AIM AVIATION FINANCE LIMITED. BNP PARIBAS MORTGAGE. 480,000 480,000 2FE

00206R AW 2 [AT&TINC VARIOUS 4,051,155 3,965,000 30,668 | 2FE.

002824 BA 7| ABBOTT LABORATORIES.........ccooevueiteeiieriieie s sses s ssssssssssssssssssssssssssssssssssssessnssnssns | sovesesssnns | seevend 03/05/2015 | BANK AMERICA. 9,983,400 10,000,000 1FE

002824 BB 5| ABBOTT LABORATORIES..........comiuuriireiiiiaineisssssesssssssss s sssssssss s ss s sss s ssssssssssssssssesssssnsssens | assesesssnns ....03/05/2015 | BANK AMERICA. 9,979,300 10,000,000 1FE

00404A  AH 2| ACADIA HEALTHCARE CO INC PRIV PLACE.........oovivvciiiiinrnrrrsvciisssssnsssssssssssssssssssssssssssssssssssssssssssssssssssnns. | sossssssssses | soneee .02/05/2015 | VARIOUS 303,000 303,000 4FE

00440E  AS 6 [ ACE INAHOLDINGS.........cociiiuiiiiiiiiiisiiie i bbb bbb bbb bbbt | sesiinsiees ....03/09/2015 | CITIGROUP. 2,999,490 3,000,000 1FE

00724F AC 5| ADOBE SYSTEMS INC CORPORATE BANK AMERICA. 3,957,120 4,000,000 2FE

018490 AM 4 [ALLERGAN INC RBC CAPITAL MARKETS 10,489,200 10,000,000 247,569 | 1FE

02005N  AX 8 [ALLY FINL INC. MORGAN STANLEY. 110,216 111,000 3FE

02154E  AD 1| ALTICE FINANCING SA PRIV PLACE..........essserirereeimmmmsesnssresssssissssssssssssssessssssssssessssssssesssssssssssssssssssssssssnssessnns | aesesssessnes | soeeee .02/06/2015 | VARIOUS 643,600 640,000 356 | 4FE

02154V AB 7 [ ALTICE SA. ...ttt bbb bbbt sinete | sesiinsiees ....01/30/2015 | VARIOUS 980,000 980,000 4FE

02376R  AB 8| AMERICAN AIRLINES INC PRIV PLACE..........ccccoseremrimreremrmesesnsimesssssssesssssssessssssssssssesssssesssessssssssssssssesssenens | seresesseses ...02/26/2015 | JPM 127,000 127,000 4FE

02563L AB 4 [ AMERICAN ENERGY. VARIOUS 232,688 310,000 12,010 | 5FE

03070Q AN 1 |AMERISTAR CASINOS INC. VARIOUS 113,508 107,000 2,749 [3FE

03674X AC 0| ANTERO RES CORP. VARIOUS 242,900 250,000 3,349 | 3FE

037833 AX B APPLE INC.......oiuiieiiiiiiie ittt bbb bbbttt ens | cosiienianes ....02/02/2015 | GOLDMAN SACHS 9,978,000 10,000,000 1FE

037833  AZ 3 APPLE INC.......oooooesrrrsvccisissss s ssssss s sssssssssss s ssssssssssssssssnssssoss | sossssnnnnies ....02/02/2015 | GOLDMAN SACHS. 4,992,950 5,000,000 1FE

037833 BA 7| APPLE INC.......ciuiiiiiiiiie ittt bbb bbbttt | ciebiinianes ....02/02/2015 | GOLDMAN SACHS 4,955,650 5,000,000 1FE
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statementas of March 31, 2015 othe. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designatino or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
03834A  AA 1 [APPROACH RESOURCES L.......ooiiiiiiimriiiiieriisssiiesiisssise s sisss s ssess s ssss st sss st sss s ssssesssesssssessians | sevssssienes ....01/29/2015 | WAMCO. 80,000 100,000 933 | 4FE
04021L  AA 8| ARGOS MERGER SUB INC PRIV PLACE...........cooooiiiiiiiiiiisisisissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | avssissssii ....02/26/2015 | VARIOUS 797,400 791,000 4FE
042735 BE 9| ARROW ELECTRONICS INC.......coouiiiiiiiiiiriissiiesiissiissiess bbb sssessisesisns | sessiensienss ....02/23/2015 | BANK AMERICA. 4,951,550 5,000,000 2FE
045086 AD 7 [ ASHTON WOODS USA LLC CS FIRST BOSTON 26,925 30,000 138 | 5FE
04570V AC 7| ASSOCIATED MATERIALS DEUTSCHE BANK 48,140 58,000 1,073 [5FE
04964V AA 5| ATRIUM CORP. DEUTSCHE BANK SECURITIES INC 4,213 5,000 99 | 5FE
05367A  AA 1| AVIATION CAP GROUP Ci...oovvvvvvvvernrrrnvensnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | v | ooees .01/27/2015 | WELLS FARGO 161,700 140,000 2,909 |2FE
053773 AV 9| AVIS BUDGET CAR RENT .....cooiiiiiiiiriiiiie sttt niinns | sesiirsianns ....02/27/2015 | STATE STREET GLOBAL MARKETS LLC 151,447 152,000 4FE
060505 EN 0 [ BANK OF AMERICA CORP CORPORATE..........cooimvemmmrmrermmreressnersseesessssesesssesssessssssssssessssssssessssssesssssssssssses. | sovessssneees ...03/12/2015 | BANK OF AMERICA. 174,000 174,000 3FE
06051G EA 3 |BANK OF AMERICA CORP MITSUBISHI UFJ 2,136,640 2,000,000 19,139 | 1FE
06051G  FB 0 BANK OF AMERICA CORP BANK AMERICA. 4,481,778 4,200,000 16,363 | 1FE
06051G  FM 6 | BANK AMER CORP BANK AMERICA 4,969,850 5,000,000 2FE
06406H CZ 0| BANK OF NY MELLON CORP........cooiiriiiiiiriiniiie it riisss i sssss s ssisss bbb bbb ssssssesssnsses. | sosensiinenes ....02/19/2015 | GOLDMAN SACHS 14,976,600 ceererinenennn. 15,000,000 1FE
064255 BP 6 [ BK TOKYO-MITSUBISHI PRIV PLACE..........coosiiiiiiiiisisisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sosesessseses | cosi .02/25/2015 | MORGAN STANLEY. 5,996,040 6,000,000 1FE
07556Q BF 1| BEAZER HOMES USA INC.......oiiiiiiiiiiiiiciiesiiesise sttt bbbt nsbinsies | sesiinsiees ....02/27/2015 | CS FIRST BOSTON 317,520 324,000 11,408 | 5FE
096630 AD 0 | BOARDWALK PIPELINES LP. BARCLAYS CAPITAL 4,987,600 5,000,000 73,563 |2FE
097023 BJ 3 |BOEING CO. JPM 1,951,780 2,000,000 1FE
097023 BL 8 |BOEING CO. JPM 4,814,300 5,000,000 1FE
097751 BM 2 [ BOMBARDIER PRIV PLACE..........iiiiiiiiiiiisisciesisissscssssssssssssssssssssssssssss sttt | sossssssssis ...02/27/2015 | JPM 215,000 215,000 4FE
097793  AB 9| BONANZA CREEK ENERGY.......cooiuiiiiiiiiiiiiniissiissiis st ssssssssensias. | sesiiensianns ....01/29/2015 | DEUTSCHE BANK SECURITIES INC 186,725 210,000 3,838 |4FE
111621 AP 3| BROCADE COMMUNICATIONS........ccvermrmrermermrmrsserssessssessssessssssssessssssssesssssssssesssssssssesssssssssessssssssnesssssesssesssenenes | sossrsneseses ....01/09/2015 | STATE STREET GLOBAL MARKETS LLC 140,000 140,000 3FE
1248EP AU 7 [ CCO HLDGS LLC/CAP CORP. BARCLAYS CAPITAL 298,910 284,000 5,155 | 4FE
125058 AC 4| CBRE SERVICES INC CORPORATE. WAMCO 43,600 40,000 933 | 3FE
12543D AV 2| CHS/CMNTY HEALTHS. DEUTSCHE BANK 54,443 51,000 1,743 | 4FE
125509  BU 2| CIGNA CORP........coiuiiiiiciie ittt bbb bbb bbbttt | ssbirniies ....03/11/2015 | JPM 3,997,520 4,000,000 2FE
12592X  BD 7| COMM MORTGAGE TRUST ...ttt | covssossseses | covees .03/18/2015 | DEUTSCHE BANK SECURITIES 5,149,601 5,000,000 11,030 | 1FE
12625U  BF 9| COMM MTG TRu.oooouuiviriuriisieesessiessssssesessssesssssessssss s sss s ssssesesssssesessnsssessssssessssnsnnses | onmeesssenes | conee .01/05/2015 | DEUTSCHE BANK SECURITIES. 5,267,238 4,760,000 3,920 | 1FE
126281 AZ 7|CSAIL COMMERCIAL MORTGAGE TRUST. CREDIT SUISSE CORP. 5,149,970 5,000,000 9,249 |1FE
12686C AZ 2| CABLEVISION SYSTEMS CORP NOMURA 200,200 182,000 6,073 |4FE
14040H BG 9| CAPITAL ONE FINL COR SUSQUEHANA 997,110 1,000,000 356 | 2FE
144577 AF 0| CARRIZO OIL & GAS INC.......ooooioerieiriememiiommmmmmmsisimmsmsmsssmsasmsssssssssssssssssasssasssssssssssssssssssssasssssssssssssssssssssssssssssssssmsssssns | vovevevosone | oveee .02/27/2015 | STATE STREET GLOBAL MARKETS LLC 422,712 421,000 4FE
156700 AY 2| CENTURYLINK INC CORPORATE.........cccoouurmreiesmereissmsressssessesssmsssssessssssesessssssesssssssessssssessssssssssssssssssnsesssseneens | sovssnsesenns ....03/12/2015 | WAMCO. 330,000 330,000 3FE
15677  AB 4| CERIDIAN HCM HLDG IN.....couvimiirnrimriicrimesisesisessssesssessssesssessssssssesssssssssesssssssssesssssssssesssesssssesssessssnesssensssnnnss | sesenssoeses ....03/17/2015 | VARIOUS 386,435 371,000 11,534 | 5FE
16524R  AE 3| ACCESS MIDSTREAM PARTNERS LP......ooririrurerirmereniseresisnessssssessssssessssssesssssssessssssesssssssssssssssssssnssssssnensss | conesesssenee ...02/2712015 | KEYBANC CAPITAL MARKETS. 3,229,500 3,000,000 25,010 | 2FE
16961U AA 4 [ CHINOS INTERMEDIATE ...02/127/2015 | WAMCO. 178,500 200,000 5,296 | 5FE
171798 AC 5| CIMAREX ENERGY CO ...02/19/2015 | VARIOUS 171,500 180,000 1,144 | 3FE
172967  FS 5| CITIGROUP INC.....oooumuiviremirismmrisiseessssseesssssessss s sesss sttt ssssnns | sevssenssenns | cveees .03/04/2015 | FTN FINANCIAL 3,621,800 3,500,000 32,283 |1FE
172967 JJ 1| CITIGROUP INC......ooooiveiiririciseiiissss s ssssss s sssssssssssssssssssssssss s sssssssssssssssssssssssssssssssssssns | sosssonssenes ....02/10/2015 | CITIGROUP. 9,978,000 10,000,000 1FE
172967 UL 6| CITIGROUP INC......ooouiveieniriimresiseesesssessssssessss s ssssnessssnns | sovssesesenes | cveees .03/19/2015 | CITIGROUP. 6,989,640 7,000,000 2FE
17302W  AA 6 [ CITGO HOLDING INC.......coouireriiniiieriiesiie i seissessie st seins | seviseeiees ....02/10/2015 | DEUTSCHE BANK 368,754 386,000 45 | 4FE
189754 AA 2| COACH INC JPM 4,972,250 5,000,000 2FE
19240C AA 1| COGENT COMMUNICATIONS GR WAMCO. 660,000 660,000 4FE
203372 AL 1| COMMSCOPE INC.......ovvvermrernrermresnerssmsssessssesssessssesssssssssessssssssessssssssesssssssssesssssesssesssssesssssssesssesssssesssesssssesssnns | sesesesssenes ....01/28/2015 | CITIGROUP. 219,483 227,000 1,445 [4FE
203372 AM 9 [ COMMSCOPE INC.......ocoumrviermmreeermereessseressssesessssessesssessssssesssssssessssssesssssse s s sssssssssssssssssssssssssnesesssenens | coneeesssenes | conee .01/28/2015 | JPM 103,674 107,000 768 |4FE
20453N  AA 7| COMPILER FINANCE SUB........osiiiiiiieieiiesiiieiiesiiess i sessessssessissssse s s st ssssesssss s s s sssssssssssssssssnesss. | sosessioneses ....03/31/2015 | WAMCO. 123,600 160,000 4,822 |5FE
20467B  AA 7| COMPRESSCO PARTNERS.........coovoioimiiinieiciescieicsesssssssssssssssssesss s ssessssssssssssssssss | oo | oo .01/21/2015 | DEUTSCHE BANK 102,000 120,000 4,157 | 4FE
205768 AJ 3| COMSTOCK RESOURCES INC WAMCO. 47,775 70,000 517 |5FE
205887 BP 6| CONAGRA FOODS INC SWS. 1,298,030 1,295,000 140 |2FE
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212015 AN 1| CONTINENTAL RESOURCE.........ccooviieeeriireiiesisesessssiessssssssesess s ss st s ssss s ssssnssssssssnnsss. | assesesssanns ....03/16/2015 | VARIOUS 83,833 95,000 526 |2FE
22160K AG 0| COSTCO WHOLESALE CORP........coooveviiiimeesisismsisssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssasssssssssssssssssssssesess | cossssssssees ....02/05/2015 | JPM 4,994,750 5,000,000 1FE
225433 AA 9| CRED SUIS GP FUN LTD.....ouiiiuiiiiiiiieiiiesieesisesiee st sise s ssbs s ssss bbbttt sssnsiinss | sesiiersianss ....03/23/2015 | CREDIT SUISSE CORP. 6,983,200 7,000,000 2FE
226373 AJ 7 [CRESTWOOD MIDSTREAM WAMCO 185,250 190,000 1,520 [4FE
226373 AK 4 [CRESTWOOD MIDSTREAM BANK OF AMERICA. 146,000 146,000 4FE
228701 AE 8| CROWNROCK LP/CROWNROCK F PRIV PLACE WAMCO. 275,901 280,000 5FE
23338V AE 6| DTE ELECTRIC CO....orirrrrncccieicrcncicncncsesesssesesesssessse st esesssesesess | oo | oo .03/04/2015 | BANK AMERICA 6,983,620 7,000,000 1FE
233851  BR 4| DAIMLER FINANCE NALLC......ooiiiiiiiirriieiniieseissiiesesss sttt ssss s ssnsssnns | anvisesssanns ....02/23/2015 | JPM 4,988,500 5,000,000 1FE
25459H AV 7 [ DIRECTV HLDGS LLC /..oeceeerevceereeeiesseecsmsessssesesessesssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssessssssesssssnnne | seveseseeees ....02/04/2015 | WELLS FARGO SECURITIES 4,598,190 4,500,000 67,969 |2FE
25459H AW 5[ DIRECTV. CREDIT SUISSE CORP. 2,192,300 2,000,000 43,189 |2FE
254709 AL 2| DISCOVER FINANCIAL SVS. CREDIT SUISSE CORP. 4,994,200 5,000,000 2FE
25470D AK 5[ DISCOVERY COMMUNICATIONS, JPM 3,996,600 4,000,000 2FE
25470X  AB 1 [ DISHNETWORK CORP.......cotuiiiiiieiiitiissitit ittt [ sesiinsianes ....03/05/2015 | WAMCO. 315,350 280,000 551 [3FE
25470X  AE 5| DISHNETWORK CORP..........iiiiiiiiiisisisssssssssssssssssssssssssss sttt | oo | oo .01/14/2015 | WAMCO. 96,300 90,000 827 |3FE
25470X AL 9 [ DISHNETWORK CORP......ccotuiiitiiieiiitiissieis sttt bbbt | sesiinsianes ....02/10/2015 | VARIOUS 651,663 670,000 12,358 | 3FE
25470X AW 5| DISH DBS CORP. BANK OF AMERICA 368,835 367,000 4,432 [3FE
268847 AJ 1| ERAC USA FINANCE COM PIERPONT. 651,762 650,000 3,261 | 2FE
29273R  BD 0 |ENERGY TRANSFER PARTNERS. UBS SECURITIES. 1,998,360 2,000,000 2FE
29273R  BF 5[ ENERGY TRANSFER PARTNERS........cooviiiiiiiiriiiinciniciciesess sttt | cosssisssiss ....03/05/2015 | UBS SECURITIES, 1,995,440 2,000,000 2FE
29276K AV 3 [ ENERGY XXI GULF COAS.......ooiiiiiiiiriiniiie sttt | seviinsienes ....03/05/2015 | CS FIRST BOSTON 122,318 127,000 4FE
29977TH  AB 6 [ EVEREST ACQLLC/FINA........oooireeirremeicveemssesesesessssssessssesessssessssssssesssssssesssssssssssssssssssssssssesssssssssssssnseness | sevesessneees ....01/12/2015 | CITIGROUP. 262,423 264,000 4,881 [4FE
30049X AA 5 |EVOLUTION ESCROW ISS. UBS SECURITIES. 269,000 269,000 4FE
30231G AN 2 [ EXXON MOBIL CORP. JPM 1,000,000 1,000,000 1FE
30706V AA 3| FAMILY TREE ESCROW L VARIOUS 992,743 987,000 4FE
30706V  AC 9 [ FAMILY TREE ESCROW ...ttt sisensiens | sevisnsienes ....02/06/2015 | JPM 26,000 26,000 4FE
31428X BB 1| FEDEX CORP.....cocvcvcvevcveveveressssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sovssessssss | coveee .01/06/2015 | CITIGROUP. 2,982,960 3,000,000 2FE
319963 AZ 7 [ FIRST DATA CORPORATION......cocuumirreummrrresmmeressesessssssesssssssesssssssesssssssesessssesessssssssssssssssssssssssssssesessssssessssen. | oneessssenes | cooee .02/13/2015 | GOLDMAN SACHS 173,400 160,000 1,322 |5FE
319963 BB 9| FIRST DATA CORPORATION WAMCO. 35,888 30,000 358 |5FE.
340630 AA 0 |FLORIDA EAST COAST WAMCO 175,100 170,000 4,112 | 4FE
345397 WB 5| FORD MOTOR CREDIT CO. VARIOUS 15,724,928 . 15,200,000 208,667 |2FE
345397 WJ 8 [ FORD MOTOR CREDIT CO....ocoovvvvvmvmvvrmemrmrmsmsmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | soieieieseies | cooi .02/06/2015 | GOLDMAN SACHS. 1,706,630 1,700,000 7,386 | 2FE
356710  BL 8| FREEPORT-MCMORAN INC.......crriuummrmmimmmeressimesessssesesssessessssssssssssssssssssssssessssseesssssesesssssesessssssessssssessssseenss | seesseseneens ...03/17/2015 | VARIOUS 1,620,535 1,725,000 18,441 | 2FE
36168P AC 0 [ GFL ENVIRONMENTAL INC PRIV PLACE..........cotuiirrieriierine e sessssssessssssssesssessssesessesssesssssssssssssesssnses | sevesesienes ....03/11/2015 | BMO NESBITT BURNS. 452,670 455,000 4FE
37045X AR 7| GENERAL MOTORS FINL CO....ucvvuururreemmrresmsereeisssressssesessssesssssssesessssessssssesssssssesssssssessssssssssssssssssnsssssssesssssns | conesesssenes ....01/07/2015 | CITIGROUP. 4,994,000 5,000,000 3FE
37045X AS 5| GENERAL MOTORS FINL CO. CITIGROUP. 2,984,340 3,000,000 3FE
372470 AM 8 | GENWORTH HOLDINGS INC WAMCO 253,888 240,000 4,049 | 3FE
372470 AN 6 | GENWORTH FINANCIAL INC CORPORATE.........covuuumereemmnreismessissssssssssesssssessesssesssssssssssssesssssssssssssssssseenss | sesssssneees | cveees .01/26/2015 | CANTOR FITZGERALD. 208,863 217,000 7,118 | 3FE
375558 AP 8 [ GILEAD SCIENCES INC.......comriiiiriiririsisssrisissesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssanns | sovesessnnees ....02/04/2015 | WELLS FARGO 733 GROUP. 106,018 25,000 111 [1FE
379352 AL 1 [ GLOBAL MARINE INC........ovveumrriemmrreimmseiesssssesssssssesssesesssssesessssesssssssesessssesessssssssssssssssssssssssessssssessssssenssses. | conmeesssenes | coee .03/31/2015 | VARIOUS 22,763 35,000 823 [3FE
38143U SC 6| GOLDMAN SACHS GROUP INC.........osiiiuiriirirciiisineiisesisssise s ssssesssesssssssssesssssssssesssssssesssssssnesssssssnesss. | sesensioneses ....01/21/2015 | SUSQUEHANA 169,140 165,000 2,808 | 1FE
38148L AA 4| GOLDMAN SACHS GR GOLDMAN SACHS. 2,006,440 2,000,000 9,678 | 1FE
38148L AC 0| THE GOLDMAN SACHS GR GOLDMAN SACHS 4,030,000 4,000,000 19,542 | 1FE
392487 AA 4| GREEKTOWN HOLDINGS LLC PRIV PLACE.........coovvieiereremierersesssesssssssesssssssesssssssessssssssssssssssssssssssnsssnses. | seressssneses ....03/05/2015 | WAMCO. 137,550 130,000 5,535 | 4FE
404119  BR 9| HEALTH CARE FACILITIES & SERVICES.........ccocomiiiirrierinriesissssiesissssisssssssssssssesssssssssssssssssssssssesssssssssssss | svsesssnsees | seenee .03/12/2015 | VARIOUS 443,325 440,000 638 [4FE
404121 AD 7| HCA HOLDINGS INC.......ooiiriiiecriitiiieiieneiee sttt ssssnssins | sosnsiieses ....03/25/2015 | WAMCO. 517,513 450,000 9,852 |4FE
404121 AF 2] HOA INC....ooooiii s | sovsvesssenes | covees .03/17/2015 | WAMCO. 472,650 460,000 8,437 | 3FE
404280 AT 6| HSBC BANK USA CORPORATE ...03/23/2015 | WAMCO. 260,000 260,000 2FE
40537Q AB 6 |HALCON RESOURCES CORP. ...03/04/2015 | VARIOUS 233,544 320,000 3,606 | 5FE




€¥030

statementas of March 31, 2015 othe. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designatino or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
421924 BN 0| HEALTHSOUTH CORP CORPORATE........cocviriuriirireriiesissesiissssssssssisss i s s s sssessssssssesssssssssesesssesssnss | sosessseneses ....03/10/2015 | WAMCO. 381,025 380,000 16 | 3FE
423074 AS 2| HIHEINZ CO...ooovovevevevereveveverevsvesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | soveeseeseees ....03/05/2015 | WAMCO. 410,650 410,000 708 |3FE
42307T  AH 1 [HEINZ H J FIN GOttt bbb | sesiinsianes ....03/25/2015 | WAMCO. 214,000 160,000 1,868 |3FE
428302 AA 1| HEXION U S FIN CORP. VARIOUS 156,338 165,000 3,462 | 5FE
428303 AJ 0| HEXION FIN HEXION ESCROW. WAMCO 105,900 120,000 1,331 [5FE
44965T AA 5| INTL LEASE FINANCE CORP. GOLDMAN SACHS. 93,000 100,000 473 | 4FE
451055  AF 4| ICONIX BRAND GROUP INC.........coouuvimiiimimiiiieiiiissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnns | sovssosssones | covees .03/17/2015 | VARIOUS 853,085 710,000 2,718 |4
45174H  AB 3| IHEART COMMUNICATIONS PRIV PLACE.........coooieiiiriiniiesiieseisessiesssses s sssessssssssse st s sssssssssssssssssess | ossssseseses ....02/19/2015 | GOLDMAN SACHS 138,000 138,000 5FE
45672N  AD 3 [INFOR US INC PRIV PLAGCE.........coooeiririirriererssisessssssssesssssssesssesssssesssssesssesssssesssesssssesssesssssssssesssssesssessssssssns | sossssnessses ...03/27/2015 | BANK OF AMERICA. 269,514 268,000 4FE
460146 BZ 5|INTL PAPER CO VARIOUS 2,816,166 2,690,000 48,213 | 2FE
460599 AA 1| CLEOPATRA FINANCE LTD CORPORATE. CS FIRST BOSTON 222,000 222,000 3FE
460599 AB 9| CLEOPATRA FINANCE LTD PRIV PLACE CS FIRST BOSTON 444,250 444,000 3FE
460599 AC 7| CLEOPATRA FINANCE LTD PRIV PLACE........cocoiiitiiniiitiissiiesiisssiessisssse s sssssssss s ssssssssssssssssssssenss | sovensieneies ....02/09/2015 | CS FIRST BOSTON 229,000 229,000 3FE
47030U  AA 6| JAMES HARDIE INTL FIN PRIV PLACE........cooooiiiriririnnninieinnesnsssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssesessssssseseseses | sovssososones | covees .02/05/2015 | WAMCO. 267,875 270,000 3FE
48203R  AH 7 [ JUNIPER NETWORKS INC........ciiiiriiiiiiriisiiie ittt ssiess bbbt sssissnss | ensiinensies ....02/25/2015 | CITIGROUP. 2,998,950 3,000,000 2FE
48207W  AA 7 [ JURASSIC HOLDINGS IIl INC WAMCO. 63,800 80,000 2,674 | 5FE
48666K AV 1|KBHOME CS FIRST BOSTON 14,000 14,000 4FE
488401 AB 6| KEMPER CORP. JPM 4,996,850 5,000,000 2FE
492914 AS 5| KEY ENERGY SERVICES INC........cociiiiisisisiscssscssssssssssssssssssssssssssssssssssssssssssesssssssssssssesssesssssssesssssssesesesesssssesones | soveesesseess ....01/09/2015 | WAMCO. 90,950 140,000 3,473 |4FE
49326E ED 1| KEYCORP MEDIUM TERM......coouiiiiiriiiiiieiiiesiisesiissiie i siss st ssssssinssns | sisnsioenss ....02/18/2015 | SUSQUEHANA 2,274,540 2,000,000 42,217 | 2FE
494368 BP 7| KIMBERLY-CLARK CORP...........oisirveiuirrremmmrmeesmsesssmsessssesessssssssssssssssssssssssssssssssssesesasssssssssssssssesesssssenssssnnnns. | wosssnsseenes ....02/24/2015 | DEUTSCHE BANK SECURITIES 4,996,900 5,000,000 1FE
494550 BL 9| KINDER MORGAN ENERGY. GOLDMAN SACHS. 1,527,045 1,500,000 27,650 | 2FE.
49456B  AJ 0| KINDER MORGAN INC/DELAWA RBC CAPITAL MARKETS 4,989,200 5,000,000 2FE
49457Q AB 3| KINDRED ESCROW CORP WAMCO 204,375 190,000 2,309 | 4FE
50075N BB 9| KRAFT FOODS INC........ooiiiiuiiiiiiiciie ittt bbbt nssnnsienes | sivnsiienss ....01/29/2015 | VARIOUS 5,557,170 5,382,000 99,446 |2FE
50540R  AH 5 |LABORATORY CORP AMER.........cocvmvmrevmrmrmrmsmsmsmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | sossieseieies | cosi .02/20/2015 | VARIOUS 5,280,789 5,155,000 39,307 |2FE
50540R AQ 5|LABORATORY CP OF AMER HLDGS CORPORATE........cccoouurriumereiseseressessssssssessssssessssssessssssessssssssessnnese | sevssssneees | cveees .01/21/2015 | WELLS FARGO SECURITIES 5,991,000 6,000,000 2FE
50540R AR 3 |LABORATORY CP OF AMER HLDGS CORPORATE BANK AMERICA. 4,994,400 5,000,000 2FE
50540R AS 1 |LABORATORY CP OF AMER HLDGS CORPORATE BANK AMERICA 4,961,800 5,000,000 2FE
516806 AE 6 |LAREDO PETROLEUM INC. BANK OF AMERICA 64,000 64,000 4FE
52107Q  AG 0| LAZARD GROUP LLC.........cooiiimrrreveiiimsssenssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssssssssss | sosssssnnnns | sovves .02/10/2015 | CITIGROUP. 2,991,540 3,000,000 3FE
527298 BB 8| WIRELINE TELECOMMUNICATIONS SERVICES..........covviirririierieeisssissisessissesisssssssssssssssssssasssssssssssssssssses. | aesssesssnns ....01/14/2015 | WAMCO. 270,000 270,000 4FE
52729N  BX 7| LEVEL 3 COMMUNICATIONS.........covtvimrurerimrinerimesssesssesssesssesssssssssesssssssssesssssssesssssssesssesssssessssssssesssenessness | sorsssseses ...01/06/2015 | VARIOUS 78,925 80,000 486 | 5FE
52736R  BD 3 [ LEVISTRAUSS & CO......coourrirmmreriimrerismeresssssssssssessssssssssssesssssssesssssssessssssessssssssssssssssssssssssssssssssssnesssssnesssssns | seeesessneees ...01/23/2015 | STERNE AGEE. 96,343 89,000 1,479 [3FE
534187 BE 8| LINCOLN NATIONAL CORP. BARCLAYS CAPITAL 4,992,000 5,000,000 2FE
536022 AL O [LINN ENERGY LLC/FIN CORP  CORPORATE WAMCO 101,400 130,000 493 | 4FE
539830 BC 2 [ LOCKHEED MARTIN CORP......oocurmuimmurmismmeressssesesssssssssssssesssssssssssesssssssssssssssssesesssssssessssssessssssesssssnssssssnes | coneeesssenes | conee .02/12/2015 | GOLDMAN SACHS 4,956,900 5,000,000 1FE
539830 BD 0 [ LOCKHEED MARTIN CORP.........cooovvuuuriemmmimiesmsssisaessssssssessssssessssssssssssssssssssssesssssssssessssssssssssssssssssssssssssnnnnss | sovesessnnees ....02/12/2015 | GOLDMAN SACHS. 4,946,000 5,000,000 1FE
539830 BE 8 [ LOCKHEED MARTIN CORP......oocirmuiimreisimereissseressssssssssssssssssssssssasesssssssssssssessssssssssssesssssssessssssesssssnssssssnes | conmeesssenes | conee .02/12/2015 | JPM 4,985,700 5,000,000 1FE
55279H AJ 9| MANUFACTURERS & TRADERS..........cooiiiiiriiniieriinsiie sttt sssess i ssessssssssssssssssssenssinss | sovnsionenes ....02/03/2015 | CITIGROUP. 3,997,720 4,000,000 1FE
55279H AK 6 | MANUFACTURERS & TRADERS CITIGROUP. 2,996,640 3,000,000 1FE
552953 CC 3 [MGM RESORTS INTERNAT. Various 236,204 233,000 2,602 |4FE
553794  AB 4 [ MUFG AMERICAS HLDGS CORP.........correeimmremimmcresmsmrsresssessseesessssesesssssssesssssssesssssssssssssssssessssssssssssssessssnns. | sovessseneees ....02/05/2015 | MORGAN STANLEY. 3,999,240 4,000,000 1FE
553794 AC 2 [ MUFG AMERICAS HLDGS CORP........cvveemmrrermmmeresmsierismesessssesssssesessssessssssssssssssssessssssssssenssssssnessssssnesssssnnesssss | coneeesssenes | oo .02/05/2015 | MORGAN STANLEY. 2,984,070 3,000,000 1FE
561233 AA 5| MALLINCKRODT GROUP INC PRIV PLACE. ...ttt sssssssssssssssssssssnnses. | soeesieneses ....03/31/2015 | JPM 192,493 186,000 1,747 |4FE
56585A  AE 2| MARATHON PETE CORP.........ciiiiiiiiiiisisssissssssssssssssssssssssssssssssssssssss sttt | oo | oo .02/2712015 | VARIOUS 4,492,801 4,389,000 17,440 | 2FE
570506 AS 4| MARKETWEST ENERGY CORPORATE ...02/26/2015 | VARIOUS 352,525 350,000 4,313 | 3FE
571748 AY 8| MARSH & MCLENNAN COS INC ...03/03/2015 | CITIGROUP. 6,994,400 7,000,000 2FE
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587118 AD 2| THE MENS WEARHOUSE PRIV PLACE,........ccomiriimiriiriineriiesiisesiisesissesisessssesssesissesssessessssssssssssssssssssssssssensess | sevisessines ....03/02/2015 | BANK OF AMERICA. 219,700 208,000 2,588 | 4FE
58933Y AQ 8| MERCK & CO INC NEW.....ccircvevieiiiernssssisssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnas | sossssssssnes ....02/05/2015 | JPM 4,993,250 5,000,000 1FE
58933Y AR 6 [ MERCK & CO INC NEW.......couiiiiiiiiisiiesiisiisssiis sttt | sesiinsiees ....02/05/2015 | JPM 6,988,450 7,000,000 1FE
58933Y AS 4 |MERCK&COINC. JPM 4,999,050 5,000,000 1FE
58933Y AT 2|MERCK&COINC JPM 4,971,250 5,000,000 1FE
59018Y N6 4| BANK OF AMERICA CORP. DEUTSCHE BANK SECURITIES 2,283,780 2,000,000 52,326 | 1FE.
59156R  BL 1 [ METLIFE INC....oooooiissssssssssssss s | soveseseseses | cosi .02/18/2015 | BARCLAYS CAPITAL 2,235,540 2,000,000 17,835 | 1FE
59156R  BM 9 [ METLIFE INC......cooiiiitiiiieiicieei et bbb bbbttt enssenins | eeisesinias ....03/02/2015 | BARCLAYS CAPITAL 4,474,260 4,500,000 1FE
59156R BN 7 | METLIFE INC.....coooivirrcieeiircieesissessesesesssessesssess st sssesssessssssssessssssssesssssssssessssssssnessssssssnesssssssesssensssns | seresssseses ...03/02/2015 | BARCLAYS CAPITAL 3,681,537 3,700,000 1FE
594918 BC 7 | MICROSOFT CORP BARCLAYS CAPITAL 4,942,500 5,000,000 1FE
594918 BD 5| MICROSOFT CORP BARCLAYS CAPITAL 4,972,350 5,000,000 1FE
594918 BE 3 |MICROSOFT CORP. BARCLAYS CAPITAL 2,952,300 3,000,000 1FE
595112 BD 4| MICRON TECHNOLOGY INC PRIV PLACE........coooomiiieriienriesisessies st ssssssssesssssssssesssssssssessssns | assesesssnns ....01/29/2015 | WAMCO. 250,000 250,000 3FE
59563K AA 8| MIDAS INT HOLDCO I/FIN PRIV PLACE..........cooiiiiiiiiiiiisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | oo | oo .02/03/2015 | JP MORGAN CHASE SECURITIES 264,000 275,000 7,941 | 5FE
61746B DG 8 [ MORGAN STANLEY. ...ttt bbb bbb | sesiinsiees ....01/22/2015 | KEYBANC CAPITAL MARKETS. 713,821 709,000 5,239 | 1FE
617474  AA 9| MORGAN STANLEY CORPORATE MORGAN STANLEY. 314,000 314,000 3FE
61747Y DD 4| MORGAN STANLEY. BANQUE NATIONAL DE PARIS 154,848 150,000 1,393 [1FE
61747y DW 2| MORGAN STANLEY. MORGAN STANLEY. 17,008,460 revvenereneennnnn 17,000,000 883 [1FE
B1747Y DY 8| MORGAN STANLEY......ooooooiuuieueimiisssisesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | cossssssseees ...01/2212015 | MORGAN STANLEY. 2,977,500 3,000,000 1FE
61764R  BF 4| MORGAN STANLEY BAML TRUST.......coiiiriiiiiiiriiniiiesiissiie i i i sssssssse s sssssssssssssssssssenss | sovessianenas ....01/23/2015 | MORGAN STANLEY. 5,149,631 5,000,000 12,635 | 1FE
61764X  BJ 3| MORGAN STANLEY BAML TRUST........corrreimmrmrmimrermieremssesesssssssesssssssssssessssssnsssssssssssssssesssssssssssssssssssssssses | covsseessenns ...02/17/2015 | MORGAN STANLEY. 5,149,977 5,000,000 11,590 | 1FE
628852 AH 8 [NCIBUILDING SYS INC. CREDIT SUISSE SECURITIES LLC. 370,000 370,000 4FE
629137 AC 6| NGL ENERGY PARTNERS. RBC DOMINION SECURITIES. 96,375 95,000 2,491 | 4FE
62913T AE 2| NGL ENRGY PART LP/FIN CO PRIV PLACE VARIOUS 206,788 210,000 1,165 | 4FE
632347  AA 8| NATHAN'S FAMOUS INC PRIV PLACE........ccooiiiiiiiiriissiieniissiie sttt ssssssssssssns | sesiressienss ....02/27/2015 | WAMCO. 100,000 100,000 5FE
63938C  AB 4 [ NAVIENT CORP CORPORATE..........cooiiiiiiisiiisisssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssss s | soveseseseses | oo .02/05/2015 | GOLDMAN SACHS. 104,095 109,000 1,672 | 3FE
63938C  AC 2 [ NAVIENT CORP.......ooirriermreeirmeressssesesssessesss s ess bbbttt sensisna | seeenssnenes | creees .03/25/2015 | WAMCO. 129,193 130,000 3FE
64110L  AH 9 NETFLIXINC, VARIOUS 213,250 210,000 1,212 [4FE
64110L  AK 2 [ NETFLIX INC PRIV PLACE VARIOUS 575,000 575,000 4FE
64952W  BY 8| NEW YORK LIFE GLOBAL FDG JPM 4,999,050 5,000,000 1FE
65336Y  AK 9| NEXSTAR BROADCASTING........ococvvvevevevesesesesssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnnnns | oo | coveee .01/21/2015 | WAMCO. 310,000 310,000 4FE
666807 BJ 0 [ NORTHROP GRUMMAN CORP.........coiriimmmrriimmmtnesimsessssisessssssssssssesssssesssssssessssssessssessssssssssssssssssssssessssssessess | seeessseneees ...02/03/2015 | JPM 4,998,650 5,000,000 2FE
67020Y  AF 7 | NUANCE COMMUNICATION........coooimrimmmrreemmmreeissnessssssssssssssssssssssssesssssssssssssssssssssssesssssssssssssssssessssssssnssses | ovssssesenns ....02/25/2015 | VARIOUS 227,953 230,000 1,570 [3FE
67074D  AA 9| NWH ESCROW CORP PRIV PLACE..........coosviievieeieeiessesessis s sesissss s sses s sesssssssesssesssssssssssssssssesssessssssssses | sevsessssses ....02/11/2015 | WAMCO. 131,600 140,000 4FE
674215 AC 2| OASIS PETE INC NEW. ...02/26/2015 | VARIOUS 670,836 688,000 13,457 |4FE
674215 AD 0| OASIS PETE INC NEW. ...01/08/2015 | CS FIRST BOSTON 43,064 47,000 611 |4FE
674215 AE 8| OASIS PETE INC NEW......ooiriiermcreiescreesseesesssessesssessssssessesssesssssssssssssessssssssssssssssssssssssssssssssssnssssssenesssssenesnns | consessssenes | conee .02/26/2015 | WAMCO. 136,300 140,000 1,192 [4FE
674215  AG 3 [ OASIS PETE INC NEW......oiiiiiiririiniiiiessissssessssssssssssssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssessssss. | sovessssnnies ....03/04/2015 | VARIOUS 347,050 370,000 10,406 | 4FE
674599  BY 0 [ OCCIDENTAL PETE CORP......ccoucurririmriismemeesmssesssesssssssssssssssssssssssssesesssssssessssssessssssessssssessssssnesssssnsssssnnss | conmeesssenes | conee .01/09/2015 | SUSQUEHANA 6,011,821 5,590,000 103,772 | 1FE
681919  AS 5| OMNICOM GROUP INC........cooiriimriiiiirriiseiiessiessisessieessessssse bbb sssensbsnsins | sevisrsienes ....03/06/2015 | VARIOUS 5,393,600 5,102,000 89,569 |2FE
68233) AY 0| ONCOR ELEC DELIVERY. BARCLAYS CAPITAL 1,994,480 2,000,000 2FE
68233) BA 1| ONCOR ELEC DELIVERY. BARCLAYS CAPITAL 1,984,300 2,000,000 2FE
69353R  EJ 3| PNCBK N APITTSBURG.......cootrerermrrermeriesesesiesesessssesesesssssesssssssssssssesssessssssssesssssssssessssssssnesssssssesssnsssseses | seresssseses ...02/18/2015 | MORGAN STANLEY. 9,997,400 10,000,000 1FE
69353R  EK 0| PNCBK N APITTSBURG........coveuumrrrermmrerismsrmresieresesssesesssssssssessssssssssssesssssesssssssssssssssssssssssssssssssssnensssssneseses | sevessssneees | cveees .02/18/2015 | MORGAN STANLEY. 4,988,400 5,000,000 1FE
69363L  AA 7 [PSPC ESCROW CORP........coorriiiirriiinrciiissseiisssssssssssssssssssssssssss s sssss s sssssssssssssessssssssssssanness | sevessssnnees ....01/23/2015 | WAMCO. 270,000 270,000 4FE
70466W  AA 7 | PEACHTREE FUNDING TRUST........ooouimimimimmiiesisssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sovesesosons | covees .03/10/2015 | CREDIT SUISSE CORP 5,000,000 5,000,000 2FE
718549 AA 6| PHILLIPS 66 PARTNERS LP. RBS SECURITIES. 1,000,000 1,000,000 2FE
718549 AB 4 |PHILLIPS 66 PARTNERS LP. RBS SECURITIES. 3,998,680 4,000,000 2FE
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718549  AC 2| PHILLIPS 66 PARTNERS LP........ccoooiiiiiriiriiriieriiesiie s sisesisse st sssse st sssessse s ssssessssesssesssssssssssens. | sevesersines ....02/18/2015 | RBS SECURITIES. 2,998,590 3,000,000 2FE
72147K  AC 2| PILGRIM'S PRIDE CORP PRIV PLACE............cccoiiiiiiiiisisiisiisscsscssssasasmsasssssasssasasasssssasssssssssssssssssasssasssasssssasassnans | oovenenenens ....03/04/2015 | VARIOUS 528,000 528,000 4FE
74256L  AQ 2| PRINCIPAL LFE GLB FND Il.u.oouiioiiieeiieieissiisee s ssss s ssssssssss s ssssssss st sssssssssssssssssssssnssssnssse | ansesesssanns ....03/31/2015 | US BANK 2,996,040 3,000,000 1FE
74339K  AA 0| PROJECT HOMESTAKE MERGER PRIV PLACE. VARIOUS 447,319 443,000 5FE
74966C AA 8| RKIEXP & PROD/FIN C. CREDIT SUISSE SECURITIES LLC. 223,363 235,000 1,734 [4FE
74978Q AA 3| RSP PERMIAN INC CORPORATE. BARCLAYS 39,700 40,000 898 |4FE
759528  AJ 6| GENON REMA LLC.......cooiiisccssstcsssstsssssttsssssts sttt | v | oo .03/05/2015 | WAMCO. 261,000 240,000 4,389 [4FE
760759 AQ 3| REPUBLIC SERVICES INC.......coiiuiiiiiiiiiiiieniie sttt sisss s bbb sssasssins | sesiiensianss ....03/04/2015 | JPM 9,958,400 10,000,000 2FE
762760 AC 0| RICE ENERGY INC CORPORATE..........cccvirummreimremmrssnesesessssssssessssssssessssssssesssssssssesssssssssessssssssessssesssssssssssnnss. | seseresssnes ...03/23/2015 | WAMCO. 39,693 40,000 4FE
767754 CG 7 |RITE AID CORP. MORGAN STANLEY. 120,345 113,000 1,356 [4FE
767754 CH 5 |RITE AID CORP. CITIGROUP. 223,000 223,000 4FE
77340R  AD 9 [ ROCKIES EXPRESS PIPE WAMCO 231,000 200,000 3,125 | 3FE
77340R  AM 9| ROCKIES EXPRESS PIPELINE..........coociiiiiiiiiiierissiie sttt sssess bbb sssssssssssins | sosensianenes ....03/25/2015 | WAMCO. 261,350 240,000 5924 | 3FE
779376 AC 6 [ROVICORP HYBRID.......ooooviviririnirnnnnninnnnnenssssssenssssesesssssssssssssssssssssssss s | soseiessseses | o .03/31/2015 | VARIOUS 810,977 820,000 85 |6*

TBAA2F  ET 1| SLM CORP.....oiitir ittt bbb bbb | sobiniieenes ....03/18/2015 | BNP PARIBAS. 237,500 250,000 7,571 | 3FE
78454 AB 6| SM ENERGY CO. MERRILL LYNCH (BOA) 25,563 25,000 41 |3FE
78454 AD 2| SMENERGY CO. VARIOUS 111,993 118,000 1,220 |3FE
78454L  AF 7 [ SMENERGY CO. VARIOUS 33,938 35,000 177 |3FE
784541 AJ 9 [ SMENERGY CO...ooouoiriiiriririririiisisisisisisisisisisisesisisssisesisssssasssssssasassssssssssssassssssssssssssessssssesasesesesesinis | svssssssssis ....02/20/2015 | VARIOUS 83,688 85,000 1,208 | 3FE
78486Q AD 3| SVB FINANCIAL GROUP........coviiiiiiniiiiiiic ittt bbbt | sesisnsiees ....01/26/2015 | JPM 4,995,800 5,000,000 1FE
785592  AE 6 | SABINE PASS LIQUEFAC.........eiveimreiriieseessssesssessssesssssssssessssssssesssssssssessssssssesssssssssesssssssssssssessssesssssssnnssns. | sesesesssnes ....02/19/2015 | VARIOUS 800,925 805,000 14,818 | 3FE
785592 AK 2| SABINE PASS LIQUEFACTION PRIV PLACE VARIOUS 559,219 560,000 117 |3FE
795435 AF 3| SALIX PHARMACEUTICALS LTD STATE STREET GLOBAL MARKETS LLC. 108,250 100,000 608 |4FE
796038 AC 1 |FIRST DATA CORPORATION JPM 68,080 184,000 7,396 | 6FE
79970Y AB 1 [SANCHEZ ENERGY CORP........ccooiiiiiiiiiiieiie ittt ssienns | sesiinsiees ....03/27/2015 | VARIOUS 125,225 130,000 1,928 [4FE
79970Y  AD 7| SANCHEZ ENERGY CORP......coovvviviviimvivesissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | s | conees .03/05/2015 | VARIOUS 110,069 125,000 969 |4FE
80007P  AQ 2| SANDRIDGE ENERGY INC.......ccoirreummmirremmmrmrismsrssssmessssssessssssssssssssssssssssssssssssssessssssssessssssessssssssssssnssssssnenses. | conmeesssnes | coonee .01/08/2015 | GOLDMAN SACHS 44,505 69,000 1,370 [4FE
80007P AT 6 | SANDRIDGE ENERGY INC. GOLDMAN SACHS. 50,395 84,000 2,551 |4FE
808513 AK 1 |CHARLES SCHWAB CORP WELLS FARGO SECURITIES 14,981,100 1FE
808513 AL 9| CHARLES SCHWAB CORP. WELLS FARGO SECURITIES. 7,966,400 8,000,000 1FE
80874Y AT 7| SCIENTIFIC GAMES........cooocvvvevevvvvvervvmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnses | oo | coveee .03/24/2015 | MORGAN STANLEY. 335,953 361,000 8,639 | 5FE
82088K AC 2 [ SHEA HOMES LP/FNDG CP PRIV PLACE...........ovvimiiiiiisiiesisieseiss s sssesssssssssesssssssssesssssssssesssssssssessssassssens | assssesssnns ...03/11/2015 | VARIOUS 276,000 276,000 4FE
82088K AD 0 [ SHEA HOMES LP/FNDG CP PRIV PLACE..........cosvetiieriinierereeie e sessssssesessssssessssssssessssssssesssssssssssses | sevesessines ...03/11/2015 | VARIOUS 436,000 436,000 4FE
832696 AE 8| JM SMUCKER CO.....oovvvrvrrrrirriininnicssesisssesssssss s | cosssssssiss ....03/12/2015 | BANK AMERICA 995,720 1,000,000 2FE
832696 AJ 7|JM SMUCKER CO. ...03/12/2015 | BANK AMERICA 2,999,250 3,000,000 2FE
832696 AN 8 |JM SMUCKER CO ..03/12/2015 | BANK AMERICA 3,932,400 4,000,000 2FE
842400 GE 7 [ SOUTHERN CAL EDISON.......covurmurriirmmeriismssisssersesssessssssesssssssssssesesssssssesssssssesssssesesssssssssssssessssssessssnssssssnenss | conseesssnes | coonee .01/13/2015 | CITIGROUP. 1,992,320 2,000,000 1FE
845467  AJ 8 SOUTHWESTERN ENERGY.......coviiurriciiiiiiisiiiiseressissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssssns. | sovessssnies ...01/20/2015 | BANK AMERICA. 3,997,960 4,000,000 2FE
845467 AK 5[ SOUTHWESTERN ENERGY.......oovviuimriiiririimrmeresssnesessssssssssesessssssssssssssssssssssssssessssssessssssessssssssssssnsssssssnsssss. | coneeesssens | conee .01/20/2015 | BANK AMERICA. 3,995,880 4,000,000 2FE
845467 AL 3| SOUTHWESTERN ENERGY ..ottt sisssess s sisss st ssse s ssssssssssssnnss. | sevesessienes ....01/20/2015 | VARIOUS 3,597,141 3,605,000 2FE
84756N AG 4 [ SPECTRA ENERGY PARTNERS JPM 2,977,020 3,000,000 2FE
847788 AS 5| SPEEDWAY MOTORSPORTS INC PRIV PLACE. WAMCO. 270,000 270,000 3FE
85171R  AA 2| AMERICAN GENERAL FINANCE...........ostviirirerirerirerssesssesssssssesssesssesssssssssessssssssesssssssesssssssnessssssssesssnsssnes | seresesseses ....01/22/2015 | CITIGROUP. 107,500 100,000 805 [4FE
85207U  AJ 4| SPRINT CORP CORPORATE........covvururriismreessmersesssessassssssssssesssssssessssssesssssssessssssessssssssssssssssssnssssssnssssseneens | sesesssneees | coeees .02/20/2015 | VARIOUS 619,800 620,000 17 |4FE
866860 AA 7 [ SUNPRODUCTS CORPITHE.........cosiieiiireiinreieesecisesssissssssisssssssssssssssssssssssssssssesssssssssssssssssssssssssssssssssans. | seveisssnnees ....01/23/2015 | WAMCO. 60,550 70,000 2,004 | 5FE
86732Y AG 4| SUNEDISON INC HYBRID........cocvvvrvermvrrrienrnnnnnnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | oo | ovees .03/10/2015 | VARIOUS 236,290 210,000 585 |6*

867363 AX 1| SUNGARD DATA SYS INC......iiiuuiiiriiiiieriissiieseissiie bbb | sessinsianes ....02/04/2015 | BARCLAYS CAPITAL 673,531 666,000 11,661 | 5FE
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86765L AA 5| SUNOCO LP/FINANCE CORP PRIV PLACE.........ccooiiiiriineiiisisesisesiee st st ssisssssessssssssessssssins. | severessines ....03/27/2015 | BANK OF AMERICA. 355,000 355,000 3FE
86881L AA 4| SURGICAL CARE AFFILIATES PRIV PLACE.........coooooovrrrrrrcvrerncccnnnsenennsssesssenesesssssssssssesssssssssssssssssssssssssssesssssssssesess | sossiisssiss ....03/11/2015 | WAMCO. 200,000 200,000 5FE
87165B  AE 3 [ SYNCHRONY FINANCIAL.......cooiiiiiiiiiiitisiie sttt | sesiinsiees ....01/26/2015 | JPM 2,993,730 3,000,000 2FE
87236Y AE 8| TD AMERITRADE HOLDING CO JPM 3,990,600 4,000,000 1FE
87612B AS 1| TARGA RESOURCES PARTNERS PRIV PLACE. VARIOUS 792,000 792,000 3FE
87910P AM 2| TEKNI-PLEX INC. CITIGROUP. 171,430 158,000 1,883 [4FE
879868 AK 3 [ TEMPLE INLAND INC.......oovoioriieicrencneicsccencscsescsesese s | seseseseseses | o .01/06/2015 | JPM 315,000 300,000 9,244 | 2FE
88033G  BM 1| TENET HEALTHCARE COR.......cooiiiiriiiiiniisesiiesite sttt sisnnnies | sesisnsiees ....03/26/2015 | WAMCO. 461,450 440,000 5,867 |4FE
88033G CE 8| TENET HEALTHCARE CORP..........oorviiemirriissesieressssesssssssssssssssesssssssssssssssssssssssssssessssssesssssessssssnssssssenssnsess | covsvesesenns ....02/19/2015 | BANK OF AMERICA. 201,375 179,000 5777 |4FE
880394 AB 7| TENNECO PACKGNG INC. WAMCO 50,750 50,000 1,038 |5FE
88104L AA 1 |TERRAFORM PWR OPERL VARIOUS 655,041 660,000 4FE
88160Q AG 8| TESORO LOGISTICS LP/CORP  CORPORATE VARIOUS 218,150 220,000 2,655 | 3FE
88160Q AH 6| TESORO LOGISTICS LP/CORP  CORPORATE.........ccooiimiriiriinciiisisesissiese st ssbessssessiessssesssssssessins | seviressienss ....02/11/2015 | VARIOUS 226,238 220,000 3,667 | 3FE
883556 AY 8 THERMO FISHER SCIENTIFIC CORPORATE...........coovoiiniciiisisisisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sesesessseses | cosi .01/27/2015 | VARIOUS 4,885,372 4,770,000 61,934 | 2FE
902494 AN 3| TYSON FOODS, INC.......ooiiiiimriiiiienie st ssie s sssss st sienes | sesiiensianns ....03/10/2015 | VARIOUS 1,217,068 1,144,000 24,253 | 2FE.
903293 BD 9 |USG CORP. VARIOUS 163,000 163,000 4FE
90331H MQ 3| US BANK NA CINCINNATI US BANK 9,984,800 10,000,000 1FE
90520G AA 4| MUFG UNIOIN BANK NA. US BANK 5,298,130 5,000,000 66,607 | 1FE.
907818  EA 2 [ UNION PACIFIC CORP.........ccouuuiitumiiamiiimimisisasisisisisisisisisisisisisisasisisisisisisasisasisisisisisisisasisisasasasasssasssssssssssasasssssssasnsnss | sossssssssis ...01/26/2015 | BARCLAYS CAPITAL 4,989,300 5,000,000 1FE
907818  EB 0| UNION PACIFIC CORP........ociiuiiiiriiiiiriieiies st sissbes bbb bbb | sesiinsianns ....01/26/2015 | CREDIT SUISSE CORP. 4,984,850 5,000,000 1FE
907818  EC 8 [ UNION PACIFIC CORP.........oooureriireriseresisesessssesssssessssssessssssssessssssessssssessssssssssssssssssssssssssssssssssssssssssessssnns. | sevessseneees ....01/26/2015 | CREDIT SUISSE CORP. 6,970,320 7,000,000 1FE
90931Q  AA 5| UNITED CONTINENTAL HOLDINGS INC WAMCO 91,688 90,000 1,975 [3FE
911365 BB 9| UNITED RENTALS INC. WAMCO 142,975 140,000 1,275 [4FE
911365 BD 5| UNITED RENTALS INC CORPORATE VARIOUS 145,000 145,000 4FE
91159H  HK 9| US BANCORP.........oiiiiitiiitcei ittt bbb bbb ssbienss | sibensiienes ....03/12/2015 | US BANK 3,102,960 3,000,000 1,800 [1FE
91159)  AA 4| USBANCORP..........iiiioiiisssisssssssssssssssss s | s | e .02/20/2015 | KEYBANC CAPITAL MARKETS 1,344,265 1,335,000 4,376 | 1FE
91359P  AJ 9| UNIVERSAL HOSPITAL S....oooivvirmrriimmereismsesessssesssssssessssssessssssssssssssssssssssessssssssssesssssessssssenesssssssessssssesssssonenns | conseesssnes | coonee .02/12/2015 | WAMCO. 189,725 220,000 3,518 |4FE
914906 AP 7 [ UNIVISION COMMUNICATIONS VARIOUS 713,753 662,000 2,110 |4FE
91829K  AA 1| VALEANT PHARMACEUTICALS INTERN, JPM 639,031 605,000 14,035 | 4FE
91911K  AE 2| VALENT PHARMACEUTICALS VARIOUS 444,475 440,000 785 |4FE
920355  AH 7 [ VALSPAR CORP.........oooiiiiiiiiimimiiiiiiiiiisiiiiaissassssssssisssssssssssssssssssssssssssssssasasasssasssssasssasasssssssis | seseseseseses | cosi .01/15/2015 | WELLS FARGO SECURITIES! 2,992,350 3,000,000 2FE
920355  AJ 3 [ VALSPAR CORP.....ccouuiritummirisiniesisieessesssssssssessssssee s s stk seneninen | reeereseneees ....01/15/2015 | WELLS FARGO SECURITIES 4,948,100 5,000,000 2FE
92343V BR 4 [ VERIZON COMMUNICATIONS INC.......cootrermrrirermimirreseeiiesessesssesssssssesessseseseesssesssssesssessssesssesssesssssssssesssssesses. | sevssesssenes ...03/06/2015 | VARIOUS 6,820,120 6,000,000 143,056 | 2FE
92343V CU 6| VERIZON COMMUNICATIONS, INC. PRIV PLACE...........ccsmmruriiermrirneressssesssssssssssssssessssesssssssssssesessssesssssnenes. | conesesssenes ...03/30/2015 | STATE STREET GLOBAL MARKETS LLC. 17,320,435 v 18,205,110 2FE
92531X BB 7 [VERSO PAPER HLDGS LL ...02/127/2015 | WAMCO. 108,350 110,000 2,046 |4FE
925524 BB 5 |VIACOM, INC ..01/13/2015 | BARCLAYS CAPITAL 1,656,915 1,460,000 19,264 | 2FE
929160 AS 8 [ VULCAN MATERIALS CORPORATE.........ciriuirmerrismerissmessesssesssssssssssessssssesesssssesessssssesssssssessssssssssssossssssnenenes. | coneessssenes | conee .03/16/2015 | MERRILL LYNCH (BOA) 755,000 755,000 3FE
931427  AH 1| WALGREENS BOOTS ALLL.....oouvverriessieseeisessseessssssssessssssssses s ssssesssssssssesssssssssessssssssessssssssessssssssessssssssesssssnsss | avvesesssnns ...03/19/2015 | BANK AMERICA. 5,158,500 5,000,000 66,500 |2FE
94106L  BA 6 [ WASTE MANAGEMENT INC......oovvourmrveimmriiimerissessesssessssssessesssesssssssssssssssssssesssssssesssssssessssssssssssnssssssssensssses. | coneeesssens | coee .02/18/2015 | GOLDMAN SACHS 3,982,960 4,000,000 2FE
94106L BB 4 | WASTE MANAGEMENT INC.......oooiiiiiiieiiieriiesiiesiesesise s sssss s sssse st sssesesssensies. | sevesesssenes ....02/18/2015 | GOLDMAN SACHS 2,995,020 3,000,000 2FE
94106L BC 2 | WASTE MANAGEMENT INC. GOLDMAN SACHS. 1,995,880 2,000,000 2FE
94974B  GF 1| WELLS FARGO & COMPANY. WELLS FARGO SECURITIES. 9,986,400 10,000,000 1FE
94974B  GH 7 | WELLS FARGO & COMPANY........ovuuurreemmrrememnressseressssssesssssssssssssssssssssssssessssssessssssssssssnssssssssssssssnssssssnssssns. | ovevesesenns ....02/11/2015 | WELLS FARGO SECURITIES, 4,983,300 5,000,000 1FE.
95931T  AA 8| WESTERN REFNG LOGIST......cooirriummrriiimrmisiessismesssssesssssmesssssssssssessssssessssssssssssssssssssessssssessssssesssssnnssseses. | sevssnssenes | cveees .02/06/2015 | MERRILL LYNCH (BOA) 270,000 270,000 4FE
966387 AG 7| WHITING PETE CORP NE.......cooiiieriiriiesiiesiiesisesiisessse s i bbbttt sisnssesesssns | sevesessienes ....02/10/2015 | VARIOUS 38,413 40,000 767 | 3FE
966387 AH 5 [WHITING PETE CORP NE.....ooovvvivrvrrrirnrinnnnrnrnsnsnsssnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sosssessseses | oo .01/22/2015 | VARIOUS 18,444 20,000 394 |3FE
966387 AM 4 | WHITING PETROLEUM CORP PRIV PLACE JPM 165,000 165,000 3FE
96949L  AC 9| WILLIAMS PARTNERS LP. BARCLAYS CAPITAL 7,961,760 8,000,000 2FE
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983793 AB 6| XPO LOGISTICS INC PRIV PLACE.......coiiiineiinetieesins et sissssse s sbese s ssese s sssese s sseseses | sevisesiones ....02/04/2015 | WAMCO. 228,800 220,000 8,085 |4FE
984121 CL 5 XEROX CORPORATION.......ccoovvvvvervvrvvnnssssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssonss | sosssssssiis ....02/26/2015 | MIZUHU SECURITIES USA 4,971,400 5,000,000 2FE
98412  BA 1| XEROX CORP MED TERM......ooiiiiiiiiiiiiiiciie it ssess bbbt sbsse st sstssssiensinnss | essiinessies ....03/30/2015 | VARIOUS 6,629,758 6,242,000 163,846 | 2FE
98956P AF 9| ZIMMER HOLDINGS INC CREDIT SUISSE CORP. 1,995,300 2,000,000 1FE
98956P AH 5| ZIMMER HOLDINGS INC CITIGROUP. 991,960 1,000,000 1FE
98956P AK 8| ZIMMER HOLDINGS INC BANK AMERICA. 1,998,960 2,000,000 1FE
98978V AE 3| ZOETIS INC....oovvvrvirrrrerirccecccncsrescsssssess s | e | i .01/23/2015 | NOMURA SECURITIES, 3,004,110 3,000,000 16,771 | 2FE
G3030V CF 7| EUROPEAN BKRECON & DEV  CORPORATE.........cooiiriiiriisiiseriinniie s sisssssssssssssise s ssssssessssnns. | siossiineses ....01/27/2015 | TORONTO DOMINION SECURITIES 1,555,378 1,513,233 38,782 | 1FE.
008916 AP 3 [AGRIUM INC PV ...02/25/2015 | RBC CAPITAL MARKETS 4,992,750 5,000,000 2FE
008916 AQ 1[AGRIUMINC BANK AMERICA. 4,955,500 5,000,000 2FE
13645R  AS 3| CANADIAN PACIFIC RR CO. MORGAN STANLEY. 14,993,550 15,000,000 2FE
374825 AA 5 |GIBSON ENERGY INC RBC DOMINION SECURITIES, 181,350 180,000 439 | 3FE
50015Q AB 6| KODIAK OIL & GAS CORP. A ....02/20/2015 | CS FIRST BOSTON 281,813 270,000 5119 | 3FE
552704 AA 6 |MEG ENERGY CORP A ....02/25/2015 | BARCLAYS 28,613 30,000 869 |4FE
552704 AC 2| MEG ENERGY CORP. A ....03/17/2015 | VARIOUS 119,094 125,000 4,015 |4FE
575385 AA 7 [MASONITE INTERNATIONAL C PRIV PLACE BANK OF AMERICA 25,000 25,000 4FE
68245X AA 71011778 BC/NEW RED FIN CORPORATE WAMCO 31,238 30,000 735 [5FE
683715 AA 4| OPEN TEXT CORP PRIV PLACE BARCLAYS 785,000 785,000 3FE
69480U AK 3 |PACIFIC RUBIALES ENE A ...01/29/2015 | VARIOUS 472,831 820,000 984 |3FE
73755L AM 9| POTASH CORP-SASKATCHEWAN. A ....03/23/2015 | BANK AMERICA. 4,976,000 5,000,000 1FE
89352H AH 2 [ TRANSCANADA PIPELINE. A ...01/07/2015 | SUSQUEHANA 1,992,760 2,000,000 7,375 [1FE
91831A  AA 9| VRXESCROW PRIV PLACE VARIOUS 1,128,725 1,125,000 4FE
91831A  AB 7| VRXESCROW CORP. DEUTSCHE BANK. 205,000 205,000 4FE
91831A AC 5| VRXESCROW PRIV PLACE VARIOUS 785,000 785,000 4FE
00131L  AB  1|AIA GROUPLTD Foenes ....03/04/2015 | MORGAN STANLEY. 2,996,190 3,000,000 1FE
002799 AT 1 |ABBEY NATL TREASURY SERV. | ......03/09/2015 | BANK AMERICA 24,946,250 25,000,000 1FE
00507U AM 3 [ ACTAVIS FUNDING SCS Frr ...03/03/2015 | JPM 2,998,530 3,000,000 2FE
00507U AS 0| ACTAVIS FUNDING SCS ....03/03/2015 | JPM 3,487,575 3,500,000 2FE
00507U AT 8 |ACTAVIS FUNDING SCS 3/03/2015 | JPM 2,987,100 3,000,000 2FE
00507U AU 5| ACTAVIS FUNDING SCS ....03/03/2015 | JPM 2,984,310 3,000,000 2FE
00928Q AN 1 |AIRCASTLE LTD. Frioon ...01/12/2015 | JP MORGAN CHASE SECURITIES 200,000 200,000 3FE
02154C AD 5| ALTICE FINANCING S.A [ ....02/04/2015 | VARIOUS 1,083,615 1,075,000 285 |4FE
03969A AE 0| ARDAGH GROUP SA Frr ....03/10/2015 | WAMCO. 212,100 210,000 1,693 [5FE
03969L AA 4 [ ARDAGH GROUP SA |- ...02/03/2015 | STATE STREET GLOBAL MARKETS LLC. 382,850 380,000 5FE
05565Q BZ 0 |BPPLC ....01/21/2015 | GOLDMAN SACHS 2,020,520 2,000,000 14,422 | 1FE
05565Q CX 4 |BP CAPITAL MARKETS PLC .....02/10/2015 | RBS SECURITIES, 10,000,000 S— [ 0 K] 1FE
06738E AE 5|BARCLAYSPLC [ ....03/09/2015 | BARCLAYS CAPITAL 4,984,250 5,000,000 1FE
22025 AE 8| CORRAL PETROLEUM HOLDING Foores ....01/07/2015 | STATE STREET GLOBAL MARKETS LLC 26,406 26,406 6*

22289R AA 4| COVERIS HOLDINGS SA |- ....02/10/2015 | WAMCO. 202,000 200,000 4,638 [4FE
251525 AP 6| DEUTSCHE BANK AG, Foones ....03/27/2015 | DEUTSCHE BANK SECURITIES 9,961,000 10,000,000 3FE
30251G AN 7| FORTESCUE METALS GROUP LTD ......03/05/2015 | WAMCO. 175,925 210,000 6,338 |3FE
45824T AC 9| INTELSAT JACKSON HLD. ....03/24/2015 | WAMCO. 20,625 20,000 653 [4FE
45824T AP 0| INTELSAT JACKSON HLD. Frrn ...03/23/2015 | WAMCO. 296,200 320,000 2,400 |4FE
55181X AA 0|LYNXICORP PRIV PLACE |- ....02/03/2015 | WAMCO. 214,500 200,000 3,931 |4FE
552081 AM 3 [ LYONDELLBASELL IND NV. Frr ....02/26/2015 | MORGAN STANLEY. 1,967,060 2,000,000 2FE
62886H AK 7 |NCL CORPLTD [ ....03/17/2015 | BANK OF AMERICA 81,600 80,000 389 |4FE
63938M AD 8| NAVIOS MARITIME HOLDINGS INC ....01/15/2015 | WAMCO. 162,350 170,000 2,532 | 4FE
65504L AL 1 [NOBLE HOLDING INTL LTD ....03/11/2015 | CITIGROUP. 1,972,600 2,000,000 2FE
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65504L AN 7 | NOBLE HOLDING INTL LTD. Frr .......03/11/2015 | JPM 1,994,400 2,000,000 2FE

86389Q AA 0| STUDIO CITY FINANCE LTD PRIV PLACE. Frovor ......03/26/12015 | CS FIRST BOSTON 253,750 250,000 7,083 | 4FE

893830 BB 4| TRANSOCEAN INC. Frr .......03/25/2015 | VARIOUS, 386,593 452,000 6,051 | 3FE

893830 BC 2| TRANSOCEAN INC ...03/31/2015 | VARIOUS 276,388 360,000 4,999 (3FE

92769V  AG 4| VIRGIN MEDIA FIN PLC. 1/13/2015 | VARIOUS 400,000 400,000 4FE

98313R  AA 4| WYNN MACAU LTD. ....03/26/2015 | BANK OF AMERICA. 192,700 205,000 4,963 [3FE

98420E  AC 9| XLITLTD SUBNT. [ ......03/25/2015 | MORGAN STANLEY. 1,992,660 2,000,000 2FE

98420E AD 7 [ XLITLTD SUBNT. Frenes .......03/24/2015 | MORGAN STANLEY. 2,973,450 3,000,000 2FE

989540 AA  1[ZIGGOBDFINBYV. Frnnnn .......01/14/2015 | WAMCO. 200,000 200,000 4FE
3899999. Total Bonds - Industrial and Miscellaneous 844,003,427 840,061,749 | oo 2,481,172 XXX
8399997. Total Bonds - Part 3 1,657,177,892 ..1,624,156,355 | ..o 4,942,920 XXX
8399999. Total Bonds 1,657,177,892 2 1,624,156,355 | .o 4,942,920 XXX
Preferred Stocks - Industrial and Miscell

013817 30 [ ALCOA INC....couurermrermerireeteerissesssessseessssss st ssss st ss st ss st sass st sss st s ss st sssssessssssssesssssssssensssssssnnsss. | sessresesenes .......03/30/2015 | VARIOUS 14,623.000 668,063 P4ALFE

03027X 40 7 | AMERICAN TOWER CORP PRF HYBRID........cecriuumurrirmmemrismrmiissessssiessssssssesssssssssssssssssesssssenesssssssessssssssssses | onmessesenne .......02/26/2015 | WAMCO. 1,640.000 164,000 PéL

902494 30 1| TYSON FOODS, INC PRF HYBRID........c..iriurirmirieerirmnieeresesieesesessssssssesssssssssssesssssesssssssssesssssssssesssssssssesssessss | sesesesesenes .......03/31/2015 | VARIOUS 11,870.000 582,247 P5L

GO0B3B 11 6 [ ACTAVIS PLC......ouuuititrriesssssseessssesssss s | nsessenes .......02/25/2015 | VARIOUS 2,645.000 2,645,578 PéL
8499999. Total Preferred Stocks - Industrial and Miscellaneous 4,059,888 XXX e 0 XXX
8999997. Total Preferred Stocks - Part 3 4,059,888 XXX e 0 XXX
8999999. Total Preferred Stock: 4,059,888 XXX e 0 XXX
Common Stocks - Industrial and Miscell

00130H 10 5[ AES CORPIVA......oooooiteterisesesesmsesmsesasasisasasasasasasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssosnnns | sossssssssss ......01/15/2015 | HERNDON 89,072.000 1,166,308 XXX L

032095 10 1 [ AMPHENOL CORP........otiitiiiritsiitiissiie sttt senssenies | sevisnsianes .......03/31/2015 | MUNDER 207.000 12,193 XXX L

05536 10 0| BCS FINANCIAL CORP........oovrvvorrrrrerirenccnnesesssesssssesssssssssssssssssssssssssss s ssssssssssssssssssssssssesesessseses | coosessssnees ......03/31/2015 | STATE STREET GLOBAL MARKETS LLC. 226,015.000 6,774,173 XXX A

071813 10 9 [ BAXTER INTERNATIONAL INC......oouireiimmiriimrririsesesriseesssssssesssssssesesssss s sssssss st ssssessssssesssssssssssssessssssnes | seeessseneens .......01/28/2015 | HERNDON 16,148.000 1,140,578 XXX L

122017 10 6| BURLINGTON STORES MUNDER 53,200.000 2,605,529 XXX L

134429 10 9| CAMPBELL SOUP CO. HERNDON 6,164.000 290,086 XXX L

141619 10 6 | CARDIOVASCULAR SYS COMMON STK......coivummriumrimeriierimesiiesiiesisesssesissesssessssssssessssesssessssesssessssssssnessenens | cossrinessees .......03/31/2015 | MUNDER 17,374.000 675,099 XXX L

16934W 10 6| CHIMERIXINC COMMON STK......oovovvrrrrrrrrrenrencnernsesesesssesesssssesssssssssssssssssssss s | oo ......03/10/2015 | MUNDER 44,800.000 1,830,972 XXX L

18911Q 10 2| CLOUD PEAK ENERGY COMMON STK......ovuuumreeummrreesmmsressmnesesssesssssesssssssessssssssssssssssssssssssssssssssssssssseneesssss | seeeseseneees .......03/25/2015 [ SNYDER CAPITAL 194,654.000 1,237,699 XXX L

192446 10 2| COGNIZANT TECHNOLOGY SOLUTIONS..........omrveueirecmmmiessssissnssissssssssssssssssssssssssssssssssssssssssssssssssssssnns | sosssosssenes .......03/30/2015 | MUNDER 1,800.000 113,835 XXX L

194162 10 3| COLGATE-PALMOLIVE CO. HERNDON 11,684.000 813,986 XXX L

25278X 10 9 | DIAMONDBACK ENERGY COMMON STK MUNDER 28,100.000 2,066,416 XXX L

258278 10 0 [ DORMAN PRODUCTS COMMON STK.......civiriririnieininininisisssssisssssssssssssssssssssssssssssssss st | sosssisssiss ......03/09/2015 | SNYDER CAPITAL 27,589.000 1,237,679 XXX L

464287 46 5| ISHARES MSCIEAFE ETF ...ttt nssnssienss | sisensiieiss .......03/03/2015 | MORGAN STANLEY. 10,700.000 695,805 XXX L

464287 48 1| ISHARES RUSSELL MIDCAP GROWTH.........ooomureeemmireeammsressassesssesssssesssssssssssssssssesssssssssasssssssnsesssssesssssenseses | covssnnseenes .......01/09/2015 | MUNDER 22,800.000 2,122,644 XXX L

52471Y 10 6| LEGACY TEXAS FINL COMMON STK......coocuumrriuummerresmmerresiessssssssssssessssssssssssssssssesssssssssnssssssessssssesssssssessssnonss | coneeesesenne .......01/30/2015 | VARIOUS 126,210.000 2,707,157 XXX L

587200 10 6 [ MENTOR GRAPHICS CORP. MUNDER 4,700.000 115,129 XXX L

595017 10 4 [ MICROCHIP TECHNOLOGY INC MUNDER 2,300.000 114,908 XXX L

682189 10 5| ON SEMICONDUCTOR CORP. MUNDER 9,500.000 115,569 XXX L

B9370C 10 O PTCINC...cooueverrereerirreineiiesessessesesssesssesssse sttt sttt ss s ssss s ssssssssessssssssnessssssssesssssssesssennsns | seremssseses .......03/30/2015 | MUNDER 3,100.000 112,404 XXX L

716933 10 6 [ PHARMACYCLICS INC COMMON STK......ooourriummmreeemmreesmmeressssssssssesssssssssssssessssssssssssssssssssssssssnssssssesssssnes | seeeseseneees .......02/24/2015 | MUNDER 15,700.000 2,929,917 XXX L

T2724% 10 4 [ PLIC INVESTMENT.......oooiiieiiirieiinsceiisssssesssssse s ssssssss s sssssss s sssssssssssss s ssssssssssssssssssssnssses | covssssssenn .......03/31/2015 | STATE STREET GLOBAL MARKETS LLC 32.550 1,627,500 XXX A

756577 10 2 |REDHATINC MUNDER 1,500.000 115,356 XXX L

78462F 10 3| SPY EXCHANGE TRADED FUNDS MORGAN STANLEY. 191,590.000 40,386,547 XXX L

78467 10 0| SS&C TECHNOLOGIES HOLDINGS INC MUNDER 1,800.000 113,636 XXX L

83421A 10 4| SOLERA HOLDINGS INC.......vvevurirremmmnireesmnesessssessssssesesssssesssssssssssssssssssssssssssssssesssssssesssssssessssssnesssssssssssnnesess. | conmeesssenes | soonee .03/30/2015 | MUNDER 2,200.000 113,986 XXX L
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B7162H 10 3| SYNTEL INC....ooiiieiiiicieiictciis ittt | sevenssienes ....03/30/2015 | MUNDER 2,100.000 110,458 XXX L
922042 87 4 | VANGUARD EX TRD FUN......ooriiiririrrrirircnccrrenccencnsssssssssssssss sttt | s ....03/03/2015 | MORGAN STANLEY. 3,260.000 181,804 XXX L
92343V 10 4 [ VERIZON COMMUNICATIONS INC.........ooiriuiriiriiniiieriissiie s ssiese s sssess s sbess s bbb ssssessssssssenies. | sevisnsiones ....01/12/2015 | HERNDON 24,574.000 1,156,662 XXX L
92345Y 10 6| VERISK ANALYTICS INC CLASS A MUNDER 41,800.000 2,970,051 XXX L
N59465 10 9| MYLANNV. STATE STREET GLOBAL MARKETS LLC. 57,950.000 3,344,005 XXX L
M22465 10 4 | CHECKPOINT SOFTWARE TECHNOLOGY. ....03/30/2015 | MUNDER 1,400.000 117,208 XXX U
Y0486S 10 4| AVAGO TECHNOLOGIES LTD. Frinrens ....03/30/2015 | MUNDER. 900.000 117,316 XXX L
9099999. Total Common Stocks - Industrial and Miscell uS. 79,232,615 XXX e 0 XXX
Common Stocks - Mutual Funds
00769G 77 4 | ADVISORS INNER CIRCLE FD.......cooouurrvermmrrrirmreeismeresesmessessssssssssssssssssssssssessssssessssssesssssssessssssssssssssssssssenesss. | sonseesssenes | cooneed 03/31/2015 | STATE STREET GLOBAL MARKETS LLC. 27,259.289 311,496 XXX A
018918 22 7 [ ALLIANZGINFJ DVD VAL-INST.....oooiieiriiiisreiiiscees s ssssssessssssesssssssssssssssssssssssssssssssssssssssnssssssssssssnns | sovessesnees ....03/31/2015 | FIDELITY CAPITAL MARKETS. 1,230.749 20,990 XXX L
197199 80 5| COLUMBIA ACORN USA Z.......oovivurmrmcrereresssmsisesssssesessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | aesssssessnes | soeees .03/31/2015 | FIDELITY CAPITAL MARKETS. 672.536 20,417 XXX L
315792 19 2| FIDELITY FREEDOM K 2035..........coocomiimiiiniisseeisseisssisss s sssssssss st ssssssssesssssssssesssssssssessssssssesssssnssses | assesessssnns ....01/30/2015 | FIDELITY CAPITAL MARKETS 225.750 3,506 XXX L
315792 21 8|FIDELITY FREEDOM K 2030. FIDELITY CAPITAL MARKETS, 1,856.961 28,231 XXX L
315792 22 6 | FIDELITY FREEDOM K 2025 FIDELITY CAPITAL MARKETS 29,414.906 439,606 XXX L
315792 23 4 |FIDELITY FREEDOM K 2020 FUND FIDELITY CAPITAL MARKETS 9,221.032 132,266 XXX L
315792 24 2| FIDELITY FREEDOM K 2015 FUND.........ciiiiiiiiiiiiiiiisiscssccssssscssssscssssssasssssssssssssssssssssssasssssssssssasasssasasasssasasssannes | seveseseseses | covee .03/31/2015 | FIDELITY CAPITAL MARKETS. 2,880.258 39,505 XXX L
315792 25 9| FIDELTIY FREEDOM K 2010.........couuiiiuiiiiiieniisiiesiiesisessisssssesssss bbb sssesssssssiesssines. | sesisensianss ....03/31/2015 | FIDELITY CAPITAL MARKETS 4,809.749 63,950 XXX L
315792 28 3 [ FREEDOM KINCOME FUND..........coooiiiiiiiiiiiiiisnsicisscssssssssssssssssss st | seseseseseses | o .03/31/2015 | FIDELITY CAPITAL MARKETS. 2,626.693 31,246 XXX L
315911 76 8 | FIDELITY SPARTAN 500 INDEX-INST CLASS FIDELITY CAPITAL MARKETS 4,096.858 300,629 XXX L
316066 84 4 |FIDELITY VALUE FUND - K FIDELITY CAPITAL MARKETS 1814 208 XXX L
316146 10 9| FIDELITY INVESTMET GRADE BOND FIDELITY CAPITAL MARKETS 26,153.517 208,606 XXX L
411511 50 4| HARBOR CAPITAL MUT FUND.......cccoiviimriirimmrieersrssissssss s ssssssssesssessssessssssssesssssssesssssssesssensssnesssessssessss. | sesessseneses ....03/31/2015 | FIDELITY CAPITAL MARKETS. 567.752 33,547 XXX L
416645 60 4 | HARTFORD CAPITAL APPREC-Y........ciiiiiiisiiisisissssssssssssssssssssssssssssssssssssss sttt | covessesseees ....03/31/2015 | FIDELITY CAPITAL MARKETS. 296.153 12,418 XXX L
A7803W 40 6| JH DSCPL VAL Lottt bbbt | sibensiinenes ....03/31/2015 | FIDELITY CAPITAL MARKETS. 39.918 833 XXX L
701769 10 1 |PARANASSUS CORE EQUITY FD-INV. FIDELITY CAPITAL MARKETS. 5,950.221 243,707 XXX L
701769 40 8 | PARNASSUS CORE EQUITY FUND-INS. FIDELITY CAPITAL MARKETS 574.605 22,704 XXX L
74253Q 74 7 |PRINCIPAL MIDCAP FUND-INS MUT FUND. FIDELITY CAPITAL MARKETS 2,121.559 46,910 XXX L
T4441C 80 8 [ PRUD/M MIDCAP GR Z.....ooouerreeveesisissssssssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssssssssessssssssssnssssssssssssssnnnns | vonsseseesses | conees .03/31/2015 | FIDELITY CAPITAL MARKETS 264.936 10,829 XXX L
78081A 30 3 [ROYCE PENNSYLVANIA MUTUAL FUND - IS......ooiiiriinriiieiinsisisissssssessssessssessssssssesssssssssesssssssssesssssssssessssnssses | assesessssnns ....03/31/2015 | FIDELITY CAPITAL MARKETS. 1,709.969 21,027 XXX L
880196 87 8| TEMPLETON FOREIGN FUND R-B..........cocouuuummmmmmmmmmmmmmmmmmmsmsmmmsmsssmsssmsmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssasssasnnns | seveseseseses | cosi .03/31/2015 | FIDELITY CAPITAL MARKETS. 5,008.840 34,368 XXX L
880199 60 9| TEMPLETON GROWTH RB......couuuiiuuumiiressssemsssssemssssseessssssesasssssesssssssssssesensssssnssssssssssssssssssenssssssnsssesssssssennes | onsensesenss | oo .03/31/2015 | FIDELITY CAPITAL MARKETS 89.803 2,109 XXX L
9299999. Total Common Stocks - Mutual Fund: 2,029,108 XXX e 0 XXX
9799997. Total Common Stocks - Part 3 81,261,723 XXX e 0 XXX
9799999. Total Common Stock 81,261,723 XXX | 0 XXX
9899999. Total Preferred and Common Stock 85,321,611 XXX 0 XXX
9999999. Total Bonds, Preferred and Common Stock: 1,742,499,503 XXX e 4,942,920 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.
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Bonds - U.S. Government
912810 FT 0| UNITED STATES TREASURY. ... | 01/21/2015] JPM. 21,852,344 | ... 20,000,000 .23,288,281 23,209,246 (6,731) (6,731) 23,202,514 | oo 4,666,958 ...4,666,958 ..401,087 |.02/15/2036 | 1..
912810 QU 5[ UNITED STATES TREASURY. 03/12/2015| VARIOUS. .37,807,852 3,600,000 .30,434,844 24,963,371 3,282 3,282 30,514,856 7,292,996 ..7,292,996 .442,972 |.02/115/2042 | 1..
912810 RG 5| UNITED STATES TREAS..... ... | 02/24/2015) VARIOUS, 00013,900,300 | ........ 11,770,000 | .......13,231,153 | . .7,190,474 (1,448) (1,448) 000 13,228,088 672,211 672,211 96,876 |.05/15/2044 | 1..
912810 RH 3| UNITED STATES TREAS........cccoommmmmermreverrevrmnrenes | wovee 02/12/2015] VARIOUS. weennD7,151,953 | ... 50,120,000 | ........ 57,251,821 (218) (218) weernD7,251,603 (99,650) (99,650) | ........... 722,443 |.08/15/2044 | 1..........
912810 RJ 9| UNITED STATES TREAS.......cccoommmmmmmmrcvvrriirsnrenns | wovee 03/24/2015] VARIOUS. wernnn41,620,603 | ....... 38,850,000 | ........ 41,628,559 (614) (614) connnd1,627,946 (7,342) (7,342) | ..ooone 342,466 |.11/15/2044 | 1...........
912828 B6 6| UNITED STATES TREASURY.....cccooouuurvruvvvravianns | o 01/21/2015) MORGAN STANLEY........cccccoeuurcs v | 11,825,374 | L 10,980,000 | ........ 11,045,638 | ........11,041,371 (317) (317) e 11,041,054 | i | e 784,321 | oo 784,321 | oo 134,565 |.02/15/2024 | 1...........
912828 D5 6| UNITED STATES TREAS. . | 03/06/2015| BANK AMERICA 5,060,156 5,000,000 5,047,000 5,046,261 (791) (791) 5,045,469 14,687 14,687 67,248 |.08/15/2024 | 1
912828 D8 0| UNITED STATES TREAS. 01/09/2015) SUSQUEHANA 6,169,578 .6,100,000 6,055,719 6,058,279 356 356 6,058,635 . 110,943 ..110,943 37,240 |.08/31/2019
912828 G3 8| UNITED STATES TREAS. .| 02/24/2015| VARIOUS. 86,306,818 3,545,000 | ... 85,680,653 | .......30,110,651 (8577) (8,577) 85,671,399 635,419 635,419 435,125 | .11/15/2024 | 1.
912828 G9 5[ UNITED STATES TREAS.........ccoovmvmerrmnncnrrrncnnrrinss | cvene 02/26/2015| VARIOUS. weenn 16,510,231 | L 75,730,000 | ........ 76,738,972 (5,495) (5,495) v 16,733,477 (223,245) (223,245) [ ......cnn 111,460 |.12/31/2019 | 1..........
912828 H3 7| UNITED STATES TREAS........cccoommmmmermrerircvrnnnenes | o 01/22/2015| US BANK. 9,992,188 | ........ 10,000,000 9,992,188 0 9,992,188 0 1,934 |.01/15/2018 | 1...........
912828 H5 2| UNITED STATES TREAS.........ccoovvvmrrvrvnnrrrrvcnnrrenns | cveie 02/25/2015| VARIOUS. wereen 17,935,567 | ....... 78,620,000 | ........ 77,925,494 50 50 werennnn 11,925,543 10,024 10,024 39,055 |.01/31/2020 [ 1...........
912828 H8 6| UNITED STATES TREAS........cccooommmmennvvviirccinenenns | e 02/05/2015] JPM.....coooucrrirreriernereiricrennnseenes | evvvererisonnesrisnnennins | ceveenned 4,860,953 | .......... 4,900,000 | ..........4,860,188 (1) [SOUPPORRPTROPIPIROOON ISR 4,860,188 766 766 1,218 |.01/31/2022 | 1..........
912828 H9 4| UNITED STATES TREAS. .1 03/03/2015] VARIOUS, 25,121,168 | ....... 25,150,000 | ......... 25,117,664 0 verrnn25,117,664 3,504 3,504 8,220 |.02/15/2018 | 1
912828 J2 7| UNITED STATES TREAS. 03/30/2015] VARIOUS. 33,266,429 .133,850,000 33,038,114 981 981 .133,039,096 227,333 227,333 ..164,052 |.02/15/2025
912828 J4 3| UNITED STATES TREAS. ... | 03/05/2015] BANK AMERICA. 9,805,641 9,900,000 | ..........9,795,895 0 .9,795,895 9,745 9,745 2,825 |.02/28/2022
912828 J5 0| UNITED STATES TREAS.........ooovvmrvrrrrrnnnrrrverrrreens | conie 03/30/2015| VARIOUS. wrrrnrn 37,265,888 | ...... 37,680,000 | ........ 37,219,599 479 479 eerenn31,220,078 45,809 45809 | ............ 17,233 |.02/29/2020 | 1...........
912828 J8 4| UNITED STATES TREAS........cccooommmmcrmruvivcvrnnnenes | oo 03/31/2015| US BANK. 2,939,541 2,940,000 2,940,000 0 2,940,000 (459) (459) 110 |.03/31/2020 | 1..........
912828 RP 7| UNITED STATES TREASURY......ccooooovcrmvivcimniicnc | e 03/18/2015{ BANK AMERICA .....15,263.281 | ....... 15,000,000 | ........ 15,237,891 | ........15,182,063 (10,349) (10,349) 15,171,714 91,567 91,567 | .......... 103,695 |.10/31/2018 | 1..........
912828 RY 8| UNITED STATES TREASURY.....cccooummurrvuvvviiviness | wuvee 01/20/2015) MORGAN STANLEY. 3,028,125 3,000,000 3,008,203 3,004,838 (72) (72) 3,004,766 23,359 23,359 2,393 |.12/31/2018 | 1
912828 RZ 5| UNITED STATES TREASURY ..o | e 01/15/2015| MATURITY -50,000,000 50,000,000 .50,000,000 50,000,000 0 -.......50,000,000 0. 62,500 |.01/15/2015
0599999. Total Bonds - U.S Government ... 733683990 | ...... 706,735,000 | ......719,5637,876 | ......175,806,554 0 (29,464) 0 (29,464) 01...719,442 173 01]....14258946 | ........ 14,258 946 194,717 XXX
Bonds - All Other Government
BANCO BILBAO VIZCAYA
P4ROC9 EK 5| MEXBONOS DESARR FIXRT. D.. ] 02/05/2015] ARGENTINA | | o 1,301,447 | .......1,037,137 | .........1,266,183 | ..........1,095636 (2,860) (2,860)] ...........170,250 | .......... 1,263,025 | ............ (172,842) 211,264 38422 | ........... 12,427 | .11/13/2042 | 1FE.......
1099999. Total Bonds - All Other GOVEIMMENt. . ... | i 1,301,447 | .......... 1,037,137 4 .........1,266,183 | .........1,095,636 0 (2,860) 0 (2,860)] ............ 170,250 | .......... 1,263,025 | ............ (172,842) 211,264 38422 | .o 12,427 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
3128M8 3K 8| FEDERAL HOME LOAN.........cocorvvvvvrrrvcrcrrrcvcnnvniens | e 03/01/2015f MBS PAYDOWN.........ocovvevcvevernrcnns | cornrersessenssssesscsscinss | s 1,489,350 | .......... 1,489,350 | .........1,600,819 [ .........1,491,676 (2,326) (VC715)] [ [ 1,489,350 (VN [N 11,223 | .10/15/2041 | 1...........
3128m9  d7 4| FHLMC GO7026.........cccvooerevrercmrerncrnrirreeerissnens | oveee | e AVEVTCITEY SSUORSORPRIRRTOIRRRN [SVOSTORSPITRPPIOROTS) (SOOPOOOON 448477 | oo A4BATT | o 479222 | .ovvvnena: 479,222 0 (30,745) (30,745)
3128m9  s4 7| FHLMC GO7439......coovvrivrrerrivereerrinnreerssnseesenenes | oveee 568,971 568,971 632,892 | . ...632,892 0 (63,920) (63,920)

313212 ub 9| FHLMC Q1977 | oo 2 VAMOUS [ s [ e | 719,034 | oo 719,034 | ........... 723,079 | . ...123,079 0 (4,045) (4,045) .
3128M8 CD 4| FEDERAL HOME LOAN.........ccooommmemmmrvevuimrsmsrcrnnns | v 03/01/2015) MBS PAYDOWN........ccvvvveemirccnnes | covrveiriicsrenccnrniiiin | e 1,260,560 | ..........1,260,560 | ..........1,329,497 | .........1,261,781 (1,221) (1,221) | oo | v 1,260,560 0 9,565 |.10/15/2040 | 1...........
3128M9  ZS 4| FEDERAL HOME LOAN.........cocvvvvvvvrrnrcvcrninrcnriniens | oo 03/01/2015f MBS PAYDOWN 303,264 303,264 329,515 303,792 (528) (528) 303,264 0 2,401 |.10/15/2041 | 1...........
3128MJ U7 3| FHLMC PC GOL GO08B05...........ccvvvvveveerrisncririiinns | v 02/01/2015] VARIOUS. 9,319,927 | ......... 8,895,477 | ........9,155,392 | ..........9,155,458 (6,555) ((GRSIST) ] [P [ 9,148,903 | ..o | i 171,023 | v 171,023 | ........... 61,016 |.09/15/2044 | 1...........
3128MJ  UH 1| FEDERAL HOME LOAN........oocvveemrmmncrnrrreeannrenns | covee 02/01/2015] VARIOUS. 138,684,867 | ....... 35,889,362 | ........ 38,681,084 | ........38,682,261 (200,216) (200,216) rernn 38,482,044 202,823 202,823 | ........... 312,409 |.04/15/2044 | 1...........
3128MJ UW 8| FHLMC PC GOL G08596. ... | 02/03/2015] VARIOUS, 0000 20,062,555 | ........ 18,561,770 .20,003,275 | ....... 19,994,255 | ....ccccoonnnnrvviiiirinnns [ i (QLVRIVICIS) ) [ I (RIAIVICIS) ) [ o0 19,892,990 ..161,439 |.07/15/2044
3128MJ VB 3| FHLMC PC GOL G08609. 03/01/2015] VARIOUS. w00 16,588,614 5,889,365 116,424,390 ..16,423,554 (22,238) (22,238) .16,401,315 ..154,460 | .10/15/2044
3128MJ VN 7| FHLMC PC GOL G08620. ..| 03/01/2015| MBS PAYDOWN 72,592 72,592 76,142 10 10 72,592 212 | .12115/2044
3128MJ VR 8| FHLMC PC GOL GO08623..........ccooumucrrvvivvivcsrsecnns | e 03/01/2015] MBS PAYDOWN 343,897 343,897 361,764 (1) (1) 343,897 1,003 |.01/15/2045 | 1...........
3128MM  SP 9| FHLMC PC GOL G18525..........ccovverccrccrcrerrrrressis | o 03/01/2015| MBS PAYDOWN 5,356,136 5,356,136 | .........5,622,265 5,363,234 (7,097) (7,097) 5,356,136 29,875 | .09/15/2029 | 1...........
3128MM  SS 3| FHLMC PC GOL G18528............ccccoccmmmrmmmrviiniiins | o 03/01/2015] MBS PAYDOWN 93,504 93,504 98,150 93,543 (39) (39) 93,504 562 |.10/15/2029 | 1...........
3128PQ  QV 6| FANNIE MAE......ccooooiiiiiirimrnenrnrcissscnesssineiiens | o 03/01/2015] MBS PAYDOWN ...1,001,434 11,001,434 ...1,058,077 11,005,513 (4,080) (4,080) .1,001,434 .01/15/2025
3128PU  P5 5] FREDDIE MAC..........vememvveremrnirmmmnsssmsssssssssssssnnens | oo 03/01/2015f MBS PAYDOWN ..2,456,698 2,456,698 ..2,524,151 2,460,404 (3,707) (3,707) .2,456,698 .04/01/2026
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3128PU XV 9| FREDDIE MAC.........ceveremveemmmviemmmmeenemmsssssssssensnnens | oo 03/01/2015f VARIOUS..........ccovevevvvvvivrnenensnennnens | covsrersessesssssessessesess | e 1,940,910 | ......... 1,880,465 | .........1,932,471 | .........1,895,940 3,425 3425 | oo | v 1,899,365 41,545 41,545 | ............ 13,385 |.04/01/2026 | 1...........
31292S B9 0| FHLMC PC GOL C09064. .1 03/01/2015) VARIOUS 20020,011,996 | ....... 18,798,224 119,761,633 | ........19,761,212 (56,609) (56,609) .....19,704,603 307,393 307,393 207,755 |.09/15/2044 | 1..
31292S CD 0| FHLMC PC GOL C09068. 03/12/2015| VARIOUS. woenn21,425,165 0,591,329 | .......21,295,939 | ........21,297,021 (19,437) (19,437) ....21,277,584 147,581 .147,581 ..205,084 |.11/15/2044 | 1..
31292S CE 8| FHLMC PC GOL C09069. ... | 03/01/2015| MBS PAYDOWN 364,032 364,032 385,712 364,240 (208) (208) 364,032 0 2,603 |.11/15/2044 | 1..
312939 BN Of FREDDIE MAC.....coociociicicrmrrressssssnnrnnenescsssssinees | o 03/01/2015| MBS PAYDOWN 2,300,552 2,300,552 | .........2,471,296 2,300,660 (108) (108) 2,300,552 (V] [ 16,848 |.02/01/2040 | 1...........
312939 NP 2| FEDERAL HOME LOAN......ccoooomvmmcmsincrcscscrcsiscicss | e 03/01/2015f VARIOUS..........coovevemvvvvivrnvrensnennnens | covsrerssssesssssessessesees | ovininnnd 4,112,707 | .......... 3,990,598 | ........4,295,504 | ..........4,083,518 (12,849) (12,849) | oo [ 4,070,669 42,038 42,038 29,152 |.03/15/2040 | 1..........
312940 EK 1| FEDERAL HOME LOAN.....cooocicmmmmemmmscicssesicssssaens | coee 03/01/2015{ MBS PAYDOWN coernenn 2,450,508 [ .........2,450,508 | .........2,630,468 | .........2,437,610 12,898 12,898 | .oovvvverccscciicneneees | ceveiee 2,450,508 0 23498 | .04/15/2040 | 1...........
31307E MT 8| FEDERAL HOME LOAN... .| 03/01/2015| MBS PAYDOWN 690,060 690,060 | ............ 723,350 | .o 690,200 (140) (140) 690,060 0 3,770 |.09/15/2028 | 1
31307G Y4 5| FEDERAL HOME LOAN... 03/01/2015f MBS PAYDOWN ..883,820 883,820 931,050 883,855 (34) (34) 0 5,515 |.04/15/2029
31307G  YG 8| FREDDIE MAC........mveceremrresssmmenrssnemsssssssssssseess | onee 03/01/2015| MBS PAYDOWN .180,568 | ..ovvveverens 180,568 | ..oocoveveenr 186,267 | wvvvvveverene 180,627 (59) (59) 0 910 |.04/01/2029 | 1..
31307TH EY 9| FREDDIE MAC........cocmmiimmmiiemmmmsmssmmmsssssssssssnnnns | oo 03/01/2015f MBS PAYDOWN 371,460 371,460 383,416 371,615 (155) (155) 371,460 0 2,199 |.05/01/2029 | 1...........
31307TH KK 2| FREDDIE MAC.......coummmmummmmeemmmmemmmmmmmessmmnesssssesssenens | wvene 03/01/2015{ MBS PAYDOWN 48,761 48,761 50,316 48,777 (16) (16) 48,761 0 220 |.06/01/2029 | 1...........
31307H NG 8| FHLMC PC GOL J28491............cocoovvvcvircrcvcccsisiacss | oo 03/01/2015f MBS PAYDOWN.........ocovvevvvevervennns | comvernneneenseseenseneneees | covcesiiiis 732,908 | ............ 732,908 | ............ 758,674 | ............ 733,234 (326) (326) e 132,908 0 3,981 |.06/15/2029 | 1...........
3132GF  AD 9| FEDERAL HOME LOAN.........cooovmrvvnmnnnnrenninienneniens | oo 03/01/2015{ MBS PAYDOWN 874,614 874,614 948,018 874,770 (156) (156) 874,614 0 8,678 |.07/15/2041 | 1...........
3132M9 NU 4| FHLMC PC GOL Q28803. ... ] 02/01/2015{ VARIOUS. 25,356,113 23,766,133 | ........ 24,978,577 | .......24,977,045 (29,734) (29,734) ereeeen2B 98T 312 | e | i 408,801 | coovevrre 408,801 | oo 186,119 |.09/15/2044 | 1
3132MA  H4 6| FHLMC PC GOL Q29551. 03/01/2015{ MBS PAYDOWN 65,976 65,976 69,914 66,009 (32) (32) 65,976 0 427 | .11/15/2044
3132MA  TU 5| FHLMC PC GOL Q29863. ....| 03/01/2015f MBS PAYDOWN 58,637 58,637 60,616 58,650 (13) (13) 58,637 0 345 |.11/15/2044
3132MA TX 9| FHLMC PC GOL Q29866............coocomemmmemmmmemmrnnnnnns | e 03/01/2015f MBS PAYDOWN.........coovmvvvevmvennnes | comvermreneeeseneenseseneees | o 728,893 | ........... 728,893 | ............ 775303 | ... 729,405 (513) (513) e 128,893 0 4,959 |.11/15/2044 | 1...........
3132QL  CJ 0] FHLMC PC GOL Q30072.........coomseerccrersesrssasirsrares | wrene 03/01/2015f MBS PAYDOWN........cocvvveveveveverines | covveeneeeennseneenseneeenes | coveessisees 745935 | ............ 745,935 | ............. 794,567 | oo 746,733 (798) (798) cevveeennnnnn 145,935 0 5,870 |.12/15/2044 | 1...........
3138AF  C2 4| FANNIEMAE........orreerernnnncnnnnneennneeseeseeseeeenes | conie 03/01/2015f MBS PAYDOWN 868,051 868,051 931,663 869,967 (1,916) (1,916) 868,051 0 5,969 |.05/252041 | 1...........
3138AN  C8 4] FANNIE MAE.........ooocrovciiinrrerersssssreeernnsesssssninns | o 03/01/2015f MBS PAYDOWN 546,467 546,467 585,872 547,768 (1,301) (1,301) 546,467 0 4,167 |.08/25/2041 | 1
3138WD  AM 3| FNMA PASSTHRU AS3611. 03/01/2015| MBS PAYDOWN 93,436 93,436 97,393 93,457 (21) (21) 93,436 0 549 |.10/25/2044
3138Y9 L7 1| FNMA PASSTHRU AX7549. .| 03/01/2015| MBS PAYDOWN 295,609 295,609 317411 1M1 1M1 295,609 0 985 |.01/25/2045 | 1..
STATE STREET GLOBAL
92812U M2 1] VIRGINIASTHSGDEV AUTH....oocoooovvccciiicccicicss | o 02/26/2015{ MARKETS LLC 19,435 19.435 19,435 19,435 0 19,435 0 103 |.10/25/2043 | 1FE.......
3199999. Total Bonds - U.S. Special Revenue and Special Assessment ......183936,493 | ..... 174,696,362 | .....184,484 579 | .....182,102,412 0] s (457,254) 0] (457,254) 0] ....180,521,942 [\ 1,579,358 | .......... 1,579,358 | ........1,501,786 XXX XXX
Bonds - Industrial and Miscellaneous
001406 AB 3| AIM AVIATION FINANCE LIMITED.........cccccv | coere 03/15/2015] MBS PAYDOWN 2,857 2,857 2,857 0 2,857 0 10 |.02/15/2040 | 2FE.......
00206R  BM 3| AT&TINC.....oooororerrrreererecerercnecenenesesensseseeesssesesssenes | oo [027(01eTP0 K T Y U OO 2,473,450 2,500,000 2,388,525 | .........2,421,797 2,936 2,936 | oooveverenennrenennnnninnns | v 2,424,733 48,717 48,717 6,903 |.12/01/2017 | 2FE.......
002824 BA  7|ABBOTT LABORATORIES.........cmvvremmvererrrnrenrnnns | cocee 03/05/2015( VARIOUS. 9,981,730 | ....... 10,000,000 9,983,400 0 9,983,400 (1,670) (1,670) .03/15/2022 | 1FE.......
002824 BB 5|ABBOTT LABORATORIES .| 03/05/2015) VARIOUS 9,971,220 | ........ 10,000,000 9,979,300 0 9,979,300 (8,080) (8,080) .03/15/2025 | 1FE.......
00404A AH 2| ACADIA HEALTHCARE CO INC PRIV PLACE... | ..... | 02/05/2015] BANK OF AMERICA 13,163 13,000 13,000 0 13,000 163 163 .02/15/2023 | 4FE.......
00434N  AA 3| ACCESS MIDSTREAM PARTNERS LP.......cccccee. | woere 02/17/2015] WAMCO. 622,200 610,000 573,400 576,958 328 328 577,286 44,914 44,914 7,847 | .05/15/2023 | 2FE.......
00766T AC 4| AECOM TECHNOLOGY PRIV PLACE........cccccooe.| wuune 03/20/2015) WAMCO. 303,700 290,000 290,000 290,000 0 290,000 13,700 13,700 7,972 |.10/15/2024 | 3FE.......
007903 BC 0| ADVANCED MICRO DEVICES INC.......cccoccoeerecee | cucie 02/05/2015( VARIOUS. 272,088 310,000 262,725 262,725 0 262,725 9,363 9,363 | .oovvrrs 13,870 |.07/01/2024 | 4FE.......
018581 AG 3| ALLIANCE DATA SYSTEMS PRIV PLACE.......... | .. 01/15/2015{ WAMCO. 316,800 320,000 310,400 310,400 0 310,400 6,400 6,400 8,218 |.08/01/2022 ] 3...........
02154E  AD 1| ALTICE FINANCING SA PRIV PLACE..........cc..| ... 01/30/2015] GOLDMAN SACHS 202,000 200,000 200,000 0 200,000 2,000 2,000 .02/15/2025 | 4FE.......
02154V AB 7| ALTICE SA....coveremerererererererereresereressseresssssessssseseneses | cvee 02/06/2015| VARIOUS. .449,700 ....440,000 440,000 0 440,000 9,700 9,700 356 |.02/15/2025 | 4FE.......
STATE STREET GLOBAL
023766 AD 0| AMERICAN AIRLINES GROUP INC.........cccovvvveec | coeie 01/16/2015{ MARKETS LLC 8,010 8,010 7,710 7,710 0 7,710 300 300 225 |.01/15/2021 | 3FE.......
STATE STREET GLOBAL
02376T AC 2| AMERICAN AIRLINES GROUP INC..........cccoovveuns | o 01/21/2015{ MARKETS LLC 28,677 28,677 29,016 29,016 (339) (339) 28,677 0 806 |.07/15/2020 | 3FE.......
STATE STREET GLOBAL
023770 AB 0| AMERICAN AIRLINES GROUP INC........cocovvevernns | wrene 01/15/2015{ MARKETS LLC 28,129 28,129 28,129 28,129 0 28,129 0 696 |.01/15/2023 | 2FE.......
025815 AA 9| AMERICAN EXPRESS CEN........ccccoooouvvvcmmmiicninccc | e 02/18/2015] MORGAN STANLEY. 2,907,453 2,900,000 2,908,439 2,906,669 (1,111) (1,111) 2,905,558 1,895 1,895 7,049 | .11113/2015 | 1FE.......
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025816 AU 3| AMERICAN EXPRESS CO..........ccocvevmrevenererernrnrens | coeee 02/20/2015f VARIOUS...........coocvevvvvvivrnvrennnennnens | covsrersessesssssessessesees | ovininees 2133219 | ......... 2,025,000 | ..........2,221,500 | ..........2,129,041 (5,004) (VY N 2,124,037 9,181 9,181 57,186 |.09/01/2066
025816 BK 4| AMERICAN EXPRESS CO........cccoverevmrerenererensrerens | coeee 03/04/2015{ JEFFERIES & CO INC. 2,032,440 2,000,000 | ..........1,990,540 | ..........1,990,556 107 RO [P [ 1,990,663 41777 41,777 .12/05/2024
031162 BV 1| AMGEN INC 03/02/2015{ JPM. ...1,041,040 .1,000,000 998,340 998,397 13 13 998,410 42,630 42,630 .05/22/2024
03674P AL 7| ANTERO RESOURCES INVESTMENT LL.......... | .... 01/29/2015| BARCLAYS CAPITAL 43,988 45,000 42,050 42,068 30 30 42,098 1,890 1,890 .11/01/2021
037411 AX 3| APACHE CORP......coovvrrrrrmrrnrrnnrrrrmsreserssesesssssesssss | coeee 03/13/2015f WELLS FARGO SECURITIES..... | cooovevvvererseeeersesseeess | coverenens 4,779,814 | .........4,600,000 ..4,662,606 | .........4,662,425 (2,224) (V2V} [ I 4,660,201 | covovevrrererernrnreeererens | e 119,613 | woovevererens 119,613 | covvereres 105,145 |.02/01/2021
037833  AX 8| APPLE INC......oooeiiiremirmemmisiemsmsisssmsanssssssmsssasnenns | coene 02/02/2015{ JEFFERIES & CO INC. 9,978,500 | ........ 10,000,000 9,978,000 0 9,978,000 500 500 .02/07/2020
037833  AZ 3| APPLE INC....oocoossvivrvrrnrnssssssneeernsssssssssmssnnsssssss | cone 02/02/2015) KEYBANC CAPITAL MARKETS.. | .cccoevvvvverrvrerrrrranccs ....4,997,350 | ..........5,000,000 ...4,992,950 (VN (SRR ISV 4,992,950 4,400 4,400 .02/09/2025
037833 BA 7| APPLE INC.....cccoooovivivicivcmrmrmsmmmimsmmmemsmsnsmsnnnnnes | coee 02/02/2015f VARIOUS...........coocoovvvevmvrnvvvvrrrsnnens | covseerssssssssssesssssesess | e 4,967,780 | .......... 5,000,000 ...4,955,650 (VN [ [ 4,955,650 12,130 12,130 .02/09/2045
04021L AA 8| ARGOS MERGER SUB INC PRIV PLACE 02/18/2015] BARCLAYS CAPITAL 92,820 91,000 91,000 0 91,000 1,820 1,820 .03/15/2023
042735 BE 9| ARROW ELECTRONICS INC . 02/23/2015) VARIOUS.......covvvcsccccevcrmercesscriiis [ coervnneensssssiinnninns | cvvevenns 4,961,390 | .........5,000,000 ....4,951,550 (VN (SRRSO ISP 4,951,550 9,840 9,840 .04/01/2025
04939M  AJ 8| ATLAS PIPELINE PARTNERS LP.........cccccocvucvice | woune 02/27/2015) WAMCO. 243,600 240,000 225,600 225,600 0 225,600 18,000 18,000 .08/01/2023
04939M AL 3| ATLAS PIPELINE PARTNERS LP........cceummmnenns | wvene 02/27/2015] WAMCO. 314,650 310,000 279,075 279,468 28 28 279,496 35,154 35,154 11115/2021
050095 AM 0| ATWOOD OCEANICS INC.........cocovvvvermvvrerrvrrerrrnns | cree 03/19/2015) WAMCO. 37,900 40,000 36,400 36,400 2,005 2,005 38,405 (505) (505) .02/01/2020
052769 AB 2| AUTODESK INC.......ccocoocesememeveremcverercverercveseraveseres | coeee 03/04/2015 CREDIT SUISSE CORRP.........cccou. | corvrerneeecrsnrecnsescccces | e 1,999,120 | .......... 2,000,000 ...1,903,680 | .........1,916,516 1,614 1,614 | oo | s 1,918,129 80,991 80,991 .12/15/2022
05367A AD 5| AVIATION CAPITAL GROUP .| 01/06/2015] GOLDMAN SACHS.......coovvevvvrvevee | cvmrevsrerssareressresesasns | ovvvrirennns 102,830 91,000 95,838 95,063 (12) (12) 95,051 7,779 7,779 .04/06/2021
053773 AQ 0|AVIS CAR RENTAL.. 03/27/2015] GOLDMAN SACHS 257,098 236,000 257,240 257,240 579 579 257,819 (720) (720)| . .03/15/2020
053773 AV 9| AVIS BUDGET CAR REN .| 03/26/2015| CITIGROUP..........ooovcvvvnvennrrvcnnrnies [ cvereesreriesrererireressies | i 156,370 | woovvvererens 152,000 | ..oooovvenens 151,447 13 (KT [FUUPRRTRORIRRIORIIOIOOT ISV 151,460 4,910 4910 .04/01/2023
STATE STREET GLOBAL
053773 AZ 0|AVIS BUDGET CAR RENT.. .| 02/27/2015| MARKETS LLC .151,447 ....152,000 ..151,430 ...151,433 14 14 151,447 0 .04/01/2023 | 4FE.......
054303 BA 9| AVON PRODUCTS INC... .| 03/10/2015| VARIOUS. 650,275 730,000 651,525 651,525 25278 25278 676,803 (26,528) (PLRy2:)) I— 14,753 |.03/15/2023 | 3FE.......
054630 AA 8| GEORGIA GULF CORPORATION PRIV PLACE | ..... 02/20/2015] WAMCO. 353,500 350,000 330,313 330,313 2,350 2,350 332,663 20,838 20,838 4,725 |.05/15/2023 | 3FE.......
STATE STREET GLOBAL
054937  AE 7| BB&T CORP......cccoeoeemmivivvsvmsivccscsccsscsssssssscsssicsissais | oo 01/26/2015{ MARKETS LLC 6,991,980 6,734,000 ...7,161,149 ...1,015417 (20,747) (20,747) 6,994,670 (2,691) (2,691) 33,071 |.12/23/2015
05531F AS 2| BB&T CORPORATION........cooovcerrrmccrcrnnccnrencccnennees | o 02/03/2015{ SUSQUEHANA. 3,061,020 3,000,000 2,995,650 2,995,675 53 53 2,995,728 65,292 65,292 | oo 11,842 |.01/15/2020
060505 DH 4| BANK OF AMERICA CORP.........cccoommmmermrvrerririas | wonee 03/09/2015] DEUTSCHE BANK SECURITIES 2,201,060 2,000,000 2,291,740 2,211,840 (15,261) (REWLHD ] ST I 2,196,579 4,481 4,481 63,667 |.09/01/2017
06051G  EC 9| BANK OF AMERICA CORP.........ccvccmmmmimrmnnines | e 03/31/2015] GOLDMAN SACHS......ccccoccvcmnnes | wrvevemsssssmneennneeeeens | ceverears 3,452,700 3,000,000 2,983,980 ....2,988,812 166 166 2,988,977 | oovvvverececrserivirens | v 463,723 | oo 463,723 | oo 128,906 |.07/01/2020
06051G FM 6| BANK AMER CORP...... .| 01/16/2015| STERNE AGEE & LEACH............ ..4,995,100 15,000,000 ..4,969,850 0 4,969,850 25,250 25,250 .01/21/2025
06053F AA 7| BANK OF AMERICA CORP.. 02/23/2015] BANK AMERICA. ,485,978 ,219,740 4,218,011 (301) (301) 4,217,710 268,268 268,268 ..101,407 |.07/24/2023
06406H CZ 0] BANK OF NY MELLON CORP. .1 02/19/2015) VARIOUS 114,981,720 14,976,600 0 4,976,600 5,120 5,120 .02/24/2020
064255 BP 6| BK TOKYO-MITSUBISHI PRIV PLACE...........c.. | coeie 02/25/2015{ NOMURA SECURITIES 5,996,040 6,000,000 5,996,040 0 5,996,040 0 .03/05/2020
07556Q BH 7| BEAZERHOMES USAINC........cocccoovemevevercccvcraccs | e 02/27/2015{ CS FIRST BOSTON 266,340 276,000 261,510 261,510 0 261,510 4,830 4,830 3,483 |.06/15/2019
084423 AR 3| WR BERKLEY CORP........cccovvrvvrrrrrrrrrrernrrrnrnnrrnenss | coeee 03/04/2015| JEFFERIES & CO INC 2,956,199 2,630,000 2,893,210 2,853,589 (6,545) (6,545) 2,847,044 | oo | v 109,155 | wvevevererens 109,155 | ............. 68,325 |.09/15/2020
084670 BK 3| BERKSHIRE HATHAWAY INC.......cccooocovemumvcvmunicc | crene 03/02/2015f WELLS FARGO SECURITIES..... | ccoovooveevcriecccnicscccces | s 1,920,150 | .......... 1,700,000 ...1,676,047 ....1,676,689 98 98 | oo | v 1,676,788 243,362 243,362 | ............ 43,350 |.02/11/2043 | 1FE.......
09069N  AD 0] BIOSCRIP INC.........ccourrrmrmsiccrciccrensssssscsiinsnnrensis | o 03/31/2015[ VARIOUS.............coocvmmrrmsicciiiirnnnnns [ coveverssisiiiivinneesnnss | covevesiiis 130,500 | woovevererens 145,000 | ..oooovvveens 130,500 | coovvvevere 130,500 (V] (SRR IS 130,500 0 8,257 |.02/15/2021 | 5FE.......
091935 AB 2| BLACKBOARD INC.......ccccooooemeveveremevevevevireriviveraces | cvee 01/08/2015 BB&T CAPITAL MARKETS.......... 70,343 70,000 69,300 69,300 0 69,300 1,043 1,043 841 |.11/152019 | 5FE.......
096630 AD 0| BOARDWALK PIPELINES LP........cccccocevevvccvemuccaes | cecee 03/10/2015f JEFFERIES & CO INC....oocovcvvvcccs | e [ s 4,992,550 | .......... 5,000,000 ...4,987,600 (V1N O [T 4,987,600 4,950 4,950 | ..ooooveneens 73,563 |.12/15/2024 | 2FE.......
097023 BJ 3| BOEING CO......ocooversccerrrerrrmsssssiniereneeesessissnens | o 02/18/2015] SUSQUEHANA........cccccccccmmmvrrcares | wormrersssssinrnrncceness | cvverens 1,965,220 ....2,000,000 ....1,951,780 (VN O [ 1,951,780 13,440 13,440 .03/01/2025 | 1FE.......
097023 BL 8| BOEING CO......oovcnerrrcrcrenencrernccncrnncncsenssesenesescneees | o 02/18/2015f SUSQUEHANA..........coocoeemvmncerncnes | eovnrernnnncniecicnscscccces [ s 4,839,850 | .......... 5,000,000 ...4,814,300 (V] (SRR [ 4,814,300 25,550 25,550 .03/01/2045 | 1FE.......
STATE STREET GLOBAL
100158 AA 2| BOSSIER CASINO VENTURE HOLDCO.............| ... 03/31/2015{ MARKETS LLC 7,385 7,000 6,860 6,853 1 1 6,863 522 522 193 |.02/09/2017 | 6*..........
111320 AJ 6| BROADCOM CORP..........coovvverrrrvercrrrrrenncnrnrcrreeees | e 01/21/2015{ RBC CAPITAL MARKETS 3,254,400 3,000,000 2,982,000 2,982,136 127 127 2,982,263 272,137 272,137 66,375 |.08/01/2034 | 1FE......
12429T AC 8| BWAY HOLDING CO PRIV PLACE.......cccccocceeuecee | ceene 02/20/2015) WAMCO. 30,675 30,000 29,809 29,811 7 7 29,818 857 857 1,452 |.08/15/2021 | 5FE.......
STATE STREET GLOBAL
124857 AA 1| CBS CORP NEW......oevesmrescersrsesssrssssssssssssssssssssss | e 02/19/2015) MARKETSLLC | [ s 1,060,130 | ..........1,000,000 ...1,089,810 | .........1,068,663 (8,782) ((CIZ<72 ) PRI I 1,059,880 250 250 | oeverrs 45,326 |.01/15/2016 | 2FE.......
124857 AD 5] CBS CORP.........eremriirmimsivssmsssssssssssssssssssssssssenes | e 02/05/2015] RBC CAPITAL MARKETS............ e | v 1,736,070 | ......... 1,500,000 ..1,715,355 | .........1,646,085 (2,713) (VIAT)] [N [ 1,643,371 92,699 92,699 27,552 | .04/15/2020 | 2FE.......
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1248EP  BE 2| CHARTER COMMUNICATIONS INC........cccoes | o 02/26/2015| BARCLAYS CAPITAL 79,503 77,000 71418 71,867 67 67 71,935 7,568 7,568 2,804 |.01/15/2024
125509 BU 2| CIGNA CORP.......ovvccieiescsesesrcesessessesssrsssscsessessessn | e 03/11/2015f JEFFERIES & CO INC......occcvvvvccs | s ..4,000,960 14,000,000 3,997,520 0 3,997,520 3440 3,440 .04/15/2025
12625K AE 5| COMMERCIAL MORTGAGE PASS THROUGH. 03/11/2015| VARIOUS. .6,503,555 16,140,000 ..6,178,135 6,174,940 (1,134) (1,134) 16,173,805 329,749 329,749 64,685 |.06/10/2046
126250 BF 9| COMMMTG TR .| 01/05/2015| NOMURA SECURITIES 5,277,836 4,760,000 5,267,238 0 5,267,238 10,598 10,598 3,920 |.07/12/2045
126307 AF 4| CABLEVISION SYSTEMS CORP.......ccooovsvvererruece | e 03/17/2015) WAMCO........ooovvvveverermemrenemmrenenenenes | cevveereeesesseseessessseees | sossssssssns 459,900 | oo 420,000 | .oovovvrd 447384 | ............. 446,593 (707) ([{\74) [P [ 445,885 14,015 14,015 9,844 |.11/15/2021
12686C BB 4| CABLEVISION SYSTEMS CORP.......cccocccvcmuvuuccs | e 02/26/2015{ BANK OF AMERICA............cocuvenne S (S 107,900 | oo 104,000 99,580 99,970 79 VEI SOOI I 100,049 7,851 7,851 2,851 |.09/15/2022
127693 AH 2| CAESARS ENTERTAINMENT CORP.......ccocoouuece | woene 01/09/2015] GOLDMAN SACHS......ccccoccccrmrcs | worvrrrsssssmvnennnenesens | vovevessiinn 17,400 | oo 160,000 | ..oooovvveens 117,600 | coovvveveree 117,600 6,070 (GX0ZOJ (RO 123,670 (6,270) (6,270) 5,760 |.02/15/2020
13057Q  AE 7| CALIFORNIA RESOURCES CRP PRIV PLACE. | ..... | 03/31/2015 JPM.........coccoceiicovevmvevcvmvicivcvscccrvis [ covvsssvsvsssscvcssiescssies | ovvvinnnnnns 129,685 | ............148,000 | ........... 125,060 | ..ovvveveee 125,060 (VN [ (SO 125,060 4,625 4,625 4,563 |.11/15/2024
14040H BG 9| CAPITAL ONE FINL COR 02/05/2015{ SUSQUEHANA 995,340 997,110 0 997,110 (1,770) (1,770) 444 | .02/05/2025
14161H AH 1| CARDTRONICS INC.... .| 01/29/2015) VARIOUS 21,560 21,450 21,450 0 21,450 110 110 579 |.08/01/2022
144577 AC 7| CARRIZO OIL & GAS IN.....cooovcvvvvrvcrrvrnrcrrrrcccrrines | e 01/29/2015| UBS SECURITIES 47,118 47,000 47,000 47,000 1,787 1,787 48,787 (1,670) (1,670) 1,216 |.10/15/2018
144577 AF 0| CARRIZO OIL & GAS INC.....cooorvverermrermrmrmnmrmrmnnenns [ e 03/25/2015] RBC CAPITAL MARKETS........... SR (B, 110,991 | covvvvereren 108,000 | ..oooovevnenr 107,986 (13) ()] [FSURON I 107,973 3,018 3,018 4,356 |.09/15/2020
144577 AG 8| CARRIZO OIL & GAS IN.......ovcvvvvrvrervvvrcrrvrvcrcrcees [ e 02/27/2015 VARIOUS...........cocoommvvvvmmrevmimreninnnns | comeeenneneenseseesseseseees | o 482,788 | ............. 491,000 | oovvvv 470,880 | ............ 470,890 13,802 13,802 | coovvvvevevvvvnvivmnnnnnnnns | o 484,692 (1,904) (1,904) 2,013 |.09/15/2020
165167 CG 0| CHESAPEAKE ENERGY CORP.......cccoccouemucrumuuuec | e 03/03/2015) WAMCO.......coovvvvveveviemvenevmsereninnnns | coveeenneeeenseneenseseeeees | coveeesssien 126,600 | ..oooveveren 120,000 | ..oooovveeens 126,000 | coocvvcenne 126,000 3,884 3,884 | oo | e 129,884 (3,284) (3,284) 4,104 |.02/15/2021
165167 CL 9| CHESAPEAKE ENERGY CORP...... .1 03/03/2015) WAMCO........oovvvvcsccrenvrnrrrsssssiies | civrvrnrersssssiinnsenns | overesneens 113,850 | oo 110,000 | ..oooeeeees 113,300 | coovvvceens 113,300 676 LCT(C T [P [ 113,976 (126) (126) 3,004 |.03/15/2023
16524R  AE 3| ACCESS MIDSTREAM PARTNERS LP 02/10/2015) WAMCO. 374,500 350,000 343,000 350,766 (25) (25) 350,741 23,759 23,759 .07/15/2022
16961U AA 4| CHINOS INTERMEDIATE . [ 03/26/2015] WAMCO........oocvvvvvcnerrenrcrnnnncnnnnneees [ cveveesreresmreressresessies | oviiviinnnns 174,000 | coovvvevere 200,000 | .coocoveeeee 178,500 324 Y2 [ [ 178,824 (4,824) (4,824) 6,458 |.05/01/2019
170031 AB 4| CHIQUITA BRANDS INTERNATIONAL............... | .... 02/06/2015f VARIOUS...........cooooomvmvemmrermmmsennnnnns | covveenneeeeeseseenseseseees | coviesiiiis 404,183 378,000 388,565 385,921 6,649 6,649 392,569 11,613 11,613 | oo 14,164 |.02/01/2021
171232 AP 6| CHUBB CORP/THE.........ccorvrrvrenrrrrenrrnrensnnennennennees | e 03/26/2015 JEFFERIES & CO INC.....coocvvvvccs | covvvcrvvrvcrrnrccrrcrnccces | 000.....4,260,000 | ..........4,000,000 | ..........4,451,250 | ..........4,347,331 (36,889) (RISKEICIS)Y NI IS 4,310,442 (50,442) (50,442) | ccovovens 117,583 | .03/29/2067
STATE STREET GLOBAL
172967 FS 5| CITIGROUP INC......ccrrerccrarsesrsssssrsssssssssssssssssees | e 03/18/2015| MARKETS LLC 3,526,460 3,500,000 3,621,800 (2,388) (2,388) 3,619,412 (92,952) (92,952) 35,742 | .06/15/2016
172967 FT 3| CITIGROUP INC.......ccciiiiicccsiscscscscsiscscscccssscccsisce [ e 03/03/2015f SUSQUEHANA 3,278,250 3,000,000 | ..........3,142,050 | .........3,110,912 (2,577) (VT4 [ 3,108,335 | ...ooovvvrreresrririrens | v 169,915 | oo 169,915 | ............. 87,000 |.01/14/2022
172967  JJ 1| CITIGROUP INC......coorerccrarsesrsssssrsssssrssssssssssases | e 02/10/2015| VARIOUS. 9,977,070 | ........ 10,000,000 9,978,000 0 9,978,000 (930) (930) .02/18/2020
172967 JL - B[ CITIGROUPING........oossr s | 03/31/2015| VARIOUS. 6,990,690 | ......... 7,000,000 6,989,640 (13) (13) 6,989,627 1,063 1,063 2,153 |.03/26/2025
17322V AT 3| TRUST 01/23/2015| NOMURA SECURITIES 5,350,781 5,000,000 5,149,787 5,144,102 (2,092) (2,092) 5,142,010 208,771 208,771 28,674 | .07/10/2047
178566 AC 9| CITY NATIONAL CORP/CA.......ccuermmmeemmmmmemmmnnennnes | e 03/04/2015[ VARIOUS........ccovvevemrvererrrerensrenenens | eoveserssssssssssessessessss | cerenenens 4,581,795 | ........4,000,000 ,501,280 4,445,940 (8,943) (8,943) R RTHCI T A [ [, 144,798 | coovevererens 144,798 | ..ooooveeeen 88,314 |.09/15/2020
189754  AA 2| COACH INC......oooooimvveeemmriiimivisimssesessmsssssssssssssssnenns | e 02/23/2015f VARIOUS..........coovevemvvvvevrnvrevnnenenens | covnrersessesssssessessesees | ovininnnd 4,995320 | ........ 5,000,000 | .........4,972,250 (1N T [ 4,972,250 23,070 23,070 .04/01/2025
19239V AC 8| COGENT COMMUNICATIONS HOLDINGS........ | ... 02/12/2015) WAMCO.........coovvvvvereriemrevernverininenes | covveeneeneenseseesseseeeees | covevsssssns 418,600 | ............. 400,000 | ..ocovve 410,000 | ovvvr 408,493 (512) (312 [ [ 407,981 10,619 10,619 | oo 16,564 |.02/15/2018
20030N BB 6| COMCAST CORP..........oovrvverrrrrnrerrrnnrnrcnicecensnneenes | e 03/02/2015f MITSUBISHI UFJ........oovooerrmercrcces | e | s 1,377,960 | ......... 1,000,000 | ..........1,196,790 | ..........1,193,455 (609) ({01} [P [P 1,192,846 | ..ooooooooiiniis | o 185,114 | .oovvvevee 185114 | ......... 32,711 |.03/01/2040
203372 AL 1| COMMSCOPE INC.........cccocememeeeresisereracssesacsscsasiae | e 03/05/2015{ JPM. 229,620 227,000 219,483 90 90 219,573 10,047 10,047 2,544 |.06/15/2021
203372 AM 9| COMMSCOPE INC.....ccvvveverereverererererererssesessseseneees | cenee 02127120150 JPM...ccersreesrsrssirssssssssssssssssssssns | cvverereeenenseseenseseeeees | covvvssssnes 108,338 | .vvverererens RTOZAVIUJN [— 103,674 21 AT (USSR [, 103,695 4,643 4,643 1,287 |.06/15/2024
STATE STREET GLOBAL
205887 BP 6| CONAGRAFOODS INC........ccovcevrvvcrmrnrcncrrrcrecreiss | coene 01/26/2015{ MARKETS LLC SSSUROOROITS ISV 1,298,238 | ... 1,295,000 | ..........1,298,030 (U1 T [ 1,298,030 207 207 140 |.01/25/2016
20854P AF 6| CONSOL ENERGY INC... .| 02/10/2015 WAMCO 544575 530,000 555,000 546,440 (512) (512) 545,928 (1,353) ((RCIK) — 16,033 |.04/01/2020
20854P AL 3| CONSOL ENERGY INC... . | 02/03/2015| WAMCO. 222,500 250,000 232,500 232,500 13,869 13,869 246,369 (23,869) (23,869) 4,529 |.04/15/2022
22160K AG 0| COSTCO WHOLESALE CORP.........cocoveemevevinenes [ e 02/05/2015f SUSQUEHANA..........coococemmmmeemmcees | o [ s 4,995700 | ......... 5,000,000 | .........4,994,750 (VN (PRI ISV 4,994,750 950 950 .02/15/2020
221643 AJ 8| COTT BEVERAGES INC PRIV PLACE..........ccer | coee 03/06/2015f WAMCO........ccoovvmvvrrrrrcsscivrrnrennns | worvvevssssssinnnnneneseess | covevessics 120,900 | woovevererens 120,000 | .eovevveenens 120,000 | wovvvvererene 120,000 (VN (SRRSO ISR 120,000 900 900 1,924 1.01/01/2020
225433 AA 9| CRED SUIS GP FUN LTD.....ccccooeceeemumvcvvemvvvccsecraes | cvene 03/23/2015f SUSQUEHANA..........coocoevmmmmcrrncnes | o [ s 7,045,360 | ........ 7,000,000 6,983,200 0 6,983,200 62,160 62,160 .03/26/2025
226373 AK 4| CRESTWOOD MIDSTREAM........coocevmumvcrsmmmsrerness | ceee 03/26/2015{ BANK OF AMERICA..........ccvvveeens SR (S 147,460 | .oovoveveen 146,000 | ..oooovvveees 146,000 (V] (SR IS 146,000 1,460 1,460 203 |.04/01/2023
23338V AE 6| DTEELECTRIC CO. .| 03/04/2015| JEFFERIES & CO INC.......cocce [ rrmriimiriirniinnnnns ...7,002,450 .7,000,000 ...6,983,620 0 6,983,620 18,830 18,830 .03/15/2045
233851 BR 4| DAIMLER FINANCE NALLC 02/23/2015{ SUSQUEHANA. ,992,000 5,000,000 ,988,500 0 4,988,500 3,500 3,500 .03/02/2020
24702R  AF 8] DELL INC...ooovvevvvrresssrnvecrernemssssnessssseessessssnsssnnens | eveee 03/30/2015] OPPENHEIMER & CO. 41,820 41,000 30,853 30,985 38 38 31,023 10,797 10,797 1,236 |.04/15/2038
247367 BJ 3| DELTAAIRLINES INC........coccovovccivcvcmmmmrmiirmninnns | o 02/10/2015f CALL at 100.000. 10,788 10,788 10,672 10,711 77 77 10,788 0 433 |.08/10/2022
247916 AD 1| DENBURY RESOURCES INC........ccouumuvmmmmevrmrnenes | e 02/19/2015| VARIOUS. 211,764 234,000 214,110 214,110 1,357 1,357 215,467 (3,703) (3,703) 3,592 |.05/01/2022
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25459H AV 7| DIRECTV HLDGS LLC /....coovruvvvvrirvvevirviiimsinniininnns | oo 02/19/2015f VARIOUS..........ccovevemvvvvivvnvrensnvnnnens | covsrerssssesssssessessesees | i 4,596,630 | .......... 4,500,000 ...4,598,190 (2,936) (PCIC) ) [ORRTT I 4,595,254 1,376 (ICTLCN - 72,266 |.02/15/2016
254709 AL 2| DISCOVER FINANCIAL SVS........ .| 03/02/2015| JEFFERIES & CO INC.....ccoovuveeenes [ orerermmermrmvanmnniiennnns ....4,987,200 15,000,000 ....4,994,200 (4) (C)] [ I 4,994,197 (6,997) (6,997) 521 |.03/04/2025
254700 AK 5] DISCOVERY COMMUNICATIONS.. 02/25/2015| VARIOUS. 3,999,960 4,000,000 3,996,600 0 3,996,600 3,360 3,360 .03/15/2025
25470X AW 5| DISH DBS CORP . | 01/14/2015| WAMCO. 341,700 340,000 340,000 340,000 0 340,000 1,700 1,700 3,329 | .11/15/2024
26818A  AA 2| DYNEGY INC PRIV PLACE..........ceemmmmmemmmmmennnnnes [ e 02/09/2015f MORGAN STANLEY........ccvvvereeerer | cvrvrerreenenseneenseveeeees | covevssssnns 104,500 | woovvvererens 100,000 | .eovevvveeenr 100,000 | woovevererene 100,000 (VN (SRRSO ISR 100,000 4,500 4,500 1,969 |.11/01/2019
269871 AB 5| EAGLE SPINCO PRIV PLACE........ccccoccoeuiiccemuuiees | coene 02/24/2015) WAMCO. 50,625 50,000 47,375 47,375 724 724 48,099 2,526 2,526 1,233 |.02/15/2021
28336L BR 9| EL PASO CORP.......cooovcrnrnnnernnnnccnnnnncnnnnncncssseesssenes | o 03/10/2015{ JPM. 382,926 337,000 373,305 363,100 (1,431) (1,431) 361,669 21,258 21,258 6,923 |.06/01/2018
STATE STREET GLOBAL
290408 AB 9| ELWOOD ENERGY LLC........ccoomvvvvvvmmvvmrmvvrsserssenes | coee 01/06/2015{ MARKETS LLC 12,038 12,038 12,907 12,862 (824) (824) 12,038 0 491 |.07/05/2026
292480 AA 8| ENABLE MIDSTREAM PARTNER..........ocvevmvevens | cocne 03/27/2015{ RBC CAPITAL MARKETS 3,910,240 | ........ 4,000,000 ....3,890,400 113,890,400 [ ..ooovvevevveiiiriiniiiiiins | v RLOZAVSY I ....107,051 3,997,451 (87,211) (87,211) 36,267 |.05/15/2019
292480 AE 0| ENABLE MIDSTREAM PARTNER... . | 03/12/2015| GOLDMAN SACHS ...3,766,600 ....4,000,000 ...3,767,920 3,767,920 231,182 231,182 3,999,102 (232,502) (232,502) 67,778 | .05/15/2044
29273R  AQ 2| ENERGY TRANSFER PARTNERS LP. 03/05/2015f RBC CAPITAL MARKETS.... .2,732,275 2,500,000 2,591,875 2,579,602 (1,929) (1,929) 2,577,672 ..154,603 .02/01/2022
29273R  BF 5| ENERGY TRANSFER PARTNERS .| 03/05/2015| JEFFERIES & CO INC 999,080 ....1,000,000 997,720 0 997,720 1,360 .03/15/2045
29444U AM 8| EQUINIXINC.......cccooccvovevevmvevevevevccrvcvccccsvevescseviscras | oo 03/17/2015 VARIOUS...........coococvvvvvmvrvvrirrnrnnnens | covnrerssssssssssesssssesess | s 1,129,900 | .......... 1,105,000 ....1,044,225 ....1,044,225 (VN [ [ 1,044,225 85,675 27,798 |.04/01/2023
29482P  AB 6| ERICKSON INC......ccocouverererrrerensrevensnsrevesssssesssnnenss | e 03/13/2015] WAMCO. 82,000 | ..ocovvvee 100,000 88,000 88,000 0 88,000 (6,000) 2,961 |.05/01/2020
29977TH AB 6| EVEREST ACQLLC/FINA.......evereceverercvereriverar | wrene 01/29/2015] GMP SECURITIES 53,265 53,000 51,675 12 12 51,687 1,578 1,270 |.05/01/2020
30231G AN 2| EXXON MOBIL CORP........cocovvvverurrverernrsrennensnsennes | e 03/03/2015f JEFFERIES & CO INC......covvvvcccs | o | s 1,002,910 | ......... 1,000,000 ....1,000,000 (U1 T [ 1,000,000 2910 .03/06/2045
31428X BB 1| FEDEX CORP.......ocoommiermrrsrrenrsrseirssssssssssssssssssssssss | e 01/06/2015{ SUSQUEHANA. 2,996,820 3,000,000 2,982,960 0 2,982,960 13,860 .02/01/2045
316773 CQ 1| FIFTH THIRD BANCORP. 02/03/2015{ MORGAN STANLEY. ...1,014,040 .1,000,000 ...1,004,120 (77) (77) 10,469 10,469 9,903 |.03/01/2019
336130 AA  7|FIRST QUALITY ENTERPRISES INC.. .| 01/30/2015| VARIOUS. ..195,760 ...213,000 ..193,695 ....193,695 1,079 1,079 covneeenn 194,774 986 986 1,895 |.05/15/2021
33616C AA 8| FIRST REPUBLIC BANKICA........cocoevemmvevevererinenens | v 03/04/2015{ JPM. 2,007,460 2,000,000 ....1,997,280 ....1,997,548 73 UK (SO [ 1,997,621 9,839 (RCCICI [ 10,819 |.06/17/2019
STATE STREET GLOBAL
337560 AA 4| FIRST WIND HOLDINGS INC........cccvvvvvvvvrrrrrrrrrcns | coeie 03/02/2015{ MARKETS LLC 662,281 615,000 633,500 630,000 32,281 32,281 662,281 (V] [ 15,934 |.06/01/2018
340630 AB 8| FLORIDA EAST COAST......coovvvcrmmmmncnnnnncnennncenenenes | coeee 01/28/2015] WAMCO. 293,625 300,000 298,500 298,500 910 910 299,410 (5,785) (5,785) 7,394 |.05/01/2020
345397 VP 5| FORD MOTOR CO......covvvrrrrrrrrrrerernrnrernrnreeeenenereees | cenee 02/10/2015| JEFFERIES & CO INC. 2,234,860 2,000,000 2,332,740 2,235,921 (10,185) (10,185) 2,225,736 9,124 9,124 65,514 |.08/15/2017
37045X AR 7| GENERAL MOTORS FINL CO.....ccocovvvvererrrerennnns | e 01/07/2015f SUSQUEHANA.........ccoocvcrmmmmeemmcees | o [ s 4,995850 | ......... 5,000,000 ...4,994,000 (VN (PPN ISV 4,994,000 1,850 1,850 .01/15/2020
37045X AS 5| GENERAL MOTORS FINL CO. .1 01/07/2015] SUSQUEHANA, 2,984,580 3,000,000 2,984,340 0 2,984,340 240 240 .01/15/2025
372470 AP 1| GENWORTH FINL INC 02/19/2015{ CANTOR FITZGERALD 219,300 215,000 210,225 210,225 10,572 10,572 220,797 (1,497) (1,497) 6,831 |.09/24/2021
373334 JY 8| GEORGIA PWR CO .| 03/23/2015| KEYBANC CAPITAL MARKETS.. 500,460 500,000 500,855 500,491 (191) (191) 500,300 160 160 2,354 |.08/10/2015
38141E A5 8| GOLDMAN SACHS GROUP INC/THE................ | ... 03/25/2015 FTN FINANCIAL 5,648,700 5,000,000 5,599,550 5,569,903 (24,964) (24,964) 5,544,939 | .....ooovvrvvrrcccirirens [ e 103,761 | oo 103,761 | .......... 145,573 |.03/15/2020
38869P AL 8| GRAPHIC PACKAGING IN.........ccoovvvvvcnrrrncrrrnriccns [ e 03/17/2015) WAMCO........coovvvvmvvevvemrenevisenennnnnes | coveeenneeeenseneceseseseees | coveessssien 103,750 | coovvveveren 100,000 | ..oooovveeees 100,000 | ..ovovvveve 100,000 (U [ (SR 100,000 3,750 3,750 1,815 | .11/15/2022
398176 AA 5| GRIFFEY INTER INC/GR.......cccommermrmmemmrmmmemnmrmenenns | e 03/24/2015 VARIOUS.........oovvvvvvrivevmrernvnrenennnns | coveeenenesesseseesseseeeses | covessssssen 176,230 349,000 257,388 259,852 2,554 2,554 262,405 (86,175) (IR [— 10,982 |.10/15/2020
404119 BN 8| HCAHOLDINGS INC........coovovererecrcrmecncrcscncrcsinenes | oo 03/17/2015) WAMCO.........coovvvvmvvevmimrenermsennnnnnnns | cveeeenneneenseseenseneseees | covvessisins 481,850 | ............. 460,000 | ............ 452,525 | ........... 452,525 (V] [OOSR [BSR 452,525 29,325 29,325 | cooovrrne. 11,819 |.03/15/2024
404119 BR 9| HEALTH CARE FACILITIES & SERVICES . [ 03/25/2015] WAMCO........oocvvvvvcrerrenncrnnnnennenneees [ cvereesrerssaresessresessies | oviviiininns 199,263 | ..ovvveveren 190,000 | ..ooovvvveens 190,000 (VN [ (B 190,000 9,263 9,263 2,099 |.02/01/2025
404121 AG 0| HCAHOLDINGS INC . | 01/09/2015| WAMCO. 273,000 260,000 256,750 257,016 8 8 257,024 15,976 15,976 3,097 |.05/01/2023
40537Q AD 2| HALCON RESOURCES CORP..........cccccccccccir | e 03/31/2015] WAMCO. 56,000 80,000 60,200 60,200 18,670 18,670 78,870 (22,870) (22,870) 2,781 | .05/15/2021
413627 BL 3| CAESARS ENTERTAINMENT CORP........ccvccccr | wvene 01/06/2015) WAMCO........ooovvvveverermenrenenmrenenenenes | eveeeereeeeessessesseseeeees | sosessssssen 175,200 | wovvevereren 240,000 | .coenee. 175,920 | wovvvveverene 175,920 14,582 14,582 | ooovvvvveevevrenmmnnnennnns | evvvrrenenens 190,502 (15,302) (15,302) 2,850 |.06/01/2017
413627 BM 1| CAESARS ENTERTAINMENT OP.......ccccooevereverere | woee 01/06/2015{ CITIGROUP. 232,500 | .......... 1,500,000 | ............ 346,875 | ............ 161,667 2,036 2,036 | .eoovvrereresiniinrnnneen | e 163,703 68,797 68,797 .12/15/2018
423074 AR 4| HJHEINZ HOLDING CORP........occooereccvevemerrerive | wrene 03/25/2015] WAMCO. 294,245 290,000 277,713 281,201 309 309 281,511 12,734 12,734 4,799 |.10/15/2020
423074 AS 2| HJHEINZ CO......oovvvvrrrrvrvvnrnrrennnereencerenscenenseseesenss | e 03/25/2015) WAMCO. ..132,000 ..120,000 0 12,000 12,000 975 | .02/15/2025
428302 AA  1|HEXION U SFIN CORP... 03/23/2015] WAMCO. ..120,900 .127,400 ...127,400 2,600 2,600 (9,100) (9,100) 3,852 |.04/15/2020
428303 AJ O] HEXION FIN HEXION ESCROW.. .1 03/10/2015) VARIOUS 948,025 952,300 952,300 67,816 67,816 (72,091) (72,091) 58,560 |.02/01/2018
43129T AA O HILAND PARTNERS LP........ccocvcvivevivcvccivcvcrnnans [ e 02/20/2015) WAMCO.........coovvvvmvvevvemrenenmsenninnnnns | cvveeenneneenseseesseneseees | covvessisins 425,100 390,000 370,500 370,500 39,215 39,215 15,385 15,385 | cooovvvvee 11,310 |.10/01/2020
44049H AG 8| HORIZON LINES INC......ccovvvvcvrrrrerrerrncerrerecenerneenes | wvene 02/26/2015] WAMCO.........covvvvvverevmvererevmrenennnenes | eveerennensenseseesseseeeees | sovevsssssen 160,800 | .vovvveverens 160,000 | ..oocovvveees 156,932 | ..ovvveverene 157,021 16 16 3,763 3,763 6,747 |.10/15/2016
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44049H  AJ 2| HORIZON LINES INC......coovvvcrrrrncrnrrrnrcrncnscnnnrncrees | oo 01/05/2015) WAMCO. 80,382 80,382 73,500 73,879 31 31 73,910 6,472 6,472 .10/15/2016
446413 AG 1| HUNTINGTON INGALLS INDUS PRIV PLACE... | ..... | 03/19/2015] WAMCO 83,500 80,000 80,000 80,000 0 80,000 3,500 3,500 1,189 | .12/15/2021
44701Q  AX 0| HUNTSMAN CORP.. 01/07/2015{ GOLDMAN SACHS 667,440 618,000 675,928 657,425 (542) (542) 656,883 10,557 10,557 17,323 |.03/15/2021
46625H HQ 6] JPMORGAN CHASE & C .| 02/05/2015| JPM 2,252,320 2,000,000 2,042,180 2,029,170 (513) (R [ ISP 2,028,658 223,662 223,662 37,125 | .03/25/2020
46625H JB 7| JPMORGAN CHASE & CO......oovvvcvcccvcvcrerrccscsiis | o 02/05/2015| JEFFERIES & CO INC 2,520,220 2,000,000 2,232,790 2,229,269 (499) (499) 2,228,770 291,450 291,450 63,778 | .07/15/2041
46625H JC 5| JPMORGAN CHASE & CO........ccoomvvevemvvevenvrvrennnns | v 01/07/2015{ DEUTSCHE BANK SECURITIES | ......ooovevvivvcricnccrces | e 1,997,134 | ......... 1,825,000 ...1,938,497 ...1,924,874 (400) (CTV0)] [ [ 1,924,474 72,660 72,660 32,417 |.08/15/2021
47030U AA 6| JAMES HARDIE INTL FIN PRIV PLACE............. | ..... 02/09/2015] WAMCO. 274,050 270,000 267,875 0 267,875 6,175 6,175 88 |.02/15/2023
48203R  AH 7| JUNIPER NETWORKS INC.. .| 02/25/2015| RBC CAPITAL MARKETS. 3,005,970 3,000,000 2,998,950 0 2,998,950 7,020 7,020 .06/15/2020
482539 AA 1| KLXINC PRIV PLACE.. 01/06/2015] WAMCO. 271,013 270,000 270,000 270,000 0 270,000 1,013 1,013 1,366 |.12/01/2022
48666K AQ 2| KBHOME..........ccomrmrmmseccrernsessssmnsesseesssssssssnes | o 02/24/2015[ VARIOUS..........vvvevermrrressssnerrnnnes | coreresssssssnesssnnenssess | cvvesens 1,151,031 ....1,085,000 ....1,066,881 ..1,071,733 423 LK 2 [ B 1,072,157 78,875 78,875 38,367 |.03/15/2020
48666K AR O] KBHOME...........coommemeccccecreeenesessccsveneeessssssesens | oo 03/26/2015 \lARLOI\Ii T Tl [ream—— P 126,194 | oo 125,000 | .oooocvenes 125,000 | coovvvcenns 125,000 (U [ (S 125,000 1,194 1,194 4,844 |.09/15/2022
48666K AS 8| KBHOME............ooomommccvecveveeescssccsveneensessssinses | o 03/31/2015f CVT 62,498 65,000 62,563 62,563 0 62,563 (64) (64) 608 |.02/01/2019
48666K AT 6| KBHOME........ooooiorirerincncncnnccncnecnncncnenencnsnesensseies | o 03/31/2015f VARIOUS...........cocoommvvevmmrennimrerennnns | comeeenseneenseseesseseseees | cvvvesssiis 192,638 | ..oovveveen 190,000 | ..ooovvvveens 191,425 | oo 191,283 (52) (B2) | ovevvvevvvvvevivvnnsennnnns | v 191,230 1,407 1,407 3,595 |.12/15/2021
488401 AB 6| KEMPER CORP..........ccoovvrnccnnrncnrnnnccncnnncennencecnennees | e 02/19/2015f JEFFERIES & CO INC....oocovcvvccccs | o [ s 4,998,850 | ......... 5,000,000 ...4,996,850 (V1N O [T 4,996,850 2,000 2,000 .02/15/2025
492914 AS 5| KEY ENERGY SERVICES INC .| 03/25/2015] WAMCO 6,225 10,000 6,200 6,200 0 6,200 25 25 392 .03/01/2021
494368 BP 7| KIMBERLY-CLARK CORP... 02/24/2015{ JEFFERIES & CO INC. 5,002,150 5,000,000 ...4,996,900 0 14,996,900 5,250 5,250 .03/01/2020
STATE STREET GLOBAL
49455W  AD 8| KINDER MORGAN FINANCE.. .| 01/06/2015| MARKETS LLC ...2,218,236 ....2,136,000 2,217,510 2,217,510 (227) (227) 2,217,283 953 953 676 |.01/05/2016
49456B AB 7| KINDER MORGAN INC/DE.. 02/13/2015) WAMCO. 309,120 280,000 281,858 281,843 (29) (29) 281,815 27,305 27,305 4,113 | .11/15/2023
49456B AF 8| KINDER MORGAN INC DE.. .| 02/13/2015| RBC CAPITAL MARKETS............ SSRROROITS ISV 1,554,060 | .......... 1,500,000 ....1,493,970 ....1,493,960 29 AT O [ 1,493,989 60,071 60,071 | coocoone. 14,871 |.06/01/2025
49456B  AJ 0| KINDER MORGAN INC/DELAWA.........ccoovcuvmmueces | conre 02/23/2015] SUSQUEHANA.......cccccccccmmmrrcaies | covmrrrsssssiivnnnresnces | cvveieas 5,005,500 ....5,000,000 ....4,989,200 (VN (SRRSO ISV 4,989,200 16,300 16,300 .02/15/2046
STATE STREET GLOBAL
50075N BB 9| KRAFTFOODS INC.......coovvvcvemivercrsncrcrrccseicssscieess | oo 02/19/2015{ MARKETS LLC 5,546,366 5,382,000 5,557,170 (13,210) (13,210) 5,543,961 2,406 2,406 | ..ooovonen 117,171 |.02/09/2016
STATE STREET GLOBAL
50188F AB  1]|LG8E & KU ENERGY LLC........ccooocccccvmrmmurminnnes | v 02/24/2015{ MARKETS LLC 6,910,634 6,853,000 6,950,504 6,926,578 (12,861) (12,861) 6,913,717 (3,083) (3,083) [ .oovvvr 40,856 |.11/15/2015
505597 AD 6| LACLEDE GROUP INC.....cooovvrrrrrerrrrrrrererrrnerenrneees | cenee 03/30/2015f BANK AMERICA..........cooovvvrecscciic | worrrrrsssssiennnrcesnes | cvvevens 4,366,560 .....4,000,000 3,996,200 3,996,008 (5) (5) 3,996,003 370,557 370,557 | v 116,456 |.08/15/2044
516806 AE  6|LAREDO PETROLEUM INC......ccccooooimimucvuummniacacns | e 03/09/2015f BANK OF AMERICA 65,280 64,000 64,000 0 64,000 1,280 1,280 .03/15/2023
52107Q AG 0| LAZARD GROUP LLC......coovevvvrvrrrrrenrrcnereccenreceerres | e 02/1012015] KEYBANC CAPITAL MARKETS.. 2,991,300 3,000,000 2,991,540 0 2,991,540 (240) (240) .02/13/2025
526057 BE 3| LENNAR CORP.......ccoooooummmmmmmmiisissciscsicisisisiccsinies | coene 03/30/2015{ SECURITIES | | s 1,554,265 | ............ 695,000 ...1,150,684 ....1,044,340 (14,232) (14,232) | oo | s 1,030,107 524,157 524,157 4,800 |.12/15/2020
527298 AT  0|LEVEL 3 COMMUNICATIONS INC.. . | 03/10/2015| WAMCO. 238,425 220,000 223,937 222,767 (172) (172) 222,595 15,830 15,830 | woocvcvrnes 12,545 |.07/15/2020
527298 AU 7|LEVEL 3 COMMUNICATIONS INC.. 03/30/2015| VARIOUS. 1,407,144 11,335,000 1,412,488 11,388,846 (5,580) (5,580) 23,877 23,877 80,372 |.07/01/2019
527298 BB 8|SERVICES |.. 02/10/2015) WAMCO. cevvennnn. 164,000 ....160,000 ..160,000 0 ceveeenn. 160,000 4,000 4,000 350 |.02/01/2023
534187 BE 8| LINCOLN NATIONAL CORP.......coevvrererrrererrrrrerens | e 03/04/2015{ JEFFERIES & CO INC....ccocevvvvnes | covvrerrnreerrsreersenseecns | orererens 4,997,050 ....5,000,000 ...4,992,000 (V] (SRS ISV 4,992,000 5,050 5,050 .03/09/2025
539830 BC 2| LOCKHEED MARTIN CORP..........ccocuvmerrrrrcrcrrriss | creie 02/12/2015f SUSQUEHANA..........coooovemimnmmrncies | o [ s 4,950,600 | .......... 5,000,000 ...4,956,900 (VN [N [ 4,956,900 (6,300) (6,300) .03/01/2035
539830 BD 0| LOCKHEED MARTIN CORP.........ccocourrmcrcrrrcrcrrenns | cocee 02/12/2015f SUSQUEHANA.........ccoococrmmemcermcnes | o [ s 4,938,100 | .......... 5,000,000 ...4,946,000 (VN (PPN ISV 4,946,000 (7,900) (7,900) .03/01/2045
539830 BE 8|LOCKHEED MARTIN CORP .1 02/12/2015) SUSQUEHANA........coovvoccccvervennns [ s | v 4,983,550 ....5,000,000 ....4,985,700 (VN O [ 4,985,700 (2,150) (2,150) .03/01/2025
55279H AJ 9| MANUFACTURERS & TRADERS 02/03/2015] STERNE AGEE & LEACH 3,005,880 3,000,000 2,998,290 0 2,998,290 7,590 7,590 .02/06/2020
553794 AB 4| MUFG AMERICAS HLDGS CORP... .| 02/05/2015) STERNE AGEE & LEACH............ | ccoccccveecscccvccrrnns [ v 1,001,630 ....1,000,000 999,810 0 999,810 1,820 1,820 .02/10/2020
553794 AC 2| MUFG AMERICAS HLDGS CORP.........cccooccucuuccs | cuene 02/05/2015f STERNE AGEE & LEACH............ SN [SSSTON 997,430 | .cccceees 1,000,000 994,690 0 994,690 2,740 2,740 .02/10/2025
561234 AD 7| MALLINCKRODT PLC......cccoummuememmmmermmmsrrcssscscsrarss | ceene 03/31/20150 JPM...ccesesseesersessessessesesssesessss | o | o 183,550 | coovvrcnnns 186,000 [ ..ooooveveens 179,723 | oo 179,723 1,024 1,024 | oo | o 180,746 2,804 2,804 2,980 |.04/15/2018
STATE STREET GLOBAL
565849 AJ 5| MARATHON OIL CORP........ccovvcvrvvvrrrrcrrcrrrrcerrrrees | cone 02/24/2015{ MARKETS LLC 5,000,350 5,000,000 5,008,600 5,006,389 (1,171) (1,171) 5,005,219 (4,869) (CX:5)] — 14,375 | .11/01/2015 | 2FE......
56585A AD 4| MARATHON PETROLEUM CORRP..........cccccccuvcces | e 02/18/2015| JEFFERIES & CO INC. 3,367,080 3,000,000 3,003,680 3,002,267 125 125 3,002,392 364,688 364,688 | ........... 73,458 |.03/01/2021 | 2FE.......
STATE STREET GLOBAL
56585A AE 2| MARATHON PETE CORP........cooomvvrrrncrrrennccrnrneces [ e 03/17/2015) MARKETSLLC | e [ v 4,486,875 .....4,389,000 ..4,492,801 (6,147) (G T:YAY (SO I 4,486,654 221 221 26,749 |.03/01/2016 | 2FE.......
571748 AY 8| MARSH & MCLENNAN COS INC.......ccccccocceeveeeeec | cueie 03/03/2015f SUSQUEHANA..........coooocemvmnmvrmcees | oo | 6,998,670 | ........ 7,000,000 6,994,400 0 6,994,400 4,270 4,270 .03/06/2020 | 2FE.......
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STATE STREET GLOBAL
571900 AZ 2| MARRIOTTINTLINC....cccoooommiimmmiiimiscciscscciscscsiacss | e 01/26/2015{ MARKETS LLC 010,041,162 | ... 9,665,000 | ....... 10,205,577 | ........10,078,315 (34,701) (34,701) ...10,043,614 (2,452) (2452) ] ........... 120,106 |.11/10/2015
58933Y AQ 8| MERCK & CO INC NEW.......coooovcrmmemercmmmcrcrsecrcrseens f e 02/05/2015( VARIOUS. 5,012,850 5,000,000 ...4,993,250 (V] (TP ISV 4,993,250 19,600 19,600 .02/10/2022
58933Y AR 6| MERCK&COINCNEW.........oooooimmicicccccicrcccrcrccanc | e 02/10/2015| VARIOUS. 6,997,580 | ........ 7,000,000 ....6,988,450 (1) (1) 6,988,449 9,131 9,131 458 |.02/10/2025
58933Y AS 4| MERCK&COINC.... .| 02/05/2015| JEFFERIES & CO INC 5,001,200 5,000,000 ...4,999,050 0 4,999,050 2,150 2,150 .02/10/2020
58933 AT 2| MERCK&COINC.... 02/05/2015( VARIOUS. 5,017,940 5,000,000 ,971,250 0 4,971,250 46,690 46,690 .02/10/2045
59156R  BM 9| METLIFE INC.......coooomvvevimvieiivmnnvevmnsssnssssssssssssssssnnns | oo 03/09/2015f VARIOUS...........coocovmvvvvmvvnvrmssnnnnnens | covssersssssssssssssessesess | oo 4,468,900 | .......... 4,500,000 474,260 8 8 4,474,268 (5,368) (5,368) 875 |.03/01/2025
59156R BN 7| METLIFE INC.......coooumvvevemreeriviverenesrveninsnsnensesssnennnes | wvene 03/02/2015] STERNE AGEE & LEACH............ ....1,996,200 ....2,000,000 ....1,990,020 (V] (SRR ISP 1,990,020 6,180 6,180 .03/01/2045
59217G BF 5| METROPOLITAN LIFE GL 144A..........ccvvenes | e 03/02/2015{ KEYBANC CAPITAL MARKETS.. | .coovvvvivericcerviccccccss | e 1,516,665 | ... 1,500,000 ...1,498,035 | .........1,498,281 76 (TN SO [ 1,498,358 18,307 18,307 | oo 13,896 |.04/10/2019 | 1FE......
594918 BC 7| MICROSOFT CORP.........ccovvvmrmrrnvnrnnnnnnnnisrnnnnninnees | coene 02/09/2015f VARIOUS..........coovevemveevevmnenensnenenens | covvrersessessessessesseeess | ovininnnd 4,949,580 | ......... 5,000,000 ..4,942,500 (V1N O [ 4,942,500 7,080 7,080 .02/12/2035 | 1FE.......
594918 BD 5| MICROSOFT CORP. . [ 02/09/2015| JEFFERIES & CO INC.....coovvuvernnes | ormrmrmmmmmmmmmmmmnnennnnns | eeverenen 4,975,900 ....5,000,000 ...4,972,350 (V] (SRR ISV 4,972,350 3,550 3,550 .02/12/2045 | 1FE.......
594918 BE 3| MICROSOFT CORP. .| 02/09/2015| RBC CAPITAL MARKETS. 2,960,460 3,000,000 2,952,300 0 2,952,300 8,160 8,160 .02/12/2055 | 1FE.......
STATE STREET GLOBAL
59832W AF 6| MIDWEST GENERATION LLC. .| 01/02/2015| MARKETS LLC 38,108 38,108 37,315 37,116 991 991 38,108 0 1,704 |.01/02/2016
61747Y DW 2| MORGAN STANLEY. 01/22/2015( VARIOUS. +00.15,006,300 | ........ 15,000,000 114,986,800 0 ....14,986,800 19,500 19,500 .01/27/2020
61747Y DY 8| MORGAN STANLEY. .| 01/22/2015| VARIOUS. 3,004,330 3,000,000 2,977,500 0 2,977,500 26,830 26,830 .01/27/2045
6175IN  AG 7| MORGAN STANLEY.......ccccomerecererecrrereceseresersrssirs | wvene 03/25/2015] GOLDMAN SACHS...........ccccvvvenes | covvvrrssssiiiirinrreines | crveieed 9,166,470 | ..........8,590,000 | ........9,515,070 | .........9,172,656 (71,434) (TATXT)] [ 9,101,222 65,247 65,247 | o 155,546 |.02/12/2044
61753) AF 6| MORGAN STANLEY........coooommmiimrmnnicrcscscrcrsscscrisess | e 03/25/2015( CITIGROUP. ... 10,636,719 | ....... 10,000,000 | ........ 11,175,781 ....10,660,703 (74,791) (74,791) ...10,585,913 50,806 50,806 | ........... 178,698 |.03/15/2044
61761J QK 8| MORGAN STANLEY........oooovormmmermmnrercnsnsscrsscsersenss | e 02/10/20150 JPM.....vecseeseesersessesssssesssssssessss | o | o 179,960 | cooovvcnnns 176,000 | ..oooovvveens 174,680 | ..oooveveee 174,680 (V] (SRR IS 174,680 5,280 5,280 5,542 |.01/01/9999
61761J VL 0| MORGAN STANLEY........ccooooimiicimnicicscicicrssciesisens | e 01/29/2015{ MORGAN STANLEY. 2,091,440 2,000,000 ...1,996,520 | .........1,996,494 22 P22 R [ 1,996,516 94,924 94,924 .10/23/2024
620076 BB 4| MOTOROLA SOLUTIONS INC.......cocovveveveveverirenns | coee 03/20/2015| JEFFERIES & CO INC. 3,063,300 3,000,000 3,043,530 3,043,530 65,212 GLIAV R BV 3,108,742 (45,442) (45,442)| . .05/15/2022
628530  AX 5 MYLAN INC.....cccooocommmrmsssicvirenccnsesscssinssnsnesscssis | o 03/02/2015| JEFFERIES & CO INC 3,278,224 3,230,000 3,285,879 3,279,354 (2,479) (2,479) 3,276,876 1,348 1,348 .06/24/2018
63938C  AA 6| NAVIENT CORP........oooveivrrrrercrennnerensncncicssscsesssenns | oo 02/05/2015f GOLDMAN SACHS.........ccvnes | comvrrrrerernscneceseneneees | v 162,405 | .oooveveen 162,000 | ..oooovveeens 158,963 | ...ocvvvvvee 158,963 2,035 2,035 | .ooooeveevenneniinnniinnnins | v 160,997 1,408 1,408 .10/26/2020
64110L  AH 9 NETFLIX INC...ooovvverrveccrcsrminrnrnsssssssssssenesssessssns | o 03/03/2015] MORGAN STANLEY. 82,575 80,000 80,000 0 80,000 2,575 2,575 .02/15/2022
64110L  AK 2| NETFLIXINC PRIV PLACE........cccoovvrrrmmrerrrsmrneens | e 03/02/2015) MORGAN STANLEY.......ccocvvmmenee | covrrervevrmrenncncrrreins | o 109,725 | cvovev 105,000 | ..o 105,000 (VN [FSUURRRIRRNY ISR 105,000 4,725 4,725 .02/15/2025
64952W BY 8| NEW YORK LIFE GLOBAL FDG.......ccoccovevecevereces | creee 02/04/2015{ JEFFERIES & CO INC. 5,001,400 5,000,000 ....4,999,050 (V] (SRS [P 4,999,050 2,350 2,350 .02/11/2020
65336Y AK 9| NEXSTAR BROADCASTING... .| 03/26/2015| WAMCO 318,138 310,000 310,000 0 310,000 8,138 8,138 3,270 |.02/15/2022
666807 BJ 0| NORTHROP GRUMMAN CORP.. 02/03/2015f SUSQUEHANA 5,012,750 5,000,000 0 4,998,650 14,100 14,100 .04/15/2045
67059T AD 7| NUSTAR ENERGY LP .1 03/11/2015) STERNE AGEE......cccoccccccnrverrsres | covevrrnrersssssinierenns | ovevernnee 127,200 | coovvrcnns 120,000 | .............120,000 | ..ooovevvvee 120,000 0 ....120,000 7,200 7,200 5,063 |.02/01/2021
674599 BY 0| OCCIDENTAL PETE CORP.......cccoooovemvsmvcrmiirciciisc | coee 03/20/2015f BANK AMERICA 6,091,926 5,590,000 (13,395) (13,395) 5,998,426 93,500 93,500 | ......... 148,974 |.02/01/2021
68233) AY 0| ONCOR ELEC DELIVERY.........ccoccouceveremivererivcrere | e 03/19/2015{ JEFFERIES & CO INC.....covcvvccccs | e [ s 1,997,060 | .......... 2,000,000 ....1,994,480 (V1N U [ 1,994,480 2,580 2,580 .04/01/2025
68233 BA 1| ONCOR ELEC DELIVERY.......coccoeereceserererererevireres | e 03/19/2015{ JEFFERIES & CO INC....ccocevvvvees | e | v 1,992,120 | .........2,000,000 ....1,984,300 (V] (SRRSO ISP 1,984,300 7,820 7,820 .04/01/2045
68268N  AJ 2| ONEOK PARTNERS LP........cccccooeeuevucemumucvrcrucriares | o 03/20/2015f BANK AMERICA..........ooooocmivevcncaes | eovnrcrninncniicccnscscccces | s 1418235 | ... 1,500,000 ..1,388,490 | .........1,388,490 | .oooovvvvvrvernnvrncrnniens | v ERVICKT 2N [ e 112,638 | i [ e 1,501,128 (82,893) (82,893) 24,469 |.10/01/2022
69353R EJ 3| PNCBKNAPITTSBURG.... .1 02/18/2015) JEFFERIES & CO INC 9,998,500 10,000,000 9,997,400 0 9,997,400 1,100 1,100 .02/23/2018
69353R  EK 0| PNCBKNAPITTSBURG.... . [02/18/2015] SUSQUEHANA...........coocccivevavcccres [ v | v 4,985,800 .5,000,000 ...4,988,400 (VN [N [ 4,988,400 (2,600) (2,600) 02/23/2025
69363L AA 7| PSPC ESCROW CORP.........ccocmmvmrenmrerenmnerenennsenens | ceeee 02/10/2015] WAMCO. 277,020 270,000 270,000 0 270,000 7,020 7,020 536 |.02/01/2022
70466W AA 7| PEACHTREE FUNDING TRUST.....ocveverervvererrrenes | cvere 03/10/2015| JEFFERIES & CO INC....covvvvvvserer | corvrrrsssssiecnrnnenssens | cvveveas 5,002,550 5,000,000 5,000,000 0 5,000,000 2,550 2,550 .02/15/2025
718549  AA 6| PHILLIPS 66 PARTNERS LP..........coovevmvvvvvvvirines | e 02/18/2015f JEFFERIES & CO INC.....ocvvvcccs | e | s 1,000470 | ......... 1,000,000 ....1,000,000 (VN T [ 1,000,000 470 470 .02/15/2020
718549  AB 4| PHILLIPS 66 PARTNERS LP........cccouvrveveerverenrrenes | coee 02/19/2015( VARIOUS. .....4,007,180 | ..........4,000,000 3,998,680 2) 2) 3,998,678 8,502 8,502 200 |.02/15/2025
718549 AC 2| PHILLIPS 66 PARTNERS LP... - [ 02/18/2018) VARIOUS. ..o 3,004,980 3,000,000 2,998,590 0 2,998,590 6,390 6,390 .02/15/2045
741503 AQ 9| PRICELINE GROUP INC/THE. 03/03/2015f INC 63,523 45,000 56,549 52,848 (470) (470) 52,378 11,145 11,145 214 1.03/15/2018
741503 AS 5| PRICELINE GROUP INC/THE. .| 03/04/2015| VARIOUS. 322,447 275,000 278,756 277,999 (99) (99) 277,900 44,547 44,547 217 |.06/15/2020
74256L  AQ  2[PRINCIPALLFE GLBFND Il [ o 03/31/2015f SUSQUEHANA 2,997,870 3,000,000 2,996,040 0 2,996,040 1,830 1,830 .04/08/2020
74339K AA  O|PLACE  |.. 03/02/2015f WAMCO.........cccccmvmrrrsssiciirrennes | evvvrrrsscssiiinneneeness | v 101,450 | ............. 100,000 | ............. 100,000 (V] (SRRSO IO 100,000 1,450 1,450 .03/01/2023
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745867 AM 3| PULTEGROUP INC.........ccoovrvvvvvrnrrnnrnrnenninnnvenrinenes | e 03/20/2015{ CANTOR FITZGERALD 348,000 300,000 283,552 285,296 48 48 285,344 62,656 62,656 6,563 |.06/15/2032
745867 AP 6| PULTEGROUP INC.. ... | 03/25/2015] CANTOR FITZGERALD 998,775 965,000 698,958 | .....ooov 714,149 1,135 UGN PPN IS 715,284 283,491 283,491 .05/15/2033
745867 AT 8| PULTEGROUP INC.. 03/20/2015f CANTOR FITZGERALD... ..1,325,013 11,330,000 845,663 867,054 1,491 1,491 868,545 .456,468 .02/15/2035
749607 AC 1| RLICORP.....coorinircrrnnnncrnninccnnnnsecsnnncsnssncsessnnseeess | o 03/04/2015| KEYBANC CAPITAL MARKETS.. 2,631,100 2,500,000 | .........2,492,850 | .........2,493,334 269 269 | ooovvvereresinrrenneen | e 2,493,602 | ..oooovvrrrcrririierene .137,498 .09/15/2023
749685 AS 2| RPM INTERNATIONAL INC......oovevvvrrermserercsrrriess | ceee 03/30/2015) WILLIAM BLAIR INC......ooocrmvmnmrenns | e | overinens 1,989,460 | ..........2,000,000 | .........1,984,000 | .........1,986,315 384 K17 [ B 1,986,699 2,762 111512022
760759 AQ 3| REPUBLIC SERVICES INC.........ccoccccccivevmivririnns | v 03/04/2015| VARIOUS. 9,970,650 | ........ 10,000,000 9,958,400 0 9,958,400 12,250 .03/15/2025
76117W AB 5| RESOLUTE FOREST PRODUCTS INC.......cccoceee | cecre 02/26/2015] WAMCO. 19,400 20,000 18,488 18,520 22 22 18,542 858 353 |.05/15/2023
777779 AD 1| ROSETTA RESOURCES INC.. 1o | 03/13/2015) VARIOUS.........oooovciicicsiciscsiiiicices | eovivinriviinsinisnsisininns | o 112,648 | ..oovvevee 118,000 | ..ooovvveeees 102,709 | coovvveveee 102,762 2,715 2,715 | cooeemsniinnsiiinnnns | o 105,477 7,17 7171 2,210 |.05/01/2021
777779 AE 9| ROSETTA RESOURCES INC.. 01/29/2015{ SUMRIDGE PARTNERS, LLC..... 13,230 14,000 11,970 11,978 17 17 11,995 1,235 1,235 142 |.06/01/2022
777779 AF 6| ROSETTA RESOURCES IN. . [ 03/02/2015] VARIOUS........ooovvvvvvverrrnvnrrnrvenerrees | cvevessrerssaresesssesessses | ovvvrnnnnnns 161,975 | wovvvvererens 172,000 | ..o 150,568 | ..vvvveverene 150,622 3,644 K77 (I S 154,266 7,709 7,709 2,440 |.06/01/2024
778296 AA 1| ROSS STORES INC........cocovveremvvevemvrnverssssesssssnsenss | cvene 02/18/2015{ WILLIAM BLAIR INC 3,031,170 3,000,000 2,979,870 2,980,250 301 301 2,980,551 50,619 50,619 [ .....oooueen 43,594 |.09/15/2024
783764 AQ 6| RYLAND GROUP INC/THE.......ccommevemmrevevenerinenns | e 02/02/2015| VARIOUS.............cooovmmrnesiciicivinnnns | wovveersssssiiininnnesnes | cvveveae 1,128,624 835,000 949,765 941,265 (3,112) (3,112) KT ESKT NI I 190,471 | woovevererens 190,471 | ...............2,946 | .05/15/2018
78442F EQ 7| SLMCORP......orrrnnrvnrrnninsnnnnensenensnnsessesseseess | e 03/18/2015{ BNP PARIBAS. 237,500 250,000 236,153 237,325 266 266 237,591 (91) (91) 9,090 |.01/25/2023
78454L  AD 2| SMENERGY CO.....cocoecevereceverevcvereseveseraveseravirerice | ceeee 03/27/2015 VARIOUS...........ccovvvmvnemmmvenmnnnnnnnnnns | comrrmneneneneneeenseeneeees | cosssssssses 146,160 | .occovcnnns 144,000 | ..oocovvveees 137,363 39,770 1,458 TIPS 138,821 7,339 7,339 3,188 |.11/15/2021
78486Q AD 3| SVB FINANCIAL GROUP.........oveveverererecranennns | e 02/04/2015| VARIOUS. 5,019,620 5,000,000 | .........4,995,800 (18) (GF:))) [P IS 4,995,782 23,838 23,838 2917 |.01/29/2025
STATE STREET GLOBAL
795435 AF 3| SALIXPHARMACEUTICALS LTD......cocccvcccvciicc | cvene 02/24/2015{ MARKETS LLC SN [SSSROOON 493,350 | ............. 440,000 | ...coooe 449,200 340,976 5,687 5,687 | .oooovvvvevvmvrviinniininnns | e 454,913 38,437 KETCTAN [ 13,408 |.01/15/2021
796038 AC 1| FIRST DATA CORPORATION. .| 03/09/2015| JEFFRIES & COMPANY......coocvevve | coevevsverersverersrerareces | v 57,040 | .coooocene 184,000 68,080 1,371 1,371 69,451 (12,411) (KPXEE)Y — 10,372 |.02/15/2020
80007P AQ 2| SANDRIDGE ENERGY INC. 02/10/2015{ BARCLAYS CAPITAL 50,370 69,000 44,505 138 138 44,643 5,727 5,727 1,838 |.10/15/2022
80007P AT 6| SANDRIDGE ENERGY INC. ... | 02/10/2015| BARCLAYS CAPITAL 60,480 84,000 50,395 201 201 50,596 9,884 9,884 3,115 |.02/15/2023
808513 AK 1| CHARLES SCHWAB CORP.........cccoeumrevemererirennnes | cone 03/03/2015f JEFFERIES & CO INC.....vvvvevccs | corvvvrvnveenvcvccrienccenes [ 1014,991,300 | ... 15,000,000 | ........ 14,981,100 0 v 14,981,100 10,200 10,200 .03/10/2018
808513 AL 9| CHARLES SCHWAB CORP.........cccccommmrirmnnnes | crene 03/03/2015f SUSQUEHANA..........coocoevmmmmcermcnes | eovrrernnnccnsicecnscscccces [ s 4,981,150 | .......... 5,000,000 | .........4,979,000 (VN U [N 4,979,000 2,150 2,150 .03/10/2025
81211K AR 1| SEALED AIR CORP......cvmrrrrrrsrersssscrsesscrsssscresssnr | e 03/26/2015{ CITIGROUP.....c.cccouvevvvmrerevmrerenenes | cvveeervneeenseseenseseeeees | covevsssseen 163,885 | ..ovvveverens 146,000 | ............. 162,060 | ..occcccceee 161,580 (450) (GICI0)Y) PRUTRRNT IS 161,130 2,755 2,755 6,623 |.09/15/2021
81211K AW 0| SEALED AIR CORP. PRIV PLACE .| 03/13/2015| JPM 64,640 63,000 63,000 63,000 0 63,000 1,640 1,640 1,010 |.12/01/2024
82088K AC 2| SHEAHOMES LP/FNDG CP PRIV PLACE.. 03/31/2015( VARIOUS. 76,940 76,000 76,000 0 76,000 940 940 106 |.04/01/2023
82088K AD 0| SHEA HOMES LP/FNDG CP PRIV PLACE. .1 03/11/2015] JPM 26,098 26,000 26,000 0 26,000 98 98 .04/01/2025
825871 AA 4| SIDEWINDER DRILLING INC.......ccocoocvvircvircrcciacnc | e 01/15/2015f WAMCO.........coovvvvmvvevmimrenemmsenninnnnns | cveveenneeeenseseenseneseees | coveessisien 148,450 | .ooovovee 260,000 | ............ 144,950 | .ooovvvee 144,950 | ...oooovvevvvvrviiiriiiinnns | v 112,838 | oo coirennn 112,838 PATAVE:T T [ [N (109,338)] ............(109,338) | ......ooovveen 4,136 |.11/15/2019
829259 AM 2| SINCLAIR BROADCAST GROUP INC.......ccocouveee | cecre 03/17/2015] WAMCO. 203,750 200,000 | ..oooovree 190,000 | .oovvveverens 190,000 (V] (SRR IS 190,000 13,750 13,750 5,047 |.04/01/2021
832696 AJ 7| JMSMUCKER CO.......coocevvremvvvvvmrvermmmmnrssmsssssenssnnes | cone 03/12/2015{ JEFFERIES & CO INC. 2,010,760 2,000,000 | ..........1,999,500 (VN [ [ 1,999,500 11,260 11,260 .03/15/2025
833034 AJ O SNAP-ON INC......cccoococerimsicsereceserscsscressccsesicssessiiie | ceeee 01/30/2015f WILLIAM BLAIR INC......ococovveeer | e [ e 2,167,320 2,000,000 2,009,280 2,004,256 (131) (131) PV Vi R [ 163,195 | .oovvveveren 163,195 | .....oooueen 46,986 |.01/15/2018
842400 GE 7| SOUTHERN CAL EDISON... .| 01/13/2015| JEFFERIES & CO INC....ocovvvvvereres [ orermrmnmrmmmmmmmnennnnnnns ...1,995,960 2,000,000 | ..........1,992,320 (VN (SRRSO ISP 1,992,320 3,640 3,640 .02/01/2045
845467 AK 5| SOUTHWESTERN ENERGY. ... | 01/20/2015| VARIOUS. ,011,100 | .........4,000,000 3,995,880 0 3,995,880 15,220 15,220 .01/23/2020
845467 AL 3| SOUTHWESTERN ENERGY......ccoceeeevevirvverirrieres | coee 01/20/2015| JEFFERIES & CO INC 3,020,910 3,000,000 2,993,460 0 2,993,460 27,450 27,450 101/23/2025
84756N AG 4| SPECTRA ENERGY PARTNERS...........cccovvvevrvens | oo 03/10/2015f BARCLAYS CAPITAL 2,984,310 3,000,000 2,977,020 (3) (3) 2,977,017 7,293 7,293 375 |.03/15/2045
852060 AD 4| SPRINT CAPITAL CORP.......ccccoocomemeverereverereciieres | ceeee 01/22/2015( VARIOUS. 638,544 715,000 629,200 629,200 11,295 11,295 640,495 (1,951) (1,951) 8,604 |.11/15/2028
85207U AH 8] SPRINT NEXTEL CORP.......cccvvvmerrrrrererrrererrsereres | wrene 02/20/2015{ WAMCO. 39,300 40,000 37,200 37,200 1,613 1613 38,813 487 487 554 |.06/15/2024
85375C BC 4| STANDARD PACIFIC CORP..........coocvvcrvrvvvcrrrrnens | e 02/19/2015[ VARIOUS..........coovevemvvvvevsnvrensnenenens | covsrerseseesssssesssssesees | oviinnns 1573492 | ... 1,340,000 | ..........1,426,049 | .........1,412,302 (768) (142 [ 1,411,534 | oo | e 161,958 | .oovvveveren 161,958 | .............. 9,121 |.08/01/2032
STATE STREET GLOBAL
858119 AR 1| STEEL DYNAMICS INC......coooovvrevvmmrevevmmivinnninininns | o 03/16/2015{ MARKETS LLC 519,065 500,000 534,983 520,791 (1,726) (1,726) 519,065 (VN [ 19,168 |.03/15/2020
866860 AA 7| SUN PRODUCTS CORP/THE.. .| 02/27/2015| CANTOR FITZGERALD 61,200 68,000 52,020 306 306 8,485 8,485 2,474 |.03/15/2021
86723C AC 2| SUNCOKE ENERGY INC. 01/15/2015] WAMCO. cerernnen 103,250 | ...........100,000 | ............ 103,875 | ........... 697 697 . (1,322) (1,322) 3,483 |.02/01/2020
867363 AU 7| SUNGARD CAPITAL CORP. .| 03/12/2015) VARIOUS 598,171 562,000 587,290 585,930 (865) (865) 585,065 13,106 13,106 | oo 12,099 |.11/15/2020
87165B  AE 3| SYNCHRONY FINANCIAL.........ccovvvvrvrrrcrcrnrnrcrncnns [ e 01/26/2015| JEFFERIES & CO INC 2,999,250 3,000,000 2,993,730 0 2,993,730 5,520 5,520 .02/03/2020
871829 AT 4] SYSCO CORP.........ccvvvrrmscccvcciverrcesesicisisissnsnsssiss | o 03/10/2015| JEFFERIES & CO INC 2,043,020 2,000,000 | ..........1,995,620 | ..........1,995,703 149 TN PO I 1,995,852 47,168 47,168 26,833 | .10/02/2021
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871829 AW 7| SYSCO CORP........cccmmmvmmimmimsississsssssssssssssssnnenes | cvene 01/20/2015f VARIOUS..........ccovcvemvvevevvnvrennnennnens | covvrersessessessessessesees | v 4,335,595 | ......... 4,000,000 3,959,680 3,959,584 52 52 3,959,636 375,959 375,959 55,375 |.10/02/2044 | 1FE.......
87264A AL 9| METROPCS WIRELESS INC......cccoovvverermmcrcrmervesc | e 03/02/2015{ BARCLAYS CAPITAL........covvnens SR (ST 124,020 | coovevevenen 117,000 | .ooooovvveens 117,293 | oo 118,733 (33) (1)) [N ISR 118,700 5,320 5,320 3,316 |.04/01/2023 | 3FE.......
STATE STREET GLOBAL
879868 AK 3| TEMPLE INLAND INC.......ooooiiiiiiciiccscciccccciccicsiacss | e 01/21/2015{ MARKETS LLC e | v 6,106,913 5,815,000 6,200,690 5,806,154 (20,033) (P{UNUR XY N 6,101,121 5,792 5792 | e 196,680 |.01/15/2016 | 2FE.......
88033G BP 4| TENET HEALTHCARE CORP........ccccoceeemeverevuviics | e 02/10/2015f MORGAN STANLEY. 43,700 40,000 42,000 41,529 (43) (43) 41,486 2,214 2,214 708 |.11/01/2018 | 3FE.......
STATE STREET GLOBAL
887315 BA 6| TIME WARNER COS INC........oovvvvsevmcrsmsccrsrresrarss | ceee 01/26/2015{ MARKETS LLC SR [FSTOR 426,900 | ............ 400,000 | oo 435,012 | e 429,071 (2,166) (VI [<15)) SURRRNSTNT IS 426,905 (5) ()] [—— 17,352 |.01/15/2016
891906 AA 7| TOTAL SYSTEM SERVICES INC. ... | 01/21/2015| JEFFERIES & CO INC 2,003,760 2,000,000 | ..........1,999,420 11,999,584 (3) (3) covene 1,999,581 4,179 4,179 .06/01/2018
891906 AB 5| TOTAL SYSTEM SERVICES INC. 01/21/2015{ JEFFERIES & CO INC. 2,001,780 2,000,000 ,984,800 11,986,832 66 66 connn 1,986,898 14,882 14,882 .06/01/2023
893647 AW 7| TRANSDIGM GROUP INC .| 01/06/2015) MORGAN STANLEY 211,136 213,000 210,568 210,661 175 175 210,836 300 300 7,633 |.07/15/2022
89417E AH 2| TRAVELERS COMPANIES..........ccoovmmemcrnrcrrrrrcnnccs | e 02/18/2015{ BARCLAYS CAPITAL........ccccccecs covvvennsssesisssssiissinin | v 2,482,780 2,000,000 2,339,500 2,337,641 (1,053) (1,053) PACKIHT. VA I [N 146,193 | ..o 146,193 | ...ooovvvvees 33,289 |.11/01/2040
903293 BD 9 USG CORP.......ccccrccirmrrmmscssicimnennresessicsissssneiiss | o 02/17/2015| BANK OF AMERICA 13,098 13,000 13,000 0 13,000 98 98 .03/01/2025
90331H MQ 3| USBANKNA CINCINNATL......cccooovvvcvucmvcvmcsccvicnaas | v 01/22/2015{ JEFFERIES & CO INC. 9,990,600 | ........ 10,000,000 9,984,800 0 9,984,800 5,800 5,800 .01/26/2018
907818 EA 2| UNION PACIFIC CORP. ... | 01/26/2015| JEFFERIES & CO INC......oooouevveves [ eovermrivermriieneniininnnns ...4,994,050 5,000,000 ...4,989,300 0 4,989,300 4,750 4,750 .02/01/2020
907818 EB 0| UNION PACIFIC CORP 01/26/2015( VARIOUS. .4,993,620 5,000,000 .4,984,850 0 4,984,850 8,770 8,770 .02/01/2035
907818 EC 8| UNION PACIFIC CORP. .| 01/26/2015| VARIOUS. 5,987,440 6,000,000 5,974,560 0 5,974,560 12,880 12,880 .02/01/2055
90931Q  AA 5| UNITED CONTINENTAL HOLDINGS INC........... | .... 02/18/2015| CALL at 100.000. 11,954 11,954 11,965 7,906 (75) (75) 11,890 64 64 321 1.02/15/2023
91159)  AA 4| USBANCORP........cccoooeemmimemmmviviimvisscsscressscsisssssisis | e 03/12/2015 US BANK 3,018,510 3,000,000 2,957,750 | .........1,615,093 1,122 1,122 2,960,481 58,029 58,029 39,800 |.07/15/2022
914906 AH 5| UNIVISION COMMUNICATIONS.........coovevvvemenines | coee 02/06/2015( VARIOUS. ceree 1,205,631 | .........1,125,000 | .........1,203,176 | .........1,179,023 (724) (1723 [ I 1,178,299 27,332 27,332 | e 18,883 |.11/01/2020
914906 AM 4| UNIVISION COMMUNICATIONS..........cccccccvve | crne 02/19/2015) WAMCO. 62,946 60,000 60,513 59,972 (51) (51) 59,921 3,025 3,025 1,077 |.05/15/2019
914906 AP 7| UNIVISION COMMUNICATIONS..........cuunenns | coee 03/13/2015] WAMCO. 253,213 235,000 246,821 244,744 (285) (285) 244 459 8,753 8,753 8,063 |.09/15/2022
STATE STREET GLOBAL
91911X AN 4| VALEANT PHARMACEUTICALS INTERN...........| ... 02/17/2015{ MARKETS LLC 355,827 344,000 352,600 350,495 5,332 5,332 355,827 0 4,993 |.12/01/2018 | 4FE.......
920355 AH 7| VALSPAR CORP.. .| 01/15/2015| VARIOUS. 3,001,750 3,000,000 2,992,350 0 2,992,350 9,400 9,400 .02/01/2025 | 2FE.......
920355 AJ 3| VALSPAR CORP.. .| 01/15/2015| JEFFERIES & CO INC.....ccooouceuenes | orermrimnmmmmnnnmniienns | e 4,973,500 | ......... 5,000,000 | .........4,948,100 (V1N N [T 4,948,100 25,400 25,400 .02/01/2045 | 2FE.......
STATE STREET GLOBAL
92343V BR 4| VERIZON COMMUNICATIONS INC .1 03/30/2015] MARKETS LLC 17,320,435 15,750,000 | ........ 17,402,440 | ........15,065,713 (35,438) (35,438) w0 17,320,435 (VN [ 405,404 |.09/15/2023 | 2FE.......
92343V BZ 6| VERIZON COMMUNICATIONS INC. .| 03/06/2015| BARCLAYS CAPITAL..........cocvvvene ...4,308,000 4,000,000 3,997,000 3,996,752 296 296 3,997,047 310,953 310,953 98,756 |.03/15/2034 | 2FE.......
VERIZON COMMUNICATIONS, INC. PRIV STATE STREET GLOBAL
92343v cU 6|PLACE  |.. 03/30/2015{ MARKETS LLC 2,110 2,110 1,957 0 1,957 153 153 .01/15/2036
925524 AV 2| CBS CORP.......ccccooosemmmiiimmsmsiscisciscsssissssssissssisisssiis | coeie 02/18/2015| VARIOUS. 5,500,235 5,000,000 5,244,340 5,237,782 (1,193) (1,193) 5,236,589 263,646 263,646 | ............ 73,544 |.05/15/2033
931427 AB 4| WALGREENS BOOTS ALLL......cocouuvueuvmvuemrmiuenninnns | o 03/19/2015] BANK AMERICA. 5,268,800 5,000,000 | ..........4,966,750 | ..........4,966,643 202 202 | cooerveereresinnrenneen | e 4,966,845 301,955 301,955 | .ccccccce 78,750 |.11/18/2034
94106L BA 6| WASTE MANAGEMENT INC.....covovevevrvererrrererrrenes | ceee 02/18/2015f SUSQUEHANA..........cooovvvrvmmmerrcnes | cornrernmnncrrnseensesseeens | o 1,993,180 | ..........2,000,000 | ..........1,991,480 (VN (SRRSO ISP 1,991,480 1,700 1,700 .03/01/2025
94106L BB 4| WASTE MANAGEMENT INC........cocomvvvevvvvvvrenrrenes | e 02/18/2015f SUSQUEHANA 3,003,240 3,000,000 2,995,020 0 2,995,020 8,220 8,220 .03/01/2035
941130 AA 4| WATCO HOLDINGS INC........cccccevevcverercccrerivereres | ceee 01/28/2015] WAMCO. 280,000 280,000 277,200 277,200 134 134 277,334 2,666 2,666 6,000 |.04/01/2023
94973B  AA 9| WELLS ENTERPRISES INC.... ... | 02/10/2015| WAMCO. 262,190 257,000 262,155 261,825 32 32 261,857 333 333 9,230 |.02/01/2020
94974B  GF 1| WELLS FARGO & COMPANY. 01/26/2015| JEFFERIES & CO INC. 9,980,200 | ........ 10,000,000 9,986,400 0 9,986,400 (6,200) (6,200) .01/30/2020
94974B GH 7| WELLS FARGO & COMPANY. A O2/112015] <. [ s | v 4,987,550 15,000,000 | ..........4,983,300 (VN (SRRSO ISV 4,983,300 4,250 4,250 .02/19/2025
966244 AA 3| WHITEWAVE FOODS CO.......ooooommvvvmmrevivirivenninnes | coene 01/15/2015) WAMCO. 31,425 30,000 30,000 30,000 0 30,000 1,425 1,425 555 |.10/01/2022
966387 AH 5| WHITING PETE CORP NE.........cuurevivirivivinines | coee 01/29/2015{ BARCLAYS CAPITAL 91,200 96,000 87,753 87,814 96 96 87,910 3,290 3,290 2,116 |.03/15/2021
96949L AC 9| WILLIAMS PARTNERSLP.........coooovvvcvmimncicicicicinsc | e 03/31/2015| VARIOUS. 5,958,080 6,000,000 5,971,320 (42) (42) 5971278 (13,198) (13,198) 4,675 |.09/15/2045
96950F AG 9| WILLIAMS PARTNERS L. .| 03/13/2015| RBC CAPITAL MARKETS. 3,096,720 3,000,000 | ..........3,176,070 | ..........3,165,163 (5,794) (GIZSTY SO I 3,159,369 (62,649) (62,649) | . .11/115/2020
983130 AR 6| WYNNRESORTSLTD. 02/10/2015| WELLS FARGO. 383,704 357,000 378,866 377,469 (1,151) (1,151) 376,318 7,386 7,386 .08/15/2020
983919 AF 8| XILINXINC.....oovvvvrrrrvrerrrernnnrevnnnnnsssnensssnesssssssssennees | coeee 03/30/2015f WELLS FARGO 733 GROUP...... 372,156 255,000 359,149 314,841 (6,518) (6,518) 308,323 63,833 63,833 1,964 |.06/15/2017
984121 CL 5| XEROX CORPORATION........coommvmmevmrevmvmrenevennnenes | cveee 02/26/2015| JEFFERIES & CO INC 2,977,530 3,000,000 2,982,840 0 2,982,840 (5,310) (5,310) .03/01/2035
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STATE STREET GLOBAL
98978V AE 3| ZOETIS INC.....oovvvvvrrrvevrenvnvncnrennennnsnnsessnssesssssessesnes | e 02/05/2015{ MARKETS LLC 5,005,800 5,000,000 5,002,550 | .........1,998,468 28 28 5,002,606 3,194 3,194 29,549 | .02/01/2016
008916 AP 3| AGRIUM INC .| 02/25/2015] VARIOUS 5,006,200 5,000,000 | ..........4,992,750 (V] (TP ISV 4,992,750 13,450 13,450 .03/15/2025
008916 AQ 1|AGRIUMINC -] 02/25/2015 VARIOUS..........coooorrvirerericrrcricnrenees [ s | v 4,977,760 | .......... 5,000,000 | .........4,955,500 (VN [N [ 4,955,500 22,260 22,260 .03/15/2035
04878Q AR 4| ATLANTIC POWER CORP .| 02/27/2015| WAMCO. 41,700 40,000 39,600 39,600 721 721 40,321 1,379 1,379 1,090 |.11/15/2018
067901 AL 2| BARRICK GOLD CORP... .| 01/23/2015| MORGAN STANLEY ..700,715 705,000 605,413 618,325 724 724 619,050 81,666 81,666 8,821 |.04/01/2022
13645R  AS 3| CANADIAN PACIFIC RR CO .| 01/28/2015| VARIOUS. 13,037,150 | ........ 13,000,000 | ........ 12,994,410 0 <. 12,994,410 42,740 42,740 .02/01/2025
575385 AA 7| MASONITE INTERNATIONAL C PRIV PLACE...| I.... | 03/09/2015| BANK OF AMERICA, 25,313 25,000 25,000 0 25,000 313 313 .03/15/2023
73755L  AM 9| POTASH CORP-SASKATCHEWAN.................... A...] 03/23/2015] STERNE AGEE & LEACH............ e | v 4,980,250 | .......... 5,000,000 | .........4,976,000 (VN [ [ 4,976,000 4,250 4,250 .04/01/2025
884768 AE 2| THOMPSON CREEK METALS CO INC............... | A...| 02/25/2015] WAMCO. 78,975 90,000 88,950 89,141 5,654 5,654 94,795 (15,820) (15,820) 3,781 |.05/01/2019
884768 AF 9| THOMPSON CREEK METALS CO INC.............. | A...| 03/31/2015| WAMCO. 30,900 30,000 30,906 30,532 (74) (74) 30,458 442 442 1,991 |.12/01/2017
STATE STREET GLOBAL
89352H AH 2| TRANSCANADA PIPELINE..........ocoovovericrcrescrca. A..|01/26/2015) MARKETSLLC | | s 1,993,460 | ........ 2,000,000 | ..........1,992,760 336 KT SRR I 1,993,096 364 364 8,083 |.01/15/2016
00131L  AB 1| AIAGROUP LTD. F...| 03/04/2015| JEFFERIES & CO INC.......ccoocouenes | orermrmimrmriaeniniininnans ...1,998,820 .2,000,000 ...1,997,460 0 11,997,460 1,360 1,360 .03/11/2025
002799 AT 1| ABBEY NATL TREASURY SERV. F...] 03/09/2015] VARIOUS. ceeennn 24,959,500 5,000,000 .24,946,250 0 ..24,946,250 13,250 13,250 .03/16/2020
00507U AT 8] ACTAVIS FUNDING SCS F...| 03/03/2015] SUNTRUST. 3,052,980 3,000,000 2,987,100 0 2,987,100 65,880 65,880 .03/15/2035
00507U AU 5| ACTAVIS FUNDING SCS.........cooovrmsciiiciirnrrrrsics F...] 03/03/2015{ GOLDMAN SACHS 3,075,180 3,000,000 2,984,310 0 2,984,310 90,870 90,870 .03/15/2045
STATE STREET GLOBAL
03938L AU 8| ARCELORMITTAL.....cooovmmvevvmmmrmemmmsmemssssssssnsssnnsnnnes F...| 02/19/2015| MARKETS LLC 64,800 60,000 59,432 59,522 14 14 59,537 5,263 5,263 1,802 |.03/01/2021 | 3FE.......
03969A AE 0| ARDAGH GROUP SA........ccocoouuiimuimierirsscrissscrerises F...| 02/03/2015| WAMCO. 594,000 600,000 597,000 597,000 3,059 3,059 600,059 (6,059) (6,059) 20,925 | .01/31/2021 | 5FE.......
03969L AA 4| ARDAGH GROUP SA........ooovivmmmrrnrrnnnrrnesesrresneennes F...| 03/10/2015| WAMCO. 204,250 200,000 | ..oovevree 197,000 | cooovvceens 197,000 1,204 1,204 | oo | e 198,204 6,046 6,046 .06/15/2019 | 5FE.......
05565Q CX 4| BP CAPITAL MARKETS PLC.......cccoococeverecevevecrs F...| 02/10/2015| JEFFERIES & CO INC.......cccccoeeeee | cooveesvevucsvcvevsvcvcveces | 100.....10,004,700 | ........ 10,000,000 | ........ 10,000,000 0 ....... 10,000,000 4,700 4,700 .02/13/2020 | 1FE.......
06738E AE 5| BARCLAYSPLC F...] 03/09/2015f VARIOUS.........ccccoommmmmmsisiirnnens | wvvvverssssssvirennreneass | cvveres 4,987,630 | .........5,000,000 | .........4,984,250 (VN (SRRSO ISV 4,984,250 3,380 3,380 .03/16/2025 | 1FE.......
22025L AE 8| CORRAL PETROLEUM HOLDING.. F...| 02/12/2015| VARIOUS. 317,330 378,497 320,666 304,835 835 835 332,076 (14,746) (RENCI)) — 19,365 |.12/31/2017
251525 AP 6| DEUTSCHE BANK AG. F...] 03/27/2015| VARIOUS. 9,981,700 | ........ 10,000,000 9,961,000 0 9,961,000 20,700 20,700 .04/01/2025
26433U  AA 3| DUFRY FINANCE SCA.........coovvrrrrmnrrnrnrreceerneneenes F...] 01/15/2015] WAMCO 206,500 200,000 208,042 208,042 126 126 208,168 (1,668) (1,668) 2,933 |.10/15/2020
BANCO BILBAO VIZCAYA
26835P AB 6| EDP - ENERGIAS DE PORTUGAL SA................. F..[03/20/2015| ARGENTINA | | e 1,408,875 | ... 1,300,000 ...1,128,100 | .........1,202,701 6,419 6,419 | .oooooverererererininininins | v 1,209,120 [ ..oooooeevriiveeviniiiiinins | o 199,755 | .oovvveveren 199,755 | ...ooooveee 50,483 |.02/02/2018
30251G AC 1| FORTESCUE METALS GROUP LTD.......cccceercccc F...| 03/04/2015] WAMCO........occvvvrmcrmmrnnvennenrennernenes | cveversrerermrerassraressies | ovvviiinnnns 149,600 | ..ovvveverens 146,667 | ......coceeee 133,100 | coovvrereren 133,100 15,632 15,632 | cooovvvvvevvevrivinnnininnns | e 148,732 868 868 6,106 |.02/01/2018
45824T AG O INTELSAT JACKSON HLD.........ccomvvvvvemmvvrirnrinninns F...| 02/18/2015| CS FIRST BOSTON...................... S (BSS, 182,750 | coovvvevenen 172,000 | oo 183,610 | wovvvveveve 182,757 (479) (CY4°)] [ [ 182,278 472 472 5,088 |.04/01/2021
470108 AA 2[ JAGUARLAND ROVER PL.. .1 02/09/2015( VARIOUS. 592,625 550,000 533,125 533,703 52 52 533,755 58,870 58,870 | ...ovovo. 16,355 |.02/01/2023
47010B AD 6| PLACE .| 03/04/2015] CITIGROUP 207,000 200,000 200,000 200,000 0 200,000 7,000 7,000 3,046 |.11/15/2019
50048V AA 8| KONINKLIJKE KPN NV.... .1 02/12/2015| MORGAN STANLEY. 327,000 300,000 281,700 281,727 17 17 281,744 45,256 45,256 8,167 |.03/28/2073
552081 AM 3| LYONDELLBASELL IND NV .| 02/26/2015| THE SEAPORT GROUP.. ...1,970,600 ...1,967,060 0 1,967,060 3,540 3,540 .02/26/2055
62886H AL 5| NCLCORPLTD .1 03/10/2015] BANK OF AMERICA..... .133,575 ...130,000 .130,000 | ............. 130,000 0 ...130,000 3,575 3,575 2,161 |.11/152019
65504L AL 1| NOBLE HOLDING INTL LTD......cccceoecorerecerereccccces | Fue | 03/11/2015] JEFFERIES & CO INC.....coovovceveres | orermrermrmmmnininiinnis | e 1,979,000 | .......... 2,000,000 ...1,972,600 (V1N U [T 1,972,600 6,400 6,400 .04/01/2045
65504L AN 7| NOBLE HOLDING INTL LTD......ccccerecererecersreccreces | Fo | 03/11/2015] JEFFERIES & CO INC....vcovvvvvereres | overmrenmrmmmmmmmnmnnnnnnns | vevevenens 1,997,840 | .........2,000,000 ....1,994,400 (VN O [, 1,994,400 3440 3,440 .04/01/2025
714295 AB 8| PERRIGO FINANCE PLC.........cccocooovivivivrmrannnnns F...] 03/02/2015 BANK AMERICA. ..o [ | 1,550,925 | ........ 1,500,000 ...1,499,085 | .........1,499,034 (6) ((<)]) [OOSR I 1,499,028 51,897 51,897 [ oo 13,563 |.12/15/2021
71535P  AC 3| PERSTORP HOLDING AB .| F...] 02/24/2015| LLC 663,463 640,000 627,200 627,200 27,563 27,563 654,763 8,700 8,700 37,547 | .08/15/2017
716599 AC 9| PETROLEUM GEO-SERVICES ASA F...| 01/14/2015| WAMCO. ..169,000 200,000 ..167,000 31,318 31,318 (29,318) (29,318) 1,434 1.12/15/2018
767201 AQ 9|RIOTINTOLTD F...| 02/09/2015| BARCLAYS CAPITAL.........ccovvvvens ,585,055 11,525,000 607,686 (931) (931) (929) (929) 22,557 |.09/20/2021
780097 AH 4| ROYAL BANK OF SCOTLAND..........coovvvvmmvrvrininns F...| 03/11/2015| WAMCO. 88,550 70,000 56,350 20 20 28,885 28,885 2,469 |.01/01/9999
87160 AA 9| SYNCREON GLOBAL BV.......cccccvcccvcvccivcviriccrens F...] 02/03/2015| UBS SECURITIES. 203,625 225,000 211,500 211,500 10,051 10,051 221,551 (17,926) (17,926) 5,121 | .11/01/2021
87927V AU 2| TELECOM ITALIA SPA........cooovvoirerimsscrsesserirrrsrirs F...| 02/24/2015| MORGAN STANLEY. 333,740 296,000 327,080 320,254 (1,039) (1,039) 319,215 14,525 14,525 4776 |.06/04/2018
87927Y AA O] TELECOM ITALIASPA.........ccccooiviiiiiiiviisicvicsirrans F...| 02/04/2015| CITIGROUP. 213,000 200,000 | ............ 196,000 | ..ovoveveee 196,000 (V) [ (SO 196,000 17,000 17,000 2,033 | .05/30/2024
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87938W AC 7| TELEFONICA SA.......coemimvrimimiiemimsissmsssssansnssnnenns F...| 03/20/2015] MERRILL LYNCH (BOA)......ccccooes | covcvevivivevivivcsiciiirin | cvvvvenn 1,552,860 | ......... 1,125,000 | ............ 997,558 | ..........1,005,996 342 K72 [ I 1,006,338 546,522 546,522 20,915 |.06/20/2036
92769V AG 4| VIRGIN MEDIA FIN PLC.. .. | F...] 02/10/2015| VARIOUS. 417,700 ...400,000 ..400,000 0 17,700 17,700 735 |.01/15/2025
92857W AZ 3| VODAFONE GROUP PLC F...| 01/08/2015| CREDIT SUISSE CORP. ,749,450 .5,000,000 ,641,950 4,649,078 9,364 9,364 91,008 91,008 37,153 |.09/26/2022
98420E AC 9| XLITLTD SUBNT. .| F...| 03/25/2015| JEFFERIES & CO INC.. ,994,400 .2,000,000 ,992,660 0 1,740 1,740 .03/31/2025
98420E_AD__ 7| XLITLTD SUBNT. F...| 03/24/2015| VARIOUS. 2,994 490 3,000,000 2,973.450 0 2,973 450 21,040 21,040 .03/31/2045
3899999. Total Bonds - Industrial and Miscellaneou: -.....853,046,800 838,084,217 | ......844,208,717 | ......274,088,859 0 566,672 0 566,672 0]...842,508329 0]....10538469 | ... 10,538,469 | ........ 5,604,059 XXX
8399997. Total Bonds - Part 4 ..1,771,968,730 | ...1,720,552,716 | ...1,749,497,355 | ......633,093.461 0 77,094 0 77,094 | ..........170,250 | ..1,743,735469 | ........... (172,842)] .......26,588,037 | ........ 26,415,195 | ......10,312,989 XXX
8399999. Total Bonds ..1,771,968,730 | ...1,720,552,716 | ...1,749,497,355 | .....633,093 461 0 77,004 0 770941 ........... 170,250 | ..1,743,735469 | ........... (172,842) 26,588,037 | ....... 26,415,195 | ......10,312,989 XXX
Preferred Stocks - Industrial and Miscellaneous
03027X 40 7| AMERICAN TOWER CORP PRF HYBRDD.......... | ... 02/27/2015f VARIOUS..........covveverererererererrrnrerens v 1,640.000 | ...oeeeeeee. LT A A (SR [ 164,000 0 ....164,000 1,377 1,377 XXX PéL.......
22822V 20 0| CROWN CASTLE INTERNATIONAL CORP........| ... 03/25/2015f VARIOUS...........coocvemvrvrenrrrrensrenniens v 1,458.000 | ... 156,419 | ..oooovveveeeveveenreniinnns | e 145,800 | ..ovovvvee 145,800 0 ....145,800 10,619 10,619 1,640 XXX P5L.......
38145G 30 8| GOLDMAN SACHS GROUP INC/THE........cccocceee | oene 03/30/2015] GOLDMAN SACHS........ccvvvvverennee v 1,138.000 28,518 25,366 25,366 0 25,366 3,152 3,152 391 XXX P3LFE..
G0083B 11 6] ACTAVISPLC....ooovovoeevcvcieiccvviccceenes | oo 03/16/2015f WAMCO. 89.000 91,736 89,578 0 89,578 2,159 2,159 XXX P6L.......
8499999. Total Preferred Stocks - INAUSHTIal ANA MISCEIIANEOUS...............co.oveeeeeeveerereeerereeeeeeereeseenseeneenseeeeeseesnesesceseseensescessenscnneeseceeesecsesneeeeseeseseeesces | corceseerces 442,050 XXX 424,744 0 0 0 0 0f....424744 0 17,307 17,307 2,031 XXX XXX
8999997. Total Preferred Stocks - Part 4 .442,050 XXX 424,744 0 0 0 0 0 0 17,307 17,307 2,031 XXX XXX
8999999. Total Preferred Stocks. .442,050 XXX 424744 0 0 0 0 0 0 17,307 17,307 2,031 XXX XXX
Common Stocks - Industrial and Miscellaneous
001055 10 2| AFLAC INC.....ccccoooooviviiiviveveciicvcccccsccsssscscsscssicisisiis | o 02/26/2015 VARIOUS...........coocvovvvcrcvrrcvcvrrnieiens | e 50,415.000 | ........ 3,119,166 XXX cieeenn 1,841,738 | ......3,079,852 | ......... (1,238,115) | ..covovvevevmvevevnvnninnnns | v | cevveied (1,238,15) [ .oooooecia | v 1,841,738 [ e | v 1277429 | ... 1277429 | ..o 19,662 XXX S
STATE STREET GLOBAL
00130H 10 5] AES CORP/VA.......occvevvmvvevivmmeresissssssssssssssssssssnssenes | oo 02/26/2015{ MARKETS LLC .....164,716.000 | .......... 2,014,440 XXX 002,207,925 | .........1,041,618 0 2,207,925 | oo | e (193,486) | ....cvvrrrr.(193,486) | covvvevern 16,472 XXX | I
032095 10 1| AMPHENOL CORP.......ocvvrrrererrrerernrerernrerensrnseneenes | ceeee 02/24/2015{ MUNDER 2,000.000 | woovvverees 113,280 XXX ] e 40,770 | oo 107,620 (66,850) (66,850) 40,770 72,510 72,510 250 XXX [I—
035623 10 7 ANNINC......cccicccccciiririsiiisisinssssanssssssssssasnesnnns | coene 03/23/2015f SNYDER CAPITAL.......ccccceeuvevecers | s 34,508.000 | .......... 1,413,003 XXX ] 670,632 | ..........1,258,852 (588,220) (588,220) (SY(0XCK . N I 742371 | e YLV TR I XXX I
STATE STREET GLOBAL
037411 10 5| APACHE CORP.......coovvvcrimmcmenmnccernnnccnensccncnseencniess | o 02/26/2015 MARKETSLLC | ... 40,846.000 | .......... 2,740,699 XXX 2,559,819 2,559,819 0 PRSI AL R (S 180,880 | ..oovveverens 180,880 | ..vcocveener 10,212 XXX [I—
STATE STREET GLOBAL
03748R 10 1| APARTMENT INVESTMENT & MANAGEM.........| ... 02/26/2015 MARKETSLLC | ... 77,146.000 | .......... 2,861,360 XXX wrrre1,906,426 2,865,974 (959,548) (959,548) | covvvvceereeeeescesi | o 1,906,426 954,934 954,934 21,601 XXX [
STATE STREET GLOBAL
037833 10 O APPLE INC.....cooooirerimrmmirmmmiimiissmsisssssmnssssasssssssnenss | cvene 02/26/2015 MARKETSLLC | ... 40,635.000 | .......... 5,198,523 XXX 2,175,015 | ........4,485,291 (2,310,276) (2,310,276) | cevevevcrvererrressssras | v 2,175,015 3,023,507 3,023,507 | ccooooceee. 19,098 XXX I
049164 20 5| ATLAS AIR WORLDWIDE HOLDINGS INC.........] ..... 01/16/2015f SNYDER CAPITAL......ccocevveurererers | orerens 27,140.000 | .........1,273,544 XXX ] 896,163 | ......... 1,338,002 | ...oooveccc.(441,839) [ oooovoverrrcscirirenns [ v [ e (441,839) 896,163 377,381 377,381 XXX | I
050095 10 8| ATWOOD OCEANICS INC.........coccmvvrerrrcrerrrrrerrrnss | conie 02/26/2015f VARIOUS...........ccococvvvvrerercrcrrrcrniens .....118,604.000 | ......... 3,659,668 XXX 3,364,300 3,364,795 (496) (496) 3,364,300 295,368 295,368 29,651 XXX IS
STATE STREET GLOBAL
05536 10 0| BCS FINANCIAL CORP.........ccovvvvemmrererennrsrennrnrenns | e 03/31/2015{ MARKETS LLC ..6,774,173.200 | ......... 6,774,173 XXX e BTTANT3 | .......26,362,842 | ....... (19,588,669) 10000e(19,588,669) [ ..ooovvvevevrreverrriririns | v 6,774,173 0 XXX A
057224 10 7| BAKER HUGHES INC........oovvsvvescerserccressccrecsrsrarss | e 02/24/2015f MUNDER.........ovevevurerevareresscerereces | cvrvrrerencs 700.000 | ..oooovevve: 43,546 XXX 39,249 39,249 0 39,249 4,297 4,297 XXX Lo
STATE STREET GLOBAL
071813 10 9| BAXTER INTERNATIONAL INC........oovvvevervccrcncs | e 02/26/2015 MARKETSLLC ~ |.... 16,148.000 | .......... 1,113,232 XXX cienenn 1,140,578 (VN [ [ 1,140,578 (27,345) (27,345) XXX I
09061G 10 1| BIOMARIN PHARMACEUTICAL INC.......ccccoooeccce | woeee 02/24/2015f MUNDER..........ccoooeuumemmmmmemscscernnnees | 10000001,100.000 | e 115,384 XXX 23,610 99,440 (75,830) (75,830) 23,610 91,774 91,774 XXX | I
122017 10 6| BURLINGTON STORES.......ccoocrmmmrvermmmrrerrmnnrerins | cveee 02/24/2015] MUNDER.........coovermmrrrcrmrerrersenrees | vereeennn1,300.000 | oo 69,286 XXX 63,669 0 63,669 5,617 5617 XXX | I
12503M 10 8| CBOE HOLDINGS INC......ccocvcvvvvrevrrvvenrrnivrennrnrennes | oo 02/26/2015f VARIOUS..........ccovcvevvvrvinrrrrenrrrierens | e 61,495.000 | .......... 3,744,620 XXX e 1,757,400 | .........3,900,013 | ......... (VAT XCH) ) UOOORIOIIIOOIIT IRV IO (2,142,613) [ .oooovoeeviiriri | v 1,757,400 [ oo | v 1,987,220 | ......... 1,987,220 | ... 12,914 XXX | I
STATE STREET GLOBAL
125269 10 0| CF INDUSTRIES HOLDINGS INC........ccooceuermeeenes | e 02/26/2015{ MARKETS LLC e000ee9,103.000 | ..........2,768,035 XXX ] 946,416 | .........2,480,932 | ........ (1,534,516) | ..oooovveveveveviviverininns | o [ cevveeed (1,534,516) 946,416 e 1,821,619 | ... 1,821,619 | o 13,655 XXX | IO
STATE STREET GLOBAL
134429 10 9| CAMPBELL SOUP CO........ccommmmvmvemrmmmemmmmmemmmnnennnns | e 02/26/2015{ MARKETS LLC ... 117,965.000 | ......... 5,520,402 XXX cieeennnn4,980,650 | ........4,919,244 (228,680) (228,680) | ..veveveveveverererernrenens | e 4,980,650 539,752 539,752 34,882 XXX S
148887 10 2| CATAMARAN CORP........coooovimevisimmsismncsisrscscccsesce | e 03/30/2015f MUNDER..........ccoccceuceveemvevevrccrevian | orirens 56,625.000 | .......... 3,385,750 XXX 2,386,744 2,930,344 (543,600) (543,600) 2,386,744 999,007 999,007 XXX | I
STATE STREET GLOBAL
149123 10 1| CATERPILLAR INC...oovovevevrrererererersrererensreresnsenenns | e 02/26/2015 MARKETSLLC | ... 25,784.000 | ...ooovo 2,176,662 XXX 2,334,269 2,360,010 (25,741) (25,741) ARSI N O (157,607) | .ooeeereee(157,607) | v 18,049 XXX IS
171340 10 2| CHURCH & DWIGHT CO INC.......ccccoecevevccvvevececes | e 02/2412015f VARIOUS...........ccocvcvvvvrirerererrinrniens e 1,100.000 | 94,532 XXX 34,510 86,691 (52,181) (52,181) 34,510 60,022 60,022 369 XXX I
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192446 10 2| COGNIZANT TECHNOLOGY SOLUTIONS.........| .... 02/24/2015) MUNDER..........ccocoouseemmcmvccscncciacnies | 1000000.1,500.000 | ..cococececc 93477 XXX 20,535 78,990 (58,455) (58,455) 20,535 72,941 72,941 XXX I
STATE STREET GLOBAL
194162 10 3| COLGATE-PALMOLIVE CO......vevvvvvercrvcrcrvenrcrins | e 02/26/2015 MARKETSLLC | ... 76,785.000 | ..........5,446,260 XXX coeeeennn8,903,194 | 4,504,338 | .....o.e00on(415,130) | covvevevererirnrerirnrerenns | e [ i TERERE<I0) ) S I 4,903,194 543,066 543,066 23,436 XXX | I
20825C 10 4] CONOCOPHILLIPS..........ccccooccrvcvevmmmrmmmmmmmmmmmnnnnes | oo 02/26/2015 VARIOUS...........coocvcrvvcrevrrcrcvrrrrciens | e 49,327.000 | .......... 3,271,266 XXX ciereennnn3,347,755 | .........3,406,523 (58,768) (58,768) 3,347,755 (76,489) (76,489) 36,009 XXX S
STATE STREET GLOBAL
212015 10 1| CONTINENTAL RESOURCES INC/OK........ccoccec | cocne 02/26/2015 MARKETSLLC | ... 68,998.000 | .......... 3,235,084 XXX cr00000nei2,522,689 [ ... 2,646,763 | ..oooeeenn(124,074) | oo | e [ i (124,074) | ..oovoveveverererenererinens | ceveren PRVZX ST I [ 712,3% | .o 712,394 | oo, XXX | I
216648 40 2| COOPER COS INC/THE.........ccevrerrrrrrrrrerrrnrnerrnenes | e 02/24/2015{ MUNDER 500.000 82,090 XXX 35,260 81,045 (45,785) (45,785) 35,260 46,830 46,830 15 XXX IS
STATE STREET GLOBAL
254709 10 8| DISCOVER FINANCIAL SERVICES..........cccocvuvurc | coeie 02/26/2015 MARKETSLLC [ .. 51,157.000 | ........ 3,124,989 XXX 1,686,787 | ........3,350,272 | ......... (1,663,485) | ...coovevevvvevevnvirenenns | e | v (1,663,485) [ .....oooovvvvvrerira | v 1,686,787 [ ..oooooevercvcvcccvcra | v 1438202 | ... 1438202 | ... 12,278 XXX I
STATE STREET GLOBAL
278265 10 3| EATON VANCE CORP......cccccooemucrmemmmvmemesvcvreraciaes | coene 02/26/2015 MARKETSLLC | ... 55,687.000 | .......... 2,311,653 XXX 1,256,773 | .....2,279,269 | ........ (1,022,495) | ...oooovevevvrevevinenininns | e | v (1,022,495) [ ..ooovovovvvveeeriiiris | v AIVI AT [ D 1,054,879 | ........ 1,054,879 | .....cccccoe 13,922 XXX | I
278865 10 O ECOLAB INC........covverermrmsermsssssesssssesssssssesssssesssssess | coeee 01/12/2015f MUNDER..........cccreesvevevsrersvscsrssrie | orerene 23,800.000 | ..oovevee 2,416,963 XXX 1,295,162 | .........2,487,576 | ......... (1,192414) | coovvvvveverererevnrenennnns | eevrrrerrrnrenrnrenerersenns | cevvenend (1,192414) | oo | v IS (72 (R IS 1,121,801 | ..oovveees 1,121,801 | .............7,854 XXX IS
30231G 10 2| EXXON MOBIL CORP........cocvvvvrererrverennrsrennnnsnsennes | e 02/26/2015f VARIOUS...........coocvevvvererrrrrennrnserens | orirens 24,630.997 | ......... 2,191,626 XXX eieeeeee 1,836,677 [ 102,277,136 | oo (T40,458) | .o | e [ i (740,458) | ..cvovvveveveverevvrerinens | ceverer 1,536,677 654,949 654,949 | ........... 16,995 XXX I
345370 86 0| FORD MTR CO DEL.......ccoovvurrmnvcenrrnccennrcncnnrcneerenns | ceee 02/27/2015] VARIOUS..........covveverrrvrerrrrrensrnrerens | orerens 41,423.000 | ...ooovoneen 676,033 XXX | 414,758 642,057 (227,299) (V7 fio*) | [ I 414,758 261,275 261,275 6,213 XXX | I
STATE STREET GLOBAL
375558 10 3| GILEAD SCIENCES INC........ovvvvvrvvircrcrccrrcricrncecs | e 02/26/2015 MARKETSLLC [ ... 23,106.000 | .......... 2,412,115 XXX e 1,987,346 [ 1 2,177,972 | i (190,626) | .o | oo [ i (190,626) | ...cvovvveveveverevevnrenens | ceveiei 1,987,346 | ..oooooooerenrinrinnns | e 424769 | ...........: 424769 | ..o XXX S
405024 10 0| HAEMONETICS CORP. .| 02/18/2015| SNYDER CAPITAL 11,222.000 .486,948 XXX 265453 | .......... 419,927 | oo (154474) [ s | o | v (154,474) 265,453 221,495 221,495 XXX
421924 30 9| HEALTHSOUTH CORP ... | 02/24/2015| MUNDER v 1,800,000 | .. 80,882 XXX 31,559 69,228 (37,669) (37,669) 31,559 49,322 49,322 378 XXX
464287 48 1| ISHARES RUSSELL MIDCAP GROWTH............ | ..... 03/09/2015f MUNDER...........ccccceevevmvmvevmvvccreviaa | s 31,300.000 | .......... 2,918,635 XXX 02,852,558 | .........1,235,298 (64,660) (64,660) 2,852,558 66,077 66,077 XXX I
482387 10 9| KARHOLDINGS I LLC.......ccccvcrcccvcrescccrcrcccscrice [ e 03/03/2015| SNYDER CAPITAL 8,932.000 328,774 XXX | s 107,184 309,494 (202,310) (VL0723 10) ) ST IS 107,184 221,590 221,590 XXX [I—
501797 10 4|LIMITED BRANDS INC........coovvrrvvmmrrrrrnrrrrcnrccrrreees | coeie 02/24/2015 VARIOUS...........ccocvcvvvvrcrvrvrcrrrcrniens e 1,100.000 | 99,875 XXX 39,206 95,205 (55,999) (55,999) 39,206 60,669 60,669 XXX S
539830 10 9| LOCKHEED MARTIN CORP........ccoocvevrmcrerrrcrcrrrins | cucne 02/26/2015[ VARIOUS..........ccoocvemvvrrenrnerenreninrens | v 20,595.000 | .......... 4,185,386 XXX 1,518,218 | ........3,965,979 | ......... (2,447,762) | ..covvvverererererinereninns | e | v (VXZY0r(7)] [T I 1,518,218 2,667,169 2,667,169 XXX | I
55616P 10 4| MACYS INC,9,MACYSINC...... . | 02/24/2015] MUNDER.. ...92,709 XXX 87,030 98,625 (11,595) (11,595) 87,030 5,679 5,679 XXX
56585A 10 2| MARATHON PETROLEUM CORI 02/26/2015( VARIOUS.. ,896,517 XXX 1,663,596 3,338,537 .(1,674,941) 1,663,596 2,232,921 2,232,921 XXX
580645 10 9| MCGRAW HILL FINANCIAL INC.. ... | 02/26/2015| VARIOUS.. ,190,466 XXX 449,141 | ........2,740,584 | .......(1,291,443) 1449141 | s coeenen1,741,325 | ......... 1,741,325 XXX
594918 10 4| MICROSOFT CORP.........ccovcverrvrrcrrrnrcnrnrvnrenrinieenes | conie 02/26/2015f VARIOUS...........coocvcvvvvrcrrrrvcrrrrierens | e 67,609.000 | ......... 2,977,550 XXX e 1,877,056 | .........3,140,438 | ......... (1,263,382) | ..coovvvevevmvevenmnnnennnns | covvvvnnrnrnennsenenseeseens | cevveied (1,263,382) [ ...oooovovvvncrmrmrmnis | v 1,877,056 | ..o | v 1,100,494 | ... 1,100,494 XXX S
611740 10 1| MONSTER BEVERAGE CORP.........coccccos | crene 02/27/2015{ MUNDER 6,700.000 928,171 XXX | 237,952 | e 725,945 | ...ve(487,993) [ oo | v | v (487,993) 237,952 690,219 690,219 XXX | I
615369 10 5| MOODYS CORP......ccourmrmmmrmmmemrmmmmmrmmmmmsmmmmmssmsnneneens | cveee 02/26/2015f VARIOUS..........covveverrverererererrrnrerens | orerene 27,401.000 | .......... 2,654,853 XXX e 2414171 2,625,290 (211,119) (211,119) | oveveverererererenererenens | ceveveren 2414171 240,682 240,682 9,316 XXX IS
628530 10 7| MYLAN INC/PA.......cooooommvrnrrnnrnnnnnnennnnnnnsnnnssnnnsnsnnies | o 03/02/2015f VARIOUS...........coocvevvvvrervrrrerrrnnniens .....119,340.000 | ......... 6,817,389 XXX cieeeennni4,662,443 6,727,196 (2,084,752) | ..coooovevevevereninenennnns | o | e (2,064,752) [ ...ooooovvvvvererrras | v 4,662,443 | .....oooveverererennnirinins | e 2,154,945 | ........ 2,154,945 | .coovvvvvrrieiiniicnenn XXX I
STATE STREET GLOBAL
63861C 10 9| NATIONSTAR MORTGAGE HOLDINGS INC......] ..... 02/26/2015 MARKETSLLC ~ |... 71,964.000 | ......... 1,969,971 XXX rirrennnn2,028,665 2,028,665 (VN SO [ 2,028,665 (58,694) (58,694) XXX [—
STATE STREET GLOBAL
651587 10 7| NEWMARKET CORP......ovvversesrerssscersssscrsssssrasiess | coee 02/26/2015{ MARKETS LLC v 8,616.000 | .......... 3,107,215 XXX 1,621,707 | ........2,669,754 | ......... (1,048,048) | ..cooovveveveverennrenennnes | ervvrrerrvrrennnrennrernenns | cevvenend (ROZEH0ZE:)) [ D A ZA (0 [ B 1,485,508 | ......... 1,485,508 | ..............9,262 XXX IS
674215 10 8| OASIS PETROLEUM INC.......ccccoooceremeveverevirereciies | cvene 01/28/2015{ HERNDON 35,242.000 | ............. 449,368 XXX 582,903 582,903 0 582,903 | ..o | e (133,535) | .ceeeeees(133,535) | oo XXX I
STATE STREET GLOBAL
678026 10 5| OIL STATES INTL, INC....ocoorercrevcvcvercccrercccreric | o 02/26/2015 MARKETSLLC | ... 60,960.000 | ..........2,621,185 XXX 2,923,709 2,980,944 (57,235) (57,235) 2,923,709 (302,523) (302,523) XXX | I
679580 10 0| OLD DOMINION FREIGHT LINE INC.......ccccccceec. | creie 02/24/2015f MUNDER............cccoooocemmuiciimsccricnicc | ce0ee.....1,100.000 XXX 45,782 85,404 (39,622) (39,622) 45,782 39,724 39,724 XXX S
70959W 10 3| PENSKE AUTOMOTIVE GROUP INC.. . | 02/24/2015] VARIOUS.. .1,700.000 XXX 69,003 83,419 (14,416) (14,416) 69,003 12,010 12,010 374 XXX
716933 10 6| PHARMACYCLICS INC COMMON STK.. .| 03/09/2015] MUNDER.. 5,700.000 XXX 2,929,917 0 2,929,917 11,062,112 XXX
STATE STREET GLOBAL
72724* 10 4| PLIC INVESTMENT.. ... | 03/31/2015| MARKETS LLC ...1,627,500.000 | .......... 1,627,500 XXX 2,648,203 (1,020,703) | oovvvvvvvrverrrrnnerrrnnns [ ceveneersnseniseinsisnieenns [ erererenc(1,020,703) | v | v 1,627,500 0 XXX
75524B 10 4| RBC BEARINGS INC 03/27/2015{ SNYDER CAPITAL 3,224.000 236,663 XXX ....208,045 (138,568) 69,477 167,186 .167,186 XXX
756577 10 2| RED HATINC........oooooveemimeimmmmnemmmnsmnssssssssmsessssnnnenns | coee 02/24/2015) MUNDER..........cccooooccvmcmvsimmnciinincnc | 100000.1,100.000 | .o 75,534 XXX 76,054 (37,689) (37,689) 38,365 37,168 37,168 XXX
774341 10 1| ROCKWELL COLLINS INC........ccoccocceemvcvccmvcvccraars | cvene 02/26/2015[ VARIOUS..........ccoocvemvvvrinrrernnrrninrens | orerens 27,821.000 | .......... 2,487,633 XXX e 1,998,390 2,350,318 (351,928) (351,928) | ..vovevvrerevererennrnrenens | eevereie 1,998,390 [ ..ooovvvevvmvvevvmiviriinnns | o 489,243 | ............. 489,243 | ... 8,346 XXX | I
778296 10 3| ROSS STORES INC.....ccccvevvverevererenerererensrenensserenes | cveee 02/26/2015[ VARIOUS..........covveverrrvrererererernrerens | orerens 45,184.000 | .......... 4,354,115 XXX 2,804,232 | ........ 4,259,044 | ......... (1,454,812) | ..ovovvvevevererenererennnns | e | cevvenend (1,454,812) 2,804,232 | .oooovverercverseererens | s 1,549,884 | .........1,549,884 | .....ocovorvvrrrrrerrnnns XXX IS
78388) 10 6] SBA COMMUNICATIONS CORP..........ccccccviiiiic | e 02/24/2015] MUNDER..........cccccoouveemmmiccscncccsinccc | 100000....1,000.000 | ............ 118,391 XXX ] 34480 | ............ 110,760 (76,280) (76,280) 34,480 83,911 83,911 XXX I
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
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eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment B/ACV. 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)
STATE STREET GLOBAL
78454L 10 O SMENERGY CO.....cccoooorevevevevevcvevevcvcvevcvivcraccririss | v 02/26/2015 MARKETSLLC | ... 36,605.000 | ......... 1,850,221 XXX 1412221 | 412,221 (VN [ [ 1412221 | s | v 438,000 | ............ 438,000 | ..ooovuvvvvrvnrirrinninnns XXX I
82669G 10 4| SIGNATURE BANKINEW YORK NY......cccoocvucvcree | ene 02/24/2015{ MUNDER 600.000 75,564 XXX 16,661 75,576 (58,915) (58,915) 16,661 58,903 58,903 XXX | I
83088M 10 2| SKYWORKS SOLUTIONS INC.........oovvvvcrvcrrcrcecs | e 03/31/2015f VARIOUS...........coocvcvvvvverrrercvrrricrens | e 14,346.000 | .......... 1,405,374 XXX ] 232,692 ....1,043,008 (810,406) (810,406) PIVACIY R B 1,172,682 | ........ 1,172,682 XXX S
872540 10 9| TUX COS INC/THE.......cooovverrmmnrcrrnrncrrrnncrnnrncreennneees | cocee 02/26/2015f VARIOUS..........ccovcvemvverenrrrrennrninrens | s 56,882.000 ...3,900,787 XXX 1,255,750 3,900,968 TPACZETA YA [T IS IV (2,645,217) | covvvvvrrvecreneccrens 2,645,037 2,645,037 XXX
880779 10 3| TEREXCORP 03/11/2015| MUNDER.. 174,428 XXX ..726,338 1,292,238 (565,900) (565,900) 448,090 .448,090 XXX
911312 10 6| UNITED PARCEL SERVICE INC........cccococvuvuuciccc | e 02/26/2015{ VARIOUS.. ,256,562 XXX ,866,098 2,467,085 (600,987) (600,987) 390,465 390,465 XXX
91913Y 10 0| VALERO ENERGY.....coovvvvvmmrrnrrnrnennnnnnncenncnnesnnnneess | e 02/26/2015[ VARIOUS..........cooveverrvvrenrrrrensrnnnrens | orerens 49,349.000 ....3,053,105 XXX ....2,330,223 2882776 | o (112,852) | covvevevevevivevevernrerinns | e [ v (112,552) VI 2 T I I 722,882 | ..oovvrve: 722,882 XXX | I
STATE STREET GLOBAL
92343V 10 4| VERIZON COMMUNICATIONS INC.....ccvvvvvrvrrrres | ene 02/26/2015 MARKETSLLC | ... 49,490.000 | ..oovove 2,426,036 XXX ...2,322,233 ....1,165,570 0 2,322,233 | o [ v 103,803 | coovcccennns 103,803 | ..oooeeeves 13,704 XXX [
STATE STREET GLOBAL
92345Y 10 6| VERISK ANALYTICS INC CLASS A. .| 02/26/2015| MARKETSLLC | ... 19,370.000 XXX 1,240,649 (69,919) (69,919) 1,170,729 228,398 228,398 XXX
92927K 10 2| WABCO HOLDINGS INC . | 02/24/2015] MUNDER..........cocoouermmvmmmmeirmrininnnnns ....700.000 XXX 73,346 (46,844) (46,844) 26,502 56,963 56,963 XXX
STATE STREET GLOBAL
930059 10 0| WADDELL & REED FINANCIAL INC .| 02/26/2015| MARKETSLLC | ... 48,367.000 XXX 2,409,644 (817,762) (817,762) 11,591,882 830,652 830,652 20,798 XXX
STATE STREET GLOBAL
958102 10 5| WESTERN DIGITAL CORP.......ccccoooerereceverecerereces | cvene 02/26/2015 MARKETSLLC | ... 35,355.000 | .......... 3,815,683 XXX ....1,002,364 3,913,799 (2,911,435) (VAR RII:) ) ST 1,002,364 2,813,319 2,813,319 | e 14,142 XXX | I
STATE STREET GLOBAL
959802 10 9| WESTERN UNION CO/THE.......oooovccccivvrrrricsic | e 02/26/2015{ MARKETS LLC .....147,330.000 | .......... 2,876,978 XXX 2,352,886 2,638,680 (285,794) (285,794) 2,352,886 524,091 524,091 XXX [I—
966387 10 2| WHITING PETROLEUM CORP. COMMON STK | ..... 02/12/2015f MUNDER...........cccccoeeevevmvevivvccreviae | orerens 27,368.000 | ............ 981,808 XXX 895,986 903,144 (7,158) (7,158) 895,986 85,823 85,823 XXX I
STATE STREET GLOBAL
988498 10 1| YUM!BRANDS INC......coocoomvveremvrrvenennverensnerinsnenines | coeee 02/26/2015 MARKETSLLC | ... 28,915.000 | ....ocoon 2,270,856 XXX ....1,652,560 12,106,458 | ...........(453,898) | ...ocoovevevuvnrerirnrerinns | e [ v (453,898) | ..coovvvererererennrnrenins | ceverene 1,652,560 618,296 618,29 | ............ 11,855 XXX | I
G97822 10 3| PERRIGO COPLC .| 02/24/2015| MUNDER 500.000 76,467 XXX 72,880 83,580 (10,700) (10,700) 72,880 3,587 3,587 XXX
N53745 10 0| LYONDELLBASELL INDUSTRIES NV. . [ 02/26/2015| VARIOUS............coovvvvvvverrrrrcnrrrrrinns | s 39,154.000 | .......... 3,158,340 XXX 002,836,665 | .........3,108,436 (271,771) (271,771) 2,836,665 321,675 321,675 | oo 10,319 XXX
P31076 10 5] COPAHOLDINGS SA F...] 02/26/2015] VARIOUS. cn8,765.000 | ............. 791,801 XXX 701125 [ .....eeeeeee. 701,125 (0] [ [P, 701,125 90,676 90,676 5,683 XXX Lo
9099999. Total Common Stocks - Industrial and Miscellaneous. ......157,344 275 XXX ....111,596,484 | ......161,766,181 | ...... (59.412,821) 0 0]...(59,412.821) 0. 111,596,484 0]...45747790 | ....... 45747790 | ........... 554,395 XXX XXX
Common Stocks - Mutual Funds
018918 22 7| ALLIANZGINFJ DVD VAL-INST.....cvvvvvercrrrcrmrrrese | coee 03/31/2015] VARIOUS........ccovveverevererrrererrrnrerens | ererene 20495470 | .....ooo. 349,617 XXX 326,252 233,531 (26,475) (26,475) PIVPACT 7 [ [ 142,272 | coovevereren 142,272 | oo XXX IS
197199 80 5| COLUMBIAACORN USAZ. .| 03/31/2015| VARIOUS. 680.261 20,632 XXX 20,375 5,618 (734) (734) 3,363 17,269 17,269 XXX
315792 19 2| FIDELITY FREEDOM K 203! 03/31/2015| VARIOUS.. .1,339.592 20,616 XXX 19,977 17,869 (934) (934) 16,806 3,810 3,810 XXX
315792 21 8| FIDELITY FREEDOM K 2030... .| 03/31/2015| VARIOUS. 6,972.469 .104,448 XXX ] 103,306 63,928 (2,466) (2,466) 60,687 43,761 43,761 XXX
315792 22 6| FIDELITY FREEDOM K 2025..........ccovvvvenereverrnrrnns | cocee 03/31/2015( VARIOUS. 957.204 14,119 XXX 13,758 (40,853) (466) (466) (50,879) 64,998 64,998 XXX | I
315792 23 4| FIDELITY FREEDOM K 2020 FUND..........ccvvvvvvees | coee 03/31/2015f VARIOUS.........covveverrrererererererererens coreen4,299.578 | 61,011 XXX 60,686 (22,374) (540) (540) (25,460) 86,471 86,471 XXX IS
315792 24 2| FIDELITY FREEDOM K 2015 FUND.........ccccvvvvecs | crene 03/31/2015f VARIOUS...........cooovevvrererrrerersrrnniens cierenenni8,052405 | ... 55,300 XXX 52,762 (25,648) (2,351) (2,351) (28,644) 83,944 83,944 XXX I
315792 25 9| FIDELTIY FREEDOM K 2010... .1 03/31/2015) VARIOUS 8,094.511 ..106,848 XXX | 105,040 83917 (1,808) (1,808) 81,127 25,720 25,720 XXX
315792 28 3| FREEDOM K INCOME FUND.. 03/31/2015f VARIOUS.. 18,643.595 ..222,045 XXX 218,279 211,356 (2,461) (2,461) 208,595 13,451 13,451 192 XXX
315911 76 8| FIDELITY SPARTAN 500 INDEX-INST CLASS... | ..... | 03/31/2015| VARIOUS.. 2,131.446 ..150,629 XXX | s 109,510 (85,799) (45,787) (CINET0 [ DO (132,240) 282,869 282,869 XXX
316066 84 4| FIDELITY VALUE FUND - K....ooovvvvvrrrrnrerrrreccerrreens | o 03/31/2015f VARIOUS.........covveverererererererernrerens 100 1,702.086 | oo 189,451 XXX | 103,122 | oo (199,190) (89,793) (89,793) (2:i:Xel: 70 I I AT8A3T | oo AT8A3T | ovveveveverevrvevverenens XXX IS
316146 10 9| FIDELITY INVESTMET GRADE BOND.............. | ccccc 03/31/2015f VARIOUS...........coocvemvvvrerrrrrenrrnierens | e 74,636.911 | .ocoveeed 600,827 XXX ] 567,022 | ........... 473,849 (24,102) (VZ 1073 N [ 449,387 | ..oovvvvvvrvrnnnvnnnnnienies | e 151,440 | ..o 151,440 | ....ccccccc... 1424 XXX I
411511 50 4| HARBOR CAPITAL MUT FUND.......ccoovvcvrrrvrrrrrrns | v 03/31/2015f VARIOUS.........covvevevvrererrrerensrnrerens 100 1,619.030 | oo 94,422 XXX 76,960 (60,997) (17,785) (17,785) (CIURTIE) | R I V2N T — AT4,727 | oo XXX | IO
416645 60 4| HARTFORD CAPITAL APPREC-Y......ccccocccveveveces | wuee 03/31/2015f VARIOUS...........coocvevvvvrerrrererrrniniens ...4,679.548 | ........... 195,509 XXX ] 184,763 | .ovvvvvee 130,916 (10,421) QLU VA [ [ 120,134 75,375 75,375 XXX I
47803W 40 6| JHDSCPLVALI .| 03/31/2015] VARIOUS.........ooovcvemrrrvcrrnrrcrrrrncren 1 1,097.018 | e 21,545 XXX 18,620 (2,999) (3,288) (3,288) (6,286) 27,832 27,832 XXX
701769 10 1| PARANASSUS CORE EQUITY FD-IN 03/31/2015| VARIOUS. 376.572 14,833 XXX 12,590 (4,990) (2,733) (2,733) (4,108) 18,941 18,941 XXX
701769 40 8| PARNASSUS CORE EQUITY FUND-INS .| 03/31/2015] VARIOUS.........coooovimmmircrccrcriinncnes 2178446 | ..........c.c.. 85,809 XXX 68,369 (76,933) (20,403) (20,403) (TR ATQT [ [ 183,626 | ..oocvovere 183,626 | ...oooovvvvvvvriviinninnns XXX
74253Q 74 7| PRINCIPAL MIDCAP FUND-INS MUT FUND......{ ... 03/31/2015f VARIOUS.........oovvevererererererersrnrerens 13108246 | ..o 66,610 XXX 55,825 (89,583) (12,277) (Kv2u)) [ IR (KT YA SOOI I 171,056 | woovevererens W AVLSTCIN XXX IS
74441C 80 8| PRUDWMIDCAP GR Z.......covvvvvvcrervnercrcssncrccinenes | e 03/31/2015 VARIOUS...........coocvevvvvrererererrrnrniens 13127622 | ... 122,916 XXX 110,264 (16,949) (14,935) (14,935) (72 TV 0T [ [ 155,233 | ..ovvveveren HEIICK I [ XXX I
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78081A 30 3| ROYCE PENNSYLVANIAMUTUALFUND - IS... | .... 03/31/2015| VARIOUS. 3,633.722 44,586 XXX 44,893 23,002 (2,418) (2,418) 19,181 25,405 25,405 XXX I
880196 87 8| TEMPLETON FOREIGN FUND R-6..........ccoevevvves | ceee 03/31/2015f VARIOUS.........covvevervrererrrerensrnsenens ceeeenennn1,559.314 ...51,328 XXX ...61,106 9,173 9,173 | evevevreeressreerernnnss | errereeenen 191,201 | i | v (139,873) | ovveeeeeens(139,873) | o XXX
880199 60 9| TEMPLETON GROWTHRG.....oooooovvovovvcciciiciccnnn | e 03/31/2015f VARIOUS. 5619.716 .129.928 XXX ..134.116 423 423 7,379 7379 XXX
9299999. Total Common Stocks - Mutual Funds. ,723,029 XXX 467,595 ....923,620 (272,581) 0 0 (272,581) 0 V)] 2,094,143 | .......... 2,094,143 1,616 XXX XXX
9799997 Total Common Stocks - Part 4 ......160,067,304 XXX ... 114,064,079 | ......162,689.801 | ...... (59,685,402) 0 0]......(59,685,402) 0 0]...47841933 | ... 47841933 | ........... 556,011 XXX XXX
9799999. Total Common Stocks: -.....160,067,304 XXX .....114,064,079 | ......162,689.801 | ...... (59,685,402) 0 0]......(59,685,402) 0. 112,225,368 0]...47841933 | ... 47841933 | ........... 556,011 XXX XXX
9899999. Total Preferred and Common Stock ......160,509,354 XXX ... 114,488,823 | ......162,860,967 | ...... (59,685,402) 0 0[......(59,685,402) 0. 112,650,112 0]....47859,240 | ....... 47,859,240 | ........... 558,042 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks. ..]..1,932,478,084 XXX ...1.863,986,178 | ......795,954 428 (59,685402)] ... 77094 |0 0]......(59,608,308) ...1,856,385,581 e T4 447277 | 74274435 | .....10,871,031 XXX XXX

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

QE06, QE07, QE08, QE09



Statement as of March 31, 20150the. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
U.S. Government - Issuer Obligations
912796 DY 2 | TREASURY BILLINTR: .01 MATD: 04/30/15 6 7 | 04/30/2015...
912796 EN 5 | TREASURYBILLINTR: .01 MATD: 07/23/15 32 32 | 07/23/2015...
912796 ET 2 | TREASURY BILL INTR: .01 MATD: 08/20/15 10 10 | 08/20/2015...
912796 EX 3 | TREASURYBILLINTR: .01 MATD: 09/17/15 15 16 | 09/17/2015...
912796 FJ 3 | TREASURY BILLINTR: .01  MATD: 05/21/15 101 103 | 05/21/2015...
912796 FV 6 | TREASURYBILLINTR: .01 MATD: 02/04/16 137 140 | 02/04/2016...
912796 FY 0 | TREASURY BILL INTR: .01 MATD: 08/06/15 22 23 | 08/06/2015...
912810 EC 8 |87/8BOND 19INTR: 8.875 MATD: 02/15/19 1,069 1,087 | 02/15/2019...
912810 EY 0 |USTREASURY N/BINTR: 6.5 MATD: 11/15/26 72 73 | 11/15/2026.
912810 FR 4 | TSYINFLIXN/BINTR: 2.375 MATD: 01/15/25 171 174 | 01/15/2025,
912810 FS 2 | TSYINFLIXN/BINTR: 2.0  MATD: 01/15/26 332 338 | 01/15/2026.
912810 QF 8 | TSYINFLIXN/BINTR: 2.125 MATD: 02/15/40 303 308 | 02/15/1940...
912810 QW 1 JUSTREASURY N/BINTR: 3.0 ~ MATD: 05/15/42 91,220 92,826 | 05/15/1942...
912810 QX 9 |USTREASURY NBINTR: 2.75 MATD: 08/15/42 89,923 91,891 | 08/15/1942...
912810 QY 7 |USTREASURY N/BINTR: 2.75 MATD: 11/15/42 19 19 | 11/15/1942...
912810 RB 6 | USTREASURY N/BINTR: 2.875 MATD: 05/15/43 128 131 | 05/15/1943...
912810 RC 4 |USTREASURY N/BINTR: 3.625 MATD: 08/15/43 18,386 18,788 | 08/15/1943...
912810 RD 2 | USTREASURY NBINTR: 3.75 MATD: 11/15/43, 4,350 4,445 | 11/15/1943...
912810 RE 0 |USTREASURY N/BINTR: 3.625 MATD: 02/15/44. 114 116 | 02/15/1944...
912810 RG 5 | USTREASURY N/BINTR: 3.375 MATD: 05/15/44 112,493 114,473 | 05/15/1944...
912828 A3 4 | USTREASURY NBINTR: 1.25 MATD: 11/30/18, 47 48 | 11/30/2018...
912828 A7 5 | USTREASURYN/BINTR: 1.5 MATD: 12/31/18 910 927 | 12/31/2018...
912828 B4 1 | USTREASURY NBINTR: .375 MATD:01/31/16. 84 86 | 01/31/2016...
912828 B6 6 | USTREASURY NBINTR: 2.75 MATD: 02/15/24. 91,959 93,578 | 02/15/2024...
912828 B9 0 | USTREASURY NBINTR: 2.0  MATD: 02/28/21 1,455 1,486 | 02/28/2021...
912828 C6 5 | USTREASURY N/BINTR: 1.625 MATD: 03/31/19 62,331 63,695 | 03/31/2019...
912828 C9 9 | TSYINFLIXN/BINTR: .125 MATD: 04/15/19 184 187 | 04/15/2019...
912828 D5 6 | USTREASURY N/BINTR: 2.375 MATD: 08/15/24 1,229 1,251 | 08/15/2024...
912828 D7 2 |WITREASURY N/BINTR: 20  MATD: 08/31/21 152,025 155,351 | 08/31/2021...
912828 EN 6 | USTREASURY N/BINTR: 45 MATD: 11/15/15 4 4 | 11115/2015...
912828 F6 2 | USTREASURYNBINTR: 1.5 MATD: 10/31/19 5 5 [ 10/31/2019...
912828 G8 7 |USTREASURY N/BINTR: 2.125 MATD: 12/31/21 163,804 167,388 | 12/31/2021...
912828 G9 5 | USTREASURY N/BINTR: 1.625 MATD: 12/31/19, 28 29 | 12/31/2019...
912828 HA 1 |USTREASURY N/BINTR: 4.75 MATD: 08/15/17 41 42 | 08/15/2017...
912828 KD 1 |USTREASURY NBINTR: 2.75 MATD: 02/15/19. 15 15 | 02/15/2019...
912828 KQ 2 |USTREASURY N/BINTR: 3.125 MATD: 05/15/19. 0 0 | 05/15/2019...
912828 LA 6 | TSYINFLIXN/BINTR: 1.875 MATD: 07/15/19 599 610 | 07/15/2019...
912828 LJ 7 |USTREASURY N/BINTR: 3.625 MATD: 08/15/19. 90 91 | 08/15/2019...
912828 LY 4 |USTREASURY N/BINTR: 3.375 MATD: 11/15/19, 7 7 | 11/15/2019...
912828 MD 9 | USTREASURY N/BINTR: 3.25 MATD: 12/31/16, 7 7 [ 12/31/2016...
912828 MP 2 | US TREASURY N/B INTR: 3.625 MATD: 02/15/20. 154 157 | 02/15/2020...
912828 MZ 0 |USTREASURY N/BINTR: 2.5  MATD: 04/30/15 822 836 | 04/30/2015...
912828 ND 8 | USTREASURY N/BINTR: 3.5 MATD: 05/15/20 3 3 | 05/15/2020...
912828 NM 8 | TSYINFLIXN/BINTR: 1.25 MATD: 07/15/20 782 795 | 07/15/2020.
912828 NT 3 | USTREASURY N/BINTR: 2.625 MATD: 08/15/20. 22 22 | 08/15/2020...
912828 PC 8 | USTREASURY N/BINTR: 2.625 MATD: 11/15/20, 4 4 | 11/15/2020.
912828 PF 1 | USTREASURY N/BINTR: 1.875 MATD: 10/31/17. 23 23 | 10/31/2017...
912828 PJ 3 |USTREASURY N/BINTR: 1.375 MATD: 11/30/15, 86,488 88,011 [ 11/30/2015...
912828 PP 9 | TSYINFLIXN/BINTR: 1.125 MATD: 01/15/21 173 176 | 01/15/2021...
912828 QD 5 | TSYINFLIXN/BINTR: .125 MATD: 04/15/16. 2,071 2,108 | 04/15/2016...
912828 QX 1 |USTREASURYNBINTR: 1.5 MATD: 07/31/16 236 2411 07/31/2016...
912828 RE 2 |USTREASURY N/BINTR: 1.5  MATD: 08/31/18 84 86 | 08/31/2018...
912828 RT 9 | USTREASURY N/BINTR: 1.375 MATD: 11/30/18, 141 143 | 11/30/2018...
912828 SH 4 |USTREASURY N/BINTR: 1.375 MATD: 02/28/19. 746 763 | 02/28/2019...
912828 SM 3 |3136ABPT4INTR: 1.0  MATD: 03/31/17 25 26 | 03/31/2017...
912828 SQ 4 |TSYINFLIXN/BINTR: .125 MATD: 04/15/17 2 2 | 04/15/2017...
912828 SV 3 | USTREASURY NBINTR: 1.75 MATD: 05/15/22. 1 11 05/15/2022...
912828 SY 7 |USTREASURY N/BINTR: .625 MATD: 05/31/17 81 83 | 05/31/2017...
912828 TE 0 |TSYINFLIXN/BINTR: .125 MATD: 07/15/22 159 162 | 07/15/2022...
912828 TG 5 |912828TA8INTR: .5 MATD: 07/31/17. 487 495 | 07/31/2017...
912828 TK 6 | USTREASURYNBINTR: .25 MATD: 08/15/15 7 7 | 08/15/2015...
912828 UA 6 |USTREASURY N/BINTR: .625 MATD: 11/30/17 97 99 | 11/30/2017...
912828 UH 1 | TSYINFLIXN/BINTR: .125 MATD: 01/15/23 43 44 101/15/2023...
912828 VB 3 |USTREASURY N/BINTR: 1.75 MATD: 05/15/23 8 8 | 05/15/2023
912828 VC 1 |USTREASURYN/BINTR: .25 MATD: 05/15/16 556 566 | 05/15/2016...
912828 VH 0 |USTREASURY N/BINTR: .375 MATD: 06/30/15 25,522 25,971 | 06/30/2015...
912828 VM 9 | TSYINFLIXN/BINTR: .375 MATD: 07/15/23 498 506 | 07/15/2023...
912828 VS 6 |912810RC4 INTR: 2.5  MATD: 08/15/23 352 359 | 08/15/2023
912828 VY 3 |USTREASURYN/BINTR: .25 MATD: 09/30/15 76 78 | 09/30/2015...
912828 WE 6 |USTREASURY N/BINTR: 2.75 MATD: 11/15/23 19 20 | 11/15/2023
912828 WF 3 | USTREASURY NBINTR: .625 MATD: 11/15/16. 558 569 | 11/15/2016...
912828 WG 1 |USTREASURY N/BINTR: 2.25 MATD: 04/30/21 35,128 35,807 | 04/30/2021...
912828 WJ 5 | USTREASURYN/BINTR: 2.5  MATD: 05/15/24 735 748 | 05/15/2024...
912828 WS 5 |USTREASURY N/BINTR: 1.625 MATD: 06/30/19. 15 15 | 06/30/2019...
912828 WW 6 | US TREASURY N/B INTR: 1.625 MATD: 07/31/19 65,897 67,339 | 07/31/2019...
0199999. U.S. Government - Issuer Obligations 1,015,742 1,036,168 XXX
0599999. _ Total - U.S. Government. 1,015,742 1,036,168 XXX
6199999. Total - Issuer Obligations 1,015,742 1,036,168 XXX
6599999. _Subtotal - Bonds. 1,015,742 1,036,168 XXX

Short-Term Invested Assets (Schedule DA Type)
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Statement as of March 31, 20150the. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

General Interrogatories:

1.
2.
3.

The activity for the year:  Fair Value $.....

2 3 4 5 6 7
NAIC
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
638995 91 0 | STATE STREET NAVIGATOR SECURITIES LENDING PRIME PORTFOLIO. 14,279,095 14,279,072
8999999  Total - Short-Term Invested Assets (Schedule DA Type) 14,279,095 14,279,072 XXX
9999999, TORAIS..... oot e v 15294837 | o, 15,315,240 XXX

574,248  Book/Adjusted Carrying Value $.....609,299

Average balance for the year: Fair Value §.....19,587,335  Book/Adjusted Carrying Value $.....19,994,792
Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §........0NAIC 2: §....15,315,240 NAIC 3: §........0 NAIC4: §.......ONAIC5: §........0NAIC6: §........0
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swementasotiaen 31, 20150t BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation
/ Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value $.....574,248  Book/Adjusted Carrying Value $.....609,299
2. Average balance for the year: Fair Value $.....19,587,335  Book/Adjusted Carrying Value $.....19,994,792

QE11



Statement as of March 31, 20150the. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Comerica Detroit, Michigan (22,310,183) (2,524,256) 9,886,556 | XXX
JPMorgan Chase. Detroit, Michigan 1,169,981 4,910,559 4,199,583 | XXX
Bank of America Troy Michigan. (26,307,856) (33,987,524) | .............(19,854,552) | XXX
The Bancorp Bank. Sioux Fall South Dakota 26,322 25,930 25,328 | XXX
Health One Credit Union.............cocovvuerimerrerienierierennn Detroit, Michigan 318,991 324,288 243,665 | XXX
Wachovia Bank Atlanta, GEOTGIA............ccouurerrveviviiiiiieens | covveresssiiiiiinines [ i | s | s | (105,764,934) | ...........(112,542,707) | .............(93,642,296) | XXX
Federal Home Loan Bank of Indianapolis...................... Indianapolis, Indiana. 2,761 2,491 1,045,623 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 s (152,864,918) | ...........(143,791,219) | ............(98,096,093) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 ..(143,791,219) | ..
0599999. Total Cash, XXX XXX 0 0 ..(143,791,219) | ..

QE12




€130

statementas of March 31, 2015 othe. BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Bonds - Industrial and Miscell (Unaffiliated) - Issuer Obli

MONDELEZ INTL INC. | |.......03/26/2015 ................ 0.520 | .......04/21/2015 24,992,778 1,805
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation: 24,992,778 1,805
3899999. Total - Industrial and Miscellaneous (Unaffiliated). 24,992,778 1,805
Total Bonds

7799999. Subtotals - Issuer Obligation: 24,992,778 1,805
8399999. Subtotals - Bond: 24,992,778 1,805
8699999. Total - Cash Equivalents 24,992,778 1,805




Supplement for the Quarter Ending March 31, 2015 of the BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPAN

L R
MEDICARE PART D COVERAGE SUPPLEMENT

(Net of Reinsurance)

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

1 2 3 4 Total

Insured Uninsured Insured Uninsured Cash
1. Premiums COIBCEA..........cvviveieieeieieiecc et ssssesenes | erreninsiens 17,633,548 |........... 00,9 N IS 2,992,231 |........... ) 0.9 G IS 20,625,779
2. EQMed PremMilmS........cccveeceeveiesieie s ssessss st ssesssssssessas | ssessessnses 17,699,655 |........... 00,9 N ISR 2,523,146 |........... ) 0.9 G IR D09 G
3. ClaimS PaI.......coevrrecierieeicie et srennas | ereesiniaens 24,322,530 |........... 00,0 N IS 2,834,100 |........... ) 0.9 G IS 27,156,630
4, ClaimS INCUITEA.......coeveereeireriereiessee s esses st sssssessssens | evsessessnnes 21,799,483 |........... 00,9, N IS 2,607,147 |........... ) 0.9 RN IS )09 S

5. Reinsurance coverage and low income cost sharing -

claims paid net of reimbursements applied (a)........c.coevvvrverveveeeeens [erverennee XXX oeveverevens [eeeeseeseesesssesseeinns | venvierenns XXX orvrvreeiens [reereenessesisissesissessenes | evvevessessessssssssssssenens 0

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

7. EXDENSES PAIG.......courrermrreireerisereetseesssssssssesensssessssssessssssessssnns | eessssnesssenns 2,360,606 |........... D90 ORI ISV 236,523 | ..coveeene )99 SOOI IS 2,597,129

8. EXPENSES INCUITEA.........ccvieereiieeeieee e nnns | cressnsesesnnes 2,264,000 |........... 9,90 ORI IR 224,000 |........... )9, TR IR XXX e

9. Underwriting gain Or l0SS..........evevevevieieiesereies e sessesesessssssssssesens | evreresnsenns (6,363,828) | ........... D00 SO I (308,001) ] ..0vcveve D0, 0, SO DR XXX

10, Cash fOW TESUIES..........cvvvvrmreeeririserceieesriesesies s | oeeeens ).9.9 SOOI PO 0,99 ORI IO ).9.9 SO PR ), 9.9 SO I (9,127,980)
(@)  Uninsured Receivable/Payable with CMS at End of Quarter §.......... 0 due from CMS or $.....2,150,359 due to CMS.
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